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Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

Percentage

2

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term inveStmMeNts............c.ccceirieicicee e
. Other INVESIEA @SSELS.........ueeuerereieiee e

. TOtAlINVESIEA @SSELS......ce.cvvicveciieicit ettt

Bonds:
1.1 ULS. trEASUNY SECUMLIES. ... .uveureereriireeieiseeseie ettt eees
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENt @QENCIES........c.urvreererereereereeneeseeseseessseseeseeessssssessesseesas
1.22 Issued by U.S. government sponsored agencCies............ccvevrvceereneeveriecvensssssenenns
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations..............cceveerererenieiennnns

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general ObliGatioNS............c.evevinieieiisiessse e

1.43 Revenue and assessment 0bligations............cc.eeereririeneeneinnincnese e
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............cccoovvevrerierereieeeeins
1.512 Issued or guaranteed by FNMA and FHLMC
1513 AL OHNET ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccccoeveviveeriiicnenns

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

1523 AlLONET ...ttt an

Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)...........
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoeveeerrereererneenreneersernesneeneenennes
2.3 Afiliated SECUMHIES......coureiercrrcrieiieicecsi b

Equity interests:

3.1 Investments in MULUAI FUNDS. ..o
3.2 Preferred stocks:

321 AFfIlIEEE. ......cvvoeveecieeiieseie e
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated.....
3.32 Unaffiliated
Other equity securities:

B AFFIIAEE. ..ot
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:

351 AFfIlIAEE. ......cveeveeiee s
3.52 UNAffillated.......ccevrrieieiicieiise e

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 AGHCURUIAL ...ttt s
4.3 Single family residential ProPErtES. .........c.cvvvvevreirereieiiere et
4.4 Multifamily residential Properties..........ccvvveveiiurieieiiesie e
4.5 COMMETCIAI IOBNS......vurerreeireeeeeiriiesessis ettt ettt es st ensentens
4.6 Mezzanine real State I08NS..........cvuuieiiiriiccr e

Real estate investments:
5.1 Property occupied by company...........cccceuveuevne

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of dEDE)..........c.cceeuveveieiiceeee e

5.3 Property held for sale (including $

CONTACEIOANS........vovieecicee ettt bbb s ansnaas
DEIIVALIVES. ..ottt bbbt
RECEIVADIES fOr SECUNHIES.........cveveveiieiecieecctce et nan

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

........ 7,253,981

........... 118,749
........ 5,833,181

...... 26,852,944

...... 27,802,421
...... 91,380,795

....600,184,366

....898,872,222
...191,165,341

...... 59,870,478
........ 5,658,220
........... 386,957

.04

..0.0
.03
..0.0

........ 7,253,981

........... 118,749
........ 5,833,181

...... 26,852,944

...... 27,802,421
...... 91,380,795

....600,184,366

....898,872,222
...191,165,341

...... 59,870,478
........ 5,658,220
........... 386,957

...... 26,852,944

...... 27,802,421
...... 91,380,795

....600,184,366

....898,872,222
...191,165,341

.1,948,270,323

.1,948,270,323

.1,948,270,323
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Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI.........cueuuererurrireiereeieisesess e iseesssssssses st ess s ss sttt sttt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........c.oviirierriencreesceese et enaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ...

3.2 Totals, Part 3, COMUMN 1. ... bbb
4. Total gain (105s) 0N diSPOSAIS, PaArt 3, COIUMN 18........coiiieiiiiieieicie ettt sttt bbb AR bbbt s bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15..........cccceveunee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ieirieinceiresieeiseesi s es s

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

7. Totals, PArt 1, COIUMN 2.ttt s et bbb s sttt s et s e senean

7.2 Totals, Part 3, COIUMN 10........ceiieeieieieeie ettt ettt s s bttt s et sesennan
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...

8.2 Totals, Part 3, COIUMN O........ouiiiiiiiiisr s
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccceueriiiriieieiieieies sttt bbb nas
10.  Deduct total NONAAMITIEA @MOUNTS...........cuuiiiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiuiuiiieiieie ettt ss sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHOT YEAI ..ot naes

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.eueieieicieiesse ettt bbb ens e

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbttt
3.2 Totals, Part 3, COIUMN 1. ...ttt sttt
4, ACCTUAL OF QISCOUNL.....vvurvuveirsisieie sttt sttt s a8t s eSS E £S48 e8RS0 AR ettt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouveececreete ettt s st a s bbbttt s et n s naes

5.2 Totals, Part 3, ColUMN 8........cooveverereeeiceeeee s B ‘ ORER R
Total gain (loss) on disposals, Part 3, Column 18.........ccccocvvvnrrrrrerncncne oo N N IR et

Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES...........cuveiiuiiieiecee ettt
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ... bbb
9.2 Totals, Part 3, COIUMN 13.. ... bbb

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN ..ottt bbb
10.2  Totals, Part 3, COIUMN 0.t

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........couvverrrninrnrmnirineseeeseeeseseeseseessenees
12, TOHAl VAlUBLION GIOWANCE..........couiveierieitiiseiieeseii ettt
13, SUDLOLAI (LINE 11 PIUS LINE 12)....uuieuieeiiceeiieiseiieeeseteeseesssesee s stses e sse s ess st ss s s s s8££ e84 8 2S£ 42882 s bt
14, Deduct total NONAAMITIEA @MOUNTS...........cvuuiieiiiiii ittt bbbt

15.  Statement value at end of current period (Line 13 minus Line 14)
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Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

© o N o
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1.
12.
13.
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1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PIIOT YEAI..........ccviieieietecee ettt sttt s bbb et st s bt es bt en s sae s sntenas

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........oeriirrrrirrrreireseee ettt sess s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccovuirinriinrerrseeese st essesaees 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coeiieieeieieteie ettt bbbt bbb bbb st e
3.2 Totals, Part 3, COUMN 12.......c.iiiiiieieietete ettt bbb bt bbb bbbt st ns et 0

ACCTUAL O QISCOUNL.........ooveiitieic ettt bbbt s bt s b4 e84t s bbb s s 8 ebseEes b s s b s b s et n s bbb s bbb s st en b s

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......corrererreessseese e . 0 W W R .
5.2 Totals, Part 3, COlUMN O....c..courvrirrrereeeessreessssee s e .- B N 0

Total gain (10Ss) 0N diSPOSalS, Part 3, COIUMN 19........ciieiiririerssieie sttt ettt Rttt

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.ccuiviiueierireice ettt ettt tes s a et s ettt b a sttt s et es bt n s e stenses e

Deduct amortization of premium @NA AEPTECIALON. ..........civereererrieieeessesrie et ses s ssese sttt s sttt s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbb bbb bbb ns e

9.2 Totals, Part 3, COIUMN 1. bbb 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........oiiiiiiii it

10.2 Totals, Part 3, COIUMN T1...... bbb 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrriiiriireriieieiesse ettt st e 0
Deduct total NONAAMItEA BMOUNES.............iiiriiiiiiirri bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cveiuiieiieiiriiicisississiesesiessss s s ssess st ss st s st s bbb es s sses s ssessessansens 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........cccuiiiieeieieieese ettt sttt bbb bbb bbb bbb bbbttt 1,717,465,498
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.ciuieiicicie ettt bbb bbb st s bbb st st s 323,302,926
ACCTUAI OF QISCOUNL.......vooeveveiereris ettt 8,992,746
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121 .t 151,610
4.2 Part2, SECtion 1, COIUMN 5.t
4.3 Part2, SECON 2, COUMN 13.......oieiceecte ettt sttt bbbttt bbbt s st n e (1,723,451)
T 0o 1741 OO SSTTON 348 (1,571,492)
Total gain (10ss) 0N dispoSals, Part 4, COIUMN 19...........ciiiiuiieiieiie ettt b s s bt b e bbb et bbb bt es b e s st s 3,835,828
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiuiiiiiiiiieicieieieie ettt bbb bbbt anaes 185,122,946
Deduct @aMOTHZALION O PIEMIUM........c.couiiiicteiei ettt bbb bbb bbb s bbb s bbb s e b e bbbt b s bbb bbbt 2,172,138
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19. ...ttt sieees bbbt

8.3 Part2, SECHON 2, COIUMN 16..........iuiuiriririreiiereiieeisesieses st ess bbb

8.4 Part 4, COIUMN 15.....couiiriieiiserieseesesi et 0
Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14 ..ot 6,180,749
9.2 Part 2, SECHON 1, COIUMN 17 ...t sess st
9.3 Part2, SECHON 2, COIUMN T4........ooeceeeeeeectee ettt sttt b a ettt s st n s saes
9.4 Partd, COIUMN 13 oot ces ettt 6,180,749
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-TH8-9)........cruuriurimriiriireiriineire et ss sttt s sttt bbbt 1,858,549,675
Deduct total NONAAMItEA BMOUNES.............riiriiriiriiririer bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11). ...ttt bbb bbb bbb s bbb 1,858,549,675
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Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 11,786,902 12,750,346 11,872,409 11,714,548
Governments (Including all obligations 2. CANAA......coevereecieiereis | e | s | st | stensies s et n s
guaranteed by governments) 3. Other COUNMHES......oieveieees | e s | eresresssessesssssssssssssssesssssnsens | ersessssssssssensesessssesssnsssssssns | eorsessssnsessesssssnssssessnssnsessnsas
4. TotalS..oooverersiieiiscccciiens | e 11,786,902 | oo 12,750,346 | .oooooovvvevieene, 11,872,409 | .o 11,714,548
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiieeeiieieeiieieees | e 26,852,944 | .o 30,036,820 | ..oooovovviene 26,861,170 | oo 26,800,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....coooooeiiieieieiieieees | e 27,802,421 | oo 31,340,534 | oo 27,873495 | oo 27,518,372
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..oooniiensiisinsciisiinns | o 94,077,168 [ ..o, 105,352,655 | ..ooovviiiin, 93,632,195 [ .o, 94,452,858
Industrial and Miscellaneous and Hybrid 8. United States.......ccccocveveveces | covervierennns 1,499,056,588 | ................ 1,593,905,677 | ...ccovvvueee. 1,515,100,885 | ...cccevvvrnene 1,583,027,223
Securities (Unaffiliated) 9. Canada........ccocemeermereverrnes | o 22,931,799 [ oo 24,864,139 [ oo 22,902,080 | ..ocvvovvrernenne 23,000,000
10._Other Countries.. ...168,233,542 | ..ocvvvveeeee. 174,246,440 ...168,095,536 | ..o, 168,686,826
11. Totals....coocoeeuee.. ....1,690,221,929 ..1,793,016,256 ....1,706,098,501 .1,774,714,049
Parent, Subsidiaries and Affiliates 12, TOHAIS. oo [ Lo sessesessesssnees | eonsessesssensessesssssssensessnsansesss | crossessesnsassesnssssesssssnsessasanes
13. Total Bonds.....ccoousmursisssnss | covciiiennee 1,850,741,364 | ...ccoovvnes 1,972,496,611 | .ooovvvees 1,866,337,770 | ..., 1,935,199,827
PREFERRED STOCKS 14, UNited StAES.....cvoovveereieces [ crvereeinreireeeenierersseneeees [ | s
Industrial and Miscellaneous (Unaffiliated) 15, CaNAdA......eveceeeeieeinrireiees [ [ s | et
16._Other Countries.......cooconrniee e | v |
17 Totals. ..o [, 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals. ..o [ | s [
19. Total Preferred Stocks....... [ ..o, 0 [ioiiiies s 0 i 0
COMMON STOCKS 20. United States.........cooeeeverrrnee | cveverrevrirevrenenens 7,808,311 | oo 7,808,311 | oo 8,785,318
Industrial and Miscellaneous (Unaffiliated) 21, CaANAA.....cevciersiceeieiies | e | st | st
22. Other CoUNtHes......covcvrerrens | veviesiisiiiscicssisescsssinens | v | o
23. TotalS....coovevcecvieicniciceciiens | v, 7,808,311 8,785,318
Parent, Subsidiaries and Affiliates 24, TotalS. .o | | s, | s
25. Total Common Stocks...... ...7,808,311 ...8,785,318
26. Total Stocks........... ...7,808,311 ...8,785,318
27. Total Bonds and Stocks.... | ................ 1,858,549,675 | .....covvvernnee 1,980,304,922 | ....oovvvverne 1,875,123,088
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1.1 Class 1 256,443 | ..............36,448,079 [ ..o 1.9 [, 30,700,531 [.oovvrerveierierinnennn 1.8 [, 36,448,079
1.2 ClASS 2.t sssiss st ss s ssesssssssssesssssnsans | sssessssssssessesssssessessssses | sessesnsssssssssessassssssessesses | sesssessessesssssessesssnsesanes | sresssessesensssssssessssssessens | srsessenssessessesssessessesssnsses | venssesesnsssessessssssessens0. [ ceeverrensnsiesieninnnnen 000 [ e 0000 |
1.3 ClASS 3.ttt ssessessnsns | srsessesssnsestesssssessessansns | sessesesssnsssesssssesessenses | sesssesiessesssssessesssssesenss | sresssessesessssssesessssssessens | sssesssnssessessesssessessnsssnsses | seessssiesssssessessnssenensQ. [ ceeresrennnssessensnnnnen 000 [ e 0000 |
14 ClaSS 4.t ssssssssessessssssssessssssssses | sriessnssssssssssssssessessssses | sesessnssssssssssssssessesssnsns | soesessessssssessesssssessessenes | snsssessessssssessessensssssessens | sesssssessessssssessesesssnssesses | seessssssessessesssnssessessensQ [ rerrensennsnnnnneen 0000 | L0000 [ [,
1.5 ClASS Bttt ssssess s sessssnenes | crestesssissesssssssesesssssesees | sreesessesiesessessesessssssssnses | sreesesssssesiessssesesessessssees | sesresesissesssssssesssssssesees | seeesessesessesssssessesesssses | eevervessesesssssssseseessnsens0. | eveeenienisnieeerenrenen0.00 | e | eeeeeseseieieneeend0.0 | | e
1.8 ClaSS B...vuvvvvrrrririseisssissiseesresssssessessssssssessessssssessessssssessesssnssssses | srsessssssssssssessssssessessanssns | sessessasssesessonsenssessonsansss | eosssessasssessessosssnssessessanes | seessessensansessessanssnssessons | ansensesassanssnssssenssnsesses | sresssnssnssesssnssnssnsessensQ | eoerensensssssensenssensens000 | srirriansssnesssnessssssssnsensens | ansserensenssessensensensss0s0 [ oreirissssesssssnsnssssssssenes | aensssssesssnsenssessanssnsesseens
1.7 T0tAIS. vttt 256,443 |..............36,448,079 [ ... 19 |, 30,700,531 [.ooiiiiiinieieneenn 1.8 [, 36,448,079 [ oo 0
. All Other Governments

2.1 ClaSS Tttt s sae s tessens | eevssessessesestestes s sesasnns | seveerensessesesessessesessesseses | sereesentesseseesessssaessessssenes | seressssessesiessnsessessssnssnns | seveesenssnsensessesessessesensenes | seererssnrensessnsenseseesensnQ [ ervereereerenieeeiennee 000 [ [ e 0.0 | oot | e
2.2 ClASS 2u.ourireeeeirerisisiesissississstessss st ssessss s ssessss s ssessasssssesss | sessesssesessesssssessessassnsss | sressessenssesessenssessessessinss | srsessessssssesessensssessessans | srssessessessssssessessesssesesses | sesssessesesssnssesesssnssessenss | sesssssnssessessenssessessessesld | ensnnnnesisssenneseessi020 | v [ e 0.0 [ [

3.7 TOAIS .t sntnsnnnens | eeenenseessens s eneenaan [V 1,003,339 | .............. 18,048,599 | ................. 7,801,006 | oo (VI 26,852,944 | ..o 14 |, 19,057,866 |...oooveveecercenen 11 |, 26,852,944 | oo 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
B ClASS e etes e vesiss s sessss s essss s esssssnsans | evesisssessssssssesssssaesssnsens | ceveessessessesssessensseseesasnaas | crersesserans 13,056,231 | .coooeeee.. 12,200,805 | ..oveveereeeeeeeeereeeereneens | eereieninn 25,257,036 | .cooeveereerereeennn 13 | 19,483,800 | ..coovveereeerrreirennns 1 |, 25,257,036 [ .oooeveereereeceeeeeeeee
4.2 ClASS 2. sesss s sesis s saessss s sessssssssns | evtesiessesaesanes 353,438 | .ccovrrirnne 1,691,641 [ oo, 500,306 | .evoeveereerereereereeeenienns [ e [ eeerieeieeennnn2,545,385 | ool | 2,888,874 | ..ovveeeeeeererin. 0.2 [, 2,545,385 | ..o
4.3 ClASS 3.ttt ssssenas | srieriesnssesesssssses s senas | srese st sests | srtese st et
B4 ClASS Aottt ssssnsenas | sriesissssiesessissese s | sresie ettt | seteseses et
4.5 ClASS D..vveveieieccieeiese sttt se s sessssaenns | crissesseseseessssesessssssseses | sessessesesissessesssssssesssses | sreesesssesiessssesessssesseses | sisiesesiesessesesessssssseses | seesessesesissessessesessessenes | seresesesis e 0
4.8 ClASS B.....vuveeieieciieereeiseteste et sssessesssssssesse s sessessenns | ersstessesssssssssessessssanseses | crossessessesessensesssssessases | eresssssessessssassessessnssnseses | erossessesessssenessessnsansesses | srossessessesessessesesesseneses | sesessessesissessesssassasaans 0]. .
4.7 Totals... 353,438 .1,691,641 ...13,556,537 ...12,200,805 ..27,802,421 .22,372,674 |. ..27,802,421

5.1
5.2
53
54
55
5.6

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

ClIASS 1.ttt
ClIASS 2.t

.................................................... 9,188,193 | ..............51,463,426 | ..............30,425,549 | ................3,000,000 | ..............94,077,168 | .cc.ccvvrivvriinrirenn5.0 [ i 77,483,824 | 8D [ 94,077,168 |
.............................................................................................................................................................................................................. 0 |00 e [eiiininnn0.00 | [
........................................................................................................................................................................................................... 0.0 [ o000 [ Lo
.............................................................................................................................................................................................................. 000 i L evciiceicnnin0.0 Joiiiiiciiicciici [,
............................... 0f.......9188193 ] .........51463426 | ..............30,425,549 | ................3,000,000 | .............94,077,168 | ........c...........5.0 | ... 77483824 | ..o 45 .00 94077168 | e 0
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

8.7 Totals

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T(?tal Cqum; 6asa Total frori Column % fronia Col. 7 TZ)(tJaI T:):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClASS 1ottt | eeneneninsnens 30,634,961 413,132,602 549,399,761 77,540,156 | ....ccovvvnneee 77,181,076 |.......... 1,147,888,556 1,080,668,797 1,141,595,413
6.2 Class 2 cevreennnn 12,922,882 | ... 212,899,780 | .... 222,207,433 | .... ..22,996,756 v 476,143,598 | ....430,442,107 ....476,143,598
8.3 ClaSS 3.t | s 992,370 | .o 27,161,574 | ..cocovvvennee 11,396,822 | ..coovvverinnee 2,357,222 | .ccoovvree0rnn,336,419 [ oo 48,244,407 | .28 [ 41,254,049 ..o |, 48,244,407
B.4 ClasS 4........oouninirrrniineneneneeessesesesiessssssssssssseses | s 249,972 | oo 4,615,612 | .coovvvrrirens 6,368,647 | ..ccvvvirvrine 1,689,830 | .................1,086,809 | ......c.o.cc... 14,010,870 | .o 07 [ 12,390,301 | .coovevrerrerrcrrenenen 07 | e 14,010,870 | .oveeeveerierierierieeieens
B.5 ClaSS B....ovvvveiierieriesses sttt ssssssssens | esssssessessssssssessensiens | oesiesinniis 2,122,662 | .coovveerereerrersersenens | e 302,787 | e 391,654 | oo 2,817,103 | .ovoveeevierieeeenn0.2 | s 7,676,936 |.cooovverierierrennnn 04 [ 2,817,103 | oo
B.8 ClasS B......couverrirrirrieeineineseseesese e essssssenses | srsse s 9,576 | [ L | s 107,819 | i 117,395 [.iiiniiniinennd0.0 | i 663,592 |...cocovviniiiniiinnnnn0.0 [, 117,395
6.7 Totals 659,932,230 104,886,751 | ..............90,220,524 | .......... 1,689,221,929 1,573,095,782 1,682,928,786
Hybrid Securities
T4 ClaSS Tttt sttt sssens | ssssssssssssssssssssesssesssesssens | sesssesssesssesssssssssssssssnsses | sressessienssenssesssenssenssenes | sessesssenssesssssssssessesties | seessensensensssnsessssssennes | sessessesses s enseas [V O 0.0 | 3,000,000 | .ovoerererierienieninnn 0.2 | eoreeeereereeseesssesssesses | e
7.2 ClaSS 2...ouvoveereiesiesisesiessss st ss st sssssssssssssssnns | sssssssssssssssssssssssesssesssens | sesssesssssssesssssssssssssssnsses | sresssesssesssesssesssenssenssenss | sessesssesssessssssssssssessees | seessessessenssesssesssesssanses | sessssssssessessessiensees [V [ 0.0 | 1,000,000 [ ..oovvvrrerrirerirerinns 0.1 | oo | e
7.3 ClaSS 3u.ouieeeeeieceee sttt st sssssssns | sssnssiessesssssssesssenssenssens | seesseessesss st ssnnas | eessessrenssenses 1,000,000 [ .ovoveeereerienieniesieeiens | cerveesesesisessesssssssssnnns | eevrenireniieenns 1,000,000 |..ovevrerrerrierirn. 0.1 | [ e 0.0 | 1,000,000 |..ovvoererrierierierieris
T ClaSS ...ttt st ssssssens | sssssssssssesssssssesssesssesssens | sesssesssesssesssssssessssssssnssas | sreessesssesssesssesssenssenssenss | sessessiesssesssesssssessesties | seessensessenssesssesssssssennes | sessessessesses s enseas [V O 0.0 | oeereerrerrereeseeenees [ e 0.0 | oo | e
7.5 ClaSS B.....oueeeereceeveeece e s s ssessess | eevesssssesssessessesessessessesas | ceressessesssesssssessesessessesas | seversessesesessessesssessessenes | eesersessesessssessessssssessesas | serentessesesssseseseesensensenes | serresesesseseesesssessenes (01 0.0 | | e 0.0 | oo | e
T8 ClaSS B....ocvvvverveeiiesiesiesss s ss st sssssssssssssssesssens | snssesssssssssesssensssnsssnssens | sosssesssssssesssssssessssssssnssss | assesssenssenssenssenssonssonssonss | snssesssssssessssessesssessnnsses | oenssensiensenssensssnssanssansss | tossisssiessensiessiesssanseas [V 0.0 i [ 0.0 i | s
77 TOtAIS ettt | esssesssenss sttt (O [V I 1,000,000 | oo, (O [V I 1,000,000 ..o, 0.1 | 4,000,000 | ..o, 0.2 |, 1,000,000 | oo, 0
. Parent, Subsidiaries and Affiliates

8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.6 Class 6
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 Class T..uveveerrreinrsssesessssssesessssssesesssssssssssssssssssessessssssessenss | (A)erennnn57,299,635 | .............428,693,367 | ............. 634,310,133 [ ..cevnnee. 129,783,129 | ccovvreenne. 80,437,519 | .......... 1,330,523,783 | covverervererieneenen 109 [tk XXX [ XK | i 1,324,230,640
9.2 ClaSS 2....cucvereeeeeererereerreeieressssiessesssssesssssssssssssssessssssssensssssssennes | (@)erennnn 13,276,320 | ............ 214,591,421 | ............. 222,707,739 | ..o 22,996,756 | ..covvvrerennes 5,116,747 | ..c......... 478,688,983 | ..ocovrrrrceeenenn25.5 [ etk XXX [ ek XXX e | 478,688,983
2,357,222 6,336,419 | .... ..49,244 407
1,689,830 1,086,809 | .... ..14,010,870
..302,787 | .... ...391,654 2,817,103
............................... 0].........107,819 v 117,395
T TOtAIS ..ot ssstes s seseesssssenssssssssenssesessessssesenns | sessereneene L 1,820,873 | cvrern 877,184,636 | ............ 875,783,341 | ............. 157,129,724 | ....ccee... 93,476,967 | (b).....1,875,402,541 | ...cevvvvrrrrinrrnns 1000 [ oo e XXX s | e XKX i [ e 1,869,109,398 | ......cccoou..... 6,293,143
9.8 Line9.7a58 % Of COL B....vuveeieiieieiiciceesssis e issisiens | eresiesisesesssecsssesneans 3.8 | o361 | A6.7 | oo 84 | oo 5.0 | oo 100.0 [ XXX e e XX | e XK e | e, 99.7 [ i, 0.3
10. Total Bonds Prior Year
101 ClaSS Tt stes st ssssssssses | oevesssesseesas 44,459,805 | ............. 353,671,351 | ..o 589,429,619 |............ 159,787,331 | oo 83,046,712 [ ..ooeveeeeh XXX [ ek XK s | i 1,230,394,818 | oo 713 [ 1,223,875,309 | ...cccvevneee 6,519,509
...16,882,024 | .... 195,792,801 194,043,487 21,466,993 ....434,330,981 ....434,330,981
....999,899 ..21,160,414 ..16,041,141 2,648,395 ..41,254,049 ..41,254,049
1,136,555 3,523,760 6,326,428 | .... 050,667 ..12,390,301 ..12,390,301
.................................................... 2,168,584 | ...................120,000 | ......................55,967 revvereennnn 1,676,936 7,676,936
.................... 145,030 {....................185,000 cineinnnn.063,592 663,592
..63,623,313 | .... 576,501,910 | .... ..95,589,690 |. .1,726,710,677 .1,720,191,168
10.8 Line 10.7.252 % Of COL. 8.....overeeieieeces et sseeesesieenes | eonssseensssssssesnesnenes 37 | e 334 [ 867 | e 107 | 5.5 | XXX e Lotk XXX e [ 100.0
11. Total Publicly Traded Bonds
T4 ClASS e ssessssssssssssssnsns | oevesseessneses 57,299,635 | ............. 428,693,367 | ............. 634,310,133 | .ccovvveeve 127,547,112 | o 76,380,393 |..........1,324,230,640 | .....cceeoovvvereenen 706 | oo 1,223,875,309 1,324,230,640
11,2 ClaSS 2. sessss s ssssssssses | oevsssessennas 13,276,320 | ............. 214,591,421 | ............. 222,707,739 | ..coevveee 22,996,756 | ...ccovrreinns 5,116,747 | .............478,688,983 | .....cc.oeeoveveeernnn28.5 [ o 434,330,981 478,688,983
11,3 ClASS 3.t teseee e stsssssseesssssssensssnsnans | svsessessssessannes 992,370 | oo 27,161,574 | ... 12,396,822 | ...ccvvveeee. 2,357,222 | ccoverrennan 6,336,419 | .oceeeeeeeenni49,244 407 | oo 2.8 [ 41,254,049 49,244 407
4,615,612 6,368,647 1,689,830 1,086,809 | .... ..12,390,301 ..14,010,870
122,662 ...302,787 ...391,654 7,676,936
........................................................... ..107,819 .......5663,592
117 TOtAIS ..ottt saenanaes | oeveseeseeenas 71,827,873 | ............. 677,184,636 | ............. 875,783,341 | ............. 154,893,707 | .coevere. 89,419,841 |..........1,869,109,398 | .....ccevvvriereennn99.7 | e 1,720,191,168
11.8 Line 11.7.@5@ % Of COL B....oovvrerreieeceee st | veiesesisssesessssiens 38 | o 36.2 [ e 48.9 | oo 8.3 | e 48 | oo 100.0 | XXX s e XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccocovvveveieion | oo 38 [, 361 | o 46.7 | oo 8.3 [ i 48 [ 997 [ XXX e [ XXX
12. Total Privately Placed Bonds
121 ClASS .ottt ses s saes s s ssssss s saesssssnsans | svsersissssssssessesssssssssensaes | cevsessesssssesssssessssssssssnsas | eessessesssssesssssnssssssssnes | evsessesssessenes 2,236,017 | cooerereen 4,057,126

Line 12
Line 12

7asa%of Col.B.....cerrerrererrenns
.7asa % ofLine 9.7, Col. 6, Section 9.......ccoocvveirinnnnns

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

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

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

Includes $.....1,421,700 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....1,103,960 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....614,123,812 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

...38 current year, $......

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....24,661,177;

NAIC2§......... 0;

NAIC3S......... 0;

NAIC4S........ 0;

NAIC 5§

........ 0; NAICG6S........

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
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 6
Over 20 Total
Years Current Year

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

Column 6 asa
% of Line 9.5

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
13
1.4
1.5

U.S. Governments

ISSUET OblIGALIONS......vveverereiseriesieisesesissseessesss et snsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........coccverirrirereinennne.

............... 26,662,470

................. 5,252,688

.................... 116,545

.................... 988,488

................. 1,353,628

............... 1,781,054
...34,559

............... 34,684,700
...291,002

................. 1,472,377

............... 28,675,958
...366,677

................. 1,657,896

.......................... 17
0.0
0.0
.......................... 0.1

................. 1,472,37

[ O

................. 5,369,233

................. 2,342,116

............... 36,448,079

............... 30,700,531

.......................... 1.8

............... 36,448,07

[ O 0

21

22
2.3
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

0
.0
.0

0

0.0 [...

0l 0

3.1

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGALIONS......veevererireirerieiseiseesseeessesss s ssesssssnenns
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

4.1
42
43
44
45

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

Issuer Obligations...........cccccevevene.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........cccoccuevverrirercrennee.
TOHAIS. .t

............. 12,200,805

5.1
5.2
53
54
55

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

ISSUET OBlIGALIONS.......eeoverereriierieieeeeeseeeseesee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUNies.........oc.rureereererreneeneireieienns
Other Loan-Backed and Structured Securities..........c.oc.ervrerrerersrrennns

............... 50,477,064
...986,362

............. 30,425,549

............... 93,090,806
...986,362

............... 76,499,592
...984,232

............... 93,090,801
986,36

6
2 ...

6.1

6.2
6.3
6.4
6.5

Commercial Mortgage-Backed Securities....

Other Loan-Backed and Structured Securities.............cc.errirrerernrrnnnns

...66,635,150

............... 26,771,689

446,115,824 | ....

120,409,567 | ....

133,798,233
............... 36,724,697

474,319,674 | ....
144,530,059 | ...

............. 22,031,852

7,011,003
..43,378,036
. ..25,487,613
............. 14,343,872

987,597,625
....317,843,096
coerennnn.282,827,578
............. 100,953,630

....904,538,825
...332,724,781
255,782,215
............... 80,049,961

..986,175,92
..317,843,09
coerenenn.282,827 57
............... 96,082,18

5.
6 |..
8 ..
A IS 4,871,443

............. 659,932,230

............. 789,372,663

........... 104,886,751

............. 90,220,524 |..........1,689,221,929

.......... 1,5673,095,782

.......... 1,682,928,78

(S I 6,293,143

741

7.2
73
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cviveiecictieie et
Residential Mortgage-Backed SeCUNtiEs..........ocevevevreveverereesieeinne
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

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

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

................. 4,000,000

................. 1,000,00

LU R

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
IssuEr OblIGAtIONS........c.cuvvevrcicteieie e
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
TOHAIS. ..ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIgAtiONS........ouriverirrieriieiieiieeieeieeieeise e seeseessenias | ceesissesanees 56,831,300 463,251,685 | ............. 558,390,362 | ......c...... 82,544,146 10,011,003 |.......... 1,171,028,496 | ..oovveeerieeeenne82.4 | e XXX i e e XX [ 1,169,606,796 | .............. 1,421,700
9.2 Residential Mortgage-Backed Securities.. ..11,780,681 | ............... 66,635,150 ...145516,421 | .... 51,553,729 ...43,634,479 ...319,120,460 319,120,460
9.3 Commercial Mortgage-Backed SeCUrities.............covuurreneeneenrineineinns [ e 2,132,168 120,409,567 133,798,233 | ..coovvrnn 999,997 25,487,613 282,827,578 | ..o 15 | XXX i [ e e XX 282,827,578
9.4 Other Loan-Backed and Structured Securities...........ccocvvenreneenrinrins [ conniisiiinnnnas 1,083,724 | ............... 26,888,234 | ..............38,078,325 | ........... 22,031,852 | ....cc...... 14,343872 | ............. 102,426,007 | oo 55 [ e XX | XXX | 97,554,564
9.5 TOtalS....ovveieiiceieieeee s o ...11,827,873 677,184,636 weeen157,129,724 ...93,476,967 1,875,402,541 1,869,109,398
9.6 Line 9.5858 % Of COL B.....oovuiieiiiiiiiiiiisiiiisiisie st ssnessessnnsns | eesssssesssesssenssenseees 38 [ 361 | BT [ 84 | i 5.0 [ 100.0 i XXX s [ XXX e XK | i 99.7
10. Total Bonds Prior Year
101 ISSUET ODlGAtIONS........ooieeieiiii et 43,323,023 436,277,810 472,595,598 93,936,968 9,011,516 | e XXX [ e XXX s | 1,055,144,915 [ oo 611 [ 1,053,594,454
10.2 Residential Mortgage-Backed Securities 12,231,924 | .....couuee.. 54,743,920 148,891,572 73,337,450 44,870,824 |.....cooooe e XXX [ e XK e | s 334,075,690 . 334,075,690
10.3 Commercial Mortgage-Backed SECUMHES...........covvvrirrirrirniinirncincs | v 6,557,542 | ...covvunne. 58,050,494 | ............. 162,028,080 | .....ccoovenvenc 999,997 | ... 28,146,102 [ ...ooooeee e XXX [ e XK e | e 255,782,215 | cooovevrineieis (TR I— 255,782,215
10.4 Other Loan-Backed and Structured Securities. 1,510,824 | ..cccenneee. 27,429,686 | .............. 22,471,161 .16,734,938 ...13,561,248 |.. ....81,707,857 ....76,738,809
10.5 TOHAIS...cvvueeeeie bbbttt sssasnsens | esiesieneens 63,623,313 576,501,910 805,986,411 185,009,353 95,589,690 |.....ooveree XXX eovierinns | e XX s [ v 1,726,710,677 720,191,168
10.6 Line 10.5858 % 0f COL 8......oiiiiiiiisiisiisiss s ssnssnisnisnes | ensesssssssse e 37 [ 334 | 46.7 [ o, 107 [ oo, 55 [ XXX i, XXX [ 100.0 | XXX | i 99.6
11. Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........oovvririrciieriie ittt ssssssesesssisssssnas | eseesinneens 56,831,300 |............ 463,251,685 | ............. 558,390,362 | ....ccoconue. 81,122,446 | ............ 10,011,003 |.......... 1,169,606,796 | ....cccoovvvvvrirnnnnn02.4 | e 1,053,594,454 | .....cooovrvrirrnnn. 61.0 | .o 1,169,606,796 |.............. XXX
11.2 Residential Mortgage-Backed SECUties............coovuerunruereneeneeneineins | v 11,780,681 | .ccvvvrnnees 66,635,150 145,516,421 51,553,729 43,634,479 319,120,460 334,075,690 319,120,460
11.3 Commercial Mortgage-Backed Securities. 2,132,168 | .. ...120,409,567 ....133,798,233 ..999,997 ...25,487,613 ...282,827,578 ..255,782,215 ..282,827,578 |..
11.4 Other Loan-Backed and Structured Securities 1,083,724 |............... 26,888,234 | ............... 38,078,325 21,217,535 10,286,746
115 TORAIS ..ot entensans | enienineeas 71,827,873 | ....ccoonc 677,184,636 | ............. 875,783,341 | ........... 154,893,707 | ...covvvnes 89,419,841
11.6 Line 11.5 as a % of Col. 6. | 38 [ o362 | 8.9 [ 8.3 4.8
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccovvininninninninii | o 38 [ 361 | BT [ 8.3
12. Total Privately Placed Bonds
12,1 1SSUET OBlIGALIONS.......cvvricvecicicieieiesessesss st ssesssssssssessenses | ervessessssssssessssssssesssssns | sesiessessesssssessassssssessasses | sesssesessesssssessessssssssanes | srsessassenssns 1,421,700
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities. .4,057,126 4,871,443 ..4,969,048
12.5 TORAIS ..ot 4,057,126 6,293,143 6,519,509
12.6 Line 12.585@ % Of COL. B.....coveumeereireieineineeeeeeseiseseseeeeseenees
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 prior year 18,590,887 [ ..o | ceeeeisse st stenns | £reteniee ettt bRttt
2. Cost of short-term INVEStMENS ACQUINEM..........c.eviiiieieiciceee ettt ae s nes | sebensesses s s estes st en s s bssesans 361,827,665 | .cooveeverereeeiceeieeeeee e 381,827,865 [ ..vucveveeieeieicteieeceieeeeeve e tes e tesetesesnaes | ceteeete sttt ettt st s st besnes | neteteretebes st et es et a et en ettt s sttt et sans
3. ACCIUAL OF BISCOUNL. .......vvvoeeeeeriseessee st | erest e 0 [ oo | eere et | £es bR RS s e | SeEs R
4, Unrealized valuation INCrEASE (AECIEASE)........iuiueireieieiieiieieisise sttt b bbbt s st s st en s bbb ssessesnsans || sbsstessessssessesses st anses s s st st e s e b st s bt snans 0 [ ettt nsenss | sesresies ettt s st sseseses | sbietenaes e st s et et es b e s bbb s s st en s st eetente | eebentesebe b e st st s et n bbb s bt
5. Total Gain (I0SS) ON QISPOSAIS........uvrererrerririeerereeseisesessiseessssssessessssessssssessesssssssssessassssssessessssssessessassssssnssassssssnssessasssnssessans | sesessassssssessassnssnssessassunssessessnssnssessessanens 0 [ oottt ssesas | cevresee et s ettt s s besse s sens | sbsaesaesa sttt et es s s b s st ss st ntes et entenes | esbessesesten s sttt ettt s et a et eneas
6. Deduct consideration reCeiVEd ON QISPOSAIS.........cc.euiveireieiiirieieiseissie ettt sse st sessssensens | sebsnsessesessstesessstessessesnsensens 355,757,375 | cooveieerieeseenese s 355,757,375 | oottt sssiessesess [ ettt bttt | neretes ittt ann
7. Deduct amortization Of PIEMIUML ..ottt ettt et s st entns e ssessenen | oessstsssssssessesssssessessansnsess st ansnssessansanes 0 [ ettt | vttt sse s sees | cbestesa et s ettt s bbb e s st s s bnes | eebestes ettt ettt b st n e bbbttt
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............ccceucieicieieeiseieiscee s sesesisenes | cvessssssss st 0 [ ettt sssensenn | serreine ettt s s tesseseses | sbetenses ettt ettt s bt s s st entes s entente | rebentes ettt ettt ettt
9. Deduct current year's other than temporary impairment reCOGNIZEM............eurererrurrerieeineneireerseesessesessessssesssseesessssess | seesssmssssissssssssssssssssssssssesessssssessesssssssens 0 ottt | erees et es st esee sttt sesssesentesessentensessssans | ehestnssseesssastesees et st es bt esseseesesantensesentenae | Lntentesestittessesecs et est s s bttt st nees et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cc.ceccrrirrrrriiinreresisssesesnsins | cvesessssssessssessss e ssesssssesaes 24,861,177 | oo 24861177 | oo 0 [ v 0 | e 0

11. Deduct total NONAdMItted @MOUNLS.............oivuiiirircrceree bbbt | st 0 [ | e

12.




Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHIOT YEAT).........cciveiieuiiirereiiieseisese ettt es et ssse bbb bbb s st s st bbb s b naes 10,291,926
2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 7,341,350
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.... 7,341,350
3. Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 178 bbb n st n e 1,617,250
3.2 SECHON 2, COIMN 19 (6,538,371) (4,921,122)
4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........c.eviiiivereieieieie et tes s sa bbbt b aess st s st et s st eneebananes
5. Considerations received/(paid) on terminations, SECtON 2, COIUMN 15..........coeiuiiiiciieieeese et bbbt bbb ans
6. Amortization:
8.1 SECHON 1, COIMN 19 (3,300,380)
8.2 SECHON 2, COIUMN 21ttt s8££ 88ttt (3,753,555) (7,053,935)
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20 0
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 8+ 7 + 8)..uucuiuiiieriicsiecireeiecete ettt ettt 5,658,220
10, DEAUCE NONAAMILIEA @SSELS........o.cuiveieiieiiicictite ittt s bbb s s et s st b s s s s b b s s s s s s b b s bbbt bR b st st bbb s e s bbbt es s s s s st s s nas
11, Statement value at end of current period (LiNe 9 MINUS LINE 10).........ciuiireiciiieieicisis ettt st bbbt s bbb s bbbt ns 5,658,220
Futures Contracts
1. Book/Adjusted Carrying Value, DECEMDEE 31, PHOT YEAT........c.cviviiieiiieiietsiete ettt ettt bbbt bbb bbb s b s bbb sttt
2. Net cash deposits (Section 1, Broker Name/Net Cash DEPOSIES FOOINOLE).........vuuriirreririrriinrireisisissises ettt sttt enssnsns
3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAI MINUS.........c.cvveveeveeiireiercreis sttt
3.12 Section 1, COlUMN 15, PO YEAT........civieereiieeeetsietetes ettt besnaeaes 0
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............ccccocvvereennes
3.22 Section 1, ColUMN 17, PriOF YT ..........verrerrereeerrereereeeesseesseseesesesssnenees 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus............cc.ccecvvverenne.
3.24 Section 1, Column 16, Prior YEAN..........cevveverriererirereireieersre s E 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cu ettt ittt es st e s8££ s8££ 828845842282 E £ 8o E bbb bbb n bt 0
4.1 Variation margin on terminated contracts during the year (Section 2, Column 16).........ccccovvvrrrrnrrnrnrenns
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22  Amount recognized (Section 2, Column 16).........ccoveverveererreirirenenns 0
4.3 SUbLOtal (LINE 4.1 MINUS LINE 4.2)........ouieiieiiiiiieiieteteie ettt sttt bbb s a4 b b s s e s s s bbb st bbb s bbbttt bbb nans 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 RECOGNIZEM. ......oucviieeicieiiie ettt ettt s bbbt s s bbb s b s s 41 b 4 s s b4 s e 2 s s a2 b s b A b A s b R A AR bbb bbbttt
5.2 Used t0 adjust Dasis Of NEAGEA IHEIMS.........c.ueveieiiriiiesiies ettt
6. Book/Adjusted Carrying Value at end of current period (LINES 1 + 2+ 3.3 - 4.3 = 5.1 = 5.2) ...ttt 0
7. DEAUCE NONAAMILIEA @SSELS........oeveiieiieiriiietsicieieit ettt sttt et st s s s s s e s b s e s s £ s a8t e s E s s s e st R s b s ek e At s st s s s et e st bt ettt st nse b e s s nns
8. Statement value at end of current Period (LINE B MINUS LINE 7)........c.cvivieiiiiieieicseie ettt sttt sttt bbb sa e e s st n s s banen 0

SI11



Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

SI12, SI13



Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4........oiiiiit b 5,658,220

2. Part B, SECHON 1, COIUMN T4........ooieeeieeeetee ettt a bbb bbb st s st n s st s s

3. SUDLOLAI (LINE T PIUS LINE 2)....cuiviiieeteieteieiieete ettt ettt ettt b st es s bbb b st b a et et se s et s s bbb st e bbb e b s s e et b s bbb e bbbt et n st e s s se b nnntetas 5,658,220
4. Part D, COUMN ..ottt ettt ettt ettt s et bt e et a et s R e et At bR et ettt R bt et ea et s et et n et nans 5,658,220

5. PAMTD, COIUMN B

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......euiveiieiciiiie ettt s st b8 b s s bbbt s bbb bt s et (0)

Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......ouiiiiiiiiiiiiii bbb bbb bbb 5,658,220

8. PartB, Section 1, Column 13

9. TOAl (LINE 7 PIUS LINE 8).....vuivvieceiteiiceetsiete ettt st bbb s bbb s s d s s b st 4 s s b bR b s 2 b s s b et e 44 et b s s b b s b b s a bbb s s bbbt sn et b nae b s 5,658,220

10, Part D, COIUMN 8.......coooiiiiiiitee s s s 5,658,220

11, PAtD, COIUMN O...ovoe ettt bbb s s st s st et b s b e et b s s sttt b s s s ba st see st nts

12.  Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 ...ttt R bR bbbttt

14. Part B, Section 1, Column 19

15, Part D, COIUMN 1. oottt sttt bbb st s et et b e b ss st tes bt s s bes s s e st ants

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuvueiuiiiiieiieieieiieisiesie et ssse st st st b et se s s £t s ettt 0
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Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI15, EO01, E02, EO3, E04, E05, E06, E07, E08, E09



o3

Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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
CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code[n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
3133X0 PF 0 |FED HOME LOAN BK 5.375 08-15-18 ceevneresesnnsisenns | eevene [ oo e [T | 978,860 | e 123.703] .............1,237,033 | ..............1,000,000 | ...ccoevvrneen. 988,488 AF15... 53,750 | 09/02/2003 | 08/15/2018
690353 RX 7|OVERSEAS PRIV INV 4.44 02-27-27 AL21.......occonmvemvrnrrverinennennnee | vevnee [ oo | evvvverivens [T | 1,781,054 | e 112.836] ..............2,009,670 | .............1,781,054 | .............. 1,781,054 AF27... ..79,079 | 01/15/2010 | 02/27/2027
912828 AJ 9|U.S. TREASURY NOTES 4.375 8-15-12 SD.. | [ [T | 000000.2,009,218 | . 102.6411 .... 2,001,293 AF15... ..87,500 | 10/16/2007 | 08/15/2012
912828 AU 4|U.S. TREASURY NOTES 3.875 02-15-13........ccorvrerrriirierierinerienes SD. | [ [ e | 2,024,083 | ... 104.109 .... .2,082,188 | ..............2,000,000 | ...coooneen. 2,003,182 AF15... ..77,500 | 03/13/2003 | 02/15/2013
912828 DC 1|U.S. TREASURY NOTES 4.25 11-15-14 SD.. | [ [ e [ 1,378,609 | e 111.031 443,406 ..1,335,265 NM15.. ..58,863 | 01/24/2008 | 11/15/2014
912828 PM  6]U.S. TREASURY NOTES 2.125 12-31-15.......ccviirininiinisniiinnininienes SD.. . 1,917,516 | ... 106.047] .............2,014,891 [ 1,914,241 DJ30... . 38,144 | 01/14/2011] 12/31/2015
0199999. U.S. Government - Issuer Obligations et | i 10,089,320 [ ... XXXuooooowe [ correri 10,840,001 | .oooovevnces 9,981,054 | ..oovvnne 10,023,523 XXX | s 120,024 | oo 394,836 |..... XXXewoen [ e XXX..oon
U.S. Government - Residential Mortgage-Backed Securities
31383S RS 1 [FNCL 511797 PT 6.0 5-01-31.....cruririreierinnrnerienineesssessenssssisnensens | cveenee | oo | eevereeeni | aviee 1 ...34,554 | ... 111.472 34,559 | ... 34,559 MON... | ooveerirriiens 173 2,072 | 10/19/2001 | 05/01/2031
31406J 2L 6|FNCL 811779 PT 5.50 1-1-35 [SSTOUTURORORTOURROTSIRN UPRTORE) DUR FSTOTPPOORD sl BURON 1 .257,582 | ...... 109.191 253425 | ... 256,443 MON... | . 01/11/2005 | 01/01/2035
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES..........oovveveririiririeieiisiee e ..292,136 |...XXX........ 287,984 | ... 291,002 XXX [ 1,335 16,011 ] XXXoooowe [ e XXX......
U.S. Government - Other Loan-Backed and Structured Securities
649085 AA 5|NEW VALLEY GEN 1 5.572 05-01-20 A16.......ccovvemeremrrnerneineennnes | eevnee [ oo [ ervvrriinens [ o 1FE| cveeiens 1,372,216 | ...... 111275 oo 1,476,355 | ............. 1,326,761 | oo 1,353,628 (V2 10) ) TN BN 5572 ......... 5.269 [NM...... | coovvrcrennne 12,321 | v 73,927 | 12/16/2002 | 05/01/2020
83162C FF 5|SBA SER 94-20D 7.70 4-1-14 AL 04-04..........ocoovvenrrnnrirnerrenirneeinnes [ eovveen e [ orrires 2| 1| 2,192 | 100.000 2,204 2,204 2,204 | oo | s [ e | s | e 7.700] ......... 7.898 |OA...... 42 | ... 170 | 03/29/1995 | 04/01/2014
83162C GM 9| SBA SER 96-20A 6.30 1-01-16 AL 8-06........cccunvrrnereseernsnisersssnessnnsnens | eovnnes [ [eonneenns 2| 1 116,545 | ovvivieiinninciinns | e | e | oo 6.300......... 6.300 | JJ.oooes | s 3671 | oo 7,343 | 01/19/1996 | 01/01/2016
0499999. U.S. Government - Other Loan-Backed and Structured Securities 1,472,377 0 (2,510) 0 o0 [ XX XXX | XXX el 16,034 81,440 . XXX...... | oo XXX......
0599999. Total - U.S. GOVEIMMENL.........iuuuiiiiiiiiiiinisiissiissiiesi i ....11,786,902 0 (20,852) 0 o0 | XXX [ XXX [ XXX | 137,393 el 492,287 XXXeovon [ e XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligation:
13063A 5D 2| CA ST TAX VAR PURP 5.95 04-01-16 NC.........ccoovrvvrvrnerenrnererinnnns [ovrne [ | verieene 1| LAFE | i 1,005,060 | ... 112.601] ..............1,126,010 | ..............1,000,000 | .............. 1,003,339 | oo | v (T3 I 04/22/2009 | 04/01/2016
13063A 7G 3| CALIFORNIA STATE 6.20 10-01-19.......ccvenevrveenerrnnrnerreeesensseinsenes | wvvene | o [woveeeneT [ LAFE | 2,021,080 | ... 1144401 .............2,288,800 | ..............2,000,000 | .............. 2,017,414 ((ALC) ] TN BN 10/08/2009 | 10/01/2019
373384 TL 0|GASTSERD QSCB 3.88 07-01-22 NC........cooerverimrinerrnnrirservnnersennns | vevnne | oo | evvsronnn | LAFE | ..........5,800,000 | ... 110.610{ .... 5,800,000 | ..ooocviririiinrinnis [ e [ | s 06/21/2011 | 07/01/2022
452152 GR 6 ILLINOIS BABS 6.2 07-01-21 AL19.....cccoovremrererirnenssriserseniineesennens | vennee [ oo [ eevvneend [ WAFE | 1,999,420 | ... 1114011 .............2,228,020 | ..............2,000,000 | .....cccooeeee 1,999,476 | ....ovovvenerrerirneens [ e 39 | e [ ...117,111 | 07/14/2010 | 07/01/2021
574192 6N 5| MARYLAND ST QSCB 4.35 08-01-25.......c.ccocomvrumrvicnninerinnicvcireniinns | vevene [ oo [ w1 [ LAFE ] iein1,001,080 | ... 115.696 | .... 1,001,006 [ ..oovvoieeiiirriiciis | e (53) [ oo | eevverreninniesniinens | e 350 [ i 4340 [ AF i | 18,125 | 42,413 | 07/29/2010 | 08/01/2025
57582P WK 2 [MASSACHUSETTS ST 4.20 12-01-21 A21.....cocovvrvmrrrerrneenensneiinees | vevee | oo | vevervvenne | AFE | iinee.3,036,940 | ... 110.215 ..3,033,997 (VIVEE) | IR PO 126,000 | 12/07/2010| 12/01/2021
594610 6Q 5| MIST 4.14 11-01-20 NC......oovvvvrrverrerirsiinrsnicsnisenensnissssissisenins | vevene | oo [ evesniieens [ WIFE | 221,000,000 | ... 108.050 .... 1,000,000 [ ..ooovenivvirniieinnns v [ | e 10/14/2010 | 11/01/2020
605580 6K 0|MISSISSIPPI ST D 4.131 11-01-22 NC....c..ooevvvverrvrrnerrerrereseerseeinens | vevnee [ oo [ eeeeend [ LAFE ] ooiee.1,000,000 | ... 117.965{ .............1,179,650 | ..............1,000,000 | .......c.o.... 1,000,000 [ .oooermeerermerieenns [ e | veriensseeesineeenes | e 10/21/2010 | 11/01/2022
605580 6S 3| MISSISSIPPI ST C 3.243 10-01-21......ccooovvvvvvnrinricnnivcicnniiscireniinns | eeveee [ oo [ evcvniieen [ LFE ] 21,000,000 | ... 103.069 .... 1,000,000 [ ..oooverivierrieriees [ vrerernnirieeiennnns [ e | e 10/06/2011 | 10/01/2021
70914P LY 6|PENNSYLVANIA ST B 4.4502-15-20 NC.......coccovvrrrmerrmrrmeenvcrneiinnens | vvvee | oo | verrnen 1| LAFE ] cicee..2,000,580 | ... 113.065] ..............2,261,300 | ..............2,000,000 | .......c.o.... 2,000,487 | ooouveereeereninens | v () T I 01/14/2010 | 02/15/2020
70914P LZ 3 |PENNSYLVANIA ST B 4.55 02-15-21 NC......c.oeecvvrmrverivnnirerininnninnns | vevvens | oo | e[ LAFE | icien.3,000,930 | ... 117.258 23,000,798 | ..o [ e, ((G12) ) [ IO 01/14/2010 | 02/15/2021
70914P PE 6 |PA ST THIRD SER B BAB 4.25 07-15-20... KT PR IO 12/16/2010 | 07/15/2020
880541 QR 1|TENNESSEE ST TXBL C 3.228 08-01-21... 1,000,000 [ ..ooveierererieinnn | e | s | oo | e 3:228 | v 3.228 [ AF i | 5,828 [ 10/12/2011 | 08/01/2021
93974C QZ 6| WASHINGTON ST BABS 4.269 08-01-21... ...2,000,000 | .....113.988] .............2,279,760 | ..............2,000,000 | .....cccooeues 2,000,000 | .o | s | | o 99,610 | 05/25/2010 | 08/01/2021
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............ccoeovrvricieirersrnnnnn .26,861,170 26,800,000 ....26,852,944 0 (4,921) 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) s .26,861,170 26,800,000 0 (4,921) 0
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
199491 Y2 1| COLUMBUS OH SER 2C 4.523 06-01-22C20.........c.crevervvermrernrrrerires [ eovveen | e | vveriens 1|.1FE| .............1,575,000 | ...... 113715 v 1,791,011 | 1,675,000 | oo 1,575,000 [ ..oocermverrireriennns [ everieneseensrinenis | v | cevennnennennnenneens | o523 i 4.523|DJ....... 11/24/2010 | 06/01/2022
215723 JW 8|COOK CNTY IL HGH SCH-A 5.80 12-01-22.......evvuerrmrreeerirerirneinnnes | evvieee [ oo [ cereriins 1]|..1FE| ..............1,000,000 | ...... 1144751 ... 1,000,000 [ ..o [ | e [ e | 8,800 i 5.800 | DJ....... 12/14/2010 | 12/01/2022
235308 QK 2|DALLAS TXISD 4.45 02-15-20 NC.......cccovvvererimrermererrinerserrenerseennns | vevnee | oo [ evvverinen [ WTFE | 1,012,500 | ..o 113,550 .... 1,135,500 | ..............1,000,000 | ....ccoonee. 1,011,270 (1,940) | oo | v | evreene 4450 | e 4.284 | AF15 11/16/2010 | 02/15/2020
235308 QL 0|DALLAS TXISD 4.60 02-15-21 NC......ccveovrrrerinrinerrnsrisernenisssersennnns | eevnne | oo | evvserinens [ WAFE | 1,012,500 | ..o 114.255 ,142,550 011423 | e (997) [ | 11/16/2010 | 02/15/2021
399262 HD 9|GROSSMONT CA SCH 5.479 08-01-25 NC........ccovvervvernervmnrnerrerrns | vevvee [ oo | eeeverinen | LIFE | <..er..2,000,000 | ... 115.349 ] ..............2,306,980 s 2,000,000 | .ovooverrerceieninens [ e [ | e | e D479 [ BATY [ AF | 65,748 | ..o 05/13/2011 | 08/01/2025
412486 4W 9 |HARFORD CNTY MD 4.70 07-01-21 C20.......nvveverrnrrermerrrenirmeesennnee | eennee | o | evcvnnen ] [ WAFE | 1,024,120 | ... 112912 oo 1,129,120 | ..............1,000,000 | .......o...... 1,021,065 (2,004) | oo | e | errennen 700 | i 4400 | W | e 23,500 | .ovvonrinen 48,958 | 06/02/2010 | 07/01/2021
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442331 SP  0|HOUSTON TX SER B 4.611 03-01-21 C20. JIFE] ..............1,000,000 | ...... 112.754 21,000,000 | oo [ e [ | 15,370 | . 33,814 | 11/17/2010 | 03/01/2021
549187 6N 7|LUBBOCK TX TXBL WTR 5.25 02-15-18A15.. . VAFE] 1,575,892 | 112.583 ] .... 1,560,314 (4,254) | oo | e 30,444 | . 80,587 | 01/29/2008 | 02/15/2018
549188 HF 0|LUBBOCK TX4.892 02-15-21 C19 [ [ 1|.1FE| ..............1,000,000 | ...... 113.754 | .............1,137,540 | ..............1,000,000 | ......cc.o..c. 1,000,000 [ ..ooeoreeerererienens [ ererierineesreinens | e | e 18,481 01/21/2010 | 02/15/2021
602409 HG 2|MILWAUKEE SEW L BABS WI4.30 100120... B - JAFE] .n..1,365,000 | ... 114.082] .... 1,365,000 [ .oooevueemeireiienins [ e | eerreeseeieeneienes | oo 14,674 12/13/2010 | 10/01/2020
645019 3J 7|NEW HAVEN CT TXB 9TH 7.00 02-15-12 362,417 | ...... 100.757{ .................355,695 | .................353,023 | ....... 353,438 (3,320) | cvvooverrrerriieiienins [ B I 9,335 02/24/2009 | 02/15/2012
645019 3K 4|NEW HAVEN CT TXB 9TH 7.00 02-15-13.. ..386,054 | ...... 106.032 .379,120 [PT51S) NN BN 19,944 02/24/2009 | 02/15/2013
645019 3L 2|NEW HAVEN CT TXB 9TH 7.00 02-15-14 413,628 | ...... 111.783] ... (V1) ORI BN 10,655 02/24/2009 | 02/15/2014
645019 3M 0|NEW HAVEN CT TXB 9TH 7.00 02-15-15 441,203 | ...... 116.791] ... (R 72:) ) [N PO 11,365 02/24/2009 | 02/15/2015
645019 3N 8|NEW HAVEN CT TXB 9TH 7.00 02-15-16 472,718 | ...... 120.899 ... (1) ] RTINS BN 12,177 02/24/2009 | 02/15/2016
645019 3P 3 |NEW HAVEN CT TXB 9TH 7.00 02-15-17.. 504,233 | ...... 124.373| ... [(151S) RN BN 12,989 02/24/2009 | 02/15/2017
64966H 4J 6|NEW YORKNY 4.297 10-01-21.. AFE| ..............1,000,000 | ...... 108.389 21,000,000 | oo [ e [ | 10/07/2010 | 10/01/2021
655867 JF 7 |NORFOLK BLD AMER TX SR B 5.45 3-1-25.......cconvreimreerineinnninnennns | eeveee [ oo [ cerineins 1|.1FE| .............2,828,389 | ...... 1255711 ... 2,819,572 [CR4) ) RN PO 01/27/2010 | 03/01/2025
660393 L3 1|NLAS VEGAS NV 5.572 06-01-21 NC.......ooevorrurmrrenrrrerirerincnireniinnees | eevivee oo [ cervviin 1|.1FE| .............1,625,000 | ...... 115.095] .............1,870,294 | ..............1,625,000 | .......c...... 1,625,000 [ ..oovvvveerierieiins [ | v | e 05/28/2010 | 06/01/2021
68666P AA 4 |ORLEANS PARISH LA SCH BD 4.4 2-01-21......ccvovererinnineiieninennes | vvees | oo | cvverinnis VAFE] 1,007,430 e 103.054 | ..............1,030,540 | ..............1,000,000 | .......coo..c. 1,007,409 [ ..o | v (V2] ) T I 12/16/2011 | 02/01/2021
741701 H8 2|PRINCE GEORGES CNTY MD 4.75 03-01-26..........coccomrrverrererninrnns | vevvee [ oo | crrviriens JFE] ..............1,000,000 | ...... 113.988] .............1,139,880 | ..............1,000,000 | .......c...... 1,000,000 [ ..ooveorreerieeiienins [ e | e | e 03/10/2011 | 03/01/2026
791240 BT 0|STLOUIS MN SD 5.25 02-01-25 C20........ccovuvrerermeereneserrsnnrinernenenne | vevnne | o | eevvneend [ AFE | 1,458,261 | ... 113.831 (1,936) | cvvoovernereirerienins | e 02/05/2010 | 02/01/2025
796269 VA 3| SAN ANTONIO ISD TX 4.006 08-15-28.........cevvvrvevercvirnerernniscernnnnes | eoveee | oo [ v [ LAFE ] ooeee...2,000,000 | ... 103.964 | ..............2,079,280 | ..............2,000,000 | .............2,000,000 [ ..orvoirorrrirmmrirmris e | cerrveriesinsissnienies | o 08/24/2011 | 08/15/2028
87122N EZ 8|SYCAMORE OH SCH 5.55 12-01-25 A23........ccosvvrrmermerrneernennseiineees | wvneee | o [woveeiveens | WIFE | iniicec....850,000 | ... 118.050 ... 650,000 | ..ovoerrrerrncB850,000 | oo | e | e | e 12/21/2010 | 12/01/2025
981305 SA 4 |WORCESTER PENSION 6.25 01-01-28 AL22.........cccosiieniinniiinniininis | covieae . ...1,233,095 ....1,090,000 . 68,125 | 10/28/2010 | 01/01/2028
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoccoeovisrnrnnnee. . 31,340,534 | ............ 27,518,372 | ..........27,802,421 | .o 0 | e (30,443) | 0 [0 [ KKK [ XXX [ XXX 460,089 1,125,202 |..... XXX [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession s 27,873,495 | ... XXX....... .31,340,534 | .. 27,518,372 | ... 27,802,421 | o0 | eienn(30,443) | iviiiiiieeenn0 {0 | XXX [ XK [ XXX [ 460,089 | e 1,125,202 |..... XXXeoovoo [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
100873 AG 3 |BOSTON MA HSG 5.80 01-01-22 AL10-20.........cccvvvmerimririiiririnniens | v [ [ 1|.1FE| ... ...1,500,000 | ...... 108.044 | ... ....1,500,000 1,500,000 [ ..ooeoeiiriciieiins [ | e | e 03/11/2010| 01/01/2022
183596 CY 9|BALTIMORE MD BRD SCH 5.692 12-15-25.........ccconevereerrrenerierinenns | ceveee I [ VFE] ...2,000,000 | ...... 1231971 .............2,463,940 | ..............2,000,000 | ......ccoo..c. 2,000,000 | .ovourerrerenrnninens [ e [ | s 02/03/2011 | 12/15/2025
196632 ML 4|CO SPRINGS CO 5.058 11-15-19 NC.. JESSTIRORRRT O I [ AFE] ...1,000,000 | ...... 116.968 .............1,169,680 | ..............1,000,000 | ..............1,000,000 [ ....oooivmmmiiririrmris v | e [ e 12/17/2010 | 11/15/2019
199112 HV 8| COLUMBUS GA BLDG 5.05 01-01-23 C20 SRR IOV I [ 1| AFE| ooiie.997,140 | oo 117.248 ] .... TSI TN BN 01/14/2010| 01/01/2023
199112 HW 6| COLUMBUS GA BLDG 5.20 01-01-24 C20 JSSTTURRTEN RN [ I 1 AFE| i 997,010 | ..o 117.786 | ..o 1,177,860 | ............. 1,000,000 | ..o 997,307 158 | oo [ 01/14/2010 | 01/01/2024
19923P AY 4| COLUMBUS IN HS 5.605 7-15-23 C20AL23.........cocvemrvrmerrrerirneennnines | crveee [ [ 1|.1FE| ..............3,000,000 | ...... 1185711 ..............3,557,130 | ..............3,000,000 | .......coo..c. 3,000,000 | .ovourerrerenrrinnens [ e e | e 01/20/2010 | 07/15/2023
25477G EV 3 |DC TAX5.282 12-01-26 AL 10-20-25NC........ccoovermrviririerrriseireriniinns | vevees [P [T AFE] ... 1,000,000 | . 117.619] ... 1,000,000 [ ..o [ | e | e 12/03/2010 | 12/01/2026
34160P DA 4 |FLORIDA ST 5.286 08-01-19 NC...... [SSSTRE O [ [ 1|.1FE| .............2,000,000 | ...... 118.164 | .............2,363,280 | ..............2,000,000 | .......coo..c. 2,000,000 | .ovoorerrerenrininens [ e e | e 10/29/2009 | 08/01/2019
34160W TZ 7|FL ST DEPT ENVI 6.026 07-01-21 C19.....cvvvviiirieineineierieeiienins | ceve I 1|.1FE| ..............2,500,000 | ...... 1174791 ... 2,500,000 | .oooocverireriinrinens [ e [ | 01/08/2010 | 07/01/2021
392273 AM 0| GTR ORLANDO FL AV 5.47 10-01-17 NC.......ovvvuerirerererrrrennerinerisenes | ceveene I [ VAFE] 3,104,280 | 119.868 | ..............3,596,040 | .............. 3,000,000 | .oovvvenecs 3,080,414 | oo | s (11,832) | v | e 12/07/2009 | 10/01/2017
438701 RE 6|HONOLULU HI WASTEWTR 5.193 07-01-24........coooovirrmrriirnrinriinns | e AFE] 1,225,000 | 110.080 .... 1,225,000 [ ..oooovenivrernrieiinns v [ e | e 5193 .. 5193 dJ....... ..40,996 | 10/27/2010 | 07/01/2024
454622 QD 6 |INDIANA BD BK TXBL A 5.04 1-15-14.....coovumrinirerinreenineeincsienns | ceveene . .|..1FE[ ..............1,210,000 | ...... 107150 .............1,296,515 | ..............1,210,000 | .....cccooeuce 1,210,000 [ .oooeovvenereriennns [ | v | oo 5.040]......... 5.040 [JJ15.... . ..60,984 | 12/04/2003 | 01/15/2014
454622 QE 4 |INDIANA BD BK TXBL A 5.04 7-15-14......cooirimirniinerierineniseinenienns | oevenne . A[AFE] ... 1,805,000 | ... 107.013] .... 1,805,000 [ .ooovevuveneireiienins [ e | eerreeseeesesineienes | oo 5.040]......... 5.040 [JJ15.... | oo 41,948 | 90,972 | 12/04/2003 | 07/15/2014
454624 U5 4|IN BD BK TXB 5.49 01-15-24 NC AL22 (ST DO I [ FE] ..2,044,940 | ...... 111.807] .... e 2,042,322 [V740) ) OO POV 5490]........ 5.251|JJ15.... . 65,880 | 11/19/2010 | 01/15/2024
45746R AL 8 |INLAND PROTN FL 4.85 07-01-20 CO719......ccovvvrrremrrrerineerseerseinaes [ s I 1| AFE| o 2,000,000 | ...... 116.240{ ..............2,324,800 | ..............2,000,000 | .....cccoo..c. 2,000,000 | ovoevererireiineinens [ e [ | | e 4.850]......... 4.850 [Jd.cve | 48,500 | oo 97,000 | 02/18/2010 | 07/01/2020
491189 FA 9|KY ASSET FND 4.104 04-01-19 NC...... ISSTTIRORPRIOITE DOV [ [ 1|.1FE| ... ...1,007,450 | ...... 106.455] .............1,064,550 | .............1,000,000 | ......c......1,006,453 | ....oovrrorvrivmrrnens [ corvrrrririrenns (753) [ overrernerineinerinenns [ v | e 4104 ......... 4.001|OA...... ..45,030 | 09/02/2010 | 04/01/2019
542690 W3 2 [LONG ISLAND NY PWR 4.85 05-01-20 NC........cccrevmrirrrrmrirernnrerieis | crvees I 1| AFE| oiein.999,340 | ... 113579 oo 1,135,790 | ... 1,000,000 | oo 999,427 | oo | e B5 | e | v | e 4.850] ... 4.858 |[NM...... 05/05/2010 | 05/01/2020
54473E NP 5[LACNTY CA PUB WKS 5.591 08-01-20 ESSTURRRN O [ [ 1|.1FE| ..............1,500,000 | ...... 108.939 ..............1,634,085 | ..............1,500,000 | .......c.o.... 1,500,000 [ ..ooverueeeenreriennns [ ererieniseesneenens | v | e 5.591 | ... 5.591 |AF....... 11/10/2010 | 08/01/2020
57429L AL 0|MARYLAND TRANS REV 6.48 7-01-22 A18.......cccoovvummrinmrrimerireeirneens | ovvee I [ 1|.1FE| ... ..1,078,930 | ...... 116.292 | ..cvvorvrne 1,052,957 (8,577) | cooevrerneiererirceiene [ e 6.480]......... 5.800 [JJ....... 12/18/2002 | 07/01/2022
57583P ET 2|MAFED HWY ANTS BABS 4.835 12-15-21.....ccccvvvuverrerneereniscenns | s I [ AFE] v 1,000,000 | ...... 121763 oo 1,217,630 | oo 1,000,000 | ...ooovvrvenee 1,000,000 [ ..ooeveveeereerirenens [ erereerienisrrnenis | e | e | e 4.835]......... 4.835|DJ15... 12/15/2010 | 12/15/2021
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575832 UG 3|MA ST BAB 5.788 05-01-25 ALO723.......coevvveeeeeerererreeerseeceseeesssesenens | eeeene oo | eveeerienee | AFE | v 1,000,000 | ... 123.756 21,000,000 | oo [ e [ | .5.788 ..50,484 | 12/10/2010 | 05/01/2025
59447P CQ 2 |MIFIN AUTH 5.496 09-01-20.......c.cecruvmrrrernrirernrincermrncerennennnneerenes | vevens | oo | eevseverens | W TFE | 02,000,000 | ... 1141321 ... 2,000,000 | ..oveveiererinriernns [ e [ | e 5.496 ..79,387 | 12/09/2010 | 09/01/2020
63252F AA 7 |NATL ARCHIVE 8.50 9-01-19 ALO51016.........ccovvvrrererererserinerencrinnnin | wovvene o [everreens | WTFE | 1,756,650 | ... 128.996 | .... 1,710,011 (5,731) | cvvrvereerverrerienine | e 7.836 | SM...... ....140,068 | 01/06/2000 | 09/01/2019
64970M XT 5|NYC MULT FAM HSG DEV 6.42 11-01-27......c.covvvervrermerrerrnnesnennenns | eevnne | oo [ ercvred [ LAFE | 1,611,600 | .o 117.905] .... 1,610,505 (1,095) | covoverereieiienins | e 6.226 [NM...... 01/06/2011| 11/01/2027
64971Q GW 7 [NYC TRANS FIN B TXBL 3.45 05-01-21 ...2,005,000 | ...... 104.4201 .... 2,004,843 | ..o [ e (157) | oevererererienisriienes [ e 3.419 NM...... 08/03/2011 | 05/01/2021
64971Q RA 3 |[NYC TRANSL FIN AUTH 2.90 11-01-21 NC... 1,947,340 8.049 ..1,947,568 L S B 3213 [NM...... 12/13/2011 | 11/01/2021
64986A K6 7 [NY ST ENVIR REV BABS 4.539 06-15-20.........ccccovuverevenrvenerrerirnnnnes | covvee | oo | vevervrvens | LAFE | iiinenn..500,000 | ... 116178 ...cveerrrr..580,890 | ..ooveerrer.500,000 | oo 500,000 [ oo [ | v [ e 4.539|DJ15... 02/03/2010 | 06/15/2020
649883 QE 8|NY MTGE AGY SER 166 3.999 04-01-21......cccoverrrmeeneernneeserrenersennns | venene | oo | evvservnens [ L1FE | 11,000,000 | ... 101.144 | .... 1,000,000 [ .oooverneeneererienins [ e | eerreseseessenineeenes | cenee 3.999(O0A...... 11/03/2011 | 04/01/2021
649902 S7 9|NY STDORM 4.75 03-15-22 NC......ccovvvverremirrerirnrenenisnisesinsrisenres | vevvee | oo [ evveend [ LAFE ] oiieir.2,000,000 | ... 111.644 | ... 2,000,000 | .ovoovererirerieninnns [ s e | 4.750 | SM15.. 05/27/2010 | 03/15/2022
649902 7P 2|NY DORM AUTH F 3.05 08-15-21 NC........covvurrenrrermnrnerrenenenrssninsenns | vevnne [ oo | evvvsrrinen [ WAFE | 1000 2,323,597 | ... 100.629] .... .....2,323,908 K I T VO IOV 3.133 | AF15... 10/05/2011 | 08/15/2021
650035 UZ 9|NY ST BABS 4.81 03-15-21 NC.......ceecvvvvnrrvmrrinerrernnessnicssinnsisennes | vevvee | oo | evvsnriven [ WIFE | 221,000,000 | ... 117.743 21,000,000 | oo [ e [ | 4.810 | SM15.. | . 12/02/2010 | 03/15/2021
658207 MA  0|NC HSG FIN AGY 4.00 01-01-30 C21 A17....ccorvvurseennerrnrrnervneenennnes | vevnne [ v [ eeeennd [ LAFE ] .cinn.2,000,000 | ... 102.866 | .... 2,000,000 | .ovourvrrirenrnninens [ e [ | e 4.000 | JJ....... 10/27/2011| 01/01/2030
658308 AD 3|N CAROLINA ST TPK 4.45 01-01-23 M-W.....cccceevrerermrrmmnvnrrveiinnnns | vevvee [ oo [ weeen 1 [ LAFE ] ooi...1,000,000 | ... 111.278] ... 1,000,000 [ ..ooveouveerieerienins [ | v | e 4.450(JJ....... 10/15/2010 | 01/01/2023
662903 MG 5|N TEX MUN WTR 4.47 09-01-22 C20.......c.couvreveserrrreeserrmnrnenrenirnee | vennne | oo | eevvneend [ WAFE | 1,210,000 | ..o 109.881 1 .... 1,210,000 [ .oooverneveeererienins [ ererrenineessseinenis | verreseneeseeiseenenes | cenne 4.470|SM...... 10/29/2010 | 09/01/2022
676907 PA 0|OH HFA MTG RES 5.80 09-01-22 C16AL20..........coccvvverrrvmrinerrennne | vevvee oo | evceree T [ WAFE | i 136,013 | e 106.383 [ ...cvvverrrern 138,298 | oo 130,000 | oo 134,670 [ oo [ e (889) | e [ e 4.929 | SM...... 06/09/2010 | 09/01/2022
67756A 2N 1 [CLEVELAND CLNC OH ST 3.679 01-01-21...c..cvenevrveernerrnnrverirneeines | vvees | oo | vevernennne | LAFE | i 1,000,000 | ... 101.339 21,000,000 | oo [ s [ | 11/16/2011 | 01/01/2021
67756A 2P 6 |CLEVELAND CLNC OH ST 3.849 01-01-22.........coevvvrvmmrvmnriverrnrinns | ovvee | oo | vevivvnnenn | LAFE | ciceer..1,000,000 | ... 101.368 ..............1,013,680 | ..............1,000,000 | .............. 1,000,000 [ ..ooveoeeirieiienins [ e | e | e .4, 11/16/2011 | 01/01/2022
677581 DZ 0|OH ST NEW INFRAST 4.994 12-15-20........ccconsvemmrernernerrmnenenrseennens | vevnne | oo | wevverinens [ WTFE | 1ii000n2.2,000,000 | ... 117,572 ... 2,000,000 | ovouverererenrninens [ e [ | | e 8994 | 4.994 |DJ15.. [ oo 4439 | ..o, 100,157 | 12/09/2010 | 12/15/2020
684273 GX 7|ORANGE CNTY CA TRN 5.563 02-15-21C20.........cccccvevvvrvmrrcnnriverns | vevvee [ oo [ w1 [ LAFE] ooi.n.1,000,000 | ... 116.535] .............1,165,350 | ..............1,000,000 | .............. 1,000,000 [ ..oorenieiernrieinnns e | e | e | o356 | ciind 5.563 | AF15... 21,016 35,850 | 12/09/2010 | 02/15/2021
684273 GY 5|ORANGE CNTY CA5.81302-15-22 C 20........ooccvvvenerermrrnerrenrscennns | vevvee [ oo | eeeend [ LAFE ] ooieer.1,000,000 | ... 112877 oo 1,128,770 | .............1,000,000 | ..ocnninee 1,000,000 [ ..oocermeerreneriennns [ everieneneesseinens | cvererereneeeninennenes | e | 8,813 [ 5.813 12/09/2010 | 02/15/2022
68607D NC 5|OREGON ST A 4.883 11-15-22 NC ...2,000,000 | ...... 117401 | oo , s 2,000,000 | .o [ e [ | | e 4883 | 4.883 04/01/2010 | 11/15/2022
68607H 5E 2| OR ADMIN SVCS 5.437 05-01-24 C05-20 1,207,159 | ...... 115.807 | .cvvvvrrne 1,302,829 | oo 1,125,000 | .ooovvrennee 1,198,016 (7,082) | cooovereerrinerierins | evernerirerinensennins | ereennen D437 | i 4.494 09/14/2010 | 05/01/2024
709223 UA 7|PATPKTXB SER B-2 6.70 06-01-18... 1,191,637 | ... 1211411 ... 1,170,245 | oo [ i, (17,919) | cvvvirrrcneiinns [ v [ 8,700 [ i 4.344 10/20/2010 | 06/01/2018
71781L AT 6| PHILADELPHIA PA PENSION B 0.0 041515.........ccocvimevmerirneessninsenes | vevnee | oo | wevveenen [ LAFE ] .ce..2,368,120 | ........83.796 | ..............3,351,840 | ..............4,000,000 | .............. 2,992,656 252,889 [ ..ovveerierineeininines | e | e | e 9.027 . 05/08/2009 | 04/15/2015
768874 SD 2 |RIVERSIDE CA BAB 6.265 10-01-21 NC......ccovvvvviiierniierersieirenns 1,000,000 [ ..ooeouiiiireiiiniins [ | e | | 8,268 |l 6.265 |OA...... 15,663 . 12/09/2010 | 10/01/2021
795681 GJ 8|SALT LAKE CNTY UTAH 4.78 12-01-20........ccccomvvrverrrveernerrnnrserisnnene | vevinee oo | weeennd [ LAFE] .oie.r..1,000,000 | ......109.126 | ..............1,091,260 | ..............1,000,000 | .............. 1,000,000 [ ..oocerneereirerieenns [ everienerseessninens | e | eenennnennenseeneens | e 780 [ o 4.780|DJ....... . ..47,800 | 12/09/2009 | 12/01/2020
797398 EF 7[SANDIEGO CNTY CA PEN 5.648 08-15-16.........cccocrvrvirervnerrnnnens | eovvees | oo [rvven T [ LIFE] i 3,069,240 | ... 112541 .............3,376,230 | ..............3,000,000 | ...cccoconee. 3,045,867 (8,556) | c.vvovrevverieeiienies | enrrierirenisniiinnins | erneene5.648 | i 5.271 |AF15..| v 64,011 | i, 169,440 | 02/20/2009 | 08/15/2016
798703 BD 5|SAN LUIS OBISPO CA 7.459-01-19 NC v 1,204710 | .............1,000,000 | ..o 1,082,776 (8,258) | cvvvuvvrrerreererirernine | evernnerienerneninnnnns | evrenen 1450 | i 6.083 |SM...... 12/08/2009 | 09/01/2019
838530 MP  5|SOUTH JERSEY PORT 6.052 01-01-19 NC.......ccccovevmmrummninnivniinnins | vovvne oo [ eveenee T [ WAFE | 1,187,434 | . 122.892] .... 1,179,879 (3,984) | oo [ v | eerennd8.052 | o 5.521|JJ....... 01/21/2010 | 01/01/2019
870000 HJ 8|SWARTHMORE BORO PA C 3.10 09-15-21.......ccvmevrrereveesrnrnnersenns | vevnee [ oo | wevverinen [ LAFE | e 1,000,000 | ... 1014991 .............1,014,990 | ..............1,000,000 | .......c.o..c. 1,000,000 [ ..oocermvemrrreriennns [ everieneseersseinens | e | eenesnnnennenseenneens | e 3:100 [ iiinns 3.100 | SM15.. 11/30/2011 | 09/15/2021
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11-15-21.......ccccoovvvvvnrivnrvenncivinvnnns [ eveee [ o [T LAFE | e.o1,000,000 | ... 110.931 | oo 1,000,000 [ ..ooeouiinrinciiinnis [ | e | e | 4050 4.050 | NM15.. 10/21/2010 | 11/15/2021
91428L FM 3| UNIV HAWAII BABS 4.361 10-01-21.......ccovvvvvrrvcrincrrenirncessnicsensenis | vevnee [ oo [ eeveend [ LAFE ] oo 1,000,000 | ... 109.064 | .......c...... 1,090,640 | ....ovvveneee 1,000,000 | ..coovvrvenee 1,000,000 [ ..oovermveenieeriennns [ ererienerneesneinens | v | e | e 361 [ 4.361|OA...... [ verrrererea 10,903 | i 09/22/2010 | 10/01/2021
914440 KZ 4 [UNIV MABLDG AUTH 3.95 11-01-22.......ccovvvvrmrrrerivnncrernereninerenns | eoveeee | oo [ o[ LIFE ] ieee...1,000,000 | ... 109.836 | .... 1,000,000 [ ..o [ | e | e | e 3.950 s 3.950 [NM...... 10/22/2010 | 11/01/2022
91528N AA 9| UNM SANDOVAL REG MD 4.50 072036AL26.............cocormverevrvcrcnenns | wvvene | o [woreeneT [ LIFE | .........3,000,000 | ... 105485 ..............3,164,550 | ..............3,000,000 | ......cc.o..c. 3,000,000 | oo [ e [ | e | e 8900 | s 4.500 | JJ20.... 10/07/2010 | 07/20/2036
91754C BL 3| UTAH ST BABS 5.29 04-01-22 MWC........c.covvvmeerrmeemmrennersnrreneisennnee | wvseee | o [ overivenns | WFE | ccc..1,000,000 | ... 117.976 | .... 1,000,000 [ ..oocernririreiienins [ | eerrierineeseneinenes | eesnrnsennenssennenns | cernenn:3.290 i 5.290 [OA...... 12/17/2010 | 04/01/2022
92812Q U6 2[VAHSGAUTH RENTAL D 3.329 01-01-20.......ccrvvernvremrrrerrerescnrine | vveee | oo | vevernreene | LAFE | aiicneer.n1,000,000 | ... 102.329 .............1,023,290 | ..............1,000,000 | .......c.o..c. 1,000,000 [ ..oovermveerererienens [ everienerneenneinens | e | e | 30329 [ vviinns 3.329 | JJ....... 11/17/2011| 01/01/2020
92812Q U7 0[VAHSGAUTH RENTAL D 3.579 01-01-21...c..cvvvveenernmninerrerirnennnne | eneee | oo | vevirsenenns | LAFE | aiicnesrn1,000,000 | ... 100459 ..............1,004,590 | ..............1,000,000 | ......ccoo..c. 1,000,000 [ ..oovermrerirerineins e | eerriesineensneinnnes | e | e 3579 i 3579 |J....... 11/17/2011 | 01/01/2021
92812Q W5 2[VA ST HSG DEV E 4.154 03-01-22 C17....ccvvvervvvrvrinnrcnerrenrnnenens | conves | oo | verenn 1| WAFE ] ciceern1,000,000 | ... 100.009 ..............1,000,090 | ..............1,000,000 | .......c...... 1,000,000 [ ..ooeouveerieerienies e | e | e | 154 [ 4.154 | SM...... 12/16/2011 | 03/01/2022
928172 UY 9[VA ST BLDG AUTH 4.75 08-01-20 NC........ocvvvvrerernrirernerscnneirerninee | eoveeee | oo [rvvrievonn [ WFE | 3,074,370 | .o 117.803 ] .... 3,063,524 (5,959) | oo | e | o750 | i 4.450 | AF....... 02/11/2010 | 08/01/2020
93730P AA 4 WA ST BIOMED BAB 5.231 07-01-21 NC......ccoovvvevevrvrenrrnnnrverrenrne | evvee | oo | vevernreens | LAFE | iiineer.n1,000,000 | ... 113467 .............1,134,670 | ..............1,000,000 | ......cc.o..c. 1,000,000 [ ..oovermverrirerienens [ ererienerneeseinens | e | e | e 8.231 [ 5.231 dJ....... 12/03/2010 | 07/01/2021
93976A AF 9 [WA ST CONVENTION CTR 5.021 07-01-19... . . ...1,000,000 | ...... 116.511 | vvvrne 1,000,000 [ ..oovernererirerineins [ errerrenineesseinseis | ceerrerineesnsnineeenes | eeserennsnenssennenns | e 3.021 [ 5.021 [JJ....... 11/17/2010 | 07/01/2019
93976A AJ 1|WA ST CONV CTR BABS 5.421 07-01-21......ovvvuvrererimrrnerirerernceinnes | veeee | oo | verereeens AFE] v 1,000,000 | ...... 119.608 | ...ovovvrnee 1,196,080 | ..cooovvreneee 1,000,000 | ...ooovvrvenee 1,000,000 [ ..oovernveerieeriennns [ everienerneeseinens | e | e | 84271 [ 5421 |dJ....... 11/17/2010 | 07/01/2021
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977123 ZD 3|WISCONSIN ST TRANS 4.90 07-01-23 C20... .1‘..1FE 2,000,000 | ...... 109.989 2,000,000 22,000,000 | oo s [ | 11/23/2010 | 07/01/2023
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations.. . .92,656,570 | ... XXX........ s 104,239,346 ..93,452,858 | ............93,090,806 | ... | oo 175,568 | .oovvenes 0 im0 | XXX [ XXX [ XXX | 1,398,976 | .........3,563,527 | ... XXXewwen [ conae XXX.....
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31395X_ 3F 0] FHR 3018 UG PAC 5.50 10-15-34..c0..cccsssessssnesssessss [ [ 2]t [ 975,625 | . 111.331 | oo 1,113,309 [ oo 1,000,000 [ eooov 986,362
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...... ..975,625 |.... .......1,113,309 ....1,000,000 986,362
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 93,632,195 |.... 05,352,655 94,452,858 ....94,077,168
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00038A AB 9 [ABB TREASURY USA 4.00 06-15-21 NC.......coevveremrernereseernnnirsernnenins | veres | oo | ceverennens VAFE] 1,968,120 1 . 102.576 | .... 1,969,524 06/14/2011 | 06/15/2021
00101A AA 3 [AVERY DENNISON 6.625 10-01-17 NC !... [ [ 1|.2FE| .............1,990,580 | ...... 115590 ..o 2,311,794 | .............2,000,000 | ..ooooueenee 1,993,854 09/20/2007 | 10/01/2017
00182E AJ 8|ANZ NAT INTL NZ 6.20 07-19-13 NC [ [ VAFE] 8,993,420 | ... 106.359 | .... 6,997,745 07/10/2008 | 07/19/2013
00206R AP 7|AT&T INC 6.70 11-15-13 NC AFE] 1,125,390 | 110.397 ..1,056,950 07/29/2009 | 11/15/2013
00206R AX 0|AT&T INC 4.45 05-15-21 NC LAFE] . 999,250 | ...... 110.001 | .... 04/26/2011 | 05/15/2021
00206R AZ 5|AT&T INC 3.875 08-15-21 NC.......... LAFE] 997,050 | ...... 106.273 | .... 08/15/2011 | 08/15/2021
00209T AA 3| AT&T BROADBAND 8.375 3-15-13 NC.......oovevrurrirerinrrrerieeernenssnines | crvene . . 330,000 | ...... 108.7911 ... 11/18/2002 | 03/15/2013
002447 AA 8| AWAS AVIATION 7.00 10-15-16 C13A15.......cvvivirirrinrirerirerineni | ceveene 3] [ 1|.3FE]| ... 904,000 | ...... 101.000 .... 10/01/2010 | 10/15/2016
00846U AE 1|AGILENT TECH INC 5.50 09-14-15NC ! .2FE 1,993,740 | ...... 110.093 09/09/2009 | 09/14/2015
00846U AG 6|AGILENT TECH INC 5.00 07-15-20 NC W2FE| ... 995,350 | ...... 111.566 | .... KT /A OSTTORRR VN 07/13/2010| 07/15/2020
009363 AG 7|AIRGAS INC 4.50 09-15-14 NC! ceerereneenseensssnnsnens | veers | en | veveeeens 1|.2FE]| ... ..1,997,600 | ...... 105.950 ... 483 | s [ e . 09/08/2009 | 09/15/2014
013078 AA  8|ALBERTO-CULVER CO 5.15 06-01-20 NC.......oeovrvvvererrrerrvnrneerninerens | evvveen | oo [ eorerrnns 1[.1FE| ... 999,590 | ...... 117.290] .............1,172,896 | ..............1,000,000 | .................999,643 | ...cooviriviriiiniiins | e 33 | [ ..51,500 | 05/18/2010 | 06/01/2020
013817 AU 5|ALCOAINC 6.15 08-15-20 NC........ . SOOIV O 1|.2FE]| ... 998,710 | ...... 103.541 1 .............1,035,410 | ..............1,000,000 | ......ccc.......998,848 | ..oovomivmvirrmrrnin [ vrre 99 | oo [ 63,550 | 07/26/2010 | 08/15/2020
017175 AB 6 [ALLEGHANY CORP 5.625 09-15-20 NC.......cocovvrvvrrvrnirerseirvenniinnnnes | evvvees | oo [ eorernnnns 1|.2FE| ... ..1,992,620 | ...... 104.754 | .... . STT | oeeeeeiviieieines [ 09/15/2010 | 09/15/2020
017363 AK 8|ALLEGHENY ENERGY 5.75 10-15-19 NC........covvermrerrerrrseinrrrnnriennns | eevrvee [ oo [ cerireins 1| 2FE | oo 996,350 | ...... 1074781 ..........1,074,777 | .............1,000,000 | ................. 996,997 298 | oo | s 09/22/2009 | 10/15/2019
018490 AN 2| ALLERGAN INC 3.375 09-15-20 NC.........cccooomvumerirmrimmncnnivcriinniinennns | vevene [ oo [ e AFE] ..1,993,940 | ...... 103.046 | .... 1,994,616 L7 2 N I 09/07/2010 | 09/15/2020
02364W AX 3| AMERICA MOVIL SA 5.00 10-16-19 NC.......oovvumerrrrrreriererneereniseenns | cevees 3] [ 1|.1FE| ... ...3,967,440 | ...... 111.275| ... 3,973,293 | oo | e 2,730 | oo [ e 10/08/2009 | 10/16/2019
02580E CC 5|AMER EXPR BK FSB 6.00 09-13-17 NC | IFE| ... 997,550 | ...... 113.933] ... 73 R B 09/10/2007 | 09/13/2017
02581F YE 3|AMER EXPR CENTUR 6.00 09-13-17 NC.. . .|.1FE| ... 997,550 | ...... 113.933 b3 R 09/10/2007 | 09/13/2017
025816 AW 9 [ AMERICAN EXPRESS 5.50 09-12-16 NC.........cccovvvrrrirrvrnererverisnnnes | evvvns | oo [ everinninns AFE] v 3,022,270 | ...... 110.259 (2,281) | oo [ e 12/15/2006 | 09/12/2016
025816 AX 7|AMERICAN EXPRESS 6.15 08-28-17 NC........cccovvvrevrrererisnernerirenes | cvveene LAFE] 997,420 | ...... 114.192 Y A I P 08/22/2007 | 08/28/2017
02635P TQ 6 |AMER GENL FIN 6.50 09-15-17 NC......ccococvvmriivinriinicnnivesiesiieni [ s . . ..1,999,140 | ........ 69.750] ..............1,395,000 | ..............2,000,000 | ............1,999,443 | ...occovviiiiiiians | s £ T IO PO 09/12/2007 | 09/15/2017
02666Q G7 2 [AMER HONDA FIN 3.87509-21-20 NC.......cocomerermrerenimeererisernserienes | ceveene .|.1FE| ... 997,370 | ...... 104.054 b2 S 09/14/2010 | 09/21/2020
02666Q J7 9 [AMER HONDA FIN 3.80 09-20-21 NC.......cooovivimrinmiiinrinniieiiesiirenins | covieae AFE| L 1,994,720 | ... 103.662 123 | e [ 09/13/2011 | 09/20/2021
030096 AG 6|AMER STORES CO 7.90 05-01-17 NC......cc.covverrervmenernerrinerrerirecenee | vevnne [ oo [ cevverinens AFE | 1,582,500 | ........ 97.500] .............1,462,500 | ..............1,600,000 | .............. 1,549,836 (T444) | oo [ e 12/22/2006 | 05/01/2017
03073E AJ 4 [AMERISOURCEBERGEN 3.50 11-15-21 C21........ccvvmrivereriniiiniies v | oo | e 1|.1FE| .................998,580 | ...... 103.163 ] .............1,031,632 | ..............1,000,000 | .......c.........998,596 | ..oocvourvuririvarvnnis [ v LI TN IO 11/08/2011 | 11/15/2021
03076C AB 2| AMERIPRISE FINL 5.65 11-15-15 NC.......oovvorerririnerirerieeeineninnennenies v | [ everinens 1|.1FE| ..............1,000,000 | ...... 113.025 21,000,000 | oo [ e [ | 11/18/2005 | 11/15/2015
031162 AJ 9| AMGEN INC 4.85 11-18-14 NC......coovvvrrrineirreineirnerireenieniseissninneens | evvieee [ oo [ cereriinns 1|.2FE| .............2,144,620 | ...... 108.602 2,081,639 (26,570) | evovevvrererreerennns | o 07/28/2009 | 11/18/2014
031162 AV 2|AMGEN INC 5.85 06-01-17 NCI........ ISSTTURURTONTRTONVEN VORI BN PRSP 1|.2FE| ............3,278,040 | ...... 115.290 3,202,337 | oo | s (32,382) | .. [ e 14,625 | ..ocooeeee 08/04/2009 | 06/01/2017
032166 AR 1|AMSOUTH BANCORP 5.20 04-01-15 NC........oevvrrrinerrmrinerrerirneennne | eevene [ oo [ cevveninens V3FE| 1,998,900 | ... 93.000] ..............1,860,000 | ..............2,000,000 | .............. 1,999,579 116 | oo [ | reereeen3.200 | 00000005.207 | OAu | v 26,000 | ..ot 104,000 | 03/18/2005 | 04/01/2015
03235E AK 6 | AMVESCAP PLC 5.375 2-27-13 NC......vvveervmerireriererseiseiissinerienens | s R e 1|.1FE| ............1,980,253 | ...... 104.281 1,995,109 [ ..oovvouiveirirerirenins [ e 3,991 | oo [ e 37,028 | ............107,500 | 08/22/2003 | 02/27/2013
034863 AD 2 [ANGLO AMERICAN 4.45 09-27-20 NC.....c.vverervnreeemricrnrirererisseinnis | cevees Rl i 1|.2FE| ............1,999,520 | ...... 100.537 1,999,570 | ...ovoriineiicriecis [ e 40 | s e | e 4450 | 40453 | SM2T. ) 23,239 | 89,000 | 09/20/2010 | 09/27/2020
03523T AN 8| ANHEUSER BUSCH 5.375 01-15-20 NCl.........ccconuvunrvmmrrnnrrerirneeinens [ v | [ wveriens 1|.1FE| .............2,980,350 | ...... 117.655 22,983,722 | oo | i 1,575 [ v | e | ereneene 8378 [ 1000 5459 [ JI15. | i 74,354 | ...cooou.. 161,250 | 10/13/2009 | 01/15/2020
037389 AW 3| AON CORP 5.00 09-30-20 NC........ceeoumrremmrrmerrerireersniserssessssnsnensees | seveee | oo [ cereseenns 1|.2FE]| ... 996,370 | ...... 110.216 | .ovvoerne 290 | oo | oo 12,639 | . 52,778 | 09/07/2010 | 09/30/2020
037411 AS 4| APACHE CORP 5.625 01-15-17 NC L....cccoovvvririrerrermnrrerirseeneninsnens | vevvee | oo | cevriins 1| AFE | o 2,007,140 | ...... 118.185| ..o 2,363,706 | .............. 2,000,000 | ..oovrernvene 2,004,094 | ....ovooierrnerens | e (686) | ..evvveerrrererierinnns | ceveeriverirerennennens | e 5.625 [ 100 5578 [ JI15. | e 51,875 | v 112,500 | 01/25/2007 | 01/15/2017
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038222 AF 2|APPLIED MATERIAL 4.30 06-15-21 NC 1FE 1,995,780 | ...... 106.348 ..1,995,973 193 | oo [ | e 4.300 44,672 | 06/01/2011 | 06/15/2021
03938L AL 8|ARCELORMITTAL 9.00 02-15-15 NC! V2FE| 989,310 | o 1104351 .............1,104,351 | ..............1,000,000 | ..oooriirernn993,509 [ oooioniviireiinnis [ e 1,722 | o | e 9.000 ..90,000 | 05/14/2009 | 02/15/2015
03938L AU  8|ARCELORMITTAL 5.50 03-01-21 NC.....coecouvrmmrierrrerirereremisnieserienes | cvveene 2 [ V2FE| 993,570 | .. 91.655 404 | s [ 5.500 02/28/2011 | 03/01/2021
03939R AB 6 |ARCH WESTERN FIN 6.75 07-01-13 C111.....oovriirinciineseieeriinnenens [ o [ v 1].3FE| ....cc......1,998,750 | ...... 100.375] .... . 166 | oo [ e 6.750 10/04/2011 | 07/01/2013
039483 BB 7|ARCHER DANIELS 4.479 03-01-21 NC......oeverrvririnrineriinnrverrnnenns | vevvee [ oo [ cevvirinens AFE] 2,014,580 | ... 113.263 ] .... 2,013,687 | oo | e (893) | ovvereerrrinrierienns [ e [ e 4.479 03/30/2011 | 03/01/2021
042735 BA 7|ARROW ELECTRONIC 6.00 04-01-20!.. A|.2FE] ............. 1,999,380 | ... 107.694 ..1,999,483 AT [ | e 6.000 09/23/2009 | 04/01/2020
045488 AC 7|ASSOC BANC-CORP 5.125 03-28-16 C15.........cocuvverrerernrevvnicnnivennns | vevvee [ oo [ evceenend [ L2FE | 1,003,990 | ... 102.674 ] .... 1,003,438 | ..o [ s (1572 ) I IO 5.125 03/29/2011 | 03/28/2016
04621X AC 2 |ASSURANT INC 5.625 02-15-14 NC ceevnereneesssensesssssnsnes | vevvnee [ oo [ eevrneinen [ w2FE | v 998,870 | e 104.485] ... L S IO 5.625 02/10/2004 | 02/15/2014
048303 CE 9 |ATLANTIC CITY ELEC 4.35 04-01-21 C21.....ccecvvrvverrerrnrevvnrnnivenn | vevvee [ oo [ evceeen T [ WAFE | cii..998,480 | ... 112.066 .............1,120,664 | ..............1,000,000 | ...ccccccoecc0i998,572 | oo [ e 92 e [ | e 4.350 03/29/2011 | 04/01/2021
05252A BK 6 [AUST & NZ BANK 4.875 01-12-21NC.......cocoonerervrrnerrneirnernsernerienens | eeneee | R| vevivvviians | AFE | 0. 997,570 | ... 105.604 | .............1,056,044 | .............1,000,000 | ..cccoceeeeeen997,758 | oo [ e 188 | e [ e [ e 4.875 01/05/2011 | 01/12/2021
05329W  AJ 1| AUTONATION INC 6.75 04-15-18 NC.......cocovvrvvvrrrerirnrenrrrsniserennnines | wevivee oo [ evvrend [ W3FE | viiincins...982,500 | ......104.500 ..............1,045,000 | ..............1,000,000 | ...cccererrei. 985,350 | covoorirrivcrvvrnnns | cevrrreenneee LT [ | e 6.750 05/19/2010 | 04/15/2018
05367A AD 5|AVIATION CAPITAL 6.75 04-06-21 NC... . 21,000,000 | oo [ e [ | 6.750 03/30/2011 | 04/06/2021
05379B AP 2 [AVISTA CORP 5.125 04-01-22 NC......coovvverreirirnrinerrnnrverireneseninnes | covvee | oo | vervend T WAFE ] 002,993,100 | ... 116.078 | .... 2,994,051 431 [ [ oo 5.125 09/15/2009 | 04/01/2022
054937 AE 7 |BB&T CORP 5.20 12-23-15 NC......ovvvurrrreriererrenrrseernerissssensessnensnee | vennne | oo | evvenerinens [ W1FE | 1,992,080 | ... 108.001 | .... 1,996,807 (0T T I 5.200 12/16/2003 | 12/23/2015
05523R AB 3 |BAE SYSTEMS PLC 4.75 10-11-21 NC......c.coeovvvrrerrnrnvvnrserveninenines [ v | R v | L2FE | .o........998,980 | ... 102.313 .............. 1,023,134 | .............1,000,000 | ..cccceereeen998,998 | oo [ e 18 [ e | e | e 4.750 10/05/2011 | 10/11/2021
05523U AG 5|BAE SYSTEMS HOLDING 4.95 06-01-14 NC.......occoovevrerrmnrrmerrncernee [ evvene [ [erverineT [ W2FE | 1,997,990 | ... 106.064 KIS I OO I 4. 06/01/2009 | 06/01/2014
055451 AG 3 |BHP FINANCE USA 5.50 04-01-14 NC.......ccccoouvvvvrmrrvmniverirmnininienns | verevee | R cecvieeen [ LFE ] .oi...3,986,640 | ... 109.698 | .... 23,993,555 [ ..o | e 2,620 [ .oooverieriniieiiennns | 5.500 03/18/2009 | 04/01/2014
05565Q BU 1 [BP CAPITAL MKT PLC 3.561 11-01-21 NC......ccconvvernermnerrnerrnnerneennns | conees | R| v | LAFE | ceoe.r..1,000,000 | ... 104.961 | .... 1,000,000 [ .ooocermeeneererienens [ e | verseeeneeseneneeenes | e 3.561 10/27/2011 | 11/01/2021
05569A AB 5 |BP AMILEASING 5.523 05-08-19 NC.......covvvvrvvviveineivnniververirsiienns | ovvee | oo | e 1| WAFE ] cice...5,000,000 | ... 116.192] .... 5,000,000 [ ..ovovvrvererinniennns [ e [ | 5.523 05/01/2009 | 05/08/2019
057224 BA 4 |BAKER HUGHES INC 3.20 08-15-21 NC........ccccovvrvvrrmerrererneessninnens | vevnee [ oo [ eevvverinen [ LAFE | ciii..2,993,880 | ... 102.970 .... 2,994,075 195 | oo [ s 3.200 08/10/2011 | 08/15/2021
059172 AA 4 |BALT GAS & ELEC 6.125 07-01-13 NC . . ..1,999,800 | ...... 107.426 | .... 1,999,934 [ .o [ e A1 [ s | 6.125 06/23/2008 | 07/01/2013
06406H BY 4 |BANK OF NY MELLON 3.55 09-23-21 C21.......cvcvumrvmeemereneernnninnennns | evvees | [ eoveriens 1 AFE| 1,998,660 | ...... 102.274 | .............2,045,478 | ..............2,000,000 | .......coo.... 1,998,691 [ ..o [ e K I TR PO 3.550].........3.558 | SM23.. | ...c0cce0n0 19,328 | oo 09/16/2011 | 09/23/2021
06541E AA 0 [BANK UNITED 8.00 3-15-09 MTNA NC......coooorremrirmririrsneissirenriienes | oveens ..1,993,984 | ......... 0.002].... (180) | e | e | e cevvnernneenene | SMABL | e | e 04/17/2001 | 03/15/2009
066836 AA  5|BAPTIST HEALTH 4.59 08-15-21 NC......cccouvvmmerrerirerienerseesssinsensenes | sevenne ...2,000,000 | ...... 107.672] .... 22,000,000 | oo e [ | e | 4590].... 34,680 | . 20,400 | 05/09/2011 | 08/15/2021
067316 AA 7|BACARDILTD 7.45 04-01-14 NC ...4,995,450 | ...... 112.553 .4,997,748 888 | .o [ [ e 7450 .. TAT2 | OA s | i 93,125 | oo 372,500 | 03/24/2009 | 04/01/2014
067383 AC 3|CRBARD INC 4.40 01-15-21 NC . 992,820 LY £ FPUOURTRTEN VOISR ISR 4.400 20,289 | . 25,056 | 12/15/2010 | 01/15/2021
06739G AR 0 [BARCLAYS BKPLC 5.125 01-08-20 NC.......c.coevvevvrvercmrrvcrreniinncnns [ oveee | R| o | LAFE | 2,975,490 | ......102.645] ..............3,079,335 | ..............3,000,000 | ...c.........2,979,395 | ccooovioiiiviiniiinns | i 2,021 | oo | e 5.125 B I 73,885 | .ccovenne 153,750 | 01/05/2010 | 01/08/2020
06739G BP 3 [BARCLAYS BK PLC 5.14 10-14-20 NC......covooveverierrinirrerinsrinenienens | cvveene 999,300 | ........86.321] .................863,210 | ..............1,000,000 | ...............999,367 | ...oorrrrerrrrrrirrns | e [1: 70 [T DO 5.140 10,994 10/06/2010 | 10/14/2020
071813 BA  6|BAXTER INTL 4.50 08-15-19 NCl.......ccoooveriimririiinriinicnniiesiieniienins | v 996,660 288 | oo [ [ 4.500 17,000 08/17/2009 | 08/15/2019
071813 BC 2|BAXTER INTL 4.25 03-15-20 NC...... [SSSTRE O 996,120 329 [ | e | e 4.250 12,514 03/04/2010 | 03/15/2020
073902 KF 4|BEAR STEARNS CO 5.30 10-30-15 NC.......coooovvivmrimirireriiiiissisniinns | e . 1,947,780 | .....107.701] ..............2,154,022 | ..............2,000,000 | ...cccoee0ee0. 1,974,589 | oo | e 5,788 [ .o [ e 5.300 X 17,961 10/23/2006 | 10/30/2015
079860 AL 6|BELLSOUTH CORP 5.2 12-15-16 NC... ceevrerennennsnenes [ eoveees | oo | e T AFE ] i 1,933,380 | ......115.231] .............2,304,622 | ..............2,000,000 | ....cccereee. 1,962,243 | oo | e 8,437 | oo [ | e 5.200]......... 5.642 [DJ15... | covvrererrrns 4,622 01/03/2007 | 12/15/2016
081437 AH  8|BEMIS CO INC 4.50 10-15-21 C21......covvuerririeriiiinriseiissivesiienis | e 993,530 | ...... 106.301 .... 125 | o [ | e 4500 ......... 4.581| OA15. 10,875 09/27/2011 | 10/15/2021
084423 AC 6|BERKLEY W.R.8.70 01-01-22 NC [ESTTTRTRRRION IOV cevrerennene 977,500 | oo 124566 .............1,245,655 | ..............1,000,000 | ....cc..cc....980,318 | oooooriiiivirvenns | s TAT5 | s | e 8.700 | ......... 9.003 | JJ....... 43,500 ..87,000 | 06/08/2009 | 01/01/2022
084664 AD 3 |BERKSHIRE HATHAWAY 4.625 10-15-13 NC.......covvvverirmrinrirnrirneins | evvieee [ oo [ coririins 1|..1FE| .............2,985,210 | ...... 106.328 .... 2,996,836 1,659 [ oo | e | e 4625] ... 4.687 |OA15.. | oo 29,292 | oo, 138,750 | 09/30/2003 | 10/15/2013
086516 AJ 0|BEST BUY CO 6.75 07-15-13 NCl.......cecoivrrrrrinerrerirmeencnseisesinnnns | eevnee oo [ cereviins 1| .2FE| .oenn2,994,720 | ... 105.861 | .... s 2,998,202 1,074 | oo | e 6.750 ......... 6.792 | JJ15... 93,375 | ... 202,500 | 06/19/2008 | 07/15/2013
091797 AN 0 [BLACK & DECKER 5.75 11-15-16 NC !......coovvrirvrrirernirceinnrcisnirens | evvee | oo [ eoreviens 1].AFE| ....cc..e..... 1,996,170 | ...... 116.213 ] .............2,324,250 | ..............2,000,000 | .............. 1,997,827 375 | oo [ 5750 ......... 5.776 [INM16.. | ...coovcaee 14,375 | e 115,000 | 01/11/2007 | 11/15/2016
092113 AG 4 |BLACKHILLS CORP 5.875 07-15-20 NV........cccovvrererimmrrerirmrennirnnis | evvivee [ oo [ cervriins 1|.2FE| ..............1,000,000 | ...... 115.984 | .............1,159,840 | ..............1,000,000 | .......c.o.... 1,000,000 [ ..ooveorveerieeiienins [ e | e | e 5875 ... 5.875 | JJ15. 27,090 | . 58,587 | 07/13/2010 | 07/15/2020
09247X AC 5 |BLACKROCK INC 6.25 09-15-17 NC L....c.ocvvviirirernrnererneiinnneiininee | vvnee | oo | vereenes 1].1FE| ............3,967,840 | ...... 116.446 | .... 3,979,237 | oo | v 2,936 | oo | e 6.250].........6.360 [ SM15.. | ............ 73,611 | .oocoooc.. 250,000 | 09/12/2007 | 09/15/2017
097014 AL 8|BOEING CAP CORP 4.70 10-27-19 NC......cecorrrerrrerrrrerirerenenireninenns | wevnee [ oo [ cereviins 1|.1FE| .............2,997,870 | ...... 113.812( oo 3,414,351 | .............3,000,000 | ..o 2,998,254 181 | e [ | e 4.700 ...141,000 | 10/22/2009 | 10/27/2019
097023 AV 7|BOEING CO 5.00 03-15-14 NC......cevourruerierirenrseirserissesseniissesensnnens | eveieee | oo [ cereneinns 1|.1FE| ... ..2,986,740 | ...... 109.158 | ..o 2,993,748 | ..o | e 2,616 | oo [ s 5.000 03/11/2009 | 03/15/2014
097023 AY 1|BOEING CO 3.50 02-15-15 NC......vvvuervrererrererirrererinenienienesenieees | eevnee | oo | cevveins 1| AFE | o 2,478,925 | ...... 107.724 | ..o 2,693,108 | ....ccooonee. 2,500,000 | ..oovvernvne 2,487,622 | oo | e IV [ DO 3.500 07/23/2009 | 02/15/2015
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09751W AA  9|BOLDINILTD 3.6 07-19-35 AL25. . . . V4 1,000,000 98.826 21,000,000 | oo [ [ | e | e 3.600 [ 103800 [ J19. | 1,200 | 12/13/2011 | 07/19/2035
10112R AS 3 [BOSTON PROP LP 4.125 05-15-21 NC.......osvrerrirmrrierirncersriserneninns .2FE]| ... 992,600 | ...... 101.007 .... LY 4/ R IO ..40,906 | 11/08/2010 | 05/15/2021
10510K AA 5|BRAMBLES USA INC 5.35 04-01-20 NC.... W2FE]| ... 999,690 | ...... 106.823] ..............1,068,233 | ..............1,000,000 | ....c.cc0ee0ei999,733 | covovrviernrririenins | evinee 15T [ O 53,500 | 03/24/2010 | 04/01/2020
111337 AA 1 .2FE]| ... 457,717 | ..... 105.000 [ ..ocvvevvreern485,100 | cooiiirerni462,000 | coooiiiennnid59,360 [ oo [ v 398 | s [ . . 28,298 | 05/23/2007 | 06/01/2017
115637 AH 3 |BROWN-FORMAN 5.20 04-01-12 NC AFE] ..1,999,140 | ...... 101117 .enn2,022,346 | ..............2,000,000 | ..o 1,999,952 [ oo | wvrrirenrirenenen 188 | s [ [ 000 8.200 | 0000 5.210 | OAu | v 26,000 | ... 104,000 | 03/28/2007 | 04/01/2012
117788 AA 0|BRITISH SKY BROADCAST 5.625 10-15-15.. .2FE 3,961,520 | ...... 113619 oo 4,544,764 | ............4,000,000 | ..ooe0ri3,982,379 [ oo [ o055 | s [ 47,500 225,000 | 11/29/2006 | 10/15/2015
118230 AJ 0|BUCKEYE PARTNERS 4.875 02-01-21 NC......ccoovvvvmmrrrerrmreneniriniinnns | eeveie [ oo [ erverirnnens W2FE]| ... 996,200 | ...... 105475 ... 1,054,745 | .............. 1,000,000 | .oooooiererr 996,491 | oo | eervrieieneennn 291 | [ 20,313 26,813 | 01/04/2011| 02/01/2021
120568 AT 7 |BUNGE LTD FIN CP 8.50 06-15-19 NCL......ccoorvvurrerrrrrnerierineerneeinnees [ evvees | [ overeens 1|.2FE]| ... 999,970 | ...... 122405 ..o 1,224,047 | ...cc0.e0.1,000,000 | coooiiieinnn999,975 [ oo [ e e [ oo 3,778 85,000 | 06/04/2009 | 06/15/2019
12189T BB 9|BURLINGTON NORTH 7.00 02-01-141........coovivrirnirrernnrreniscinnnis | eevivee [ oo [ e 1|.2FE]| ... 999,830 | ...... 112116 | oo 1,121,155 | 1,000,000 | cooirna999,924 [ oo [ 33 s [ e 11/25/2008 | 02/01/2014
125509 BM 0| CIGNA CORP 5.125 06-15-20 NC......cooouuevvrerereereirereseinenseeeneesnnes | evneen | e | overeens 1|.2FE]| ... 994,740 | ...... 107811 .oovererre 1,078,106 | ...cerrerc1,000,000 | oo 995,415 [ oo [ cvvrieeiiiennd22 | s [ e 05/12/2010 | 06/15/2020
12561E AK 1| CKE RESTAURANTS 11.375 07-15-18 C15 AAFE| 914,152 | 109.000 | .....ccc...... 1,015,880 | ..oovveere0rn 932,000 | cooiiernennnnn916,335 [ oo | v 1523 | s [ e 07/06/2010 | 07/15/2018
12572Q AD 7 |CME GROUP INC 5.75 02-15-14 NCl......ccovvvrrirnrernirceinnicnnnirerens | evevees | oo [ corerinnns AFE| 3,993,560 | . 109.056 | .... 23,997,051 [ oo [ v 271 s [ 02/04/2009 | 02/15/2014
12572X AA 8| CME GROUP INDEX 4.40 03-15-18 NC........coovvrrrerirerenerririnniinnnins v | [ veriens VAFE] 1,996,000 | .. 1074311 ... 1,996,777 [ .ooveovvvvrneivens | b2 | e [ e . 03/08/2010 | 03/15/2018
126117 AQ 3 L2FE| 1,993,700 | . 103.408 | .... 1,994,372 | oo | e 488 [ s [ B [ 44,389 | ............ 119,132 | 08/05/2010 | 08/15/2020
12626P AE 3|CRH AMERICA INC 5.30 10-15-13NC... .2FE 997,500 | ...... 103.875] .............1,038,751 | ..............1,000,000 | ...ooeireern999,453 [ oooioniiniicivenis [ 284 | e [ e 11,189 53,000 | 09/22/2003 | 10/15/2013
12626P AL 7|CRH AMERICA INC 5.7501-15-21 NC... .2FE 1,048,950 | ...... 101.9401 .............1,019,402 | ..............1,000,000 | ....cc.cecc.. 1,048,987 | ..ooormiirvrirrinerns | worverrennrnnee( 1,983) | o [ [ e 8.750 | 1000000.5.095 | JU15 | v 26,514 ..34,819 | 07/07/2011 | 01/15/2021
126650 BH 2 989,510 | ...... 116.648 .............1,166,478 | ..............1,000,000 | .....cc..cc....993,582 | .ovvoivivrimrivenns | wvrriirerirencrnn 980 | i v [ e 5,750 [ 1000000 5.890 | Do [ s 4,792 05/22/2007 | 06/01/2017
127055 AG 6| CABOT CORP 5.00 10-01-16! NCL......ccoorvverreervneserrerinerseriseensninnens | eovneee | oo [eoveeeneT [ W2FE | 1,986,440 | ... 107.792] .... 1,990,313 [ ..o [ e 780 | s [ e 25,000 09/21/2009 | 10/01/2016
12707P  AA 3| CABOT CORP 5.25 9-01-13 NC.....cc.cevvviriirinricnnrrerivenisenisnisniiennnes | eevvens | [eoverrenns | 2FE [ e 1,988,460 | ... 103.057 .... 1,997,623 [ ..ovovvvvriveiienis [ oo 1,331 i [ 35,000 09/17/2003 | 09/01/2013
127210 AB 8| CADBURY SCHWEPPES 5.125 10-01-13 NC . 995,517 | ...... 106.354 | .............1,063,535 | ............1,000,000 | ..ovoriereennn997,275 [ oo | v 15T | s [ [ 080125 ] 100000.5.290 | OAun. | v 12,813 09/22/2003 | 10/01/2013
133131 AS 1| CAMDEN PROP TRST 4.875 06-15-23 NC.......c.ccovvvvrierimirreninriienns [ eeveis [ oo e 2FE| ... 1,977,560 | ... 100.500 .... ,000 | cerreennn2,000,000 | oo 1,978,361 | [ e80T [ | 4,333 05/31/2011 | 06/15/2023
13342B  AE 5| CAMERON INTERNATIONAL 4.50 08-01-21.......coovverrerrernerrerirennns [ eevvees | [ eovererenen | o 2FE| oo 1,983,020 | ...... 107.335 | ..o 2,146,698 | .............. 2,000,000 | .overirerrn 1,983,810 | oo [ e 790 [ | e 05/25/2011 | 06/01/2021
134429 AS 8| CAMPBELL SOUP CO 4.875 10-01-13 NC.......covveerimrircrireriiricnrines | v B [ 1|.1FE]| ... 994,020 | ...... 106.961 | .... 21,000,000 | ..oiierieeri998,736 [ oo [ e 876 | e [ 09/15/2003 | 10/01/2013
136375 BV 3| CANADIAN NATL RR 2.85 12-15-21 C21 L..oovevercierinnenenieeerneens | cevene [ [ 1|.1FE| ..............1,986,780 | ...... 100.822] ... 2,000,000 | ... 21,986,925 | oo [ e 145 [ | 11/07/2011 | 12/15/2021
13645R AK 0 [ o 1].2FE| ...........1,991,500 | ...... 100.834 | .............2,016,674 | ............. 2,000,000 | ..cocvvrnvene 1,992,168 [ ....oovvrrrciceis [ e D28 | i e [ e 4450 |l 4495 | SMT5L | 26,206 | 87,022 | 09/20/2010 | 03/15/2023
140661 AJ 8| CAPMARK FINL GRP A FR 09-30-14 C11L....oovvrcerrcinerierineriienieee [ v [ [ erveriens 1. AZ | i 33,940 | oo 100.500 ... 34,068 | ...... IS 510 I R IR 9 | oerrernernrninenienns [ e | cerneeeenn 7.000 [ i 7138 [ FMAN. | oo 404 | e, 225 | 10/03/2011 | 09/30/2014
140661 AK 5| CAPMARK FINL GRP B FR 09-30-15 C11L.....couiviiiernrirernerivenirenns [ ervnee [ [roviinnne 182 69,946 | ... 101.500 [ voocvvvvvverrennnn 72,260 | o 71192 | ... 70,010 | e | e B4 | .o | e | 009,000 ... 9.526 | FMAN. | ................1,088 | ..... 570 | 10/03/2011| 09/30/2015
141781 AY 0| CARGILL INC 4.307 5-14-2021 NC.......cvorrrrerirmrrreeiieersseisernenirenens | eevees [ o [ eorererneens 1FE| v 2,172,000 | ... 108.682| ..............2,360,567 | ..............2,172,000 | ...ccceoonuee 2,172,000 | oooocverrerenrininens [ e e | e ..46,255 | 05/25/2011 | 05/14/2021
141781 G# 5|CARGILL INC 7.28 06-30-23 ADBT6L.........cooccvvericririiniinniseissiiens [ | [ v 1 T 1,479,234 | . 117.807 .... 1,421,700 (RIS L) T RN BN ..91,957 | 10/29/2004 | 06/30/2023
142339 AE 0| CARLISLE COS INC 5.125 12-15-20 NC......cvvvrvvrrerereerinrmneriersnensnens [ eovvees | e | wveriens 1|.2FE| .............1,991,000 | ...... 109.692f ..............2,193,836 | ..............2,000,000 | .......coo..c. 1,991,751 {01 I R IO ....104,208 | 12/06/2010 | 12/15/2020
14912L 4C 2| CATERPILLAR FIN 6.2 09-30-13 MTN NC......ovovirvrriirerneirirnnieennnns [vvee [on [ vriverinn | e 1FE]| ... ..2,996,790 | ...... 109124 ... 2,998,769 648 | ..o [ ....186,000 | 09/23/2008 | 09/30/2013
149123 BV 2| CATERPILLAR INC 3.90 05-27-21 NC......coovvvrererrerrrinerirerinnnireninee | eevvees | o [ eeverirenen | o 1FE| v 1,990,660 | ...... 109.684 | .............2,193,670 | .....ccc...u.. 2,000,000 | ..ovrernvene 1,991,119 459 | s [ e . 39,000 | 05/24/2011 | 05/27/2021
151020 AE 4| CELGENE CORP 3.95 10-15-201........cccrirvriiemireiinirerisniseerenissiseenens | wvvniee [ [ everennns 1].2FE| .............1,994,900 | ...... 100.553 | .... 1,995,425 A27 [ i | e | 1000 3.950 [ 003,981 [OATS.. | .. 16,678 | e 80,756 | 10/04/2010 | 10/15/2020
15135U AD 1 |CENOVUS ENERGY 5.7 10-15-19 NC!. ceevrereneninnennes | eeenee [ L e 1|.2FE| ............2,997,990 | ...... 117.581 ] .............3,527,436 | ..............3,000,000 | .......c.o..c. 2,998,352 164 | oo [ ...171,000 | 09/15/2009 | 10/15/2019
15189Y AC 0| CENTERPOINT ENERGY 6.15 05-01-16 NC......cooovvvvererneermreineiecrnns [ v | [ rveiiens 1|.2FE]| ... 498,220 | ... 116.228 ... 500,000 LT TN P ..30,750 | 05/15/2006 | 05/01/2016
154051 BH 8| CENTRAL MAINE 5.70 06-01-19 NC.... [SSSTURUSPIRSTRROTS VUPSIORS DO PRSP 1|.1FE| ... ..1,001,770 | ...... 105.075] .... ,050,753 1,000,000 | ..voovereeern 1,001,402 [ oo | e (148) | o [ e ..4,750 ..57,000 | 05/27/2009 | 06/01/2019
17121H AB 6 |CHRYSLER GROUP TL B L+4.75 05-24-17......ccvvvevvniirernircrinincninnes | vvenee | e | verveine 2[.3FE] 1,795,975 | ........ 94.425| ... 1,879,058 | .....ocvonve. 1,990,000 | ..oocvvvneee 1,806,370 [ ..coovveevvenrrcrinn | eererrneeen 10,398 | i [ | 1000000.8.000 | .........8.105 | MISD. | oo 21,890 | oo 20,874 | 08/12/2011| 05/24/2017
17275R AC 6| CISCO SYSTEMS 5.50 02-22-16 NC........cccovvrrmmrierirmrerrinriserinnnines | veviee | oo | veverenens 1|.1FE| ............3,248,430 | ...... 116.340 ..............3,490,197 | ..............3,000,000 | ......cc.o..c. 3,164,160 | ...oocveverevcrvercnens | errrrneeennd(35,724) [ o | s 07/28/2009 | 02/22/2016
172967 CQ 2| CITIGROUP INC 5.00 09-15-14 NC........cccoorieririnricninniieneniinniinns [ eveeis [ o [ e VAFES 8,755,964 | L 99.095 6,788,544 | ....ccoovvvvviiniinns | 5,205 [ | 09/16/2004 | 09/15/2014
178566 AC 9| CITY NATIONAL 5.25 09-15-20 NC......ccooueverrermrirriernneriereseesnnins | cvveees AFE] v 1,994760 | 99.273] .............1,985,462 | ..............2,000,000 | .............. 1,995,297 [ ..ovvoivvrrnerivenn | v 16 | e [ 09/08/2010 | 09/15/2020
19075Q AB 8| COBANK, ACB 7.875 04-16-18 NC........cocooveruerernerrreinerisrenerienineens | ceveee . | AFE] .............. 1,000,000 | ...... 118.851 | ovvrirne 1,000,000 [ .ooovermeeneererienins [ e | eerresiseesenineeenes | oo 04/14/2008 | 04/16/2018
1912EQ AC 6| COCA-COLA HBC BV 5.125 09-17-13.......covvrerrrmerierernenreniseesennnns | ceveee Rl 1].1FE| ................990,830 | ...... 104.044 | .............. 1,040,437 | oo 1,000,000 | ...ocverennnnd 998,078 | ..o | e 1,048 | oo | e 09/10/2003 | 09/17/2013
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19122T AE  9|COCA-COLA ENTER 3.25 08-19-21 NC......cooovvrrrerererrrnnrenrsenireniins | evveene | oo | evveriienn | 2FE | virieiinnn... 982,460 | ... 100.372 .983,004 544 | o [ 3.250 .3.459 | AF19. 11,917 08/16/2011 | 08/19/2021
191241 AD 0|COCA-COLA FEMSA 4.625 02-15-20 NC.......coccoevrvrmerrmrernennseirsenianees | evneee | R| oveerae T [ LAFE | 2,984,730 | ... 110.524 | .... 22,987,115 | o | i 1277 | o | v | oeveneens 4625 ......... 4.689 | AF15 02/02/2010 | 02/15/2020
19567P AH 2| COLONIAL GAS CO 7.12 04-07-28 ceevrereneennnenenssssnens | oeeee | oo | veeeveenens | WIFE | i 1,713,120 | 126.373 | .... 1,666,751 (6,327) | cvvoverrereriieeneiies | eevienrerirerienenes | v 71201 ......... 5.311 | AF15... 01/22/2003 | 04/07/2028
20030N AP 6| COMCAST CORP 6.50 01-15-17 NC......covvvreverncirnsriserinrirsernesirscennne. | eovseee | o [woveene [ L2FE | .......1,030,890 | ...... 117.685] .... 1,017,568 (2,899) | cvovvverereierrrirceene [ e 6.500......... 6.090 [JJ15.... 10/23/2006 | 01/15/2017
20035C AA 8| COMERICA BANK 5.70 06-01-14 NC.......cccoervverrerermevvnninervnnsinennes [ evvene | [roverivenns | WIFE | 1,996,540 | ... 108.419] .... K3 R IOV 5.700 5.723 |DJ....... 05/26/2004 | 06/01/2014
200641 AA  6|COMMERCE GROUP 5.95 12-09-13 NC.......ccovvremeerrneennrnneiiscrinninns | eevnne oo | ercvenend [ L2FE | riiiii0.993,240 | ... 103.480 AL TN R I 5.950 .6.041DJ09... 12/02/2003 | 12/09/2013
202795 HS 2|COMMONWLTH EDIS 6.15 09-15-17 NC 2FE| i.997,180 | oo 117.959] .... LT T I 6.150 6.188 | SM15.. 09/04/2007 | 09/15/2017
203233 AA 9| COMMONWEALTH REIT 5.875 09-15-20 NC.......ccovvrreremrrrrenirseirnnnes | eevreee [ oo [ cerireins 1|.2FE| .............1,957,060 | ...... 102.039] .... 1,961,254 [ ..ooooceeeieiieninn [ e 3,278 [ oo | e 5.875| ..cen. 6.166 | SM15.. 09/14/2010 | 09/15/2020
20449E XN 1 [COMPASS BANK 6.40 10-01-17 NC.......evvrrererrerrrinerirerinserenienennns | oevee | oo | vovevevnis AFE] 3,997,520 1 ... 101.746 3,998,392 225 | oo | e 6.400]......... 6.408 |OA...... 09/12/2007 | 10/01/2017
205363 AL 8|COMPUTER SCIENCE 6.50 03-15-18 NC.. W2FE| ..cccc.......1,075,090 | ........ 98.124 1,067,094 (7,996) | cvoovvevereerererirerenes [ e 6.500 5.220 | SM15.. 02/11/2011| 03/15/2018
207597 DY 8|CONN LIGHT & PWR 5.75 09-01-17 NC AFE] 1,995,280 | .. 117.365 ..1,996,992 A37 [ [ oo 5.750 .5.782 | SM...... 09/10/2007 | 09/01/2017
20825C AM 6| CONOCOPHILLIPS 4.4 05-15-13 NC AFE 1,710,551 | 105.096 | .... 1,836,930 [ ..ovevmeerrireiienis | cerereeienes B2,814 | o | e | e 4.400 6.982 |NM15.. 10/17/2008 | 05/15/2013
20825C AT 1| CONOCOPHILLIPS 4.60 01-15-15 NC... AFE] 2,621,700 | .. 111.144 | ... 2,570,220 (21,487) [ v [ e [ e 4.600]........ 3.616 |JJ15.... 07/16/2009 | 01/15/2015
20825C AU 8| CONOCOPHILLIPS 6.00 01-15-20 NC... AFE] 4,962,350 | ... 124.208] .... 4,969,491 | .oooocveerneiens | e 2,866 [ ..o [ e 6.000]......... 6.097 [ JJ15.... 05/18/2009 | 01/15/2020
209111 EP 4|CON EDISON OF NY 5.30 12-01-16 NC. FE] ..1,994,320 | ...... 116.550 | .... 1,996,836 549 | [ 5.300]......... 5.337 |DJ....... 11/28/2006 | 12/01/2016
209111 EW 9|CON EDISON OF NY 5.55 04-01-14 NC. .1FE 1,998,420 | ... 109.665 ..1,999,238 310 | o [ 5.550 03/23/2009 | 04/01/2014
210795 PW 4| CONTL AIRLINES INC 6.75 09-15-15 C12. WIFE 990,000 | ........ 95.000] .................950,000 | .............1,000,000 | ..cooce0reerrn 992,370 | oo | e 1,749 | e | e 6.750 .. 08/13/2010 | 09/15/2015
21685W BT 3 |RABOBANK UTRECHT 4.50 01-11-21 NC LFE] ...1,994,580 | ...... 103.719] ... A2 [ e [ e | e 4500 ......... 4.534 [ JJ11.... 01/04/2011 | 01/11/2021
219023 AF 5|CORN PRODUCTS 4.625 11-01-20 NC L2FE| ... 996,000 | ...... 105.942] .... 321 [ e | e | v 4.625] ......... 4.675|NM...... 09/14/2010 | 11/01/2020
219350 AS 4|CORNING INC 6.625 05-15-19 NC!.... VFE] ..2,009,220 | ...... 121.026 .... 2,007,330 | cvooerereerenineriens | e (E£7 ) o B 6.625]......... 6.561 | NM15. 05/07/2009 | 05/15/2019
222372 AJ 3| COUNTRYWIDE FINL 6.25 05-15-16 NC.......coovverervrinrrnrirriiniernnins W2FE| ... ...3,026,100 | ........ 94.304 3,013,905 (2,728) | oo [ s 6.250......... 6.125 | NM15, 11/30/2006 | 05/15/2016
224044 BH 9 V2FE | s 992,950 634 | .o [ e 5.500]......... 5.581|OA...... 09/15/2003 | 10/01/2015
224044 BQ 9 W2FE| .. ..1,999,100 | .....115.173] .............2,303,454 | ..............2,000,000 | ......c....... 1,999,493 | ..ovoviirmirvmrianis [ crr L7/ IO O 5.875] ......... 5.881|DJ....... 11/28/2006 | 12/01/2016
22541L AM  5|CS FIRST BOSTON USA 5.125 1-15-14 N LFE] 996,120 435 | e | e 5.125]......... 5.175|JJ15.... 01/06/2004 | 01/15/2014
22541L AR 4|CS FIRST BOSTON 4.87501-15-15NC.... | IFE| ... 990,770 977 | oo [ [ v 4.875] ... 4.993 | JI15... | o 22479 | 48,750 | 12/21/2004 | 01/15/2015
22546Q AD 9 |CREDIT SUISSE MTN 5.40 01-14-20 NC... .|..1FE| ... ...3,075,620 (6,897) | cvoovverereiererireren [ e 5.400]......... 5.047 |JJ14.... cereeen. 162,000 | 10/05/2010 | 01/14/2020
22546Q AF 4 |CREDIT SUISSE NY 4.375 08-05-20 NC..........ccoovveriimrireiireninniiinnins AFE | 3,071,420 (8,144) | oo v [ v 4375 . 4.077 |AFO5... | .............53,229 | ............ 131,250 | 10/05/2010 | 08/05/2020
233851 AF  1|DAIMLER FINANCE 3.875 09-15-21.......ccooiviumrerereerneneriessierienineens .|.1FE| ... 990,350 XL R 3.875] ... 3.993 | SM15.. 09/07/2011 | 09/15/2021
244199 BB 0|DEERE & CO 6.9504-25-14 NC......... .| 1FE| ... 999,010 100 | oo [ 6.950 ......... 6.962 | OA25.. 04/10/2002 | 04/25/2014
244199 BC 8|DEERE & C0O4.37510-16-19NC........ .|..1FE[ .............2,983,680 | ...... 112.3% .............3,371,806 | ..............3,000,000 | .......c...... 2,986,696 | ....ovvrrerceririnens | e TA0T [ e | e | e 4375 ......... 4.443 | OA16.. 10/13/2009 | 10/16/2019
24422E RE 1|JOHN DEERE CAP 3.9 07-12-21 MTN NC AFE| L ..1,997,860 | ...... 108.487 1,997,943 | oo [ e 83 | s [ 3.900]......... 3.913 [JJ12.... 07/07/2011 | 07/12/2021
24702R AQ 4|DELL INC 4.625 04-01-21 NC [SSTSTRURTRONURTORTRURPORPPUOURN UUSPOTIN O FUPPORPPON AFE | e 1,990,820 | ...... 108.609 .............. 2,172,184 | .o 2,000,000 | ....ccovuenee 1,991,374 554 | cooeviereeininnines | eveieennserenienees | e 4625] ... 4.683|OA...... 03/28/2011 | 04/01/2021
247131 AF 2| DELPHI FINL GROUP 7.875 01-31-20 NC.......vvvrrvrerrrriernernernrirerinnes | crvees 2,999,871 | oo | e L SO OOOOPORPOURPORN OPOURPOORPOSTONPORPPOR IOV 7.875] ......... 7.876 | JJ31.. 01/14/2010 | 01/31/2020
249030 AC 1|DENTSPLY INTL 4.125 08-15-21 NC......ccoovvrvrervrrrrererneerserneriesinenes | ceveene v 1,993,060 | ......102.801 ] ..............2,056,016 | ..............2,000,000 | ......ccoo..c. 1,993,262 202 [ oo | e | e 4.125] ......... 4.168 | AF15... 08/16/2011 | 08/15/2021
250847 DT 4 |DETROIT EDISON 5.20 10-15-12 NC......cooeverierrircrinnineriiesincinnens | eevieee oo [ ceriniinns 1|.1FE| .............1,487,370 | .....103.393] ..............1,550,891 | ............1,500,000 | ...ocoe00ecc. 1,498,746 | ..ocooiioiivinnins | v 1,520 | e [ e 5.200]......... 5.310 | OA15.. . 10/17/2002 | 10/15/2012
250847 DX 5|DETROIT EDISON 4.80 02-15-15 NC.........cevvoevimrererininrerirenencnnines | eevnee [ oo [ cervreins 1|..1FE]| ... 948,930 revrerennnneeenQTT969 | i | 8,808 [ e | e | s 4.800]......... 5.593 | AF15. . ..48,000 | 01/12/2007 | 02/15/2015
250847 EE 6 |DETROIT EDISON 6.40 10-01-13 NC......covvvvvrerreinrirerennerenneinsninns | evvee | oo [ corevienns 1 AFE| o 1,994,840 | .....109.132[ .............2,182,630 | ..............2,000,000 | ....c.c00.c.. 1,997,999 [ .o | e 1,049 s [ 6.400 ] ......... 6.461 | OA...... | crerere0rn32,000 | oo 128,000 | 10/07/2008 | 10/01/2013
2515E0 AA 7 [DEUTSCHE BK FINL 5.375 03-02-15 NC........cocovvrinerimnrnenieninneinnns | ovvee | oo | cevernnin VFES 3,016,190 | ......98.043 ] .............2,941,290 | ..............3,000,000 | .............. 3,006,029 | ..oovrverieriierirenns | errerieennd(11,8348) [ | s 5.375| .. 5.301 |AF21... ....161,250 | 01/04/2005 | 03/02/2015
25179M AG 8|DEVON ENERGY 5.625 01-15-14 NC.... [ I 1|.2FE| ... 2,000,636 | ....cooerieinrinnis [ o288 [ | 5.625]........ 5.608 | JJ15.... ...112,500 | 01/07/2009 | 01/15/2014
25243Y AK 5|DIAGEO CAP PLC 5.125 01-30-12 NC. ceeveereeeissnens [ s R| e 1|.1FE| ... 2.3,000,309 [ ..ooooveerrrrnrieienes [ v B TT) e [ 5.125]......... 4.994 1 JJ31. ....153,750 | 06/10/2008 | 01/30/2012
25389) AH 9 |DIGITAL REALTY LP 5.875 02-01-20 NC.......ooovverrermrrenernerirsnerneninnes | veeee | oo | veverecens 1|.2FE]| ... 982,960 RO revieeeieenenn 985,495 | e | e 1,383 [ 5.875| ... 6.105 [AF..cooo. | oo 24479 | 58,750 | 01/21/2010 | 02/01/2020
25459H AU 9| DIRECTV HLDGS 5.875 10-01-19 NCL.....ccooueremrrerirererneernninerienines | v | e [ oveviens 1] .2FE | oo 1,985,180 | ...... 112.548 | ......coonce. 2,250,956 | ....ccvoonee. 2,000,000 | ..oovrernvene 1,987,823 | ..ovevvvververvenns | e 1,205 | e [ e 5.875] ... 5.974 | OA...... | ovvrrrernni29,375 | e, 117,500 | 09/14/2009 | 10/01/2019
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25468P CE 4 |DISNEY (WALT) CO 5.625 09-15-16 NC. LAFE] 993,570 | ...... 118.314 .996,523 (571 T O O 5.625 5.710 | SM15. 09/18/2006 | 09/15/2016
25468P CN 4 [DISNEY (WALT) CO 2.75 08-16-21 NC.....cooovvvrerereerrrenerrereneennenines | vvvens | oo | veverenninns VAFE] 987,170 | 101.485] .... 400 | .o [ e 2750 ... 2.899 | AF16. 08/17/2011 | 08/16/2021
25470D AC 3 |DISCOVERY COMMUN 5.05 06-01-20 NC.........cocovvvmerrmmrirerirerenenis [ s B [ 1|.2FE| .............1,993,500 | ...... 110.628 | .... 529 | oo | s 5.050]......... 5.092|DJ....... 05/26/2010 | 06/01/2020
256853 AA  0|DOLPHIN ENERGY 5.888 06-15-19 NC A16........ccvoervrrrireirnniinciinnes | cevenne 33 [ 1|.1FE| ..o 2,522,378 | ...... 107.529] .... L2 N R B 5.888]........ 5.922 |DJ15 07/27/2009 | 06/15/2019
256882 AA 9| DOLPHIN SUB I116.50 10-15-16........crveerrercrirnrrirerirenersmeinnniserisenens | eevvee [ oo [ cerereins 1|.3FE| ..............1,000,000 | ...... 105.250 .............1,062,500 | .............1,000,000 | ..........c...1,000,000 [ ..ooooriveuimmmirirmris v | oo | e 6.500 6.500 | OA15. 09/26/2011 | 10/15/2016
257867 AT 8|DONNELLEY & SONS 6.12501-15-17 NC ! A|.3FE] ... 3.000 459 | s [ e 6.125 .6.190 [ JJ15.. 01/05/2007 | 01/15/2017
257867 AV 3|DONNELLEY & SONS 8.60 08-15-16 NCl.........cccoevunrrevmmrmerirererneerenes | vevivee [ oo [ cervriins 1 .3FE| oiein492,990 | ... 100.250 | .... 860 | .o [ 8.600 8.874 | AF15. , . ..43,000 | 08/19/2009 | 08/15/2016
263534 BQ 1 [DUPONT EI NEMOUR 5.25 12-15-16NC........ccocevrvvmrnererrerennirenns | evevees | oo [ corevinns 1|.1FE| ..............1,993,080 | ...... 116.957 | .... 1,996,121 (o1 O DO 5250 ......... 5.295 [ DJ15... | coovvrerirns 4,667 | ... 105,000 | 12/12/2006 | 12/15/2016
263534 BZ 1|DUPONT EI NEMOUR 4.625 01-15-20 NC.......ccoovuverervmmnirnirverrnrnines | eevivee [ oo [ cervriins 1].AFE| ...cc.e.... 1,991,700 | ... 114707 .... 1,993,140 B89 [ .o | e | e 4625] ... 4.677 | JJ15. 92,500 | 11/04/2009 | 01/15/2020
264399 EM 4 |DUKE ENERGY CORP 5.30 10-01-15 NC.....ccoovrvmerrmreneirnseirseiinnins | eeveee [ oo [ cerireins 1| AFE| cooiern1,995,790 | ... 114458 .... 1,998,088 450 | e [ e 5.300 5.328 |OA...... ....106,000 | 09/18/2003 | 10/01/2015
264399 EQ 5|DUKE ENERGY CORP 6.3 02-01-14 NC.......cccoevermevvernnivnninerirnnnne | vevvee [ oo [ eeeend [ L2FE | 1,996,240 | ... 110.378 ..1,998,295 2% T R I 6.300 .6.344 | AF....... 126,000 | 01/21/2009 | 02/01/2014
26441C AC 9|DUKE ENERGY CORP 3.95 09-15-14 NC.......ccccvseemmrermermerrnrernennnee | eovneee | [woveene [ W2FE | 1,998,780 | ... 106.682 .... 1,999,316 235 | oo | e 3.950 3.963 | SM15.. | .ocveiernn23,261 | i 79,000 | 08/25/2009 | 09/15/2014
26441Y AQ O |DUKE REALTY LP 6.50 01-15-18 NC........coecomrvvmrrverrmrncnrinirnninnnns | vvree | oo | verrened 1| W 2FE | iiiiii.999,480 | ... 110.875] .............1,108,750 | .............1,000,000 | ....ccc00ee0999,655 | .ooovovivoirimrininns [ crvene 45 | o | 6.500......... 6.507 | JJ15. 29,972 65,000 | 09/21/2007 | 01/15/2018
26442E AA 8 |DUKE ENERGY OHIO 5.45 04-01-19 NC......cooovveverenvrrverrnrrnennenirnens | cvvres | oo | vevrnen | AFE | inn..999,600 | ... 119.2411 ............1,192,406 | ..............1,000,000 | ....cocc00eeee999,690 | .ooovrrivririvrirninns [ erve K/ I D 5450 ......... 5455 | OA...... | covvrreris 13,625 | oovererine 54,500 | 03/18/2009 | 04/01/2019
268317 AA  2|ELEC DE FRANCE 5.50 01-26-14 NC.........cceevuvvvrvmnimerrerrnensnnirnenes | vevevee | R | cocvveec [ LFE | oi..4,980,150 | ... 105.894 | .... 4,991,119 | oo | e 3,943 [ [ 5.500]......... 5.592 [JJ26....  .ccooneee. 118,403 | .cvvveneee 275,000 | 01/21/2009 | 01/26/2014
268317 AD 6|ELEC DE FRANCE 4.6 01-27-20 NC........cecomerermernerirneernennseesensssnnn | vevinee | R | vevvviven [ LAFE | 1,991,280 | ..o 103.231 ..1,992,666 733 | e [ e 4,655 (JJ27. 39,356 | . 92,000 | 01/21/2010 | 01/27/2020
26835P AC 4 |EDP FINANCE BV 4.9 10-01-19NC L...c.vvrirvvrvvrervenvrsenerisnsereninns | venieee | R viiviinennn | W2FE | ..........2,980,800 | ........ 74.614 2,984,345 | ....coovviiinnnns | i 1,619 [ | e | o900 | e 4.982 | OA...... | vevvrrerrs 36,750 | wovvriree 147,000 | 09/22/2009 | 10/01/2019
26875P AB 7 [EOG RESOURCES INC 6.125 10-01-13 NC......ccoovvvrvencrrrnrirserirerirnee | veeee | oo | vevereeens AFE| 1,999,220 | ... 108.8411 .... LT I S O 6.125] ......... 6.134 09/25/2008 | 10/01/2013
26875P AD 3 |EOG RESOURCES IN 5.625 06-01-19 NC.......ccovvvunriimirrerrerininins [ s N [ 1|..1FE 998,160 | ...... 118,593 .... 154 | oo [ 5.625]........ 5.649 05/18/2009 | 06/01/2019
268789 AA  2|E.ON INTL FIN BV 5.80 04-30-18 NCl........ccorvrermerremierisrrserireniinenes | ovvenne 3] [ 1|..1FE 995,780 | ...... 114.306 | .... K 7 ORI VRIS IS 5.800]......... 5.856 04/15/2008 | 04/30/2018
26884L AA  7|EQT CORP 8.125 06-01-19 NC......oevorriririerineiirenierinnsissriseniisneiens | eevees [ oo [ eereniins 1|..2FE 996,680 | ...... 1182911 ... , 997,310 255 | cooeeveeriereieneinnienns | oo 8.125]......... 8.174 05/12/2009 | 06/01/2019
26884L AB 5|EQT CORP 4.875 11-15-21....ccvuririieerrrenienerienisesssenissssssessensssennens | sevnee | oo [ eevenernens [ oo 2FE| oo 1,981,700 | ...... 100.933 | ..covorrrnee 2,018,652 | .............. 2,000,000 | ..oovrernvnne 1,981,915 215 [ o | e | e 48751 ......... 4.992 11/02/2011 | 11/15/2021
26884T AD 4 |ERAC USA FINANCE 4.50 08-16-21 NC !......oovvvererrerernniennnirerinnines | vevvens | oo | eevveerenns | oo 2FE ..1,990,720 | ...... 101.571 ... ....2,000,000 453 [ s [ [ 4500 ......... 4.557 05/09/2011 | 08/16/2021
271790 AD 9 |EAST COAST POWER 7.066 03-31-12 A12l.......ovvurerrerrnerrererneennenes | wevvee [ oo [ ceriveins 1|.2FE]| ... 175,144 | ... 100.052 .... (1,554) | covoeveeereerneineiins | eeereeernersneriseenes | veveneens 7.066 | ......... 6.092 04/02/2007 | 03/31/2012
278058 DG 4 |EATON CORP 5.9503-20-14 NCl........cocccvurreriimrinnrinrinnicsnrvenieniins | vevene [ oo [ erveniiens AFE ..1,999,300 | ...... 110.523 .... 1,999,665 LT N P 5.950]......... 5.958 03/11/2009 | 03/20/2014
27876G AY 4 [ECHOSTAR DBS 6.625 10-01-14 NC......c.ovvereerreerinerneriresineennnes | vevie | oo | vevereeens 1|..3FE ...1,020,000 | ...... 106.750 | ... 1,013,828 (4,494) | oo [ e 6.625]......... 6.071 08/12/2010| 10/01/2014
27876G BE 7 |ECHOSTAR DBS 7.12502-01-16 NC.....c.oovevriervirererneirenrerinnnniiens | vevvens | oo | eervverenns | oo SFE| oo 1,017,500 | ...... 107.750{ .............1,077,500 | ..............1,000,000 | .............. 1,016,152 (1,348) | oo v [ v 7125]......... 6.667 08/09/2011 | 02/01/2016
285661 AD 6 |ELEC DATA SYSTEM 6.00 08-01-13.......ccomervmrereeiieeserinnnnnenireneinee | eevinee oo [ cervveins 1| AFE| 972,420 | ... 106.025] ..............1,060,250 | .............1,000,000 | ..o 994,438 | oo [ s K2 I R O 6.000]......... 6.375 07/03/2003 | 08/01/2013
28932M AA 3 |ELM RD GEN STA 5.209 2-11-30 NC AL22.........cooevrvverervrirceininernns [ wivnee [ [ovirinnne 1 AFE| o 1,924902 | ... 114.052 .... 21,924,902 | [ [ | 5.209]........ 5.209 02/03/2010 | 02/11/2030
291011 BA 1|EMERSON ELECTRIC 5.00 04-15-19 NCl......coovvruerrmerrmrirneessnirnenns | eevivee [ oo [ cervrenns 1|.1FE| .............1,485,825 | ...... 116.000 .... 1,488,987 [ ..ooceveeeeerienins [ e 1,219 | oo | oo 5.000]......... 5.122 04/14/2009 | 04/15/2019
291641 BD 9 |EMPIRE DIST ELEC 4.65 06-01-20 NC........ccovvrvvvrervrrernirernnrerinns | evvnees | oo [ eorevinns 1|.2FE| ... 1,995,720 | ...... 111747 ... 1,996,276 354 | e | | s 4.650]....... 4.677 . 05/24/2010 | 06/01/2020
29250R AH 9 |ENBRIDGE ENERGY 5.875 12-15-16 NC.........oevevrerrerieeenreinerrernns [ evveen | [ eoveriens 1| 2FE | s 999,120 | ...... 114786 .............1,147,859 | ..............1,000,000 | ......cc.........999,500 | ..oovvrorrrromrrmrireris | crreee L3 T U 5.875] ......... 5.887 | DJ15. 2,611 58,750 | 12/18/2006 | 12/15/2016
29250R AS 5|ENBRIDGE ENERGY 5.2 03-15-20 N.......ooovviciimrirenierisniicssicciinns [ e [ [ 1|.2FE]| ... 999,590 | ...... 110.929] ..............1,109,287 | ..............1,000,000 | ...ccccc00oee0.999,650 | .ooovoniirvrimrirenins [ crvre KX TN T DO 5.200]......... 5.205| SM15. 15,311 | . 52,000 | 02/25/2010 | 03/15/2020
292688 AE 1 |ENEL FIN INTL 5.125 10-07-19 NC......ovvvrererieririrerieirinerirenerneesseines | s 3] [ 1|.1FE| ... ...3,982,400 | ........ 89.648] ..............3,585,924 | ..............4,000,000 | .............3,985,592 | ...oviriiriririinirnns | e TAT3 | e | oo 5.125]........ 5.182 | OAQ7.. | ocverrrnnn 47,833 | oo, 205,000 | 09/30/2009 | 10/07/2019
29358Q AA 7 |ENSCOPLC 4.70 03-15-21 NC......... SSTTTRURRNION DOV 980,250 | ...... 103.973| .ovoeeerrn1,039,731 | 1,000,000 | oo 981,485 [ oo [ v 1,235 [ e | | e 4700 ......... 4.953 | SM15 13,839 23,239 | 03/08/2011 | 03/15/2021
29364N AP 3| ENTERGY MISSISSIPPI 6.64 07-01-19 NC.....c.oovvvurrerrrerireriscnrenins [ wveees ..1,998,720 | ...... 122414 ... . VX TN IO PO 6.640]......... 6.649 [JJ..ove. | v 66,400 | ............ 132,800 | 06/09/2009 | 07/01/2019
29365P AP 7 |ENTERGY GULF ST 5.59 10-01-24 NC......c.evovvermrierieirerninninnirerinns | vveree | oo | vereeines 1].2FE| oo 2,997,600 | ...... 112.393 ] .............3,371,794 | ..............3,000,000 | .......cc0.ce. 2,997,846 13 [ s [ 5590 ......... 5598 | OA...... | v 41,925 | .coonee. 167,700 | 09/29/2009 | 10/01/2024
29365P AQ 5[ENTERGY GULF STATES 3.95 10-01-20 NC......coevorvvrrrvnnrnerrnriines | vvveee | oo | vevirenens 1|.2FE| ... ..1,997,220 | ...... 102039 ..............2,040,784 | ..............2,000,000 | .............. 1,997,511 YK R IO 3.950 ] ......... 3.967 |OA...... 19,750 | .ovevrrenees 79,000 | 09/27/2010| 10/01/2020
29379V AF 0 [ENTERPRISE PRODUCTS 5.25 01-31-20 NC........ocovvvvivmrircnirarinnis o | oo | ceviens 1]|.2FE| .............1,987,100 | ...... 110.387 .............2,207,749 | ..............2,000,000 | ....cc0eee. 1,989,339 | oo | e 1,031 [ | e 5250 ......... 5.332[JJ31.. 09/24/2009 | 01/31/2020
29379V AP 8 |ENTERPRISE PRODUCTS 5.2 09-01-20 NC......ocoovremrverieneneeinnns | veree | oo | vevereeens 1|.2FE]| ... 997,010 | ...... 110.360 | .... 233 [ coeereeenieseieniens | evvessisssessenines | oo 5.200]......... 5.238 | SM20. 17,333 52,000 | 05/11/2010 | 09/01/2020
293791 AN 9| ENTERPRISE PRODUCTS 5.60 10-15-14 NC........coooomrermmerrseimerinnnnns | eevreee | oo | cervriins 1|.2FE]| ... 999,140 | ...... 109.956 | .............1,099,563 | .............1,000,000 | ..oorrirreeen999, 711 | oo | e (<X TN SO DO 5.600]......... 5.611 | OA15. 11,822 56,000 | 09/23/2004 | 10/15/2014
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29736R AD 2|ESTEE LAUDER CO 7.75 11-01-13 NC! AAFE] 1,998,640 | ... 111.994 ..1,999,440 274 | o | e | v 7.750 .25,833 155,000 | 10/30/2008 | 11/01/2013
302182 AD 2 V2FE | 1,991,480 | ... 108.931] .... 1,995,497 [ ..o [ e 1,645 | e | e 6.250 seerener 125,000 | 06/04/2009 | 06/15/2014
30251B AA 6 VAFE] 2,995,440 | .. 106.094 | ... ..2,996,061 22T 0 R IV 5.350].........5.367 INM15.. ] ..............20,508 | ............ 160,500 | 10/28/2009 | 11/15/2021
30257G AA 9 W2FE| .. 595,557 | ... 103.172] ... LT I P 5.608 32,607 | 03/21/2005 | 03/10/2024
302570 BA 3 V2FE 2,999,760 | ... 1054751 .... .....2,999,923 2L o RO VN 5.350 06/11/2008 | 06/15/2013
302570 BC 9 .2FE| ..............5,000,000 | ...... 118.771 25,000,000 | oo e | | s | e 7.875 12/09/2008 | 12/15/2015
307000 AA 7 V2FE 994,940 | 103.127] .... 369 | [ 5.000 01/25/2011 | 02/01/2021
314275 AA 6 V2FE| 3,011,190 | 111.620] .... 3,006,348 (1,086) | cvvoveereerererireeenes [ e 5.900 01/11/2007 | 12/01/2016
31428X AQ 9 [FEDEX CORP 7.375 01-15-14 NCl.......cccovvvumirvmnrrerrernenienineiennine | vevee | oo | vevereeens 1|.2FE| ..............1,000,000 | ...... 1114301 .... 1,000,000 [ ..ooeveveeriierienens [ | e | e | e 7.375 01/13/2009 | 01/15/2014
316773 CF  5|FIFTH THIRD BANK 5.45 01-15-17 NC......ovvereeirrireriereneerneniseenanees | vevnne [ oo [ eeveeiiiens .2FE| ..............3,986,000 | ...... 105458 .... 3,992,046 | ..o | e I RO IO 5.450 12/14/2006 | 01/15/2017
319477 AF  2|FIRST-CITIZENS 5.125 06-01-15 NC. V2FE 1,994,660 | ... 100.032 ..1,997,863 (11 20 O B 5.125 05/24/2005 | 06/01/2015
33582V AC  2|FIRST NIAGARA 7.25 12-15-21 NC....cooouirrerieirnriserienineniesinennanne | venes | oo | cevernseins .2FE| ..............1,000,000 | ...... 102.017] .... 1,000,000 [ .ooovevmremeereeeenens [ erreererieeineineiis | s | eeviesrienseseseennes | e 7.250 12/08/2011 | 12/15/2021
337158 AE 9 |FIRST TENN BANK 5.65 04-01-16 NC... | W2FE| 997,350 | e 100.314 ] .... p151 3 T I 5.650 03/23/2006 | 04/01/2016
33716M AA 5|FIRST TENN BANK 4.625 5-15-13 NC... | 2FE | 962,040 | ... 100.903 .............1,009,032 | .............1,000,000 | ..ovvierennn 993,304 [ oo [ s 4599 | oo | e | s 4.625 12/03/2003 | 05/15/2013
341099 CD 9 |FLORIDA PWR CORP 5.10 12-01-15 NC......ocvverrveerirerirrerenineirenins | eevvee [ oo [ cereriins 1|.1FE| .............1,007,230 | ...... 113.715] ... 1,003,043 [ ..o [ s (170 ) I IO 5.100 12/17/2004 | 12/01/2015
349580 ZZ 6|FIGLLC FORTRESS L+400 10-07-15 .2FE 9.250 1,866,071 [ o [ e e | e 5.750 09/30/2010 | 10/07/2015
354613 AG 6|FRANKLIN RES INC 4.625 05-20-20 NC AFE] 998,890 | ... 108.295] ..............1,082,948 | ..............1,000,000 | ......cc.........999,037 | .ooovvririrovrvmrieris | crv 92 | o | e | v 4.625 05/17/2010 | 05/20/2020
360271 AE 0|FULTON FINANCIAL 5.35 04-01-15 NC......cvvourrvrermrerireersniserserisenees | cevenne .|..2FE| ..............2,000,000 | ...... 104.016 | .... 2,000,000 | ovourerrerenrninens [ e [ | e 5.350 03/18/2005 | 04/01/2015
361438 AB 0| GAMCO INVESTORS 5.875 06-01-21 NC.......covvevrenriirerirerinniinninens | ceveene .|..2FE[ .............2,000,000 | ...... 107.810{ ..............2,156,202 | ..............2,000,000 | .......c...... 2,000,000 | ..ocvovrrrereriiniinens [ e [ | 5.875 05/25/2011 | 06/01/2021
361448 AH 6| GATX CORP 4.75 10-01-12 NCl......orvomiriirineerreniieerseeiserisessseesssenns | ovvenne W2FE| 1,998,860 | ... 101.812f ..............2,036,237 | ..............2,000,000 | ......ccoo.ec. 1,999,702 382 [ o | e | e 4.750 09/21/2009 | 10/01/2012
361652 AA 8| GFI GROUP INC 8.375 07-19-18 NC.......oevvereiriirinriinniveriveniinennns | veveee [ oo [ erveniiens WIFE s 1,000,000 [ ..cooorenevvirnieinnns v [ e | e 8.375]........8.375 [JJ19.. | i 37,688 | oo, 07/14/2011 | 07/19/2018
364725 AT 8| GANNETT CO INC 6.375 09-01-15 NC.....vvvvurvrerrrerereerseiserirnernennns | vevnne [ on [ cevveiinens VOFE 2,972,500 | ......101.000] ..............3,030,000 | ..............3,000,000 | .............. 2,978,733 | oo | e 4,980 | oo [ s 6.375]........6.596 [ SM...... | ....c0.e.....63,750 | ... 177,437 | 09/28/2010 | 09/01/2015
364760 AK 4 [GAP INC/THE 5.95 04-12-21 NC.....covvvrvvmrieenrirernnisceresiseessnssesesnneens | evvnnes | oo [ eoverinninns L2FE| ... ...1,993,000 1,993,378 378 | s [ 5.950].........5.997 | OA12.. | ..cccoeee.en.26,114 | i 59,500 | 04/07/2011 | 04/12/2021
369550 AR 9| GENERAL DYNAMICS 3.875 07-15-21 C21.....cvvvevrrmeriererncnrseenenins | wevnee [ oo [ ceriniins 1|.1FE| ... ...1,996,700 | ......107.854 | ..............2,157,076 | ..............2,000,000 | .........c.... 1,996,828 L2 T O D 3.875 07/05/2011 | 07/15/2021
36962G 4J 0[GEN ELEC CAP CRP 5.50 01-08-20 NC.... .|.1FE| ... ...2,989,740 ..2,991,353 LT R IO 5.500].........5.545 [ JJ08.... | .ovvevrrnns 79,292 | covvvine 165,000 | 01/05/2010 | 01/08/2020
36962G 4Y 7 |GEN ELEC CAP CRP 4.625 01-07-21 NC.. | AFE] 996,200 30T [ o | e | e 4.625 22,354 23,125 | 01/04/2011| 01/07/2021
375558 AU 7 [GILEAD SCIENCES 4.40 12-01-21 C21 L...evovvieenievnerenveserienineens | evvee | oo [ eerevnnns 1 2FE| oo 1,995,400 | ......106.149 | .............2,122,972 | ..............2,000,000 | ............1,995,419 | cooooivviriviiiiians | s 19 [ | e | e 4.400 12/06/2011 | 12/01/2021
38141G EU 4 [ GOLDMAN SACHS GP 5.625 01-15-17 NC....c.ovvvrrerrmrernerrnriserirnnes | vvees | oo | vovernvennne VFE] ...1,998,620 LK IO PO 5.625 01/03/2007 | 01/15/2017
398433 AF 9| GRIFFON CORP 7.125 04-01-18 CO40114.........covvnrivmrvnireniinriinns | eeviees [ oo [ e 1|.4FE]| ... 952,500 | ........99.000] .................990,000 | ..............1,000,000 | ....ccc.c00000n.954,702 [ .evrovorirerirrireranns | erinee 2,202 | oo [ | e 7125 08/09/2011 | 04/01/2018
402479 CA 5| GULF POWER CO 4.75 04-15-20 NC.......cccvvvrmremerinerierieseseeisnines | ovveene B [ 1|..1FE| ... 999,840 | ... 111.772| oo V7,716 | ... 1,000,000 | oo 999,862 [ oo | o 13 [ s | e | e 4.750 04/06/2010 | 04/15/2020
4041A2 AH 7|HBOS PLC 6.75 05-21-18 NC............ SOOI DO [ I L2FE| .. ...1,008,670 1,008,166 [ oo [ e, (6] ] I IO 6.750 05/16/2008 | 05/21/2018
4042Q1 AE 7 |HSBC BANK USA NA 4.87508-24-20 NC.......ovoerevvrcerniveinnirerinnens | veviens | oo | cereriennne AFE] 1,998,900 | ........94.268] ..............1,885,366 | ..............2,000,000 | .............. 1,999,020 | ..ovvovveererienins [ v 89 | oo | e | e 4.875 08/17/2010 | 08/24/2020
404280 AK 5|HSBC HOLDINGS 5.10 04-05-21 NC | 1FE| ... 997,830 126 | oo [ 5.100 03/29/2011 | 04/05/2021
406216 AZ 4|HALLIBURTON CO 3.25 11-15-21 C21.. AFE] 996,700 | ... 103.115] ............. 1,031,155 | ..............1,000,000 | ....ccccee00re.996,737 | ooovoorirerireriiirins | s K7 IR IO 3.250 11/08/2011 | 11/15/2021
41011W  BJ 8| JOHN HANCOCK GLB 5.25 02-25-15 NC.......cocveremrenerineennrennerncnis | eevnne [ oo | cevrnriens LAFE] . . 2,694,560 (5,602) | cvvovveerrieririireeiene [ e 5.250 12/17/2004 | 02/25/2015
410867 AC 9|HANOVER INSURANCE GRP 7.50 03-01-20. e [ e 1|.2FE]| ... ..1,993,140 | ...... 1149451 .............2,298,893 | .............2,000,000 | .............. 1,994,059 510 [ oo | eeerenrserenienees | e 7.500 02/18/2010 | 03/01/2020
412824 AB 0 [HARLEYSVILLE GRP 5.75 07-15-13 NC.....ccovvvrerrvricrmrireennirersnircerens | evvee | oo [ corevinns 1] 2FE | oo 991,980 | ...... 104.041 938 | oo [ 5.750]........5.857 [ JJ15.... | v 26,514 07/07/2003 | 07/15/2013
413875 AL 9|HARRIS CORP 6.375 06-15-19 NCl........ccorvrvreriirinrrinnrnerirerinenienes | eeveee [ oo [ cervriins 1|.2FE]| ... 996,910 | ...... 113.543 ] ... 1572 R 6.375 2,833 | . 63,750 | 06/04/2009 | 06/15/2019
415864 AH 0|HARSCO CORP 5.125 9-15-13 NC......ccocorvvriicrinriirecisniiniiissiiciins | evieee [ oo [ e 1].2FE| ... 997,130 | ...... 106.766 | .... K4/ O I 5.125].......5.162 | SM15.. | .............. 15,000 | oo 51,250 | 09/08/2003 | 09/15/2013
41987Q AX 1 [HAWAIIAN ELEC IND 6.51 05-05-14 e e [ [ W2FE| .. ..1,074,070 | ...... 108.384 | .... (7,569) | cvvoverrerererrcrierine | e 6.510 14,648 65,100 | 02/14/2003 | 05/05/2014
42217K AS  5|HEALTH CARE REIT 6.125 04-15-20 NC.......cocoovevuerirerenerirneisenieneins | eevieee [ oo [ corieiins 1|.2FE]| ... 992,970 | ...... 103.937 | .ovvrrrne 548 | oo [ 6.125].........6.220 [ OA15.. | oo 12,931 | v 61,250 | 03/30/2010 | 04/15/2020
42217K AT 3|HEALTH CARE REIT 4.70 09-15-17 NC.......oevvurrmerrerernenninsernneins | eevinee | oo | v 1] .2FE | oo 1,994,200 | ........ 99.780 | ...oovrrrne 1,995,608 | .....cocvene 2,000,000 | ..oovrernvene 1,995,143 725 | oo | ceveeesissrenienines | oevenenns 4.700 27,678 95,306 | 09/07/2010 | 09/15/2017
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422188 AC 2|HEALTH CARE SVCS 4.70 01-15-21 NC......ovvvvvvrrerermrenirrnerserinenns | vevinee oo [ eeeverine [ LTFE | ciiiii..996,980 | ... 108.217 .997,218 238 | oo | e 01/04/2011 | 01/15/2021
428236 AV 5|HEWLETT-PACKARD CO 4.75 06-02-14 NC.......cocovvvverrrneermmrnneriinnns | vevvene [ eo [ ercvnnend [ WAFE ] 3,195,810 | ... 105.919] .... 23,101,929 | [ e [RISR<1:72 RO O 08/04/2009 | 06/02/2014
428236 BV 4 |HEWLETT-PACK CO 4.65 12-09-21 NC.......cocovevermremmrcnnrrerrnnninennne | vevnee [ oo | eevverinen [ TFE | iiiiii0.997,070 | .o 105.494 | ... L TN I 12/06/2011 | 12/09/2021
431116 AB 8| HIGHMARK INC 4.75 05-15-21 NC.......vevrnvrernerncreeineernseinseiseniienens | eevnne | oo | evcvneiveen [ w2FE | riiiiiinr.995,960 | ... 102.083] .... b0 N O I 05/03/2011 | 05/15/2021
431571 AA 6| HILLENBRAND INC 5.50 07-15-20 NC........ccccoorerermremmncnrrrerrneninennns | vevvee oo | erveeend [ L2FE | ciiii...989,010 | ... 108.308 .... 866 | ..o | e 07/06/2010 | 07/15/2020
43474T AA 1 [HOLCIMLTD 6.00 12-30-19 NCL.....ccccovvrurrrrerierineerneissrinsersenisenenns | ceeree | R| v | L2FE | iiin...986,740 | ... 102.939] ..............1,029,393 | ..............1,000,000 | ..o 988,994 | oo | v, 1,037 [ o | e 09/24/2009 | 12/30/2019
437076 AP 7 |HOME DEPOT INC 5.4 03-01-16 NC.......cc.ccoevrurermrverrrververinerrenrnee | vevvee oo [ evveeee [ WAFE ] 1,990,710 | oo 115.727 | ... . 964 | ..o | e 11/30/2006 | 03/01/2016
437076 AR 3|HOME DEPOT INC 5.25 12-16-13 NC L...ccocovvrverineerrneinersnninerinennns | vennne oo [ eeceneend [ LAFE ] i 1,988,580 | ... 108.716 | .... 1,996,367 [ ..oocevnveeercriienins | oreereeieens 1716 [ e | eevveeisernsnisseiinens | ee0000:5.250 [ 100...5.349 [ DI16... | o ,375 | e 105,000 | 12/14/2006 | 12/16/2013
438516 AX 4 |HONEYWELL INTL 5.30 03-01-18 NC.......cvvvvereverermerrerinersnnicvervenns | vevvee oo | evernee T [ WAFE | 1,345,272 | . 118.166 | .... 1,332,929 [GIESX ) RN BN 68,635 | 07/15/2009 | 03/01/2018
438516 AZ 9|HONEYWELL INTL 5.00 02-15-19 NC......ocvvvvrrrerermerrrneirscrsseinsersenins | eeeene [ oo | ercvnnend [ WAFE | 2,073,080 | ... 116.586 | .... ..2,057,448 (6,699) | cvvvvvernereirerierins | e ....100,000 | 08/05/2009 | 02/15/2019
441812 KD 5|HOUSEHOLD FIN CO 4.75 07-15-13 NC......ceoovevireresrrcnrcnerverrnenines | vevvee oo [ evvenriven [ W TFE | viiiii000.955,090 | ... 101.856 991,293 | oo [ e 5,292 | s [ 10/16/2003 | 07/15/2013
443510 AF  9|HUBBELL INC 3.625 11-15-22 NC........coccorsernerrrnnrnerirmrensenseesennnnnes | eennne | oo [ ervvnnend [ WAFE | 991,740 | .. 105.712 | .ovverereee 1,057,116 | ooiverrern1,000,000 | cooiiiirenni992,368 [ oo [ 581 | e [ 11/08/2010 | 11/15/2022
448055 AF 0|HUSKY ENERGY INC 7.25 12-15-19 NC........oeccovvrvmrimeriverrnrervvnnnnns | vevvee [ L e[ L2FE | i 997,670 | ... 1225071 .... 71 | s [ 05/06/2009 | 12/15/2019
44841B AA 4 |HUTCHISON WHAMPOA 5.75 09-11-19 NC.......coecovrrmerrmrerneerseirsenes | vevveee | R | cevviine | LAFE | c..2,982,690 | ... 111.330 .... 12,985,851 | oo | e 1422 | oo | e 09/08/2009 | 09/11/2019
449505 AA  4|IFM US COLONIAL PIPE 6.45 05-1-21C21........ccooiverrmrrnenvvrinerennn | vevvee [ oo | eveennnd [ L2FE | 1,998,900 | ... 106.663 | .... 1,998,956 | ....ovvvvvervriernnes [ e 1o 7 [ O 04/14/2011 | 05/01/2021
449786 AA 0|ING BANK NV 5.125 05-01-15 NC 3.611 ..2,007,841 (VK] RN BN 11/29/2004 | 05/01/2015
449786 AP 7|ING BANK NV 5.00 06-09-21 NC........covvemrrverrmrrnrernrcnniveninniinennes | vevevee | R | eveviive [ WAFE | 101,992,220 | ..o 102.8401 ..............2,056,799 | ..............2,000,000 | ......cc...... 1,992,562 K72 R IO 06/01/2011 | 06/09/2021
452308 AH  2|ILLINOIS TOOL WK 5.15 04-01-14 NCl......coovvvvrerermerrnerscrnneirserrenes | vernne oo | eeceeed [ LAFE | 4,996,000 | ... 109.957 .... 4,998,079 41T R IO 03/23/2009 | 04/01/2014
45665Q AC 7 [INFINITY PROP 5.50 02-18-14 NC........cccoeeumrremmrverrmrnenrnrisniennnes | envee | oo | verven 1| W 2FE | iii0.1,995,260 | ... 104.207 .............2,084,144 | .............2,000,000 | ......cc.o.... 1,998,763 LXK I AR IO 02/19/2004 | 02/18/2014
45687A AB  8|INGERSOLL-RAND 6.00 08-15-13 NCl......coovveurrmrirererceririserisenens reernennnn 2,998,710 | oo 106.830 ..............3,204,909 | ..............3,000,000 | .............. 2,999,539 L X 20 RN B 08/12/2008 | 08/15/2013
458140 AJ  9|INTEL CORP 3.30 10-01-21....cvvmrviririrnrinnrireninniienississsnissnienins | vevene [ oo [ evvvniinens FE] ..1,995,240 | ...... 105.153 ] .... , , s 1,995,354 14 | s [ 09/14/2011 | 10/01/2021
459200 GJ 4|IBM CORP 5.7 09-14-17 NC.....cocovrvmerierieerenissrseniiessnessssesenssensns | sevnee | oo [ eerennenns 1| AFE| e 2,186,320 | ...... 121107 | v 2,422,145 | ..o 2,000,000 | ..oovrernvnne 2,137,576 | oo | e, (20,856) | ..evvoevrreneinerinnns | eevnerierneeiineeinins | 5700 [ ... 4.326 | SM14.. | ...........33,883 | oo 114,000 | 08/05/2009 | 09/14/2017
459200 GM 7 [IBM CORP 7.625 10-15-18 NC......c.cvvverrmrrrrirmrirersnieereriseisninensnsseerens | evvneen | oo [ corernnnns 1|.1FE| ... ..2,961,100 | ...... 134172 ... 2,858,440 | ...covvverinriiniinns [ e (43,202) | ..o | e ...190,625 | 07/15/2009 | 10/15/2018
459745 FY 6|INTL LEASE FIN 6.50 09-01-14 NC......cocovvrrerrmererirmeeneniseeserinnnins | eevrnee [ oo [ cereneins 1|.2FE]| ... ..2,009,970 | ...... 102625 ..............2,062,500 | ..............2,000,000 | .............. 2,006,863 (V25 010) TN BN ...133,972 | 08/11/2010 | 09/01/2014
459745 ZZ 1|INTL LEASE/DELOS L+500 03-17-16........cccurrremrirerireriiiieninriiennins | eevees [ oo [ ceveniians 2|.3FE] ... ...1,987,500 | ...... 100.167 ..............2,003,340 | ..............2,000,000 | .............1,990,644 | ....occooovrivirvnns | o 1,808 | e [ e ....141,556 | 03/15/2010 | 03/17/2016
460146 CG  6|INTL PAPER CO 4.75 02-15-22 C21 L.....ovveurrenirerirneenceiseeseeisnnnns | eevenee [ oo [ cerennins 1|.2FE]| ... 999,190 | ...... 106.236 .............1,062,358 | .............1,000,000 | ...ccrsieenn999,198 [ oo [ v e [ e ...5,938 11/08/2011 | 02/15/2022
461202 AA 1 [INTUIT INC 5.40 03-15-12 NC L...oivvririiirnircrnsrersnncirenseisssnsiiens | evnees | oo [ crerinnns 1 2FE| oo, 999,950 | ...... 100.875] .............1,008,751 | ..............1,000,000 | ........c.o.c... 999,998 | ....ooevveriiiiniins | s T [ | s B - 15,900 | .ovovrrenee 54,000 | 03/07/2007 | 03/15/2012
465210 ZZ 8|ISTAR FINANCIAL A-1 L+375 06-28-13 [SSSTURUSTURNPRPRN SUPPRORS IO RPN 2|.3FE] ... 634,643 | ........ 99.200] .................635,925 | .................641,053 | ....... 636,774 | ..o | e 2,126 | oo [ e ..24,472 | 03/11/2011 | 06/28/2013
46849L SB 8| JACKSON NAT LIFE 5.375 05-08-13 MTN.......cococvvvmrreninniinnicnniinnis | vevene [ oo [ e CAFED 999,220 | ...... 104.700 161 | o [ ..53,760 | 05/01/2008 | 05/08/2013
47102X AC  9|JANUS CAP GROUP 6.119 04-15-14 NCl........ccovvvmerirmrernerrrseinersnenns | vevnee [ oo [ eervirnns W2FE| .. ..1,997,820 | ...... 106.828 K2 R v 122,380 | 06/04/2007 | 04/15/2014
472319 AB  8|JEFFERIES GROUP 5.50 03-15-16 NC........ccccoevumiumnniniinciinnivciinens | eeviees [ oo [ e 1|.2FE]| ... 993,740 | ........ 92.000 550 [ oevereiriinninniins | oo | verennd.500 ] 1005572 | SM15LL | .o 16,194 | i 55,000 | 03/03/2004 | 03/15/2016
475070 AD 0 |JEFFERSON-PILOT 4.75 01-30-14 NC........covvomrrmerierernerennrnerreniines | wevinee [ oo [ eervriins 1| 2FE | o 6,507,400 | ...... 103.784 | ..o 7,264,868 | .............. 7,000,000 | .ooovvrenee 6,817,379 | oo | v 79,919 | e | cvveverenrvenrenenee | verereen 750 | 108105 [ W31 | e, 139,465 | ..ovvvnees 332,500 | 05/29/2008 | 01/30/2014
478366 AU 1 [JOHNSON CONTROLS 5.00 03-30-20 NC.......cocovvverrvrirermnrrrernnirerinns | evvvees | oo [ eorevrnns 1].2FE| .............2,978,530 | ...... 111.980 2,981,577 | oo | i 1,758 | | e ....150,000 | 03/30/2010 | 03/30/2020
481165 AJ  7|JOY GLOBAL INC 5.125 10-15-21 L...vvvuirierineereriscesenienersenineene | vevnne [ oo [ cevverinens W2FE| ..cer..r2,003,930 | ... 107311 .ovvernnn2,146,222 | .............2,000,000 | ....ooreenee 2,003,860 | ..ooorerrerrereniees [ s (U40) ) [ I 10/06/2011 | 10/15/2021
48248N  AA 8| KKR GROUP FINANCE 6.375 09-29-20.........cccmvremrirerirererneenseennenis | eovveen | e [ ovrieens 1|..1FE]| ... 995,840 | ...... 104.4111 ... K 1< T R IO . 09/22/2010 | 09/29/2020
485260 BL 6|KANSAS GAS & ELEC 6.70 06-15-19 NC........ccovvvevrrverirerencnrrerirnenes | eevivee [ oo [ cervriins 1|.2FE]| ... 998,190 | ...... 123.958] .... 146 | oo [ . ..67,000 | 06/08/2009 | 06/15/2019
493065 AA 4| KEY BANK NA 7.413 05-06-15.......cccorrererinerierieeirneeiseessenisssisensiens | evvieee [ oo [ cenviins 1| .2FE| oo 2,011,000 | ...... 110971 ..ooeeern2,219,423 | .............2,000,000 | ..ooonennee 2,005,937 (1,514) | oo e | vevrenen 1413 1 7.311| OADS.. | oo 22,650 | e, 148,260 | 05/01/2008 | 05/06/2015
49327X AB 6|KEY BANK NA 5.4503-03-16 MTN.... [SSSTURPUSPORTONPTURE IVVOPOORN DU FUORPPOOTOON W2FE| ... ...2,966,920 | ...... 108.077] .... 12,983,708 | ..o | e 3,320 | oo [ e ceerenen 163,500 | 11/29/2006 | 03/03/2016
494368 BE 2 |KIMBERLY-CLARK 3.625 08-01-20 NC........ccccrvvmrvremeerernrirerniiscennes | evvvees | oo [ corerinns 1].1FE| ... 997,000 | ...... 107.634 | .... 257 | oo [ | e 3.625 | 1100 3.661 [AF i | 15,104 | 36,451 | 07/26/2010 | 08/01/2020
49446X AA 4 |KIMCO REALTY 4.30 02-01-18 MTN.....ccovvvurremrrrmerireneneenninerirennns | eevivee oo [ eervveins 1|.2FE]| ... ..1,993,040 | ...... 100407 .... 826 | ..ovverrerrsiriieniiens | cerreeniiensiiseieniiens | verieennn 300 i 4,355 | AF | 35,833 | 78,356 | 08/25/2010 | 02/01/2018
494550 BE 5|KINDER MORGAN 5.30 09-15-20 NC.......vvvvmremereerirnenrneiseerssnisnenns | eeeeee [ oo [ cerineinns 1|.2FE]| ... 999,610 | ...... 108.738 | oo +..1,000,000 | .ooovierrenn999,658 | oo [ e 30 | o [ e 53,000 | 05/12/2010 | 09/15/2020
494550 BJ 4 |KINDER MORGAN 4.15 03-01-22.......c0cvvverirernerinirnerirereneesensseninnnes | vevnne | oo | cevverinens V2FE 999,140 | ...... 101.785 | ..o 1,017,849 | oo 1,000,000 | ...coorvernnne 999,165 | ..o | e 25 | s | e | ooeeeenen 150 | e 4160 | SMuccs | e 15,447 | s 08/03/2011 | 03/01/2022
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50075N AL 8 |KRAFT FOODS INC 5.25 10-01-13 NC W2FE| ... 1,985,840 | ... 106.708 21,996,961 | oo | e 1,616 [ | 5.250 .26,250 105,000 | 09/22/2003 | 10/01/2013
50075N BA 1|KRAFT FOODS INC 5.375 02-10-20 NC. | 2FE] 1,983,520 | ... 115.215| .....eee..en 2,304,305 | ..............2,000,000 | ..oovoerrenn1,986,002 [ oo | eerriieieeenn 1,339 | s [ e 5.375 42,104 | ............107,500 | 02/04/2010 | 02/10/2020
502413 AY  3|L-3 COMMS CORP 5.20 10-15-19 NC......cvvvvrervmrrrrerirmreneeiseiserisnnnns | eevnee [ oo [ cervreins 1|.2FE| .............1,992,840 | ...... 101.626 .............2,032,513 | .............2,000,000 | ..ovveeree 1,994,138 [ oo [ e D98 | e [ e [ e 5.200 21,956 | .ocvenee. 104,000 | 09/29/2009 | 10/15/2019
502413 BA  4|L-3 COMMS CORP 4.95 02-15-21 C20........ccvvemeremmerrerirerenenisneisenes | evereee | oo [ corereins 1|.2FE]| ... 994,290 | ........ 98.880] .................988,803 | ............. 1,000,000 | ..coovirirerrn994,695 | .oovoniinirinciinrinns | 05 | i [ | i 4.950 18,700 25,850 | 02/02/2011 | 02/15/2021
50540R AF 9|LABORATORY CORP 5.625 12-15-15NC ! W2FE]| ... 997,130 | ...... 112214 | .o 1,122,145 | 1,000,000 | oo 998,671 [ oo [ 292 | s [ e 5.625 12/09/2005 | 12/15/2015
526107 AC 1|LENNOX INTL INC 4.90 05-15-17 NC. .2FE]| ... 999,220 | ...... 104726 .............1,047,264 | ..............1,000,000 | .....ccc0cec:.999,380 | .oooivomiiorrivmrirnnins [ v 99 | oo | e | e 4.900 05/03/2010 | 05/15/2017
53079E AC 8 |[LIBERTY MUTUAL 5.75 03-15-14 NC.....c.cocoomruririirinirirnnrirerirenienes W2FE]| ... 992,610 | ...... 104550 ... LK I T IO 5.750 03/16/2004 | 03/15/2014
53079E AS 3 [LIBERTY MUTUAL 7.3 06-15-14 NC.......ccoovoreemmrermrrrerireeineninseinenins | veeee | oo | verereeens 1|.2FE]| ... ...2,557,200 | ...... 108.549 | ..............3,256,474 | ..............3,000,000 | .............2,768,995 | ...cooriorirrmrririrns | corrrerrenes 78,085 | .ooueerrercerneineiinee | eeereeeserseesienines | cevereens 7.300 05/14/2008 | 06/15/2014
53117C AM 4 |LIBERTY PROP LP 4.75 10-01-20 NC.... 997,630 | ...... 101.607 | .... 192 | o [ | e 4.750 09/22/2010 | 10/01/2020
53217V AC 3|LIFE TECH CORP 6.00 03-01-20 NC.. 997,960 | ...... 111.697 .... L3 1 O DO 6.000 02/11/2010 | 03/01/2020
534187 AP 4 |LINCOLN NATL CORP 4.75 02-15-14 NC.. ..980,180 | ......103.857] ..............1,038,569 | ..............1,000,000 | .....cccoce00ee. 994,580 | .oovvorrirnrirririirins | e 2,364 | oo [ [ 4.750 12/17/2004 | 02/15/2014
539830 AY 5|LOCKHEED MARTIN 3.35 09-15-21 997,300 vevernennnnn993,864 | .iiirnn1,000,000 | oo 997,371 | [ e /4 T IO DO 3.350 09/06/2011 | 09/15/2021
548661 CN 5 999,180 | ...... 118.916 .............1,189,161 | ..............1,000,000 | ....cccc0eeee 999,474 | oo [ e Y7 I PO 6.100 09/06/2007 | 09/15/2017
55259P AD 8|MARSHALL & ILSLEY 5.00 01-17-17 NC.... 996,460 | ...... 105.107 .... 2213 R I 5.000 11/19/2004 | 01/17/2017
552848 AA  1|MGIC INVT CORP 5.375 11-01-15 NC........coevervvvrivrnrrverinerrerrnceinens | vevvee [ oo [ e d [ WOFE ] .ci..2,905,800 | ........67.500 ] ..............2,025,000 | .............3,000,000 | ..cocooeeere 1,925,584 | oovovioiiiiviirinens [ v [ | e 5.375 01/29/2007 | 11/01/2015
55608 AC 2 |MACQUARIE GROUP 6.00 01-14-20 NC... 213 | e [ 6.000 01/07/2010 | 01/14/2020
55616X AD 9 |MACYS RETAIL HLD 5.875 01-15-13 NC !......oevvrvvrvrvnvvniveriveinens | vevens | oo | evveenen | W2FE | 998,170 | ......103.420 | ..............1,034,197 | ..............1,000,000 | ...cccoeerseer 937,281 | oo | v 14,588 [ ..o | s 5.875 08/28/2007 | 01/15/2013
559080 AB 2|MAGELLAN MIDSTREAM 5.65 10-15-16 NC.. L0 T O PO 5.650 10/07/2004 | 10/15/2016
564759 QB 7 [MANUF & TRADERS 5.629 12-01-21 C18@........cccrvvrrevevnrreerersrereiinnns | wvvees | oo [ o1 [ WIFE ] .oin...2,000,000 | ........93.664 | ..............1,873,281 | ..............2,000,000 | ..ccc00ce0r.2,000,000 | ooovorivevmrvirervnines [ eoverrmninnirnnieninines v | veeee 5.629 11/28/2006 | 12/01/2021
56501R AB 2| MANULIFE FIN COR 4.9 09-17-20 NC . 252 | o | e | e 4.900 09/14/2010 | 09/17/2020
56585A AD 4 [MARATHON PETRO 5.125 03-01-21 NC.... e 999,470 | . 105.2211 .............1,052,210 | .............1,000,000 | .....cc..ccc....999,508 | .ooovvuivoirivmrivnnis [ v K1 T [ O 5.125 , 01/27/2011 | 03/01/2021
570535 AH 7 |MARKEL CORP 7.125 09-30-19 NC.......ccoornierimmnermereenrsenieeessensseens | wevnee [ oo [ cervnnins 1| .2FE | oo 2,995,260 | ...... 114.697 369 [ oo | e | e 7.125 54,031 | .ooovrnee 213,750 | 09/17/2009 | 09/30/2019
573284 AK 2 [MARTIN MAR MTLS 6.60 04-15-18 NCl.......covvvvirmrrerrvnnirernereninenes | evvvees | oo [ cererienns 1].2FE| ... 999,290 | ...... 105.847 | ..............1,058,467 | ..............1,000,000 | ....ccocces0en 999,501 | ovoiviirirvririennns | vviree (5720 RO PO 6.600 ..66,000 | 04/16/2008 | 04/15/2018
577081 AT 9|MATTEL INC 4.35 10-01-20 NC.....cccovvvrrerernierreiserreresenseneneesssninseens | weveee | oo [ cerennins 1|.2FE]| ... ..1,995,500 | ...... 106.158 | .... K T VORI VOISO IO 4.350 . ..87,725 | 09/23/2010 | 10/01/2020
58013M EB 6 |MCDONALD'S CORP 5.8 10-15-17 NC........ccovervirirnrinricnniveiveniienes | evvieee [ oo [ e 1|.1FE| ... ..1,995,960 | ...... 122.080{ .... 370 | oo [ 5.800 24,489 | ... 116,000 | 10/15/2007 | 10/15/2017
58013M EJ 9|MCDONALD'S CORP 3.50 07-15-20 MTN NC......cccovvvemrvmerirerernernnnes | eevinee [ oo [ eervrrin 1|..1FE]| ... 996,020 | ...... 108.000 .... 345 | o [ 3.500 16,139 | . 33,347 | 07/28/2010| 07/15/2020
580645 AD 1 [MCGRAW-HILL INC 5.375 11-15-12 NCl.....ooevvrrrrrivnirernerienniieninens | evvvees | oo [ erevinns 1 AFE| e 1,898,309 | ......103.625] ..............1,968,870 | ..............1,900,000 | .............. 1,899,674 K15 AR IO 5.375 38,581 | oo 102,125 | 10/30/2007 | 11/15/2012
581557 AW 5| MCKESSON CORP 6.50 02-15-14 NCl........cvvveerrmerrrerineenrninsernenns | wevenee [ oo [ cervreins 1|.1FE| ... ...2,095,700 ..2,047,748 (21,123) | s [ e 6.500 49,11 ....130,000 | 09/01/2009 | 02/15/2014
582839 AE  6|MEAD JOHNSON 4.90 11-01-19 NCl.....coovoiriiiininrinnicnniseiienieens | eevees [ oo [ e 1|.2FE]| ... 296 | cooevierienineineies | e | e 4.900 10/29/2009 | 11/01/2019
58405U AG 7 |MEDCO HEALTH SOL 4.125 09-15-20 NC.......ccovvvvmevemermerirererneennnes | evveen | e [ eoverirens 1|.2FE]| ... . 184 | oo [ | e 4.125 09/07/2010 | 09/15/2020
585515 AE 9| MELLON FUNDING CORP 5.50 11-15-18 NC.......cccooovvvvermrimmnicnnins | cvveee [ oo [ e 1 AFE| ooi.998,450 | ... 111.620 .... ,116,197 119 [ [ 5.500 01/11/2007 | 11/15/2018
585907 AN 8| MELLON BANK NA 5.45 04-01-16 NC.........cocvrvreneernrrnerrererncnreninnee | vevnne [ oo [ cevverinens AFE| 999,690 | 112593 oo 1,125,926 | ..............1,000,000 | ..cccorirerrnn999,848 | oo | e K I SOOI 5.450 03/20/2006 | 04/01/2016
587405 AB 7 [MERCANTILE BANKS 4.625 04-15-13 NC........ocoovvrevrmrreirnnrerinnseerens | evvvees | oo [ corernnns 1|.2FE| ............1,958,360 | ...... 104.037| ..............2,080,750 | .............2,000,000 | ......c...c... 1,993,007 | .ooovourrimiriimrimnns [ o538 | i [ [ 4.625 01/28/2004 | 04/15/2013
589331 AP 2|MERCK & CO INC 4.00 06-30-15 NC.......cooererrerinerrrierrnerireneeeennenes | eevvee [ oo [ eereveins 1|.1FE| .............3,106,950 | ...... 110.2411 .............3,307,245 | ..............3,000,000 | ......ccoo..c. 3,066,305 | ...oocvvrerercriirinens | eeenereenn(17,898) [ oo | e | e 4.000 08/21/2009 | 06/30/2015
59562V AK 3 [MIDAMERICAN ENER 5.00 02-15-14 NCl.......oovvumremrierseinnirnenns | veeee | oo | vevireeens 1|.2FE| .............1,990,340 | ...... 106.699 .... 1,997,531 [ oo | e 1,076 | e [ e 5.000 02/09/2004 | 02/15/2014
59565A AB 6 [MIDCONTINENT EXP 6.7 09-15-19 NC......coecorvvrrrrnirerierernceienineens | veeee | oo | vevereeens 1|.2FE| .............1,997,280 | ...... 111.248 1 .............2,224,968 | ..............2,000,000 | .......c.o..c. 1,997,756 [ .vvoevverrvrerieinnns | vererinnirenenen 18 o [ 6.700 09/09/2009 | 09/15/2019
59748T AA 7| MIDLAND COGEN 6.00 03-15-25 AL20...........oveeerrrremerrnrieeennninnee | eerneee | oo [ errerieeens .2FE| ..............1,000,000 | ...... 101771 | e 1,017,713 | 21,000,000 | oo 1,000,000 [ oo [ e | e | oo 6.000 29,167 [ v 08/17/2011 | 03/15/2025
610202 BL 6|MONONGAHELA PWR 5.7 03-15-17 NC......coovvenivivrinerrnnrrerreninens | evvvee [ oo [ eervriins 1.2FE| ..cccce00.....996,350 | ...... 115.266 KXY R IO 5.700 16,783 | oo 57,000 | 09/13/2006 | 03/15/2017
610202 BM 4 [ MONONGAHELA PWR 7.95 12-15-13 NC......ooovrvrrernrninrrcrivnrenins | evvees | oo [ cerevinns 1].2FE| .............3,991,880 | ...... 111.916 23,996,442 | ..o | e 1,620 [ .o | e | e 7.950 14,133 12/10/2008 | 12/15/2013
61746B DB 9 [MORGAN STANLEY 5.75 10-18-16 MTN........cccovrrmerirererneerinirnerinnnins | veeee | oo | vevereeens 1|.1FE| ..............2,054,460 | ........ 97.493 ] .............1,949,860 | ..............2,000,000 | .............. 2,030,038 (5,355) | cvvveverrrerrercrieriine | e 5.750 23,319 12/08/2006 | 10/18/2016
61748A AE 6 MORGAN STANLEY 4.75 04-01-14 NC.....cevorremrrrerineeneeineineriinnns | vvees | oo | ceverneeins VAFE] 1,915,260 | e 98.758 | ..o 1,976,895 [ ...ocooeeeeiciienins [ v 9,435 | oo [ e | e 4.750 23,750 95,000 | 04/05/2004 | 04/01/2014
61980A AC 7 |[MOTIVA ENTERPR 5.75 01-15-20 NC......cvvurremrrreriereneersniseeinenins | veeee | oo | vevereeens T AFE] s 998,040 | ...... 115.897 | oo 1,158,969 | ..coovvveneee 1,000,000 | ...coorvernnne 998,343 158 | oo | s 5.750 26,514 | oo 57,500 | 01/06/2010 | 01/15/2020




L0l

Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During

Identification Description Code[n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
620076 AY 5|MOTOROLA INC 5.375 11-15-12NC ! 1|..2FE 2,997,030 | ...... 103.447 2,999,428 625 | oo | oo 5.375 .5.398 | NM15. .20,604 10/29/2007 | 11/15/2012
629568 AW 6| NABORS INDS INC 4.625 09-15-21 NC.......covvovremeernmrinerrerinserneninee | vevene [ oo [ wevireinnens .2FE]| ... 996,540 | ...... 100.773] .... 996,637 [ ..evvvererrireernrins | s 97 | o | e | e 4625 ......... 4.668 | SM15 08/16/2011 | 09/15/2021
6325C0 AR 2| NATL AUSTRALIA BK 5.35 06-12-13 NC.... VFE] ...6,999,720 | ...... 104.584 | ... 26,999,911 [ oo [ e LA SN IO 5.350 | ......... 5.351|DJ12. 06/05/2008 | 06/12/2013
6325C0 BY 6|NATL AUSTRALIA BK 4.375 12-10-20 NC........cocoonvvvnermrennervervsniinns | eovnee | R| v | WIFE | icice.....964,080 | ... 101.853| oo 1,018,532 | .eirre1,000,000 | coviiire0i966,325 | oo [ v 2,245 | s [ s [ 4.375( ......... 4.8441DJ10. 03/29/2011 | 12/10/2020
636180 BK 6|NATL FUEL GAS 4.90 12-01-21 C21......ccovvrvervvrivcrrerrnrrssniseniennes | vevvee oo [ evveenen ] [W2FE | i 998,670 | ... 102.166 | .............1,021,657 | .............1,000,000 | ..ocovoeireeen998,679 [ oo [ evvvrrinniircriiencnd s [ e [ i 4.900 4917 |DJ....... 11/28/2011 | 12/01/2021
637417 AD  8|NATL RETAIL PPTY 5.50 07-15-21 C21.....ovvvvermnrenernnniservnniinennns | eevene | oo | eecveniend [ 2FE | 2,957,310 | ..o 100.259 12,958,876 | ..o | i 1,508 [ | 5.500 .5.688 [ JJ15.. 06/28/2011 | 07/15/2021
637432 CU 7|NATL RURAL UTIL COOP 7.25 3-1-12 NC......cccovvvvevrrrerrerrnrncvriinenes | vevvee oo | evceeen [ WAFE | 1,631,623 | . 101.006 | .... 1,316,231 [ ovevevcvniverienn [ eveereenene(B0,774) i [ e [ i 7.250 4.799 | SM...... 09/29/2003 | 03/01/2012
638612 AG 6 |NATIONWIDE FIN 5.625 2-13-15 NC.......cocoovvrvmrenerrreisernnnrsensssenes | eevnne [ o [ e [ L2FE | <.....3,339,348 | ... 106.477 ] .... 3,345,138 | .ooooevverrerreeereenns | cveerrieeneenn 1,388 [ e | 5.625]........ 5.676 | AF13. 05/23/2007 | 02/13/2015
638612 AH 4| NATIONWIDE FIN 5.10 10-01-15 NC.......ceevvvrvmirreriseinnrrcnervenrsenene | vevvee [ oo | evveen 1 [ L2FE | ........3,700,364 | ... 105.8511 .... 3,751,563 | v | v TU3AT [ s | e 5.100]......... 5.481|OA...... 12/27/2006 | 10/01/2015
63946B AD 2 [NBC UNIVERSAL 5.15 04-30-20 NC........cccccovrrmermmrernennseersersnnenennns | ceevee | oo | vervneed 1| 2FE | iiiiinnn.998,450 | ..... 111781 | el 17,811 | 01,000,000 | cooii000998,657 [ oo [ e 126 | s [ e 5150 ......... 5.170 | OA30. 04/27/2010 | 04/30/2020
63946B AE 0 [NBC UNIVERSAL 4.375 04-01-21 NC......oovvevvrrvervmrrrerrenrnnncsnnnens | conree | oo | vervend | W 2FE | 0. 1,999,500 | ... 105.843 21,999,548 | [ eieinnn39 i [ [ 4.375 09/27/2010 | 04/01/2021
650119 AA  8|NEW YORK UNIV 5.236 07-01-32 NC AL25........cccoovemmrermernmeesererenens | cevene [ o | eecvenend [ AFE | 4,010,690 | ... 114.829] ... 4,011,365 | .ovveveriereneeniens [ eevenirnieneeend(519) [ | e 5.236 09/28/2010 | 07/01/2032
651639 AL 0|NEWMONT MINING 5.125 10-01-19 NCL.....cccorvvervvemrrcnrrvervnrirenrees | vevvee [ oo | wveen 1 [ L2FE | ..o...2,985,080 | ... 110468 .... 2,987,824 | ..o | e 1,248 [ | e 5.125]......... 5.189|OA...... 09/15/2009 | 10/01/2019
65364U AA 4| NIAGARA MOHAWK 4.881 08-15-19 NC........ccocoverrrerermeermenirseesnnnnenns | eovveee | [weveene [ LIFE | ......1,000,000 | ... 111.957 .... 1,000,000 [ .ooocermreeeemererenens [ errerrereserissinenins | e | e | e 4.881]......... 4.881| AF15. 08/03/2009 | 08/15/2019
65473Q AK 9 [NISOURCE FINANCE 6.15 03-01-13 NC......c.ceeevvrrnrrvervmnrirerrnrernnns | vnveee | oo | verrend 1| W 2FE | 913,440 | ... 105.000 | ...cvveeerrerr. 985,500 | covivierrern910,000 | oviiiiren910,928 | oo [ e (L) I IO 6.150 ......... 6.058 | SM...... 05/15/2008 | 03/01/2013
654902 AB 1|NOKIA CORP 5.375 05-15-19 NC......co.coevvirrcrreerreerierrssessesiensennses | eeveene | R | e [ L2FE | .............2,000,850 | ... 101.208 ..2,000,646 (5,686) | <vvovvvererreririrerenes [ s 5.375 .5.369 | NM15. 04/30/2009 | 05/15/2019
65504L AA  5|NOBLE CORP 7.375 03-15-14 NC.........coeorvrvnrrcnrivniinnrivenvsriinniennns | vevevee | R | cvcviiiven [ L2FE | ni.2,990,850 | ... 111.521] ... 2,995,774 | .oooocvovninrcnns | i 1,704 | i | e | e 7375 o 7.445 | SM15 11/18/2008 | 03/15/2014
65504L AC 1|NOBLE HLDG INTL 4.9 08-01-20 NC.......ccosvvevrermmrrnernererereineesneernens | vevenee | R| i1 [ L2FE | viiiii00.997,250 | ... 105.845] ... 223 | e | e | e 4.900]......... 4.935|AF....... 07/21/2010 | 08/01/2020
65535H AB 5|NOMURA HOLDINGS 6.70 03-04-20 NC.......c.ccoovoverermrvrmmncnricverinnnins [ eoveee | R| v | L2FE | ...........2,016,350 | ... 105.216 | .... . ((V20) ] [ P 6.700] ......... 6.587 | SM04 02/26/2010 | 03/04/2020
65557C AD 5| NORDEA BANK AB 4.875 01-14-21 NC.......cocorvvvvcvrnveernersnernernnnnnes | wovvee | R| v | LIFE | c..1,016,600 | ... 103.321] .... 1,015,566 (1,034) | oo e | v 48751 ......... 4.662 | JJ14. 03/29/2011| 01/14/2021
65557C AJ 2| NORDEA BANK AB 4.875 01-27-20 NC.. . ..4,316,200 | ...... 104.333] .... 4,279,728 (29,040) [ ..o | e [ e 4.875] ......... 3.858 | JJ27.. 09/27/2010 | 01/27/2020
655664 AP 5| NORDSTROM INC 4.00 10-15-21 C21....coovvereererrereerrrnenineessensssnins | eevnee [ oo [ cervneinns T AFE| s 998,280 | ...... 105.168 ..............1,051,685 | ..............1,000,000 | ... 998,311 | oo [ e BT | s | e | e 4.000]......... 4.021| OA15. 10/05/2011 | 10/15/2021
655844 BC 1|NORFOLK SOUTHERN 5.9 06-15-19 NCl........cccoovvvverinrimnicnniiveiinns | evvieee [ oo [ e 1|.2FE]| ... 997,500 | ...... 121.0401 .... 101 O I 5.900 ] .......... 5.933 | DJ15 05/27/2009 | 06/15/2019
659421 AD 3|NORTH FORK BANCP 5.875 08-15-12 NC.......ccccosevrveemeremernerirerennes | vernne [ oo [ cevveiiens W2FE| .. ...1,061,090 | ...... 102.084 | .... (8,035) | cvvoveereerererirerenes [ s 5.875| ... 5.015 | AF15. 09/24/2003 | 08/15/2012
665859 AH 7 |NORTHERN TRUST CO 5.20 11-09-12 NC........ovvvveriverivirvinisrienis | vevene [ oo [ v AFE] ..1,996,180 | ...... 103.822{ .... 809 [ .o | e 5.200]......... 5.244 | NM09. 11/06/2007 | 11/09/2012
666807 BA 9| NORTHROP GRUMMAN 5.05 08-01-19 NC.......ccoorvvermrererrieiserirnnnns | wevinee [ oo [ cervreins 1|.2FE]| ... 998,370 | ...... 111.962] .... LK1 TN O P 5.050......... 5.071 |AF....... 07/27/2009 | 08/01/2019
666807 BB 7 |NORTHROP GRUMMAN 3.70 08-01-14 NC........c.coeoomvrimirveiiveirenns | v [ I 1] 2FE | oo 998,140 | ...... 105.162] .............1,061,618 | ..............1,000,000 | ........c..c... 998,997 363 [ | 3700 oo 3.741|AF....... 07/27/2009 | 08/01/2014
66989G AA  8NOVARTIS SEC INV 5.125 02-10-19 NC.....cccoovvrrevrrerererrsnirserinninens | cvveene 3] I 1| AFE| ... 1,044,690 | ...... 1175091 .............1,175,085 | ..............1,000,000 | .............. 1,035,104 (G [0[0) 1 TR POV 5125 ......... 4.542 | AF10. 08/03/2009 | 02/10/2019
66989H AA 6| NOVARTIS CAPITAL 4.125 02-10-14 NC......coovvvrieririrerinriennicnniies [ | [ v 1| AFE| 3,113,370 | e 106.743 | .... (24,644) | ..o | e [ i 4125 .o 3.225| AF10. 07/23/2009 | 02/10/2014
67019E AB 3 [NSTAR 4.50 11-15-19 NC.....ovvouerrurrrerierrenieeineesseisenssssnensenernees | veeene | oo | vevereeens 1|..1FE| ... 991,670 | ...... 110.694 | .... 709 [ cooevierineeerinennes | evereesssernesiesenee | oeveneens 4500 ......... 4.605 | NM15. 11/12/2009 | 11/15/2019
67103H AB 3|O'REILLY AUTOMOTIVE 4.625 09-15-21 e [ e 1|.2FE]| ... 998,260 | ...... 104.776 | .............1,047,762 | ..............1,000,000 | ...cccoc0rser998,299 | oooovniiririviivcrrnnis | v 39 [ e | e | e 4.625] ......... 4.647 | SM15. 09/14/2011 | 09/15/2021
674003 AA 6| OAKTREE CAP MAN 6.75 12-02-19 NC.......covvovrermerrirenerienervernenns | vevnne [ oo [ cevverinens AFE] 1,974,960 | ...... 104.504  .............2,090,084 | ..............2,000,000 | .....ccoccc. 1,978,902 | ..oovomviuivrrervars | v 1944 | oo | e 6.750 ......... 6.925 | DJ02. 11/19/2009 | 12/02/2019
674599 CC 7|OCCIDENTAL PETE 3.125 02-15-22 C21......cceoovvvmnrcrinrinniisninniies | evvees [ oo [ e 1|.1FE| ... 980,930 | ...... 103.070 .... L 1CTC 2 PR IO 3.125] ......... 3.342 | AF15. 08/15/2011 | 02/15/2022
677050 AE 6|OPC SCHERER FNDG 6.1 03-15-19 NC......ccovvverneeririnerinenrnerrenirene | evvivee [ oo [ cervriins 1|.1FE| ... ..2,187,200 | ...... 121.331 ... 2,426,620 | ..............2,000,000 | ..coeernn2,150,888 | oo [ s (17,128) [ vvoveevereeerirerans | e 6.100......... 4.847 | SM15. 10/27/2009 | 03/15/2019
677347 CD 6| OHIO EDISON 6.4 07-15-16 NC........coovvrrmrirerinrinerineriseessenisseisnessns | evveee | oo [ cereneinns 1|.2FE]| ... 999,870 | ...... 115.701 | ..ooeveveer 1,157,008 | ....eer..er.1,000,000 | coooiiernnnn999,931 | oo [ e 13 [ e | e 6.400]......... 6.402 | JJ15 06/21/2006 | 07/15/2016
677415 CL 3|OHIO POWER AES 6.00 6-01-16 NC... JSUSTURURSTONSURVUR UUVPORN DU PO 1|.2FE]| ... ..1,992,940 | ...... 115.129] ... (0L R IV 6.000]......... 6.048 |DJ....... 06/07/2006 | 06/01/2016
677415 CP 4| OHIO POWER CO 5.375 10-01-21 NC....coovvvrvrirerennirerneisenniecrneirens | evvee | oo [ cerevinns 1].2FE| oo 1,991,740 | ...... 114.251 539 | e [ KT - 5422|0A...... | v 26,875 | coveene. 107,500 | 09/21/2009 | 10/01/2021
678858 BJ 9|OKLAHOMA GAS & ELEC 6.35 09-01-18 NC......cooovrvmrvrerirerenrnirnnnns | eevivee [ oo [ cervriin 1|.1FE| ... ..1,992,900 | ...... 123.713] ... 610 | o | e 6.350......... 6.399 [ SM..ooe | v 42,333 | oo 127,000 | 09/04/2008 | 09/01/2018
678858 BK 6| OKLAHOMA GAS & ELEC 8.25 01-15-19 NC......coooocvvevivcrieriiricnnins | v [ [ e 1|.1FE]| ... 999,820 | ...... 133.159] .............1,331,585 | .............1,000,000 | .......c...c.....999,860 | ....oorvvoviivmrivani [ crri L OO IO 8.250]......... 8.253 | JJ15. 82,500 | 12/09/2008 | 01/15/2019
679574 AG 8|OLD DOMIN ELEC 6.21 12-01-28 AL 0620 [ESTRUUSURRRIO SURPON U RPN 1].1FE| .............1,564,354 | ...... 115.884 | ............1,641,695 | ............1,416,667 | ............. 1,555,134 (4,949) | oo [ e 6.210......... 5.326 [ Dd.ceoe | v 1,331 | 87,975 | 02/05/2010 | 12/01/2028
681919 AS 5| OMNICOM GROUP 5.9 04-15-16 NC.......coouerererereneeernnniserssnesneninens | eeveee [ oo [ cerineinns 1|.2FE]| ... ..2,990,460 | ...... 111756 | v 2,995,618 841 | oo [ 5.900]......... 5.936 | OA15. 12/27/2006 | 04/15/2016
68233D AL 1| ONCOR ELECTRIC 6.375 1-15-15 NC.......cccoovrrmerierirnerienineerseninernes | v | e [ oveviens 1] .2FE| s 991,880 | ...... 114271 | oo 1,142,710 | oo 1,000,000 | ...coorvernnne 997,337 (VN O I 6.375] ......... 6.473 | JJ15. 12/17/2002 | 01/15/2015
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693304 AN 7|PECO ENERGY 5.00 10-01-14 NC... VAFE] 3,995,400 | ... 110.255 ..3,997,550 812 | o [ 5.000 .5.024 .50,000 03/19/2009 | 10/01/2014
69331C AE 8|PG&E CORP 5.75 04-01-14 NC. W2FE| ...2,983,680 | ... 108.966 | .... 2,992,148 | ..o | e BATT | e | o 5750 ......... 5.876 03/09/2009 | 04/01/2014
693476 AT 0|PNC FUNDING CORP 5.25 11-15-15 NC... | AFE| 1,992,360 | ... 108.701 ] .... (57 I ORI O 5250 ......... 5.293 10/27/2003 | 11/15/2015
69351U AP 8|PPL ELECTRIC UTIL 3.00 09-15-21 NC | AFE] 991,910 | 100.726 | .... 246 | o [ 3.000]......... 3.094 08/18/2011 | 09/15/2021
69352 AG 2 |PPL ENERGY SUPP 5.7 10-15-35 P/C1015... W2FE| 1,999,600 | ... 108.405] .............2,168,092 | ..............2,000,000 | .....cc...c...1,999,638 | ...oouriuiriririrmin [ v 8 TR O 5.700 5.701 10/20/2005 | 10/15/2035
69352J AH 0 |PPL ENERGY SUPPLY 6.20 05-15-16 NC.. V2FE | 499,305 | ... 111456 | ..cooeeerr. 557,281 | iier.500,000 | oo 499,643 | oo [ e 69 [ | e 6.200 .6.219 05/15/2006 | 05/15/2016
69352J AL 1|PPL ENERGY SUPPLY 6.50 05-01-18 V2FE 1,993,220 | .. 113571 ... . 1T TR IO 6.500 6.546 03/11/2008 | 05/01/2018
69352J AN 7 |PPL ENERGY SUPPL 4.60 12-15-21 NC.... W2FE| 1,999,360 | ... 101.801 ] .... 1,999,362 [ ..o.covreeeirerieeins [ e 2 | s [ e | e 4600]......... 4.604 12/13/2011 | 12/15/2021
69362B AW 2 [PSEG POWER LLC 5.125 04-15-20 NC V2FE 1,991,440 | 111.780 ] .... 1,992,629 696 | .o [ e 5.125]........ 5.180 03/29/2010 | 04/15/2020
69362B AY 8|PSEGPOWER LLC 4.1509-15-21... .2FE]| ... 999,110 | ...... 103.928 ....ee0rrer 1,039,277 | .erierer1,000,000 | oo 999,131 | oo [ e 21 | s | e | e 4150 ..o 4.161 09/14/2011| 09/15/2021
694308 GT 8|PACIFIC GAS & ELEC 3.50 10-01-20 NC... FE 1,990,080 | ...... 104.407 846 | .o [ 3.500 .3.559 09/08/2010 | 10/01/2020
70109H AK 1|PARKER-HANNIFIN CORP 3.50 09-15-22 VAFE] cnn..988,480 | ... 103.573] .... 790 | oo [ s 3.500 3.619 09/07/2010 | 09/15/2022
70213H AB 4 |PARTNERS HEALTH 3.443 07-01-21 NC JFE] ..............1,000,000 | ...... 101.363 ] .... 1,000,000 [ ..ooveouveerieerienins [ | v | e 3.443] ......... 3.443 12/08/2011 | 07/01/2021
705006 AB 0|PEARSON PLC 5.70 06-01-14 NC......ccoovvervvernvrerserserrrnersenirneessninnens | vevenee | R | cevviiinen [ W 2FE | 1,014,960 | ... 109.283 ] .... 1,004,679 (1,765) | cvooveererreerceireeiene [ s 5700 ......... 5.491 03/23/2005 | 06/01/2014
709631 AD 7 |PENTAIR INC 5.00 05-15-21 C21......ccovvvvvrverinerrenrncesnnissinnnnennes | vevvee [ oo [ evceeend [ L2FE | e 1,996,080 | ... 105.940 .... 1,996,278 198 | oo [ 5.000]......... 5.025 05/02/2011 | 05/15/2021
713448 BJ 6|PEPSICO INC 7.90 11-01-18 JIFE] ..............3,058,875 | ...... 134.234 ..2,934,209 1(52,389) | oo [ .4.880 07/15/2009 | 11/01/2018
713448 BN 7|PEPSICO INC 4.50 01-15-20 NC AFE] 1,993,300 | .. 113.109] .............2,262,188 | ..............2,000,000 | ......cc.o..c. 1,994,390 567 [ cooevereriveninnines | cerenrresnineiieninne | cerenenn 500 | e 4.542 01/11/2010 | 01/15/2020
714046 AE 9| PERKINELMER INC 5.00 11-15-21 L.oouvvivrcrieeeneeiseesenisssnseninennes | vennee [ oo [ eevvverinens [ w2FE | viiiii00.993,720 | .o 100.963 ..............1,009,629 | ..............1,000,000 | ....cocc00oeee.993,809 | ooovomivrerimrirniens [ e 89 | oo | 5.000]......... 5.081 10/20/2011 | 11/15/2021
714264 AD 0|PERNOD-RICARD SA 4.4501-15-22 . ceveennnnn 997,460 | ... 103.316 ..............1,033,161 | ..............1,000,000 | .....ccc0ccc0...997,496 | .ooivoriioviimriani | v 36 | o [ | i 4450] ........ 4.481 10/20/2011 | 01/15/2022
717081 DA 8|PFIZER INC 5.35 03-15-15 NC JAFE ....e..5,251,000 | ... 113.292f ..............5,664,620 | ..............5,000,000 | .......c.o.... 5,147,830 | .ovevrerrererreriens | cverrenere(83,010) [ o | e 5.350 | ..oouvs 4.320 07/16/2009 | 03/15/2015
718172 AB  5[PHILIP MORRIS IN 4.875 05-16-13 NC.......ovvvvvvirrirerrnireierieirnnienns AFE] ..2,940,630 | ...... 105.750 ..............3,172,503 | ..............3,000,000 | .............. 2,981,875 | .o | e 12,393 [ | | s 4875 ......... 5.337 06/12/2008 | 05/16/2013
72447X AC 1 [PITNEY BOWES INC 5.75 09-15-17 NC L....ccecovirerirnrrnerirnriseniinnins V2FE | s 988,030 | ...... 107.702| .............1,077,022 | ..............1,000,000 | ...ccccc0e00rs992,342 | ooioriererveierns | ererrerinne 1,100 | e [ 5.750 | ......... 5.910 09/06/2007 | 09/15/2017
72650R AJ  1|PLAINS ALL AMER 5.25 06-15-15 NC.... W2FE| ... 995,180 | ...... 109.703] .............1,097,031 | ..............1,000,000 | ..ccoreiree0998,050 [ oooeonvoniincriniis [ v 50T | e [ e 5250 ......... 5.313 05/24/2005 | 06/15/2015
72650R AT 9|PLAINS ALL AMER 6.50 05-01-18 NC.... W2FE]| ... 994,240 | ...... 115,927 ........... 1,159,273 | .............1,000,000 | .oovverrenn995,942 | oo [ e 502 | s [ e 6.500......... 6.579 \ . 04/18/2008 | 05/01/2018
72925P AB 1 |PLUM CREEK TIMBER 5.875 11-15-15 NC L2FE]| ... 997,310 | ...... 109.818 | ..o 1,098,177 | 1,000,000 | oo 998,770 | v | v 275 | e [ s 5.875] ......... 5911 |NM15.. | oo 7,507 | oo 58,750 | 11/08/2005 | 11/15/2015
72925P AC 9 |PLUM CREEK TIMBER 4.7 03-15-21 NC.... W2FE]| ... 999,330 | ...... 100.554 | .............1,005,542 | .............1,000,000 | ....cocc0eee0n999,389 [ oovvomirmiriinriinenns [ ervrrrncrireennenD2 | e [ [ 4700 ......... 4.708 13,839 | . 39,167 | 11/08/2010 | 03/15/2021
73755L AH 0 [POTASH CORP 4.875 03-30-20!........0cvuirrriireriieririersnieererisessiensnes V2FE 2,973,270 | ...... 114575 ...........3,437,236 | .............3,000,000 | .....cccec. 2,977,914 | i [, 119 i [ [ 4.875] ......... 4.985 | SM31.. | ..cceenee 36,969 | ..o 146,250 | 09/23/2009 | 03/30/2020
74005P AV 6 PRAXAIR INC 3.25 09-15-15 NC. VFE] ...1,994,860 | ...... 106.961 | ..............2,139,226 | ..............2,000,000 | .....c....c...1,996,728 | ..oeooevrerirerrverns | cvrrrienrireneeee817 | e [ e 3.250 ... 3.297 19,139 65,000 | 08/27/2009 | 09/15/2015
7425A0 BD 1 |PRINCIPAL LIFE 5.125 10-15-13 NC....coovvvriviniieeireierieiseeiesinis CAFED 998,530 | ...... 105.805] ..............1,058,046 | ..............1,000,000 | ....ccc0ee00n999,680 [ .ooorornvovinerivnrins | cvrrrveriieners 167 | e [ e 5.125] ......... 5.144 10/07/2003 | 10/15/2013
743263 AM 7|PROGRESS ENERGY 6.05 03-15-14 NC... . 997,250 | ...... 110441 | ............. 1,104,410 | ..............1,000,000 | oo 998,683 | oo [ e D42 | e [ e [ e 6.050]......... 6.115 . 03/16/2009 | 03/15/2014
743315 AF 0|PROGRESSIVE CORP 7.00 10-1-13 NC.... .|.1FE| ... ..1,047,430 | ... 109.215] .... 21,009,496 | [ e (B979) [ [ [ e 7.000]......... 6.417 . ..70,000 | 01/23/2002 | 10/01/2013
743674 AR 4|PROTECTIVE LIFE 4.30 06-01-13 NC.. V2FE 2,809,540 | ...... 103.366 ..............3,100,985 | ..............3,000,000 | .......c...... 2,965,281 | ..ooocvererencrirvninens | rrerrineennn23,087 [ i | e | e 4.300]......... 5.158 | Dducvoo | v 10,750 | covovrvenee 129,000 | 01/05/2004 | 06/01/2013
74432Q AB 1 [PRUDENTIAL FINL 4.50 07-15-13 NC......ccoovvvvmriririnrinniinnivcnieninns | vnve | oo | veviviniens | n2FE | acier.1,000,950 | ... 103.679] .... 1,000,175 [ .oveervnnivciienis [ e (107) | e [ [ e 4500 ......... 4.488 | JJ15.... [ oiiireeni20,750 | o 45,000 | 07/01/2003 | 07/15/2013
74432Q AJ 4 |PRUDENTIAL FINL 5.50 3-15-16 NC . v 2,994,070 | ... 108473 ............3,254,177 | ..............3,000,000 | ......ccoo.ec. 2,997,480 | ..oovveereriieriienns | e8| s | s 5.500]......... 5.521 ....165,000 | 12/27/2006 | 03/15/2016
744448 BX 8|PUBLIC SERV COLO SER15 5.50 040114NC LAFE] .. 993,710 | ...... 110.259 | ..............1,102,586 | ..............1,000,000 | ......cc..c0..e.998,339 | .ooovvrierrrriiireres | eervriiereenieeencB75 | oo [ 5.500]......... 5.580 ..55,000 | 09/02/2003 | 04/01/2014
744448 CC 3|PUBLIC SERV COLO 5.125 06-01-19 NC LFE] 994,600 | ...... 117.315 | oo 1,173,154 | ..1,000,000 | vin0r995,739 | s | evrrirerieneeeenB0 | e [ 5.125]......... 5.195 . ..51,250 | 05/28/2009 | 06/01/2019
744482 BH 2[PUB SVC NEW HAMP 6.15 09-01-17 NC.....coovvvrvrnrirerrrircererireseinne AFE | 998,290 | ...... 116421 | ... 1,164,209 | ...........1,000,000 | cooiiiiiennn998,907 [ oo [ v 158 | s [ e 6.150 ......... 6.173 | SM...oo. | overeeere20,500 | oooeecnen 61,500 | 09/17/2007 | 09/01/2017
744538 AC 3|PUB SVC NEW HAMP 3.2 09-01-21... LFE] 995,780 | ........ 99.625| ....cc0eeer.n.996,250 | ............ 1,000,000 | .eoivrirrerrn995,889 | oo | e 109 | [ | e 3.200]......... 3.250 09/06/2011 | 09/01/2021
744542 AB 7 |PUBLIC SERVICE CONM 5.35 10-01-21......cvvrerrireriiririeierneicnies . . 998,570 | ...... 103.255] ..............1,032,546 | ..............1,000,000 | ..ccooce0eeenn998,594 | oo [ 28 | s [ e 5.350 | ..o 5.369 10/06/2011 | 10/01/2021
744593 AC 8|STEER-IBM-Z2-A 6.415 6-01-18 AL06-15 VFE] 674,489 | ...... 111.280 | v TTA,074 | 695,610 | e 884,917 | s | e 1,297 | e [ s 6.415 ......... 6.714 01/01/2006 | 06/01/2018
745332 BZ 8|PUGET SOUND ENERGY 6.75 01-15-16 NC. LAFE] . ...4,000,000 | ...... 120.257 .... 24,000,000 | ..ovoeereen,000,000 [ coooeoniineinciienins [ | s | e 6.750 ......... 6.750 01/20/2009 | 01/15/2016
747262 AA  1|QVC INC 7.50 10-01-19 V2FE | 990,000 | ...... 108.000 | ..ovvurrneee 1,080,000 | ....ccceeee. 1,000,000 80T | coorierereeerinnines | everesssenienieneee | v 7.500]......... 7.652 05/20/2010 | 10/01/2019
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749121 BV 0|QWEST COMMS INTL 7.50 02-15-14 C11! A1.2FE 2,002,500 | ...... 100.375 ..2,000,846 (1,654) | cvvovereieierrerins | e 10/05/2011 | 02/15/2014
751028 AF  8|RALCORP HOLDINGS 4.95 08-15-20 NC........cocormrereermrisernerinennnnns | wevinee [ oo [ eerereinns 1|.2FE| .................998,400 | ...... 101.576 | .... 129 | [ 18,700 52,113 | 07/21/2010 | 08/15/2020
755920 AF  2|ROCS-NSC 98-17.90 5-15-17 A01-10-15.......oovercerrrrrerirerineeirenieees | eevvee [ oo [ cervviins 1].2FE| ...cceee0.......408,273 | ... 107.310] ... K2 O I .3,368 | . 26,361 | 06/02/1998 | 05/15/2017
758202 AF 2 L2FE]| ... 2,493,600 | ... 111.557 | oo 2,788,914 | ..........2,500,000 | ..o 2,497,097 [ oo [ v, 1,269 [ v | eerveensernsnnneinens | evrneees 7750 [ 7813 [ JI15 | 89,340 | ............ 193,750 | 01/13/2009 | 01/15/2014
75884R AS 2 .2FE ..1,997,200 | ...... 101.305] .... 212 [ | e 20,267 98,133 | 09/30/2010 | 04/15/2021
760759 AM 2 .2FE 1,994,720 | ...... 108.941 214 | e | s 05/02/2011 | 05/15/2023
774341 AB 7 AFE 994,710 | ...... 116.270 | .... 440 | s [ e 05/01/2009 | 07/15/2019
776696 AB 2| ROPER INDS 6.625 08-15-13 NCl.......coovvruerernrereriseirnsnisnrenisnenens | eeveee [ oo [ cerireenns 1|..2FE ...4,998,800 | ...... 107.736 | .... 284 | e | e 07/29/2008 | 08/15/2013
780097 AL 5|ROYAL BK SCOTLAND 5.00 10-01-14 NC .3FE 963,080 | ........ 82.501| ....occ0eer.n.825,008 | ............ 1,000,000 | .oovvoirrenrnn 988,726 | oo | e 3,706 | oo [ e 08/21/2003 | 10/01/2014
78355H JP 5|RYDER SYSTEM INC 3.6 03-01-16 MTN NC .2FE]| ... 998,860 | ...... 103.940 193 | oo [ 08/26/2010 | 03/01/2016
78390X AA  9[SAIC INC 4.45 12-01-20 C20 FE] ..996,370 | ...... 106.468 227 A O DOV 12/13/2010 | 12/01/2020
78442F AG 3|SLM CORP 5.375 1-15-13 NC .2FE 999,290 | ...... 100.794 | .............1,007,942 | ..............1,000,000 | ....ccccccec:.999,908 | ..oovomiimvrrmrirnnins [ wrv £ ORI B 12/03/2002 | 01/15/2013
78442F BG 2|SLM CORP 5.00 10-01-13 NC .2FE 992,530 | ...... 1004821 .... 848 | ..o | e 09/17/2003 | 10/01/2013
784635 AL 8|SPX CORP 7.625 12-15-14 NC .3FE ...1,064,500 | ...... 110.000{ ..............1,100,000 | .............1,000,000 | ....ccc......1,045,580 | ..oovomirmirimrinenns [ o (13,729) | .o | e 08/10/2010 | 12/15/2014
786514 BU 2|SAFEWAY INC 4.75 12-01-21 NC...... V2FE 997,490 | 102.585] .............1,025,851 | .............1,000,000 | ......cc.cc.....997,504 | .oooivooiiivirvmrinn | e L TN I 11/30/2011 | 12/01/2021
790849 AE 3|ST JUDE MEDICAL 3.75 07-15-14 NC! VAFE] 3,995,900 | ... 105.785 ..3,997,806 L0 I O IO 08/07/2009 | 07/15/2014
80105N AG 0| SANOFI-AVENTIS 4.00 03-29-21 NC. . AFE] 1,979,520 | 110.778 | .... 1,980,795 [ ..oovvoveirireriienis [ s 1,275 [ o | e 03/22/2011 | 03/29/2021
803111 AS 2| SARALEE CORP 4.10 09-15-20 NC........eveoerrmeerrrenerserineesenisseenns | cvvenne B [ 1|.2FE]| ... 11,998,520 | ...... 100.545] ... 124 | oo [ 08/30/2010 | 09/15/2020
806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21........covvuiririiimnirerierinniieniiens | ceveene 33 [ 1].1FE| ... 996,790 | ...... 102466 ..............1,024,661 | ..............1,000,000 | ....ccccccc0..996,871 | cooiiooiiiniimrienin [ i 81 | e [ 09/07/2011 | 09/14/2021
80851Q DA 9 |CHARLES SCHWAB 6.375 09-01-17 MTN NC......c.oevvrirermernerereniens | vevrene | oo | cererirennne AFE] ..1,985872 | ...... 117.6411 .............2,352,820 | ..............2,000,000 | ...ccocc0eec. 1,987,620 | .oooerverirricins | e 1,754 | s | e 09/11/2007 | 09/01/2017
808513 AD 7|SCHWAB CHARLES 4.45 07-22-20 NC.......cocccvvvuerimrrreniirinniicniiiens | coveene [ [ 1|.1FE]| ... 998,720 | ...... 106.550 X , 998,872 106 | oo [ 07/19/2010 | 07/22/2020
80932R AG 0| SCOTLAND INTL BV 4.25 05-23-13.......c0mmrereerrirseerennsersesirneerenens | wveees 2 [ V2FE 2,836,400 | ........ 91.267 | oo 2,738,000 | ..ooovrernees 3,000,000 | .ooovrrrnee 2,971,312 | oo | v 19,388 [ ..oeoveevereriieriinens | eervernenrneessniinens | eevenenc250 [ ooee 4,963 [NM23.. | ... 13,458 | oo 127,500 | 09/29/2003 | 05/23/2013
81013T AB 7|SCOTTISH POWER 5.375 03-15-15 NC.....cocvvvrirrriererineirerseisennis [ vveee Rl i 1].1FE| ... 999,930 | ...... 105.142] .............1,061,416 | ..............1,000,000 | ......c...cc.....999,973 | ooivoiiiiiiviiinnns [ e, 8 TR O ..53,750 | 03/15/2005 | 03/15/2015
811904 AK 7|SEACOR HOLDINGS 7.375 10-01-19 NCL......ccorvrrerirmrrncrrseenerineins | eevinee [ on [ ceriviins 1|.3FE]| ... 993,290 | ...... 105.400 153 I/ O IO ..73,750 | 09/21/2009 | 10/01/2019
81683R AJ 3| SEMINOLE TRIBE 7.804 10-01-20 NC A17....ccovvumiimrinneiseirnseineinnns [ s B [ 1|.3FE| ..............1,700,000 | ........98.250 | ..............1,670,250 | ............1,700,000 | ....cc000ecc0.,700,000 [ .oooivooivomiiniriimiis e | e | oo ...132,668 | 09/27/2007 | 10/01/2020
822582 AF 9| SHELL INTL FIN 4.00 03-21-14 NC.....c.oovvvrmrvmerierrierieserseesssnssserienes | seveene 3] I 1|.1FE| ... s 1,999,747 107 | oo e [ e 4000 | oee 4,006 | SM21.. | 022,222 | e 80,000 | 03/18/2009 | 03/21/2014
822582 AJ 1|SHELL INTL FIN 4.30 09-22-19C..... SSSTTURRRRRN VPN Rl i 1|.1FE| ..c.ce....2,989,620 | .....115.324 | .............3,459,722 | ..............3,000,000 | ......cc...... 2,991,607 LIS AR IO B 35475 | v 129,000 | 09/15/2009 | 09/22/2019
826200 AC 1|SIEMENS FINANCIAL 5.75 10-17-16 NC......ovvorvererrrermerireseienineens | cvvenne 3] I 1|.1FE| .............4,067,720 | .....115.376 | .............4,615,051 | ..............4,000,000 | .............. 4,037,205 (6,631) | cvvoverrerrerrerierine | e 47,278 230,000 | 11/29/2006 | 10/17/2016
826552 AA 9| SIGMA-ALDRICH 3.375 11-01-20 NC......ccooovvvriirinriininniieiieniiens | evveee [ oo [ e 1|.1FE| ... 1,998,471 146 | oo [ | 000 3.375 | 10000 3.385 | NMu | e 11,250 | oo 68,063 | 10/25/2010 | 11/01/2020
828807 BW  6|SIMON PROP GP LP 5.25 12-01-16 C16.........ccoovereerrverirerineerscrirneens | eevivee [ oo [ cervveins 1|.1FE| .............4,950,330 | .....110.367 .............5,518,348 | ..............5,000,000 | .............. 4,972,234 | oo | e A813 | o | 21,875 | ... 262,500 | 12/08/2006 | 12/01/2016
828807 CD 7|SIMON PROP GP LP 5.6502-01-20 NC........cccoovvvvmrinmiimnineiireniinins | v I - 1|.1FE| ... B11 [ oo | eerenrnerisesnnnnens | eeeeer0e5.850 [ i 5700 [ AF i | i 47,083 | ............ 113,000 | 01/19/2010| 02/01/2020
83238P AB 0 |SMITHS GROUP PLC 7.2 05-15-19 NCl.......oevomirirereerrrerirenerneeisnines [ e 3] [ 1| 2FE | s 998,800 | ......122.987| ..............1,229,868 | ..............1,000,000 | ..............999,038 | ...ocovrorerrrrrrirrrns | s 96 | cvoovererrerinerienins | eenrrerrennneennnens | veeenen 12200 | oo 7217 INM5L | 009,200 | oo 72,000 | 05/07/2009 | 05/15/2019
833034 AE 1|SNAP-ON INC 5.50 01-15-17 NC L....ccoorrvrriirrincinnivcereniisnicssinnies | evieee [ oo [ ceveniin 1|.1FE| ... 998,770 118 | o e [ 000008500 | 1005516 | JU15.L | 25,361 | 55,000 | 01/11/2007 | 01/15/2017
833034 AF 8| SNAP-ON INC 5.85 03-01-14 NCl......coovvurrrrrererinrrrenirereneeisninens | eevivee [ oo [ cervviins 1|.1FE| ... ...2,497,800 | ......108.407 | ..............2,710,180 | ..............2,500,000 | ..oovvrerrni2,498,972 | oo | crvrvrrennenendd33 [ | e ....146,250 | 02/19/2009 | 03/01/2014
83367T AD 1|SOCIETE GENERALE 3.10 09-14-15 NC.......oocvvuervrerieirnniisseirerienens | cevene .|..1FE| ... 999,680 310 riiernn873,099 | 1,000,000 | cooiiii00999,758 [ i [ BT s [ 09/07/2010 | 09/14/2015
83368R AA 0| SOCIETE GENERALE 5.20 04-15-21 NC.......ovvouveverenrrrerierereeerenins [ s | AFE] . ..1,997,240 | ........ 84.367] .... ,687,342 , 21,997,392 | s [ e 152 s | 04/11/2011 | 04/15/2021
835495 AK 8[SONOCO PRODUCTS 4.375 11-01-21 L..ocovecierirrceneerncirernnninnns | evvee | oo [ corevinns 1].2FE| ..ccceer.n..995,430 | ... 103.638 | ...ocvvnee 1,036,375 | ..ccorvvene 1,000,000 | ..oovvverirenes 995,495 [ ....ocviivienrernnns | e85 [ [ 10/20/2011 | 11/01/2021
837004 BC 3|SOUTH CAROLINA E&G 7.125 6-15-13 NC.......cvvvveremrerrrnirrireriennns | vevree [ oo [ crvveriens AFE] 2,041,240 | 107.9711 .............2,159,425 | ..............2,000,000 | .......c.o..c. 2,006,911 | oo [ oo d371) [ | s 05/07/2001 | 06/15/2013
842400 FK 4|SOUTHERN CAL ED 5.7503-15-14 NC.......ccooevvevvinriicniineivenreniinnns | cvieee [ oo [ e 1|.1FE| .............2,984,760 | ...... 110.253 2,993,221 | oo [ e ,803 [ 10/07/2008 | 03/15/2014
84383Q AA 1 [SOUTHN STAR CENT 6.00 06-01-16 NC.......ccovvvmererererneerrrinerreniins | vevee | oo | verereeens 1].2FE| .............1,988,320 | ...... 110494 .............2,209,889 | ..............2,000,000 | .............. 1,994,035 | ..o [ e 1,148 | s [ 04/12/2006 | 06/01/2016
843877 AF  8|SOUTHERN STATES 11.250 05-15-15 C13.....covvvnrrerierineernneinenis | eeveee [ oo [ cerieiins 1|.4FE]| ... ..1,458,330 | ...... 103.000 | ..vvonrvrnee 1,469,472 [ oo [ 8,982 | e [ e 04/28/2010 | 05/15/2015
844741 AY 4|SOUTHWEST AIR CO 5.75 12-15-16 NC......cvveuvrveerirerenceieneneeisnnnns | eevvee | oo | cervriins 1] .2FE | oo 1,990,680 | ...... 111.856 | ..vvovenee 2,237,117 | e 2,000,000 | ..oovrernvene 1,994,720 | ..o | 896 | e [ e 12/11/2006 | 12/15/2016
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845437 BH 4|SOUTHWESTERN ELEC PR 5.55 011517 NC... .2FE 1,994,220 | ...... 111.852 ..1,996,695 L1/ R I ...111,000 | 01/08/2007 | 01/15/2017
84755T AD 9|SPECTRA ENERGY 5.65 03-01-20 NC .2FE]| ... 997,880 | ...... 110.687 | .... 164 | oo [ 56,500 | 08/25/2009 | 03/01/2020
848239 AA  7|SPENCER SP HLDG 11.00 05-01-17 C14......ovovireerimerreriecenrnirnens | eevvee [ oo [ cervriins 1|.4FE]| ... ...1,000,000 | ........ 99.500| ....ceeveerr.995,000 | ............ 1,000,000 | ..vooirrenn 1,000,000 | coovonvonrerrercnins | e | ceeeeieinenenieens | e 04/11/2011 | 05/01/2017
854502 AC  5|STANLEY BLACK 3.4 12-01-21 L...cooiiiiineieinnrseiseiesinenisnenenns | evveee [ oo [ ceriniins 1|..1FE]| ... 998,980 | ...... 101475 oo 1,014,752 | ....01,000,000 | cooiieee00998,989 [ oo [ e s [ 11/17/2011 | 12/01/2021
854616 AN 9| STANLEY WORKS 6.15 10-01-13 NCL......coovvrvmrrirerinrenininerneriennnes | eevvee [ oo [ e 1| AFE| 2,994,120 | ... 107.709 .... 2,997,740 | .ooovcvverivcrverenens | v 1,189 i | e 09/24/2008 | 10/01/2013
855030 AJ 1|STAPLESINC 9.7501-15-14 NCl.......coooovvvnrirsrinnrrnericrisniinsesseiinnns | vevene [ oo [ e [ L2FE | ........2,000,000 | ... 113.875 22,000,000 | oo [ e [ | s 01/12/2009 | 01/15/2014
855707 AB 1|STATE AUTO FINCL 6.25 11-15-13 NC....c..cevvevrerrrcnnrverrerencnrenirnns | veveeee | oo | evreveend ] [ W3FE | .. 994,860 | ....... 98.509 | ..oevveerrnn 985,091 | iiiinernn 1,000,000 | oo 998,787 | o | D96 | s [ 11/06/2003 | 11/15/2013
85744N AA 9| STATE ST BK & TR 5.30 01-15-16 NC......cecovvvvcreerernerrrseeserissnnseninns [ evvees | o [eoverveens | WIFE | 1,927,600 | ... 112407 .... 1,958,007 [ ..overeerreeneriienin | orrrrrerneens 8,984 | i [ e 05/05/2008 | 01/15/2016
85771S AA 4 |STATOILHYDRO ASA 5.25 04-15-19 NC.......cooovervmrrirerrnrenrrrnnnvenis | coeree | R| o T AFE | i 1,497,135 | o 115496 | .... 1497767 [ oo [ 288 | e [ e 04/16/2009 | 04/15/2019
863667 AB 7 |STRYKER CORP 4.37501-15-20 NC.......cecevvrrrrcrirmernnerscinneinsensenns | eevnne [ oo [ eecvenend [ WAFE | ciii..993,280 | ... 111.829 | oo 1,118,286 | ..vvrrern1,000,000 | oo 994,375 [ oo [ e D70 | s [ e 01/12/2010 | 01/15/2020
867658 AF 6 [SUNOCO LOGISTICS 8.75 02-15-14 NC........ccccovvrcververrmerrenrsninnnns | cvvree | oo | vervend 1| W 2FE | 4,999,750 | ... 112.655 4,999,881 | ..o |89 [ | 02/03/2009 | 02/15/2014
86765B AG 4 [SUNOCO LOGISTICS 5.50 02-15-20 NC.........cccmmremerreremennmeisennnees | vvves | oo | verrnees 1| 2FE | 1,993,440 | ... 108.250 .... 1,994,419 [ e [ D31 s [ 02/09/2010 | 02/15/2020
86787E AM 9 [ SUNTRUST BANKS 7.25 03-15-18 NC........cccvvrummvvvrrverrerrnenrenirnens | eeree | oo | vevervrrens | n2FE | iiiiii...993,430 | ... 112163 .... 995,386 | ...vvvrererercrienins | rerernreeenenen389 | i [ 03/12/2008 | 03/15/2018
86787G AD 4 [SUNTRUST BANKS 5.20 01-17-17 NC......ooevvoerrerrrenrreenrrerrenissniennns | enviee | oo | ceriverriens | o 2FE | i 305,076 | ... 102.292{ .... 305,544 | ooovvoeereereerieni [ eveenienieeeieen T | e | o 12/01/2004 | 01/17/2017
867914 AZ  6|SUNTRUST BANKS 6.00 09-11-17 NC......ceccovvrvmrrverrerernenvsninervenes | vevvee [ oo | evevrriven [ 2FE | 1,999,840 | ... 110.536 | .... 1,999,898 | ....covvvvreriverininns [ crr LT [T I 09/05/2007 | 09/11/2017
87151Q AA 4 |SYMETRAFINL 6.125 04-01-16 NC.......covovvvervrirernrnrererrercsnneerenens | vevene | oo | e[ L2FE | ioienn.3,044,120 | ... 102.142 ..3,023,180 [CISTC) ) RN BN 12/11/2006 | 04/01/2016
87161C AG 0| SYNOVUS FINL 5.125 06-15-17 NC......covovrrrvriririersnrseierissiesssniens ceeenenen 1,443,480 | ... 84.500 1,466,416 [ ... [ v 5131 | oo [ 01/11/2007 | 06/15/2017
872540 AM 1| TIX COS INC 6.95 04-15-19)......couirmerinrirnenrerinnniserserisssssenssnineens | wevnee | oo [ cereseins 1|..1FE]| ... 998,120 | ...... 124577 | v 1,285771 | 01,000,000 | oo 998,513 [ oo [ e 152 s [ e 04/02/2009 | 04/15/2019
87425E AG 8| TALISMAN ENERGY 5.125 05-15-15 NC......oovvervrrvvirvrrrernnineererseinnnns | vvneee | 1o | verivinns 1|.2FE]| ... ..2,997,420 | ...... 108.130] ..............3,243,890 | .............3,000,000 | ..........c... 2,998,981 [ ..ovvoivivrinirvenns [ rvrrriverirenenn270 | e [ e 05/09/2005 | 05/15/2015
88163V AC 3 |TEVA PHARM FIN 5.55 02-01-16 NC.......ccovvvvmrrmerimnrierireeesseiseennens [ s B [ 1|..1FE| ... 962,970 | ...... T3 e 131114 | 01,000,000 | 981,944 | 3792 | s [ 55,500 | 04/07/2006 | 02/01/2016
88166 AA 1| TEVA PHARM FIN IV BV 3.65 11-10-21......ovvrvviirirernnirecnniseisninenns [ evee [ IS AFE| 996,350 | ...... 101.033] ..............1,010,335 | .............1,000,000 | ...ooveerrerei996,393 | oo | o3 | | | e 3.650 [ 1. 3.694 INM0.. [ oo 57T [ 11/07/2011 | 11/10/2021
883556 AZ 5| THERMO FISHER 3.60 08-15-21 NC........coovorerererimeererinerneriesirsnins | ovvenne B [ 1 AFE| 1,996,180 | ...... 105.194 | .............2,103,871 | ..............2,000,000 | ...coc0reec 1,996,300 [ .ooovorivervircrircnis [ s 1200 s [ e 08/09/2011 | 08/15/2021
884903 AT 2| THOMSON CORP 5.25 8-15-13 NC......ccooovvvuiviririinniseiiesiesienins | cevieae [ [ 1|.1FE]| ... 986,320 | ...... 105.973 ] .............1,089,727 | .............1,000,000 | ...cooeireenn997,251 [ oo [ e 1881 | i [ 08/25/2003 | 08/15/2013
884903 BA 2| THOMSON REUTERS 5.95 07-15-13 NCl.....c.ccovverervurrrrerierenceiisnins | ovvenne [ [ 1|.1FE| ... ..2,984,940 | ...... 106.643 ] .............3,199,295 | ..............3,000,000 | .......c.....2,994,940 | ..oovoivmviinirvnrns [ o 3,049 | s [ e 06/17/2008 | 07/15/2013
884903 BK 0| THOMSON REUTERS 3.95 09-30-21........cccoovuiimririiiniineiiesiieiienis | v I CAFE] 995,760 | ...... 1034781 .............1,034,775 | .............1,000,000 | .....cccceee.i995,844 | oo [ e84 i [ 09/28/2011 | 09/30/2021
887317 AK 1| TIME WARNER INC 4.75 03-29-21 NC......ccoorvvvrerrieirermnerserienineens | ceveene . 989,430 | ...... 108.352] .............1,083,519 | ..............1,000,000 | ....cce00e00e990,080 [ .oooerrveevvrcrirnri [ vevvrrrerrenrn830 | e [ e 03/29/2011 | 03/29/2021
887317 AN 5| TIME WARNER INC 4.00 01-15-22 NC........coevverimrirenirnrinnicnnivcinns | eevinee oo [ evvrniennn [ W2FE | i 982,970 | ...... 102.964 | .............1,029,642 | ..............1,000,000 | ....cccccc...983,247 | oiiioiiiviiniivnnns [ v 7 | [ e 10/12/2011| 01/15/2022
88732 AG 3 |TIME WARNER CABLE 5.40 07-02-12 NC.......cecomrrrmrrrnerienerncersnines [ s 998,150 | ...... 102.212 ..o 1,022,124 | ............1,000,000 | cooivirennn999,799 [ oo [ e384 | e [ e 04/04/2007 | 07/02/2012
88732 AK 4 |TIME WARNER CABLE 6.20 07-01-13 NC.......cooovvivermnirennriiniienns [ s 107.332] .... 16,995,088 |....oooerieriiiiinis | e 3,082 [ | 06/16/2008 | 07/01/2013
88732J AQ 1| TIME WARNER CABLE 8.25 02-14-14 NC......c.ccocovumrrvernrrernnrrerenres | cevvee [ oo | vererinns 1 1,498,968 429 | s | e 11/13/2008 | 02/14/2014
88732 AR 9| TIME WARNER CABLE 7.50 04-01-14 NC......c.cooevvmrvrerrnrirernrineerennes | vvrnee [ oo | vervnins 1 3,990,778 | .ooooveevciinrines | i 3,631 | oo [ 03/23/2009 | 04/01/2014
887389 AG 9| TIMKEN CO 6.00 09-15-14 NCl........cccovrvririrrrnerinerrerineenensseinennes | eevinee [ oo [ cevrnins 1|.2FE| .................998,630 | ......108.348 | ..............1,083,476 | ..............1,000,000 | .......cco..c.... 999,209 L7 O B 09/09/2009 | 09/15/2014
88948A AR 8 |TOLL ROAD INV 11 0.00 02-15-16 NC.......voererveririervnrneirerneiesnniinis | vnnee | oo | vererenes 1 2,606,118 | ..ooocveveriirninens | e 180,014 | .ooovvrciciienins [ 09/25/2009 | 02/15/2016
891027 AN 4| TORCHMARK CORP 6.375 06-15-16 NC.........cocoeererereirenerirnnrnerines | eevivee [ oo [ cervriins 1 . 2,988,133 | .o | e 2§ R [ O 06/20/2006 | 06/15/2016
89233P 5F 9|TOYOTAMTR CRED 3.40 09-15-21.......cvvuuirireirniinerierineeseniseennns | v VAFE] 1,994,960 | ... 103.900 .... 126 | oo [ 09/08/2011 | 09/15/2021
898813 AK 6|TUCSON ELEC PWR 5.15 11-15-21... . 996,820 | ...... 106.316 | .... , , revirernnnrnn 996,856 | v | e KT T IO IO 11/03/2011 | 11/15/2021
899896 AA 2 [ TUPPERWARE CORP 4.75 06-01-21......ccviererinriirinnierrncirersniesennis | ceveees - 1].2FE| oo 1,979,780 | ...... 100.565| .....coounee 2,011,308 | ..coocvernend 2,000,000 | ...coovrenee 1,980,708 [ ..oocveeevennrcrin | verererrennen 928 i [ | o750 | i 4879 | Ddi | et 7917 | 47,236 | 05/25/2011| 06/01/2021
902118 BL 1|TYCO INTL FINANCE 8.50 01-15-19 P14l.......cooviriiririnnrirniiinnns | e R e 1|.1FE| ... 1,213,060 | ...... 128.931] .............1,289,306 | ..............1,000,000 | .......c...... TAT1872 [ [ e (19,802) | e [ e . 85,000 | 10/27/2009 | 01/15/2019
90261X GD 8 |UBS AG STAMFORD 4.875 08-04-20..........cccouvimerrmmnrirerneirerniinceenins | cevees Rl s AFE| 4148920 | L 98.964 4,133,064 | ..oooovvevciinncenis [ eeieeeennd(12,878) [ e | e | e 4875 [ 4401 [AFO4L | i 79,625 | e 195,000 | 10/05/2010 | 08/04/2020
902691 AD  6|UGI UTILITIES 5.753 09-30-16 NC.......coovoererrvrcrireerserinerierieennenins | ceveene JIFE] ..............1,000,000 | ...... 116.025] .............1,160,249 | ..............1,000,000 | .......c.o.... 1,000,000 [ ..ooveruverereeriennns [ ererieriseesreenens | v | e 09/12/2006 | 09/30/2016
90320W AA  1|UPMC HEALTH SYSTEM 3.853 12-15-21......cceunrrrmerreriererncernseenenes | vevnne [ oo | cevrneinens LAFE] . ...2,000,000 | ........ 99.833| ..o 2,000,000 | .ovourvrrerenreninens [ e [ | e 11/23/2011 | 12/15/2021
904851 AA 0| UNIONBANCAL CORP 5.250 12-16-13 NC.......ccovvvveerierermrernenineenenes | vevnne | oo | crvveriens AFE] 2,989,110 | ...... 103.105 | ..o 3,093,159 | ..oovvernees 3,000,000 | .oovvvenece 2,997,402 | .oooocverceinrinens | i V7272 N R IO 12/03/2003 | 12/16/2013
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90520G AA 4 |UNION BANK CALIF 5.95 05-11-16 NC.. 2,566,075 | ...... 108.277 2,500,000 2,535,190 (6,949) | oo [ 5.950 .5.582 ....148,750 | 01/24/2007 | 05/11/2016
908594 AC 8|UNION TANK CAR CO 4.71 05-15-20 NC.......ovvvvrrereremremenrmnineenanees | vennne [ oo [ evvmrrieens [T | 818,182 | e 105.762 .... 818,182 [ .ooveurirrierineins | e | cerrneisiesisinni [ e | e 4710 oo 4.710 38,536 | 06/16/2005 | 05/15/2020
90919U AA 2| UNISON LEASE FND 5.349 04-15-17 AFE] ....r.2,990,000 | ... 102.9% | ..............3,089,878 | ..............3,000,000 | .......c.o.... 2,991,217 | oo | e 1217 | oo | e 5.349] ......... 5.413 ...142,640 | 02/18/2011 | 04/15/2017
913017 BQ 1 [UNITED TECH CORP 6.125 02-01-19 NC......coovvvrivrmrrirernerienveirenins | evvees | oo [ corevinns 1|.1FE| .............2,240,100 | ...... 123.549 ] .... 2,188,507 (V201 3) RO O 6.125] ......... 4.553 ....122,500 | 08/04/2009 | 02/01/2019
913017 BR 9|UNITED TECH CORP 4.50 04-15-20 NC..........cccovvurmrrremmrverrmreninnines | eevivee [ oo [ corvriins 1|.1FE| .............1,990,020 | ...... 112.287| .............2,245,738 | ..............2,000,000 | ......ccoo.ec. 1,991,518 [ oo [ evvrrverreennnB25 | e [ [ 4500 ......... 4.562 02/23/2010 | 04/15/2020
91324P BA 9 |UNITEDHEALTH GRP 5.50 11-15-12 NC VAFE] 2,780,940 | ... 103.950 12,944,903 | ..o | 58,973 [ | 5.500 7722 01/05/2009 | 11/15/2012
91529Y AH 9 [UNUM GROUP 5.625 09-15-20 NC W2FE]| ...ee......2,010,300 | ... 103.823 ] .... 2,009,256 | ..oocvverieriririnnns | o811 [ | s 5.625 5.557 09/09/2010 | 09/15/2020
918204 AV 0|VF CORP 3.50 09-01-21 NC............. JSSSUURURTURRRURIN ISVUUUORN DU ORI P 1FE| coieeern.996,900 | ... 103,529 ..............1,035,286 | ..............1,000,000 | .....cc.cc0...996,992 | ..ooooorvooivrerrocres | crverieeriieeeen92 e [ o 3.500]......... 3.537 08/17/2011| 09/01/2021
91911T AJ 2| VALE OVERSEAS LTD 5.625 09-15-19 NC.......cecovvruerirmrrrerierinninns | cvvene R| e 1| .2FE| cooen.992,320 | ... 109.870] .............1,098,698 | ..............1,000,000 | ....occc00eeer993,721 [ oo [ evrriiiniiienren833 | e [ e 5.625]......... 5.727 09/08/2009 | 09/15/2019
919117 AL 7| VALE OVERSEAS 4.625 09-15-20 NC.......ccoovvvrmmrererrnrineriresirneniseenns | ceveeee 34 [ 1|..2FE| ..............1,980,600 | ...... 103436 .... 1,982,631 [ ..overveireineriienes [ e 178 | e [ e [ e 4625]......... 4.748 09/08/2010 | 09/15/2020
91913Y AR 1 [VALERO ENERGY 6.125 02-01-20 NC W2FE| 1,987,380 | ... 111.076 21,989,227 [ e [ e 1,000 s [ 6.125 02/03/2010 | 02/01/2020
92239M AE 1|VECTREN UTILITY 5.75 08-01-18 NC.... VAFE] 991,770 111524 | .o 1,115,239 | oei1,000,000 | cooiieennn995,514 [ [ 545 | s [ 5.750 07/24/2003 | 08/01/2018
92276M AW 5| VENTAS REALTY LP 4.75 06-01-21 NC......cccovvvervrvrvrrverrerirnnerenrnnes | eevvee [ oo [ evveeninens [ o 2FE| ... 1,982,640 | ....... 96.649 1,983,492 [ ..o [ cverrirerreennn882 | i [ [ 4750 ......... 4.860 05/10/2011 | 06/01/2021
92344S AP 5|VERIZON WIRELESS 5.55 02-01-14 NCL........ccovivmmmrmrrnerineeneninnnns | veeee | oo | verereeens 1|.1FE| ..............8,204,560 | ...... 108.742] .... 8,099,805 | ....ccvvverrerrrerreenns | eereerrienn(85,529) [ oo | e 5.550 | ......... 4.885 08/07/2009 | 02/01/2014
92553P AE 2 W2FE| .. ..2,978,730 | ...... 107.118] .... 2,988,021 | ..ooocvervcrvrinens | v 075 [ s | | e 4375 ......... 4.534 08/19/2009 | 09/15/2014
92769V AA 7|VIRGIN MEDIAFIN 9.50 08-15-16 C13.. .3FE 1,070,000 | ...... 112.250 21,065,451 | oo | e (4,549) [ | 9.500 08/11/2011 | 08/15/2016
92849T AJ 7|VITERRAINC 5.95 08-01-20 NC . W2FE| ... 994,810 | ...... 102.870( ..............1,028,698 | ..............1,000,000 | ...ccccc0rs0er995,370 | ovovvviervrvcirnnns | cervrrerinneeeencd02 | i [ 5.950 07/30/2010 | 08/01/2020
92852E AL 9 |VIVENDI 6.675 04-14-18 NC! 33 [ 1|.2FE]| ... ..1,993,500 | ...... 115125 .... ceevereneenenne D09 | e [ 6.625]......... 6.670 04/01/2008 | 04/04/2018
92857TW AF 7 33 [ 1|.1FE]| ... 990,830 | ...... 107.505] .............1,075,054 | ..............1,000,000 | ....cccccc....997,815 | oo | v 1,035 | v | e 5.000].......... 5.119 01/02/2004 | 12/16/2013
92857TW AK 6 3] [ 1|.1FE| .............3,013,380 | ...... 116.048 | .... 3,006,930 (1437) | oo [ s 5.750 | ........ 5.686 12/08/2006 | 03/15/2016
92857TW AR 1 9 I— 1|.1FE| ... ...1,998,960 | ...... 100.685 1,999,964 75 B N I 5.350]......... 5.362 02/21/2007 | 02/27/2012
92931B AB 2 [INTEGRYS ENERGY 5.375 12-01-12 NC.......vvvrrrrrerrmrrnerirenerneerinnes | vveee | oo | vevereeens 1| .2FE| oo 1,963,220 | ...... 102435] .............2,048,693 | ..............2,000,000 | ......ccooe.c. 1,990,426 | ....coovvvrreeriienins | e 9,888 [ .o | e 5.375| . 5.920 02/06/2009 | 12/01/2012
92936M AA 5 . . 995,670 | ........ 99.804 | .................998,040 | ..............1,000,000 | ..cccorerrrereen 995,708 | cooovoviiriervines | s 38 | e | e | e 4750 ... 4.805 11/02/2011 | 11/21/2021
931142 CL 5|WAL-MART STORES 4.25 04-15-13 NC. | WAFE| 2,427,075 | ... 104.936 C2ATT527 | oo | v 16,500 [ .oovvvveeeeererieninens | eerrerieeineesseninees | e 4250 ......... 4.980 srerener 106,250 | 10/10/2008 | 04/15/2013
93884P CQ 1 |WASH GAS LIGHT 6.49 09-27-27 MTN......ovvvurirmririiniernnsseerennniinns | veviens | oo | veverernnens AFE| e 1,677,675 | e 124.583 1,638,637 (5,379) | cvvvverreinrieeiiinnins | e 6.490] ......... 5.599 |SM15.. | .............28,664 | ............. 97,350 | 01/21/2003 | 09/27/2027
939653 AL 5|WASHINGTON REIT 4.95 10-01-20 NC [SSSTURTURTSIRIR VRIS DN PO 1|.2FE| ...ccc......2,975,970 | ...... 104.432 2,978,368 | ..oooverrerceririnens | e 1,924 | oo | e | e 4950 ......... 5.053 v 148,913 | 09/23/2010 | 10/01/2020
94707V AA 8 |WEATHERFORD INTL 5.125 09-15-20 NC....c.vvvvrmveerernirrineicinnirens | vnnee | oo | vernrnns 1]|.2FE| ..............2,004,070 | ...... 104.6371 ............2,092,732 | ..............2,000,000 | ......cc0..... 2,003,655 | ...ovverrieiieinniens [ e, (<720 ) ORI PO 5.125]........ 5.099 | SM15.. | .............30,181 | ........... 100,222 | 09/16/2010 | 09/15/2020
94973V AQ O | WELLPOINT INC 6.00 02-15-14 NCL.......oovveirrerirennerenrerneennenns | cvveree | e | vereeins 1|.1FE| ....c.......4,990,450 | ...... 108.871] .... 4,995,621 | oo | e 1,881 | e | e 6.000]......... 6.045 02/02/2009 | 02/15/2014
94973V AW 7 | WELLPOINT INC A 3.70 08-15-21 C15.......cevreriierrerineiirersniseensinees | vevees N - 1].1FE| ............1,997,680 | ...... 101.8271 .... 1,997,753 | .o [ v AT IR PO 3700 oo 3.714 08/10/2011 | 08/15/2021
950840 AA 6| WESFARMERS LTD 6.998 04-10-131........cooumivimrereernninneriessnenienes | ovveene 3] [ 1|.2FE]| ... .3,000,000 | ...... 106.576 | .... 23,000,000 | voooverrirerircniiees [ e [ | s 6.998]......... 6.998 04/03/2008 | 04/10/2013
961548 AS 3| WESTVACO CORP 7.50 06-15-27 A1218.......cocevvverinriinnicnnivciiienins | eevene [ oo [ crvvniiens WSFE 653,069 | ...... 110.783 ] ... 645,000 | ..oooerererrn851,927 | i | s (235) | v [ e [ i 7.500]........ 7.382 04/05/2006 | 06/15/2027
970648 AE 1| WILLIS NORTH AMER 7.00 09-29-19 NC......ccovvvvrmvvrrerernrenrrenerverrns | vevinee oo [evvvrnen ] [W2FE | i 995,030 | ...... 111.366 | ..vvonenee 1,113,662 | ..o 1,000,000 | ...coorvernnene 995,871 389 [ | e | e 7.000]......... 7.070 09/22/2009 | 09/29/2019
971807 AC 6| WILMINGTON TRUST 4.875 04-15-13 NC....cooovvrvrveririrererireerenisernnes | crvees . . ..2,979,630 | ...... 1024131 .............3,072,392 | ..............3,000,000 | ..............2,996,666 | ......ccoooorrrrervmrcs | orrrirerirnnens 2,448 | oo e | s 4.875] ......... 4.965 09/29/2003 | 04/15/2013
976656 CA 4| WISC ELEC POWER 6.00 04-01-14 NC......cooovvverervreririeernreinerierienees | ceveene . LFE] 998,060 | ...... 110446 | .... KIS H I R IV 6.000]......... 6.042 09/25/2008 | 04/01/2014
980888 AD 3| WOOLWORTHS LTD 4.00 09-22-20 NC......cocourvvmrernerreeireirsseiseiienns | cevenne [ [ LAFE] . 1,997,540 | ...... 102.780 .... 207 [ coeereeneinneneies | eeerensisenenienees | e 4.000]......... 4.015 09/14/2010 | 09/22/2020
981811 AD 4 |WORTHINGTON INDS 6.50 04-15-20 NC........cccrvvurrremrrmerirerernnernenns | wevvee [ oo [ cervreins 1|.2FE]| ... 998,900 | ...... 114620 ..............1,146,202 | ..............1,000,000 | ......cc.........999,042 | ..oovvoivoorrvmrrenis | v L3 T B 6.500]......... 6.515 04/08/2010 | 04/15/2020
983024 AE  0|WYETH 5.50 02-01-14 NC......cooorrrumrirrriniineriesieeirsesiseissesissisennens | eveieee | oo [ ceeneinns 1| AFE| o 2,992,641 | ...... 109.570] ..............3,287,094 | ..............3,000,000 | ...cccccoeec2,996,172 | oooioriioiriirivnins | v 1,688 [ .o | e 5.500]......... 5.566 12/11/2003 | 02/01/2014
98310W AB 4| WYNDHAM WORLDWIDE 6.00 12-01-16 NC L.....cccrvvenvvvrrvnnrverines | eevivee [ [ eervrii 1|.2FE]| ... ..1,990,820 | ...... 108.000 .... LTI N IO 6.000]......... 6.062 ....120,000 | 11/30/2006 | 12/01/2016
98417E  AK 6 | XSTRATA CAN FIN 4.95 11-15-21 L.occooviirieeinerennerennerersninenns | e | 1o | e L2FE| ... 998,740 | ...... 102150 .............1,021,503 | ..............1,000,000 | .....ccccc.....998,754 | .oooioiiiiiiiiinis [ e 14 [ [ e [ 4950 ......... 4.966 11/03/2011 | 11/15/2021
98419M  AE 0| XYLEM INC 4.875 10-01-21......ovverrerirenerierieerierieneneesesssssssenienes | cvveee I [ W2FE]| ... 999,350 | ...... 106.375] .............1,063,750 | .............1,000,000 | ....c.cccccc0..999,364 | .ooovooivmirirmrincns [ v 14 [ s | e | e 4.875]......... 4.883 09/15/2011 | 10/01/2021
984851 AC 9|YARAINTL SA7.87506-11-19 NC!... ISP IOV 34 [ 1|.2FE]| ... 994,890 | ...... 122790 | ovorrrne 396 | oo | e | e 7.875] ... 7.950 06/04/2009 | 06/11/2019
988498 AH 4 |YUM! BRANDS INC 3.75 11-01-21 C21...ccoovvvrrrerrrveivcrvensnerreninnens | eevvee | oo | eervriins 1] .2FE | oo 1,992,300 | ...... 101432 oo 2,028,643 | .....co.onc. 2,000,000 | ..oovrernvene 1,992,513 213 | e | e 3.750] ......... 3.796 [NM..oo. | voverreeene 25,817 | e 08/22/2011 | 11/01/2021
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SCHEDULE D - PART 1
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3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations.............cwrerimisniissisniisere e srsssnsssneenes XXX [ 1,060,593,990 | ..........990,204,778 | .......... 987,597,625 | | . XXX XXX | XXX | s 14,398,632 | ....... 48,614,214
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08-36. JSSSTUPUROSURIO VUPOORN DR IURPPOOON 2[AFM | ... 1,210,329 | ..o 85.625] .............1,182,708 | ..............1,381,259 | .............. 1,230,391 [ .ooveeeverrenriienis | cerirerreeni 20,057 | v [ e 0.404 MON... 93 3,150 | 05/13/2011| 08/25/2036
00703P AB 0 [ARMT 2006-2A 2A12 MEZ SSUP CSTR 36RE.........cccovvumrrrerirneiranns | vveees | oo | cevireeens 21 AFM | oo 505,173 | 86.735| ......cc..e.....527,906 | .................608,642 | ....... 524,992 | ..oovovvincrverinei [ rvrrineeeenB,807 [ i [ e | 4.933 MON... | s 2,518 | v 30,093 | 05/14/2008 | 05/25/2036
02660L AA 8|AHMA 2006-4 1A11 SEQ SSNR FLT 10-46 AFM | in...408,190 | . 42136 ..o 229,326 | ..............544,254 | ... 392,069 21,860 | oo | e 0.484 MON... | oovecrieriine 219 2,318 | 05/20/2008 | 10/25/2046
05531R AG 2|BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37R ARM | 1,150,192 | 100.125 87169 [ e | e 15,724 | s [ 5.002 MON... | . 482 65,311 | 07/30/2009 | 04/26/2037
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE.. AFM | ............. 1,452,008 | ...... 100.875] .............1,498,426 | .............1,485428 | ............. 1,456,715 [ ..onevvvrveivens [ o377 | s [ e 5.500 MON... ...6,808 ..90,661 | 12/10/2009 | 06/26/2035
05532C AN 9| BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE.........ccccovrvmrrrrererneerinnes [ evreen e [ eoverins 2| 1FM | .............3,434,155 | ...... 100.125] .... 3,476,353 | oo | v 18,493 [ .o | e 5.985 MON... 18,510 222,439 | 08/26/2009 | 11/26/2036
05532E AG 0 BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE........cccovvemrrrenrrverirnriirens | vvvee | oo | vevirenens 2|1FM | ..............1,688,523 | ...... 103.375 | oo 1,794,869 | ... 1,736,270 | oo 1,695,008 | ....ovovvveriinrienins [ s 2,924 | oo | e 6.000 MON... 104,176 | 09/02/2009 | 06/27/2037
05532E BB 0 [BCAP 2009-RR10 15A1 SEQ SSNR 5.5 RE.........coecomrererenernerirerinens | vveee | oo | verireeens 2| 1FM | ............. 1,736,036 | ...... 101.375 .... 1,739,977 [ oo | eerrieneeenn 2498 | s [ e 5.500 MON... 96,935 | 05/11/2010 | 03/26/2036
05532L AL 3|BCAP 2009-RR14 5A1 SEQ AFC SSNR RE AFM | 2,219,703 | ... 102.375 12,231,820 | oo | e 594 [ | 6.000 MON... | . 134,188 | 12/18/2009 | 12/26/2036
05533C DH 8|BCAP 2010-RR6 7A3 SUB SSUP 6.0 37RE.... AFM | ............2,576,989 | ...... 100.060 .... 2,586,416 | ..ooocveeveerreeereenns | cvieriieeneenn 9,822 | e | e 6.000 MON... 01/07/2011 | 02/26/2037
05533G CN 7 [BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE.........cccovvuerremrrrerirerincriines | vevie | oo | vererenens 2| 1FM ] ..............1,685,385 | .......93.000] ..............1,654,256 | ............ 1,778,770 | ...cee0.nuc. 1,686,593 [ ....ovovvevrrvervenis [ evrrrernennn 1,205 | i [ e 6.000 MON... 04/20/2011 | 10/26/2035
05948K ZF 9 [BOAA 2005-4 CBB SEQ FLT 5-25-35.......c0oerurmierrererinnrnerieeineennnnes | veeee | oo | vevereeens 2[1FM | ..............1,621,628 | ........64.804] ..............1,295,390 | ..............1,998,926 | .............. TAT0,779 [ oo [ v T4 | 92,791 [ [ 0.694 MON... 04/07/2008 | 05/25/2035
05949C GW 0|BOAMS 2005-8 A9 PAC 5.50 9-25-35. AFM 973,750 928,571 | .o | wverrneeeeenn(2,316) | o 38,123 [ [ e 5.500 MON... 10/13/2005 | 09/25/2035
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 35. AFM 304,814 | ........96.800 | ................333,873 | oo 344,910 | e, 327,072 | o | cvvernerenennn 13,285 | s [ 2.762 MON... 09/10/2008 | 11/25/2035
05951F AB  0|BAFC 2007-1 TA1B SEQ AFC 1-25-37......c0cvvrvererieiiersnisnrssienissinens AFM | .. 521,791 | .......57.000{ ................313,075 | .................549,254 | ....... 397,135 | ovvevereneveenes [ v 1TTAT6 [ 50,731 [ [ 5.846 MON... 05/13/2008 | 01/25/2037
05951U AC 5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36.........cconvermeemnerrerimneneninnne | evveen | e [ woverenens 2. 3FM | oo 57,160 | .......59.893 | .o 36,037 | e 80,169 | oo 45,976 [ ..o | e 2,313 | 8,853 [ [ i 5.791 MON... 04/30/2008 | 10/25/2036
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 5-25-37......cccvvvvrernnrrrernsinerseenssnsinnens | vvvnee | oo | veriennae 21 1FM | o 368,323 | ........65.000 | ..o 273,611 | 420,941 | 315,447 | oo | e 2,902) | e 89183 | e | e 5.774 MON... 04/25/2008 | 05/25/2037
05955D AA  3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37 RE.......covvvemrrmerimreneerininenns [ evveen | [ wverins 2| AFM | ...oee.rn2,175,955 | ......102.798 | ..............2,236,844 | ..............2,175,955 | .............. 2,175,955 | covoocveereenrerinens [ eeverrnennerieneneees [ | e 6.000 MON... 01/06/2010 | 09/26/2037
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.0 37 RE.......cccovvrervvrernirirnnrenns | evvvres | oo [ eorerrnns 21 1FM | ... RO 4,784,650 | ..o | e 23,526 | .ovveecinieenis | e 6.000 MON... 11/24/2009 | 08/26/2037
05955Q AC 0 [BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE........ccsvveervrerierirneriinnis | veeiee | oo | verereeens 21 AFM | oo 4,906,250 | .....103.770 | ..............5,188,500 | ..............5,000,000 | .............. 4,939,112 | cooovvvernrnceinees | v 16,958 [ ..oovvoeveererieniiens | oo 6.000 MON... 12/08/2009 | 10/26/2036
05956D AC 8|BAFC 2010-R5 1A2 SUB SSNR 6.0 1037RE..........ccooovevmmrimricnricneiins v o [ v 2|.1FM ...1,930,000 1,935,852 | ..o | e 5,852 | covveeiieriieeineienies | e 6.000 MON... 03/22/2011 | 10/26/2037
05990H AA 1|BAFC 2010-R2 1A1 SEQ SSNR 6.0 0837RE..........ccosvvrvrrmerirmrenennnne [ evveen | [ woveriens 2|.1FM ...5,002,908 | ......105.290 | ..............5,247,882 | ..............4,984,217 | .............. 4,998,389 [Z2561210) 1 RN BN 6.000 MON... 02/10/2010 | 08/26/2037
05990H AB 9|BAFC 2010-R2 1A2 SEQ 6.0 08-37 RE JSUSTURPUSIURPUPPIRN DUVPPO VR PPN 2|.1FM 466,250 | ......101.470] ...............507,350 | ...0oe0reerre 500,000 | oo 489,876 | oo | v 2,926 [ .ovoveereeereeeieienns | e 6.000 MON... . 09/23/2010 | 08/26/2037
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.0 0837 RE...........cevemevierireerenineenerinennnes | evveen | e [ everinens 2[1FM | ... ...2,011,209 3,500,000 | ...cc00eerni2,039,783 | oo | e KT O I 6.000 MON... | coovervrs 17,500 | oo 227,474 | 09/23/2010 | 08/26/2037
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36.........ccvvemrrrmrierirnneineirenninns | covnees | e [ ovrirs 2| 2AM | ..., 1,447,174 | .......95.860| ..............1,387,269 | .............. 1,447,182 | oo VAAT 82 [ oo [ | e | o 6.159 MON... | coooerirs 12,961 | oo 83,597 | 05/08/2007 | 12/25/2036
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........coveveerrrerrererneernines [ eovveen | [ wererenns 2|.1FM 691,617 705,731 | ....... 392,081 [ ..o | rveereeien (15,663) | ..vvvveverrcerreirerienns [ cenne 3.031 MON... 2,534 25,561 | 08/29/2007 | 06/20/2036
12641P AA 2| CSMC 2009-6R 1A1 SEQ SSNR 5.75 RE.......cccvvremrvrverirnrirneeiiseisenis | eovnees | [ ovevrns 2[.1FM ...2,100,000 +..2,100,000 | ..ovovivenes 2,100,000 | ..ooocvieririinninnis [ e [ | 5.750 MON... 05/29/2009 | 01/26/2036
12641P AD 6| CSMC 2009-6R 1A2 SUB SSUP 5.75 36 RE.........c.ccovvmevemremeernininern [ covveen | [ erverinns 2|.1FM 330,000 330,000 | ....... 330,000 [ ooueeeerierirerireens [ | e | e 5.750 MON... 05/29/2009 | 01/26/2036
12641P AE 4| CSMC 2009-6R 1A3 SUB SSUP 5.75 36RE.........c.covvvrerimrerncernsrincin v | [ reriins 2[2FM | ... 180,000 | .......44.000 | .....ccc00e00e. 79,200 | coooiirninnces 180,000 | oo 180,000 | oo [ e [ e | s 5.750 MON... 05/29/2009 | 01/26/2036
12641P AF 1| CSMC 2009-6R 1A4 SUB SSUP 5.75 36 RE.........c.ccovvmererererneernvrineris [ v | [ wverins 21 AFM | o 150,000 | ........39.000 | ....cccrevreere.58,500 | covovirirnces 150,000 | ...... 23,939 662 70,836 | .ovoevrrerererernceinnns | e 5.750 MON... 05/29/2009 | 01/26/2036
12641P AG 9| CSMC 2009-6R 1A5 SUB SSUP 5.75 36 RE..........cccouvevermrinrinniinniis [ v | [ v 2[1FM | .. ..120,000 | .viiiieieend8,000 | e | e (8) [ 22,808 | e | e 5.750 MON... 05/29/2009 | 01/26/2036
12641P AH 7| CSMC 2009-6R 1A6 MEZ SSUP 5.75 36 RE.........cccconuvevrermrrennrrerirens v | [ wverins 2[AFM | ... 2120,000 | oo 3,800 | e | e (780) [ 17,225 | e | e 5.750 MON... 05/29/2009 | 01/26/2036
12641P  AJ 3| CSMC 2009-6R 2A1 SEQ SSNR 5.5 RE........cocoovrremrinerierincirnseinseins | v e [ orerins 2|1FM ] ..............3,990,000 | ......100.875] .............4,024,913 | .............. 3,990,000 | .coovrvennes 3,990,000 | .ovouverrirneirneinens [ e e | e 5.500 MON... 05/29/2009 | 10/26/2035
12641P AM 6| CSMC 2009-6R 2A2 SUB SSUP 5.50 35 RE.........c.ccoovmereeremeerininere [ wvveen | e [ wverins 2[1FM | ... 630,000 630,000 | ....... 630,000 [ ...voorerrercriinirns | e | e | e 5.500 MON... 05/29/2009 | 10/26/2035
12641P AN 4| CSMC 2009-6R 2A3 SUB SSUP 5.50 35 RE.........c.covemrrimrerncernnrennenn [ v | e [ veirns 21 AFM | o 420,000 | ......57.125] .oooereein239,925 | oo 420,000 | ..coovvrernnns 420,000 [ ..ovonierrircirnnins | e | e | e 5.500 MON... 05/29/2009 | 10/26/2035
12641P AP 9| CSMC 2009-6R 2A4 SUB SSUP 5.50 35 RE...........ccooumerireremreririneii [ rveres | [ wverin 2|.1FM 240,000 | ........50.750 .................121,800 | .................240,000 | ....... 228,000 [ ... | e 12,000 | e | e 5.500 MON... 05/29/2009 | 10/26/2035
12641P AQ 7| CSMC 2009-6R 2A5 SUB SSUP 5.50 35 RE...........cccouvvuimririiiniinniis [ v | o [ i 2|.1FM 360,000 | .......44.750] .................161,100 | .................360,000 | ................. 110,040 (2,486) 237,993 |..... 5.500 MON... 05/29/2009 | 10/26/2035
12641P AR 5| CSMC 2009-6R 2A6 MEZ SSUP 5.50 35 RE.........ccccosuvernrernerenerirerirens [ eovveen | [ weverirns 2|.1FM 326,640 | ........34.625] .................124,650 | .................360,000 | .....cccccccevrrue 7,200 (2,789) B7,831 | e | e 5.500 MON... 05/29/2009 | 10/26/2035
12641P AX 2| CSMC 2009-6R 4A1 SEQ SSNR 5.50 35 RE.......cccosvvemrrrerirmrencennnes | evveen | [ erverins 2|.1FM 560,000 560,000 | oo [ e | s | e 5.500 MON... 05/29/2009 | 11/26/2035
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12641P AY 0|CSMC 2009-6R 4A2 SUB SSUP 5.50 35 RE.. AFM ..110,000 .110,000 5.500 MON... 05/29/2009 | 11/26/2035
12641P AZ 7|CSMC 2009-6R 4A3 SUB SSUP 5.50 35 RE 2FM | ... 5.500 MON... 05/29/2009 | 11/26/2035
12641P BA 1| CSMC 2009-6R 4A4 SUB SSUP 5.50 35 RE AFM | .. [T I 5.500 MON... | . 05/29/2009 | 11/26/2035
12641P BB 9|CSMC 2009-6R 4A5 SUB SSUP 5.50 35 RE AFM | .. . B [ 5.500 MON... | . 05/29/2009 | 11/26/2035
12641P BC 7|CSMC 2009-6R 4A6 MEZ SSUP 5.50 35 RE AFM | .. ...20,625 5.500 MON... 05/29/2009 | 11/26/2035
12641P BJ 2|CSMC 2009-6R 6A1 SEQ SSNR 5.5 RE AFM 1,340,000 ,360,100 ..1,340,000 5.500 MON... | . 05/29/2009 | 09/26/2035
12641P BM 5| CSMC 2009-6R 6A2 SUB SSUP 5.50 35 RE AFM 220,000 220,000 5.500 MON... 05/29/2009 | 09/26/2035
12641P BN 3| CSMC 2009-6R 6A3 SUB SSUP 5.50 35 RE AFM 140,000 | ......59.750 | ...ovvvrerrnrnn83,650 | oo 140,000 | covoniiinrncn 140,000 | oo [ e v | e 5.500 MON... 05/29/2009 | 09/26/2035
12641P BP 8| CSMC 2009-6R 6A4 SUB SSUP 5.50 35 RE AFM | . 120,000 | .......52.625| .......ccce00e063,150 | viiernnnn120,000 | v 101,972 | s | (263) ATT65 | s | e 5.500 MON... 05/29/2009 | 09/26/2035
12641P BQ 6|CSMC 2009-6R 6A5 SUB SSUP 5.50 35 RE AFM | .. ...80,000 | .......45.000 | .....ccecreeree36,000 [ oooiiriinnnrnnn80,000 [ cooiviirncrnn29,794 [ o | e 12172 [, 52,136 B [ 5.500 | .coocrerirns MON... 05/29/2009 | 09/26/2035
12641P BR 4|CSMC 2009-6R 6A6 MEZ SSUP 5.50 35 RE AFM 19,267 (1,615) .13,650 X MON... 05/29/2009 | 09/26/2035
12641P BX 1|CSMC 2009-6R 8A1 SEQ SSNR 5.5 RE AFM 23,700,000 | voovenrierireninees [ e [ | s 5.500]......... 5.500 | MON... 05/29/2009 | 10/26/2035
12641P CA 0|CSMC 2009-6R 8A2 SUB SSUP 5.50 35 RE AFM 500,000 | ........58.125] .................290,625 | .................500,000 | ....... 500,000 | ..ouveerrierieriienns [ | e | e 5.500]......... 5.500 | MON... 05/29/2009 | 10/26/2035
12641P CB 8|CSMC 2009-6R 8A3 SUB SSUP 5.50 35 RE AFM 300,000 | .......48.000] .................144,000 | .................300,000 | ....cccoorevnn. 300,000 [ .eoveurerrererrininne | eeererinernenenees | e | e 5.500]......... 5.500 | MON... 05/29/2009 | 10/26/2035
12641P CC 6|CSMC 2009-6R 8A4 SUB SSUP 5.50 35 RE 2FM 250,000 | .......42.875] .................107,188 | .................250,000 | ....... 250,000 [ ..ovovrirrircniinins | e | s | 5.500]......... 5.500 | MON... 05/29/2009 | 10/26/2035
12641P CD 4|CSMC 2009-6R 8A5 SUB SSUP 5.50 35 RE.. AFM ..100,000 | ........32.750 | .....ccc00eer.en32,750 | ................100,000 | ...... 58,792 MON... 05/29/2009 | 10/26/2035
12641P CE 2|CSMC 2009-6R 8A6 MEZ SSUP 5.50 35 RE AFM 107,416 ..150,000 | ....coooee. 2,196 . MON... 05/29/2009 | 10/26/2035
12641P CL 6|CSMC 2009-6R 10A1 SEQ SSNR CSTR 35RE.........cccovvvrerrrermeriinerns [ eovveen | [ everinns 2| AFM | ..ooive....600,000 | ......103.125 | oo 818,750 | e 600,000 | ...coovrernene 600,000 [ ..ovvererrercerenine | rreererieerenienees | s | e 2.742] ......... 4.978 | MON... 05/29/2009 | 10/26/2035
12641P CM 4| CSMC 2009-6R 10A2 SUB SSUP CSTR 35RE...........coevuvrimrivmrivernns [ roveris o [ wverire 2[AFM | ... 90,000 | ...... 90,000 | vvvuererrrreireriries | e | e | s 2742 ... 4,978 | MON... 05/29/2009 | 10/26/2035
12641P CN 2| CSMC 2009-6R 10A3 SUB SSUP CSTR 35RE........c..coeevvererrnrrrnernns [ wovveen | [ erverins 2[AFM | ... 80,000 | ...... 43,510 [ oo | e 11219 s [ e 2.742| ....... 44.509 | MON... 05/29/2009 | 10/26/2035
12641P CP 7| CSMC 2009-6R 10A4 SUB SSUP CSTR 35RE.........coeummrimrivmrinernns [ roverie | [ wverire 21 AFM | 36,741 | L.....58.500 | ...................64,350 | .................110,000 | ...... 50,9671 | vvvveervrrreererneinne | v 13,497 | | e 2742 ....... 47.868 | MON... 05/29/2009 | 10/26/2035
12641P CQ 5|CSMC 2009-6R 10A5 SUB SSUP CSTR 35RE..........ccccoouimurvernrrerinnes [ woviee [ [ erirenens 2[AFM | oo 16,770 | ... 47,500 ... 28,500 | ..................60,000 | ...... 23,427 | oo | 8,687 [ | 2.742| ....... 54.945 | MON... 05/29/2009 | 10/26/2035
12641P CR 3| CSMC 2009-6R 10A6 MEZ SSUP CSTR 35RE........ccccouvvvermmriverinnins [ v | o [ v 20 AFM | i 13,499 | 41875 25,125 | e 80,000 | 19,078 | oo | e 5,943 | s [ 2.742] ....... 64.308 | MON.... 05/29/2009 | 10/26/2035
12641P CS 1|CSMC 2009-6R 11A1 SEQ SSNR 5.5 36 RE........cccosvremrrrerirnrencennnes [ wvveen | [ everinns 2|.1FM .1,540,000 | ......102.625| ..............1,580,425 | ..............1,540,000 | .............. 1,540,000 [ ..ooermeeeirerieninn [ e | v | e 5.500]......... 5.500 | MON... 05/29/2009 | 01/26/2036
12641P CV 4| CSMC 2009-6R 11A2 SUB SSUP 5.50 36RE..........cccrmvvvvemmrrernnnerens [ervree [ [ orirennna 2|.1FM 180,000 | ......69.125| ..cooveeeren 124,425 | 180,000 | 180,000 | i [ e [ | 5.500]......... 5.500 [ MON... | . 05/29/2009 | 01/26/2036
12641P CW 2| CSMC 2009-6R 11A3 SUB SSUP 5.50 36RE............ocveervrerirerirnrernines [ wovveen | [ erverinns 2[.2FM | ... 140,000 . 140,000 | ..oovereereennns 140,000 [ oo [ | e | e 5.500]......... 5.500 | MON... | . 05/29/2009 | 01/26/2036
12641P CX 0| CSMC 2009-6R 11A4 SUB SSUP 5.50 36RE............cocovervmrirerirmriinnis [ v | o [ v 2L AFM | s 80,000 | ......49.750 | ..ccovvirinnnn. 39,800 80,000 | ...... 54,387 664 | ..o [ 5.500]....... 10.692 | MON... 05/29/2009 | 01/26/2036
12641P CY 8|CSMC 2009-6R 11A5 MEZ SSUP 5.50 36RE..........cccouvereerverrererenrnes [ covveen | [ wverins 2[1FM | ... ...23,475 60,000 | ...... 15,671 (1,237) | oo [ e 5.500]....... 12.780 | MON... 05/29/2009 | 01/26/2036
12641P CZ 5|CSMC 2009-6R 12A1 SEQ SSNR 5.0 35 RE.........ceovvrvervrviererveirininns [ wiviee [ [ oririnnna 2|.1FM ,540,900 | ..ovvvieae 1,520,000 | ...ocovvveeee 1,520,000 [ ..o [ | e | e 5.000]......... 5.000 [ MON... 05/29/2009 | 04/26/2035
12641P DC 5| CSMC 2009-6R 12A2 SUB SSUP 5.0 35 RE.........ccovuvueriereeernveincri [ wvveen | e [ everinns 2|.1FM 200,000 | ....... 200,000 [ .eoveorerrereerininns | e | e | e 5.000]......... 5.000 | MON... | . 05/29/2009 | 04/26/2035
12641P DD 3| CSMC 2009-6R 12A3 SUB SSUP 5.0 35 RE.........cccovvvrrrervrircermineirnnes [ wrvnee [ [ ovirennne 2[AFM | ............... 120,000 | ........56.250 | .....ccoeeereen87,500 | oo 120,000 | oo 120,000 | oo | e [ | s 5.000]......... 5.000 | MON... | . 05/29/2009 | 04/26/2035
12641P DE 1| CSMC 2009-6R 12A4 SUB SSUP 5.0 35 RE.........cccovvvmereererneerinineni [ cvveen | e [ wverirs 2|.2FM 60,000 | ...... 80,000 | .ovoorererererriniens [ e [ | e 5.000]......... 5.000 | MON... 05/29/2009 | 04/26/2035
12641P DF 8| CSMC 2009-6R 12A5 SUB SSUP 5.0 35 RE.........c.cceuvverimmririiiniinriis [ v | o [ v 2L AFM | 32,141 | 10039.750 | 15,900 | i 40,000 | ...... 33,768 B41 | s | e 5.000]......... 8.134 | MON... 05/29/2009 | 04/26/2035
12641P DG 6| CSMC 2009-6R 12A6 MEZ SSUP 5.0 35 RE.........cccconevevrerneremrrrerirens [ v | [ weverins 2[AFM | ... 60,000 | ...... 18,327 | v | e 4755 | oo | e 5.000]....... 29.276 | MON... 05/29/2009 | 04/26/2035
12641Q AA  0|CSMC 2009-7R 3A3 MEZ 6.0 092637RE..........cocoevrmrrrervrirerrnrneernnnes | evvvees | oo [ corerinnns 2|.1FM 330,588 | ....... 205,187 218 | e [ 6.000]....... 10.213 | MON... 06/24/2009 | 09/26/2037
12641Q AE 2|CSMC 2009-7R 4A1 SEQ SSNR 6.0 0737RE.........cccomevmurrmeemirrnerne | wevivee [ oo [ cervvrnnns 21 AFM | oo 462,445 | 090125 | i A16,7T8 | 462,445 | .......cooonn. 462,445 | ... | e | e | 6.000]......... 6.000 | MON... 06/24/2009 | 07/26/2037
12641Q AF 9| CSMC 2009-7R 4A2 SUB 6.0 072637RE...........ccoevmureveneirernirceiniiens | evvvee | oo [ corevinnns 2| AFM | oo 100,000 | -.......23.875 ] oo 23,875 | o 100,000 | ...... 81,090 | .ooovveerierieciieens [ e [CA1) ) [— 18,494 | oo | e 6.000]......... 7.514 | MON... 06/24/2009 | 07/26/2037
12641Q AG 7|CSMC 2009-7R 4A3 SUB 6.0 0737RE........cccoomerirmremmrnnrivervenivenrene | evvivee [ oo [ cevvviiens 2[AFM | ... 50,000 | ...... 18,131 | oo | v (276) 14,667 v | e 6.000]....... 15.477 |MON... 06/24/2009 | 07/26/2037
12641Q AH 5[CSMC 2009-7R 4A4 SUB 6.0 0737RE..........ccovvvevemrirernirceinrivennnirenins | cvvnees | oo [ corevinnns 2[AFM | ooiien.50,000 | 18625 | e 9,313 | 50,000 | oo 7,500 | oo I [ 6.000]....... 43.485| MON... 06/24/2009 | 07/26/2037
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.0 0737RE.. [SVTRRURRURURRORPOR ISPRNROR PR ISR 2[AFM | ... 188,818 | ...... 14,681 | oo | eerrereneenn(8,003) | e, 813 [ [ 6.000]....... 40.808 | MON... 06/24/2009 | 07/26/2037
12641Q AN 2| CSMC 2009-7R 5A1 SEQ SSNR 5.5 35RE.........c.osvemmremerrmmerrnerrerirnee | evvinee [ oo [ cerireinns 2|.1FM 12,250,000 | ..oovovrennee 2,250,000 | .ovouvvrrirneireninens [ e | | e 5.500]......... 5.500 | MON... 06/24/2009 | 11/26/2035
12641Q AP 7|CSMC 2009-7R 5A2 SUB 5.5 1135RE.........ccccomerrmremmrnnriserirerinennene | eevinee | oo | cervvennns 2| AFM | ...oceener..240,000 | ... 41.500 | ..oovrierrrenn99,600 | oo 240,000 | ..ccovvrernne 240,000 | ..o | e | e | 5.500]......... 5.500 | MON... 06/24/2009 | 11/26/2035
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12641Q AQ 5|CSMC 2009-7R 5A3 SUB 5.5 1135RE.... 2FM ..120,000 120,000 5.500 MON... 06/24/2009 | 11/26/2035
12641Q AR 3|CSMC 2009-7R 5A4 SUB 5.50 1135RE AFM 180,000 . . 80,498 | ..ovvvvererincennees [ eererreriernnen(981) [ 118,541 | s [ e 5.500 MON... 06/24/2009 | 11/26/2035
12641Q AS 1|CSMC 2009-7R 5A5 MEZ 5.50 1135RE..........cocovermimrervercrenirvernirens | cvvees | oo [ corerinns 2[.1FM 160,461 | ........ 22125 ...46,463 8,642 | oo | e (884) | 23,593 [ [ 5.500 MON... 06/24/2009 | 11/26/2035
12641Q AW 2| CSMC 2009-7R 6A1 SEQ SSNR 5.50 35RE..........cccomrmrermrrerinnirceinins | evvvees | oo [ corerinns 2[.1FM ...1,700,000 | ........ ,621,375 1,700,000 5.500 MON... 06/24/2009 | 09/26/2035
12641Q AX 0|CSMC 2009-7R 6A2 SUB 5.50 0935RE AFM 120,000 | ........19.500] ...................23,400 | ................120,000 | ..occrvvrrranee 102,820 B [ 5.500 MON... 06/24/2009 | 09/26/2035
12641Q AY 8|CSMC 2009-7R 6A3 MEZ 5.5 0935RE.. AFM 112,439 | ... 14.875] ..coceeeern 26,775 | ... 180,000 | ... 50,400 MON... | . 06/24/2009 | 09/26/2035
12641Q BC 5|CSMC 2009-7R 7A1 SEQ SSNR FLT 36RE AFM ...363,570 | ....... 363,570 6.000 MON... 06/24/2009 | 12/26/2036
12641Q BD 3| CSMC 2009-7R 7A2 SUB FLT 1236RE.........c.cocovvurermrriermrircrenirenienns | evenee | oo [ corerinnns 21 AFM | i 175,875 | ..99.375 | v 187,145 | e 188,322 | ..o 178,736 6.000 MON... 06/24/2009 | 12/26/2036
12641Q BE 1|CSMC 2009-7R 7A3 SUB FLT 1236RE.........ccccoeurmerirmrmmmmirnrinerenniines | evvivee [ oo [ corvrinens 2[AFM | ... 94,161 | ..... 69,815 6.000 MON... 06/24/2009 | 12/26/2036
12641Q BF 8| CSMC 2009-7R 7A4 MEZ FLT 1236RE..........cccoovvvmrirernrrcenirennnrens | cvevee | oo [ corerinnns 2[AFM | ... 282,483 | ...... 47,308 6.000 MON... 06/24/2009 | 12/26/2036
12641Q BU 5|CSMC 2009-7R 9A1 SEQ SSNR 5.25 35RE... 2[1FM 1,400,000 1,400,000 1,400,000 | [ s [ | 5.250 MON... | . 06/24/2009 | 08/26/2035
12641Q BV 3| CSMC 2009-7R 9A2 SUB 5.25 0835RE...........ccocoemrrmerisenmnrirserenrins | ereinee [ oo [ cornreins 2|.1FM 240,000 240,000 | .oooovreereerern 240,000 | oo | e | s [ s 5.250 MON... 06/24/2009 | 08/26/2035
12641Q BW 1|CSMC 2009-7R 9A3 SUB 5.25 0835RE............cocormevmerenremrrniiverins | evvinee oo [ e 2|.1FM 120,000 | ......53.150 | ..ovvvvrrireerne83,780 | oo 120,000 | coviiierrecn 120,000 | oo [ e [ | e 5.250 MON... 06/24/2009 | 08/26/2035
12641Q BX 9|CSMC 2009-7R 9A4 MEZ 5.25 0835RE...........cccoservrrrmerrereneensninnenns | wevinee [ oo [ cernveinns 2|.1FM 220,597 240,000 | oo 184,160 | e | v (171 s 42,707 [ oo | e 5.250 MON... 06/24/2009 | 08/26/2035
12641Q CB 6|CSMC 2009-7R 10A1 SEQ SSNR CSTR 36RE.........cccovremrrrerirmrenines | covivee [ oo [ cerrrrinns 2[.1FM 328,366 328,366 | ....... 328,366 | ...cvovvvieieinins [ [ | 2.765 MON... 06/24/2009 | 01/26/2036
12641Q CC 4|CSMC 2009-7R 10A2 SUB CSTR 0136RE AFM ..291,797 291,797 | ....... 279,294 | .o | evvenerennenh 159 | s [ 2.765 MON... | . 06/24/2009 | 01/26/2036
12641Q CD 2|CSMC 2009-7R 10A3 MEZ CSTR 0136RE. AFM 227,720 | .......79.625] ................435,644 | ................. 547,120 | ....... 299,928 | ...overerririinins | erreeneenn82,230 | [ 2.765 MON... 06/24/2009 | 01/26/2036
12641Q CH 3|CSMC 2009-7R 11A1 SEQ SSNR 5.5 35 RE........coccrveemrernerrerreniinee | wevinee [ oo [ ceririinns 2|.1FM ...2,187,500 ....2,187,500 22,187,500 | oo [ e [ | e 5.500 MON... 06/24/2009 | 02/26/2035
12641Q CJ 9|CSMC 2009-7R 11A2 MEZ 5.50 0235RE.........cccoovvvrrimerverimirrerrnnes | evvieee oo [ e 2[.1FM 262,383 312,500 536 31,823 | e | e 5.500 MON... 06/24/2009 | 02/26/2035
12641Q CN 0|CSMC 2009-7R 12A1 SEQ SSNR 5.75 36RE...........cocvvrermrernirerinns | cvvvees | oo [ coreriens 2|.1FM 364,962 362,411 | i 363,531 | s [ e [G115) 1 RN PO 5.750 MON... 06/24/2009 | 01/26/2036
12641Q CP  5[CSMC 2009-7R 12A2 SUB 5.75 0136RE..........ccovvrvurevrneirernrnnirnninins | evvvees | oo [ corerrnnns 20 AFM | 120,977 | 10099125 | i 119,918 | 120,977 | 0 120,977 | i [ e [ e | oo 5.750 MON... 06/24/2009 | 01/26/2036
12641Q CQ 3|CSMC 2009-7R 12A3 SUB 5.75 0136RE...........ccooemerrmrenernvrinerinniins | wvvinee oo [ cernveinns 2/ AFM | 80,489 | . 92.375 | e B5,877 | 80,489 | 80,489 | s | e | e | 5.750 MON... 06/24/2009 | 01/26/2036
12641Q CR 1|CSMC 2009-7R 12A4 SUB 5.75 0136RE [SSTRRUSRTTNIOSRRIRRN IVTOPIOR VR IRURSPO 21 AFM | 80,489 | ........67.000 | ..o 40,528 | 80,489 | 80,489 | s | | e | 5.750 MON... 06/24/2009 | 01/26/2036
12641Q CS 9|CSMC 2009-7R 12A5 MEZ 5.75 0136RE.........c.covevvmrrererrcrninrienres | evvee | oo [ cererinnns 2|.1FM . (1,170 29,721 | e | e 5.750 MON... 06/24/2009 | 01/26/2036
12641Q CW 0|CSMC 2009-7R 13A1 SEQ SSNR 6. 0B37RE..........cccvvvrerrmrvrrnrrerinns | evvvees | oo [ corerinns 2[.1FM 680,870 | ........98.625| ......c.........671,508 | ...ovcesreer 680,870 [ ovoiiernnaB80,870 [ oo e | e [ e 6.000 MON... 06/24/2009 | 06/26/2037
12641Q CX 8|CSMC 2009-7R 13A2 SUB 6.0 0637RE.........c.ccocrvmermemememnrnrrnernennns | wevinee [ oo [ cornvennns 2[1AFM | ... 134,170 LABAAT0 | e 134170 | e | e | e | e 6.000 MON... 06/24/2009 | 06/26/2037
12641Q CY 6|CSMC 2009-7R 13A3 SUB 6.0 0637RE...........ccccovmrummmmmrimmicniivciins | evviees oo [ e 2L AFM | o 67,085 | .......50.125 | ...ccccc0ee0n.33,626 | oo 67,085 | ...... 30,811 | oo | e (24) 36,250 | e | e 6.000 MON... 06/24/2009 | 06/26/2037
12641Q CZ 3|CSMC 2009-7R 13A4 MEZ 6.0 0B37RE............cocveverrererirerrerenivernnirens | cvvee | oo [ corevinns 2[.1FM 109,187 | .......42.625| .......ccccccee.. 57,190 | oo 134,170 | ...... 35,950 (2,149) 33,693 | o | e 6.000 MON... 06/24/2009 | 06/26/2037
12641Q DD 1 |CSMC 2009-7R 14A2 SUB 5.75 0437RE...........ccovvimirevnerernrnneiniienns | evvnees | oo [ corerinnns 2[.1FM 328,077 328,077 | ....... 328,077 | oo [ e | e 5.750 MON... 06/24/2009 | 04/26/2037
12641Q DE 9|CSMC 2009-7R 14A3 SUB 5.75 0437RE...........ccooormerrmrememnininernnnnins | wvvinee oo [ cernvennns 2|.1FM 212,184 | ........95.500 | ..ocvoerrrini202,636 | oo 212,184 [ 212,184 [ [ | s | e 5.750 MON... 06/24/2009 | 04/26/2037
12641Q DF 6|CSMC 2009-7R 14A4 SUB 5.75 0437RE...........ccovrvirevnirernnneeinnienns | evvvees | oo [ eorerinnns 2[1FM | ... 212,184 212184 | e 212184 | i | | e [ 5.750 MON... 06/24/2009 | 04/26/2037
12641Q DG 4|CSMC 2009-7R 14A5 SUB 5.75 0437RE...........cccormermmrermernininervnerins | wevinee [ oo [ cervvrnnns 2/ AFM | e 212,184 | ........89.375| ..o 147,203 | oo 212,184 | e 212184 | s | e | e | 5.750 MON... 06/24/2009 | 04/26/2037
12641Q DH 2|CSMC 2009-7R 14A6 MEZ 5.75 0437RE..........cccooevvmviemrivciineiverinnns | eeviees oo [ e 2|.1FM ...1,308,775 1,485,290 | ... 1,004,810 | [ e (19,758) 211,414 | ... 5.750 MON... 06/24/2009 | 04/26/2037
12641Q DV 1|CSMC 2009-7R 16A1 SEQ SSNR 5.75 36RE...........ccocvermrirrnrverinns | evves | oo [ corerinns 2[.1FM 999,564 999,370 | wovvverrereeenn 994,119 | [ e (21) 5,358 [ [ e 5.750 MON... 06/24/2009 | 02/26/2036
12641Q DW 9| CSMC 2009-7R 16A2 MEZ 5.75 0236RE..........coccovrmrvrerniircrrnrsrirnnnes | evvvee | oo [ corerinnns 2|.1FM 148,244 148,244 (7,518) 49,598 | oo | e 5750 .... MON... 06/24/2009 | 02/26/2036
12641Q EA 6|CSMC 2009-7R 17A1 SEQ SSNR FLT 37RE.......c.ccccovvvervmrvrrmrverinnns | cvvves | oo [ corerinns 2[AFM | ... ...1,050,000 1,050,000 | ...coorvernnne 919,797 [ oo | cevvrerienes 25,194 | oo | e 0.444].... MON... 06/24/2009 | 03/26/2037
12641Q EB 4 |CSMC 2009-7R 17A2 SUB FLT 0337RE.......cccocrirmrerrnrrerneirceinnneens | cvvvee | oo [ corerinnns 20 AFM | oo 510,000 | .......30.875 ..ocovreeen 157,463 | oo 510,000 | ...... 40,037 | .o [ e 9,357 [ .o 168,420 | .ovovvcererririenins | e 0.444 MON... 06/24/2009 | 03/26/2037
12641Q EC 2|CSMC 2009-7R 17A3 SUB FLT 0337RE.........ccoerrmurirmremrmrerineirnnnns | wvvivee oo [ corvriiens 2|.1FM 270,000 7,664 ) [T I 0.444 MON... 06/24/2009 | 03/26/2037
12641Q ED 0|CSMC 2009-7R 17A4 SUB FLT 0337RE..........ccccoovermmrmriinrinniinnens | evvveee oo [ e 2|.1FM 270,000 3,714 ) [ oo | | e 0.444 MON... 06/24/2009 | 03/26/2037
12641Q EE 8|CSMC 2009-7R 17A5 SUB FLT 0337RE.........ccourrmerirerememrieinerrnnnns | wevinee [ oo [ cervvrnnns 2[AFM | ... ..225,543 2,041 ) ST I 0.444 MON... 06/24/2009 | 03/26/2037
12641Q EF 5|CSMC 2009-7R 17A6 MEZ FLT 0337RE JSSSTUUUUIRURIN VORI DR OO 2[AFM | ... ....75,833 ...600, 2,463 | oo | e [Z2:10) 1 OOOSURTUR VPRSI ISV 0.444 MON... 06/24/2009 | 03/26/2037
12641Q EK 4|CSMC 2009-7R 18A1 SEQ SSNR STP 37RE........cccomuvermermvrrvervnnine | eevivee | o | e 2| AFM | o 1,050,000 | ........69.875] .................733,688 | ............ 1,050,000 | ...coovvrvenee 1,050,000 [ ..ooeveveeerierirenens e | e | e | e 5.880 MON... 06/24/2009 | 03/26/2037
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12641Q EL 2|CSMC 2009-7R 18A2 SUB STP 0337RE ..510,000 510,000 [ oo e [ [ MON... 4,998 | . 23,657 | 06/24/2009 | 03/26/2037
12641Q EM 0|CSMC 2009-7R 18A3 SUB STP 0337RE 270,000 | .......24.375| .ccooiireernn65,813 | 00 270,000 | oo 197,078 [ oo | e ,893 | 55,815 [ MON... | v 2,646 | ..o 12,525 | 06/24/2009 | 03/26/2037
12641Q EN 8|CSMC 2009-7R 18A4 SUB STP 0337RE 270,000 | .......14.500 | ...ccooovierennn39,150 | 270,000 | oo 37,800 | oo 163,260 | ...occevernn(6,805) | covovinne 165,905 MON... 06/24/2009 | 03/26/2037
12641Q EP 3|CSMC 2009-7R 18A5 SUB STP 0337RE 300,000 24,000 24,646 MON... 06/24/2009 | 03/26/2037
12641Q EQ 1|CSMC 2009-7R 18A6 MEZ STP 0337RE 153,598 T e [ i3 179) [ [ MON... 06/24/2009 | 03/26/2037
12641Q EV 0|CSMC 2009-7R 1A1 SEQ SSNR 5.75 36 RE 1,700,000 | ........96.625| ..............1,642,625 | .............1,700,000 | .............. 1,700,000 | .ooovvriirereiirirmnins | ververrnrirerenincirenns | e [ s MON... 06/24/2009 | 03/26/2036
12641Q EW 8|CSMC 2009-7R 1A2 SUB 5.75 032636RE 120,000 | .......25.875] .coovieieerenn 31,050 | 120,000 | 120,000 | oo [ [ | e MON... 06/24/2009 | 03/26/2036
12641Q EX 6|CSMC 2009-7R 1A3 SUB 5.75 032636RE ceevnerenennnneins | evvinee [ [ e 2 39,416 MON... 06/24/2009 | 03/26/2036
12641Q EY 4|CSMC 2009-7R 1A4 MEZ 5.75 032636RE...........coccrsvvevvrrververiverirene | evvivee [ oo [ e 2 604 ....8,831 MON... 06/24/2009 | 03/26/2036
12641Q FC 1|CSMC 2009-7R 2A1 SEQ SSNR 5.5 35RE.........ccoovvervvrirervrnirerineens | coveee | oo [ o2 [ IFM ] ...........2,400,000 | ......103.000 | ..............2,472,000 | ..............2,400,000 | ..ccocc0ee0e.2,400,000 | cooovorveirinirerannes [ e [ v | e MON... 06/24/2009 | 08/26/2035
12641Q FD 9|CSMC 2009-7R 2A2 SUB 5.5 082635RE...........cccccruvernrvnmnivnriverinnnins | verivee oo [ e [ AFM | nn..240,000 | .......38.000 | ooovieereenn91,200 | i 240,000 | v 240,000 | v [ e e | oo MON... | . 06/24/2009 | 08/26/2035
12641Q FE 7|CSMC 2009-7R 2A3 MEZ 5.50 082635RE.. 290,078 239,479 L TN I MON... 06/24/2009 | 08/26/2035
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ SSNR 6.0 37RE.........c.cosevrvvemrvvmrcrerrenrnee | evvinee [ [ e 2 . 1,147,031 | ..101.125] 1,159,935 | e 1,147,031 | oo 47,031 [ i v [ | e MON... 06/24/2009 | 09/26/2037
12641Q FK 3[CSMC 2009-7R 3A2 SUB 6.0 0937 RE.......ccoeveevmrirernrrrernrvennnirenins | evvee | oo [ corerinnns 2[1FM | ................220,392 | ........82.125] ................. 180,997 | ................220,392 | ....... 220,392 [ ..o | e | s | e MON... 06/24/2009 | 09/26/2037
12645E DU 6| CSMC 2010-20R 6A3 SUB SSNR SSUP RE.........c.cceuvmerimreniriirinenis [ wvveee e [ wverins 21 AFM | e 1,792,500 | ........92.080] ..............1,841,600 | ..............2,000,000 | .............. 1,818,804 [ ..o | v 26,304 | i [ e MON... 02/22/2011 | 07/27/2035
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04-35, L1614,409 | [ e (8,293) [ | MON... 09/14/2011 | 04/25/2035
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35. e 1,744,739 [ e | erieenenn(97,222) | 00000.35,122 [ s MON... 02/19/2008 | 05/25/2035
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5-25-36..........cccevvrermrererenrircrmrneerennes [ wonnee [ oo [ ererenina 2[AFM | ...ccoee..e..999,984 | .......54.094 ] ...............540,938 | .............. 1,000,000 | ..ooovvorernnen 504,628 | .....cvvvrerrnreranes | verrrenne(19,642) [ oveniiiriciens [ MON... 12/08/2005 | 05/25/2036
12669D US 5 [CWHL 2002-39 A18 PAC 5.75 2-25-33........couvrerimrerrrinnierinniirenienes | cvvvie | oo | vevirenens 2 889,689 | ....... 884,000 | ...vverererecriinins | e 190 | e [ MON... 12/02/2002 | 02/25/2033
12670F AC 4 [CWL 2007-9 2A2 SEQ FLT 06-47........ccvvererrririererneieninerenisniensnnsenens | evineen | oo [ cerevienns 2[1FM] ..............1,670,000 | ........81.344 ]| .............1,626,875 | ..............2,000,000 | .............. 1,762,888 | ..oovovveereren | vererrereen 92,888 [ s [ MON... | . . 05/03/2011 | 06/25/2047
144531 FL 9| CARR 2006-OPT1 A3 SEQ FLT 02-36. [SUTRURORRNURTUREN DUVOPPRN IR PR 2 . e 1,563,049 [ ..o [ evrrrerrnnn 3,875 | e [ e MON... | . . ...4,990 | 07/26/2011 | 02/25/2036
152314 KJ 8| CXHE 2004-C AF5 SEQ STP 06-25-34.........cocovvurermrrernernnnrrerinnnens [ woveee [ oo [ ereenenn 2[AFM | e 1,995,000 | ........89.651| .............1,793,012 | .............. 2,000,000 | ...ccoovrenee 1,995,245 | ..o | e 188 [ s [ MON... | w9430 | o 110,767 | 08/11/2010 | 06/25/2034
161546 CW 4| CFAB 2002-3 1A5 SEQ 5.407 06-25-32 v | e o [ 2]. 909,997 | ........94.070 | .................856,089 | ................. 910,055 | ...ccovvirinnn 910,055 | ..o | e | s | MON... 09/10/2002 | 06/25/2032
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36.......ccevvrernrirervnireierneerens | erree [ e | vereevinne 2 339,083 385,321 | ....... 291,146 (21,895) [ ..o [ e MON... . 09/05/2008 | 01/25/2036
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136......ccccvummiiniinciinniieiiens [ e | [ v 2 146,511 167,921 (VN RN IO MON... | coceieeee 1,008 | o 10,073 | 02/27/2008 | 11/25/2036
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 0936.........ocvvvererereerenirenies | vvevee | oo | vereeeenee 2 ...2,135,030 2,719,783 | oreieeren2,126,562 | oo | e (41,185) [ v 54,451 | MON... ceevenen 161,367 | 08/13/2008 | 09/25/2036
172973 3L 1|CMSI 2005-7 1A7 VADM 5.50 10-25-35.......cccrvvrrernrireernrireinninerinnnees [ wonnee [ [ evienenn 21 AFM | e 2,971,875 | .......96.500 | ..............2,895,000 | .....cceooeec 3,000,000 | ...covvenee 2,959,299 | ...ocvieiiiiinninns | i 1,012 {27,502 | i MON... | .o 13,750 | cooevvrenee 164,971 | 10/25/2005 | 10/25/2035
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03-34........covvvvererernrirervennnneies | cvvee | oo [ corerinns 2 891,991 985,625 | ....... 892,180 190 [ [ e MON... 2,263 6,787 | 09/22/2011| 03/25/2034
17309L AD 7| CMLTI 2006-HE2 A2C SEQ FLT 08-36........cccevuerivniiienierieninninnins [ v | [ v 2 869,153 | .......75.755| ...ccce0eern. 799,304 | i 1,055,117 | v, 906,981 [ ... | e 35,021 [ oo | e MON... | oovirieereenn 386 | e 4,065 | 11/30/2010 | 08/25/2036
17309N AC  5|CRMSI 2006-1 A3 SEQ STP 7-25-36.........ceereerererirernnireeerinneenineninnes | vveree | oo | vereeeenne 2 484,387 493,486 | ...ovveererr 890,849 | i | e 1124 | [ MON... . 28,158 | 01/29/2008 | 07/25/2036
17309N AD 3 [ CRMSI 2006-1 A4 SEQ 5.939 7-25-36..........ccevuemrrmirirerieriiniisninniies | vviiee | oo | vevirnens 2. ...2,947,480 ,840,784 ...3,000,000 | ... 12,963,646 | ....cooocreiciinns | e 7,909 s | MON... | ..cccovee. 14,848 | e 178,170 | 05/12/2010 | 07/25/2036
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 9-25-36.........covvrrrrurnrirernniviemnseiinnnes [ weveee [ oo [ erirenene 2[AFM | e 1,707,268 | .......97.036 | .............1,915,225 | .............. 1,973,720 | .oovvoene 1,820,209 | ..o | errereeenn 38,083 [ s [ MON... | w9499 | e 113,982 | 08/07/2008 | 09/25/2036
17312F AB 9| CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37..........covvverrmerrerinrinniiisnins | cvveee [ oo [ e 2]. 332,593 341,998 | .o 196,376 | oo [ e (38,640) | o [ MON... | coocvreeeee 1,710 | 20,506 | 09/27/2007 | 04/25/2037
17312H AF 6 [ CRMSI 2007-2 AB NAS 6.265 06-37.........ccvvuervrrrrerireerrrienerienesensenes | cvevene | oo | vevereeens 2|.2FM | ..............2,587,523 | .......93.950 | .............2,627,821 | .00 2,690,602 | oo 2,591,268 | oo | 3,961 | s [ MON... ....149,905 | 04/12/2011 | 06/25/2037
17315J AP 7|CMLTI 2009-6 7A2 SUB 6.0 8-37 RE........cccovvumrririneirnneiseisniiisennns | eveieee [ oo [ coreriinns 2 2,012,563 | oo [ e (1,964) [ o | s MON... ...119,983 | 09/29/2010 | 08/25/2037
17315N AD 5|CMLTI 2009-8 2A1 SEQ 6.1 0437 RE SSVUUPURSPURPOPRURPORPPOPIN IUUPPONRN U FOPPOOPOONS 2. e 2,672,760 | ..o [ v [ | e MON... ceerener 109,076 | 04/07/2011 | 04/25/2037
17315X AD 3| CMLTI 2009-9 2A1 RR SEQ SSNR CSTR RE.........cccovtureririrevrneirerniins [ oviee [ [ eririnend 2[1FM | ..............1,784,008 | .......97.491| ..........1,811,710 | .............. 1,858,341 | .....cc...... 1,796,388 | ..o | e 5,246 | ..o | e MON... | covreeenn8,322 | e 99,150 | 08/31/2009 | 11/25/2035
17315X  AE 1| CMLTI 2009-9 2A2 RR SUB CSTR 11-35RE.......c.coeuvmeremrrininriveinns v | e [ wverins 2/ AFM | v 84,844 | ... 75467 | .................283,003 | ................375,000 | ...... 84,844 | ..o [ s [ | MON... A, . 20,008 | 08/31/2009 | 11/25/2035
17316A AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.0 37 RE.........ccccoeuvrimmrinriiniicnnis v o [ i 2[1FM ] .............3,790,612 | ......102.068 | ..............3,927,921 | ..............3,848,337 | .............. 3,802,438 | ...ocverieiiniinns [ i AT34 | s [ MON... | .o 19,242 | ..o 230,895 | 10/27/2009 | 05/25/2037
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 1235 RE cevereennenesneens | e | oo [ e 2[AFM] .............2,297,514 | .....100.237 | ..............2,306,563 | ..............2,301,109 | .............. 2,298,080 310 | o [ MON... ...126,602 | 02/18/2010 | 12/25/2035
22541Q FV 9 |CSFB 2003-17 1A4 NAS 5.50 6-25-33.........ccvvrruerneiernircennirernninens | wvveen | oo [ cererinens 2 RO 1,081,155 [ oo [ e, [VZ0[0) 1 SORRROR IO MON... | w930 | o 59,155 | 01/07/2005 | 06/25/2033
225458 QM 3| CSFB 2005-4 3A15 PAC 5.50 6-25-35.........cccnvvemermereenrienirenenenisnins | wevnee | oo | cervrennns 2[3FM | o 2,007,500 | ......102.094]| .............. 2,041,875 | ..o 2,000,000 | ..oovrernvene 1,993,535 (3,485) 29,139 [ MON... | w9167 | e 109,964 | 07/05/2005 | 06/25/2035
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23242E AD 1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37. 2[1FM B18,746 | oo [ 29,530 [ [ 5.674 MON...| . 07/24/2006 | 01/25/2037
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04-46 ceeverennssseessnssessssssessins | evnee | oo [ e 2[AFM | ..............2,253,789 | ........66.460 | ..............2,269,504 | ............3,414,832 | .00 2,298,468 | oo | e ndBABTY [ s e | e 0.444 MON... 05/27/2011 | 04/25/2046
23245G AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 1246........ccoeovrrervrvrnnvens | eevrs | oo [ e 2[.1FM 136,608 | ..o | e 0.454 MON... 05/13/2008 | 12/25/2046
24763L FN  5|DELHE 1999-2 A7F NAS 7.03 08-15-30.......c.cveuumerrrremenrerinensnneinneens | evvieee | oo [ coreveen 21 AFM | i 118,289 | .....85.492 | i 101,138 | e 118,301 | e 118,297 | e | v T [ | e | v 7.030 MON... 05/27/1999 | 08/15/2030
251510 DQ 3|DBALT 2005-2 2A1 SEQ FLT 3-25-20, ARM | 1,029,292 | ..84.852 ..l 1,018,509 1,200,340 1,049,825 [ [ 3,329 [ [ 0.594 MON... 03/19/2008 | 03/25/2020
32052D AG 6|FHAMS 2006-FA8 1A7 SEQ 6.0 2-25-37. AFM | 199,463 | ........66.000 | ..ooreveern 180,336 | oo 273,237 | 125,833 | s | e (T,815) | s [ 6.000].... MON... | . 08/13/2008 | 02/25/2037
32113 CF 0 |FNLC 2005-4 A3 SEQ FLT 02-36. AFRM | . .995,557 | L. 76874 .992,310 | 1,290,835 | 1,005,673 [ e [ el 1017 [ [ 0.564 MON... 09/22/2011 | 02/25/2036
36190G AA 6 |GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE.......coovvrervrrerimrneirens | evvee | oo [ coreriens 2[AFM | ..o 7,220,193 | ... 102.250 | ..o 7,610,977 | oo 7,443,498 | o 7,258,502 | oo | e 17,964 [ s | e 5.974 MON... 10/27/2009 | 01/26/2037
3622E8 AB 1 [GSAA 2006-15 AF2 SEQ 5.67876 092536............cveurvemerrereriererneerienes | cvvvee | oo | veverenens 2[1FM | ................905,836 | .......54.500 | ................783,620 | ........... 1,437,834 | .ooiriseeee 767,207 | oo | evererennn(37,980) [ o | e 5.679 MON... 09/24/2008 | 09/25/2036
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12-25-34.......c.ovemrreiirnireeneirerinnineeens | ceveree [ e | vereerine 2| 2FM | v 1,102,200 | o 71412 i 784,411 | 1,098,425 | i 1,107,053 | s | e (BAT) | s [ e 2.891 MON... 05/04/2007 | 12/25/2034
393505 XE 7|GT 1997-6 A8 SEQ7.07 1-15-29.... 20AFE| 132,705 | 104500 | i 134,520 | i 128,727 | 128727 | [ [ | | 7.070 MON... 08/29/2002 | 01/15/2029
39538W DC 9| GPMF 2005-HE4 1A1 SEQ FLT 7-30.......ccoueiuimirreririernrncernrineriennes [ eovene [ oo [ oreenens 2[AFM | ... 439,224 | .......83.500 | ...ooocrvreern 421,554 | i 504,855 | e BT 37T | i | e 15,622 | e [ 0.514 MON... 10/21/2010 | 07/25/2030
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 RE ISVURRUSTIRURRRPONTRN IUPRURPRN IR PO 2[2AM | ... 562,371 562,874 | ...coovvvveiveiciiins | e 75 [ | e 5.180 MON... 01/28/2005 | 09/25/2034
40432B  AA  7|HALO 2007-2 1A1 SEQ SSNR 5.50 9-37.......ccvveerenrrermirernnerernninenns | cvneen | oo [ corevinnns 2[.1FM .1,241741 ] ...95.240 | ............. 1,347,733 | ... 1,415,089 | e 1,274,328 | ..o | e 10,386 [ .vovveeereerierieriiens | oo 5.500 MON... 09/19/2008 | 09/25/2037
45254N MZ  7|IMM 2005-2 1A2 SEQ SSUP FLT 0435..........cocoverevmmrmerrereneniininenns [ everen | e [ woveriens 2|.3FM 915,200 | .......53.906 | .................587,322 | ..............1,089,524 | ....... 929,996 | ..o | e 3,297 [ oo [ 0.914].... MON... 02/11/2008 | 04/25/2035
45254N NT  0|IMM 2005-3 M1 MEZ FLT 8-25-35...... 2| AFM ..302,607 (29,961) MON... 05/20/2008 | 08/25/2035
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635..........coovvevererennricnniveiins | evvivee [ oo [ e 2[.3FM | ... 247,056 | ........36.000 | ......c...c..... 150,746 | ...oorreeer 18,739 | 155,690 [ oo | e (15,233) . MON... 08/19/2008 | 06/25/2035
45661F AB 7 [INDYL 2006-L2 A2 SEQ FLT 6-25-39........cccerurerirerveininernrirenineriennnes | cvveree | e | vereeeen 2|.6FE] ... 518,129 | .......45.000 | ......cc..c.0..n. 306,787 | coovivrireennB81,748 | cooiiii9,538 [ [ s (100,226) | ...voovvrnererireireees [ eenne 0.444|....... 99.000 | MON... 05/15/2008 | 06/25/2039
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235.......c0vvvvinrireriinnienriieninnns [ evieis | [ osnirs 2| .4FM 740,099 (A T4 IR 6.000]......... 0.496 | MON... X 02/07/2008 | 12/25/2035
46627M EC 7| JPALT 2006-S1 1A6 NAS 5.75 3-25-36..........c0verrrrrrererirsriserensisessens | evsene | e | eerrenes 2|.3FM . A7T7,787 (35,412) | vvevvernen 166,817 | oveveeevererierirnee | vevereens 5.750 | ........ 5402 | MON... | coooevrrernnd 9,099 | .o 109,163 | 01/31/2008 | 03/25/2036
46628L AB 4 [JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6-36.......cvvvvvrrrvereririrnenanens | evvvees | oo [ eorerrnns 2[1AFM | .. 740,711 925,889 \ B [ (155,415) | covocvvvvceerveirieenes [ s 2.757 | ... 13.191| MON... 3,726 33,491 | 10/15/2008 | 06/25/2036
466285 AN 3 [JPALT 2006-A6 2A4 SEQ SSNR 5.95 1136......ccvvvervrirrermrneiinrerienes | evveres | oo [ corerinns 2[3FM | e 1,266,208 1,699,608 | .......cc..c.. 1,418,988 (25,078) | ..vvvovecerrcinriinis [ e 5.950 | ......... 5.790 [MON... | covvveerrrns 8,427 | oo 101,128 | 05/01/2008 | 11/25/2036
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07-36........cccoevumrererinriiniicnniireninne [ e | [ v 2|.1FM ...1,429,209 21,803,419 | 1,437,350 [ [ e 834 | [ 0474]......... 7.655|MON... | oo, 205 | o 4,889 | 05/11/2011 | 07/25/2036
46630P AP 0[JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37.....cvvvvrvrnrrerneivennerees | evevees | oo [ cererinns 2|.3FM 104,523 e 1,283 | s [ 5.587] ....... 21443 [MON... [ oo 516 6,163 | 06/23/2008 | 04/25/2037
46632T AA 3 [JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE.......ccocovvumivniinrivniins | vviee | oo | cevirnens 2| AFM | ..............2,356,444 | .......90.000 | ............2,679,542 | ..0oe0ererni 2,977,269 | oo 2,421,325 | oo | e 14,238 | .o | e 5137 | e 7439 |MON... | v 13,590 | .oocvrvenee 159,470 | 12/07/2009 | 07/27/2037
46633A AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE..........ocovvviererverrerverens | cvvees | oo [ coreriens 2[.1FM e 1,909,035 | ....ocvoveeeerreinn | e 36,967 | ..o [ 2248 ......... 7.151 | MON... 4412 | . 65,383 | 12/18/2008 | 03/26/2037
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE.........ccccoovvvmirvcrieniians | evvvees [ [ e 2[AFM | ..............1,444,073 | .......91.890] ............1,710,825 | ............1,861,819 | ....cc...cc0e. 1,743,026 [ ..o [ oo 102,662 | e [ [ e 7.335]....... 26.680 | MON... | .............23,925 | ........... 128,310 | 12/18/2008 | 11/26/2036
46633A AG 0[JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE.........ccovvvevrerrerrerverens | cvvees | oo [ coreriens 2[AFM ] .............2,131,519 | .....104.110] ..............3,050,342 | .............2,929,923 | .............. 2,340,873 | ..o | veriereeen T TOT [ e | e 9.500] ....... 18.660 | MON... ...2T3,471 | 12/18/2008 | 06/26/2037
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE.......cccconvvumnvcnriiciinniines | evvieee [ [ e 2|.1FM 02,292,529 | e | e 12,998 | s | 5453]....... 6.805| MON... ...133,749 | 08/14/2009 | 05/26/2037
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE.......cccovvverimrernrrerinns | evvves | oo [ coreriens 2[1FM] .............2,093,232 | ......100.246 | .............2,260,119 | .............2, 254,575 | .............. 2,138,072 | v [ v 19,900 [ | e 2248 ......... 4.300 | MON... . 62,502 | 08/18/2009 | 03/27/2037
46634B BY 7|JPMRR 2009-12 4A1 SEQ 5.75 12-35 RE........cccoovevmrnnicnnivcicnniines | evviees [ [ e 2[1FM | ... 2,138,961 | ..oocvervriiencnnis [ e 1,579 [ | e 5.750 | .coounn 5.944 IMON... | .............10,351 | ........... 123,993 | 01/05/2010 | 12/26/2035
46634D AW 8| JPMRR 2010-1 3A1 SEQ SSNR 6.0 RE.........c..ovveverirerrrinirinerrnrenees [ evveen | [ wverins 21 AFM | oo 4,823,000 4,823,000 | ..ovvernvne 4,823,000 | ..ooorerrercnieninens [ s [ | e 6.000]......... 6.000 [MON... | ..occrrernn 24,115 | i, 313,489 | 02/17/2010 | 04/26/2037
46634D AX 6|JPMRR 2010-1 3A2 RR MEZ 6.0 RE..........cooovemririrvnrcirerneirnninerisinns | vvvee [ e | vereerine 2[.1FM 1,071,953 [ oo | s 15,433 | oo | e 6.000]....... 15.010 | MON... ...156,192 | 02/17/2010 | 04/26/2037
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.0 07-36 RE.........ccovvvermrienrccinnreiins | vvvee | e | verireinne 2[AFM | ..............7,138,874 | .....106.250 | ..............7,490,412 | ..............7,049,799 | .............. 7,124,523 (8,274) | oo [ s 6.000]......... 5.775| MON... 07/08/2010 | 07/26/2036
46634F AZ 6 [JPMRR 2010-2 3A6 NAS EX 6.0 07-36 RE........cccooovrumrrerineinneirnenns | vvee | oo | cevireeens 2|.1FM 371,844 . D427 | 375,286 | s | 2,286 | ovveeveereeeeeeeienis | o 6.000......... 7.257 |MON... 07/08/2010 | 07/26/2036
46634F BA 0 [JPMRR 2010-2 3A7 NAS EX 6.0 07-36 RE........cccocovrrmerrmrmrrnvninerns | veeee | oo | verereeens 2[1FM | ... 336,679 | ...... 105.110 ... 435,474 A14.303 | 341,891 | | K (R IO 6.000]......... 8.332 |[MON... . 23,240 | 07/08/2010 | 07/26/2036
466358 AA  9[JPMRR 2010-7 1A1 SEQ SSNR CSTR RE.........ccccevmmriririnrneerernirininns | cevvees | oo [ corerinns 2[AFM | o 1,941,724 | ... 106.230 | .oovveeenee 1,923,257 | .ovoerene 1,810,465 | ..o 1,921,821 | oo | e (15,942) [ ..oovvvevirrcreinns | e 5.740| ......... 3.822 |MON... | cooerreernn 8,753 | i 114,109 | 09/15/2010 | 03/26/2039
466358 AD 3 |JPMRR 2010-7 1A4 SEQ CSTR 0339 RE........ccccovvummrirmrrrerirmirrenirenes | evvivee oo [ ceviriiens 2[.1FM ..1,125,203 21,600,000 | .overree 1,139,197 [ | i 11,338 [ o | oo 5.740| ......... 9.111 |MON... ceerenen 100,115 | 09/15/2010 | 03/26/2039
466358 AJ 0|JPMRR 2010-7 1A9 SEQ SNR CSTR 0339RE.........cocovmivnrivcinniians | evvvees [ oo [ e 2[.1FM 491,771 725 | o [ e 5.740 | ......... 5.977 [IMON... | coovvreereeecn 2817 | i 31,286 | 09/15/2010 | 03/26/2039
47232D AF 9| JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE.........ccovvereremrrverirerirnees [ wvveen | e [ woverines 2/ AFM | oo 579,554 | .......98.638 | ..o BT1,660 | 579,554 | i BT9,554 | s | e | e | 6.500......... 6.500 | MON... 04/01/2009 | 09/26/2036
47232D AG 7|JMAC 2009-R5 2A2 SUB SSUP CSTR 36RE...........cocumrrererenerrneernenis [ cvveen | e [ ovrires 2|.3FM | ... 243,014 014 [ 283,014 | i [ | | e 6.500......... 6.500 | MON... 04/01/2009 | 09/26/2036
47232D AH 5| JMAC 2009-R5 2A3 SUB SSUP CSTR 36RE..........ccoovrereereneriirirneri | wvveen | e [ verins 2| AFM | e 121,507 | .......49.597 | .....c.ccc.e.....60,264 | ..o 121,507 | v 107,459 | s | v (556) | vvoverrrereenn 13,492 | oo | e 6.500]......... 6.353 | MON... 04/01/2009 | 09/26/2036
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47232D AJ 1|JMAC 2009-R5 2A4 SUB SSUP CSTR 36RE. 5FM 121,507 | .......27.409 | ...cooveveernnn33,304 | oo 121,507 | e 79,146 (1,136) 41,225 | .. MON... 04/01/2009 | 09/26/2036
47232D AK 8|JMAC 2009-R5 2A5 SUB SSUP CSTR 36RE 5FM 121,507 . ..26,690 | ................121,507 | ...... 36,452 47,099 (4,580) 50,109 MON... | . 04/01/2009 | 09/26/2036
47232D AL 6| JMAC 2009-R5 2A8 MEZ SSUP CSTR 36RE.........ccccruvurveermrrenerreriens [ v | e [ woverins 2|.6FM 281,913 | ........ 14.888 ...56,089 | ................376,743 | ...... 42,286 [ ..o | e (10,722) [ ..o 33,255 MON... 04/01/2009 | 09/26/2036
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE.......c.cocovrimirnireirernienns [ vrree [ e | vereeren 2[.1FM ..1,258,716 | ........ 95.243 198,843 | i 1,258,716 | i 1,258,716 [ s | e MON... 04/01/2009 | 01/26/2047
47232D AN 2| JMAC 2009-R5 3A2 SUB SSUP CSTR 47RE AFM 905,017 MON... 04/01/2009 | 01/26/2047
47232D AP 7|JMAC 2009-R5 3A3 SUB SSUP CSTR 47RE. AFM ..452,509 MON... | . 04/01/2009 | 01/26/2047
47232D AQ 5|JMAC 2009-R5 3A4 SUB SSUP CSTR 47RE AFM 452,509 (2,907) MON... 04/01/2009 | 01/26/2047
47232D AR 3| JMAC 2009-R5 3A5 SUB SSUP CSTR 47RE..........covummrrerenerrsrenern | covveen | e [ orrirens 2|.1FM 820,341 | ........14.053 | oo 181,694 | 1,292,882 | o0 99,876 [ oo | e (38,181) | ..vvveernen 159,441 MON... 04/01/2009 | 01/26/2047
47232D AS 1| JMAC 2009-R5 3A6 MEZ SSUP CSTR 47RE.........ccconuveveemmrrmerverirnns [ ever | e [ v 2|.6FM 148,111 | 109865 | oo 76,524 | i TT5,729 | (24,840) MON... 04/01/2009 | 01/26/2047
47232D AT 9| JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE..........ccovrerererreirerrieens [ vrree [ e | vereerene 2[.1FM 312,227 MON... 04/01/2009 | 09/26/2036
47232D AU 6| JMAC 2009-R5 4A2 SUB SSUP CSTR 36RE. AFM ..639,984 MON... | . 04/01/2009 | 09/26/2036
47232D AV 4| JMAC 2009-R5 4A3 MEZ SSUP CSTR 36RE. AFM 124,537 MON... 04/01/2009 | 09/26/2036
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE.........cccvvuererermrrvcrirerrnens [ evir | e [ v 2[1FM 323,294 323294 | ... 323294 | ..o [ MON... 04/01/2009 | 01/26/2036
47232D AX 0|JMAC 2009-R5 5A2 SUB SSUP CSTR 36RE AFM 240,000 | ........78.009 | ....ccceeerr 187,221 | oo 240,000 | ..ooorerernene 240,000 [ ..ovorrereerenieiis | e MON... 04/01/2009 | 01/26/2036
47232D AY 8|JMAC 2009-R5 5A3 SUB SSUP CSTR 36RE AFM 120,000 120,000 MON... 04/01/2009 | 01/26/2036
47232D AZ 5|JMAC 2009-R5 5A4 SUB SSUP CSTR 36RE. AFM ..120,000 .120,000 MON... 04/01/2009 | 01/26/2036
47232D BA 9| JMAC 2009-R5 5A5 SUB SSUP CSTR 36RE AFM 120,000 120,000 64,932 MON... 04/01/2009 | 01/26/2036
47232D BB 7| JMAC 2009-R5 5A8 MEZ SSUP CSTR 3BRE.........ccconuvveermmrenernerirens [ evveen | e [ wverins 2|.1FM 274,634 | .......32.167 | oo 141,534 | 440,000 | ..coorevernene 114,255 (9,973) 66,727 MON... 04/01/2009 | 01/26/2036
47232D BH 4| JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE.........ccccovuvervmrrverrerirnins [ ever | [ v 2|.1FM 587,786 587,786 | ....... 587,786 | ..ovvvrrierierinnens [ o MON... 04/01/2009 | 09/26/2036
47232D BJ 0| JMAC 2009-R5 7A2 SUB SSUP CSTR 36RE..........covumerererernerrireneris [ evveen | e [ everins 2|.1FM 532,316 532,316 381,803 MON... 04/01/2009 | 09/26/2036
47232D BK 7| JMAC 2009-R5 7A3 SUB SSUP CSTR 36RE.........coovverierinrriirinriis v | o [ v 2[1AFM | .. 266,158 | ........20.873| .....ccccce00ee. 55,556 | oo 266,158 | ....ooovrvrerires TA25 | i MON... 04/01/2009 | 09/26/2036
47232D BL 5|JMAC 2009-R5 7A4 SUB SSUP CSTR 36RE.........cocommrierernerririneni [ eovveen | [ woverrnes 21 AFM | o 103,771 | e 13196 | oo 35,124 | 266,158 | ..o 5,318 MON... 04/01/2009 | 09/26/2036
47232D BM 3| JMAC 2009-R5 7A5 SUB SSUP CSTR 36RE..........coooverieriniiiniinnii v | [ v 2[AFM | ... ...30,189 3,891 MON... 04/01/2009 | 09/26/2036
47232D BN 1| JMAC 2009-R5 7A8 MEZ SSUP CSTR 36RE.........ccconevumeermrrenerinerirens [ evveen | [ wverins 2[1FM | ... . 2,827 MON... 04/01/2009 | 09/26/2036
47232D BP 6| JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE.......ccccovvuniivmriverreninnns [ e | [ v 2|.1FM 1,288,957 [ ..o | v MON... 04/01/2009 | 07/26/2037
47232D BQ 4|JMAC 2009-R5 8A2 SUB SSUP CSTR 37RE.......ccocomirerermiererneircrenns | ereree [ e | verereinne 2[1AFM | ... 799,584 807,623 | ... | e 3,396 MON... .8, . . 04/01/2009 | 07/26/2037
47232D BR 2| JMAC 2009-R5 8A3 SUB SSUP CSTR 37RE.........cccouvermrinininrinniis v | o [ v 21 AFM | o 308,918 282,163 MON... | oo 4,420 | .o 24,290 | 04/01/2009 | 07/26/2037
47232D BS 0|JMAC 2009-R5 8A4 SUB SSUP CSTR 37RE.......cccovvumerimremeriininneris | wovveen | e [ everins 2|.1FM 278,533 MON... ..24,290 | 04/01/2009 | 07/26/2037
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 37RE.......c.cceuuvureriniiiinrinnin v | [ i 2|.1FM 867,855 MON... ..85,016 | 04/01/2009 | 07/26/2037
47232D BU 5| JMAC 2009-R5 8A6 MEZ SSUP CSTR 37RE........ccccomuvueemrrenernerirens [ evveen | [ wverins 2|.1FM 162,403 16,363 MON... 32,539 | 04/01/2009 | 07/26/2037
47232D CG 5| JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE.........coovvvvvververivcinens [ v o [ v 2[1FM | ... 578,725 | ......97.830] .................566,165 | ................578,725 | ..ccceeeoouce. 578,725 | ... | e MON... 04/01/2009 | 05/21/2036
47232D CH 3| JMAC 2009-R5 11A2 SUB SSUP CSTR 36RE.........cccomvrvmmrirerirmrernenes [ wvveen | e [ woverirs 2/ AFM | e 285,116 | ........61.990 | ....cccoeee... 176,743 | 285,116 | o, 178,819 | oveoceeereriens | v (804) MON... 04/01/2009 | 05/21/2036
47232D CJ 9| JMAC 2009-R5 11A3 SUB SSUP CSTR 36RE.........ccooovvvmirvernriinnes v | [ v 2[.1FM 142,558 59,852 (1,688) MON... 04/01/2009 | 05/21/2036
47232D CK 6| JMAC 2009-R5 11A4 SUB SSUP CSTR 36RE.........coccovvrvmrrrrerermrenenes [ rvieen | [ woverirs 2| 4FM | ... 142,558 43,052 (3,087) MON... 04/01/2009 | 05/21/2036
47232D CL 4|JMAC 2009-R5 11A5 SUB SSUP CSTR 36RE.........cocomeremrrrrerirnrinenns [ v | e [ v 2| 4FM | ... ...62,434 . . 203,654 | ... 19,431 (6,411) MON... 04/01/2009 | 05/21/2036
47232D CM 2| JMAC 2009-R5 11A6 MEZ SSUP CSTR 36RE...........cocvemrereernvrrnerines [ evveen | e [ wverirs 2[1FM | ... ..24074 | ... 18.140] .... 125,860 | .ooovverinne 142,558 | ........... 5,378 (5,877) MON... 04/01/2009 | 05/21/2036
47232D CU 4| JMAC 2009-R5 13A1 SEQ SSNR CSTRATRE..........cccovvrermrrieinrrcirans | vrree [ e | vereerene 2[AFM | oo 200,909 | ........ 98.600 | ..o 198,097 200,909 | ....... 200,909 [ ..o | e MON... 04/01/2009 | 04/26/2047
47232D CV 2| JMAC 2009-R5 13A2 SUB SSUP CSTR 47RE.........ccccoommrmmmrrerrmrernines [ vvvre e [ wverirs 2|.1FM 262,483 | ........ 85.115 262,483 | ....... 262,483 [ ..o | e MON... 04/01/2009 | 04/26/2047
47232D CW 0| JMAC 2009-R5 13A3 SUB SSUP CSTRATRE..........ccoverirmirnrenrirerinnns | vrvee [ e | verevrinee 2[.1FM 131,241 | ... 62772 wovvieirrenn82,383 | o 131,241 | v 131,241 | oo | e MON... 04/01/2009 | 04/26/2047
47232D CX 8| JMAC 2009-R5 13A4 SUB SSUP CSTRATRE.........cocommrvmmmrrerirmeenenes [ wviees | [ wverins 2[AFM | ... ..204,989 | ........ 31.996 339,683 | ...... 58,361 (1,057) 71,201 MON... 04/01/2009 | 04/26/2047
47232D CY 6|JMAC 2009-R5 13A5 MEZ SSUP CSTR 47RE.........cccovvvmmremeernnrinernns | covvee e [ rvrirns 2[AFM | ... 54754 | ... 22.451 231,602 | ...... 11,580 (3,620) 35,111 MON... 04/01/2009 | 04/26/2047
47232D CZ 3| JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE.......ccovvvevvrrverirerivcnnene | evveen | e [ everirs 2[AFM | o 1,283,220 | ........ 97.500 | ...ovvennne 1,276,081 | ..cvorne 1,308,803 | ....ccvvvuve 1,278,788 | ..o | e 2,722 MON... 04/01/2009 | 06/26/2037
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47232D DA 7|JMAC 2009-R5 14A2 SUB SSUP CSTR 37RE AFM | .. .217,714 100,825 | .ovooeercerieiens | v 1,486 [ v | oo 5.500].... MON... | . 04/01/2009 | 06/26/2037
47232D DB 5|JMAC 2009-R5 14A3 MEZ SSUP CSTR 37RE... AFM | .. 326,572 | ...... 57,689 (3,760) A5,580 | v | s 5.500 MON... 04/01/2009 | 06/26/2037
47232D DC 3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE... AFM | .oev.....935,940 | .......96.764 | ................905,653 | .....c.coinnnnd 935,940 | ..ccovvirinns 935,940 [ ..o | e | e | e 5.500 MON... 04/01/2009 | 08/26/2037
47232D DD 1|JMAC 2009-R5 15A2 SUB SSUP CSTR 37RE... AFM | ... 284,238 | ....... 281,283 | .o | e 329 | e [ e 5.500 MON... 04/01/2009 | 08/26/2037
47232D DE 9|JMAC 2009-R5 15A3 SUB SSUP CSTR 37RE... AFM [ ceiee000052,600 | 1t 71588 | e 101,74 | e 142119 | 084,806 | s | e 5,267 | s [ 5.500 MON... 04/01/2009 | 08/26/2037
47232D DF 6|JMAC 2009-R5 15A4 MEZ SSUP CSTR 37RE... ARM [ e 112,287 | 54442 232115 | 826,356 | e 125,746 | s | 5,828 | s [ 5.500 MON... 04/01/2009 | 08/26/2037
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE... AFM 809,464 | e [ [ | 7.000 MON... 04/01/2009 | 08/26/2037
47232D DK 5|JMAC 2009-R5 16A2 SUB SSUP CSTR 37RE... ARM | 216,222 | .......83.099 | ..ooiiernn292,007 [ o 351,396 [ i 240,005 [ ..o | e TIT | s [ | e 7.000 MON... 04/01/2009 | 08/26/2037
47232D DL 3|JMAC 2009-R5 16A3 SUB SSUP CSTR 37RE... AFM | ...................66,583 | ........68.063] .................119,586 | .................175,698 | ...... 83,161 | oo | e 2,829 [ [ e [ e 7.000 MON... 04/01/2009 | 08/26/2037
47232D DM 1|JMAC 2009-R5 16A4 SUB SSUP CSTR 37RE... AFM | 72,937 [ 51.202 125,946 | o 245977 | ...... 64,936 | ..ooovvcrerineiinnes [ v 1,234 [ [ e [ e 7.000 MON... 04/01/2009 | 08/26/2037
47232D DN 9| JMAC 2009-R5 16A5 MEZ SSUP CSTR 37RE... SFM | ... 281,117 43,368 [ ..o | e (11,480) | e [ e MON... | . 04/01/2009 | 08/26/2037
47232D DP 4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE... AFM 682,737 [ ......99.122 | ..o BT6,742 | 682,737 | oo 682,737 | oevecreeeincerneeinns | vrerneninerinenienenes | s | e 2.691 MON... 04/01/2009 | 09/26/2035
47232D DQ 2| JMAC 2009-R5 17A2 SUB SSUP CSTR 35RE... AFM 785,053 | ........88.420 | .....cccoeoe....894,144 | 785,063 [ oo 785,053 [ oo i | s | e 2.691 MON... 04/01/2009 | 09/26/2035
47232D DR 0|JMAC 2009-R5 17A3 SUB SSUP CSTR 35RE... AFM 900,891 | ........69.590 | ..o 1,024,347 | v TAT1974 | 982,715 [ s | e 51,408 | ..o | e 2.691 MON... 04/01/2009 | 09/26/2035
47232D DS 8|JMAC 2009-R5 17A4 MEZ SSUP CSTR 35RE... AFM 181,472 [CRST) ) RN PO 2.691 MON... 04/01/2009 | 09/26/2035
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE... AFM 455818 | .......99.126 | .ooooireerren 851,832 | 855,818 [ e 855,818 | s | e | s | s 5.221 MON... | . 04/01/2009 | 04/26/2037
47232D DW 9| JMAC 2009-R5 18A2 SUB SSUP CSTR 37RE... ARM | . 366,187 revirnrnenneenn T3 | e [ (152) i | s 5.221 MON... 04/01/2009 | 04/26/2037
47232D DX 7|JMAC 2009-R5 18A3 SUB SSUP CSTR 37RE... AFM | i 82,768 | .......84.582] ... 166,35 | i 196,675 | oo 103,814 | ovvvceeeeeercenreens | eveerrieneeenh 897 [ e | s 5.221 MON... | . 04/01/2009 | 04/26/2037
47232D DY 5|JMAC 2009-R5 18A4 SUB SSUP CSTR 37RE... AFM | .. ..196,675 | ...... TA26 | oo | o2y 193 | | e 5.221 MON... | . 04/01/2009 | 04/26/2037
47232D DZ 2|JMAC 2009-R5 18A5 SUB SSUP CSTR 37RE... ARM | el 114707 | 41473 203,919 | 491,688 | ...oevovveenne 116,752 | ovvveeerveeevenrenns | cevvenrieenes(4,825) [ o | s 5.221 MON... 04/01/2009 | 04/26/2037
47232D EA 6|JMAC 2009-R5 18A6 MEZ SSUP CSTR 37RE... SFM | ... 524,467 | ...... 58,132 | vvvvvervrvcrernenne | errvereennen(16,871) [ o | e 5.221 MON... 04/01/2009 | 04/26/2037
47232D EB 4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE AFRM | 65,430 | ......100.000 | ..oovvecverrern65,430 | coiiiieeennd85,430 | i 85,430 [ i [ [ [ 5.166 MON... 04/01/2009 | 06/26/2037
47232D EC 2| JMAC 2009-R5 19A2 SUB SSUP CSTR 37RE... AFM | 276,555 | ........95.383 | ..ooiie0rni290,507 | oo 304,568 | oo 304,568 | s | veneennnnnB09 | [ 5.166 MON... 04/01/2009 | 06/26/2037
47232D ED 0|JMAC 2009-R5 19A3 SUB SSUP CSTR 37RE... AFRM | ce00.80,305 | .. 94193 o 143,440 | 152,284 | 152,284 [ e [ e TABT0 [ [ 5.166 MON... 04/01/2009 | 06/26/2037
47232D EE 8| JMAC 2009-R5 19A4 SUB SSUP CSTR 37RE... AFM [ 61,238 [ 85741 | 130,569 | 152,284 | 152,284 | s | e B8,312 | e [ 5.166 MON... 04/01/2009 | 06/26/2037
47232D EF 5|JMAC 2009-R5 19A5 SUB SSUP CSTR 37RE... AFM | .. w1817 | e | ierieeen9,110 [ s s 5.166 MON... 04/01/2009 | 06/26/2037
47232D FF 4| JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE AFM | .........409,615 | .......90.582] ................371,037 | ................409,614 | ................. 409,614 | ..o | e | e | 5.611 MON... 04/01/2009 | 12/26/2036
47232D FG 2|JMAC 2009-R5 24A2 SUB SSUP CSTR 36RE... AFM 300,000 | ........79.904 | .................239,711 | .................300,000 | ....... 300,000 [ .eoverrerrercerrnine | e | e | e 5.611 MON... 04/01/2009 | 12/26/2036
47232D FH 0|JMAC 2009-R5 24A3 SUB SSUP CSTR 36RE... AFM 150,000 | ... 78.017 | oo 117,025 | oiri00150,000 | e 150,000 | e [ e [ | oo 5.611 MON... 04/01/2009 | 12/26/2036
47232D FJ 6|JMAC 2009-R5 24A4 SUB SSUP CSTR 36RE... 3FM 900,000 (1,759) 192,629 | oo | e 5.611 MON... 04/01/2009 | 12/26/2036
47232D FK 3| JMAC 2009-R5 24A5 MEZ SSUP CSTR 36RE... . ARM | 236,384 | 18710 112,262 | 000800,000 | e [ [ v (11,998) | ovovevereireriseienies | e 5.611 MON... 04/01/2009 | 12/26/2036
47232D FM 9| JMAC 2009-R5 19A6 MEZ SSUP CSTR 37RE.........c.cooevemremernnrrnerines [ eovveen | e [ verirs 2| AFM | oo 51,4568 | 1 AT.207 | e 123474 | 261,058 | 51,823 | | s 44,855 |...oveerrnn 95,621 | oo [ e 5.166 MON... 04/01/2009 | 06/26/2037
47232V AA  0[JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE.......ccovvrrermrrrrernrirerninens | ervee | oo [ corerinnns 2[.1FM 472,498 | .......98.264 | ............... 464,296 | ..o BT2,498 | it BT2,898 | e | e | e | 6.000 MON... 04/01/2009 | 02/26/2037
47232V AB  8|JMAC 2009-R4 1A2 SUB SSUP 6.0 37RE.........cocovurvimerrerineensnisenns | eevinee [ oo [ cervveinns 2[AFM | ... 115,347 | ..o 49.903 | oo 57561 | e 115,347 | e b T15,.34T | s [ e [ | e 6.000 MON... 04/01/2009 | 02/26/2037
47232V AC  6|JMAC 2009-R4 1A3 SUB SSUP 6.0 37RE.........ccocommrermermriseinneirnerns | evvreee [ oo [ coririins 2[AFM | ... ....59,052 743 B9B76 | s | e 6.000 MON... | . 04/01/2009 | 02/26/2037
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.0 37RE.........ccocovmrrmerrereneensriserins | vevivee [ oo [ cerveinnns 2[1FM | ... 23,798 [ 027702 coviieeen23,965 | 868,510 [ o LI I SN (864) | ..verrercerrrireiirenes [ e 6.000 MON... | . 04/01/2009 | 02/26/2037
47232V AE 2| JMAC 2009-R4 1A5 MEZ SSUP 6.0 37RE........cccoveemrrmmernerineineennees | evvieee [ oo [ e 21 AFM | s 27,147 | . 19.952 i 28,376 | oo 142,219 | oo LI TR U (CA10) ) R PO 6.000 MON... 04/01/2009 | 02/26/2037
47232V AF  9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE........ccocccvurrmerrerernerrinirnnns | evvinee [ oo [ e 2|.1FM ...1,653,723 1,853,723 | e 1,853,723 [ e [ | s | e 5.750 MON... 04/01/2009 | 02/26/2037
47232V AG 7|JMAC 2009-R4 2A2 SUB SSUP 5.75 37RE........ccccovvvmerermrinneirseinerinns | evvieee [ oo [ e 2|.1FM 403,716 | .......53.367 | oo 215,451 | 03,716 | 03,716 | s | e | et | e 5.750 MON... 04/01/2009 | 02/26/2037
47232V AH  5|JMAC 2009-R4 2A3 SUB SSUP 5.75 37TRE........ccccovuvurerermeenereseenernins | eevinee [ oo [ cerveinnns 2|.5FM 302,787 | ........39.286 | .................118,954 | ................302,787 | ....... 302,787 [ oo | cevereriserienienees | seeseeissinesenienes | e 5.750 MON... 04/01/2009 | 02/26/2037
47232V AJ  1|JMAC 2009-R4 2A4 SUB SSUP 5.75 37RE........ccccosuvrmerermrernnrineenerinns | wevrnee [ oo [ ceririinns 2[AFM | ... 302,787 | .......23.765| ..ccoovvreeen. 71,956 | ........302,787 | . 67,067 (1,433) 36,691 | e | e 5.750 MON... 04/01/2009 | 02/26/2037
47232V AK  8|JMAC 2009-R4 2A5 MEZ SSUP 5.75 37RE........c.oocvurmremeevnrrrerverinee | wvvinee | o | e 21 AFM | 231,744 | 18111 90,219 | 498,150 | 6,581 (3,480) 81798 | e | e 5.750 MON... 04/01/2009 | 02/26/2037
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47232V BR  2|JMAC 2009-R4 9A1 SEQ SSNR CSTR RE. AFM .122,937 22,937 | o [ [ | 5.246 MON... | oo 552 6,596 | 04/01/2009 | 11/26/2037
47232V BU 5|JMAC 2009-R4 9A2 SUB SSUP CSTR RE AFM 477,854 ATT854 | et BTT,854 | e | e | ceveeieseessiesseesies | e 5.246 MON... 04/01/2009 | 11/26/2037
47232V BV 3|JMAC 2009-R4 9A3 SUB SSUP CSTR RE AFM 238,927 238,927 | ....... 238,927 | oo | eeeierinsnenienies | e | e 5.246 MON... 04/01/2009 | 11/26/2037
47232V BW 1|JMAC 2009-R4 9A4 SUB SSUP CSTR RE AFM 238,927 238,927 | ....... 238,927 | .o | e | e | e 5.246 MON... 04/01/2009 | 11/26/2037
47232V BX 9|JMAC 2009-R4 9A5 SUB SSUP CSTR RE AFM 641,845 | ........88.756 | .....ccc.ere0.r.636,189 | oirviiiennn 716,782 | o0 893,688 [ oo | o0 20,228 | s [ e 5.246 MON... 04/01/2009 | 11/26/2037
47232V BY 7|JMAC 2009-R4 9A6 MEZ SSUP CSTR RE. AFM | ... ..203,085 | .......72.893 | ....oc0ee0re.522,481 | i 716,782 | 0 335,980 | v | ciereee83,092 | e [ 5.246 MON... 04/01/2009 | 11/26/2037
47232V BZ 4|JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.... ARM | L 89171 [ 97258 | 86,725 | e BYTT | BYATT | | | e [ 6.000 MON... 04/01/2009 | 07/26/2036
47232V CA  8|JMAC 2009-R4 10A2 SUB SSUP 6.0 36RE.........c.ccooruerermrererrneineninns | wrernee [ oo [ corirrinns 2|.1FM 241,197 | .......83.813 | ooiriiie202,155 | e 281,997 [ e 281,997 [ e [ et | e | oo 6.000 MON... 04/01/2009 | 07/26/2036
47232V CB  6|JMAC 2009-R4 10A3 SUB SSUP 6.0 36RE........cccooreeremruerinrineriens | cvvivee [ oo [ e 2|.2FM 120,599 | ... 74435 coooiiirernn89,767 | o0 120,599 | 00 120,599 | v [ e [ | s 6.000 MON... 04/01/2009 | 07/26/2036
47232V CC 4|JMAC 2009-R4 10A4 SUB SSUP 6.0 36RE.... AFM | 120,599 | ........52.838 | oo 03,722 | 120,599 | 88,340 | s | eeeienieeneenB00 | e [ 6.000 MON... 04/01/2009 | 07/26/2036
47232V CD 2|JMAC 2009-R4 10A5 SUB SSUP 6.0 36RE ARM [ iei000093,185 [ 11000.39.788 | e 87,984 [ 120,599 | i 11,953 | s | crvenieniinennen21) | e [ 6.000].... MON... 04/01/2009 | 07/26/2036
47232V CE 0|JMAC 2009-R4 10A6 MEZ SSUP 6.0 36RE.... AFM | .. LABAATA | e 11193 | e | (1) | e [ 6.000 MON... | . 04/01/2009 | 07/26/2036
47232V CF  7|JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE..........ccecovereemmrverirmrenens | evvivee [ oo [ cerrriinns 2|.1FM 235,030 | ....... 235,030 [ .eoverrireriicrienins | e | e | e 5.837 MON... 04/01/2009 | 04/26/2037
47232V CG 5|JMAC 2009-R4 11A2 SUB SSUP 5.8368 RE. AFM 226,757 226,757 | ....... 226,757 [ .oocvoereereneerinninns | rveerserissrsneniesines | seesesissinessesinnens | e 5.837 MON... 04/01/2009 | 04/26/2037
47232V CH 3|JMAC 2009-R4 11A3 SUB SSUP 5.8368 RE. AFM 113,379 | ..e0e006.307 | oo 75,178 | i 113,379 | 96,010 | ovooveeriererenireens [ eevrrerirereneenR17) [ | e 5.837 MON... 04/01/2009 | 04/26/2037
47232V CJ 9|JMAC 2009-R4 11A4 SUB SSUP 5.8368 RE.. AFM LA13,379 | ......47.840 | ..................54,240 | ................ 113379 | ...... 65,048 | ...ocveernciiennnens [ e 1,007 [ | 5.837 MON... 04/01/2009 | 04/26/2037
47232V CK 6|JMAC 2009-R4 11A5 SUB SSUP 5.8368 RE. AFM 113,379 | ......32.808 | ...cccoeirre0r 37,198 | o 113,379 | 25,858 8,345 | e | e 5.837 MON... 04/01/2009 | 04/26/2037
47232V CL 4|JMAC 2009-R4 11A6 MEZ SSUP 5.8368 RE.. AFM 180,208 472411 | ... 37,793 84796 | e | e 5.837 MON... 04/01/2009 | 04/26/2037
47232V CM  2|JMAC 2009-R4 12A1 SEQ SSNR 5.5 35RE.........coccovrvverrerinriririrnnis | evvivee oo [ e 2[.2FM ...2,074,237 2,074,237 | i, 2,074,237 | cooovvvrerierinnennens | e s | e 5.500 MON... 04/01/2009 | 11/26/2035
47232V CN  0|JMAC 2009-R4 12A2 SUB SSUP 5.5 35RE.........cccovvveerermreririneerneriins | wevinee [ oo [ cerivinnns 2| 4FM 300,000 | ........20.850 | ....covereeerrnnn62,550 | oo 300,000 | ..ovrrercrirs 176,985 (2,401) 120,614 [T I 5.500 MON... 04/01/2009 | 11/26/2035
47232V CP  5|JMAC 2009-R4 12A3 MEZ SSUP 5.5 35RE..........coevrmmvivvrinervnnivenrene | evvieee [ oo [ e 2|.1FM 594,954 | ...... 41,647 41,001 | oo (18,916) [ ..vovvvvvnes 154,364 B [ 5.500 MON... 04/01/2009 | 11/26/2035
47232V CQ 3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE.........c.covcemerermerrrerirmrirnens | evvinee [ oo [ coririinns 21 AFM | 820,742 | .......98.810 | oo 810,975 | i 820,742 | ..ovvrrrns 820,742 | ..ovoveeeeeernirinns | veererinsienienines | e | e 5.850 MON... 04/01/2009 | 05/26/2036
47232V CR  1[JMAC 2009-R4 13A2 SUB SSUP 5.85 3BRE..........ccoocverrvrrererrerivnnens | covvee | oo [ corerinns 21 AFM | i 176,000 | .......55.438 | .. 97,570 | e 176,000 | oo 176,000 | oo | e [ e | e 5.850 MON... 04/01/2009 | 05/26/2036
47232V CS  9|JMAC 2009-R4 13A3 SUB SSUP 5.85 36RE............cccomrrmmerirererneersnins | wevinee [ oo [ cernviinns 2[AFM | ... 88,000 | ...... A5.274 | oo | e [QE) ) - 36,384 | ..ocvrerirneeinnns | e 5.850 MON... 04/01/2009 | 05/26/2036
47232V CT 7|JMAC 2009-R4 13A4 SUB SSUP 5.85 36RE..........cccoomuvverirerinriinnis | crveee [ o [ e 2[AFM | .. 88,000 | ...... 10,560 | .o | e (1023 — 23157 | o | s 5.850 MON... | . 04/01/2009 | 05/26/2036
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 36RE..........cccooeeeveemrrrmerinernns | vevinee [ oo [ cervvinnns 21 AFM | 124,099 | .......26.325 | i 38,381 | 145,797 | ...... 11,240 [VR<710) I IORRRRN FOVN 5.850 MON... | . 04/01/2009 | 05/26/2036
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 35RE.........cocovvvvrnirernnrcrinines | evvvee | oo [ corerinns 2[1FM | ..............1,600,000 | .......85.771 | ...cc0o....... 1,372,332 | oo 1,600,000 | ....ccccuveuee 1,600,000 [ ..ooeoueiiiciieiis [ | e | e 5.250 MON... 04/01/2009 | 09/26/2035
47232V DD 1|JMAC 2009-R4 15A2 SUB SSUP 5.25 35RE...........ccecremrrmmerirererneerinens | wevinee [ oo [ cervrennns 2| .5FM | ....ccceesr....200,000 | ........42.304 | ...oovrvnerrnn 84,607 | oo 200,000 | ..coorerernne 174,556 (1,444) .24,000 [T I 5.250 MON... | . 04/01/2009 | 09/26/2035
47232V DE  9|JMAC 2009-R4 15A3 MEZ SSUP 5.25 35RE..........cccooeevvrimmiiniivciinns | eviveee [ [ e 2[AFM | ... 200,000 | ...... 19,825 61,584 (5,087) 71,928 I [ 5.250 MON... | . 04/01/2009 | 09/26/2035
47232V DF  6|JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE..........ccocoveerrerrenirernrrens | evvee | oo [ cereriens 2|.1FE] ... 599,657 | ....... 585,937 272 | o [ e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DJ 8|JMAC 2009-R4 16A2 SUB SSUP 6.0 36RE...........ccoooreremrinrinrinenans | eviees [ [ e 2/ AAM | i 76,530 | ......63.457 | 88,719 | e 139,811 | 78,000 | ..oooveerireiiirinnns [ e 8,309 [ .o [ e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DK 5|JMAC 2009-R4 16A3 SUB SSUP 6.0 36RE.........cccoovruerermrererincrneriens | eevivee [ oo [ cereinnns 2/ AAM | oo 25,987 | ... 47.063 ] ... 32,899 | .. 69,905 | 25,339 | oo | e 2,138 | oo [ e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DL 3|JMAC 2009-R4 16A4 SUB SSUP 6.0 36RE...........ccoooverimriniinrinciens | cvvvees [ [ e 2/ AAM | 19,324 1 034,983 i 24,455 | el 89,905 | 16,614 | oo | e (1<10) 1 IO POV 6.000 MON... 04/01/2009 | 04/26/2036
47232V DM 1|JMAC 2009-R4 16A5 MEZ SSUP 6.0 36RE............cccovvvevrrrerirerivcrrene | vevivee [ oo [ cerveiinns 2| .6FE| .o 24,950 | .......23.984 ] .................. 31,560 | ... 131,587 | oo 20,827 | covevvvereeirseiienns | e 1,005 [ o | e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DN 9|JMAC 2009-R4 17A1 SEQ SSNR 5.75 36RE..........ccovveneremmrrvcrrerirnens | evveee oo [ e 2|1FM | ..............1,500,000 | ........96.400] ..............1,446,000 | ..............1,500,000 | ...cccocc0e. 1,500,000 | .ooooeoivonvoncrirnrinns | vevineirsenineieeiiens | cevneiriesiseissesiesens | e 5.750 MON... 04/01/2009 | 02/26/2036
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 36RE............cocruemrrmerirereneriinens | wevivee [ oo [ cervvinnns 2|.1FM . , 12 | e | e (238) T2,250 | v | e 5.750 MON... 04/01/2009 | 02/26/2036
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 36RE..........c.cocovvrervmrnirernins | cvvves | oo [ corerinns 2[AFM | oo 385,378 | ........37.063 | .................166,784 | ................. 450,000 | ...... 62,555 (8,365) T0,650 | oo | e 5.750 MON... 04/01/2009 | 02/26/2036
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE..........cccovrrverrerermrrrinirinns | evvivee [ oo [ eervviiens 2|.1FM 873,546 | ........94.636 .................826,688 | ......c........873,546 | ..iriiieeinn8T3546 [ oo [ | s | e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DS 8|JMAC 2009-R4 18A2 SUB SSUP 6.0 36RE...........ccccoveririniinrincians | cvieee [ [ e 2| 4FM | ... 132,384 | ...34.414 | 85,559 | 132,384 | 106,274 | [ 26,110 | o | e 6.000 MON... 04/01/2009 | 04/26/2036
47232V DT 6|JMAC 2009-R4 18A3 SUB SSUP 6.0 36RE.........cccoovrererermreireierneriens | cevivee [ oo [ e 2[AFM | ... ....58,536 275 21,116 [T I 6.000 MON... | . 04/01/2009 | 04/26/2036
47232V DU  3|JMAC 2009-R4 18A4 SUB SSUP 6.0 36RE.........cccoovvverernrererineineriins | eevrnee [ oo [ cerierinns 20 AFM | 18,264 | 0 26.393 | e 17470 | 86,192 | i 1,324 | | e ...9,035 B [ 6.000 MON... | . 04/01/2009 | 04/26/2036
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.0 36RE...........cooccnvvevrrververivcrrene | vvvinee | oo | e 2| AFM | 035,896 | ... 21,081 | 37,536 | e 178,062 | ..cvonve. 3,325 | oo | e (€724 6,538 | oo | e 6.000 MON... 04/01/2009 | 04/26/2036
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47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE AFM ..186,070 86,070 [ oo v [ | MON... 04/01/2009 | 07/26/2036
47232V DX 7|JMAC 2009-R4 19A2 SUB SSUP 6.0 36RE.... AFM | .. 131,157 | 059974 | 098,859 | oo 164,836 | v 138,818 | e [ v 2888 | | MON... | . 04/01/2009 | 07/26/2036
47232V DY 5|JMAC 2009-R4 19A3 MEZ SSUP 6.0 36RE.... B6FM | ... 218,470 [ .30.018 | o 24,741 | 82,418 | el ATLT03 | s | e (BTA) | e [ MON... 04/01/2009 | 07/26/2036
47232V DZ 2|JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.... AFM ..882,566 882,566 [ ...vvevererercirrrins | eeererineiienienies | seeresissiseneniesens | e MON... 04/01/2009 | 03/26/2036
47232V EA  6|JMAC 2009-R4 20A2 SUB SSUP 6.0 36RE.... AFM | . 334,145 | ..o [ e 17 101,838 | oo MON... 04/01/2009 | 03/26/2036
47232V EB 4|JMAC 2009-R4 20A3 MEZ SSUP 6.0 36RE AFM | .. 2 (6,174) | oo | e MON... | . 04/01/2009 | 03/26/2036
47232V EC 2|JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE.... AFM 208,130 | .... 208,130 [ oo | e | e | MON... 04/01/2009 | 03/26/2037
47232V ED 0|JMAC 2009-R4 21A2 SUB SSUP 6.0 37RE.... ARM | e 111,935 | 71269 | el TO,TT5 | e 111,935 | oo 111,935 | oo | erveeriesieeiseesnnes | e | veees MON... 04/01/2009 | 03/26/2037
47232V EE 8|JMAC 2009-R4 21A3 SUB SSUP 6.0 37RE.... AFM | .. 55,967 | ...... 55,967 | ovouveeriiriininnns [ e [ | v MON... 04/01/2009 | 03/26/2037
47232V EF 5|JMAC 2009-R4 21A4 SUB SSUP 6.0 37RE.... AFM | ... 55,967 | ...... 55,967 | covocvrererneerneinens [ eerreriinsrieesiesineens | s | e MON... 04/01/2009 | 03/26/2037
47232V EG 3|JMAC 2009-R4 21A5 SUB SSUP 6.0 37RE AFM | .. 55,967 16,847 MON... 04/01/2009 | 03/26/2037
47232V EH 1|JMAC 2009-R4 21A6 MEZ SSUP 6.0 37RE.... AFM | .. B7,492 [ 28128 39,907 [ e 141,876 | ooveceenns 7,682 | oo MON... 04/01/2009 | 03/26/2037
47232V EJ 7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE........ccccouvumeremrrvcrrnrinens | evvivee [ oo [ e 2|.1FM 359,069 359,069 | ....... 359,069 | ..o [ | e | e MON... 04/01/2009 | 04/26/2037
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 37RE.........ccoseremmrrmerirereneernsnens | wevinee [ oo [ cerivinnns 2|.2FM 306,423 | ........65.375| ....cc0ee00n200,323 | oo 306,423 | oo 306,423 | ... | e | s | e MON... 04/01/2009 | 04/26/2037
47232V EL  2|JMAC 2009-R4 22A3 SUB SSUP 5.75 37RE..........cccocvuemrrverirerermirrnnins | wevivee [ oo [ coririinns 2|.1FM 153,212 | 182274 | oo 95,411 | 183,212 | 125,731 27,481 MON... | . 04/01/2009 | 04/26/2037
47232V EM 0|JMAC 2009-R4 22A4 SUB SSUP 5.75 37RE.. 2| 1FM .1563,212 15,321 137,891 MON... 04/01/2009 | 04/26/2037
47232V EN  8|JMAC 2009-R4 22A5 SUB SSUP 5.75 37RE..........cccocvevmrrverirerininiinis | evvieee oo [ e 2[AFM | .. 153,212 2153212 | s 7,661 MON... | . 04/01/2009 | 04/26/2037
47232V EP  3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 37RE........ccccomeemmeermerrnerinerinns | eevinee [ oo [ cervreinns 2[AFM | ... 09,459 [ ......24.192 | oo 52,434 | 216,742 MON... 04/01/2009 | 04/26/2037
47232V EQ 1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE...........coevuvvrcmnrverrmrnens | evviees oo [ e 2|.1FM ..205,762 205,762 205,762 [ ..evveverirernriernnns | eeereresisnisniennnns | e | e MON... 04/01/2009 | 01/26/2036
47232V ER  9|JMAC 2009-R4 23A2 SUB SSUP 5.75 36RE............coerumrvmerirererneeninens | wevinee [ oo [ cernvinnns 2|.1FM 360,000 360,000 | ....... 360,000 | ooueeenreerirereieens [ e | e | e MON... 04/01/2009 | 01/26/2036
47232V ES 7|JMAC 2009-R4 23A3 SUB SSUP 5.75 36RE............cocvevmrvrerirerinieiinis | cvvieee [ oo [ e 2[1AFM | .. 180,000 | ........88.361 | ..cocveererns 159,050 | cooocirnvnee 180,000 | oooovverienns 180,000 | voveerrirriieriens | v [ e | e MON... 04/01/2009 | 01/26/2036
47232V ET 5|JMAC 2009-R4 23A4 SUB SSUP 5.75 36RE...........oecrvmrvmeriereneernnens | wevinee [ oo [ ceriveinns 21 AFM | o 180,000 | ... 74.005 | ...cccooeereera 133,210 | oo 180,000 | ovoouernrinnes 180,000 | ovvvuernereineriens | eevrrerrenieeereesnnes | e | e MON... 04/01/2009 | 01/26/2036
47232V EU 2 |JMAC 2009-R4 23A5 SUB SSUP 5.75 3BRE..........ccovvverrvrrirerrerivnnens | covee | oo [ corerinns 2|.2FM 180,000 | .......60.494 | ............... 108,889 | .......c....c... 180,000 | covooivirerrecs 180,000 | oo [ e v | e MON... 04/01/2009 | 01/26/2036
47232V EV  0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 36RE..........ccconeermmremerrnernernns | evvrnee [ oo [ corieinnns 2|.1FM 391,666 | ........32.421 | ..o 198,468 | oo 12,153 [ 240,658 | oo | e 19,999 [ .o 96,657 | ..vovererierirerirenns MON... 04/01/2009 | 01/26/2036
47232V EW  8|JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE.........ccovverervercriniirernirens | ervee | oo [ cererinns 2[.1FM 198,339 | ......95.609 | ...ccoeeereen 189,630 | covviiiirnenn 198,339 | i 198,339 | [ [ | MON... | . 04/01/2009 | 02/26/2036
47232V EX 6|JMAC 2009-R4 24A2 SUB SSUP 5.5 36RE.........cccooevureremrerininerneriins | wevinee [ oo [ cerivennns 2[1AFM | ... 168,571 L168,571 [ e 188571 [ e [ | e | e MON... | . 04/01/2009 | 02/26/2036
47232V EY 4 [JMAC 2009-R4 24A3 SUB SSUP 5.5 36RE..........ccvvvvermrirerrvniriirerneins | crvvees | oo [ corerinns 20 AFM | o 84,285 84,285 | ... 84,285 | ....cooeviiiiniienns [ [ | MON... 04/01/2009 | 02/26/2036
47232V EZ 1|JMAC 2009-R4 24A4 SUB SSUP 5.5 36RE.........cccoovveerermeerenineeneriins | eevinee [ oo [ e 2|.2FM | ... 84,285 | ... 84,285 | ..o [ e [ | s MON... | . 04/01/2009 | 02/26/2036
47232V FA  5|JMAC 2009-R4 24A5 SUB SSUP 5.5 36RE.........c.ccoovveririniinrinniins | cvvveee oo [ e 21 AFM | coiiee210,713 | .. 28.614 | 080,293 | e 210,713 | v 108,043 (2,502) 49,297 | e MON... | . 04/01/2009 | 02/26/2036
47232V FB  3|JMAC 2009-R4 24A6 MEZ SSUP 5.5 36RE...........coccomvervrrmerirerrnernene | wevinee [ oo [ cerivinnns 2/ AFM | oo 13,868 | 15,966 | oo 15,910 | e 99,651 | ..ooouvn. 5,210 [ .o [ e 2,086 8,864 |, MON... 04/01/2009 | 02/26/2036
47232V FK  3[JMAC 2009-R4 27A1 SEQ SSNR CSTR RE.......ccovvrervrrrermrireninirenies | evvees | oo [ corerinns 2[.1FM 522,069 | ....... 522,069 | ... [ e | e MON... 04/01/2009 | 06/26/2036
47232V FL  1|JMAC 2009-R4 27A2 SUB SSUP CSTR RE.........cccovvvmmrrverrerirneenenes | wevinee oo [ cervrrnnns 2/ AFM | e 80,799 | 1 97116 | 135,227 | e 139,243 | ...... 91,425 | oo | v 13,645 | | MON... 04/01/2009 | 06/26/2036
47232V FM 9| JMAC 2009-R4 27A3 SUB SSUP CSTR RE.........cccoevumviimiiverirniiinnns | cvvvees [ [ e 2[AFM | i 48,513 | ........83.865 | ... 145970 | e 174,054 80,535 | ..ooviereriinrinnns [ e 15,161 [ | MON... 04/01/2009 | 06/26/2036
47232V FN  7|JMAC 2009-R4 27A4 MEZ SSUP CSTR RE.......cccovurvimerrirneenininerne | eevivee [ oo [ cervvennns 2[AFM | ... 22,740 | .......58.137 | ..ccooeeevv...n. 70,833 | ... 121,838 | e 37,993 | oo [ e 1887 [ | MON... 04/01/2009 | 06/26/2036
47232V FU 1|JMAC 2009-R4 29A1 SEQ SSNR FLT RE [SSSIURPURTURIUNPN UURPIORN DO FUPPROOO 2|.1FM 802,813 | ........99.490 | ..o T8 TMT | 802,813 [ oi0nB02,813 [ i [ | e | e MON... 04/01/2009 | 01/26/2047
47232V FV  9|JMAC 2009-R4 29A2 SUB SSUP 2.0833 RE...........ccecreemrrrmererererneninnens | wevinee [ oo [ cervvinnns 2[1FM | ... 672,459 | .......28.307 | .ocooverrrenn. 247,361 | 873,856 [ oo 72,884 | o | e 21,691 | 70,188 | ..o MON... 04/01/2009 | 01/26/2047
47232V GH 9|JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE.........cccovvvmerirerirnrinneinneins | erveee [ oo [ cerieiinns 21 AFM | o 233,284 | ........94.660 | ......ccc00.n.220,827 | iviiiiinnni233,284 [ 283,284 [ [ | s | e MON... 04/01/2009 | 03/26/2036
47232V GJ 5|JMAC 2009-R4 32A2 SUB SSUP 6.5 36RE.........ccccourrerermrvrininriveriens | cevivee oo [ e 2| 4FM 428,160 | ... 78121 .o 334,482 | i 828,160 | e 28,160 | s | e | e | e MON... 04/01/2009 | 03/26/2036
47232V GK  2|JMAC 2009-R4 32A3 SUB SSUP 6.5 36RE...........ccocoveririniinriicians | cvees [ [ e 2[1FM | .. 139,097 | ......66.316 | ..ccooeeereen 141,970 | 214,080 | v 160,265 | [ 3,021 [ | MON... 04/01/2009 | 03/26/2036
47232V GL 0|JMAC 2009-R4 32A4 SUB SSUP 6.5 36RE.........ccooorrerermreirincenerins | cevivee [ oo [ cervvinnns 21 AFM | 84,581 | 135817 | e 76,676 | 214,080 | coveee89,823 | s | (391 | s [ MON... 04/01/2009 | 03/26/2036
47232V GM 8| JMAC 2009-R4 32A5 SUB SSUP 6.5 36RE.........cccoovvuerernrernnriseinerinns | ervrnee | oo | e 2| AFM | 50,288 | ....28.653 | 81,341 | 214,080 | 35,976 | s | e (848) | s [ MON... 04/01/2009 | 03/26/2036
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47232V GN  6|JMAC 2009-R4 32A6 MEZ SSUP 6.5 36RE AFM | ... 291,927 24,326 (7,737) MON... 04/01/2009 | 03/26/2036
47232V GR 7|JMAC 2009-R4 29A3 MEZ SSUP 2.0833 RE.. ARM | 40,429 | 14340 | 83,542 | 582,571 | covvvvirereereenn 5,826 [ e [ e (602) | e 8,136 MON... 04/01/2009 | 01/26/2047
472320 AA  8|JMAC 2008-R1 A SEQ SSNR CSTR 47 RE.... 3FM ....5,068,413 331,706 MON... 07/07/2008 | 06/25/2047
472321 AC 2|JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE.... ARM | MON... 08/26/2008 | 01/25/2037
472321 AD 0|JMAC 2008-R2 2A2 RR SUB CSTR 0137 RE. AFM | .. ..9,782 MON... 08/26/2008 | 01/25/2037
472321 AH 1|JMAC 2008-R2 2A3 RR SUB CSTR 0137 RE. AFM ....6,683 MON... 08/26/2008 | 01/25/2037
472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE.... AFM MON... 08/26/2008 | 01/25/2039
472321 AK 4|JMAC 2008-R2 3A2 RR SUB CSTR 0139 RE........ccccnsremermmrrnerreriines | eevieee [ oo [ coririinns 2[1FM | .................218,568 | ........15.000] ...................84,000 | .................560,000 | ...... 84,000 (21,333) 57,067 MON... 08/26/2008 | 01/25/2039
472321 AL 2|JMAC 2008-R2 3A3 RR MEZ CSTR 0139 RE.........cocovmrvmerrernriennis | evvivee [ oo [ e 2L AFM | 129,701 | 00375 | 2,165 | e B77,219 | i 2,185 | e | e (15,201) MON... 08/26/2008 | 01/25/2039
472321 AN 8 |JMAC 2008-R2 2A4 RR SEQ CSTR 0137 RE ARM | .. (2,978) MON... 08/26/2008 | 01/25/2037
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE... AFM ,114,642 ..1,073,344 MON... | . 08/21/2009 | 03/26/2037
47233D AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 36RE... AFM .10,362,500 9,563,165 MON... 08/10/2009 | 09/26/2036
47233D AB 7|JMAC 2009-R11 1A2 RRMEZ 6.0 0936 RE..........cccoevrrmrvmmrrerrmrernenes [ evvr e [ v 2| 1FM | .................356,400 | ........57.500] ..............1,012,000 | ..............1,760,000 | ....... 393,348 MON... 08/10/2009 | 09/26/2036
525241 AL 9[LXS 2007-1 WF1 SEQ 7.0 1-25-37.....couevevrrrmrreririrerernrerennerseinenrerees | evinre | oo [ corevienns 2[AFM | 579,387 | ... 53.082 | o 473,151 | 891,365 | 473,135 [ oo | ervererirereenene(629) | v 24,084 MON... 08/11/2008 | 01/25/2037
52525F AA  1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.......ccvvvumrrvmrrrerrereniennnes [ v | [ wverirs 2[.1FM ..3,491,728 MON... 01/04/2010 | 07/25/2047
57643M LZ 5|MASTR 2006-1 1A3 PAC SSNR 5.75 5253 2| 1FM .928,367 27,240 MON... | . 04/07/2006 | 05/25/2036
576434 HM 9| MALT 2003-7 7A4 PAC 5.75 11-25-33........evunvvivrrreiieninerierinnniinnins | evveee [ oo [ ceveniians 2[1FM | ... ..4,005,489 MON... , 10/28/2003 | 11/25/2033
589929 PK  8|MLMI 1998-GN1 M1 MEZ 7.63 2-25-27......ccoovvvuervmrerreerseerseninserneninns | wvvnee | oo [ ceriveenns 20 AFM | e 73,238 | 101500 | oo 74,344 | e 73,245 | 73,285 | oo [ e MON... | oovorervrinns 466 5,613 | 03/05/1998 | 02/25/2027
59549P AA 6 [MDST 4 AABS 8.33 4-1-30......c0mriririiririiinninerienineeienisnisssinnnies | ceviies | oo | veverenens 2| 3AM | .o 139,118 | 101.000 LA35431 | 137,955 | oo | v (989) JAJOL. | i 2,820 | .o 11,281 | 10/20/2010 | 04/01/2030
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06-37 cevnrerennnenens [ [ e 2[.1FM 789,207 | ........ 87.969 933,973 | ....... 803,121 [ oo | e 13,913 MON... 05/12/2011 | 06/25/2037
61758V AH 0 |MSRR 2010-R2 3A SEQ 6.5 1037 RE.........ccorvrvrvrrrmrirernnrreinrinsernnnns | vvnnee | oo | vernenn 2[1FM | ... ..2,062,248 | ...... 102.500 .... 113,804 | .o 2,062,248 | .............. 2,062,248 | ...oovvereriiins [ e MON... 02/09/2010 | 10/26/2037
61758V AP 2 [MSRR 2010-R2 3B1 RR SUB 6.5 1037 RE.......cccosevemeernrrinerrnerinerines | vveee | oo | vevereeens 21 AFM | s 552,000 | ........ 94.500 | ..o 567,000 | ..oovrerernns 600,000 | ........... 558,499 | ..o [ e 3,657 MON... 02/09/2010 | 10/26/2037
61758V AQ 0[MSRR 2010-R2 3B2 RR MEZ 6.5 1037 RE.........ccccosrimmmmmrrerrnrinin | vviee | oo | vevirnens 2[.1FM 878,265 ..2,097,754 | ....... 825,071 (8,420) 53,154 MON... 02/09/2010 | 10/26/2037
61915R AB 2| MHL 2005-2 1A2 SEQ SSUP FLT 052535 U [SPOOPRN (R PP 2[.1FM 461,848 839,724 | oo 496,486 | ..o | s 10,986 MON... 08/26/2008 | 05/25/2035
643528 AB  8|NCAMT 2006-ALT1 AF2 SEQ 5.90 7-25-36.........ccccvurummrrerireniiriinnies | cvveee [ oo [ e 2[.1FM 167,914 (5,475) MON... 12/19/2007 | 07/25/2036
65535V KU 1 |NAA 2005-WF12A2 SEQ 4.786 03-25-35 [SVTSRURIRRORIOTEN IUPORPORN VR PR 2[AFM | ... 746,081 1898 | e | e 6,460 MON... 01/31/2008 | 03/25/2035
65536M AC  1|NHELI 2006-HE2 A3 SEQ FLT 03-36.........ccccovmvvriiermiimnireiieninniinnis | evvieee [ oo [ cereriiaad 2[AFM | (e 1,881,377 | ......66.257 | .............1,594,733 | .............2,406,878 | .............. 1,942,467 | oo | e 61,092 MON... 09/08/2011 | 03/25/2036
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3-25-47.. [SVTRRURSURURVIURTURPRN IVRVIURN PR PO 2[1FM | ... 705,826 | .......57.750 | ..coovereeere 407,629 | oo 705,851 | 55,794 [ | e 17,550 | 81,150 MON... 05/08/2007 | 03/25/2047
68620B AA 0 [ORGN 2006-A AT SEQ FLT 11-15-18. ..o | veis | oo | vevirenens 2| .4AM | ... 230,993 MON... 06/26/2008 | 11/15/2018
74924S AB 2 |RASC 2007-KS1 A2 SEQ FLT 1-37.... . UV IURPORN VR PO 2[1FM] ..............1,882,018 | ........88.000 .............1,860,872 | .............2, 114,627 | .............. 1,941,591 MON... | oo 521 6,685 | 02/23/2011 01/25/2037
74927D BY 1|RBSSP 2010-4 11A5 SEQ SSNR5.50 RE........ooviveririernrineirenineiinns | vvevee [ e | veveeenne 2[1FM | ... 3,495,959 MON... | .o 16,107 | .ooocvvvenee 193,284 | 07/29/2010 | 10/26/2037
74928D AU 9|RBSSP 2009-1 7A1 SEQ SSNR CSTR RE.........covvviierirriniernnirens | v [ e | verieeinne 2[AFM | e 2,168,912 | .....100.500] .............2,147,543 | .............2,136,859 | .............. 2,161,617 MON... | cooorrierinns 9,180 | .ovvvernes 109,056 | 07/08/2010 | 06/26/2037
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE [SPTRURORUURTOUEN FUVOPPRN DR IOPRR 2[.1FM 1,149,076 11,950 MON... 10,131 | oo 54,815 | 07/08/2010 | 06/26/2037
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccovivimrimerierenerinernerieniines | evveen | [ weverinens 2| AFM | .............. 1,547,775 | .......63.750]| ..............1,932,736 | ..............3,031,742 | ............. 1,589,903 MON... 15,158 ...105,817 | 07/08/2010 | 03/26/2036
74928F AZ 3|RBSSP 2009-3 6A4 SEQ SSNR CSTR RE.......c.ccovvvmrvveniirervrircennnes [ oviee [ [ evienind 2[.1FM . 2,335,548 MON... 11,506 ....138,078 | 07/08/2010 | 03/26/2036
74928U AL 1|RBSSP 2009-12 5A1 RR SEQ SSNR CSTRRE.........ccovvvvrrerniierniirens [ cvrvee [ e | verireenne 2[AFM | ... ...1,940,000 | ...... 100.906 | .... e 1,952,545 MON... v 104,428 | 11/03/2009 | 08/25/2036
74928U AS 6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE.........ccovvuvivreniierneirens | cvveree [ e | vereerine 2[AFM | oo 948,940 | ...... 100.281 | oo 986,123 | i 983,357 | 955,009 MON... | v 4434 | 48,303 | 11/05/2009 | 10/25/2036
74930V AA 9 [RBSSP 2011-6 A1 SEQ SSNR CSTR 0536RE.........c.ooverveirieiienines | vvvee | oo | vevirenens 2[.1FM L2,076177 | 97.000 ..2,770,736 MON... 26,810 | 10/18/2011 | 05/26/2036
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37......cocviiiiirinriinninniiesiseiienisnies | covvis | oo | cevienens 2| .4FM 897,771 | ........ 48.000 MON... 01/28/2011 | 03/10/2037
75971F AY 9| RAMC 2007-3W AF6 SEQ STP 09-37........ovvvrrererrerrrineriersneninenirenes | eovvees | [ weverinens 2[AFM | ............. 1,419,616 | ........ 61.000] .............1,202,730 | ..............1,971,689 | .............. 1,433,120 MON... 09/21/2010 | 09/25/2037
759950 EM 6| RAMC 2004-4 AF5 SEQ STP 02-35........covvvrernirrinrirernrircreninceennes | evvnee | oo [ cerevinnns 2[1FM | ... ..1,805,625 | ........ 77.629 1,816,185 MON... 08/24/2010 | 02/25/2035
760985 UA 7|RAMP 2003-RS3 Al4 SEQ 5.67 4-25-33..........vvvevvernerinrrnerinerernennenes | wevevee | oo | cervrvinns 2| AFM | oo 494,009 | ........ 66.750 | ... 329,916 | ..o 494,257 | oo 448,617 MON... 04/16/2003 | 04/25/2033
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760985 7F 2|RAMP 2004-RS7 Al6 NAS 5.22 7-25-34. AFM 86.869 .818,507 MON... | . ..61,101 | 07/20/2004 | 07/25/2034
76110H RV 3| RALI 2004-QS4 A1 SEQ 4.35 3-25-34 AFM 100.464 | .... ..1,252,299 MON... ..57,412 | 02/20/2008 | 03/25/2034
761110 U5 1 |RFMSI 2003-S4 A4 NAS 5.75 3-25-33 ceeviereneennsnenenns | eevinee oo [ e 2|.1FM 100.784 | .... 1,119,439 MON... 63,287 | 04/23/2003 | 03/25/2033
761110 7K 4 |RFMSI 2003-S10 A5 NAS 5.50 6-25-33.......cccuumevereirnrineirereeneseninees | cereee | oo | vevereeens 2|.1FM 102.356 | .... 1,655,268 MON... 88,971 | 06/27/2003 | 06/25/2033
761118 KH 0|RALI 2005-QS15 2A SEQ 6.0 10-25-35. AFM MON... 74,098 | 02/08/2008 | 10/25/2035
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36. AFM MON... 32,284 | 02/13/2006 | 02/25/2036
76112B CF  5|RAMP 2004-RS9 Al4 SEQ AFC 10-25-32 AFM | ... 305,333 | .......87.000 .................292,313 | .................335,992 | ....... 291,306 MON... 05/19/2008 | 10/25/2032
76112B C5 7 [RAMP 2005-EFC4 M2 MEZ FLT 09-35.......ccuueermrenerrerieresnensseenenns | veeee | oo | verereeens 2|.1FM 1,206,472 MON... 08/02/2011 | 09/25/2035
76112B SE 1 [RAAC 2005-SP1 1A5 PAC 5.0 9-25-34........cccovvvuiriniricmnrverrerncnnenes | vevee | oo | vevirenens 2[.1FM 3,929,358 MON... 10/24/2005 | 09/25/2034
863579 VW 5[SARM 2005-17 5A2 SEQ SSNR CSTR 35.......c.ccorivmrreinrirerinnnirenns | evevees | oo [ corerinnns 2[.1FM 1,455,444 119,307 MON... 08/27/2008 | 08/25/2035
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03-36.. AFM ..1,931,302 MON... | . 05/18/2011 | 03/25/2036
881561 UH 5|TMTS 2005-8HE M1 MEZ FLT 07-35 . AFM 1,819,932 MON... 09/28/2010 | 07/25/2035
88157V AB 3 [TMTS 2007-6ALT A2 SEQ CSTR 08/38..........cvvverrerrrerrinerieninenirene | vvvee | oo | vevirenens 2[1FM MON... 04/30/2010 | 08/25/2038
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36........cvuerererermireenrererenineeres | ereree [ e | vereerene 2|.1FM 374,911 17,086 MON... 04/23/2008 | 07/25/2036
94980G AH 4 [WFHET 2004-2 Al7 SEQ 5.0 5-25-34.......coovvvvmrenieiirineiieninerireninies | vevie | oo | vevireeens 2[.1FM 939,010 MON... 08/27/2004 | 05/25/2034
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 05-34. 2| 1FM .410,977 MON... 10/01/2010 | 05/25/2034
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR.......ccovvimrivmriverireriniiinns [ v | [ v 2[1FM 850,411 MON... 10/11/2011 | 03/25/2036
94986L AJ 3| WFMBS 2007-16 1APO PO 12-37.......ctvurirrereneererieeersenisernesinsssens | sevnee | oo [ eereeeenns 2|.1FM ..1,639,771 | .......80.422 | .............1,541,875 | ..cc0oe0..... 1,917,225 | oo 1,462,399 MON... . 11/02/2010 | 12/28/2037
949912 AA 7 |WFALT 2003-1 1A1 SEQ 5.75 9-25-33......cc0ceevimriimnniininniennisniieniiens | evvieee | oo | coveniiens 2[1FM | ... 329,555 355,316 | ....... 332,975 MON... | coverririnnns 1,703 | oo 20,427 | 03/05/2008 | 09/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrities. ........cocvvrwnernnriinsinnnns | ovrinens 333,502,260 |.... 382,528,974 | .......... 317,843,096 | ..coovvnnee 151,756 | .ovveeee 1,145,763 | ............ 6,180,749 XXX | s 1,806,590 | ....... 18,474,512 | ..... XXXeoreo [ e XXX..oono
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03027W AA  0|AMTT 2007-1A AFX SEQ 5.4197 041537 .........ovverevrneemernnerinerirnrenens | eevinee [ oo [ corineinns 2| AFE]| s 3,000,000 | ...... 107.250 | ..vvonrrne 3,217,500 | c.oovvvernees 3,000,000 | .oovrrrnees 3,000,000 | .ovourerrereerrinens [ e e | e 5420|......... 5.420 [ MON... 04/27/2007 | 04/15/2037
03063N AD 9| ACRE 2010-ARTA A2FX ABS 4.9543 01-29........cocourrerimrenninnivenins v | [ v 2[AFM | .. 999,997 | ...... 109.930] ..............1,099,300 999,997 [ .o v | e | e | e 4.954 ] ......... 4.954 | MON... 12/09/2010 | 01/14/2029
055359 AC 7 [BCRR 2009-1 2A1 SEQ SSNR CSTR 0740RE............cocoovrvervmrircrvrrens | wvcvrs | oo [ corerinns 2|.1FE] ............10,357,500 | ...... 111.406 | ... .12,254,688 110,525,327 | oo [ v UAIR: 7L O I 5.858 ] ......... 6.814 |[MON... 05/12/2010 | 07/17/2040
05947U 7J 1|BACM 2006-1 A3A SEQ CSTR 9-10-45.........cooovvviririnricnninniieninns [ | [ v 2[1FM ] ..............2,017,656 | ...... 103.0311 .... 2,002,341 (1,912) | oo [ s 54471 ......... 5.231|MON... 01/02/2007 | 09/10/2045
059513 AC  5|BACM 2007-4 A3 SEQ CSTR 2-10-51.....ccvvumvvrerireerrriserineriesenensnnes | eevvee [ oo [ cerevernns 2| AFM | ... 1,892,031 | ... 106.270 | .... s 1,892,031 [ ooierceiierrrerieenns [ everieriseesneinens | v | e 5791 . 5.812 |MON... 02/08/2008 | 02/10/2051
05955T AA  8|BALL 2009-UB2 A4AA SEQ SSNR CSTR RE.......cccovrmrrrervmrernrnennns [ wrvnee [ [ oviennns 2|.1FE] .............4,583,828 | ...... 110190 ..............4,958,550 | ..............4,500,000 | .............. 4,566,460 | .....coovveeriinrinnis [ erinnieenn(12,088) [ oo | e 5.671] . 5.315| MON... 07/22/2010 | 02/24/2051
05955T AC 4|BALL 2009-UB2 A4AB SEQ SSNR CSTR RE.......cccovrmvvervrirermrnrirens [ wrveee [ [ erirennnd 2[.AFE] .o 1,941,953 | L 109.740 ..............2,194,800 | ..............2,000,000 | ......ccoo..c. 1,953,952 [ .ovovvrrrvrnrieiinnns | cevverrerienena T3 120 [ [ o 5.742] ......... 6.287 [MON... | ..ovrvrerrrne 9,570 05/26/2010 | 12/24/2049
05955T AE  0|BALL 2009-UB2 A4AC RR SEQ CSTR 44 RE..........covvvviverinriinrinnis [ v | [ i 2|.1FE] ..............3,629,320 | ...... 108.680 3,720,767 | ..cvvvrvverernrverinns | 7,329 [ | e 5.325|......... 7.046 | MON... 17,750 12/04/2009 | 02/24/2044
05955T AL 4 |BALL 2009-UB2 A4B3 SUB CSTR 0849 RE.........ccovvvemrvmerirerincennenes [ covveen | [ wrverins 2| AFE] ... 1,952,188 | ... 96.810] ..............1,936,200 | ..............2,000,000 | .......o...... 1,958,522 [ ..ovvoeveserenrenri | eerrienrirenn8,338 | o [ 5811 et 6.269 | MON... 12/14/2010 | 06/24/2049
05955U AA 5|BALL 2010-UB3 A4A1 SEQ SSNR CSTR RE. [ [ 2[AFE]| i 4971734 | 110.900 5,037,151 | oo | 36,683 [ i | 5.654 ] ......... 6.656 | MON... ...299,793 | 02/17/2010 | 06/15/2049
05955U AG 2|BALL 2010-UB3 A4A2 SEQ SSNR CSTR RE.........ccovvuviineirerininirerns [ vvvee [ e | veririinne 2|.1FE] ..............3,781,250 | ...... 12124 | ..o 4,484,956 | .............. 4,000,000 | ..ovvernvene 3,829,757 | oo | everrenennn26,102 [ s | e 5816 ........ 6.782 |[MON... 19,379 | ... 235,703 | 01/29/2010 | 05/15/2046
05955U AU  1|BALL 2010-UB3 A4A4 SEQ SSNR 5.338RE.........cocoonmrummrinnivciiinninens v o [ v 2|.1FE] ..............3,838,125 | ...... 109.323 3,872,816 | ..oocvevciricnns [ veieennn1,689 [ | 5.338]......... 6.091 |MON... | vvvvrrene 17,793 | v 213,512 | 05/25/2010 | 12/15/2043
05956H AA  3|BALL 2010-RC30 ASA SEQ 5.334 1243 RE.........ccovvvrumrvernnrirerinns | vrvee [ e | verieninne 2[.1FE] ..............1,041,406 | ...... 108430 ..............1,084,300 | ..............1,000,000 | ......cc.o..c. 1,033,926 [ ...ovvovvevrrvervennn [ e (8,018) | o [ e 5334 ......... 4.562 | MON... 4,445 53,340 | 09/03/2010 | 12/16/2043
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 RE..........ccccovivrvrrrrmrmerernnens [eoviee [ [ eriinnnd 2[.1FE] ..............1,840,391 | ...... 114.293 | ... 1,881,919 [ oo | eeeereeeenn 18,149 s [ 6.500......... 7.914 |MON... ....130,000 | 07/30/2009 | 07/17/2040
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4-12-38........ccvvvmrrrerreiinererieninnes | vvvee | e | verereinne 2[1FM] ..............3,267,556 | ...... 1017311 .............3,270,468 | .............3,214,813 | .....ccc....c. 3,263,822 | ..oovrverierienrienns [ ceriiveriieneennn(830) o | s 5.533 ] ......... 5.358 | MON... cverener 180,040 | 01/03/2007 | 04/12/2038
07388L AE 0 [BSCMS 2006-PW13 A4 SEQ 5.54 09-11-41......cvovvrirmrrvnnreinireninns | evvees | oo [ e 2|1FM | .............8,053,164 | ...... 110.870] ..............8,869,600 | ..............8,000,000 | .............8,027,997 | ..oeoomrvrrmvirmrrmnrns | crrrrireeenns(5,981) | v [ e 55401 ......... 5.444 |MON... | .cccvorrenee 36,933 | oo 443,200 | 05/16/2007 | 09/11/2041
07388R AB 3 |BSCMS 2007-PW15 A2 SEQ 5.205 2-11-44........ccoovvvrerrmrncrrirnnnns v e [ v 2[AFM ] .................180,585 | ...... 100.012 [ oo 187,705 | i 187,682 | i 187,349 | e | v 1,926 | i [ 5.205]......... 6.276 | MON... . 28,354 | 02/08/2008 | 02/11/2044
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44..........cooeovovvimriinicnnircninns [ v o [ v 2[1FM ] .............2,485,875 | ...... 102.750 .... 12,556,653 [ ..o [ e 19,183 [ s [ 5.309]......... 6.165 | MON... | ..ocoeeeer 11,503 | o 138,034 | 02/25/2008 | 02/11/2044
12513X AE 2| CD 2006-CD2 A4 SEQ CSTR 1-15-46.........ccorrvmrrieriererncniieerneeinnnnnn [ v | [ wverinens 2[AFM ] .............. 1,642,969 | ...... 107.733] ..............2,154,660 | ..............2,000,000 | .......c.o.... 1,781,643 [ oo | e 88,196 | s [ e 5.344|........ 8.841 |MON... ....108,390 | 10/20/2008 | 01/15/2046
12527E AD 0|CFCRE 2011-C1 A4 SEQ CSTR 04-44 FD......ccovvrerevrnerernererninnrenens [ oviee [ [ eriinend 2[1FM | ... ..2,048,438 | ...... 109.750 | ..covvenne 2,046,653 | ...ooovvvrirerinneiens [ e (1T84) [ | e | e 4.961 ] ......... 4.661 |MON... [ ..cccocerr..8,269 | oo 33,075 | 08/04/2011 | 04/15/2044
12527X AB 2| CGCMT 2010-RR3 MLJR SUB CSTR 06-50RE...........ccooruerirmrerncenines | wovveen | o [ wverirs 2| AFE| s 2,019,063 | ........ 95.405| ....covvvnee 1,908,104 | ....covvenee 2,000,000 | .....ccocenee 2,018,959 | ..ovvvvvererreniens | cererneieneeend(104) [ s | e 5.743] ......... 5.749 [MON... | ..cccoverreen8,069 | v 86,702 | 03/17/2011| 06/14/2050
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125277 AA 1|CGCMT 2009-RR1 MA4A SEQ SSNR CSTR RE. AFE| 5,016,719 | L 109.525 25,216,850 [ ..o [ 92,135 [ s [ 5.485 .7.939|MON...| . 14,141 09/30/2009 | 03/17/2051
125278 AA 9|CGCMT 2010-RR2 CA3A SEQ SSNR CSTRRE AFE| 3,873,374 | 109.722 .... 3,873,374 | oo [ [ | e 5311 s 5.905 | MON... 02/23/2010 | 12/19/2039
125278 AC 5|CGCMT 2010-RR2 JA4A SEQ SSNR 6.068RE............coovvvvvervririrrnies [woviee [ [ erirrena 2|.1FE] ............3,241,758 | ...... 1129391 .... 3,210,143 | covoerveriereereeens | erreriiennd(31,615) o | s 6.068......... 4.669 | MON... 01/10/2011| 02/19/2051
12621R AA 2| COMM 2010-RR1 GEA SEQ SSNR CSTR RE.........ccervrivirrinircinrirens | vrvee | oo | vereeenne 2[.1FE] .............3,739,104 | ... 109.469 | .... 3,805,708 | ..ooovvvererncrrireinnens | crrrrernn 39,008 [ o | s 5.543] ........ 6.909 | MON... 02/05/2010 | 12/11/2049
12639C AA 5[CSMC 2009-RR4 A4A SEQ 5.695 09-40 RE.........ovverrermrinrrvcrrnnnines | vvvee | oo | veverenens 2|.1FE] ..............3,380,469 | ...... 110.000 .... 13,560,238 | ..oovvererineininin | reriennnenn84,329 [ | 5.695|......... 8.883 [MON... | wccvverinnes 18,983 | .ocvrrenes 227,800 | 09/18/2009 | 09/15/2040
12639C AG 2|CSMC 2009-RR4 A4B SUB 5.695 09-40 RE .1FE 4.750 1986,520 | ..o [ 895 | s [ 5.695 .6.008 [ MON... 4,746 | . 28,475 | 06/16/2011| 09/15/2040
12641V AA 9| CSMC 2009-RR1 A3A SEQ 5.383 2-40 RE. AFE| 4184219 | L 108.814 | .... LAAB,567 [ [ e (28,449) [ [ 5.383]......... 4.490 |MON... | wcooovvvrnee 17,943 | e 215,320 | 08/25/2010 | 02/15/2040
12643 AA 4 [CSMC 2010-RR1 1A SEQ 5.692 0449 RE.........ccoovvvvemrrirrerneernrirens | cvvees | oo [ coreriens 2|.1FE] ..............3,817,500 | ...... 111.638 .... 3,858,492 | ..oovvoeerereneeenns | eenieerenni22,963 | s | 5.692]........ 6.517 | MON... 02/03/2010 | 04/16/2049
12643K AQ 6|CSMC 2010-RR2 2A SEQ SSNR CSTR RE... AFE| 1,884,083 | 111.186 | .... 1,914,371 [ oo | e 1791 s [ 5795 ......... 7.021 |MON... 03/10/2010 | 09/15/2039
12644C AA 8 |CSMC 2010-RR4 1A SEQ 5.383 0240RE AFE| i 4,033,477 | 108.813 ] .... 4,035,089 | ...cooovrvrernrrcrinns [ ervrrerinenee(2,700) [ o | e 5.383 ] ....c..uu 5.153 | MON... 04/06/2011 | 02/15/2040
12644C AG 5|CSMC 2010-RR4 1B MEZ 5.383 02-40 RE. FE 3.509 195,911 [ | e 848 [ | 5.383 MON... | . 11/22/2011 | 02/15/2040
12645A AA 1|CSMC 2010-RR7 1A SEQ SSNR 5.378 RE.... AFE| 2,098,047 | ... 107.057 .... 2,085,713 | covovevvevrereeeereeens | eeeerreennd(12,334) [ e | s 5.378 MON... 03/17/2011 | 08/12/2048
12645A AG 8| CSMC 2010-RR7 1B SUB 5.378 08-48 RE........ccccovurermremirirerirnrrivennns [ woveres | [ weverirs 2| AFE]| i 847,500 | ... 92.161] ....c00.er.....921,610 | .............. 1,000,000 | oo 848,801 | oo | 986 | i [ 5.378] ........ 6.456 | MON... 09/01/2010 | 08/12/2048
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4-15-40........covvurermirrcrnrrerenveeienns [ woveee [ oo [ ereenena 2[1FM ] .............2,213,820 | ...... 102.8111 .... 12,216,857 | oo | cveeriieiiieennB92 | s | 5.251| . 5.303 | MON... 04/06/2007 | 04/15/2040
173067 EE 5|CGCMT 2004-C2 A5 SEQ 4.733 10-15-41 AFM | .....3,842,656 | ... 106.037 .... 3,940,589 | ...oovvrvvrivviiens [ e 2407 [ | | s 4733 ... 5.390 | MON... 02/09/2007 | 10/15/2041
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3-15-4 ARM | ..........3,090,938 | ... 104.430 3,007,898 | ..o [ e (17,145) s [ 5.728 MON... | . 12/19/2006 | 03/15/2049
17309D AD 5|CGCMT 2006-C4 A3 SEQ CSTR 3-15-49... ARM | .......5,207,422 | ... 111.288 ] .... 5,104,481 (P 10) RO O 5.728 MON... 12/19/2006 | 03/15/2049
17311Q BG 4| CGCMT 2007-C6 A3 SEQ CSTR 12-10-49.......corvverrremrrernnircrierneens | cvvee | oo [ corerinns 2[AFM | ...ccer.n 3,779,531 | e 105.500 ... 3,911,030 i BT545 | e [ 5.697 | ......... 6.824 |MON... 02/14/2008 | 12/10/2049
17311Q BK 5|CGCMT 2007-C6 A4 SEQ CSTR 12-10-49........cevvvvrrerirmriirinriveniens | evvieee oo [ e 2|1FM | ..............2,958,086 | ...... 111.248 | ... 2,974,085 | ..o | i 4,039 | oo [ 5.697 | ...oovn. 5.887 |[MON... 08/09/2007 | 12/10/2049
20047E AC 6 |COMM 2006-C8 A3 SEQ 5.308 12-10-46.........coevurermrrrererirervnirenrenes | cvveree | oo | vereeeenee 2[1FM] ..............8,268,308 | ...... 103.480 | ..covvvenn 8,452,845 | ... | e 40,220 | .ooovveererieerrsieans | e 5.308]......... 5.817 [MON... 06/05/2008 | 12/10/2046
20047Q AE 5|{COMM 2006-C7 A4 SEQ CSTR 6-10-46..........coevverererierinriinnivenins | veiiee | oo | vevirenens 2[1FM | ... ..6,218,438 | ...... 110.425{ ..............6,625,488 6,109,127 (24,404) [ ovvvrereirieinns [ e 5751 o 5.236 | MON... v 350,149 | 01/12/2007 | 06/10/2046
22545B AC 5|CSMC 2006-C2 A3 SEQ CSTR 3-15-39......ccevuerurrirerrnrrenneirerenirieinns | vveree | e | vereeeene 2[AFM | e 3,041,875 | ...... 107.363 | ..covvvne 3,220,902 | ..............3,000,000 | ...cccornee. 3,039,212 | oo [ e [(010) ) RSO O 5.661]......... 5.565 [MON... | ..ccconeenn 14,149 | i, 172,111 | 01/25/2007 | 03/15/2039
22545X AB 9 |CSMC 2007-C1 A2 SEQ 5.268 2-15-40.........covvurerrvrverenrirerieieinninnens | vvvnee | oo | verevenn 2|.1FM 811,006 | ...... 100.180 .... 268 | .o | s 5.268]......... 5.421 |MON... 06/10/2008 | 02/15/2040
225458 DK 1|CSFB 2005-C1 A3 SEQ 4.813 2-15-38.......ccvvrumrvmerrnrerseninerneriiennens | wevnee [ oo [ ceriveenns 2|.1FM ...2,605,531 | ...... 103.105] ..............3,096,762 | ..............3,003,494 | ............. 2,605,531 | ..oooiirimirrerrnen [ cerrrerineiienineens T [ e | e | e 4813 ......... 4.813 | MON... 11/04/2008 | 02/15/2038
225470 AP 8| CSFB 2005-C5 A4 SEQ 5.10 8-15-38 SSSSTURPURTURPUURTOURTRURPE DUVPPORRS VR PPN 2[AFM | ... 947,930 | ...... 109.617 ..............1,096,170 | ..............1,000,000 | .ooverrerrn 974,829 | oo | v 6,721 | oo [ e 5100 ......... 5.944 | MON... 07/17/2007 | 08/15/2038
23305U AA 5|DBRR 2011-LC2 A4A SEQ 4.537 05-21RE.........ccovvrererrirernirennenes | vrree [ e | verereinne 2|.1FE] ... ...1,579,980 (G Z(\) ] SRR IO IS 4537 [ ... 3.861 |MON... 09/21/2011 | 05/12/2021
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 08-44FD.........ccccooverummrvmmrcnnivciins | vriee | oo | vevirenens 2[AFM | o 2,019,957 | ......109.360 ..............2,187,206 | ..............2,000,000 | ..ccoce0erenn 2,019,011 | oo | e (94B) | .o [ e [ i 4.638]......... 4.490 | MON... 08/11/2011 | 08/10/2044
23305Y AJ 8|DBUBS 2011-LC3A AM SEQ CSTR 08-44.........ccoovvuermrreeerivcienirenies | vvvee | oo | vereeeenne 2[1FM | ... 486,223 | .....105.900 .................529,500 | ................500,000 | ..ooovrvreer 886,571 | v | e 348 | e [ 5414 ... 5.782 | MON... 08/11/2011 | 08/10/2044
36190K AC 3 [GSMS 2009-RR1 CSB SUB 5.286 12-39RE...........cccovvurverirmriiniicnnins | vvies | oo | verirnens 2|.1FE] ... 21,999,079 | e 14 L | 5.286......... 5.289 | MON... 10/21/2010 | 12/17/2039
36190K BJ 7 |GSMS 2009-RR1 MLA SEQ CSTR 1249 RE..........coovvmirrerirerneireeinns | vvvee | e | vereeeinne 2[.1FE] ... 1,889,230 [ ..o | e 21,134 s [ 51471 ...... 6.608 | MON... 11/18/2009 | 12/14/2049
36191Y BA 5[GSMS 2011-GC5 A3 SEQ SSNR 3.817 FD......cevverimrinrinnisricnnines | vvies | oo | vevirnens 2[1FM | ... 1,016,540 [ ..o | vrrerieneeeend,578 [ e [ 3817 | oo 3.657 | MON... 09/22/2011 | 08/10/2044
36248E AB 1|GSMS 2010-C2 A2 SEQ AFC 12-43 FD.....ocovvvrerrrivennreiserersneniiens | vvvee | e | verereinne 2[AFM | e 2,089,844 | ......113660]| ..............2,273,200 | ..............2,000,000 | ....cceouvec. 2,086,678 66) | oo [ 5.162] ......... 4.591 | MON... 08/08/2011 | 12/10/2043
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44 FD........coooovvrvverrernnicniicnniies v | [ v 2|.1FM ...4,587,539 ..4,584,452 (3,087) | cvvuvererrrernnirerens e [ v 4753 | ..o 4.525 | MON... 08/29/2011 | 03/10/2044
46625M VR 7| JPMCC 2003-ML1A A2 SEQ 4.767 3-12-39.......covvrovrriernererieniniinns [ vvvee [ oo | verireinne 2[.1FM 971,523 | ......102.688 ..............1,026,875 | ..............1,000,000 | ....ccccce0eren994,637 [ oo [ v 5,822 [ e [ [ e 4767 | ......... 5.395| MON... 08/17/2007 | 03/12/2039
46625Y CU 5|JPMCC 2004-LN2 A1 SEQ 4.475 7-15-41.....ocvoivicnrccrnererinnnneiens | v | oo [ coreviens 2[.1FM 503,575 554,331 | oieieeernn 531,372 [ [ v 88T [ [ | s 4475] ......... 8.363 | MON... 10/17/2008 | 07/15/2041
46625Y CV 3 [JPMCC 2004-LN2 A2 SEQ 5.115 071541......coovveriirnrcennrereninens | cvvee | oo [ corevinns 2[AFM | ... ...7,056,875 7,000,000 . B 1270} IO O 5.115| . 5.066 | MON... 12/02/2004 | 07/15/2041
46625Y T9 4[JPMCC 2007-FL1A AT SEQ FLT 07-19....cmiiernieiennierneererneiscenniees | evvveen | oo [ cererinnns 2[AFM | o 1,074,417 | .......95475] .............1,198,019 | ..oocvnene 1,254,793 | ..o 1,129,025 [ ..o | e 31,524 | oo | e | e 0.653]......... 6.977 |MON... 03/17/2010| 07/15/2019
46629P AC  2|JPMCC 2006-LDP9 A3 SEQ 5.336 5-47........coovvrverierinrennineriveniens | eevinee [ oo [ e 2[AFM] ..............2,063,750 | ...... 106.040 ..............2,120,800 | ..............2,000,000 | .............. 2,059,815 (3,935) | oo | e 5.336]......... 4.646 | MON... 08/24/2011 | 05/15/2047
46629P AM 0| JPMCC 2006-LDP9 A28 SEQ 5.298 05-47..........cccoovvueemrrveiirerenicnnis | coviees [ oo [ i 2[1FM ] ..............1,880,321 | ...... 103.280 .... 1,944,819 | .o | e 16,602 [ ..o | e 5298 ........ 6.303 | MON... 02/11/2008 | 05/15/2047
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 08-47.......ccoovvverererneenerineeserinennes | eevinee [ oo [ e 2[1FM] ..............2,000,720 | ...... 105.000 .............2,247,127 | .............2,140,121 | .............. 2,074,237 | .ovevververnrneinne | cvriereeeennn23,307 [ e | e 54471 ......... 6.771 |MON... 08/12/2008 | 06/12/2047
46630 AB 5[JPMCC 2007-LDPX A2 SEQ 5.434 01/49.........oevvvererimrnrnrrernrncernns | evvvees | oo [ cerevinns 2[1FM] .............5/452,613 | ...... 105110 | oo 5,620,298 | ...ocvverinerirrinnens | eeereennn 59,937 [ | e 5.434|........ 6.578 | MON... 11/12/2008 | 01/15/2049
46630J AC 3|JPMCC 2007-LDPX A3 SEQ 5.42 1-15-49.........cccrvvvrererneemnriinnrivennns | eevivee | oo | e 2[AFM | .................966,797 | ...... 107.750 | ..o 1,077,500 | ..cooovvreneee 1,000,000 | ...ocverennnnd 979,979 [ ovveveeveeerieiinens | cerverieneeeenn 3,388 | s | 5420]......... 5.883 | MON... 08/17/2007 | 01/15/2049
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46630V AC 6|JPMCC 2007-CB19 A3 SEQ CSTR 2-12-49 2[AFM | ..............6,976,914 | ...... 106.355 8,987,657 | ..o [ s 2,873 | oo [ e MON... | . .33,494 12/06/2007 | 02/12/2049
46631B AD  7|JPMCC 2007-LD11 A3 SEQ CSTR 6-15-49........c0omvrmerrneinerrneiiernns | evvreee [ oo [ e 2|1FM | .............5,011,016 | ..... 104.750 | .... 5,004,973 [(72%) ] ORI BN MON... 24,238 12/14/2007 | 06/15/2049
46632H AD 3| JPMCC 2007-LD12 A4 SEQ 5.882 2-15-51.......covvrvmmrrierirerenenisrinenins [ evveen | [ wverirens 2| 1FM | ..............1,066,875 | ...... 108.612] .... 1,064,206 [ ....cooovvenerrcriennnn | ervvvrrinereren(2,689) | v [ e MON... 09/16/2011 | 02/15/2051
46634V AX 6|JPMCC 2010-RR1 WBA SEQ CSTR 06-49RE...........coccovuvmrrrmrirncennees | ervveee [ oo [ e 2| .AFE] .............4,936,709 | ...... 110.8401 .... 4,948,712 | oo | 8124 | | MON... 06/04/2010 | 06/20/2049
46635T CG 5|JPMCC 2011-C3 A4 SEQ 4.7171 02-46 FD.... AFM | ..............1,955,938 | ...... 109.566 | .... 1,957,220 [ ..oveorvvvrincrvenn | v 1,283 | e [ e MON... 08/11/2011 | 02/15/2046
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08-46...... AFM | 2,019,996 | ... 107.081 22,019,501 | oo [ e (95) [ o | s MON... | . 09/16/2011 | 08/15/2046
48124W AA 7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR RE... AFE] 8,814,141 | L 110.045 ... 9,173,763 | oo [ e 167,314 | | e MON... 10/02/2009 | 03/18/2051
48124X AA  5|JPMCC 2009-RR2 GEA SEQ 5.543 1249 RE........cocoonvvummeemmrinnerverrnes | evvinee [ oo [ e 2| AFE| 2,710,722 | ... 109.660 .... 2,787,882 | ..oovvveereneennrinnens | v 33T [ | s MON... 10/29/2009 | 12/17/2049
48124X AC 1|JPMCC 2009-RR2 MLA SEQ CSTR 0650 RE.........ccovvrmrrmerrerermrevnnes | ervivee [ oo [ corrrrinns 2| .AFE] ..............2,745,000 | ..... 110.580 | .... 2,806,808 | ..o | v 29,734 [ | s MON... 10/29/2009 | 06/17/2050
55312V AB 4 [MLCFC 2006-4 A2 SEQ CSTR 12-12-49........cccmmrummrrerineernnniseninninns | eveeee | oo | vevereeens 2| AFM | ... 1,238,133 | ... 100.348 .... 1,252,355 [ ..oveoceeneinerinenins | oerreennnenn 3,087 | e [ e MON... 06/13/2008 | 12/12/2049
55312Y AC 6 |MLCFC 2007-5 A3 SEQ 5.364 8-12-48. AFM | ............4,678,984 | ...... 102.000 4,830,679 | | 83,267 [ | MON... | . 02/11/2008 | 08/12/2048
60687V AE 5|MLCFC 2006-3 A4 SEQ 5.414 7-12-46... AFM | 2,964,844 | 110.093] .... 2,978,428 | ..o | 820 | | MON... 05/18/2007 | 07/12/2046
617458 AE 4|MSC 2011-C1 A3 SEQ 4.7 09-47 FD......cocvvvvvremrrinnrrerierenenisninnnis | eevivee [ oo [ cervriiens 2| 1FM | ..............1,888,694 | ..... 106.915] .... 1,892,519 [ .o [ v 3,825 | s [ MON... 02/10/2011 | 09/15/2047
61746W PF 1| MSDWC 2002-TOP7 A2 SEQ 5.98 011539.......ccnvvurmmrvnernerirerenennnnnes | eevinee [ oo [ corrveenns 2| AFM | .............. 1,562,452 | ...... 100.640 .... 1,561,457 [ ..o | eeenerirenrnnenes(249) | o [ e MON... 07/24/2007 | 01/15/2039
61754) AF  5|MSC 2007-T27 A4 SEQ CSTR 6-11-42.......cccovvunrrinrrrervenivcrireninnin | cveree | oo | vevereeens 2| 1FM | ............. 1,982,344 | ... 113.914| ... 1,989,280 [ ....veovvevrrverivenn [ evrrrerreed 780 | e [ e MON... 08/14/2007 | 06/11/2042
61760D AA 1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 RE VAFE] e 4,811,464 | 100.750 ..4,820,493 29,029 | e [ MON... | . 03/25/2011 | 12/19/2040
61760D AC 7|MSRR 2011-KEYA 1X 10 CSTR 12-40 RE V2FE | 178,202 | 16501 .... (20,533) [ v [ e MON... 03/25/2011 | 12/19/2040
62888X AB 0 [NGN 2010-C1 A2 SUB 2.90 10-20 RE.......ccovvveerrmerreereerssnisersenines | veeee | oo | vevereeens 2| AFE| 1,994,900 | ... 105.577 .... 1,995,657 [ ..overnevrrerneriiennns | cevrrrnerrenennn899 | o [ e MON... . 11/03/2010 | 10/29/2020
749271 AA  0|RBSCF 2009-RR1 CSA SEQ CSTR SSNR RE.......ccoevvvrmrrrerivrveerenns | evvvres | oo [ eorerrnns 2|.1FE| .............4,716,420 | ...... 105469 ..............5,273,438 | ..............5,000,000 | .............. 4,878,896 | ....covvvreveerreninns | e 73158 | s [ MON... | v 24,166 | oo 318,098 | 08/31/2009 | 09/17/2039
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5467 RE..........cccomvvemrenerrnerrerirerenens | evveen | e [ everinens 2|.AFE]| ..............3,028,594 | ...... 108,500 ..............3,255,000 | ..............3,000,000 | .......c.o.... 3,021,106 | oo [ e ($,363) [ o | e MON... ....163,948 | 03/31/2010 | 09/16/2039
74928H AB 2|RBSCF 2010-RR3 CSCB SUB SSUP 5.467RE...........cccocovvrmrrverininiires | vvvee [ o | vererene 2|.1FE]| ... 2,973,125 | ... 96.440 , , R 2,978,615 | .cocvvvvrevcninne | v, 339 | [ MON... 06/16/2011 | 09/16/2039
74928H BM 7 |RBSCF 2010-RR3 WBTB SUB CSTR 02-51RE.........ccccmmrvverrrerirnrenens [ eovveen | [ everins 2| AFE]| s 2,068,438 | ........ 96.375| ..o 1,927,500 | ..oooverenee 2,000,000 | ..oovrernvnne 2,060,232 | ..oovreerencernnrinnens | eerrneereenenn(8,208) [ o | e MON... 03/03/2011 | 02/16/2051
749289 AA  2|RBSCF 2009-RR2 CWA SEQ SSNR CSTR RE.......ooccmmvinrivciieniiees | evveee [ oo [ e 2|.AFE] ... ...5,632,500 | ...... 109.501 5,726,223 | ...ovvvvvviinicnnis | v 48,643 | i | MON... 03/09/2010 | 08/16/2048
749289 AZ 7|RBSCF 2009-RR2 WBA SEQ SSNR CSTR RE.........cccovuveereneerieinerns | wevinee [ oo [ ceririinns 2| .AFE] ............4,781,250 | ......111.062] ..............5,553,120 | ..............5,000,000 | .............. 4,828,947 | ..oovvierncinrnnens | 28,755 [ s | s MON... 02/08/2010 | 02/16/2051
749289 BT 0|RBSCF 2009-RR2 JPA SEQ SSNR CSTR RE........ccooomirverirmiiiniicnnis | evveee [ oo [ e 2|.AFE] ... 4,683,208 | ....cooeviriniinnis [ 56,138 [ | MON... 12/14/2009 | 05/16/2047
74930A BA 4 [RBSCF 2010-RR4 JP7B SUB SSUP 5.305RE.........cccomurirmremernirirnens | veeie | oo | verereeens 2| AFE] ... s 1,993,215 [ .o [ 8,115 e [ MON... 09/16/2010 | 01/16/2049
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695RE...........cccoovumrvivmrivcrrans | oviee | oo | vevirnens 2|.AFE] ..............3,190,781 | ......109.469 | ..............3,284,063 | ..............3,000,000 | .............. 3,165,082 (25,699) | ..vvvvevereiririneienies | e MON... 01/20/2011 | 09/16/2040
92935 BC 8|WFRBS 2011-C2 A4 SEQ CSTR 02-44 FD.......cccovvvemerrmmrinerrerirnnenens | vveeee | oo | vevereeens 2|.1FM ...3,322,500 | ..............3,000,000 | ...occooneen. 3,146,235 [GR10L5) ) RN BN MON... 08/05/2011 | 02/15/2044
92936C AJ 8| WFRBS 2011-C4 A4 SEQ SSNR 4.90 44 FD.........cccovvvvivvvvnniinnicnnins | eoviis [ [ronnii 2|.1FM ..2,030,469 | ...... 1109511 ..............2,219,020 ....2,000,000 | ... 2,026,052 (G 15))] I Jo MON... 8,170 32,680 | 08/05/2011 06/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [P RRN 280,084,225 | ... XXX.ooooor | corrinens 309,761,623 | ......... 298,116,541 | .......... 282,827,578 | ..o 0] i 1,129,082 | o0 | i XXX | s 1,239,498 | ....... 14,595,148 | ..... XXXeovoo | o XXX..oone
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00164T AA 6 |AMC EAST COMM LLC 5.74 011528 NC A22.........couvreremeenerernrennnn [ wvveen | [ wveriens 1 AFE| e 2,093,200 | ...... 106.300 | ..ovvvvrrnee 2,126,000 | .............. 2,000,000 | ..ovrernvene 2,088,327 (BA17) | oo [ s 5.740| ......... 5.327 [JJ15... | v 52,936 | .covverees 114,800 | 07/22/2010| 01/15/2028
00173P AA 3 |AMMC 2005-4A A1 CLO FLT 03-17....ccurvvrreierneirennsiseiesisersssssirenes | vevees ..23| . 1FE| ... 3,667,565 | ..o | i 12,713 [ e | e 0.844]........ 1.507 |MJSD. | ccovovvvreeeeen520 | e 11,311 | 08/24/2011 | 03/25/2017
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12-20-40........ocorvrerrerrninernerennnrenirene | wevenee [ oo [ cervrrnnns 2| .AFE]| ..............1,976,355 | .....103.995] ..............2,055,310 | ..............1,976,355 | .............. 1,976,355 [ ..oooouveerrcriennns [ v | cvevirensseennesineenenes | cenne 5438]........ 5.438 [MON... 12/03/2010 | 12/20/2040
02377V AA 0 [AMER AIR PT 11-2 8.625 10-15-21AL18........coovvirerireinnrineiierieeenes [ veves | oo | vevirineins 2AM | ... 1,000,000 [ .ooovermieeirerienins [ i | e | oo 8.625]......... 8.625 | OA15.. 09/27/2011 | 10/15/2021
03702L AA  6|AHR 2002-CIBC1 A CDO FLT 5-24-17......coovevemremceiereneessernerirennens | wevnee [ oo [ cervreenns 2| AFE] ... s 1,313,020 [ .overcveeienrienis | eeriirerreen 55,627 | e [ e 0.744] ......... 1.319| MON... 03/29/2010 | 05/24/2017
051157 AG  0|AUGUSTA VI 96A3 7.375 4-15-13 A1012....cccouvirnrrinernerrerineninseirnens | eevine [ oo [ crveriiens BAM | s 385,736 | .....101.661 | ....cccecc.en. 394,737 | i 388,287 | ..covvvrriins 387,922 | ..o | 281 | e [ | e 7.375| . 7.453 | OA15.. 10/12/1999 | 04/15/2013
05377R AC 8| AESOP 2009-2A A ABS 5.68 2-20-14.........cccoivinrrrerinenrerneennninniis i | e [ overies 2| AFE] ... ...2,787,750 ....2,700,000 22,727,392 | oo [ eirerrecnd(28,598) [ o [ e [ i 5.680]......... 4.548 | MON... 10/20/2009 | 02/20/2014
07401U AA  1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36.......ccmerumrvneriereeeinseinneins | v | e [ ovrirens 20 AFM | oo 142,300 | ....095.122f 196,172 | 0000206,232 | e 12,763 | s | e (911 [ | e | e 0.514]....... 20.363 | MON... 05/13/2008 | 12/25/2036
12479H AA 7 [CAUTO 2011-1A A ABS 5.61 11-39....couirirircernrinerierinenneniecennnnes | veeee | oo | vevereeens 2| AFE] .............. 1,997,461 | ......100.926 | ..............2,016,609 | ..............1,998,106 | .............. 1,997,465 [ ..o | ceeeriensiienienend e [ 5.610]......... 5.682 | MON... 11/18/2011 | 11/15/2039
125634 AC 9| CLIF 2011-2A NOTE ABS 4.94 10-26.........cccnerrmerrerierenenrseisensennens [ evnees | e | overenees 2|.AFE] ... 1,964,074 [ ..o [ cenernnrineineend e [ e [ 49401 ......... 4.944 | MON... 10/26/2011 | 10/18/2026
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC....c.c.ovverevrrrrrerrmrrrerirenernes | covveie [ [ everircens 2AM | . 758,952 | L....100.097 | ... 759,688 | .o 758,952 | i 758,952 | ...coovverrereriieinns | ervensrnenieninsenns | sevinsinennessesenis | e | e 7.770] ... 7.770 [MON... 12/14/2001 | 01/10/2012
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126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20 2AM | ............. 1,303,415 | ... 102.573 1,303,415 [ s [ [ | 5.298 4,028 69,036 | 12/09/2004 | 01/11/2027
12803P AA 6| CAJUN 2011-1A A2 SEQ 5.995 2-41......cooveierirerreiirerseceeeisienine 2AM | .............2,928,409 | ...... 102,508 ..............3,001,854 | .............. 2,928,409 | .....cc...e.2,928,409 [ ..ooovoeivoeirimrieri oo | cerveesiesseeeeessenses | oo 5.955].........5.955 |[FMAN. | ......ccc...ee 19,861 | covovrennee 129,821 | 02/18/2011 | 02/20/2041
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12-38 LFE] 986,468 | ...... 104.459 ] .............1,030,518 | oovovrerrer0 986,530 | ovvrirrsrin 986,530 | oo | e 83 | e [ 5.730 12/09/2010 | 12/15/2038
15189X AJ 7|CENTERPOINT HOUS 7.00 03-01-14 NC.. LAFE] . ..1,999,560 | ...... 112640 .....cc...e..2,252,794 | ...........2,000,000 | .ovroierre1,999,796 [ oo [ e85 | [ e [ e 7.000 01/06/2009 | 03/01/2014
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11-26 LAFE] 991,298 | ...... 100.109 | voovvierrrennn 992,752 | oo 991,667 | oviiieeend991,301 [ e [ 3 i [ [ 4.940 11/17/2011 | 11/18/2026
22822R AQ 3|CROWN CASTLE TOW 5.495 01-15-17 NC AFE 3,000,000 | ...... 109.000] ..............3,270,000 | ..............3,000,000 | ..............3,000,000 [ ..ooroomvmmvimmremrins [ ermerrrerineiriniiiniins | e | oo 5.495 01/08/2010 | 01/15/2017
233350 AA 4 |DSCMT 2011-1 A SEQ 3.91 03-16 AFE| 999,972 | ...... 101.2801 ..............1,012,802 | ..............1,000,000 | ..c.0ccc00ee00n 999,976 | ooooviiiicinns [ e s [ 3.910 03/07/2011 | 03/15/2016
24488R AC 5|DEKA 2004-2A B CDO FLT 8-23-34 AAM | L ..1,187,500 | ........ 42.000] .... 2,000,000 1,224,295 | ..o [ v 11,225 | e [ e [ e 1.845 05/12/2008 | 08/23/2034
316817 AA  3|57TH ST MTGE 7.125 6-01-17 AL 121014.......cooovvveiririrnnrrcrirerens AFE i 476,542 | 111.997 ... 536,913 507,815 | oo [ v 07T [ e [ e | e 7.125 08/03/2000 | 06/01/2017
347466 AE 4|FORT IRWIN LD LLC 5.30 12-15-35 A826 VAFE] 2,472,500 | ... 102.883 ] .... 2,476,007 | ..oovvrerereneeniens | vereereneeen 847 [ e | e 5.300 11/01/2010 | 12/15/2035
35952F AB 6 |FORT HUACHUCA 8.00 12-15-26 NC AL22 AFE] 2,153,000 | .. 128.465 L2182, [ | e (5,155) [ | s 8.000 10/19/2009 | 12/15/2026
361477 AA 0|GATX CORP SER 08-29.00 11-15-13 NC 2MAM | .............3,307,991 | ...... 112.078] ... 3,307,991 | oo [ e [ | s 9.000 11/03/2008 | 11/15/2013
361856 CP 0| GMACM 2003-HE2 A4 SEQ STP 4-25-33.........coovomuvemrvnrrinnivcrinenines | eevivee [ oo [ cervveians 2[AFM | ... 1,165,691 | .o 74.500 508,881 | ..ouveeerecrieriinenns [ | e | o 5.120 05/24/2007 | 04/25/2033
36246M AK 5| GTP ACQUISITION 4.347 06-15-16 NC.......ccoevvvrereeremerrrenerneenneisenns | vevnne [ oo [ crviverinens JIFE] ..............2,000,000 | ...... 103.750 2,000,000 | ovoorerrerenreinens [ e [ | | 4.347 06/29/2011 | 06/15/2016
36298G AA 7 [GSPA MONETIZATN TR 6.422 100929 A23..........cccovvvmerivmrnmenirennne | onres | oo | veverenninns AFE] 1,998,140 | 93.600 (1,270) | covoververirerirenins | e 6.422 08/25/2010 | 10/09/2029
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18 SBAM | e 710,219 | 108.439 [ v TTOAE7 | e 710,219 | e 710,219 | e [ e | e | veveneeseesinennssneine | veveeries 7.760 09/22/1999 | 08/20/2018
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14 WIFE ... 1,050,953 | .. 100.000 21,052,310 | | e 1,357 [ | 6.690 09/25/1997 | 09/20/2016
42805R AV 1|HERTZ 2009-2A A2 5.29 03-25-16 FSSSTURURTRRTORTURIURPOR IUURVRORN DO OO 2| AFE]| 3,999,756 | ... 108.261 3,999,849 | ..o [ V.S N DO 5.290 10/16/2009 | 03/25/2016
44329H AG 9| HP COMM LLC 5.02 03-15-23 NC ALOB18.........cevververmrierirnrninninnii v | [ v 1|.1FE| .............3,138,835 | ........ 90.692 3,155,723 | oo | i 5,691 | oovveieriieesnieens [ 5.020 05/22/2007 | 03/15/2023
46616M AA 8| HENDR 2010-3A A JGW SEQ 3.82 12-48.........cocvmmrermreneriieenciirnennes [ evveen | e [ overinens 2|.1FE 925,897 | ........ 99.000 926,083 | ....... 925,905 [ ...vvrrerrercniinis | e L PRI PO 3.820 10/29/2010 | 12/15/2048
46616P AA  1|HENDR 2011-1A A SEQ 4.7 10-56..........ccvvvvrierinriirisniverineiveninnes | evvieee [ oo [ e 2[.1FE] ... ..1,962,256 | ........ 99.9311 ... ,961,415 | oo 1,962,768 | .....cccoouuee 1,962,273 | ..o [ v A7 [ | e | 4.700 06/08/2011 | 10/15/2056
515074 AA  0|LANDMARK LSG 6.20 10-01-22 C14A18........rvvrveenerrrnrrrerirerincenenns | wevinee oo [ ceriveins 1 N I 1,898,290 | ...... 105.000 | ..covonrrnee 2,018,435 | ...oovvennee. 1,922,319 | .o 1,900,073 [ ..o [ e 1,406 [ .oovvecreerieeesieens | e 6.200 09/22/2010 | 10/01/2022
57430U 30 1|MDIBS 2006-1A A ABS 5.55 12-85=.........ccovvmiverieiernnincieniseisisnnns | vvvenee [ e | vereerine 2|.AFE ...1,865,000 1,865,000 [ ....vouvveiiieiiienins [ e | e | e 5.550 06/17/2011 | 12/10/2065
641423 BX 5|NEVADA POWER CO 7.375 01-15-14 NCl.......cooovivririnernnnrnerierinee | eevinee [ oo [ eerivii 1|.2AM ...1,999,980 1,999,991 [ .o [ e A | e [ e | e 7.375 , 01/07/2009 | 01/15/2014
66704) BP 2 |NEF 2006-A A2 SEQ ABS FLT 11-28-23.......cvvuivrivcinnivcrerinniinnis | veies | oo | vevirnens 2|.1FE 156,271 | ...0..99.250 | cooovvierrnnn 184,641 | 186,037 | oo 179,805 | e [ o802 [ s | 0.702].........7.870 [FMAN. | ...ccovvrriinne 123 | ... 919 | 07/29/2008 | 11/28/2023
667294 AW 2| NORTHWEST AIRLINE 7.041 04-01-22 A19......covvervremernerrmneneninees | wevnee [ oo [ ceririnns 1|..1FE]| ... 492,206 rerrnrenenneenn 91,034 | e | (T 1) e | e | e 7.041 8,453 | . 33,811 | 04/29/2010 | 04/01/2022
77356P AA 0 |RCTF 2004-1A AT ABS 5.22 5-17-21....ocvevieveneierneierssisnensiseninnes | vnnee | oo | vernenn 2[AFE]| e 1,230,632 | ... 115.073 | .ccooorren LAT777 | 1,232,068 | e 1,231,299 | .o [ v 1< I O D 5.220]........5.237 |[FMAN. | ..ccccvvvnnnn 8,218 | v 64,313 | 07/28/2004 | 05/17/2021
78403D AB 6| SBA TOWER TRUST 5.101 04-15-17......cveuvrvririeerneeisernserirenrsennne | evveen | [ wveriens 1|.1FE| ..............3,000,000 | ...... 105.276 ..............3,158,280 | .....cccoo.u.. 3,000,000 3,000,000 | .ovourerrerenrrinnens [ e e | e 5.101 ....153,030 | 04/08/2010 | 04/15/2017
78444V AB 7 [SLCLT 2010-B A2 ABS FLT 07-15-42.......vvurrrrnrinerieriseesssiseisiniens | eveee | or | vevereeens 2[.AFE] 2,252,974 | ... 102.879 2,252,974 2,252,974 | oo [ e [ | 3.778 03/04/2010 | 07/15/2042
78445M AB 6| SLMA 2010-A 2A ABS FLT 05-44........cocoomirmmeriereneriseeseeisssrneninenenens | wevenee [ oo [ cerveeinns 2| AFE| 2,701,158 | ... 101.950 2,701,158 | covorriereerrerinens [ e [ | e 3.528 03/03/2010 | 05/16/2044
83546D AA  6|SONIC 2011-1A A2 ABS 5.438 05-41..........coovrvemirnnirerienirenisnieniis [ v | [ v 2[3AM ] .............2,962,519 | ...... 101.386 ....2,947,500 | ... 2,960,247 (2,274) | cooevveeerireien [ e 5.438 07/15/2011 | 05/20/2041
84474W AA 8| SOUTHWEST AIR 6.53 07-02-19 C10 A4.......covvvirencrvrrrverreriinee | eevinee [ oo [ e T AAM | 1,074,799 | ...... 109.604 | ......ccoonee 1,331,104 | oo 1,214,462 | ...coovvvvenee 1,103,184 [ oo | e 10,390 [ .oovvevveerierieniiens | oo 6.530 01/20/2009 | 07/02/2019
844741 AR 9[SWAIRETC 95-A37.22 7-1-13 A 07-12.....ccvvvrrirnrvernnvercvnneirennnns | evnnes | oo [eovervnninn [ n2FE | i 955,693 | .....103.688 | .....o0e00r. 990,187 [ 954,972 | i 949,428 | o | e 3,262 [ .o | e | s 7.220 10/31/2008 | 07/01/2013
872162 AH 5| TAL 2011-2A AABS 4.31 5:26........cevvurrirrercriieierinenieriesesenissienns | ovveene I [ 2 21,883,333 | s [ [ | | 4.310 05/10/2011 | 05/20/2026
883145 AJ 3| TMCL 2011-TA A ABS 4.7 06-26.........ccorerrrerrrrcriesirseeiseissesisnisenes | oevenne 33 [ 2 1,900,000 | ..oocorvverirciienins [ e (2) | ceereererineirenieeins [ e | i 4.700 06/17/2011 | 06/15/2026
89655Y AA 4 [TRL 2009-1A A ABS 6.657 11-16-39.......ccvvmeremrrrcrirrenreinnnserirenenns | veeee | oo | vevereeens 2 1,833,266 [ ...oeouveecrecrienins [ e | cverienineeesineeenes | e 6.657 10/29/2009 | 11/16/2039
89656C AA 1| TRL 2010-1A A ABS 5.194 10-16-40........cvvvmrirerenereerierisenrissersenns | evveen | e | orereens 2| AFE]| 1,919,441 | .96.612] ............. 1,854,414 | ... 1,919,441 | 1,919,441 [ e e | e | oo 5.194 10/18/2010 | 10/16/2040
89690E AA 5[TRMF 2011-TA ATA ABS 4.37 07-41.....oovrierirerirereneeiniseinesineniens | cvevee | oo | vevireeens 2| AFE]| 950,973 | ... 100.644 | ................957,099 | .coiirirnnn950,973 | coriiiie0i950,973 [ oo [ e (49,026) [ o [ e [ i 4.370 06/29/2011 | 07/15/2041
89690E AC 1 |TRMF 2011-1A A2 ABS 6.024 07-41........comvirirrierenrirernnirceerseeenines | vnenee | e | vereein 2|.1FE] ..............1,000,000 | ...... 105.835] ..............1,058,348 | ..............1,000,000 | ..............1,000,000 [ ..ooroomirmrrimerimrns | errmermrrinninend | [ e 6.024 . . 06/30/2011 | 07/15/2041
90783T AA 8| UNION PACIFIC RR 5.404 07-02-25 A17.......ccvuvrvrerermeernnnnerserinens | eovveee [ o [ eorerirecens AFE] 2,530,625 | ... 112142 ooeirn2,837,906 | ...orern2,530,625 | ovirer00i2,530,625 | oo | e | e | s 5404 |.......5.404 | JJ02.... | ..coeoonnnnd 67,998 | ......co... 136,755 | 07/22/2004 | 07/02/2025
907833 AE  7|UNION PACIFIC 98A 6.70 22319 AQ7-15........ovvereerreerneresersenienenens | eeveee [ oo [ cerineins 1|..1FE]| ... 410,416 | ...... 113.703] ... 426,335 874 | oo [ 6.700 10,156 28,564 | 07/28/1999 | 02/23/2019
909287 AA  2|UAL 2007 PT TRST 6.636 07-02-22 AL18.........cocovrmrerrerenrenrrinservernns | eevivee | oo | cevriins 1] 3AM | s 772,704 | ....... 99.250 | ..o TOAT24 | 800,730 | ..ovvveerirns 775,299 | .o | e 1,590 | coovveereerieeneninee | v | veveeens 6.636 26,421 53,136 | 04/30/2010 | 07/02/2022




Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During

Identification Description Code[n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
92935H AA 7|WCP 2010-1 A4.141 11-15-15 AL15. [SSTTURUTRTIOE BOVION ol CFE] ...3,873,717 3,885,401 ...3,875,460 7,151 03/30/2011 | 11/15/2015
92935H AB 5| WCP 2010-1 B6.829 11-15-15......ocvrrrieiierineiieeieesseississesenssnens | eveees | 1| 2AM | 11/01/2010 | 11/15/2015
93114K AG 8|WAL-MART STORES 8.80 12-30-14 A13, [SSSTRURIORIINN IOV || LIFE | 1,306,979 | e 111.863 12/07/2001 | 12/30/2014
96928* CN 5| WALGREEN-AURORA IN 6.66 09-15-31... 17.180] . 12/17/2009 | 09/15/2031
96928* CP 0| WALGREEN-PROVIDENCE RI 6.66 10-15-3 ol e ] i 1,187,642 | 117.180 12/15/2009 | 10/15/2032
96928* CQ 8| WALGREEN-IDAHO FALLS ID 6.66 6-15-33........ccoeveierernrirernnicnns o ..906,231 | ...... 117.180 . 12/16/2009 | 06/15/2033
96928* CR 6| WALGREEN-CHICAGO 6.66 05-15-34.. 17.180] . 1,201,165 .3,555 12/23/2009 | 05/15/2034
96928* CS 4| WALGREEN-SULPHUR SP TX 6.66 10-15-33.......ccccouunnninnneinennsninnee [eonnees | oo [ onemnnnnns | eeeeed [ iviiinnnnnn . 762,088 | oo 117.180 762,088 2,256 12/18/2009 | 10/15/2033

3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.........ccoovvvniinevsnsnesniininns | e 101,578,752 | L XXX oo | ... 105,671,784 | ......... 102,863,756 | .......... 100,953,630 | ..ovvovvivcriinnenn0 | i 1646 | 0 |0 | XK | e XXX [ XXX | s 733,004

3899999. Total - Industrial & Miscellaneous (Unaffiliated) ,792,018,756

....... 1,689,221,929 ... 18,177,724

Hybrid Securities - Issuer Obligations

o€oL3

44841Y AA 4 | HUTCHINSON WHAMPOA INTL 6.00 VR C15.....ccoivernrisnrisrisnireens | ....... | R| .......... 1 ‘ L3FE] . ....1,000,000 .997,500 ...1,000,000 ...10,500 .60,000
4299999. Hybrid Securities - Issuer Obligation: . . 1,000,000 .997,500 1,000,000 .60,000
4899999.  TOtal = HYDTIA SBCUMTIES. ...v..vvueresrersersssisseis s . ....1,000,000 .997,500 ...1,000,000 .60,000
Totals
7799999. Total - Issuer Obligation: s (SRRSO [T 1,148,413,819 [ .. XXX.oooowr [ e 1,238,048,191 1,148,957,062 | ....... 1,146,367,319 .(150) | . 240,034 0 0 [ XXX [ XXX [ XXX [ e 16,794,944 | ....... 54,658,702
7899999. Total - Residential Mortgage-Backed Securities . [ESTRTRTRNITS [P 334,770,021 [ ... XXXeooooee | v 317,419,909 ....383,816,958 | .......... 319,120,460 | ........... 151,756 | ... 1,147,697 | ............ 6,180,749 0 XXX e [ XK [ XXX [ i 1,812,508 | ....... 18,545,523
7999999. Total - Commercial Mortgage-Backed Securities . s 280,084,225 .309,761,623 298,116,541 ...282,827,578 .0 .0 .0 .1,239,498 | .......14,595,148
8099999. Total - Other Loan-Backed and Structured Securities. s B 103,069,705 . .107,266,888 | .. 104,309,266 | ..........102,426,007 |.... .0 0. .0 . . 749,038 | ......... 4,855,323
8399999.  Grand Total = BONGS...........evurerrerieiiiieeieiesieesiseeiseisseei s ssisssssssssnssseniasens | avvines 1,866,337,770 | ... XXX.coooor | v 1,972,496,611 | ....... 1,935,199,827 | ....... 1,850,741,364 | ............ 151,606 | .........2,521,949 | ............ 6,180,749 | ..ooovvvrvrirn 0 |..XXX........ XXX XXX | e 20,595,988 | ...... 92,654,696
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP 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

NONE
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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
CUSIP 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
C on Stocks - Industrial and Miscell (Unaffiliated)
02916P 10 3| AMERICAN RAILCAR INDUSTRIES, INC......cccovvvrnrirrrrneirereneenenisnesensennens | eorneens | vene | vererernenn38,000.000 | oo 909,340 | .......23.930 | oo 909,340 | oo 807,393 | .ooiecrierireninrines | reeerneesnsiseiseninnens | e 88,400 | oo [ e 68,400 | ...oovvrrrerirrirennns | I 09/14/2007
140661 10 9| CAPMARK FINANCIAL GROUP INC........cvvvrrirerierineriererseensniserisessnennee | vevvene | ene | vernerennn13,989.000 | civovvivirnirrnnnn232,217 | 116,600 | oo 232,217 | e 186,054 | .o 46,164 ...46,164 10/03/2011
247361 70 2|DELTAAIRLINES INC.....cocovmrimiirriinciiniins L 7 I (21,120) ..(21,120) 12/29/2010
92769L 10 1|VIRGIN MEDIAINC......covviiiiiiriiiiinisiiciissiisenienisseens 7,748,150 | .oovvviiiniiciins 49,608 | ..o | (1,816,893) .(1,816,893) 12/22/2006
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 7,808,311 8,785,318 | .o 0 49,608 .(1,723,451) ... (1,723,451)
9799999. Total - Common Stock.. . 7,808,311 8,785,318 | ..o 0 49,608 ..(1,723,451) .(1,723,451)
9899999. Total - Preferred and COMMON SLOCK............ccuurerirerieierieeiscesseiseie et ssisesenes 7,808,311 8,785,318 | ..ovvveerici 0 49,608 ..(1,723,451) (1,723,451)
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2
CUsIP
Identification

Description

3

Foreign

4
Date
Acquired

5

Name of Vendor

6
Number of
Shares of Stock

7
Actual
Cost

8
Par
Value

9
Paid for Accrued
Interest and Dividends

Bonds - U.S. Government

912828 PM  6]U.S. TREASURY NOTES 2.125 12-31-15. ..o s ‘ 01/14/2011 | GOLDMAN SACHS & CO....couiuuuiiiiieinissiensssisstrsssessssssssesssens s sesssssssenssenseesssenss | oesssessssesssessssessssssssesssensssesssssssssssssssenssoe | dhsmsssssssensssessssssssssssssssnssenssenees 117,516 | v 1,900,000 |....coo.... 2,008
0599999. TOtAl - BONAS = U.S. GOVEIMMENL...........cooviieietiieieiteeiecteteecee et eteteteveteteseee et saetesesassetesesesesessssesessesesesessssesessesssessssesass  esessssssesesesassessssesesesassssesassese st s sesesnssens s sesetessssesesseset et s sssse s esesesassesesnseses s sesesesessetassesesesenassesassesetesasastasassssesessssesasssssessnsnsess | oesetessssesesassssesinsetesasessesanesaesesasas 1,917,516 | oo 1,900,000 |........... 2,008
Bonds - U.S. States, Territories and Pc
373384 TL 0|GA ST SERD QSCB 3.88 07-01-22 NC.......ovvurmrrireirriieireiiiesiiesiseisssiseisessssssensssens 06/21/2011 | CITIGROUP OO OO B OT PO O OO OO O TP YO PPE OO TP OO OO PTOTOON 5,800,000 |..... 5,800,000 [ ...vvuevueemeireiierieireeise e
605580 6S 3| MISSISSIPPI ST C 3.243 10-01-21......vvurriirieriieieriseieiesiienieneseeens 10/06/2011 | BANK OF AMER / ML.......cvvumivirririiiiriniriesieseiesisississssiessenssesessssssssssssessnns | svvnsssesssnsssesssssssssssnssessensssssnsnsses | conneeessnssnessnnsessnsssessnnsens 1,000,000 | 1o 1,000,000
880541 QR 1 [TENNESSEE ST TXBL C 3.228 08-01-21 10/12/2011 | J. P. MORGAN SECURITIES. ... ..o tiuiiiuiiseiesasisisnssssssssnssssssnssssnssessseessssssssssssnsses | cesesssssssssssossssesssssssssesssssssssssssssssssssnns | oosssneees ....1,000,000 | ...... 1,000,000
1799999. Total - BONS - U.S. States, TEITHOMES & POSSESSIONS. .....vuuruuuirsseresaressirsserserssessssesseressemssees s senssese et eeesseeseeeseemtse feetoeE8oEE 8L 8o EE 08 £LE £ 08 LR 88 LR H4EE 08 LR 1L LR 88088 £ 1R E £ E£EE L0881 LR 8ttt | Hhsees sttt s 7,800,000 | ...... 7,800,000 | oo s 0

Bonds - U.S. Political Subdivisions of States

399262 HD 9|GROSSMONT CA SCH 5.479 08-01-25 NC.......ccoovvvrmeverrrrereerrierienes 05/13/2011 | STONE AND YOUNGBERG.........cuvuuurimriieirriscessieesiesssesssessssssssssesssesssessnns | oesssssssssssssssnesssesssssesns 2,000,000
68666P AA 4 |ORLEANS PARISH LA SCH BD 4.4 2-01-21.....ccvumrireieieiiesieniseseesseisessesesessssens 12/16/2011 | MORGAN KEEGAN & COMPANY. 1,000,000
741701 H8 2|PRINCE GEORGES CNTY MD 4.75 03-01-26 03/10/2011 | J. P. MORGAN SECURITIES..........ovviiriiiiiineiieriieiesisssisssiesiesesssssssesssssness | oesissssesssesssesssesssssesns 1,000,000
796269 VA 3| SAN ANTONIO ISD TX 4.008 08-15-28......c.ruvimeuirserssressensssissersssssssnsenes 08/24/2011 [ RBC CAPITAL. ...ttt stttk | eeeb s bbbt | crseniin 2,000,000
2499999. Total - Bonds - U.S. POlitiCal SUDAIVISIONS Of STALES. .....v.uvueuiieiiiieiisieieetisstiisstiss s eres s es stk e & eht e b 0L e EfEE 0108 E £ E bRkttt | disnniean 6,000,000
Bonds - U.S. Special R and Special A t
183596 CY 9|BALTIMORE MD BRD SCH 5.692 12-15-25 02/03/2011 | BARCLAYS AMERICA..........coomiririeiriirinsiiesiessienisesissssasesiens 2,000,000
64970M XT 5|NYC MULT FAM HSG DEV 6.42 11-01-27 01/06/2011 | CREW AND ASSOCIATES........ovvueieeriseiessiessesssssssss s sssesssessssssssssssssssssnses | cosssssssansssssssessssssssssons 2,000,000
64971Q GW 7 [NYC TRANS FIN B TXBL 3.45 05-01-21 08/03/2011 [ J. P. MORGAN SECURITIES.......coiuiiieeieieieiiieseie e sssssssssssssssssesssens | sressessssssssssssessssssssssessessesssssssessssssssssesses | soessssnns 2,000,000 [ ..oovereriiriieeiirce e
64971Q RA 3 [NYC TRANSL FIN AUTH 2.90 11-01-21 NC....cooumiirrierirneiieeiseisseeiseniesesesssseisessssens 12/13/2011 | J. P. MORGAN SECURITIES........ocvtrimeireieieiieriseeseessssssessssessessssessssesssssssssns | cesesssssesssssssssnsssesssssessssssssssssssesssesssnns | oosesneees 2,000,000 | .oourenerneriereeesenie s 4,672
649883 QE 8|NY MTGE AGY SER 166 3.999 04-01-21...... 110312011 [CITIGROUP b sss st | aebessess st s bt nsente | febsessaseses s b st es s 1,000,000 |...... 1,000,000
649902 7P 2|NY DORM AUTH F 3.05 08-15-21 NC.. 10/05/2011 | GOLDMAN SACHS & CO.....oocvoveieieieeiessiessiesesies e sssssssssses s ssssssssssssssss | sossssssssssesssssssssssssssssssssssssssssassssssssssssns | cessssssssssssssssssesssssssssssassssanns 2,323,597 | ... 2,340,000
658207 MA 0 [NC HSG FIN AGY 4.00 01-01-30 C21 A17......... 10/27/2011 | RBC CAPITAL. ....coveiiieiiriieieeie ettt s s ss s b ssssessesses | evsessessssassessssssssssessessesassessesssssssesssssessnss | essessessssassessessssssssssassesssssssssesas 2,000,000 | ...... 2,000,000
67756A 2N 1 |CLEVELAND CLNC OH ST 3.679 01-01-21 11/16/2011 | J. P. MORGAN SECURITIES........ovviuirmeriirierineesenineissssensesssesssssssessssssensns | avsnesssssssssssessssessssssssessesssssssssssses | soseessesssnssssessssesssssssesssssnssnessns 1,000,000 | oo 1,000,000
67756A 2P 6 |CLEVELAND CLNC OH ST 3.849 01-01-22 11/16/2011 | J. P. MORGAN SECURITIES.........cooiiiiiiiniiicriiiissississiesisnsississiissiissins | srissiiissinssssssssissssssssssessssnsnnsns | o 1,000,000 | s 1,000,000
870000 HJ 8|SWARTHMORE BORO PA C 3.10 09-15-21 11/30/2011 | BANK OF AMER / ML......oooivunririireirnieiiesiesiseesssisssssssssssssesssssesssssssssssssessnns | svssssssssnsssessssssssssssssessessssssssssnnsses | soseessessnssssessnsessessnssssssssnsseessns 1,000,000 | oo 1,000,000
92812Q U6 2|VAHSGAUTH RENTAL D 3.329 01-01-20 11/17/2011 | WELLS FARGO BROKERAGE............cooiiiiieeieieietetecesieeieeieeeesssessssiesessssasnssesnns | oevevesssssssissssssesssesssssssssisssassssssssssseseses | seevssensesesssiesessssnsessnseessssnsesenenens 1,000,000 | oo 1,000,000
92812Q U7 0|VAHSGAUTH RENTAL D 3.579 01-01-21 . 11/17/2011 | WELLS FARGO BROKERAGE ...........tveveeeeeeeereeeereereeeseseeeseessssressssesesessessssesseens | evenrseseesessssesessesssisssesssesesssessessesesessessies | eoveesessnessresseseresesseessiesressseneneenn 1,000,000 | oooes 1,000,000
92812Q W5 2 |VA ST HSG DEV E 4.154 03-01-22 C17. . 12/16/2011 [ MORGAN KEEGAN & COMPANY . ....ouitiiireieiiessiassssssseensssessssesssesssesssssssssnessssessne | asssssessassssssonssessasssessessasssessonssssanssessansss | osssessasssonssnsnssonssessasssessasssnssassa 1,000,000 |...... 1,000,000 [ .o
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... .uueereureeereisteseereseeseeseesseseseeseesasessesesseeseseesseseesseanes | £eessessesssesessesessessesaesessessessesessessesasssesessesseseesessessessesesssssessesaesessessessesessessesaesessessseseseesessessesseseeseesessesassessessesaesassessesansessessnsnsasses | sesesassessesssssssassassessssansassessessnsas 19,315,937 | oo 19,340,000 29,639
Bonds - Industrial and Miscellaneous
00038A AB 9|ABB TREASURY USA 4.00 06-15-21 NC, 06/14/2011 | DEUTSCHE MORGAN GRENFELL..........coouiveieiieiiisiiesiscsiisssessissssessssssssssssssas | eevssessssssssssssssssssssesssssssessssssssssssessssssssns | siossssesssssssassssssssssssssssessssssssssos 1,968,120 |...... 2,000,000
00173P AA 3 [AMMC 2005-4A A1 CLO FLT 03-17...... 08/24/2011 | CANTOR FITZGERALD & CO.....cvuuirririiriiiieisieseiissiessssssssssesssssssssessssissns | sesssssssessesssssessessssenes 3,881,557 | i 3,890,675
00206R  AX 0| AT&T INC 4.45 05-15-21 NC.....oovvvrmreeirierireriseesseieseriesiesssessssesseessesssensenes 04/26/2011 | BANK OF AMER / ML......couvimivinrirreseesseieeriesiesssessssesssssssssessesssssesssssssssseses | oessssssnssssesssesssesssssesns 999,250 | ...... 1,000,000
00206R AZ 5|AT&T INC 3.87508-15-21 NC.... 08/15/2011 | BARCLAYS AMERICA.........oioiiiriiniieiiiscieiis s ssesssssses | onsiississssssssesssessssesas 997,050 | ...... 1,000,000
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08-36...........c0uuervurermrereeseiseriessieessesseessssssesssesssenssesens 05/13/2011 | RBS SECURITIES/GREENWICHS.........couivimiimiiiiierieeiecesesisssesesssssiesssessssens | sesssessesssssesssesssssssssesssesssssssssssssssessns | onessees 1,612,918
02377V AA 0 |AMER AIR PT 11-2 8.625 10-15-21AL18 09/27/2011 | MORGAN STANLEY & CO......ouiiiiriiiiieienieieeiseierisi s ssssisenins | oerssssessesssessesssssesssssssessessssssessssssssesssenes | ossenenes . 1,000,000 [ cvooverrereereeieieiiesieeeee e
02666Q J7 9 |AMER HONDA FIN 3.80 09-20-21 NC......coovvurmverirmeriererenisninseeissins 09/13/2011 | BANK OF AMER / ML.....coouirmiemermeriseeeseeesseesesssessessssesssessssesssssssssssesssessssssssnesas | sesssssssesssssssssssesssesssesssesssssssssssesssesssns | thomsssesssesssassssssssessssssnssssesssssas 1,994,720 | ...... 2,000,000 | eveeurveerirerireereeini e
03073E AJ 4|AMERISOURCEBERGEN 3.50 11-15-21 C21! 11/08/2011 [ J. P. MORGAN SECURITIES.........ooiiiiiieiriieiiniieriieees s sssssesesissieninsns. | aeresssesssssessessnssessssseees 998,580 | ...... 1,000,000
038222 AF  2|APPLIED MATERIAL 4.30 06-15-21 NC........cocovvemrrierrinerierircenssesseriessienienes 06/01/2011 | J. P. MORGAN SECURITIES..........eviieimrimieiiieriesieeesesesssssssssessessssesssesssssess. | sessssssesssssesesssssssnessesssesssssssssssssesssesssns | soomsssesssesssasssssssssssesssesssesssenses 1,995,780 | ...... 2,000,000
03938L AU  8|ARCELORMITTAL 5.50 03-01-21 NC......coosvvuiirriicninciieriesiisienicsiis 02/28/2011 | CITIGROUP bt | Heeniee et 993,570 |...... 1,000,000 [ coooverrercereeieieiieieseee s
03939R AB 6 |ARCH WESTERN FIN 6.75 07-01-13 C111. ... ssesseessesssesesenens 10/04/2011 | JANNEY, MONTGOMERY SCOTT.......courureermremreierieriesssensssessessssssesssessesinns | sevsesssesssnesssesesssssessenes 998,750 | ...... 1,000,000 18,000
03939R AB 6 |ARCH WESTERN FIN 6.75 07-01-13 CT1 1.t ssssssessseseseenns 10/04/2011 | MORGAN STANLEY & CO....ouuvuurvurireirneiseisesisesssesssessssesesssssssssssessssssssssssssess. | cesssesssessesssesssssssessssssssssssessessssesssasssanes | teessuessssessnsssssssesssessssnssssssssssas 1,000,000 |...... 1,000,000 18,000
039483 BB 7|ARCHER DANIELS 4.479 03-01-21 NC. 03/30/2011 | BANK OF AMER / ML......coouvmmiimiririrrerieineiesiessssssessesessssssssssssesssesssssssssnses | sesssnessesssssssssssssssensesssssssnssnssessenss | sonssnensessssesonssensessesensnnsns 20 174980 | covevincensnnserverinennernseennnnernn2,000,000 | oocenees 8,617
045488 AC  7|ASSOC BANC-CORP 5.125 03-28-16 C15.......ccumrurerirrereeiseirerissisesssesissessseisesssssssees 03/29/2011 | KEYBANK CAPITAL MARKET.......coutimrimiereiiseeisseesssesessesssessssessssssssesssssssssssses | sessssssssesssssesssssssssssssesssesssssssnsssssssnssns | nsssonns ...1,000,000 | ....... 421
048303 CE 9 |ATLANTIC CITY ELEC 4.35 04-01-21 C21......cevumrriirirrininiirieiesiiesieresssissisesisssiens 03/29/2011 | CITIGROUP et | s 998,480 | ...... 1,000,000
05252A BK 6 [AUST & NZ BANK 4.875 01-12-21NC.......cocomirrrrierineirineineieiieesseesseeiseenns 01/05/2011 | BANK OF AMER / ML.....couiimiimiiniireisseissise i iseesssisessssssss st ssssssssssssses | oesssssisssssssssesssssssssesas 997,570 | ...... 1,000,000
05367A AD 5| AVIATION CAPITAL 6.75 04-06-21 NC.......oevorrermririiciierieniseessssiseiiesssessesessessnien 03/30/2011 | J. P. MORGAN SECURITIES.........oviiiiirimiiiiiisiiesiesesssisssissssesiesssesssessssess. | eessisssesssesesssssessssessesssessssssssssssesssessss | tioesssnesssesssstssessssssesssnssssesssesses 1,000,000 |...... 1,000,000 | coooverreriereieireeeee s
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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05523R  AB 3| BAE SYSTEMS PLC 4.75 10-11-21 NC.....cvoreiiririerriieieiiseeseiessseienss s esssseenses R 10/05/2011 | MORGAN STANLEY & CO....couvvuririrmiinrissiiseiiesises s sesssssssssssesssssssssssssssnsss | sessssssssssessssssssssssssnnns 998,980 | ...... 1,000,000 [ .ovoovveeirricieeecie s
05533C DH 8|BCAP 2010-RR6 7A3 SUB SSUP 6.0 37RE 01/07/2011 | BANK OF AMER / ML......couviuirinrirrereeseieeriesiesssensssesesssssssessessssssssssssssssenes | oessssssnssssssssesssesssssesns 2,576,989 | ...... 2,667,000 | ..ooureeerierieneeeee s 4,890
05533G CN 7 [BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE........cocovvrvmririirrrinciriniis 04/20/2011 | BARCLAYS AMERICA........ocvuumiireireiineiosiieesses s essssssessss st ssssssissssnes | aesssesssssssssssssssssssssssesssesssssssasssssssssssns | ossions e 1T98,265 | 1,897,905 | .ooouivniicirneiineiee e 7,908
05565Q BU 1 [BP CAPITAL MKT PLC 3.561 11-01-21 NC......ovvourerriirierieeeieniseesesissesiesseesensseeens R 10/27/2011 | HSBC SECURITIES INC......ovvvivrmrieeimrieiiieesieeieesssessessssssessessssessssssssssessses | cossessssesesssesssesssesssssesssssessssesssesssesssnns | sosssenes 1,000,000 |...... 1,000,000 [ oooverrercereieiserieeeeneees s
057224 BA 4 |BAKER HUGHES INC 3.20 08-15-21 NC 08/10/2011 | J. P. MORGAN SECURITIES........ooiiiiiiiiimeinniieiiessiesisssisessssssesssesssssssssssssesss | eesssesssesssssesesssssssesssssssesssassssssssessssesssns | soomsssssssesssaesssssasssssssessssssssessas 2,993,880 | ...... 3,000,000 | eveuorerniieriieireeie e
05956D AC 8|BAFC 2010-R5 1A2 SUB SSNR 6.0 1037RE 03/22/2011 | GOLDMAN SACHS & CO.....ouiuuiiriiiiiieirriiiinsiisessiesiesssesessessssssssssesssessssenss | sesssesssesssesesssssssssensssesssesssssssssssnsssessns | onesienns 2,000,000 |........... 8,000
06406H BY 4 |BANK OF NY MELLON 3.55 09-23-21 C21 09/16/2011 | DEUTSCHE BANK .......ouiiuririiiiieiieeiiesiseesss st ssse st sisnens | aesssesssssssssssssssssssssessesssessssssssssssssssssnns | coossions 2,000,000 | oveuoeerrieriieieei e
066836 AA 5|BAPTIST HEALTH 4.59 08-15-21 NC.......c..vvvomrirrrierierieneneesesessesieniens . 05/09/2011 | BANK OF AMER / ML......ccouvuuiimirinrirreseesessessessesssesssesssssesssssssssesssesssssssssses | sessssssesssssssessssssssssesssesssssssssssssssessns | onessees 2,000,000 | veuoreenrirerirreiei e
06739G AR 0 |BARCLAYSBK PLC 5.125 01-08-20 NC R 03/30/2011 | BARCLAYS AMERICA........oocviumiemeireeineiseisiesissesseessssessessssssssssesssssssssssssssssssses | aesssessssssssssssesssssssessesssesssssssnsssssssessns | onsssones 1,000,000

081437 AH 8|BEMIS CO INC 4.50 10-15-21 C21......oovvvuvrervrrrrcrirnns 09/27/2011 | WELLS FARGO BROKERAGE............ovveieriiniiisiiesiesesssissssesssssssessssssssssssnss | essssssssssssssssesssssssssssens 993,530 |...... 1,000,000
09751W AA  9|BOLDINILTD 3.6 07-19-35 AL25. 12/13/2011 | J. P. MORGAN SECURITIES ....1,000,000 |...... 1,000,000

118230 AJ 0|BUCKEYE PARTNERS 4.875 02-01-21 NC......cccoovivumirieriiriinisieisiiierieneeeesesissssiesienes 01/04/2011 | BARCLAYS AMERICA.........orverieimiiiiierieseieeiesissssiesssssiessesesssssssiessesssessses | oessssssesssesssnesssenssenesns 996,200 | ...... 1,000,000

12479H AA 7|CAUTO 2011-1A AABS 5.61 11-39............. 11/18/2011 | CS FIRST BOSTON CORP.........couirrimeimeiiieisesiseeissssssssssssssssessssesssssssssssssins | cessesssssessssssssssnsssssssssessssssssssssssssssesssnns | sosesneees ...1,999,354 | ...... 2,000,000 | eveuorernrierireieessee e
12527E AD 0|CFCRE 2011-C1 A4 SEQ CSTR 04-44 FD 08/04/2011 | CITIGROUP et | e | ceieeneeas 2,048,438 | ..o 2,000,000 |........... 2,205
12527X AB 2|CGCMT 2010-RR3 MLJR SUB CSTR 06-50RE.......... 03/17/2011 | RBS SECURITIES/GREENWICHS..........ooevirieiisieisesisisssisssiessssssssssssssssssssssessns | resssssssssssssessessssssessssssessssssesssssessessssssasss | ssesssessssssssssssessssssssesssesssssesseses 2,019,083 | ..o 2,000,000 |........... 2,872
125278 AC 5|CGCMT 2010-RR2 JA4A SEQ SSNR 6.068RE..... 01/10/2011 | CITIGROUP . 3,241,758 | ... 3,000,000 14,159
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10-26 10/26/2011 | WELLS FARGO BROKERAGE............ccuiiuiiieieriesisseessssessssssesssesssssssssssssssns | cessesisessssssssssasssssssssesssssssssssssssesssnessnes | toesssesssessanssssesssssssnssssnsssssssanssnns 1,999,246 | ...... 2,000,000 | eveuveeenrrnerireereesenie s
12626P AL 7 |CRH AMERICA INC 5.75 01-15-21 NC....coovvviireriiinirnieiseieissississie st 07/07/2011 | KEYBANK CAPITAL MARKET ........cuutiiiiririrnieisseiesisissesesse s ssessesssssssss. | resssessissssssessssssessssssssasssessessssssessasssssosss | ssessessssssssssssesssssssssssesssssessesss 1,048,950 |...... 1,000,000 34,340
12639C AG 2 |CSMC 2009-RR4 A4B SUB 5.695 09-40 RE..........ccocrvmrrrmmmrmrerenrneiseisesinensenes 06/16/2011 | RBS SECURITIES/GREENWICHS........ccoiiimiiriieiieiseesssiseisessssessseesssissesssses | oeessssessssesssnssssssssssesns 985,625 | ...... 1,000,000 | ooouverrercireeineieiseseeeeees i 3,164
12644C AA 8 |CSMC 2010-RR4 1A SEQ 5.383 0240RE...........corvrmiiririireiieiesisssessiessssesessesssssensnenes 04/06/2011 | RBS SECURITIES/GREENWICHS.........oooviimiiiiiniieeissiiseisssiesssessssessssissssnses | esssssssssssssssessssssssssssas

12644C AG 5|CSMC 2010-RR4 1B MEZ 5.383 02-40 RE 11/22/2011 | GOLDMAN SACHS & CO

12645A AA 1| CSMC 2010-RR7 1A SEQ SSNR 5.378 RE........ccovrireiiririiieiiniienicesnsisiesiissienes 03/17/2011 | GOLDMAN SACHS & CO.....ouvvuirrinirirrieisssisisississssssssessssssssessssssssssssesssssns | nesssssessessssssssssssssssasssessesssssessessssssansenss | consseses

12645E DU 6| CSMC 2010-20R 6A3 SUB SSNR SSUP RE.........cccovvirrirririrerinerienisesesessseisessessssens 02/22/2011 | BANK OF AMER / ML......coouivniiaieiiieseseesessse s ssessssessses s ssssssessessssssssssas | sessssssesssssssssssssssnsssesssesssssssssssssssessnns | nessoes

12667F 4N 2 [ CWALT 2005-7CB 2A3 NAS 5.5 04-35.......ccvumiiirieireriiseineieissiesisissse s 09/14/2011 | RBS SECURITIES/GREENWICHS.........ooiiiiieiiiiieiieiies s sissssesssssens | eesssesssesssssessssssssssssseesssesssasssssssssssnssns | osssnns

12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35. 09/06/2011 | WELLS FARGO BROKERAGE............iuumrimiiniiieriesiseesscesesissssesssesssesssssssees | oessssssssssssssnssssesssssesns 1,026,367 | .ooooverrercererineinerieni i 1,254
12670F AC 4 |CWL 2007-9 2A2 SEQ FLT 06-47.. . | 05/03/2011 | RBS SECURITIES/GREENWICHS, ...2,000,000 .209
12803P AA 6|CAJUN 2011-1A A2 SEQ 5.995 2-41. 02/18/2011 | BARCLAYS AMERICA.........ouvereemmeiaeriesieesseesssessesssssssssesssssssssssssssssssesssssesss | nesssssssssssssssnesssesssssesns 3,000,000 | eveuurvenrirerireereesesie i
133131 AS 1| CAMDEN PROP TRST 4.875 06-15-23 NC.......ovvvivrriirerieiireinniseiesisisssssssssseesssssins 05/31/2011 | DEUTSCHE MORGAN GRENFELL........covvuiiiiiiieieseieiesiesiesis s sessssssessnns | eeveesssssesssssssessssssssssssessssssesssssssssesseses | osveneses 2,000,000

13342B  AE 5| CAMERON INTERNATIONAL 4.50 08-01-21.......cvumvermiermrirerieerienieneseesseisessesssensnenes 05/25/2011 | J. P. MORGAN SECURITIES.........oiviiiiirimereineiiesisesssesesesssssssesssesssssssesssssess. | sesssesssessssssssssssssssssesssesssssssssssssssessns | onessees 2,000,000

136375 BV 3| CANADIAN NATL RR 2.85 12-15-21 C21 ! 11/07/2011 [ J. P. MORGAN SECURITIES.........ooiriiiieiiieiiniieriisses s sssssssesssiessnns. | aeressesssssessesssssessessanes 2,000,000

140661 AJ 8| CAPMARK FINL GRP A FR 09-30-14 C11! 10/03/2011 | EXCHANGED 106,788

140661 AK 5|CAPMARK FINL GRP B FR 09-30-15 C11! 10/03/2011 [ EXCHANGED.....ccovviiiriiiiiistiesie st ssessensns | aesesssesssssesessssssessessases 71,192

141781 AY 0|CARGILL INC 4.307 5-14-2021 NC..... 05/16/2011 | EXCHANGED.......ovvuuvirririeirceseissiie et ssse st sssessssessenssnes | sessssssesssssssssssssssnessesssesssssssssssssssessns | onessoes 1,073,000 [ cvooverrercereierierieieeeeieeseeee s
141781 AY 0|CARGILL INC 4.307 5-14-2021 NC..... 05/25/2011 | EXCHANGED.......oouuiiriirieiciseiiss ettt ssssenes | aebbsesssessssns s ssssssesssesssesssasssssssssssnssnns | coossinns 1,099,000 | .voovvrrereireiineieeiereeeese i 1,183
144531 FL 9|CARR 2006-OPT1 A3 SEQ FLT 02-36, 05/12/2011 | GOLDMAN SACHS & CO......ovirrireirrineiseriessisessiesssesessesssssssssesssesssssssssssnens | oesssssssesssssssesssesssssesns 1,949,680 | ....... 468
144531 FL 9|CARR 2006-OPT1 A3 SEQ FLT 02-36, 07/26/2011 | SOUTHWEST SECURITIES.........coouiimiiniieiieiieeesseisesesiesssesssesessssssssssssesses | eeessssissssssssessssssssssesas 147,698 181,783 | oo 7
149123 BV 2| CATERPILLAR INC 3.90 05-27-21 NC s 05/24/2011 | BARCLAYS AMERICA.........ocvutmrereermieineiiesisessssesssesiss s sssssssesssesssssssssssssssesises | sessssssessssssssssssssssesssesssessssssssssssesssesssns | thomsssesssesssasssssssessssssssssesssnsas 1,990,660 | ...... 2,000,000 | eveeurveerirerireereeini e
17121H AB 6 [ CHRYSLER GROUP TL B L+4.75 05-24-17........ovvvurrirririecinsiseiessisesiesiseesssissssssisnes 08/12/2011 | CITIGROUP OO OO OO PTOOPTUOTPUPTTR BUOOTUOTTEPTOTOROOTN ...1,805,000 |...... 2,000,000 | eveuorerrierieiei e
17307G ED 6|CMLTI 2004-HYB2 3A SEQ CSTR 03-34..........cccrevurnene 09/22/2011 | MORGAN STANLEY & CO.....couviumrimririririsesieisssiesssessssssssessssssesssessssesssesssae | oessssssesssssssesssessssesns 897,602 | ... 991,826 [ ....vvveerirerireirrrinnre e 1,974
17312H AF 6 | CRMSI 2007-2 AB NAS 6.265 06-37........cvuivrririrerieiseineieiissieiessssisesssie s 04/12/12011 | J. P. MORGAN SECURITIES........coeiiiiiiiiitiriirseinieiis s ssssssessenies | rerssessessessesssssesessnsens 889,357 | ... 933,708 |........... 2,275
17315N AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 0437 RE.........ovvuuiiririerieriniesesieesessessesessesssssssessssneens 04/07/2011 | CITIGROUP OO PP PP RPUTPPUTR PPN 2,875,357 | ...... 2,875,357 | .. 5,359
19122T AE 9|COCA-COLA ENTER 3.25 08-19-21 NC SOOI 08/16/2011 | DEUTSCHE MORGAN GRENFELL.........ooouivemvirciiecieesiessieesiee s ssessssesses | cervsssssssssassssesssessssesssssssssssssssssssssessssssans | ssssessssssssssons 982,460 | ...... 1,000,000 [ .oovouieerirrirerieeieeeriee s
205363 AL 8|COMPUTER SCIENCE 6.50 03-15-18 NC........oevorivmrierierieeierireesssisseriessessesesseens 02/11/2011 | BANK OF AMER / ML......ccouvimiimrierireenieissriesiesssesssesisssssssssssssesssessssssssssssenes | neeessesssssssesssnsssesssessssssssssnsssesssenssnsses | sonnensssssssssnsssnessessessssesnsseerss 1,009,090 | voveee 1,000,000 27,264
21685W BT 3| RABOBANK UTRECHT 4.50 01-11-21 NC.....oouiereirirerineiiesiesesseeiseesessssssesssesessinne XS 01/04/2011 | BARCLAYS AMERICA.........oeieriiriineineriesiiesissisesessssssesssssssssssssssssssssssessss | neesssssssssssssssssesssssssssssssssssessssssssnssas | senesssessssssssssseesssssnesssssennseeses 1,994,580 | 1ovnae 2,000,000 | eveuorererrerireeeeiei st
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11-26 R 11/17/2011 | CS FIRST BOSTON CORP.........cccouriunrieiiiirierisesssiessiisssiesssesesssssssssessssssenens. | sevoesssesssessesessssssssenns 999,628 | ...... 1,000,000 [ oooverrerierriieienieeene s
232422 AD 7| CWL 2006-7 2A3 SEQ FLT 04-46.........ccvurmrirrriiiieriineiieeiseeisssiseisesssessssssssissssssssesssss | soesssesesenes 05/27/2011 | GOLDMAN SACHS & CO....ouiuuiiuiireiiciiseiseiese st st es s ssesssessssess | eesssesssssssssisessssssee st st sssssssssssessssesssns | sisssssssssssssaessss e ssessssessssesssessas 2,502,235 | ..o 3,791,265 | ....... 290
233050 AA  5|DBRR 2011-LC2 A4A SEQ 4.537 05-21RE........ceurreriiriirinriierinerieneseesssissesiessesesienes 09/21/2011 | DEUTSCHE MORGAN GRENFELL.........cvuuiieiieiiiiiirireiisiseiiessesssesisssesseees | cersisssessssesssssesssessesssessssssesssssesssessss | sooesssesssesssnmsssssssesssesssnssssesssesses 1,579,980 | ..ocoouveriiierieeiereneii 1,500,000 | ovooverrerrireiniieiieniereeniseeeiiens 5,482
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23305Y AC 3|DBUBS 2011-LC3A A3 SEQ 4.638 08-44FD.............. 08/11/2011 | DEUTSCHE MORGAN GRENFELL........coutviiiiiriieririiciiseiesiesssesesssseessssnes | rerssissiessesssssessessnsenes ....2,019,957 12,000,000 [ .oovvuerriiriiee e 7,472
23305Y AJ 8 |DBUBS 2011-LC3A AM SEQ CSTR 08-44.........cooovviirriiiieireienieiseisee e 08/11/2011 | DEUTSCHE MORGAN GRENFELL.........ooouriirriiriieirsiissiiessiesssesssssssssssssssenses | essssssssssssssssessssssssssens 486,223 500,000 |....co..... 2,244
23335 AA 4 |DSCMT 2011-1 ASEQ 3.91 03-16 03/07/2011 | DEUTSCHE MORGAN GRENFELL........o.uvuririereeieseeesisseesieseesiesesesessessesssessenes | eeveesiesssessesssssesssssneas 999,972 | ...... 1,000,000
233851 AF 1|DAIMLER FINANCE 3.875 09-15-21 s 09/07/2011 | DEUTSCHE BANK........ootimiiuiiierieriseessiesie st sssessessesssssssessssens | oesssssssesssssssnesssesssssesns 990,350 | ...... 1,000,000
24422E RE 1|JOHN DEERE CAP 3.9 07-12-21 MTN NC.....ccooiiiiiiriirniinsieiieeieeesesiseisesssesssssseeens 07/07/2011 | CITIGROUP R Rttt es | ekt bbbttt | Hhieebe bbbt 1,997,860 | ...... 2,000,000 | eveuoreriierieiseeie e
24702R AQ 4|DELL INC 4.625 04-01-21 NC 03/28/2011 | DEUTSCHE MORGAN GRENFELL........couviiieririiieniriiiiinsiieriresesissisesiensnes | cevessnisssssessnsssessensssssssssnessessensnsses | sonnenssnssnssenssnessnssensenennnerss 1,990,820 | o 2,000,000
249030 AC 1 |DENTSPLY INTL 4.125 08-15-21 NC 08/16/2011 | MORGAN STANLEY & CO......ouviiiriiiiieierireiseiseiesisie s ssssisessessssisenins | erssisessesssssesssssssssssssessessssssessssssssesssenss | onsieees ....1,993,060 | ...... 2,000,000
25468P CN 4 [DISNEY (WALT) CO 2.75 08-16-21 NC.....coovvvirrircrieercrieriiesieseseesssssessesssesssesessenes 08/17/2011 | GOLDMAN SACHS & CO......rvirririeirineireriessiessiesssesessessssssesssesssessssssssssssnens | nessssssesssssssnesssesssssesns 987,170 | ...... 1,000,000
256882 AA 9| DOLPHIN SUB I116.50 10-15-16......ccovvemmrrrcrereerrenircenns 09/26/2011 | BANK OF AMER / ML......coouieuiiaeineiisesiseesesisse s s st sssesssessssssssesssssssssias | sessssssssssssssesessssssssessessssessnssssssssssssesssns | thsmsssnssssesssessnsssessssssnsssnnses 1,000,000 |...... 1,000,000
26884L AB 5|EQT CORP 4.875 11-15-21......coomriirierirenceiseniseieriessiensesessenns 11/02/2011 | DEUTSCHE BANK......ouvuuiiiririrceieineiiesiesesesieisessssssessessssssssssssssessseness. | aessesssesssnesssesssssssessees 700 | ... 2,000,000
26884T AD 4 |ERAC USA FINANCE 4.50 08-16-21 NC'! 05/09/2011 | BARCLAYS AMERICA........ocvuurireireeineiseiiesiesisessseissensssians 1,990,720 | ...... 2,000,000
27876G BE 7 |ECHOSTAR DBS 7.125 02-01-16 NC......c.covvvvuiriirierieriieeieiseiiesisesieseneeens 08/09/2011 | BANK OF AMER / ML......couiiuiiinrirririeiiisiiesieseiesssisesesseessessssesssssssssenes | oessssssesssesssnesssenssnesns 1,000,000 |...........
29358Q AA 7 [ENSCO PLC 4.70 03-15-21 NC....cooorvvmrireirneinerienieseneesssiseesessesssssseseseenas R 03/08/2011 | CITIGROUP OO OO PTOPTRTPUPTUTR BUTOT PPN 1,000,000
307000 AA 7 |FAMILY DOLLAR 5.00 02-01-21 NC......ccovvrumrrierimrrieriesersrissiiesiesesenseseseeens 01/25/2011 | MORGAN STANLEY & CO.....couriumrimriiiiierisiesisissiiesisesssesissssessssessessssesssesesns | oessssssesssssssesssensssesns 1,000,000
32113 CF 0 |FNLC 2005-4 A3 SEQ FLT 02-36. 09/22/2011 | CANTOR FITZGERALD & CO....ouvvuerirrirmerneineisessssessesssssisessssssssssessssssssssses | nessssssssesssssssesssesssssesns 1,340,250
33582V AC 2 |[FIRST NIAGARA 7.25 12-15-21 NC...... 12/08/2011 | GOLDMAN SACHS & CO 1,000,000
361438 AB 0 [GAMCO INVESTORS 5.875 06-01-21 NC.....ooervrririerisrieeiesiesisssessssssssessssessesesssssnns | ssssssssessones 05/25/2011 | CITIGROUP ettt | fresbseisess st sseenas 2,000,000
361652 AA 8|GFI GROUP INC 8.37507-19-18 NC . 07/14/12011 | JEFFERIES & COMPANY .....cooutiuiiiiiiiriierissisierisissss s sesssssssesssssssssessssssss | nesssssssesssssssssssssssasssessessssssessssssssansenss | consseses 1,000,000 [ .ovvurvererriersnieeerieeisse s
36191Y BA 5[GSMS 2011-GC5 A3 SEQ SSNR 3.817 FD.....coorrumrirrieimeiiesiienieeissessssisessesssesssesens 09/22/2011 | GOLDMAN SACHS & CO.....ouiuuriniiriireiieisesisessesssssssessssssssssssssssssesssesssesss | sesssssssssssssssssessssssssssesssesssssssnsssssssessns | oaessons 1,000,000 | ooouvvrrercereeiseeerienieeesees i 1,272
36246M AK 5| GTP ACQUISITION 4.347 06-15-16 NC.........covreerimrireriirinriiiniineiienes 06/29/2011 | MORGAN STANLEY & CO....ouvvviiiriieiniieissieisesis s esssssssssssessssssssessssssensns | sesssssssssossssssssssssessanens 2,000,000 | cvovvuereririrereriee s
36248E AB 1|GSMS 2010-C2 A2 SEQ AFC 12-43 FD... 08/08/2011 | GOLDMAN SACHS & CO.
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 03-44 FD.......covvrrierrnriinirnrierssiseiessssissssssssssssessssnnnns | avnseessnnenes 08/04/2011 | GOLDMAN SACHS & CO.....ouvvuirriniriiriseissisisississs s sssssssssesssssssesssesssssns | nessesssessesssssssssssssssasssessesssssessessssssonsenss | consseses
36248F AG 7|GSMS 2011-GC3 A4 SEQ 4.753 0344 FD.......coovveurvrerireererissinesiessiesssesessessssssssssnsssns | oovessesssenns 08/29/2011 | GOLDMAN SACHS & CO.....ouriuurimiirieierineisesesesssssssessesssssssssssssssssesssssssssss | sesssssssesssssssssssssssssssesssessssssssssssssssessns | onsssans 1,500,000
364760 AK 4|GAP INC/THE 5.95 04-12-21 NC 04/07/2011 | GOLDMAN SACHS & CO.....ouimmiiniiriiieiiseieieseisssises s ssesssesssssss | sssssesssssssssssssssssssesssessssesssasssssssssssenssns | oossssens 2,000,000
369550 AR 9| GENERAL DYNAMICS 3.875 07-15-21 C21.....coovivmrirrererisererissriessesesenssseisesssssssens 07/05/2011 | BANK OF AMER / ML.....ccouivuiiaireeriseseseesssissesse st ssssssssssesssesssssssssses | sesssssssssssssssssessssssssesssesssssssssssnssssesssesssns | shoesssesssesssessssssssesssssssnsssneses 1,996,700 |...... 2,000,000
36962G 4Y 7 |GEN ELEC CAP CRP 4.625 01-07-21 NC 01/04/2011 | MORGAN STANLEY & CO....covvvviiriiriiiirieresisiesisis s 996,200 |...... 1,000,000
375558 AU 7| GILEAD SCIENCES 4.40 12-01-21 C21 L....ouiviiriericeeiseeieessesiesiseessss e ssesssenienes 12/06/2011 | BANK OF AMER / ML......ouivuiiimririereessinesiessesssesssse s sssssssssessssssssssssssssssssnns | cessessssssssesssesssesssesssassssssssssssesssesssasssnes | toesssesssessssssssesssesssnesssessssssanssnes 1,995,400 | ...... 2,000,000
398433 AF 9| GRIFFON CORP 7.125 04-01-18 C040114. 08/09/2011 | DEUTSCHE MORGAN GRENFELL..........ovoucveirirceeecesssessieesseesssessssssssssssssssnnses | covesessessssssssessssesennsens 952,500 |...... 1,000,000
404280 AK 5|HSBC HOLDINGS 5.10 04-05-21 NC.......ovtrumivmerirririeieiserisessessessessssssessssssesssenes R 03/29/2011 | HSBC SECURITIES INC......ouvirrirmeimeineriesisessssesssesissesesssesssesssessssssssssssssssesss | neessssssssssssssnesssesssssesns 997,830 | ...... 1,000,000
406216 AZ 4|HALLIBURTON CO 3.25 11-15-21 C21 11/08/2011 |CITIGROUP et ssssnsinns | setsessessi et 996,700 | ...... 1,000,000
422185 AC 2|HEALTH CARE SVCS 4.70 01-15-21 NC 01/04/2011 | BANK OF AMER / ML... 996,980 | ...... 1,000,000
428236 BV 4 [HEWLETT-PACK CO 4.65 12-09-21 NC.... 12/06/2011 [ MORGAN STANLEY & CO.....vurirrirriiieieriieenisissisies s ssssssessns | aeressessnsssssesssssessessenes 997,070 |...... 1,000,000
431116 AB 8| HIGHMARK INC 4.75 05-15-21 NC......ovvvmmriririerirerieeierisesserisssienienes 05/03/2011 | BANK OF AMER / ML......couvimirinrirreriessieseriessesssensssesssssssssessesssssessssssssssseses | nessssssnssssssssesssessssesns 995,960 | ...... 1,000,000
449505 AA 4 |IFM US COLONIAL PIPE 6.45 05-1-21C21......coomrrrrririireeineiresiseisesises s isssssssssens XS 04/14/2011 | RBS SECURITIES/GREENWICHS.........ooiiiiiriiniiieiieeiesisssiseisssssesisesesssssssens | oevesesssssssssssssssssssesssssssssssassssssssssssessses | soomsssssssnsssassssssssssssssesssnnses 1,998,900 | ...... 2,000,000
449786 AP 7|ING BANK NV 5.00 06-09-21 NC......cocourviurrmerieririereniseserinesinenienes 06/01/2011 | DEUTSCHE MORGAN GRENFELL.........ccooeivrmririiriesissiissiessissisesssssssssssssssssses | sovsssssssssssssssesssssssssssssssssssssssssssensssnsses | sosmsssssssssssssssssnssessssnsssnssnssenses 1,092,220 | v, 2,000,000
458140 AJ  9|INTEL CORP 3.30 10-01-21...cvercrrmrirerinrireereeieenns 09/14/2011 | GOLDMAN SACHS & CO.....ouiumiiriiiiiiciiseeieseisesises st sisssssssssssssesssessssess | sesssesssessssssssssssssssssssssssessssssssssssssssssns | oseionns ...1,995240 | ...... 2,000,000
460146 CG 6| INTL PAPER CO 4.75 02-15-22 C21 L.....coitrumirmerirerceieisseeisesiesieseeessssssssssssenssenes 11/08/2011 | DEUTSCHE BANK.......ouiuuiimrirrireesieiserie et sssssssssesssessssssssssssssessss. | sessssssssssesssesssasssssssssssssssesssasssssssssssnes | sossesssesnssnnes 999,190 | ...... 1,000,000 [ oooverrereereiseiseei s
465210 ZZ 8|ISTAR FINANCIAL A-1 L+375 06-28-13 03/11/2011 | J. P. MORGAN SECURITIES.......cooiiiiiiiiiieiiesieeisssissssssisessesesssssssesssssness | eeessssssssssssssessssssssssesas 990,000 | ...... 1,000,000
46616P AA 1|HENDR 2011-1A A SEQ 4.7 10-56.............. 06/08/2011 | UBS WARBURG.........ccouvumrimnirimrirreseesseisesssesssesssessssesssssssssssssesssesssssssssssssssens | sesssssssessssssssesssssssnesssesssesssssssssssesssesssns | toomsssesssesssassssssssessesssnssssesssenses 1,999,478 | ...... 2,000,000
46629H AB 2|JPMAC 2006-NC2 A1B SEQFLT 07-36. 05/11/2011 | RBS SECURITIES/GREENWICHS........cooiiiiiiiiiineiieeieeisesiseisssisssssessseessssens | sesssessssssssessessasssssssseesssesssssssssssssssnssnns | onssinns ....1,517,815
46629P AC 2|JPMCC 2006-LDP9 A3 SEQ 5.336 5-47. . 08/24/2011 | J. P. MORGAN SECURITIES..........cviiiimirimiemirieneiiesiesesesesssessssssessessssesssessssess. | sessseessesssssessssssssssssesssesssssssssssnsssessns | onessees
46632H AD 3| JPMCC 2007-LD12 A4 SEQ 5.882 2-15-51.....ccuuivrerireereineieeisssissiseessssisesssssssssaeees 09/16/2011 | CANTOR FITZGERALD & CO.....ouvuueimmiirriieiiesisssisesssessesssesssssesssssssssssssesssases | sessssssssesssssessssssssssssssesssesssssssnsssssssessns | asssonns
46635T CG 5|JPMCC 2011-C3 A4 SEQ 4.7171 02-46 FD.......coovvrrerieriirrinirersnseeesiseienisenssiseesesens | coveissieniens 08/11/2011 | RBS SECURITIES/GREENWICHS.........ooriiieirriiesiiesiiesisesissssssssssssesssessssssssnsas | eesssesssssssssssssssssssesssssssesssessssssssessssnssnns | oosssoens
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08-46. 09/16/2011 | J. P. MORGAN SECURITIES........ooriiriimrimeireriseisesisesesesessessssssssssesssssssssssssess. | sesssessssssssesssssssssssssessssesssssssssssssssessns | onsssenns
481165 AJ  7|JOY GLOBAL INC 5.125 10-15-21 L...ouriuuririirininieissieiessesiesis e 10/06/2011 | GOLDMAN SACHS & CO......ovvrmirmrieiiiiriieeiiessesisssesesseesiesssssesssssssssessseness | sevsesssesssnessesssssssessenns 991,510 | ...... 1,000,000
481165 AJ  7|JOY GLOBAL INC 5.125 10-15-21 L...ouioiiiiiriieeieciseie et 10/06/2011 | GOLDMAN SACHS & CO.....ouvvuiirnirniineiieiiesisieseseessesisseesssssesssesssesssssssssssssssas | cesessssessssssesssesssses s s ssessses s ssasssnns | eessssssssssssssssssesssessssssssessas 1,012,420 | ...... 1,000,000
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
494550 BJ 4| KINDER MORGAN 4.15 03-01-22.......0vmrvmreriereieirciiesesensesessenns 08/03/2011 | CITIGROUP bbbttt | ettt 999,140 | ...... 1,000,000
502413 BA  4|L-3 COMMS CORP 4.95 02-15-21 C20.........ccvvreurrmrerirererenseneseesssssesiesssessssesssssssens 02/02/2011 | BANK OF AMER / ML......couvimivinrirrerieseieeriesissssessssesessssssessesssssessssssssssseses | oeesssssssssesssesssessssesns 994,290 | ...... 1,000,000
539830 AY 5|LOCKHEED MARTIN 3.3509-15-21............. 09/06/2011 | CITIGROUP OO OO OO PTOOPTUOTPUPTTR BUOOTUOTTEPTOTOROOTN 997,300 | ...... 1,000,000
56585A AD 4 |MARATHON PETRO 5.125 03-01-21 NC 01/27/2011 | MORGAN STANLEY & CO....covvrriiiiiiicieiiesestess s sssssenins | revssissssessesssssessssinnenes 999,470 | ...... 1,000,000
57430U 30 1|MDIBS 2006-1A A ABS 5.55 12-85=.........ccoovreirrerinieriniicissireieninein 06/17/2011 | JEFFERIES & COMPANY ......ouiuiiiiuiiiiirerisisessiesssiesse st ensssnase | esbsesssssssssessssss st s ss bbb b nesanss | fesebsestesses bbbt 1,865,000 | .oovorreiiierieenee e 2,000,000 | .......
59748T AA 7|MIDLAND COGEN 6.00 03-15-25 AL20. 08/17/2011 | CS FIRST BOSTON CORP........ccvirreirimririinirierieseiensssisssssesiessssesssssssssssnnss | novesesssssssessnsssessesesssssnssnsssessensnsies | sonnenssnesssnsssnessnssensensnnnerss 1,000,000 | o 1,000,000 | vooverrerierrinieienieeene s
617458 AE 4 [MSC 2011-C1 A3 SEQ 4.7 09-47 FD......cvuiruiiririiriiieiseisesiesissiesie s 02/10/2011 | MORGAN STANLEY & CO....vriiiiriiieiieiesiseis sttt ssssssss st ss st | esbsessesssessessss s es st sssenes | shseesessessssssssessss st senses 1,888,694 | s 1,870,000
61755F AA 3 [MSST 2007-1 AT SEQ FLT 06-37......curuurrirerirceririreeserissessesiseresenssssssesssssssesssessssssnees | eevenessessnens 05/12/2011 | RBS SECURITIES/GREENWICHS.........cooviirieiniirirerisisisssiessssiessesssssssssesssssans | sessessssssesssessssssssessansns 860,871 | ...... 1,018,782
61760D AA 1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 RE 03/25/2011 | MORGAN STANLEY & CO.....couvvuiiumimmiiueisesiseissssssseissssesssesessessssssssssssssssssess | aesssssssssssssessesssssssnsssesssssssssssnssssssssesssns | thomsssssssssssassssssssessssssnssssesssssas 4,925,586 | ...... 5,000,000
61760D AC 7 |MSRR 2011-KEYA 1X 10 CSTR 12-40 RE 03/25/2011 | MORGAN STANLEY & CO......ouvuuiieriiriiinerisreseeiesessesssesssesessessssssesssesssessesssaee | oeeessesssssssesssessssesssesssasssssssssssesssesssssses | sossmesssessssssssssensssnesssessssssssssnessnes 170,000 10,000,000
61760D AC 7 |MSRR 2011-KEYA 1X 10 CSTR 12-40 RE 03/30/2011 | CAPITALIZED INTEREST .......ouiiuiiiueimeiseisesisse st essesssssssesssesssssessssssssssssss | oetessesssssssssssssssssessesssssssssssssssssssessssssas | sesessssssesssssssessssesns 8,201
629568 AW  6|NABORS INDS INC 4.625 09-15-21 NC.......cooovvrvririirircrinriinerierireenne 08/16/2011 | CITIGROUP OSSOSO ST PO O PR TTPTOPPOORPPURPPUOTSTUSPONY ISPOPPPOPROORION 996,540 | ...... 1,000,000
6325C0 BY 6| NATL AUSTRALIA BK 4.375 12-10-20 NC.......ovvvvrrirerieineieeeinenieeissessssisessesssessnsens R 03/29/2011 | CS FIRST BOSTON CORP........ouvirrirmrimeiieieessesiseeesesesesssssssesssesssssssssesssssnnss | oesssssesssssssssnssssssssssesns 964,080 | ...... 1,000,000
636180 BK 6 |NATL FUEL GAS 4.90 12-01-21 C21....civuuuiviiririricrierineiseiisesissis s sssesssenens 11/28/2011 | J. P. MORGAN SECURITIES........otvirrieiiirieriieiseiniiesiessesesseissssessseesienens. | sovsesisesssnessesssnssssssens 998,670 | ...... 1,000,000 | vooverrerierriieiereeee s
637417 AD  8|NATL RETAIL PPTY 5.50 07-15-21 C21.....comvurrrireerrrieriersiessesiseessesssessesssesssessssnsas 06/28/2011 | BANK OF AMER / ML......coouieuiiaienriseseseesesssss s ssessssesss s essssssssssssesssssssssssas | sessssessesssssssssssssssnsssesssesssssssssssnsssessnns | nsssones ...2,957,310 | ...... 3,000,000 | evvuorererinerireereeseie e
65536M AC 1|NHELI 2006-HE2 A3 SEQ FLT 03-36.. 01/24/2011 | BARCLAYS AMERICA.........coomivirieririirineiiesiessienississseiessens 1,579,482 21,902,990 | s 45
65536M AC 1|NHELI 2006-HE2 A3 SEQ FLT 03-36.. 09/08/2011 | AMHERST SECURITIES GROUP  <.ooieieieeeeieensieesesssesssnnens | resssessessesssnessesisseenns 586,448 856,129 | ....... A75
65557C AD 5|NORDEA BANK AB 4.875 01-14-21 NC. R 03/29/2011 | CS FIRST BOSTON CORP........ccouiriiiiaeiiiisirisesissseesessssissisessssssssssssesssssssssesssns | resssesssssssssesssssessssssssasssessessssssessassssssosss | ssesssessssssesssssesssssssssssesssssesserss 1,016,600 |...... 1,000,000 10,427
655664 AP 5|NORDSTROM INC 4.00 10-15-21 C21.. 10/05/2011 | WELLS FARGO BROKERAGE...........cocoviiieiiiieiesisciesisisississsssss s ssssessnns | cosesssssssssssessssssssesssnes 998,280 | ...... 1,000,000 [ .ovooieererrierierieeereeee s
67103H AB 3| O'REILLY AUTOMOTIVE 4.625 09-15-21.......ccvumrrirerireirerineinnissssssseessssisssssssessseessnes 09/14/2011 | BANK OF AMER / ML....c.couiviiieirerisisirsnie s esssiessesssissssssssssssssessessssssesssssnes | nessssssssosssesssssessessanens 998,260 | ...... 1,000,000
674599 CC 7|OCCIDENTAL PETE 3.125 02-15-22 C21......ovvuuirimerereeresieisesssessesisesssesssssssesssssssaens 08/15/2011 | CITIGROUP . 980,930 | ...... 1,000,000
69351U AP 8|PPL ELECTRIC UTIL 3.00 09-15-21 NC......coovvvrerrieieirernnissiresieisnsesensssene 08/18/2011 | J. P. MORGAN SECURITIES.......coovvriieiierieieeiscsseieeissis s ssssssssessns | oevsesssssessssssssssesasssnns 991,910 |...... 1,000,000
69352J AN 7 |PPL ENERGY SUPPL 4.60 12-15-21 NC. 12/13/2011 | WELLS FARGO BROKERAGE.............ccuuriuiiniiieriesiseesessessssssesssesesssssssssssssns | cesesssssssssssessssssssessssssssssssssssesssesssssssnss | toesssessssessssssssesssesssnssssesssssesnssnes 1,999,360 | ...... 2,000,000
69362B AY 8 [PSEG POWER LLC 4.15 09-1521...cooviiriirriineirniiesiesiseeisssessssisesnieees 09/14/2011 | BARCLAYS AMERICA........oouiorririieiieiiee s ssssssesssesssesssas | esesssssssssssssssessssssssssssas 999,110 | ...... 1,000,000
70213H AB 4 |PARTNERS HEALTH 3.443 07-01-21 NC......ovvumirieriecrinineiseissessesssseessssissessesssessnenes 12/08/2011 | J. P. MORGAN SECURITIES.......cotviurieriierierineesssinsersessessssessssssssssssssssensns | sevsssssesssnesssssssssssssnes ....1,000,000 |...... 1,000,000
709631 AD 7 |[PENTAIRINC 5.00 05-15-21 C21 05/02/2011 | J. P. MORGAN SECURITIES 1,996,080 | ...... 2,000,000
714046 AE 9| PERKINELMER INC 5.00 11-15-21 Lcoovevmiieriereeeieeieieeieinin 10/20/2011 | BANK OF AMER / ML......oovvimririerieinniierieeeeeesesssss s ssssssssesssessssssssssssssesssesssns | sevsssssesssnesssessssssssssnnes 993,720 | ...... 1,000,000
714264 AD 0 |PERNOD-RICARD SA 4.45 01-15-22 1.....ccovvvviriiririerreirernniseinnienns R 10/20/2011 [ J. P. MORGAN SECURITIES.........covmvreirirereiieeiessesesies s ssssssssssessssssssesss | soressissssssssessesssseessanes 997,460 | ...... 1,000,000
744538 AC  3|PUB SVC NEW HAMP 3.2 09-01-21......covirmrirerereemieinseeierseseiessssesensssses 09/06/2011 | BANK OF AMER / ML......ccouviueimnerirrereesseisesiessesssessssessssssssssessesssssessssssssseses | neesssssnssssssssnesssesssssesns 995,780 | ...... 1,000,000
744542 AB 7 |PUBLIC SERVICE CO NM 5.35 10-01-21......ccovrimriirirnrirneisciiniins 10/06/2011 | J. P. MORGAN SECURITIES........viumirniireiineiseissneineissisesssssesssssssssssssessssssss | sevsssssssssesssssisnsssssenns 998,570 | ...... 1,000,000 [ cvoovorveririieieieeiese i
749121 BV 0|QWEST COMMS INTL 7.50 02-15-14 C11! 10/05/2011 [GLEACHER & CO e nsnisseensennsseniens | eeseesesissiesesissssesssesssssssenssssssesssesensss | consessenssenoenssnsensssssnsenseseneene 25002,900 | civnee 2,000,000 23,333
74924S AB 2 |RASC 2007-KS1 A2 SEQ FLT 1-37 02/23/2011 | GOLDMAN SACHS & CO.....ccovviuiiiiiiiiiiniieiiisiisiiesissiississssiesiessssssnsiinnss | evssnsississsssssssessesssssssesssssssesssssnsses | s 4070 0,000 | o 3,000,000 | ....... .900
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE......cocoverimieiriieirerirerrienienes 01/26/2011 | CAPITALIZED INTEREST........ooiiiirimriaieiieiieisiessesisssesesssssssessesssssessssssssssessns. | oetessesssisssssssssssseesssesssesessssssssssesssesssseses | sossssesssesssesssenssnsssns AT701 | e 10,001
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......cocvimrieriiiieiseiiseieniienes 02/26/2011 | CAPITALIZED INTEREST ...ttt isssssssssesssessssssssssssssssssss | oessssessssssssessssssesssesssssssessssssssessssesssasssas | sessssssssssssssssnsssnsssas 4,916 | oo 10,032
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE......coconerimiuririieirnerirserinenienes 03/26/2011 | CAPITALIZED INTEREST ........ooiirtrimriairieriessiesssenssssesesssssssessesssssessssssssssessns. | oetessesssssssssssssssesssesssessssssensssesssesssseses | sossssesssesssesssessssssns 4,936 | ..o 10,074
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......coooiirieriiiieinciineieeiienes 04/26/2011 | CAPITALIZED INTEREST .......ouiiuiiieianeiseisessieesseessss s sssssses st ssssssssssssssssns | eesssesssssissssssssseesseessessssssssssssesssesssasssas | sesissssssssssssssnsssnsesas 4,848 | ..o 10,099
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......cocommrimireririeriserienienes 06/01/2011 | CAPITALIZED INTEREST ........ooiumeeimeimmeimeiseessesssessssseseesssessesssesssssssssssssssssessns. | oeeessesssssssesssssssssssesssesssssssssssesssesssasssas | sossssesssesssesssessssssns 4845 | ..o 10,004 [ oo
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......coooiirieririieinciiineieeiienns 06/26/2011 | CAPITALIZED INTEREST .......ouiiuiiimeiaeiseisesiieessesssseissesssssses st sssssssssssssssiss | oeesssesssssessssssssseessessssssssssssssssessssesssanssas | sesissssssssssssssnsssnsesas 4,829 | .o 10,112
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE......coooverimieiriieirnerieerienienes 07/26/2011 | CAPITALIZED INTEREST ........ooiiuirimriamirseiiessiesssesissesessssssessesssssessssssssssessss. | oetessesssssssssssssseesssesssesssssssssssesssesssseses | sossssesssesssesssenssssssns 4,628 | ..o 10,062
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......cocunirieririieiseiineiieeiienes 08/26/2011 | CAPITALIZED INTEREST .......ouiiuiiiiaeiseisesiieessesssseissssssssee st ssssesssssssssssssss | oeeessesssssesssssssssseessess s ssssssssssesssesssasssas | sesissssssssssssssnssssesas 4,630 | oo 10,071
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE......cocoverimieiriirirerinerisenienes 09/26/2011 | CAPITALIZED INTEREST ........ooiiiirimriamirieiieesiessessssessssssssessesssssessssssssssessns. | oetessesssssssssssssssesssesssesesssssnsssesssesssseses | sossssesssesssesssenssssssns 4441 | e 10,093
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......ovuerierieeireiseriseinenienes 10/26/2011 | CAPITALIZED INTEREST.......coutiuuiiueiieeriseseieesseisseisssssesssesssesessessssssssssesssesssne | aessessssessessssssssesssssssssssssssssssessssssnsssnns | sessessssssssnssssssnssnns 4,236 | oo 10,085 [ .ooveveerureaerierieeieees e eneens
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE......coconerimieiriirirerieerierienes 11/26/2011 | CAPITALIZED INTEREST.......couviuiiuiineriieriieesisissesessssesssesssesssssssssssssssesssenssaee | aessesssesssessssesssesssssssssssssssesssessssssssssssnes | cossessssesssssessssnnssens 3,923 | e 10,058
74928D AV 7|RBSSP 2009-1 7A2 Z MEZ CSTR 37 RE.......covvierierieeiricrineinenienes 12/26/2011 | CAPITALIZED INTEREST.......coutiuuiimeieeeitieeeseesseisseesessssessessesessessssssesssesssesssns | aessessssessesssssssesssssssassssssssssssesssessnsssnns | sessesssesssssesessnssnns 3,885 | .o 10,090
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccosivumriiiineieriinenienirnenns 01/26/2011 | CAPITALIZED INTEREST........ooiiiiriiiniieiiesiesiesissessssessiesiesssssessssssssssenins | oetessessssissssssssssessesssessssssessssessessssases | sossssesssesssesssensssesns 9,136 | oo 14,275
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......coosiimiiiiiicieeiireeiieeieenns 02/26/2011 | CAPITALIZED INTEREST .......ouiimiiirineiseiseseiee st essessssssee st ssssssssssssssss | oeesssesssssessesssssssee st et s ssssssssseesssesssasssas | sesissssssssssssssnsssnsenas 9,461 | oo 14,336
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccosvvumriiiineierinerienirneons 03/26/2011 | CAPITALIZED INTEREST........ooiiiirimririieiiesiiessesissesssssessiesisesesssessssssssssenins. | etsssesssssssssssssssesssesssessssssessssesssesssenases | sossssesssesssesssenssnesns 9,536 | oo 14421 [ e




v'ea

Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

74928F AY 6|RBSSP 2009-3 6A3 ZMEZ CSTRRE......ccccimiviiirinerneieenriseisnienns 04/26/2011 | CAPITALIZED INTEREST ...ttt ssssssssesssens | resssesssssesssessssssessessssssessesssssesssessssssssenss | sessessssssessessssssesssenes 9,574 | oo 14,493

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccovivmriirierierrierienirseenns 06/01/2011 | CAPITALIZED INTEREST ........ooiiririmriamirieieesiiessenissesessssssssesssenssssessssssssssessss. | oetessesssssssssssssssessssesssssessssssssssesssesssseses | sosessesssesssesssessssssns 9,649 | oo 14,565

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......cocosiimiiiiiciiesieeiieeineinns 06/26/2011 | CAPITALIZED INTEREST .......ouiiuiiieiaeiseiseieiee s st ssssee st ssssssssssssssssssss | oeesssessssssssssssssseessesssssssssssssssessssesssasssas | sesessssssssssssssnsssnsesas 9,680 | .o 14,638

74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccovivuriirierieriinerienereenns 07/26/2011 | CAPITALIZED INTEREST ........ooiiuirimriamiimeiiessiessesissesessssssessesssssessssssssssesins. | oetessessssssssssssssseesssesssesesssssssssesssessssesas | sosessesssesssesssessssesns 9,709 | ovvorrrirerireeene 14,711

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......cccosiiuiiriieiiesireeiieeiseenns 08/26/2011 | CAPITALIZED INTEREST .......ouiiuiituiieeiaseiseiesesssessss s ssssssssss st sssssssisssssas | oesesessesssasesasssssssse st st ss s sssbseesssessias | 4ebsessasssses st eee s es e bbb s bbbt nbns | aesbasebseessesisaeesas TATTT [ oo
74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccostvumriiineieriierienireenns 09/26/2011 | CAPITALIZED INTEREST........ooiiiiiimriiiiiieiiiesiesissesssssessiesiesssssessssssssssesins | oetsssessssssssssssssssessesssessssssessssessesssssses | sossssesssesssesssensssesns 14,858

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......cocosiiuiririieiinsiieeesneiseenns 10/26/2011 | CAPITALIZED INTEREST........otiuuiimiieiiieeiseesseisseisssssesssesssessssessssssssssesssesssss | seiseissssssesssssssessssessassssssssssssessssssssssns | sossesssssssnsssessnssnns 14,933

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......ccovivirirrierierrierienireenns 11/26/2011 | CAPITALIZED INTEREST........ouviuiimiieriiereieesesisssesesssssssesssesesssssssssssssesssenssaee | aessesssesssessssesssessssssssesssssssesssessssssssssses | aossesssesssessssssnnssens 15,007

74928F AY 6|RBSSP 2009-3 6A3 Z MEZ CSTR RE.......coosiuriieiierieriieereeinseenns 12/26/2011 | CAPITALIZED INTEREST........otvuuiimeiieerieeeieesseisseesssssesssesssesessessssssssssesssesssns | sessessssessessssesssesssssssssssssssssssesssessansssnns | sessesssssssnssssessnssnns 15,082

74928H AB 2|RBSCF 2010-RR3 CSCB SUB SSUP 5.467RE 06/16/2011 | RBS SECURITIES/GREENWICHS.........cooviirieieiirererisisserssiessssisessessessssssesssssans | sessessssssesssessssssssessansns ...2,000,000

74928H BM 7|RBSCF 2010-RR3 WBTB SUB CSTR 02-51RE....... 03/03/2011 | RBS SECURITIES/GREENWICHS ...2,000,000

74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695RE..........ccooerimrrieririeiieinrieesinsriesnesinnenne 01/20/2011 | RBS SECURITIES/GREENWICHS..........ovviuiiiiieririieiiseiiessisessscessssissiienes | oessssssessesssesssensssesns 3,000,000

74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 0536RE..........cvvvuiereieieirenieireeiseisessssesessssens 10/18/2011 | RBS SECURITIES/GREENWICHS..........couiiiuiiieiineieeissieeisesssessessssssssssessans | cesessssesssssessssssssssssssssssssssssssssesssssssnes | eesssessssesssssssssesssessssssssssssnssan 2,887,500 | ...... 3,000,000

74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37......ccveririiriirierinniisesienireenns 01/28/2011 | BARCLAYS AMERICA.........o it siesissesiessesessssssssessesssessses | oessssssesssesssnesssenssssesns 974,782 | ...... 1,680,659 | ...

760759 AM 2| REPUBLIC SERVICE 4.75 05-15-23 NC.......ccovvuirmerirererenieessensssins 05/02/2011 | BANK OF AMER / ML......ccouiiuiimnrireeseesssiseisesesesssessssesesssssssssssesssssesssssssssseses | nesssssssesssssssesssessseesns 1,994,720 | ...... 2,000,000 | evvuoeemnrrerireeseensi e
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09-35.. 08/02/2011 | RBS SECURITIES/GREENWICHS 1,185,000 ...2,000,000 | ....... .383
786514 BU 2|SAFEWAY INC 4.75 12-01-21 NC 11/30/2011 | BANK OF AMER / ML......ooivumririireiineineiieseeeessessss e ssessssessssssssessssssssssesssesssns | sessssssesssnssssssssessnssnnes 997,490 | ...... 1,000,000 [ coooverrereereeieeseeseeeseesessees s
80105N AG 0| SANOFI-AVENTIS 4.00 03-29-21 NC......ooovererriirirnriersnieeeisssiensennnes 03/22/2011 | J. P. MORGAN SECURITIES........oomiiiiiieiieiiniinsiiesiiesises s ssesssessssssssassss | aesssesssssssssssssssssssesssssssasssassssssssessssessses | simsssossssnsssasssssssssssssssessssesssssns 1,979,520 |...... 2,000,000

806854 AB 1|SCHLUMBERGER INV 3.30 09-14-21 09/07/2011 | CITIGROUP OO OO OO PTOPTUSURUPTUTRN IO 996,790 | ...... 1,000,000

83368R AA 0|SOCIETE GENERALE 5.20 04-15-21 NC 04/11/2011 | BANK OF AMER / ML.....couiiriireiiiiicisseie s issssssssssssssessssssssssssnses | nevsssssssssssssssessssssssssasssssssssssesssesssanssns | sevmsssnssssnssssssssnssessnnsssssensneses 1,997,240 | 1oone. 2,000,000

83546D AA 6|SONIC 2011-1A A2 ABS 5.438 05-41. 05/12/2011 | BARCLAYS AMERICA.........oooeiiiiierireineisiessiesesestiesissssssesiensesssssesisssnssenes. | resississssnsssesssssnessessssssesssssnssesssenesssnsenes | sonreesnssensnssnessnssessesssesenseenenses 2,000,000 | 1. 2,000,000

83546D AA 6|SONIC 2011-1A A2 ABS 5.438 05-41. 07/15/2011 | BARCLAYS AMERICA.........ooovirniiiireriinninsisississ e sssiesssssssssessssssssssssessssssssesss | resssssssssesssssnssssssesssssessssssssessssssnsssssenss | onssnessessssssesssessssssessesssessensoesenses 1,010,236 [ ovvvnvinns 995,000

835495 AK 8|SONOCO PRODUCTS 4.375 11-01-21 L..ouveuierrieiceieisenisesiesiesesessseesesssssse s 10/20/2011 | BANK OF AMER / ML.....covvumrimiirerinnineiiesessesesssssssessessssessessssssssssssssesssesssns | sesssssssesssnesssesssssssnssnnes 995,430 | ...... 1,000,000

848239 AA 7|SPENCER SP HLDG 11.00 05-01-17 C14 04/11/2011 | WELLS FARGO BROKERAGE............oeiiiiiimiiieiiniineiissiie i sssesssessssenes | oesssesssssssssissssssssssesssssssasssasssssssessssnssses | soomsssssssssssasssssssessssssessssesssssns 1,000,000 |...... 1,000,000

854502 AC  5|STANLEY BLACK 3.4 12-01-21 L...cooiririnceisesseesiseeeenenes TMTI2011 | CITIGROUP s ess st ssesnssinns | sevsessessness s 998,980 | ...... 1,000,000 [ coooverrereereeieesees e
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03-36 05/18/2011 | GOLDMAN SACHS & CO. 2,219,388 | ...... 3,125,899 | ....... .906
872162 AH 5| TAL 2011-2A A ABS 4.31 5-26.......ourvuurirrerceieiseeissssesiesssesses st sssssssssssens 05/10/2011 | WELLS FARGO BROKERAGE.............eiuieimrireeiniiaeiiessissseessssssssessessssesssnes | sessssssesssssssssssssssnessesssesssssssssssesssesssns | toomsssssssesssasssssssessssssssssesssesses 2,000,000 | ... 2,000,000 | eveeurvenrirerireereen s
881660 AA 1| TEVA PHARM FIN IV BV 3.65 11-10-21 ..ot esssssssssnsenes 11/07/2011 | GOLDMAN SACHS & CO......ouivirireiiiicisiisse e sessssssssessses | aesesssessssssssessssssesssssnes 996,350 |...... 1,000,000

883145 AJ 3|TMCL 2011-1A A ABS 4.7 06-26 06/17/2011 | WELLS FARGO BROKERAGE.............evuiieimrireeiseiaeiiessisssissessssssesssesssesssnes | oesssesssesssssssssssssssessesssesssssssssssesssesssos | toomsssssssesssasssssssessssssssssesssessos 2,000,000 | ... 2,000,000

883556 AZ 5| THERMO FISHER 3.60 08-15-21 NC 08/09/2011 | BARCLAYS AMERICA.........ocvuumierrirniieiisiiee e i ssssssssssessises | oesssesssssssssssssssssssesssesssasssasssssssessssessses | siomsssssssssssasssss e ssssssessssesssesins 1,996,180 | ...... 2,000,000

884903 BK 0| THOMSON REUTERS 3.95 09-30-21 09/28/2011 | DEUTSCHE BANK.... . 995,760 | ...... 1,000,000

887317 AK 1| TIME WARNER INC 4.75 03-29-21 NC.....covvvvrrmrierieieireissireessieissnienes 03/29/2011 | WELLS FARGO BROKERAGE.............cooeviiiiieisiieeie s sassies | oevsesssssessssssssssssessssinns 989,430 | ...... 1,000,000

887317 AN 5| TIME WARNER INC 4.00 01-15-22 NC......c.oovvvumerireririererirerseriesrirenienes 10/12/2011 | GOLDMAN SACHS & CO......ovvrmermrimeririsiieesieessessessssssessesssesessssssssssesssessss | sevsessssssssessesesssssessens 982,970 | ...... 1,000,000

89233P 5F 9|TOYOTAMTR CRED 3.40 09-15-21.....coovvriirriinrireiineieensieissnienes 09/08/2011 | BNP PARIBAS.........ocoiiiiiiiiiiieiieriicii ittt | eesbisas bbb | dhoesbie bbb 1,994,960 | ...... 2,000,000

89690E AA  5[TRMF 2011-TA ATA ABS 4.37 07-41.....couiriririieieieiiesiessesesese s esesseios 06/29/2011 | CS FIRST BOSTON CORP........ovvirreririmrimrinirieriresesensssesssssssessesssesssssesssssnens | reeessessssssesssnsssessessssssssssnsssessnssnsses | sovnensssssssssosssssessessesssssnsseerss 1,000,000 | voveee 1,000,000

89690E AC 1 |TRMF 2011-1A A2 ABS 6.024 07-41.. 06/30/2011 | CS FIRST BOSTON CORP........ovvtrririiiiriiniisesiesesesssessssisssssesssssssssesssssnses | neessssesesssssesssssssssssessenssssssessesssanssas | sennsesssesssnsssssssensssssssssssssesansneses 1,000,000 | oveee 1,000,000

898813 AK 6| TUCSON ELEC PWR 5.15 11-15-21.....cuiimiierieieeieeieessessesiesiesssessss s ssssssenssenes 11/03/2011 | SCOTIA CAPITAL MARKETS.........vvuirimririereeineisersessiessesssssessssssssssesssesssssesne | aesssesssssssesssessssssssssssssssssssesssesssssssssssnes | somsesssssnssnnes 996,820 | ...... 1,000,000 [ oooverrereereiseiseei s
899896 AA 2| TUPPERWARE CORP 4.75 06-01-21 05/25/2011 | J. P. MORGAN SECURITIES........coiiiiiiiiiiieriiisisierisssiesesisseesssisssisssssss | revsesisessessessesssssessssssessessssssessssssssesssenes | ossieees ..1,979,780 | ...... 2,000,000
90320W AA  1|UPMC HEALTH SYSTEM 3.853 12-15-21.......cvuumriurerierieeienissesessiseriesssessesssesssensens 11/23/2011 | RBC CAPITAL. ..ot iessesiesssissssesssssssesssesssssssssssssssesssesssssssnns | ansssessesssnssssesssssesssssnsssnessensssnsssonsnes | consenessonsssessneesessnesssssnsnsessns 2,000,000 | oo 2,000,000

90919U AA 2| UNISON LEASE FND 5.349 04-15-17......cccouumrirrrirrirneineiseieiesssesisee s issssesssessssens 02/18/2011 | DEUTSCHE MORGAN GRENFELL..........couuiimiiniiieiineeisseiseeiseisesssesisesssseesssesas | eessiesssssssssesessesssesssesssessssssssssssessssesssns | siomsssssssssssasssnssssssssssessssssssssas 1,990,000 | ...ovouirieeiieiieeieeeieeeeiseia 2,000,000 |...........

918204 AV 0|VF CORP 3.50 09-01-21 NC......ootrumrrimirimerierieseierissesessssessesssesssssssssssessessssesssensssesas 08/17/2011 | BANK OF AMER / ML......couviuirinerirrereeseissriesiesssessssessssessssessesssssessssssssssneses | oessssssnssssesssesssessssesns 996,900 | ...... 1,000,000 [ vooverrercerrieiieriere e
92276M AW 5| VENTAS REALTY LP 4.75 06-01-21 NC......cvvourerrrirerierinseseeisecsssssessesssesssssssesssssans 05/10/2011 | BARCLAYS AMERICA........oocvuumrirmireiaeiieissesissessesisseissssssssssesssessssssssssssssssessies | aessssssesssssessessssssseessesssssssasssssssssssssesssns | fosesssssssssssasssnsssessssssessssesssssns 1,982,640 | ...... 2,000,000 | eveeorernerierisrereeseie st
92769V AA 7 [VIRGIN MEDIA FIN 9.50 08-15-16 C13.......covvrumerirreririirierieesseneecesesssssssessssessenssesens 08/11/2011 | BNP PARIBAS.........ooverermiiaerierisesesesssessssesse s sssseess st esssssssesssssssesssessseesssesss | sesssssssessssssssesssssssnesssesssesssssssssssesssenssns | tiomsssnesssesssntsssssssessesssnesssesssesses 1,070,000 ...1,000,000 | ....... .264
92935H AA 7| WCP 2010-1 A 4141 11-15-15 ALT5.. ..ottt esssees 03/30/2011 | DEUTSCHE MORGAN GRENFELL........cevurieiiierieiiseieiesieiesiss s ssesssessessenes | eevsessssssessssssssssssessessans 979,578 991,475 |..ccoouue. 2,167
92935 BC 8|WFRBS 2011-C2 A4 SEQ CSTR 02-44 FD 08/05/2011 | RBS SECURITIES/GREENWICHS.........ooriiiieiiiiesiiesiesissississsssessessssssssnsss | sesssesssssssssssssssssssesssssssesssasssssssssssssnssnes | oossssnns ...3,000,000 |........... 3,652
92936C AJ 8|WFRBS 2011-C4 A4 SEQ SSNR 4.90 44 FD 08/05/2011 | RBS SECURITIES/GREENWICHS.........cooovuiiiierieeiesieisiesis s ssessssesssssens | eevsessssssessssssssesssssssssssssesssssessessssssesssnses | sossssses ...2,000,000 |........... 2,451




Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

92936M AA 5| WPP FINANCE 2010 4.75 11-21-21 I............. s 11/02/2011 [ HSBC SECURITIES INC.....coooviiiiiiieiiniceiissseieisssiesssssssssssessssssiesssssssssenss. | aesesssesssssessessssssessessenes 995,670 | ...... 1,000,000

94973V AW 7 [WELLPOINT INC A 3.70 08-15-21 C15 . N 08/10/2011 | CITIGROUP SRRt | etk | et 1,997,680 |...... 2,000,000

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

98417E  AK 6 [ XSTRATA CAN FIN 4.95 11-15-21 L. 11/03/2011 | J. P. MORGAN SECURITIES SRR v [ 998,740 | ...... 1,000,000 [ oooverrercereieiserieeeeneees s

98419M  AE 0| XYLEM INC 4.875 10-01-21 ..o isesiesssessss e 09/15/2011 | J. P. MORGAN SECURITIES BSOS coe [ e | e 999,350 | ...... 1,000,000 [ cvooverrereereeieieeierieeeee e

988498 AH 4|YUM! BRANDS INC 3.75 11-01-21 C21...c0ovvvvvviririrnnens 08/22/2011 | MORGAN STANLEY & CO. et | ekt | e 1,992,300 | ...... 2,000,000 | oo
3899999. Total - Bonds - Industrial and Miscellaneous ettt enetenan ettt et et et aet et e etes s et eseraetes | euedebetsetesisseietesesietatsseetessaeteeeteseet s aetet et s eetee e Aete s et eee et e e tet et s eete st e et et et aetetesnee et et e tet et s ast et e ete st s aetenne et et esantetenereees 275,953,063 | ..oooveeeieeeeee 293,377,356 | ... 400,153
8399997. TOHAI = BOMAS = PAIM 3.ttt E 080 SE R EEE S0 E 1o £ EEE oL e LR f L E L EEEE R LR EE R E L L £ 0L LR E R 310,993,946 ...328,417,356 | ... 431,800

8399998. Total - Bonds - SUMMANY HEM fTOM PAM 5. ..ottt ettt es et et et et et ensenseeset et ensesseeetans | fefiekssessessessssessessessesassessessessesassee et aesaeseesee oot eeEeeseEeEseEeeEeeteE e A aeEeeAeeseE et eeEeEseEeEeeEee8eE e b e EeeEeEseE et ee b st et et et ensen et et nes ettt r s 12,122,926 12,000,000 ..30,280
8399999. T0HAI = BOMAS. sttt E £ EE LR E LR SR E SRR eLE £EfeeEEeEE LR R LR E LR LR R LR E SRR LR LR E LR LR LR LRkt | e et s 323,116,872 | ..o 340,417,356 | ... 462,080
on Stocks - Industrial and Miscell
140661 10 9| CAPMARK FINANCIAL GROUP INC . . | | 10/03/2011 | EXCHANGED........cooiiiiiiiiiiininsiieni e eneseens . 13,989.000 | ...ovvvivirnene 186,054 | ..o KK i [ i
9099999. Total - Common Stocks - Industrial and Miscellaneous.. . et etetetetetetuetetetetesesuetesetesiete  eesttetesseietesssesesssesetosustesassstetesastetesasettetasseteteseseeteseAetetseetetessete st s eetesnaet et s setetesaneet et s tetebneet et s etetetaneetenneetetraes 186,054
9799997. TOtal - COMMON SHOCKS = P 3.tttk E o6 £ heEE LR E L E L EEE L E L E 0L L E 0L f L E LRt 186,054
9799999. TOtal = COMMON STOCKS........coviecerceceiieicectetec ettt ettt ee st et s st s s s et esesaesesensseenesnaetenas 186,054
9899999. Total - Preferred and ComMON StOCKS.......cvuuiviuriiiiiiiisiieri s 186,054
9999999. Total - Bonds, Preferred and Common Stocks . s 323,302,926

S'€Ld




Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

vi3

31383S RS 1|FNCL 511797 PT 6.0 5-01-31.. ... | 12/27/2011. | PAYDOWNS... 05/01/2031.
31406J 2L 6|FNCL 811779 PT 5.50 1-1-35.. ... | 12/27/2011. | PAYDOWNS... 01/01/2035.
649085 AA 5[NEW VALLEY GEN Il 5.572 05-01-20 A16.. ...| 05/01/2011. | SINKING FUND PAYMENT... 05/01/2020.
690353 RX 7|OVERSEAS PRIV INV 4.44 02-27-27 AL21.... ... | 02/27/2011. | SINKING FUND PAYMENT... 02/27/2027.
690353 RX 7 |OVERSEAS PRIV INV 4.44 02-27-27 AL21. ... | 08/27/2011. | SINKING FUND PAYMENT. 02/27/2027.
83162C FF 5|SBA SER 94-20D 7.70 4-1-14 AL 04-04 ... | 10/03/2011. | PAYDOWNS, 04/01/2014.
83162C GM 9| SBA SER 96-20A 6.30 1-01-16 AL 8-06.. ... 07/01/2011. | PAYDOWNS... 01/01/2016.
912827 6T 4|U.S. TREASURY NOTES 5.00 2-15-11 . |...| 02/15/2011. v 1,954,910 ..1,900,929 .1,900,000 02/15/2011.
0599999, Total - Bonds - U.S. Government.. s b | oeeenenn 292 19,093 | 102,215,093 [ L 2,275,006 ..2,219,407 2217516 |..oveeee0 | . (2,422) | ... (2,422) | .......57 424 | ... XXX......
Bonds - U.S. Political Subdivisions of States
549187 6N 7 |LUBBOCK TX TXBL WTR 5.25 02-15-18A15.......... ...102/15/2011. | SINKING FUND PAYMENT.......ccoe. [ covrrmrrmnrirmrnnrerinnns | vervnines 150,000 | ..o 150,000 | oo 153,996 | ..oovveenee 152,889 | ..o | e (49) | e | e () T IO 152,840 | .ovveiviven | v (2,840) [ ..o [PR70) ) I 3,938 | 02/15/2018.
645019 3H 1|NEW HAVEN CT TXB 9TH 7.00 02-15-11............... 1| 02/15/2011. | REDEEMED.........ovvvirrerieiieerncrinns | cerreeieserneeisssinenes | ceevveenns 330,000 | ..cooonee. 330,000 338,781 | ... 330,566 | ..oovvenerererereren | vererrerienend(586) | i | e (566) | veveeereereerene | eerneirerinns 330,000 | ..oovvenerireriree e | s 0| 11,550 | 02/15/2011.
981305 SA 4| WORCESTER PENSION 6.25 01-01-28 AL22......... ... 1 01/01/2011. | SINKING FUND PAYMENT........cco. [ covcvnrinninrnnincrinnins | venreenrnne80,000 | 180,000 | oo 63,806 | ..ooovrennne. 63,783 | .o 01/01/2028.
2499999. Total - Bonds - U.S. Palitical Subdivisions of States 556,583 | ... 547,238 0 [ oorneenane(15) o0 | i (615) |0 | . 546,623 | o0 | v (6,623) | ... (6,623) ] ... 17,363 | ..... XXX......
Bonds - U.S. Special Revenue and Special A t
091089 HT BIRMINGHAM WTR&SWR 4.92 01-01-13 C05........ ... | 01/01/2011. | REDEEMED BY CALL. 1,420,000 | ........1,420,000 | ........ 1,420,000 ..1,420,000 01/01/2013.
63252F AA NATL ARCHIVE 8.50 9-01-19 AL051016................. ...| 09/01/2011. | SINKING FUND PAYMENT... 09/01/2019.
63252F AA NATL ARCHIVE 8.50 9-01-19 AL051016................. ... | 03/01/2011. | SINKING FUND PAYMENT 09/01/2019.
. [ 11/01/2011. | PARTIAL CALL... 11/01/2027.

64970M XT NYC MULT FAM HSG DEV 6.42 11-01-27.. . |...] 06/01/2011. | PARTIAL CALL...
OH HFA MTG RES 5.80 09-01-22 C16AL20............ ... 1 09/01/2011. | PARTIAL CALL......ccooovvveiivnierinns [ o

cevn.0,420 | 11/01/2027.
........ 29,580 |09/01/2022.

533,588 | ... 531,734

pe:
2
7
7

64970M XT 5|NYC MULT FAM HSG DEV 6.42 11-01-27..
5
0
0

676907 PA
676907 PA 0| OH HFA MTG RES 5.80 09-01-22 C16AL20............ ... 03/01/2011. [ PARTIAL CALL......covvvvevnnnniiionnnins | coverrresssscsinisennenes 376,650 | ... 375,342 | covvvcrncnnnnne | cevnrrrcerene(39) [ | eevriiiennnnn(891) | o [ 374,951 | | v (14,951) | e (14,951) | e 10,440 | 09/01/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS. ... | e 2,049,084 | ........2,840,084 | ........ 2,906,903 | ........... 2,471,889 | oo 0 o301 | 0 i (3,014) |0 12,897,275 |0 | i (48,191) | ool (48,191) ] e 104,424 | ..... XXX......

Bonds - Industrial and Miscellaneous

00173P AA 3| AMMC 2005-4A A1 CLO FLT 03-17 R [ 12/29/2011. | PAYDOWNS, 03/25/2017.
002447 AA  8|AWAS AVIATION 7.00 10-15-16 C13A15. R | 04/15/2011. | SINKING FUND PAYMENT... 10/15/2016.
002447 AA 8|AWAS AVIATION 7.00 10-15-16 C13A15................ R | 10/15/2011. | SINKING FUND PAYMENT........cc. | cooovrrniiiciiinineas 10/15/2016.
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08-36... ... | 12/27/2011. | PAYDOWNS... 08/25/2036.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12-20-40 e || 12/120/2011. | PAYDOWNS... . . . 12/20/2040.
00703P AB 0 [ARMT 2006-2A 2A12 MEZ SSUP CSTR 36RE........ oo | 1212712011, | PAYDOWNS........oovviiirinninniins | o | v 482,585 | ..........482,585 | ......... 400,545 | ............. 411,655 05/25/2036.
007924 AF 0|AEGON NV 4.75 06-01-13 NC ...| 12/16/2011. | STERNE AGEE & LEACH.. 1,023,830 957,300 | ... 987,285 06/01/2013.
02660L AA 8|AHMA 2006-4 1A11 SEQ SSNR FLT 10-46 ... | 12/27/2011. | PAYDOWNS, 52,647 | ...........52,647 | ............ 39,487 | oo 40,195 | ..o R . . . 10/25/2046.
03523T BD 9|ANHEUSER BUSCH 7.20 01-15-14NCIRE611........ ... | 06/20/2011. | REDEEMED BY CALL.......cccovmvies | covmriiniieninciiniies | s 3,434,220 | ........3,000,000 | ........ 2,999,100 | ........... 2,999,417 | oo [ s 82 82 01/15/2014.
03702L AA 6|AHR 2002-CIBC1 A CDO FLT 5-24-17 ... | 12/30/2011. | PAYDOWNS..........ccooovirinriiriinriis (RSOSSN (A 261,524 241910 | ... 249,886 e 11838 | [ 11,638 | oo 05/24/2017.
037389 AS 2|AON CORP 7.375 12-14-12 NC ... | 12/01/2011. | WELLS FARGO BROKERAGE....... RO 1,056,610 999,660 | ... 999,913 [ .o | e 39 39 12/14/2012.
051157 AG 0|AUGUSTA VI 96A3 7.375 4-15-13 A1012................ ... | 04/15/2011. | SINKING FUND PAYMENT.........cc. | covveoimriemniiinniins | cvvvins 116,055 | ..........116,055 | ........... 115,292 | oo 115,867 | .ovovveeirerivens | e 22 22 | e [ 115,889 04/15/2013.
051157 AG 0|AUGUSTA VI 96A3 7.375 4-15-13 A1012................ ... | 10/15/2011. | SINKING FUND PAYMENT... ..120,334 | .........120,334 | .......... 119,543 | ....ccoooec. 120,140 | oo [ v 63 63 ....120,203 04/15/2013.
05531R AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 37RE....... ... [ 12/28/2011. | PAYDOWNS, v | eerrn.563,464 | ...........563,464 516,274 | ... 525,811 | .o | e 37,603 [ s | 037,883 | i [ ....563,464 04/26/2037.
05531U AN 0|BCAP 2009-RR5 7A1 SEQ SSNR CSTR 35RE....... o | 122812011, | PAYDOWNS........cooiririnrinniins | coviesississiissiinins | v 409,268 | .......... 409,268 | ........... 400,057 | ...ccovvvnves 400,699 | ..o [ 8569 | i [ 8,569 | s 409,268 06/26/2035.
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 36RE....... oo [ 1212812011, | PAYDOWNS........ooooviirniinniiinns | covvisneiisnsiiisnniis | cevis 1,712,737 AT12,737 | 1,609,970 | ........... 1,621,082 | .o 1,712,737 11/26/2036.
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.0 37RE.......... ... | 12/30/2011. | PAYDOWNS... [ I 528,754 | ...........528,754 514,212 | ... 515,295 . o ....528,754 06/27/2037.
05532E BB 0|BCAP 2009-RR10 15A1 SEQ SSNR5.5RE............ o [ 121292011, | PAYDOWNS........ooovinniinniiiinns | comvisnsiisssiiinnnis | ovvviinns 151,440 | ... 151,440 | ......... 149,167 | oo 149,289 | oo | 215 | [ 2151 | 151,440 03/26/2036.
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05532L AL 3|BCAP 2009-RR14 5A1 SEQ AFC SSNR RE............. o | 12/28/2011. | PAYDOWNS........ovvmrrrmrineernnninnns | cevrrineeneninseinnens | cereeeennn 762,235 | 100 762,235 | oo 756,517 | oo 760,443 | ..oovvereiincs | s 1,792 | e | e 1792 | s e 762,235 | i | e [ e 0 12/26/2036.
05533G CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.0 RE. o | 12/28/2011. | PAYDOWNS........ccvvmrrirernrennnicnns | v | e 119,134 | 119,134 | i 112,881 | oo e, ...6,253 .0 10/26/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5-25-35.. ... | 12/27/2011. | PAYDOWNS, 215,256 | ... 207,395 ..57,946 0 05/25/2035.
05949C KS 4|BOAMS 2005-J 2A3 SEQ SSNR CSTR 35.. ... | 12/127/2011. | PAYDOWNS... 209,277 | ... 219,588 .A7,220 ... .A7,220 ... ...0 11/25/2035.
05951F AB 0|BAFC 2007-1 TA1B SEQ AFC 1-25-37 v | 1212712011, | PAYDOWNS.......oovvvmernenerinninnns | eevvmrenernserseennnis | cerrennnen0,720 | i 75,352 | oo 71,585 .(18,327) | ... .(18,327) | ... .0 01/25/2037.
05951U AC 5|BAFC 2006-8T2 A2 SEQ 5.7908 10-25-36.. ... | 12/27/2011. | PAYDOWNS, 5752 | ... 9,636 9,155 0 10/25/2036.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 5-25-37 v | 122712011, | PAYDOWNS....c.ooverrieerrrineriies | eerierissirnenisssinenes | ceevseenns 130,197 | v 135,965 .0 05/25/2037.
05955D AA 3|BAFC 2009-R6 1A1 SEQ SSNR 6.0 37 RE ... | 12/28/2011. | PAYDOWNS... 1,094,085 .0 09/26/2037.
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.0 37 RE ... | 12/28/2011. | PAYDOWNS, .16,688 0 08/26/2037.
05990H AA 1|BAFC 2010-R2 1A1 SEQ SSNR 6.0 0837RE.. ... | 12/28/2011. | PAYDOWNS... 15,783 | ... 15,783 ...15,842 ...15,836 L0 . 08/26/2037.
060505 BG 8|BANK OF AMERICA 5.25 12-01-15NC... ... | 11/30/2011. | BANK OF AMER / ML.... ..925,100 | ........ 1,000,000 943,590 | ... 971,334 | oo | ey T20 | s | e 7200 | s 976,054 | i | s (50,954) | ........ (50,954) | ........ 53,083 | 12/01/2015.
06739G AR 0|BARCLAYS BK PLC 5.125 01-08-20 NC. R 109/09/2011. | BARCLAYS AMERICA... e coee | 989,600 | ... 1,000,000 | ........ 1,015,580 | oo [ e (25,340) (25,340) 35,021 | 01/08/2020.
07387B FQ 1|BSCMS 2006-T22 A3 SEQ CSTR 4-12-38............... o | 08/12/2011. | PAYDOWNS.......oovvvirirrerrrinerinns | eereeisserseeissnisenes | veevnveenns 385,187 | ocvovveen 385,187 391,506 | ... 391,158 04/12/2038.
07388R AB 3|BSCMS 2007-PW15 A2 SEQ 5.205 2-11-44... ... | 12112/2011. | PAYDOWNS... 2,812,317 | ... 2,705,977 ..2,778,506 . 02/11/2044.
07401U AA 1|BSSLT 2007-SV1A A1 SEQ FLT 12-25-36 v || 1212712011, | PAYDOWNS... veerenennn 265,047 | e, 182,883 | .. 184,644 | .. [ . . . . - ...265,047 | ... 0 . 12/25/2036.
075811 AE 9 |BECKMAN COULTER INC 6.00 06-01-15NC!......... ...108/10/2011. | REDEEMED BY CALL......ccvvervrnes | corrrernrnirerniinnns | 002,931,275 | i 2,500,000 | ........ 2,490,725 | .......... 2,492,888 | ..ovvvirerinieis | e 873 | s [, 873 | e | e 2,493,761 | oo | v 437514 | ....... 437,514 | ... 103,750 | 06/01/2015.
12479H AA 7|CAUTO 2011-1A A ABS 5.61 11-39 ... | 12/15/2011. | PAYDOWN 1,894 | 1,894 | e | e 0 ...1,894 11/15/2039.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12-25-36.. ... | 12/127/2011. | PAYDOWNS... coee | 508,277 | 506,277 506,275 | ... 506,277 . 0 506,277 |... . 7,175 | 12/25/2036.
12514A AB 7|CD 2007-CD5 A2 SEQ 5.655 11-44..........coccrvvrenncs v | 1171812011, | PAYDOWNS.......oovvviivirineernneines | e | cerneees 3,000,000 | ....... 3,000,000 | ....... 3,106,524 | ........... 3,072,089 | oo [ e (72,089) [ ..o | vevereenns (72,089) | oo | e 3,000,000 | eveeuevenrierinn | e | e 0 ... 233,689 | 11/15/2044.
125431 AH 9| CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. .| 12/120/2011. | PAYDOWNS, roeeeenn19,830 | i [ 15,530 | oo K .1,340 | 06/20/2036.
12561E AK 1|CKE RESTAURANTS 11.37507-15-18 C15... ... | 07/15/2011. | PARTIAL CALL... 70,040 | .............68,000 | ............66,698 | ................06,746 | ..ooivviriiriinns [ i 58 58 . . v 1,735 | 07/15/2018.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10-26.........ccccovvvuneee 1| 12/19/2011. | PAYDOWNS.......ovivrriinrineiiniinnee | e | cevveenienns 35,190 | oorererrn35,190 | i 35,477 [ o | e [ s (V1 OOROTN ORRR 35,177 13 13 145 | 10/18/2026.
126307 AB 3|CSC HOLDINGS INC 8.50 06-15-15 C12 ... | 11/15/2011. | CASH TENDER OFFER.......cocovuver | corrrrerrerineeiniins | s 2,170,000 | ........2,000,000 | ........2,075,000 | ..........2,067,148 | ....cocvrvrrmirnee | orreei( T1A6T) | oo [ v (11,467) | e 2,055,681 | ..o | e 114,319 | L 114,319 | ... 155,833 | 06/15/2015.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ SSNR 6.0 0737RE. ... | 12/30/2011. | PAYDOWNS JROO I 100,723 0 100,723 | i | s | e 0 | oo 2,945 | 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.0 0737RE............cc...... v | 1212712011, | PAYDOWNS.......ovvvirierincinrnnnns [ v | vvvenernensinennenns | evvvnnrneee 11181 | 3,809 | e 1439 [ e | e (1439) | s [, (1,439) 07/26/2037.
12641Q BC 5|CSMC 2009-7R 7A1 SEQ SSNR FLT 36RE............ ... | 12/30/2011. | PAYDOWNS... 235,876 | ... 235,876 0 12/26/2036.
12641Q CB 6|CSMC 2009-7R 10A1 SEQ SSNR CSTR 36RE....... ... | 12/29/2011. | PAYDOWNS... 640,452 | ... 640,452 0 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ SSNR 5.75 36RE.......... ... | 12/30/2011. | PAYDOWNS, 217,203 | ... 216,672 | .ovvvvereerrecns | eerreeneened(991) i | e (991) 01/26/2036.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ SSNR 6. 0637RE ... | 12/30/2011. | PAYDOWNS... 227,937 | ... 227,937 0 06/26/2037.
12641Q DC 3|CSMC 2009-7R 14A1 SEQ SSNR 5.75 37RE .|...109/29/2011. | PAYDOWNS... 262,437 | ... 262,437 0 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.75 0437RE................. oo | 12/30/2011. | PAYDOWNS........oovvmiririnrinnnines | eevvmerverirerenneennn | verrernen 96,292 | 10i0000.96,292 | oo 96,292 0 04/26/2037.
12641Q DV 1|CSMC 2009-7R 16A1 SEQ SSNR 5.75 36RE. ... | 12/29/2011. | PAYDOWNS... 544,325 | ..o 544,289 | oo [ e (69) [ e | s (69) 02/26/2036.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ SSNR 6.0 37RE. ... | 12/29/2011. | PAYDOWNS... JOT 1,326,938 | .......1,326,938 | ........ 1,326,938 0 09/26/2037.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC............... ... | 01/10/2011. | SINKING FUND PAYMENT.......cce. | covrrvmrirrcrierineenns 8,285 | .... 8,285 8,285 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 02/10/2011. | SINKING FUND PAYMENT... 8,339 | ... 8,339 8,339 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... 03/10/2011. | SINKING FUND PAYMENT... 8,393 | ... 8,393 8,393 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC............... ...| 04/10/2011. | SINKING FUND PAYMENT............ 8,447 | ... 8,447 8,447 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 05/10/2011. | SINKING FUND PAYMENT... 8,502 | ... 8,502 8,502 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 06/10/2011. | SINKING FUND PAYMENT... 8,557 | .... 8,557 8,557 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC............... ... | 07/10/2011. | SINKING FUND PAYMENT............ 8,612 | ... 8,612 8,612 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 08/10/2011. | SINKING FUND PAYMENT... 8,668 | ... 8,668 .8,668 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. .1 09/12/2011. | SINKING FUND PAYMENT... 8,724 | ... 8,724 8,724 0 01/10/2012.
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126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC............... ... | 10/10/2011. | SINKING FUND PAYMENT.......cce. | covrrvmrrrrcrirecirnennns 8,781 8,781 B8 | 8781 | i [ e 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 11/10/2011. | SINKING FUND PAYMENT... 8,838 8,838 .8,838 0 01/10/2012.
126650 AF 7|CVS CORP 7.77 1-10-12 AL 01-06-12 NC.. ... | 12/10/2011. | SINKING FUND PAYMENT 8,895 8,895 8,895 0 01/10/2012.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20.... ...101/10/2011. | SINKING FUND PAYMENT......ccoes | covrrerrmrrnrermnrserinins | wovereerenns 10,500 | coovvernne 10,500 | ccoveirene 10,500 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... 02/10/2011. | SINKING FUND PAYMENT... 4,616 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ...103/10/2011. | SINKING FUND PAYMENT. 4,636 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... | 04/10/2011. | SINKING FUND PAYMENT... 4,657 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... | 05/10/2011. | SINKING FUND PAYMENT... 4,677 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... | 06/10/2011. | SINKING FUND PAYMENT 4,698 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ...| 07/10/2011. | SINKING FUND PAYMENT... 4,719 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... 08/10/2011. | SINKING FUND PAYMENT... 4,740 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ...109/12/2011. | SINKING FUND PAYMENT... 4,761 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20................. ... | 10/10/2011. | SINKING FUND PAYMENT............ A782 | o782 | s [ e 0 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... | 11/10/2011. | SINKING FUND PAYMENT... 4,803 0 4,803 01/11/2027.
126650 AW 0|CVS CORP 5.298 01-11-27 AL 04-07-20. ... | 12/10/2011. | SINKING FUND PAYMENT... . ..4,824 4,824 | i A824 | i | . 0 4,824 01/11/2027.
12667F 4N 2| CWALT 2005-7CB 2A3 NAS 5.5 04-35........cccovvevec. o [ 1202712011, [ PAYDOWNS......oooiiiirneieriniiinns [ vreeeesissienssernnnns | vevsreenenes 20,083 | .oooerrrrn20,083 | e 17,497 | 2,586 | oo | s 2,586 | v [ 20,083 04/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5-25-35, o | 1212712011, | PAYDOWNS........vvvmrrnrinrennninns | e | crreenn 223,854 | ... 223,854 | ... 206,356 | ..ooverenee 102,603 | oo | v 121,251 | oo 05/25/2035.
12669D US 5| CWHL 2002-39 A18 PAC 5.75 2-25-33... ... | 12/127/2011. | PAYDOWNS... 377,918 378,793 2,519 02/25/2033.
12803P AA 6|CAJUN 2011-1A A2 SEQ 5.995 2-41.......coovvvvcrnnnee v | 1112112011, | PAYDOWNS.......c.oovvvrrierenerinvnines [ eevmrrnernerinseennens | verrerennen 1892 | i 71592 | et 71,892 | i [ | e 02/20/2041.
140661 AF 6| CAPMARK FINL GRP 5.87505-10-12 NC ! ... | 10/03/2011. | EXCHANGED ....185,000 05/10/2012.
140661 AJ 8|CAPMARK FINL GRP A FR 09-30-14 C11!. ... | 10/10/2011. | PARTIAL CALL... 51,334 | ... 51,334 51,143 09/30/2014.
140661 AJ 8|CAPMARK FINL GRP A FR 09-30-14 C11!............. o | 12/01/2011. | PARTIAL CALL.....covvevvrierierirnes [ o | cevreerienes 21,386 | .oovernen. 21,386 | oorierrerni 21,306 [ oo | e | e | | e [ | 21,310 09/30/2014.
141781 AR 5|CARGILL INC 4.375 06-01-13 NC .. | 05/16/2011. | EXCHANGED.........coonervmirerierinns | o | s 1,073,690 .1,000,000 980,627 .1,000,000 06/01/2013.
141781 G# 5|CARGILL INC 7.28 06-30-23 A0616!... . |...] 06/30/2011. | SINKING FUND PAYMENT... (RO 105,263 | ..........105,263 | .........123,269 | .............. 119,266 ...118,878 06/30/2023.
141784 DE 5|CARGILL INC 5.00 11-15-13 NC......coovvvrerrrrrerrnens .| 05/25/2011. | EXCHANGED..........ccoovvrvnirerierins | o | s 1,099,470 | ........ 1,000,000 997,652 | ..ovvererierincnn | e 2,388 | s | 2,348 | [, 1,000,000 11/15/2013.
144531 FL 9|CARR 2006-OPT1 A3 SEQ FLT 02-36 ... | 12/127/2011. | PAYDOWNS... ..263,227 ....263,227 217,011 | e | e | 88,216 | s [ ren6,216 | | ....263,227 02/25/2036.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12-38.... .| ... | 12/15/2011. | PAYDOWNS... ...13,469 0 13,469 12/15/2038.
16132N AV 8 | CHARTER ONE BANK 6.375 05-15-12NC............. ... 12/01/2011. | RBS SECURITIES/GREENWICHS. | .......cccoovvversvinniens | 221,000,000 | .......1,000,000 | ........1,100,260 | ..cc0eeee,017,363 | oo | ceeenena(11,488) | s [ i (11,468) | ..o | e 1,005,895 05/15/2012.
161546 CW 4| CFAB 2002-3 1A5 SEQ 5.407 06-25-32. ... | 09/26/2011. | PAYDOWN 0 229 06/25/2032.
16162W PV 5| CHASE 2005-A2 1A1 SEQ SSNR CSTR 36 ... | 12/27/2011. | PAYDOWNS... . A75,046 | e 161,601 | s | e T,317 | s [ 37,317 | oo e 198,918 01/25/2036.
16162X AD 9| CHASE 2006-S3 1A4 SEQ SSNR FLT 1136............ o | 1212712011, | PAYDOWNS.......oovvvmrrireninrnnnnenns | e | cvrennnnn 122,402 | 122,402 | e 106,795 | ovvveveerra 106,195 | oo | werereren 18,207 | s | v, 16,207 | ovovvennvveri | o 122,402 11/25/2036.
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 0936........ ... | 12/27/2011. | PAYDOWNS... ..247,216 ....247,216 194,065 | ..oierrni 201,988 | i | 5,228 | s [ 45228 | ..o | e 247,216 09/25/2036.
17121H AB 6 |CHRYSLER GROUP TL B L+4.75 05-24-17............ ... | 12/30/2011. | PAYDOWNS... 10,000 | ... 10,000 34 ...9,059 05/24/2017.
172967 CQ 2|CITIGROUP INC 5.00 09-15-14 NC........cecorrirrnnenn. ... | 08/22/2011. | KEYBANK CAPITAL MARKET....... | coovevrerreriscirnnnins | cereens 5,068,650 | ....... 5,000,000 | ........4,964,700 | ........... 4,984,818 2,428 | oo | e 2,428 | oo [ s 4,987,246 09/15/2014.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4-15-40... v | 12/16/2011. | PAYDOWNS........ovvvmirierinrinnninns | e | s 1,040,539 | ........ 1,040,539 ..1,039,866 .1,040,539 04/15/2040.
17307G ED 6|CMLTI 2004-HYB2 3A SEQ CSTR 03-34.... . |- [ 12/127/2011. | PAYDOWNS... 6,200 | ... 6,200 5611 |.. 03/25/2034.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08-36................... o | 1202712011, [ PAYDOWNS......oovoviierirrienineiinns [ vvereeresinsisniennnins | vevnnins 191176 | oo 191,176 | e 157,482 | ...ccvenve 157,990 08/25/2036.
17309N AC 5|CRMSI 2006-1 A3 SEQ STP 7-25-36 ... | 12/27/2011. | PAYDOWNS... ...800,558 ....800,558 785,798 794,461 07/25/2036.
17310E AD 0| CRMSI 2006-2 A4 SEQ 5.775 9-25-36.... .| ... | 12/27/2011. | PAYDOWN 26,280 | ... 26,280 | .. .22,732 | .. ...23,769 weenen.1,618 | 09/25/2036.
17310N AC 2 | CRMSI 2006-3 A3 SEQ 5.61 11-25-36........c000vcvvneee <. | 09/26/2011. | PAYDOWNS........oovvoririerrrineriies | eevrerisserseeisnsinenes | veeveeenns 634,231 | ....cco..ud 634,231 | ... 590,628 | .......co..... 616,849 | ...oovvvrrerinens | e 17,382 [ s | e 17,382 | i 834,231 | i | e [ e | 13,680 | 11/25/2036.
17312F AB 9|CMSI 2007-3 1A2 PAC SSUP 6.0 4-25-37.. ... | 12/27/2011. | PAYDOWNS... 182,439 16,987 | 04/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 06-37 ... | 12/27/2011. | PAYDOWNS... . 160,820 161,418 06/25/2037.
17315N AD 5|CMLTI 2009-8 2A1 SEQ 6.1 0437 RE.........cccovvrrrrnnes o | 1202712011, [ PAYDOWNS......ovoviierinrienieiinns [ veeeeinnisisniennnis | vernnin 202,595 | ........... 202,595 | .......... 202,595 | ..o 04/25/2037.
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17315X AD 3|CMLTI 2009-9 2A1 RR SEQ SSNR CSTR RE......... v | 1212712011, | PAYDOWNS....coooriirieirnrineiiins | eevreenissisneeiissinenes | ceevseenns 531,007 | .ccoonnee. 531,007 509,767 | ... 511,805 11/25/2035.
17316A AQ 3| CMLTI 2009-10 4A1 SEQ SSNR 6.0 37 RE. o | 1212712011, | PAYDOWNS.........ocvvvirirerrnrennnenns | e | cvieeenn 151,663 | oeci 151,663 | oocoec 149,389 | ...cocvovnve. 149,667 | ..ooovvvvrreri s . - il [ 05/25/2037.
17316H BG 9 |CMLTI 2010-2 6A1 SEQ SSNR 1235 RE ... | 12/27/2011. | PAYDOWNS, 94,999 894,999 893,600 | ... 893,697 12/25/2035.
22541Q FV 9| CSFB2003-17 1A4 NAS 5.50 6-25-33.... ... | 12/127/2011. | PAYDOWNS... 332,923 | ...l 332,923 335,146 | ... 334,710 . . . . ] L0 . 06/25/2033.
22545X AB 9|CSMC 2007-C1 A2 SEQ 5.268 2-15-40... v | 1211612011, | PAYDOWNS.......oovvvmrirerineiineinnes | e | e 2,096,708 | ........ 2,096,708 12,049,680 | oo [ e . . - 0 | 02/15/2040.
225458 DK 1|CSFB 2005-C1 A3 SEQ 4.813 2-15-38 | | 1201612011, [ PAYDOWNS.....ocvvriirrriirinrierinns [ erennrnsiismssennnins | eveees 1,733,983 | ........1,733,983 ..1,504,231 02/15/2038.
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11-26 R | 12/19/2011. | PAYDOWN 8,333 | ... 8,333 11/18/2026.
23242E AD 1|CWL 2006-13 1AF4 SEQ 6.229 1-25-37.. ... | 12/27/2011. | PAYDOWNS... (16,778) | ... 01/25/2037.
232422 AD 7|CWL 2006-7 2A3 SEQ FLT 04-46 .|...| 12/2712011. | PAYDOWNS . . 127,987 04/25/2046.
23245G AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 1246........ ... | 12/127/2011. | PAYDOWNS... ...314,834 240,848 | ... 226,355 | .ooieiieeiien | e 34,963 L0 12/25/2046.
2515E0 AA 7 |DEUTSCHE BK FINL 5.375 03-02-15 NC ... | 11/18/2011. | DEUTSCHE BANK. .1,000,000 | ........ 1,034,090 | .cooovvenne 1,005,954 | ..coovvvriririinne ...8,971 . .(57,575) 57,575)| .. 03/02/2015.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3-25-20 ... | 12/127/2011. | PAYDOWNS. R coee | veerenn037,635 | ..........637,635 546,775 | ... 555,916 . e ....637,635 03/25/2020.
25152C MN 3 |DEUTSCHE BK LOND 6.00 09-01-17 NC..........c..... R | 09/09/2011. | DEUTSCHE MORGAN GRENFELL | .....coovvvrverrirviins | e 1,124,510 | ........ 1,000,000 994,950 | ... 996,313 | ..o | e 316 s [ 316 | s [ 996,629 09/01/2017.
256853 AA 0 [DOLPHIN ENERGY 5.888 06-15-19 NC A16.. R 1 06/15/2011. | SINKING FUND PAYMENT... 117,605 117,638 ..251 ....251 . 06/15/2019.
256853 AA 0 |DOLPHIN ENERGY 5.888 06-15-19 NC A16.. R | 12/15/2011. | SINKING FUND PAYMENT... . 121,795 | .. 121,829 |.. . . 24T | 247 | 7,189 | 06/15/2019.
267482 AC 1|DYCOM INDUSTRIES 8.125 101515 C10 ............. ... 01/21/2011. | CASH TENDER OFFER........cccovies [ covirervnireinirerinnns | vevies 1,356,069 | ........ 1,300,000 | ........ 1,348,750 | ..o 1,330,342 | oo | e (294) [ oo | e (294) [ oo [ 1,330,048 | ..o | e 26,021 | ... 26,021 | ........ 28,167 | 10/15/2015.
271790 AD 9|EAST COAST POWER 7.066 03-31-12 A12!.. ... | 03/31/2011. | SINKING FUND PAYMENT... 212726 | e 221,590 | ... 215,196 )| 03/31/2012.
271790 AD 9|EAST COAST POWER 7.066 03-31-12 A12!.. ... | 06/30/2011. | SINKING FUND PAYMENT... e | 216,802 | ...........216,802 225,836 | ... 219,320 ) o 03/31/2012.
271790 AD 9|EAST COAST POWER 7.066 03-31-12 A12!........... ... | 09/30/2011. | SINKING FUND PAYMENT.......ccoe | correrimremerinninenes | vevvreenne 220,878 | ........... 220,878 230,082 | ... 223,443 ) 03/31/2012.
271790 AD 9|EAST COAST POWER 7.066 03-31-12 A12!.. ... 12/31/2011. | SINKING FUND PAYMENT.......coee [ overermnrvnnnerernnns | e 225118 | .o 225,118 234,498 | ... 221,732 . ) 03/31/2012.
28932M AA  3|ELM RD GEN STA 5.209 2-11-30 NC AL22............ | ... | 02/11/2011. | SINKING FUND PAYMENT... 25,027 | ....... 25,027 25,027 | v 25,027 | oo . 02/11/2030.
28932M AA  3|ELM RD GEN STA5.209 2-11-30 NC AL22............ ... | 08/11/2011. | SINKING FUND PAYMENT......ccocoe. | cormrimnirnnierinnins | cevrerienes 25,678 | oo 25,678 | oiriirnn25,678 | i 25,678 | i 02/11/2030.
30257G AA 9 |FPL ENERGY NATL 5.608 31024 A0317 !.. ... | 03/10/2011. | SINKING FUND PAYMENT... 39,950 03/10/2024.
30257G AA 9 |FPL ENERGY NATL 5.608 31024 A0317 .. . |...109/12/2011. | SINKING FUND PAYMENT... 36,170 03/10/2024.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.............. ... | 01/01/2011. | SINKING FUND PAYMENT......cccoee | covvrvirirerirerircenns 5,617 | v 5,617 | i 4,986 | 5,270 [, 06/01/2017.
316817 AA 3 |57TH ST MTGE 7.125 6-01-17 AL 121014.. ...102/01/2011. | SINKING FUND PAYMENT... 5,651 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. . |...] 03/01/2011. | SINKING FUND PAYMENT... 5,684 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.............. ... | 04/01/2011. | SINKING FUND PAYMENT............ 5,718 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. ... | 05/01/2011. | SINKING FUND PAYMENT... 5,752 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. . |...] 06/01/2011. | SINKING FUND PAYMENT... 5,786 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.............. ... | 07/01/2011. | SINKING FUND PAYMENT............. 5,820 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. ... 08/01/2011. | SINKING FUND PAYMENT... 5,855 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. . |...] 09/01/2011. | SINKING FUND PAYMENT... 5,890 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.............. ... 10/01/2011. | SINKING FUND PAYMENT............. 5,925 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. ... | 11/01/2011. | SINKING FUND PAYMENT... 5,960 06/01/2017.
316817 AA 3|57TH ST MTGE 7.125 6-01-17 AL 121014.. . |...] 12/01/2011. | SINKING FUND PAYMENT... 5,995 06/01/2017.
32052D AG 6|FHAMS 2006-FA8 1A7 SEQ 6.0 2-25-37................. o | 1212712011, [ PAYDOWNS.......oovvvririnriernninees | evverversnnensnneees | coverereennn28,374 | 42,033 | 030,683 | cooir000020,559 [ 02/25/2037.
32113J CF 0|FNLC 2005-4 A3 SEQ FLT 02-36.... ... | 12/27/2011. | PAYDOWNS, 02/25/2036.
337738 AF 5|FISERVINC 6.125 11-20-12NC !... ... | 06/14/2011. | CASH TENDER OFFER. v | 0000e2,956,762 | ........2,743,000 | ....... 2,741,711 | 2,742,468 | oo | i 122 11/20/2012.
349580 ZZ 6|FIG LLC FORTRESS L+400 10-07-15........ccovvvrnece. o | 12/30/2011. | PAYDOWNS.......oovvevrvrrernrinnnnnne [ ernrirnernernsennenns | erveeneen 116,071 | 116,071 | 116,071 | e 116,071 | oo | e 10/07/2015.
361477 AA 0|GATX CORP SER 08-29.00 11-15-13 NC.. ... | 05/15/2011. | SINKING FUND PAYMENT... 105,427 11/15/2013.
361477 AA 0|GATX CORP SER 08-29.00 11-15-13 NC.. .| 11/15/2011. | SINKING FUND PAYMENT... 104,307 11/15/2013.
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361849 XD 9|GMACC 2003-C1 A2 SEQ 4.079 5-10-36..........c0..u. ... | 09/29/2011. | BANK OF AMER / ML.....couvererrnns | covrevnerieeisciiniins | s 5,143,164 | ........ 5,000,000 | ........ 4,733,438 | .......c.. 4,903,824 | ...ooovviirinnis | e 33,902 | oo | erereeenen33,902 | e | e 937,726 [ | 205,438 | ....... 205,438 05/10/2036.
36190G AA 6|GSMSC 2009-4R 1A1 SEQ SSNR CSTR 37RE...... ... | 12/28/2011. | PAYDOWNS... 297,950 298,789 8,376 01/26/2037.
3622E8 AB 1 |GSAA 2006-15 AF2 SEQ 5.67876 092536.. ... | 12/27/2011. | PAYDOWNS, AT,776 09/25/2036.
36242D PG 2| GSR 2004-14 3A2 SEQ CSTR 12-25-34 ... | 12/127/2011. | PAYDOWNS... .(1,021)] ... 12/25/2034.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23... ... | 01/09/2011. | SINKING FUND PAYMENT... (1) 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A2 ... 1 02/09/2011. | SINKING FUND PAYMENT. (1) 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23... ... | 03/09/2011. | SINKING FUND PAYMENT... (1) 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23... ... | 04/09/2011. | SINKING FUND PAYMENT... 1 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A2 ... | 05/09/2011. | SINKING FUND PAYMENT . 10/09/2029.
36298G AA 7| GSPA MONETIZATN TR 6.422 100929 A23... ...| 06/09/2011. | SINKING FUND PAYMENT... 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23... ... | 07/09/2011. | SINKING FUND PAYMENT.......ccoo. [ covrmrrmerrmerncrinnns | cvrrverrneen 1,815 | i 1515 | 1,050 | e 1,549 [ | e 10/09/2029.
36298G AA 7| GSPA MONETIZATN TR 6.422 100929 A23... . |...|08/09/2011. | SINKING FUND PAYMENT... 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23........... ... | 09/09/2011. | SINKING FUND PAYMENT............. 10/09/2029.
36298G AA 7| GSPA MONETIZATN TR 6.422 100929 A23... ... | 10/09/2011. | SINKING FUND PAYMENT... 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23........... | ... | 11/09/2011. | SINKING FUND PAYMENT... 10/09/2029.
36298G AA 7 |GSPA MONETIZATN TR 6.422 100929 A23........... ... | 12/09/2011. | SINKING FUND PAYMENT............ 10/09/2029.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.. ... | 01/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.. ... | 02/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18. ... | 03/20/2011. | SINKING FUND PAYMENT.......ccoo. [ covmrrmerrerirncnnnnins | cververrnens8,250 | ciiiiirnnnn8,250 | civiiiienni8,250 | viieinenen8,250 [ o | v | vveevnnvennenns | cevnrrinneineneen0 e | 8,250 | i [ | e 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08-20-18.. ... | 04/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4|GEN AMER RAILCAR 7.76 08-20-18.. ... | 05/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4|GEN AMER RAILCAR 7.76 08-20-18 ... | 06/20/2011. | SINKING FUND PAYMENT............. 08/20/2018.
36877Q AA 4|GEN AMER RAILCAR 7.76 08-20-18.. ... | 07/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.. . | ... | 08/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.........cccouvrnecer ... | 09/20/2011. | SINKING FUND PAYMENT............. 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.. ... | 10/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.. . | ... | 11/20/2011. | SINKING FUND PAYMENT... 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08-20-18.........c.coovvvnecs ... | 12/20/2011. | SINKING FUND PAYMENT............. 08/20/2018.
368771 AA 9|GENL AMER RAIL 97-16.69 092016 A14... ... | 01/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9| GENL AMER RAIL 97-1 6.69 092016 A14... ... | 02/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9 |GENL AMER RAIL 97-16.69 092016 At4............... ... | 03/20/2011. | SINKING FUND PAYMENT............. 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-1 6.69 092016 A14... ... | 04/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-16.69 092016 A14... ... | 05/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-16.69 092016 A14............... ... | 06/20/2011. | SINKING FUND PAYMENT............. 09/20/2016.
368771 AA 9| GENL AMER RAIL 97-16.69 092016 A14... ... | 07/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-1 6.69 092016 A14... ... | 08/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9 |GENL AMER RAIL 97-16.69 092016 A14............... ...1 09/20/2011. | SINKING FUND PAYMENT............ 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-1 6.69 092016 A14... ... | 10/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA  9|GENL AMER RAIL 97-16.69 092016 A14... ... | 11/20/2011. | SINKING FUND PAYMENT... 09/20/2016.
368771 AA 9|GENL AMER RAIL 97-16.69 092016 A14............... .. | 12/20/2011. | SINKING FUND PAYMENT......cccoe. [ covrvrrmernnrrncnnnnins | verrrerernei 1,366 | v 21,366 | o0 21,366 | v 21,366 [ o | e | vvessnissnienns | cennvrnneenenneen e [ 21,366 | oo e | e 09/20/2016.
372490 ZZ 8|GENTIVA HEALTH TL B L+500 08-17-16. ... | 03/09/2011. | PAYDOWN 08/17/2016.
393505 XE 7|GT 1997-6 A8 SEQ 7.07 1-15-29. .| 12/115/2011. | PAYDOWNS... 01/15/2029.
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39538W DC 9|GPMF 2005-HE4 1A1 SEQ FLT 7-30.......ccccrnevrnncens . [ 12/127/2011. | PAYDOWNS 07/25/2030.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 RE ... | 12/27/2011. | PAYDOWNS... 09/25/2034.
40432B AA 7|HALO 2007-2 1A1 SEQ SSNR 5.50 9-37. ... | 12/27/2011. | PAYDOWNS, 09/25/2037.
41659E EW 3 |[HARTFORD LIFE 0/2.91875 3-15-11 MTN. ...| 03/15/2011. | REDEEMED... .3,000,000 3 . .3,012 | 03/15/2011.
42307T AC 2|HEINZ CO. 6.625 07-15-11 NC ...| 07/15/2011. | REDEEMED... .2,500,000 | .......2,628,125 | ...0.oeeeii2,509,647 | .ooooviiriricins | eereeree(9B4T) | i [ 9,647) | e [ e00eei2,500,000 | v | e | e [ s 165,625 | 07/15/2011.
45254N MZ 7|IMM 2005-2 1A2 SEQ SSUP FLT 0435 ... | 12/127/2011. | PAYDOWNS. ..93,822 04/25/2035.
45254N NT 0|IMM 2005-3 M1 MEZ FLT 8-25-35 ... | 12/27/2011. | PAYDOWNS... 08/25/2035.
45660L PK 9 |RAST 2005-A6CB A95 SEQ SSUP 5.5 0635 ... | 12/27/2011. | PAYDOWNS... ..51,5672 06/25/2035.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6-25-39.. ... | 12/30/2011. | PAYDOWNS, .165,574 06/25/2039.
45974V ZY T |INTL LEASE FIN 5.45 03-24-11 NC.... ... | 03/24/2011. | REDEEMED... .1,000,000 998,060 .1,000,000 03/24/2011.
465210 ZZ 8|ISTAR FINANCIAL A-1 L+375 06-28-13 ... | 12/20/2011. | PAYDOWNS... ....358,944 355,354 ....355,867 06/28/2013.
46616M AA 8|HENDR 2010-3A A JGW SEQ 3.82 12-48... | [ 1211572011, | PAYDOWNS.......oovveieinerernniinins | evernninersnseninnnees | vevneerenenn87,070 | i 87,070 | i 67,058 12/15/2048.
46616P AA 1|HENDR 2011-1A A SEQ 4.7 10-56.........crvvervrernncns v | 121152011, | PAYDOWNS........vvvmerirerrineines | cerimerveriseeseeiinenn | verireeeeneid04282 | vvvirerernnn 37,232 | o 37,222 10/15/2056.
46625Y CU 5|JPMCC 2004-LN2 A1 SEQ 4.4757-15-41... ... | 12/15/2011. | PAYDOWNS... 547,606 568,255 07/15/2041.
46625Y NA 7|JPMCC 2005-LDP2 A2 SEQ 4.575 071542. .| ... 102/18/2011. | PAYDOWNS... 812,239 812,239 07/15/2042.
46625Y T9 4 [JPMCC 2007-FL1A A1 SEQ FLT 07-19....c.cccvvvnec. ... | 12/15/2011. | PAYDOWNS. 349,021 356,521 07/15/2019.
46627M AD 9| JPALT 2005-S1 1A4 SEQ SSNR 6.0 1235.. ... | 12/27/2011. | PAYDOWNS... .. 4,158 | ... ..50,205 12/25/2035.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3-25-36 . |...[12/27/2011.| PAYDOWNS... v 101,163 o . (1,871 ... .93,741 . 03/25/2036.
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6-36......... o | 1212712011, | PAYDOWNS........oovvvmrrrerinrennnnnns [ e | ereennn839,134 | i 839,134 | .o 671,307 | oo 527,916 | oo | s 311,218 | s [ s 311,218 | o e 839,134 | ..o [ | s 0| 16,645 | 06/25/2036.
466285 AM 5| JPALT 2006-A6 2A3 SEQ SSNR 5.85 1136.... ... 03/25/2011. | PAYDOWNS.......ooovviririnrinnninns | errerineennensninnnins | vevererernnni33,333 | civirerr0033,333 | 110000 30,667 | v 33,333 [ o, 0 11/25/2036.
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 1136.... .| ... | 12/27/2011. | PAYDOWNS... 223,793 255,227 11/25/2036.
46629H AB 2| JPMAC 2006-NC2 A1B SEQ FLT 07-36.................. o | 1212712011, | PAYDOWNS.......oovvvnrrinrinninneines | ervmeinernsenssennens | cvrnennnn 111,805 | i 111,805 | oo 88,606 | ..oovvrerereiinriieries | e 07/25/2036.
46629P AM 0| JPMCC 2006-LDP9 A2S SEQ 5.298 05-47. ... | 12/15/2011. | PAYDOWN ...53,351 05/15/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06-47..... ... | 12/12/2011. | PAYDOWN . ..42,891 . 06/12/2047.
46630J AB 5|JPMCC 2007-LDPX A2 SEQ 5.434 01/49................ <. | 12/15/2011. | PAYDOWNS........ccvvmirirerinrennnienns | e | cereenn 189,044 | ... 189,044 | oo 177,386 | oo 180,891 01/15/2049.
46630J AJ 8|JPMCC 2007-LDPX A1S SEQ 4.93 1-15-49............ ...|12/16/2011. | PAYDOWNS... e | e | 003,842,521 | ......3,842,521 | ... 3,669,606 L3762,377 | e 01/15/2049.
46630P AP 0|JPMMT 2007-A2 3A1 SEQ SSNR CSTR 4-37 ... | 12/27/2011. | PAYDOWNS... v [ | 493,262 | ... 493,262 | e 480,005 459,903 04/25/2037.
46630V AP 7|JPMCC 2007-CB19 C SUB CSTR 2-12-49.............. ... | 04/29/2011. | WELLS FARGO BROKERAGE....... | ..ccocvinevirscirnvinnin | 221,200,000 | .......2,000,000 | ........ 1,912,344 | ... 884,400 | ..o | cerrerieenieninnens | vnernerienieeens | evserinniennnn0 | e [ 884,400 | i | 315,600 | ....... 315,600 | ........ 49,156 |02/12/2049.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 37RE....... o | 121292011, | PAYDOWNS.........ocvvmrrerinrennnienns | e | cvreeennD27,571 | 527,671 | s 417,560 | .oooovernes 426,534 | ..o | e 101,037 07/27/2037.
46633A AA 3| JPMMT 2008-R4 1A1 SEQ SSNR CSTR 37RE........ ... | 12/29/2011. | PAYDOWNS... 531,188 | ... 551,054 | ..coovovcrerirnei | v 142,176 . 03/26/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 36RE....... oo | 12/30/2011. | PAYDOWNS.......oovvirirreiinineines | eevierienirnseinninenes | cevevenenne 178,038 | ..ccovoveee 178,038 | .ocvvvee 138,092 | .oovvvernee 156,860 | ..ooovvverrierinn 178,038 11/26/2036.
46633A AG 0|JPMMT 2008-R4 3A1 SEQ SSNR CSTR 37RE....... ... | 12/29/2011. | PAYDOWNS... 930,411 | i 676,873 | oo 720,247 | oo, ...930,411 06/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 37 RE......... ... | 12/29/2011. | PAYDOWNS... ceernen.878,329 832,217 838,349 ...878,329 05/26/2037.
46633P BQ 4|JPMRR 2009-7 21A1 SEQ SSNR CSTR 37RE........ 1| 12129/2011. | PAYDOWNS.....c.oorirrieirnrineiins | eerreeeissisneeisssisenes | ceevneenns 864,710 | ........... 864,710 802,829 812,395 864,710 03/27/2037.
46634B BY 7|JPMRR 2009-12 4A1 SEQ5.75 12-35 RE... ... | 12/28/2011. | PAYDOWNS... 372,898 373,143 12/26/2035.
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.0 07-36 RE. ... | 12/30/2011. | PAYDOWNS... 354,624 | ... 354,324 . 07/26/2036.
46635B AA 9 [JPMRR 2010-7 1A1 SEQ SSNR CSTR RE.............. o | 1212812011, [ PAYDOWNS.......oooviierinrirerineiinns [ erereeresinsisnerinnins | vevnnin 159,857 | wovveene 159,857 | oo 171,448 | .............. 171,099 | o 159,857 03/26/2039.
47232D AF 9|JMAC 2009-R5 2A1 SEQ SSNR CSTR 36RE ... | 12/29/2011. | PAYDOWNS... ....105,280 .105,280 .105,280 105,280 . 09/26/2036.
47232D AL 6|JMAC 2009-R5 2A6 MEZ SSUP CSTR 36RE .| ... [ 12/27/2011. | PAYDOWNS... 28,281 ..21,162 0 [ 1,619 | 09/26/2036.
47232D AM 4| JMAC 2009-R5 3A1 SEQ SSNR CSTR 47RE.......... v | 12129/2011. | PAYDOWNS.....c.oovvrmrireerriinerins | eerreeissesseesissinenes | ceeveeenns 376,818 | ........... 376,818 376,818 | ... 376,818 | ..o | v (V1 PRI IV 376,818 | ..o e | e 0| e 10,722 | 01/26/2047.
47232D AT 9|JMAC 2009-R5 4A1 SEQ SSNR CSTR 36RE. ... | 12/29/2011. | PAYDOWNS... 96,029 96,029 | ..o 96,029 | ..o 96,029 | ..oovverierirns 0 96,029 .3,313 | 09/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 36RE. ... | 12/30/2011. | PAYDOWNS... ..201,234 | ..........201,234 201,234 201,234 0 ....201,234 5,228 | 01/26/2036.
47232D BH 4|JMAC 2009-R5 7A1 SEQ SSNR CSTR 36RE.......... 11212912011, [ PAYDOWNS......oooiriinrinrieniieinnns | vveeensiisinsieninnis | vernnins 241794 | .......... 241,794 241,794 281,794 | oo | v 0 | oo | e 241794 | oot e | e (V1 I 700 | 09/26/2036.
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47232D BN 1|JMAC 2009-R5 7A6 MEZ SSUP CSTR 36RE.......... v | 1212712011, | PAYDOWNS.......ovvvnrirnrincirnnrinnne | o 09/26/2036.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 37RE ... | 12/30/2011. | PAYDOWNS... 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 37RE. .| ... | 12/27/12011. | PAYDOWNS, 07/26/2037.
47232D CG 5|JMAC 2009-R5 11A1 SEQ SSNR CSTR 36RE........ ... | 12/21/2011. | PAYDOWNS... L0 . 05/21/2036.
47232D CU 4|JMAC 2009-R5 13A1 SEQ SSNR CSTR 47RE........ ... | 12/29/2011. | PAYDOWNS... revreenne 12583 | i 72,563 | e 72,563 [ e | e 0 [ 04/26/2047.
47232D CZ 3|JMAC 2009-R5 14A1 SEQ SSNR CSTR 37RE .|...1 12/30/2011. | PAYDOWNS 329,014 | ... 327,179 . 8,3%4 06/26/2037.
47232D DC 3|JMAC 2009-R5 15A1 SEQ SSNR CSTR 37RE........ o | 12129/2011. | PAYDOWNS........vvvnerierineennninnns | ceveriinernennscennnins | cereennn 407,645 | ... 407,645 | ... 407,645 | ..oovvvvnvs 407,645 | oo [ 08/26/2037.
47232D DG 4|JMAC 2009-R5 16A1 SEQ SSNR CSTR 37RE........ ... | 12/29/2011. | PAYDOWNS... 330,49 | ... 330,496 08/26/2037.
47232D DP 4|JMAC 2009-R5 17A1 SEQ SSNR CSTR 35RE......... | ... | 12/29/2011. | PAYDOWNS 305,124 | ... 305,124 09/26/2035.
47232D DT 6|JMAC 2009-R5 18A1 SEQ SSNR CSTR 37RE........ ... | 12/29/2011. | PAYDOWNS... 261,127 | ... 261,127 04/26/2037.
47232D EB 4|JMAC 2009-R5 19A1 SEQ SSNR CSTR 37RE........ ... | 12/30/2011. | PAYDOWNS... 255472 | ... 255,472 06/26/2037.
47232D FF 4|JMAC 2009-R5 24A1 SEQ SSNR CSTR 36RE........ ... | 12/30/2011. | PAYDOWNS... 320,931 | ... 320,931 12/26/2036.
47232V AA  0|JMAC 2009-R4 1A1 SEQ SSNR 6.0 37RE............... o | 12/30/2011. | PAYDOWNS........ovvverirenrnnirines | eerimernerrneeneeenenns | verereeenen95,250 | 095,250 | crviir0095,250 | ivvvirrer095,250 [ oo, 02/26/2037.
47232V AE 2 [JMAC 2009-R4 1A5 MEZ SSUP 6.0 37RE.. o | 1202712011, [ PAYDOWNS......coiviinriirernninnns | vvversnisnisnsnnninns | sevneeverssnssinsennns | soerernennn 30,802 | covivvvinnnnns 5,879 | o 154 | o | e (154) | e | e (154) 02/26/2037.
47232V AF 9|JMAC 2009-R4 2A1 SEQ SSNR 5.75 37RE .| ... | 12/30/2011. | PAYDOWNS... 333,39 | ... 333,394 (V1 PRSI IV 333,394 | .o 02/26/2037.
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 37RE............ o | 1202712011, [ PAYDOWNS......ooiiiirnnierinniiees | eriereniseiensnnens | aeveiersssisessssneens | ooeveennes 107,422 | oo 49,974 | oo 19,808 [ oo | cvrinns (19,808) [ ..vvvvrvrreriries | errernns (19,808) 02/26/2037.
47232V BR 2|JMAC 2009-R4 9A1 SEQ SSNR CSTR RE ... | 12/29/2011. | PAYDOWNS... ....806,666 806,666 | ... 806,666 0 ....806,666 | ... 11/26/2037.
47232V BZ 4 |JMAC 2009-R4 10A1 SEQ SSNR 6.0 36RE.... . | ... [ 12/30/2011.| PAYDOWNS... oo | 80,114 80,114 | 80,114 | 80,114 | 0 80,114 07/26/2036.
47232V CE 0|JMAC 2009-R4 10A6 MEZ SSUP 6.0 36RE............ v | 1212712011, | PAYDOWNS.......ovvvrriericernnninnes | e 07/26/2036.
47232V CF 7 [JMAC 2009-R4 11A1 SEQ SSNR 5.8368 RE.. ... | 12/30/2011. | PAYDOWNS... 04/26/2037.
47232V CM  2|JMAC 2009-R4 12A1 SEQ SSNR 5.5 35RE............ | ... | 12/29/2011. | PAYDOWN 11/26/2035.
47232V CP 5|JMAC 2009-R4 12A3 MEZ SSUP 5.5 35RE............. oo | 1212712011, | PAYDOWN. ... | e 11/26/2035.
47232V CQ 3|JMAC 2009-R4 13A1 SEQ SSNR 5.85 36RE.. v | 12129/2011. | PAYDOWNS....cooovvimrirrerrrinerines | eereeisserseeissninenes | veevnveenns 554,958 | .......... 554,958 554,958 | ... 554,958 05/26/2036.
47232V CU 4|JMAC 2009-R4 13A5 MEZ SSUP 5.85 36RE.. .| ... [ 12/127/2011. | PAYDOWN 2,203 875 | 212 05/26/2036.
47232V DF 6|JMAC 2009-R4 16A1 SEQ SSNR 6.0 36RE............ v | 12/30/2011. | PAYDOWNS.......oovvirrirrerrrinerines | eevierisserneeinsinenes | cevineeenns 334,613 | .cooovee. 334,613 325,850 | ... 326,805 04/26/2036.
47232V DR 0|JMAC 2009-R4 18A1 SEQ SSNR 6.0 36RE.... ... | 12/30/2011. | PAYDOWNS... ....131,554 04/26/2036.
47232V DV 1|JMAC 2009-R4 18A5 MEZ SSUP 6.0 36RE.... ... | 12/27/2011. | PAYDOWNS... 04/26/2036.
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.0 36RE............ ... | 12/30/2011. | PAYDOWNS, 07/26/2036.
47232V DZ 2|JMAC 2009-R4 20A1 SEQ SSNR 6.0 36RE.... ... | 12/30/2011. | PAYDOWNS... .180,359 03/26/2036.
47232V EC 2|JMAC 2009-R4 21A1 SEQ SSNR 6.0 37RE............ | ... | 12/30/2011. | PAYDOWNS... 03/26/2037.
47232V EH 1|JMAC 2009-R4 21A6 MEZ SSUP 6.0 37RE............ ... | 12/27/2011. | PAYDOWNS, 03/26/2037.
47232V EJ 7|JMAC 2009-R4 22A1 SEQ SSNR 5.75 37RE.. ... | 12/30/2011. | PAYDOWNS... .126,656 04/26/2037.
47232V EP 3|JMAC 2009-R4 22A6 MEZ SSUP 5.75 37RE.. .| ... | 12/127/2011. | PAYDOWNS... . 34127 | . ...10,339 04/26/2037.
47232V EQ 1|JMAC 2009-R4 23A1 SEQ SSNR 5.75 36RE.......... o | 12/29/2011. | PAYDOWNS........covomrrnmrineennnnnns | cevmrirneineenscirssens | cereennn 155,255 | 155,255 | oocoec 155,255 | .ooovrirnces 155,255 01/26/2036.
47232V EV 0|JMAC 2009-R4 23A6 MEZ SSUP 5.75 36RE.. ... | 12/27/2011. | PAYDOWNS... 01/26/2036.
47232V EW 8|JMAC 2009-R4 24A1 SEQ SSNR 5.5 36RE............ | ... | 12/30/2011. | PAYDOWNS... 02/26/2036.
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.5 36RE............ ... | 12/127/2011. | PAYDOWNS. 02/26/2036.
47232V FK 3|JMAC 2009-R4 27A1 SEQ SSNR CSTR RE... ... | 12/29/2011. | PAYDOWNS... 290,586 | ... 290,586 06/26/2036.
47232V FU 1|JMAC 2009-R4 29A1 SEQ SSNR FLT RE ... | 12/30/2011. | PAYDOWNS... 222,423 | ... 222,423 01/26/2047.
47232V GH 9|JMAC 2009-R4 32A1 SEQ SSNR 6.5 36RE............ v | 12/30/2011. | PAYDOWNS.......oovvvnerieineriineines | eevimerneninseiseesnnens | cerreeennen89,654 | 189,654 | oo 89,654 | ..coovverirnns 89,654 03/26/2036.
472320 AA 8|JMAC 2008-R1 A SEQ SSNR CSTR 47 RE.... ... | 12/27/2011. | PAYDOWNS... 389,222 | ... 390,238 06/25/2047.
472321 AC 2|JMAC 2008-R2 2A1 SEQ CSTR 1-25-37RE.... . 1212972011, | PAYDOWNS.......cooorrvrerineernrrinnenns | eerenerseniseesnninnes | oneereenen 228,759 | 224759 | e, 194,248 | .............. 199,238 01/25/2037.
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472321 AJ 7|JMAC 2008-R2 3A1 SEQ CSTR 1-25-39RE............ o | 12129/2011. | PAYDOWNS........ovvvnrrnrrincinnnnnne | e | creerrnnn065,103 | o 665,103 525,965 | ... 546,535 | ...ocvoerieriienes | e 118,568 | ..o [ e 118,568 | oo i 665,103 | ...oovocrrerernee | e 01/25/2039.
472321 AL 2|JMAC 2008-R2 3A3 RR MEZ CSTR 0139 RE. ... | 12/27/2011. | PAYDOWNS... 7,577 .. ceeverenn(T,5TT) | o 01/25/2039.
472321 AN 8|JMAC 2008-R2 2A4 RR SEQ CSTR 0137 RE......... | ... | 12/27/2011. | PAYDOWNS . 8,231 |.. . 8,231) . 01/25/2037.
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 37RE........ ... | 12/28/2011. | PAYDOWNS... ....248,233 228,995 231,249 | .o | 16,984 | i [ e 16,984 | | 248,233 | .o [ e L0 . 03/26/2037.
485134 BC 3|KANSAS CITY P&L 6.50 11-15-11 NC.... ... | 11/15/2011. | REDEEMED .1,000,000 7,446) 11/15/2011.
515074 AA 0 |LANDMARK LSG 6.20 10-01-22 C14A18 ... | 04/01/2011. | SINKING FUND PAYMENT. ..53,921 ..53,267 10/01/2022.
515074 AA 0|LANDMARK LSG 6.20 10-01-22 C14A18.... ... | 10/01/2011. | SINKING FUND PAYMENT... 32 10/01/2022.
525241 AL 9|LXS 2007-1 WF1 SEQ 7.0 1-25-37 ... | 12/27/2011. | PAYDOWNS... ..31,881 01/25/2037.
52525F AA 1|LMT 2008-6 1A1 SEQ SSNR CSTR 07-47.. ... | 12/27/2011. | PAYDOWNS, .91,429 07/25/2047.
530718 AC 9|LIBERTY MEDIA 5.70 05-15-13 NC ... | 03/22/2011. | BARCLAYS AMERICA... <. 1,000,000 . . .1,001,111 v 48,889 | L 8,889 05/15/2013.
531359 AA 5|LIBERTY TIRE REC 11.00 10-01-16 C13... ... | 02/04/2011. | PRINCERIDGE GROUP LLC......... | cooveerrerierirneiinnins | e 1,117,500 | ........ 1,000,000 989,290 | ... 989,618 989,737 | o | v 127,763 | ....... 127,763 10/01/2016.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12-12-49, ... | 12112/2011. | PAYDOWNS. oo [ e 1,715,021 | ........ 1,715,021 | ........ 1,682,325 | ..o 1,696,776 | ..oovvrercinene . e AT15,021 [ e | e 0 12/12/2049.
565849 AG 1|MARATHON OIL CORP 6.50 02-15-14 NC............. ... | 01/13/2011. | MORGAN STANLEY & CO......ovvvvne | covrrrrerieniriceiinins | s 3,970,015 | ........ 3,500,000 | ........ 3,694,295 | ........... 3,640,022 | ..o [ v 1,399) [ | veenenene(1,399) | o | v 3,638,623 | ...oovrierierins | e 331,392 | ... 331,392 02/15/2014.
59018Y RZ 6 |MERRILL LYNCH 5.30 09-30-15 MTN ... 1 06/29/2011. | BANK OF AMER / ML......vvorvvirnins [ oreerrnnreinniserinnns | evies 3,191,040 | ........ 3,000,000 | ........ 2,991,540 | ........... 2,996,010 [ .ovvverercrrninne 2,996,380 | ..ovveveericiri | v 194,660 | ....... 194,660 | ...... 121,458 | 09/30/2015.
59156R AC 2|METLIFE INC 6.125 12-1-11 NC . |...] 12/01/2011. | REDEEMED BT 1,000,000 | ........ 1,000,000 999,030 | ... 999,885 e 1,000,000 [ .ooernerneeeens | e [ e 0| e 61,250 |12/01/2011.
59217E AG 9|MET LIFE GLOBAL 5.20 09-18-13 NC........cccoevvnnee ... 1 10/26/2011. [ J. P. MORGAN SECURITIES......... [ coverevrvrrevenrrerivnns | eviees 1,062,340 | ........ 1,000,000 997,220 | ... 999,099 | .oovevviereies | eevereneeeen289 [ | e 289 [ | e 999,358 | ..oooveiereins | 062,982 | L 62,982 | ........ 58,211 | 09/18/2013.
59549P AA 6 |MDST 4 A ABS 8.33 4-1-30 ... | 10/03/2011. | PAYDOWNS... 30,799 30,799 | .o 31,636 31,596 30,799 04/01/2030.
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 011539. wer || 121152011, | PAYDOWNS... .1,336,198 1,336,198 01/15/2039.
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06-37......c.cvvvrerererernns oo | 1212712011, | PAYDOWNS........ovvverirerincrnnninnes [ e | vevererrnen84,809 | v 84,809 | oo 1,663 | oo | e | e 13,146 | i | e 13,146 | 06/25/2037.
61758V AH 0|MSRR 2010-R2 3A SEQ 6.5 1037 RE 1121292011, [ PAYDOWNS......ooviriirrneireriniiinns [ vverernsisinnierinnns | eveees 1,174,718 AA74718 | ... 1,174,718 0 10/26/2037.
61760D AA 1|MSRR 2011-KEYA 1A SEQ SSNR 4.25 RE .| ... | 12/21/2011. | PAYDOWN [OOSR 115,846 | ..........115,846 | ........... 114,122 |.. 1724 | oo | s 1724 | 12/19/2040.
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 052535............... oo | 1212712011, | PAYDOWNS.......ovivriirineiiniinnne | e | cevveenienns 75,953 | oovveeenne 75,953 | ovvorrinnsd AT775 | s 43,914 05/25/2035.
637071 AD 3|NATIONAL OILWELL 6.50 3-15-11 NC .| 03/15/2011. | REDEEMED..........vvvmerirerecriieenns | coveernerieeiseenniins | e 1,000,000 .1,000,000 985,260 | ... 999,593 .1,000,000 03/15/2011.
637432 CU 7|NATL RURAL UTIL COOP 7.25 3-1-12 NC. . |...] 08/19/2011. | PARTIAL CALL... JROTR E 357,706 ....345,000 | ..covnne 403,032 | ... 354,475 ....349,398 03/01/2012.
637432 CU 7|NATL RURAL UTIL COOP 7.25 3-1-12NC............. .| 10/21/2011. | PARTIAL CALL.....coooovrvmrrrerirecenns | e | cereenn 352,610 | ...........344,000 | ... 401,864 | ... 353,447 03/01/2012.
643528 AB 8|NCAMT 2006-ALT1 AF2 SEQ 5.90 7-25-36 o | 1212712011, | PAYDOWNS........oovviiviriiniinnicnes | e | eevrereni 20,002 | 10i0000.20,052 | oo 18,499 | oo 15,483 . 07/25/2036.
65334H AD 4 |NEXEN INC 5.20 03-10-15 NC ... | 02/01/2011. | KNIGHT LIBERTAS LLC +er.1,000,000 970,510 | ... 985,612 verenen 15,874 5874 | .. 0,800 | 03/10/2015.
65473Q AK 9 |NISOURCE FINANCE 6.15 03-01-13 NC................ ... 12/13/2011. | CASH TENDER OFFER.......cccovvver | cormrrmeirnerneiinnins | 1,157,820 | e 1,090,000 | ........ 1,094,120 | ........... 1,092,008 [ ...coovverrerncrns | eerrrerireenee(848) | v | cerrireeeenn(848) [ o [ e 1,091,158 | | e 66,662 | ........66,662 | ........ 86,028 | 03/01/2013.
654902 AB 1|NOKIA CORP 5.375 05-15-19 NC . |R | 07/19/2011. | MORGAN STANLEY & CO .1,000,000 | ........ 1,010,100 | ...cevveee 1,003,166 .1,008,307 .(34,497) 36,878 | 05/15/2019.
65535V KU 1 |NAA 2005-WF1 2A2 SEQ 4.786 03-25-35 .| ... [ 12/127/2011. | PAYDOWNS ....288,579 268,018 | ... 275,620 ....288,579 03/25/2035.
65536M AC 1|NHELI 2006-HE2 A3 SEQ FLT 03-36...........cocvvvenee o | 1212712011, | PAYDOWNS........oovverirriririniiis 03/25/2036.
65538P AA 6 |NAA 2007-1 1A1A SEQ STP 3-25-47 .| 12/27/2011. | PAYDOWNS... 03/25/2047.
66704) BP 2 |NEF 2006-A A2 SEQ ABS FLT 11-28-23. .| ... | 11/28/2011. | PAYDOWNS... 11/28/2023.
667294 AW 2| NORTHWEST AIRLINE 7.041 04-01-22 A19........... ... | 04/01/2011. | SINKING FUND PAYMENT............. 04/01/2022.
667294 AW 2| NORTHWEST AIRLINE 7.041 04-01-22 A19.. ... | 10/01/2011. | SINKING FUND PAYMENT... 04/01/2022.
679574 AG 8|OLD DOMIN ELEC 6.21 12-01-28 AL 0620 .| ... [ 12/01/2011. | SINKING FUND PAYMENT... . 12/01/2028.
68620B AA 0| ORGN 2006-A A1 SEQ FLT 11-15-18.......ccceverernnee ... 1211512011, | PAYDOWNS.......oovvrrierirrirerieins 228,361 | ... 241,939 11/15/2018.
743315 AK 9|PROGRESSIVE CORP 6.375 1-15-12 NC.. ... 12/01/2011. | SUSQUEHANNA INTL GROUP..... . 2,011,960 .2,000,000 | ........ 1,995,820 ..1,999,438 .1,999,933 01/15/2012.
744593 AC 8|STEER-IBM-Z2-A 6.415 6-01-18 AL06-15... wer || 06/01/2011. | SINKING FUND PAYMENT............ . 41,267 | oo 40,014 | .. 40,556 40,587 06/01/2018.
744593 AC 8|STEER-IBM-Z2-A 6.4156-01-18 AL06-15............... ... | 12/01/2011. | SINKING FUND PAYMENT.....ccccoes [ cormrrmrrrenineinnnnins | cerrerireas 42,599 | oo 42,599 | .o 41,304 | oo B1,865 | oo | e T [ | e 1 | s [ 41,936 06/01/2018.
74531E AG 7 |PUGET SOUND ENERGY 7.69 2-01-11 MTNC....... .. | 02/01/2011. | REDEEMED..........ovvveerimricriieinns | o | s 1,500,000 11,500,000 | ........ 1,644,825 ..1,501,703 .1,500,000 02/01/2011.
74924S AB 2 |RASC 2007-KS1 A2 SEQ FLT 1-37....ccovvrvrinrrrns oo | 1212712011, | PAYDOWNS....cooovvrricerrninerins | eernenissiseeisnsinenes | veevseenns 885,373 ...885,373 | vt 787,982 ....885,373 01/25/2037.
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74927D BY 1|RBSSP 2010-4 11A5 SEQ SSNR 5.50 RE............... v | 1212812011 | PAYDOWNS.......oorirririrnrineiins | eevrneeissiseeisssinenes | ceevneenne 806,751 801,710 801,957 | ..vvvvrrrerrnes | e T | s [ 794 | i i 806,751 10/26/2037.
74928D AU 9|RBSSP 2009-1 7A1 SEQ SSNR CSTR RE v | 1212812011, | PAYDOWNS........ovvvirierinreinnines | o | s 1,034,536 | ........1,034,536 | ........ 1,050,056 ..1,049,026 .1,034,536 06/26/2037.
74928F AZ 3|RBSSP 2009-3 6A4 SEQ SSNR CSTR RE. .|...| 12/28/2011.| PAYDOWNS 1,123,814 | ......1,123,814 | ....... 1,146,292 ..1,144,554 1,123,814 03/26/2036.
74928U AS 6|RBSSP 2009-12 7A1 RR SEQ SSNR CSTRRE....... ... | 12/30/2011. | PAYDOWNS... 382,688 383,942 10/25/2036.
74928Y AL 3 |RBSSP 2010-1 4A1 SEQ AFC SSNR 0834RE......... | ... | 02/16/2011. | PAYDOWNS 252,708 253,169 08/26/2034.
74928Y AL 3|RBSSP 2010-1 4A1 SEQ AFC SSNR 0834RE ... | 02/16/2011. | RBS SECURITIES/GREENWICHS. 4,674,464 08/26/2034.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 0536RE........ .. | 12/28/2011. | PAYDOWNS........oovvoerirrirrrinirins 05/26/2036.
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03-37 ... | 12/12/2011. | PAYDOWNS, 03/10/2037.
755920 AF 2|ROCS-NSC 98-17.90 5-15-17 A01-10-15 ... | 05/15/2011. | SINKING FUND PAYMENT 05/15/2017.
755920 AF 2 [ROCS-NSC 98-17.90 5-15-17 A01-10-15... ... | 11/15/2011. | SINKING FUND PAYMENT... 30,989 . 05/15/2017.
75971F AY 9|RAMC 2007-3W AF6 SEQ STP 09-37 ... | 12/27/2011. | PAYDOWNS... 16,937 | v 16,937 | 112,194 | e, 12,215 [ oo 09/25/2037.
760985 7F 2|RAMP 2004-RS7 Al6 NAS 5.22 7-25-34.. ... | 12/127/2011. | PAYDOWNS... 369,321 | .......... 370,287 370,248 252,387 ....369,321 07/25/2034.
76110H RV 3| RALI2004-QS4 A1 SEQ 4.353-25-34..........occvvevene v | 12129/2011. | PAYDOWNS......c.oovvimrirrerrrinerines | eevreeissernesisssinenes | veevnneenns 412,398 | ........... 412,398 377,860 387,727 | v | e 2B 871 | e [ 2A8T1 | s e 412,398 03/25/2034.
76111 U5 1|RFMSI 2003-S4 A4 NAS 5.75 3-25-33.... ... | 12/127/2011. | PAYDOWNS... 244,773 243,468 ) ) 03/25/2033.
761110 7K 4 |RFMSI 2003-S10 A5 NAS 5.50 6-25-33.. ... | 12/27/2011. | PAYDOWNS... ceeveners 496,067 511,724 | ... 508,002 )| )| ....496,067 06/25/2033.
761118 KH 0|RALI 2005-QS15 2A SEQ 6.0 10-25-35........cc0vvvueee 11212912011, [ PAYDOWNS.......oooiiiinrniienineiinns [ reereninnieninsiennnins | vevnein 111,543 | oo 155112 | o 142,508 | ....covvvne. 120,062 | ..o ) ) R P 111,543 10/25/2035.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2-25-36... ... | 12/27/2011. | PAYDOWNS... 50,376 82,747 ...82,696 ...66,376 )| ... )| ... 50,376 02/25/2036.
76112B CF 5| RAMP 2004-RS9 Al4 SEQ AFC 10-25-32 . [ 12/27/2011. | PAYDOWNS... 153,864 | ........... 153,864 | .. 139,821 | .. .139,824 ....153,864 10/25/2032.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 5-17-21.....cccvvrvrrrin v | 117152011, | PAYDOWNS....c.oovvirirrerrrineriies | eerieeisserseeisssinenes | ceevieenns 131,239 | v 131,239 | v 131,088 | .ooovverneen 131,148 | oo [ 9T [ |1 | i 131,239 05/17/2021.
780097 AP 6 |ROYAL BK SCOTLAND 5.0501-08-15NC.............. R |12/14/2011. | RBS SECURITIES/GREENWICHS. | .....ccvvvevivrirervnns | v 790,000 | ........ 1,000,000 | ........ 1,012,720 | ... 1,005,837 | .ooveveeririeies | v ({2 ) | R PR (1,283) [ cooevevereiervnns | e 1,004,554 01/08/2015.
CITIGROUP
780097 AP 6 |ROYAL BK SCOTLAND 5.0501-08-15NC.............. R112/19/2011. [SALOM [ | e 396,250 | ........... 500,000 506,360 502,919 [ .ovverevrvereins [ ervrirerenena(B52) | oo | e (652) [ .overeveererinni [ rvrrerennD02,267 | i | 20 (106,017) | ......(106,017) | ......... 36,752 | 01/08/2015.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 07-15-42. ... | 12/15/2011. | PAYDOWNS... 375,224 | .. 375,224 0 8,265 | 07/15/2042.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 05-44 o | 1211512011, | PAYDOWNS.......oovvvmrimrnrirnninnne | e | cvveereenn 181,847 | i 181,847 | 181,847 | e 181,847 0 rinnnn 3,482 | 05/16/2044.
786514 BC 2|SAFEWAY INC 6.50 03-01-11 NC ...| 03/01/2011. | REDEEMED 16,504,367 | .coovvvvrrncrrene | v ($,367) [ e | verreeneen(8,367) | e | eee0ee8,500,000 [ oo | e | e | 211,250 |03/01/2011.
80851Q DA 9 |CHARLES SCHWAB 6.375 09-01-17 MTN NC .| 01/05/2011. | CONSENT FEE.. . .1 09/01/2017.
811410 AK 5|SEALAND SER A 6.60 1-02-11 AL11 ... | 01/02/2011. | REDEEMED ..30,301 ...30,301 0,301 01/02/2011.
81180W AA 9|SEAGATE HDD CAYM 6.875 05-01-20 C15... R | 03/07/2011.| MORGAN STANLEY & CO.... .1,000,000 1,005,000 004,771 | e [ evereneeenn(88) | e | e n(68) e .(14,703) 05/01/2020.
81683R AJ 3|SEMINOLE TRIBE 7.804 10-01-20 NC A17. ... | 10/01/2011. | SINKING FUND PAYMENT .100,000 100,000 10/01/2020.
827065 AA 1|SILICON VALLEY BK 5.70 06-01-12 NC ... | 05/03/2011. | CASH TENDER OFFER 1,052,375 999,708 06/01/2012.
83546D AA 6|SONIC 2011-1A A2 ABS 5.438 05-41 ... | 12/20/2011. | PAYDOWNS, 47,715 . 05/20/2041.
84474W AA  8|SOUTHWEST AIR 6.53 07-02-19 C10 A14. ... | 01/02/2011. | SINKING FUND PAYMENT .180,600 .183,624 07/02/2019.
844741 AR 9|SW AIRETC 95-A37.22 7-1-13 A 07-12, ... | 01/01/2011. | SINKING FUND PAYMENT... 401,677 07/01/2013.
863579 VW 5|SARM 2005-17 5A2 SEQ SSNR CSTR 35.. ... | 12/27/2011. | PAYDOWNS... 314,151 322,929 | oo | e 125,859 08/25/2035.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03-36 ... | 12/27/2011. | PAYDOWNS... 299,116 122,174 03/25/2036.
86764P AC 3|SUNOCO INC 4.875 10-15-14 NC .| 07/28/2011. | MORGAN STANLEY & CO 999,180 999,644 | ...ovoververieees | e 50 10/15/2014.
872162 AH 5|TAL 2011-2A A ABS 4.31 5-26 ... | 12/20/2011. | PAYDOWNS... 116,669 05/20/2026.
883145 AJ 3|TMCL 2011-1A A ABS 4.7 06-26. . |R | 12/19/2011. | PAYDOWNS .100,002 06/15/2026.
88948A AR 8|TOLL ROAD INV 110.00 02-15-16 NC. ...| 10/26/2011. | BB&T CAPITAL.. ..1,039,759 02/15/2016.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11-16-39... ...| 12/16/2011. | PAYDOWNS... ...90,967 11/16/2039.
89656C AA 1|TRL 2010-1A A ABS 5.194 10-16-40... . | ... [ 12/16/2011.| PAYDOWNS... ..69,341 10/16/2040.
89690E AA 5|TRMF 2011-1A ATA ABS 4.37 07-41....cccoovvvrrvrrrnec. w. | 121152011, | PAYDOWNS........ovvvmirmnrineninnines | e | verrenenen 49,028 | 049,028 | iiii0ni89,028 | e [ | v 49,028 07/15/2041.
90783T AA 8| UNION PACIFIC RR 5.404 07-02-25 A17................ ... | 07/02/2011. | SINKING FUND PAYMENT.......cce. | covmrrrerirmrernrecnnns | verrerenen.88,556 | ...c...88,556 | oooevnces 88,556 | ...covverires 88,556 | ..o | e 07/02/2025.
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907833 AE 7|UNION PACIFIC 98A 6.70 22319 A07-15................ ... 02/23/2011. | SINKING FUND PAYMENT............. 11 02/23/2019.
907833 AE 7|UNION PACIFIC 98A 6.70 22319 A07-15.... ... | 08/23/2011. | SINKING FUND PAYMENT... 02/23/2019.
908594 AC 8|UNION TANK CAR CO 4.71 05-15-20 N ... | 05/15/2011. | SINKING FUND PAYMENT 05/15/2020.
909287 AA 2 [UAL 2007 PT TRST 6.636 07-02-22 AL18... ...| 01/02/2011. | SINKING FUND PAYMENT... 07/02/2022.
909287 AA 2|UAL 2007 PT TRST 6.636 07-02-22 AL18 ... | 07/02/2011. | SINKING FUND PAYMENT 07/02/2022.
918005 AY 5|AQUILAINC 7.9502-01-11 NC... ... | 02/01/2011. | REDEEMED... <veer 1,965,000 ..1,998,407 .2,000,000 . 02/01/2011.
92344R AA 0| VERIZON NEW ENGLAND 6.50 9-15-11 NC.. ... | 04/27/2011. | REDEEMED BY CALL......c.covvervvens | corrmerrenrncirssrnnnnns | e 1,023,490 | ........1,000,000 | ........ 1,022,500 ..1,002,115 .1,001,159 rernen22,331 09/15/2011.
929160 AJ 8|VULCAN MATERIALS 6.30 06-15-13 C!. ... | 04/04/2011. | MORGAN STANLEY & CO......ccceee | corvrrrerrerirnriennn | 003,180,000 | .......3,000,000 | ........ 2,993,970 ..2,996,797 2,997, 13 | i | s 182,887 06/15/2013.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ... | 01/15/2011. | SINKING FUND PAYMENT 6,066 .6,066 0 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ...102/15/2011. | SINKING FUND PAYMENT... .6,692 .6,692 0 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ... | 03/15/2011. | SINKING FUND PAYMENT... 5,798 .5,798 0 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ... | 04/15/2011. | SINKING FUND PAYMENT... .8,200 | .. 8,224 | s [ e 28) [ | (V2 ) I 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15 ... | 05/15/2011. | SINKING FUND PAYMENT 9,207 | v (/107 A SR BTN 0 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ...| 06/15/2011. | SINKING FUND PAYMENT... 8,775 .8,801 .(25)].. (29)] ... 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ... | 07/15/2011. | SINKING FUND PAYMENT... 9,297 .(27)]. 27]... 11/15/2015.
92935H AA 7|WCP 2010-1 A4.141 11-15-15 AL15.....covrvriirnrinn ... | 08/15/2011. | SINKING FUND PAYMENT. 9,874 (28) (28) 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ... | 09/15/2011. | SINKING FUND PAYMENT... 8,675 .(24)].. (24)]... 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ...| 10/15/2011. | SINKING FUND PAYMENT... .8,529 (23)] . (23)] ... 11/15/2015.
92935H AA 7|WCP 2010-1 A4.141 11-15-15 AL15......cccovrrrrcrnnnee ... | 11/15/2011. | SINKING FUND PAYMENT 8,944 (24) (24) 23 23 317 | 11/15/2015.
92935H AA 7|WCP 2010-1 A 4.141 11-15-15 AL15... ...| 12/15/2011. | SINKING FUND PAYMENT. 8,812 | ... 8,812 .8,786 .(22) (22) 23 23 342 | 11/15/2015.
930059 AB 6|WADDELL & REED 5.60 01-15-11 NC .| 01/15/2011. | REDEEMED..........covvmerirerereriieines [ e | 200e2.2,000,000 | .......2,000,000 | ........1,999,300 | .c00oeeen 1,999,994 | oo | verrvrrnerieens® v | e [ [ e000000:2,000,000 | o | e | e 0| v 56,000 | 01/15/2011.
93114K AG 8| WAL-MART STORES 8.80 12-30-14 A13.........ccc.... ... 01/01/2011. | SINKING FUND PAYMENT ~(99)] .. (99) 55 | 12/30/2014.
93114K AG 8|WAL-MART STORES 8.80 12-30-14 A13.... ... | 07/01/2011. | SINKING FUND PAYMENT... 27,335 | 12/30/2014.
939335 T3 9|WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17.. ... | 07/25/2011. | PAYDOWNS 05/25/2017.
93934N AR 6| WMALT 2006-5 2CB2 SEQ FLT 7-25-36................. v | 122712011, | PAYDOWNS........vvvrcrirriririniris 07/25/2036.
94980G AR 2|WFHET 2004-2 M4 MEZ FLT 05-34 ... | 12/127/2011. | PAYDOWNS... 05/25/2034.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR. ... | 12/27/2011. | PAYDOWNS... . . . . - . 03/25/2036.
94984C AD 8|WFMBS 2006-AR11 A4 SEQ SSNR CSTR 836....... .| 03/25/2011. | PAYDOWNS........covvmrimnrineinneinnns | cevmrreernnerseinnens | eerieerernenD2,258 | ciii0000052,258 | o9, 711 | i 51,459 | oo | e 799 | 08/25/2036.
94986L AJ 3|WFMBS 2007-16 1APO PO 12-37 ... | 12/27/2011. | PAYDOWNS... 680,115 | ..o | e 170,054 | oo 12/28/2037.
949912 AA 7|WFALT 2003-1 1A1 SEQ 5.75 9-25-33 ... | 12/27/2011. | PAYDOWNS... . 117,608 . 8,280 09/25/2033.
961548 AS 3|WESTVACO CORP 7.50 06-15-27 A1218............... ... | 06/15/2011. | SINKING FUND PAYMENT.........co. | covvvvmrrverrnrrnrins | ereerenn 110,000 | v 110,000 | oo 111,376 | e 111,221 06/15/2027.
96928* CN 5| WALGREEN-AURORA IN 6.66 09-15-31 ..| 12/15/2011. | PAYDOWNS... 119,292 | .. 19,292 | .. ...19,292 0 .19,292 09/15/2031.
96928* CP 0 |WALGREEN-PROVIDENCE RI 6.66 10-15-32 ... | 12/15/2011. | PAYDOWNS... . 22,449 | .. 22,449 | .. ...22,449 0 ..22,449 10/15/2032.
96928* CQ 8|WALGREEN-IDAHO FALLS ID 6.66 6-15-33........... o | 1211512011, | PAYDOWNS........covvmrrerineinnninnns [ crvmriineenenirneinnnins | verrerenen 18,369 | i 18,369 (V1 ORRTN U 18,369 06/15/2033.
96928* CR 6 | WALGREEN-CHICAGO 6.66 05-15-34 ... | 12/15/2011. | PAYDOWNS... ..22,492 0 ..22,492 05/15/2034.
96928* CS 4 |WALGREEN-SULPHUR SP TX 6.66 10-15-33........ |... | 12/15/2011. | PAYDOWNS... .15,007 0 ..15,007 10/15/2033.
986141 AA 7 |YONKERS RACING 11.375 07-15-16 C13.............. ... 1 05/19/2011. | CITADEL SECURITIES.......ccovvvver [ orererrmrirviinrerinnns | verireines 985,675 | ........... 890,000 | .........943,207 | ..c0ee0eere 957,978 | oo | v (1 T94) | s [ (14,794) [ oo 07/15/2016.
986141 AA 7| YONKERS RACING 11.375 07-15-16 C13.. .1 05/18/2011. | CONSENT FEE......ccoisiiininiiniinniins [onmrnemsnssissnissninns | coseennnens 11,125 [ [ e T1125 [ [ | 115125 [ |, 11,125 07/15/2016.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........uwuuiieriiiiieiiriirisiiinns | woensinisstissnsssess st ssesssssssssenseneses | svees 164,055,401 |.... 164,211,424 |.....158,611,634 | ......151,410,837 | .............348 | ....4,309,342 | .................0 [ ......4,309,690 |................0 | ........160,507,944 | .............0 | ... 3,547,459 |..... 3,547,459 | ..5,721,764 | ... XXX......
Bonds - Hybrid Securities
94986E AA 8| WELLS FARGO CAP 7.70 C13@100........cccoevurernns | | 10/03/2011. | REDEEMED BY CALL O 3,000,000 | ....... 3,000,000 | ........ 3,000,000 [ .o s 0 .3,000,000 [ ..evvininnns [ |0 | 234,208 | 03/26/2013.
4899999. Total - Bonds - Hybrid Securities........... e 3,000,000 | ........ 3,000,000 | ........ 3,000,000 | .... 0 0 0 0 0].. .3,000,000 [0 o |0 | 234,208 |..... XXX.ooon
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 4

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

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

F 1 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

8399997. Total - BONAS = PAM 4.kt ekt | s 172,659,578 |..... 172,815,601 |..... 167,350,126 | ....... 156,649,371 | .............348 | ....4,303,822 | ................0 | ... 4,304,170 | ..o | 169,169,358 |......cc.co..... 0 ... 3,490,223 |..... 3,490,223 | ..6,135,183 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 e 12,463,368 | ..... 12,000,000 | ...... 12,122,926 | ..o | conccnnnicsnniiinns | aeveeennn(5,163) | oo [ eevieeenend(5,163) | oo [ 12,117,763 | ..o | e 345,605 | ....... 345,605 | ..... 132,276 | ... XXX......
8399999. Total - Bonds.. ...185,122,946 |..... 184,815,601 |..... 179,473,052 ..156,649,371 181,287,121 .3,835,828 |..... 3,835,828 | ...6,267,459 | ..... XXX......
9999999, Total - Bonds, Preferred and Common Stocks ...185,122,946 | ......... )., SR 179,473,052 | ...... 156,649,371 | .............348 | ....4,298,659 | .................0 | .......4,299,007 | .......cc......0 | ccovnees 181,287,121 | .....ccel0 | ,835,828 |..... 3,835,828 | ...6,267,459 | ..... XXX......
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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 - Industrial and Miscellaneous
05567L T3 1|BNP PARIBAS 5.00 01-15-21 NC......cccovvvvrivirncs ...| 01/12/2011| BNP PARIBAS.........ccccovevrmrrenns 09/09/2011 | GOLDMAN SACHS & CO.......cc.. | weonueee 1,000,000 | ... 992,330 | ......... 1,008,700 | ..coovvreenns 992,716 | ..ovvrererreririis | v 386 [ o | e 386 [ o | e | e 15,984 | ......... 15,984 | ....... 32,778 | .o
CITIGROUP
126307 AB 3|CSC HOLDINGS INC 8.50 06-15-15 C12.............. 08/10/2011 | SALOM 11/15/2011 | CASH TENDER OFFER.........c.c. | covvvenee 1,000,000 | ......... 1,057,500 | ......... 1,085,000 | ........... 1,052,888 | ....ooovvverrrnires | e (4,612) | oo | e (4,612) | oo | e | s 32,112 | v 32,112 | ....... 35417 |..... 14,167
CITIGROUP
191216 AT 7|COCA-COLA CO 3.309-01-21....cccovvmrrirrrrcrirans 08/03/2011 | SALOM 08/04/2011 | GOLDMAN SACHS & CO.......cc.. | weoueeee 2,000,000 | ......... 1,998,260 | ......... 2,020,480 | ........... 1,998,260 [ ....vvucvenrricin | vevrerinnineiinns | e | e 0 [ v e | s 22,220 22,220 | oo | i
DEUTSCHE MORGAN
21036P AD 0|CONSTELLATION BRANDS 7.25 09-01-16L.......... 09/30/2011 | GRENFELL 11/04/2011 | GOLDMAN SACHS & CO......coe. | vorevnnee 1,000,000 | ......... 1,051,250 | ......... 1,102,500 | ........... 1,050,390 | ..ovvevirercirins | e €510 SR R (860) [ .oovvoveerrees [ e | v 52,110 | ......... 52,110 | ....... 13,694 | ... 6,847
21036P AD 0|CONSTELLATION BRANDS 7.25 09-01-161.......... | ... 10/04/2011 | BANK OF AMER / ML................. 11/04/2011 | GOLDMAN SACHS & CO......ccco. | wovernnee 1,000,000 | ......... 1,035,000 | ......... 1,102,500 | ........... 1,034,485 | ..o | e (X15) ) TN IS (X)) ST ISR IS 68,015 | ........ 68,015 | ....... 13,695 | ...... 7,250
RBS DEUTSCHE MORGAN
23305X AD 3 |DBUBS 2011-LC2A A4 SEQ 4.537 07-44.............. 08/04/2011 | SECURITIES/GREENWICHS 09/21/2011 |GRENFELL | ... 2,000,000 | ......... 2,009,219 | ......... 2,043,438 | ........... 2,009,219
278865 AL 4 [ECOLAB INC 4.3512-08-21 l.....ccovvvrirvirrirerinnins 12/05/2011 | BANK OF AMER / ML..........ccc.... 12/06/2011 | J. P. MORGAN SECURITIES..... | ...c..... 1,000,000 | ............ 999,360 | ......... 1,031,520 | .oooveneeee 999,360
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC........ 05/25/2011 | J. P. MORGAN SECURITIES..... 08/26/2011 | J. P. MORGAN SECURITIES..... +0err.1,000,000 | ............997,990 | ......... 1,025,110 ....998,029
428236 BM 4 |HEWLETT-PACKARD CO 4.30 06-01-21 NC........ 05/25/2011 | J. P. MORGAN SECURITIES..... 09/01/2011 | UBS WARBURG........c.coeervvrrinne +eerr.1,000,000 | ............997,990 | ......... 1,044,120
CITIGROUP
749590 ZZ 1|REYNOLDS TL A L+450 08-06-15.. 01/01/2011 | SALOM 02/14/2011 | PAYDOWN.. ... 1,000,000 | ............984,027 | ......... 1,000,000 | oo 984,385 | i [ e 388 | i | 388 [ [ | e 15,615 | ... 15,615
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .........cvuireiis et ieiieiiitiies | tissme st ens sttt ennns | ernene 12,000,000 | ......12,122,926 | ....... 12,463,368 | ... 12,117,763 | .0 [ e n(5,163) [ o0 oo d(5,163) | vl | 0 i 345,605 | ....... 345,605
8399998. TOAl - BONMAS. ... ehieeE ettt | sriinis 12,000,000 | ....... 12,122,926 | ....... 12,463,368 | ......... 12,117,763 | o0 [ cieei(5,163) | iiiiieenn0 | (5,163) | o0 | eiinnl0 | 345,605 | ....... 345,605 | ..... 132,276 |..... 30,280
9999999. Total - Bonds, Preferred and Common Stocks.. 12,122,926 12,463,368 12,117,763 ..345,605 345,605 | ..... 132,276 |..... 30,280




Annual Statement for the year 2011 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

STMENTS Owned December 31 of Current Year

Codes

Showing all SHORT-TERM INVE
7 8

6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CusIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc. Treasury Portfolio Cash
825252 30 7|Management ] 12/30/2011. L24.861,177 | i [ [ | | e | o 24,661,177 Mthly.. | TA82 |
8899999. Total - Exempt Money Market Mutual FUNGS. ... ssisssnssssssesnes ceenneen 28861177 | i [0 [0 [ S0 S [ 24,661,177 XXX 7,482 0
9199999. Total - ShOM=TEM INVESIMENES. ..........cevueveereeeiirrireeeseeisie ettt en e esninsninenin | oessiees 24,661,177 | oo | i (0 [PSTTOTOON | [ (R ), 9.9 SO [P 24,661,177 L XXX.. 7,482 0
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier | of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Year-end (a)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE.......... .01/10/2011{.01/06/2012] .......vvvvvrvcrs | wonee 7,422,439 |....1,273.8500 184,825 #.. A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. [.01/10/2011(.01/06/2012] .. ..2,392,130 |....1,273.8500 “#... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE.......... .01/10/2011{.01/06/2012| .....oovvveererere | werns 668,017 |....1,273.8500 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.01/21/2011|.01/20/2012] .....ccocovvvvrerrs | eves 4,915,471 |....1,280.2600 | ....coovivrrrrrrnne | wereen 128,659 | oo H.. . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .01/21/2011{.01/20/2012| ....oovvvvvrvcrs | wone 2,651,524 |....1,280.2600 #.. . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.....|.01/21/2011].01/20/2012] .......cvoeverrerer | woveenne 554,319 |....1,280.2600 14,886 | ..ovooeeeeiciinns [ v H. . |A.
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.. 02/08/2011{.02/06/2012| .. 8,181,337 |....1,310.8700 .224,993 62,393 |*#... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011|.02/06/2012] .. 2,368,502 |....1,310.8700 H.. . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.02/08/2011|.02/06/2012] ..........ccccovuvee | wovveene 552,260 |....1,310.8700 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .02/22/2011{.02/20/2012| ......ovvvvvrrnrns | o 5,762,265 |....1,343.0100 H. . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . .02/22/2011).02/20/2012] .....vvvovvrrcrrs | s 3,258,964 |....1,343.0100 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE. . [:02/22/2011).02/20/2012] ....ovvvvverris | e 444,993 |....1,343.0100 H.. A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX|JPM CHASE.......... .03/08/2011|.03/06/2012 .......vevrvrrrens | oo 6,919,109 |....1,321.1500 | ...coovrvvrverivnrne | e 192414 | it | e 81,194 | *#... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .03/08/2011(.03/06/2012| .......cvvvrvrcrs | e 1,770,005 |....1,321.1500 22,204 | *#... . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.03/08/2011|.03/06/2012] .........ccccovuvee | werenne 623,180 |....1,321.1500 | ..covvverrvrrnrns | wrerren 17,865 [ | e #... . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .03/22/2011{.03/20/2012| .....ovvvervrvers | e 8,650,533 |....1,279.2100 253,658 | ..o | e 184,529 | *4... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.03/22/2011].03/20/2012] .........covvcvevere | evee 1,044,688 |....1,279.2100 35,280 24,759 |*#... A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | WELLS FARGO..... |.03/22/2011].03/20/2012] .......cccvvereree | wveenne 532,619 |....1,279.2100 H.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. [.04/07/2011|.04/06/2012] .......c.ccocvurens | werer 7,363,550 |....1,335.5400 “#... .| AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .04/07/2011{.04/06/2012| .......ccovvvvcrs | wone 2,250,957 |....1,335.5400 #.. . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. {.04/07/2011{.04/06/2012] .........coovrerene | wovveres 850,894 | ....1,335.5400 23,019 4 | .| AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/21/2011|.04/20/2012] .......ccvvvrerers | ever 9,702,521 |....1,330.3600 H.. A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| BNP PARIBAS NY. [.04/21/2011|.04/20/2012] .......cocovvverens | ween 2,185,578 |....1,330.3600 “#... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.04/21/2011].04/20/2012] .......cccvvernveee | wvvenne 899,567 |....1,330.3600 .. . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. .05/09/2011|.05/06/2012] ........c.ccocrurere | werer 7,234,223 |....1,340.2000 “#... . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.05/09/2011|.05/06/2012] .........cocvrevers | eves 3,830,389 |....1,340.2000 .. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. {.05/09/2011{.05/06/2012] .........ccourerees | wovveres 666,925 |....1,340.2000 “#... . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.05/23/2011|.05/20/2012] .......cccvvvererers | ever 7,130,390 |....1,333.2700 H.. A
S&P 500 CALL OPTIONS.. .| EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... |.05/23/2011(.05/20/2012] .. 2,893,992 |....1,333.2700 “#... A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.05/23/2011{.05/20/2012] .......cccvverreeee | woveenne 632,902 |....1,333.2700 .. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. .06/07/2011(.06/06/2012] .. 8,048,431 |....1,286.1700 “#... . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.06/07/2011|.06/06/2012] .........cocoruvers | e 2,508,426 |....1,286.1700 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.06/07/2011|.06/06/2012] ...........cccoeuuwe | wouveae 660,589 |....1,286.1700 “#... . |A.
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT... EQY/INDEX | BNP PARIBAS NY. |.06/21/2011].06/20/2012] .. ..7,775,626 |....1,278.3600 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. [.06/21/2011].06/20/2012] ........cccouvverere | wrer 3,788,322 |....1,278.3600 “#... . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.06/21/2011].06/20/2012] .......c..everevee | woveenne 587,015 |....1,278.3600 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.07/07/2011|.07/06/2012] ........cocvovuvers | eent 6,754,873 |....1,339.2200 H.. . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.07/07/2011|.07/06/2012] .........cocvcruvers | v 2,153,056 |....1,339.2200 #.. A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.07/07/2011|.07/06/2012] .. ...1,047,657 |....1,339.2200 H#.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .07/21/2011{.07/20/2012| .......ovvevvrevcrs | e 8,887,314 |....1,325.8400 #.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|JPM CHASE . :07/21/2011(.07/20/2012] ....ovevvvrvcrs | o 2,402,762 |....1,325.8400 H.. . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . |.07/2172011).07/20/2012] ....vvovvvrirs | e 806,223 |....1,325.8400 #.. A
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at

Description Generation Identifier | of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B.JA.C.V. Accretion Items Exposure Entity Year-end (a)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | BNP PARIBAS NY. |.08/10/2011|.08/06/2012] .........cccccocuus | 7,311,129 |....1,199.3800 | ..cocvrvrvverrvrrer | eereeens 156,783 | oo L DO A,
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.08/10/2011|.08/06/2012] .. .....3,430,134 |....1,199.3800 A
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.08/10/2011].08/06/2012] .. ....1,199.3800 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .08/24/2011(.08/20/2012| .. ....1,123.5300 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .08/24/2011(.08/20/2012| ......ovvvvvveners | e 2,507,682 |....1,123.5300 | ..coovrermerrmrrnee | verernen 84,837 | oo | e 108,113 | *4... . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.....|.08/24/2011].08/20/2012] .......c..oeverrevee | wovveene 657,150 |....1,123.5300 31,992 | *#... . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .09/07/2011{.09/06/2012] .......ovvvvverers | wone 2,486,005 |....1,165.2400 56,942 65,962 |*#... . |A.
S&P 500 CALL OPTIONS.. .|EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS.. . .09/07/2011).09/06/2012] .. ..5,317,093 |....1,165.2400 172,393 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BNP PARIBAS NY. |.09/07/2011|.09/06/2012] .......c.oevcrnveer | wveenne 626,987 |....1,165.2400 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX|BARCLAYS........... .09/21/2011{.09/20/2012| .. .....5,725,179 |....1,202.0900 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .09/21/2011{.09/20/2012 .. .....5,516,562 |....1,202.0900 . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |JPM CHASE.......... .09/21/2011{.09/20/2012| .....ovvvvvrrane | e 681,182 |....1,202.0900 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | MERRILL LYNCH.. |.10/07/2011|.10/06/2012] .........cvvvvrvrers | eves 4,178,723 |....1,164.9700 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... {.10/07/2011{.10/06/2012 10,145,541 |...1,164.9700 | ...coovvrirviviirens | e 184,002 | ..o | v 235,640 |*4... | ... 235,640 | ........82,305 | .coocoviviiinine [ eeerend(B0,667) [ s [ | T A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | JPM CHASE . [-10/07/2011).10/06/2012 ......ccovverrrrs | cevirne 988,526 |....1,164.9700 25,354 . 36,262 |*#... | .o 36,262 . |A.
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | BARCLAYS . .10/24/2011).10/20/2012] .. .....5,413,168 |....1,215.3900 128,226 | ...oovvevvrvcriinns | v 131,719 |4 | v 131,719 . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.10/24/2011|.10/20/2012] .. .....5,725,422 |....1,215.3900 189,514 | oo | v 193,729 |*#... | s 193,729 A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.10/24/2011].10/20/2012] .......cccovvervuree | woveeene 820,444 |....1,215.3900 25,361 23,539 | ... | e 23,539 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX | MERRILL LYNCH.. |.11/08/2011|.11/06/2012 .....6,830,688 |....1,253.2300 | ...cooovrrrreririeins | e 163,514 H.. A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| MERRILL LYNCH.. [.11/08/2011(.11/06/2012] .. .....3,178,873 |....1,253.2300 102,705 “#... . .| AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | WELLS FARGO.....|.11/08/2011|.11/06/2012] .. .....1,008,702 |....1,253.2300 29,684 el .24,340 . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... .11/22/2011(.11/20/2012] .. .....4,677,340 |....1,215.6500 | 108,930 .| AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.11/22/2011].11/20/2012] .. .....6,629,976 |....1,215.6500 176,705 | 213,052 A
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT EQY/INDEX| CREDIT SUISSE... [.11/22/2011].11/20/2012] .......cocrvvvrerens | wovreres 986,717 |....1,215.6500 | .....cccocvvrrrrnnnne 22,394 | 27,685 | 15T | e | e (1,866) [ e [ | T, A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX | CREDIT SUISSE... |.12/07/2011|.12/06/2012] .. .....2,357,433 |....1,258.4700 .. . |A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| CREDIT SUISSE... [.12/07/2011].12/06/2012] ........c.coecverens | wves 8,788,627 |....1,258.4700 235,905 “#... . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .12/07/2011{.12/06/2012| .. .....1,151,042 |....1,258.4700 28,317 #... . A
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX| BNP PARIBAS NY. [.12/21/2011].12/20/2012 .......cocovvrverens | wver 3,456,573 |....1,241.3000 .. 73,716 . |AL
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.. EQY/INDEX |BARCLAYS........... .12/21/2011{.12/20/2012| .. .....9,683,943 |....1,241.3000 258,072 275,786 | *#... | cooveeee 275,786 A
S&P 500 CALL OPTIONS.. EQUITY INDEX PRODUCT.. . ....| EQY/INDEX| BNP PARIBAS NY. |.12/21/2011].12/20/2012 .. 1,220,501 |....1,241.3000 . 28,111 . 30,561 A
0089999. Total-Purchased Options-Hedging Other-Call Options @NA WaITANES. ... e ittt seiinis erseeeesesseseesesesseseesee e ses e et ees st ee et sesensesnnnes 0]...7,341,350 | .0 | e 5,658,220 , . ....(3,300,380)
0149999. Total-Purchased OPtioNS-HEAGING OfhET.... ... vtttk €81 E 8 E bbb 0]... 7,341,350 | .o | e 5,658,220 | XXX]| ..... 5,658,220 | ..... 1,617,250 ..(3,300,380) | ..o o0 |
0369999. Total-Purchased Options-Call OPtioNS @NA WaAITANES. ... ruereeir et ees et sr e e sesessnsessseee | eeseesseaesseseeseeseseeseeeE e sesee s e et sesentee et et ses e es e antensensstnna 0]...7,341,350 | .0 [ e 5,658,220 | XXX] ..... 5,658,220 | .....1,617,250 ...(3,300,380) | ..oovevieeeen0 | 0
0429999, Total-PUChESEA OPtIONS. ...ttt 10 & eehf kbbb bbbt 0]... 7,341,350 5,658,220 [ XXX ..... 5,658,220 | ..... 1,617,250 +.(3,300,380) | ..vevvreereenn [ i |
1409999. Total-Hedging Other..... 0] ...7,341,350 ..5,658,220 | XXX .....5,658,220 | .....1,617,250 ..(3,300,380) | .
1449999, T 0T AL L1 L 01... 7,341,350 5,658,220 | XXX ..... 5,658,220 | ..... 1,617,250 ...(3,300,380) | ovovcrevcieeenn |0 |

(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
A Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or [ Termination| Maturity or  |Number of|  Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in  [(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk Counterparty Date Expiration Date or Sale Contracts |  Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) [ B.A.C.V. Accretion | Recognized Item Deferred  [Termination (a))

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE............ .01/07/2010|.01/06/2011.01/06/2011 | EXPIRATION. | ....coovveunee ....7,956,823 |1,137.1400 | ........ 244,973 | oo | e | s 529,130 | ..ovvererrrrinriiens He | (503,520) | ..cvevvrvererrrren | werern(20,414) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .01/20/2011|.01/20/2011 | EXPIRATION. ...6,189,216 |1,138.0400 | ........ 172,509 |.. 408,485 (366,502) | ...oovvverereriren | e (14,376) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] .| EQY/INDEX| JPM CHASE .02/06/2011|.02/06/2011 | EXPIRATION. | . .8,868,193 | 1,066.1900 | .. 96,857 | .. .638,546 2(567,970) [ oo | werees(B9ATB) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE.... .02/20/2011{.02/20/2011 | EXPIRATION. ....1,847,334 11,109.1700 | ........ 219,819 |.. 510,105 (430,828) | ....ovvvvvvieris | weree(36,637) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE............ .03/09/2010|.03/06/2011{.03/06/2011 | EXPIRATION. ....1,595,999 [1,138.7000 | ........ 227,940 501,308 (348,408) | ....cvvvvrcrrrnee | wrere(56,985) [ s [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| MERRILL LYNCH.... |.03/23/2010.03/20/2011|.03/20/2011 | EXPIRATION. ....8,766,531 [1,159.9000 | ........ 272,390 |.. 574,182 (360,509) | ...oovvvereriririn | wrere(68,098) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | JPM CHASE.... .04/06/2011|.04/06/2011 | EXPIRATION. ...1,761,279 11,189.4300 | ........ 232,297 | .. 516,143 (259,084) | ...oovvvrerrrres | wereed(TT,432) [ o | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] .|EQY/INDEX | JPM CHASE .04/20/2011{.04/20/2011 | EXPIRATION. |. .10,319,018 |1,207.1700 | .. 12,690 |.. .686,241 (300,077 [ oo | eere(104,230) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | JPM CHASE.... .05/06/2011|.05/06/2011 | EXPIRATION. ...8,627,018 [1,128.1500 | ........ 313,376 |.. 647,017 (372,807) | ..veeverrerrneens | e0eee(130,573) [ o [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | BNP PARIBAS NY... |.05/21/2010|.05/20/2011|.05/20/2011 | EXPIRATION. ...4,339,433 1,071.5900 | ........ 150,116 |.. 279,904 (179,216) | covoevvvverernrnee | verern(62,548) [ v [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|BARCLAYS............. .05/21/2010|.05/20/2011{.05/20/2011 | EXPIRATION. ...4,234,415 11,071.5900 | ........ 177,265 |.. 338,764 (215,013) | v | e (73,861 [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE.... .06/06/2011{.06/06/2011 | EXPIRATION. ..4,477,169 |1,064.8800 | ........ 161,785 |.. 340,261 (199,672) | ..cvovvvercvirires | werere(80,892) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] .| EQY/INDEX| JPM CHASE .06/06/2011|.06/06/2011| EXPIRATION. | . 4,223,116 | 1,064.8800 | .. 30,436 | .. .268,168 10(158,340) [ oo | ereenn(65,218) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| MERRILL LYNCH.... |.06/22/2010.06/20/2011|.06/20/2011 | EXPIRATION. ....5,252,103 {1,113.2000 | ........ 191,457 |.. 404,429 (206,932) | ...coovvereriiris | wereed(95,729) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | MERRILL LYNCH.... |.06/22/2010|.06/20/2011|.06/20/2011 | EXPIRATION. ...5,172,089 {1,113.2000 | ........ 159,456 |.. 325,834 (168,135) | ..ovvvevererrvees | woreed(79,728) [ o | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE............ .07/07/2010|.07/06/2011{.07/06/2011 | EXPIRATION. ....3,432,583 [1,028.0600 | ........ 116,694 |.. 216,260 (116,643) | ovoovovvrvrvrnee | werere(88,072) [ i [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | JPM CHASE.... .07/06/2011|.07/06/2011 | EXPIRATION. ...4,091,991 [1,028.0600 | ........ 160,605 |.. 302,821 (163,481) | ..veovvecrrrvees | wreer(93,688) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .07/20/2011|.07/20/2011 | EXPIRATION. ....4,664,495 |1,083.4800 | ........ 145469 |.. 291,541 (146,211) | covovvvvvrerrernne | eerere(84,857) [ v [ e A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE .07/20/2011{.07/20/2011 | EXPIRATION. ....5,053,484 |1,083.4800 | ........ 180,548 | oo | v | e 368,885 (184,177) | vvvvevrerreenns | 000ee(105,320) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .08/06/2011|.08/06/2011 | EXPIRATION. ...4,331,934 1,121.6400 | ........ 126,949 251,271 (100,782) | ovoevvverevrnrenne | verere(84,632) [ v [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .08/06/2011|.08/06/2011 | EXPIRATION. ..4,821,228 1,121.6400 | ........ 161,318 325,430 (130,126) | ...ceovvvrcrevees | eene(107,545) [ oo | s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .08/20/2011{.08/20/2011 | EXPIRATION. ....5,557,265 [1,071.6900 | ........ 156,654 268,817 (147,353) | ovovvvvrcrnrnee | eenn(104,436) [ oo [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | JPM CHASE.... .08/20/2011|.08/20/2011 | EXPIRATION. ....3,016,239 {1,071.6900 | .......... 98,900 145,902 | ovovveererrnenns | B | s (94,601) [ .oovvreerrrernenn | wereenn(85,934) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | BNP PARIBAS NY... |.09/08/2010|.09/06/2011|.09/06/2011 | EXPIRATION. ....4,165,583 [1,104.5100 | ........ 119,818 | oo | v | e 229,039 | .o [ M | (86,393) [ ..ovvnevereriraein | wereen(89,864) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .09/06/2011|.09/06/2011 | EXPIRATION. ...2,446,344 11,104.5100 | .......... 80,710 134,509 | oo | e | (59,727) | ovverevereveners | wereeen(80,532) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .09/20/2011|.09/20/2011 | EXPIRATION. ...5,453,116 [1,142.7100 | ........ 149,366 283,367 | .o | | (97,324) [ oo | enn(112,025) [ oo | v A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE.... .09/20/2011|.09/20/2011 | EXPIRATION. ...4,634,682 [1,142.7100 | ........ 148,323 240,837 | oo | B | (98,544) [ ..o | e 111,282) | s [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | JPM CHASE.... .10/06/2011|.10/06/2011 | EXPIRATION. ....1,126,255 [1,159.9700 | ........ 199,049 30,717 | ... » (101,431) | cevovvvercrvrnee | eenn(165,875) [ s [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE............ .10/07/2010|.10/06/2011.10/06/2011 | EXPIRATION. | ...vvvvvcrrres | uee 2,028,594 |1,159.9700 | .......... 66,088 | ...overeerrirenns | eevrerireeenneiinns | e 8,744 | .o, M| (34,281) [ oovvvrcerreeernene | wereenn(85,074) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | BARCLAYS ... |.10/07/2010{.10/06/2011.10/06/2011 | EXPIRATION. | ....ceovvrer | wrue 672,342 [1,159.9700 ) | oveerernnnrenee | e (16,108) [ o [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE............ |.10/21/2010.10/20/2011|.10/20/2011 | EXPIRATION. ....8,366,231 [ 1,178.1700 ) [ e | een(197,114) [ [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|JPM CHASE............ .10/21/2010|.10/20/2011{.10/20/2011 | EXPIRATION. ...1,810,873 |1,178.1700 N ceverreernrreniee | ereeeed(B0,871) [ [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX | MERRILL LYNCH.... {.10/21/2010|.10/20/2011{.10/20/2011 [ EXPIRATION. | ....ccovvever | wruve 538,902 |1,178.1700 V[ e | eeeen(13,322) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| MERRILL LYNCH.... |.11/09/2010|.11/06/2011(.11/06/2011 | EXPIRATION. | ............... ....3,855,418 |1,225.8500 M oo | e (91,881) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|MERRILL LYNCH.... |.11/09/2010|.11/06/2011|.11/06/2011 | EXPIRATION. ....4,832,107 |1,225.8500 ) RSO IUVOON ' 474 ) ) IO OO A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|BARCLAYS............. .11/09/2010|.11/06/2011|.11/06/2011 | EXPIRATION. | ....ocvvrverr | oo 562,130 |1,225.8500 ) | oveereereeinenes | eeeeend(13,508) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| BNP PARIBAS NY... |.11/23/2010.11/20/2011|.11/20/2011 | EXPIRATION. ....5,074,808 |1,199.7300 )| coeerrnnrrerrene | oo T17,836) | covoreriecivcnnns [ v A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX|BARCLAYS............. .11/23/2010|.11/20/2011{.11/20/2011 | EXPIRATION. ....4,697,276 |1,199.7300 ) [ | oeend(124,887) | oo | e A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| BARCLAYS . |.11/23/2010{.11/20/2011{.11/20/2011 | EXPIRATION. | ....cvvvrerer | wounes 444,035 |1,199.7300 ) [ e | e (10,181) [ [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] .| EQY/INDEX| JPM CHASE .12/06/2011|.12/06/2011 | EXPIRATION. | . .3,859,774 |1,223.1200 ) [ e | een(102,307) [ oo [ s A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| JPM CHASE.... .12/06/2011{.12/06/2011 | EXPIRATION. ....5,684,985 | 1,223.1200 ) cooerrneerennnne | e 172,764) | coviicrcinns [ A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT] EQY/INDEX| BARCLAYS............. .12/07/2010].12/06/2011| .12/06/2011 | EXPIRATION. | ...vvovrecnes | evene 472,700 |1,223.1200 ) [ e | e (13,743) | o [ s A
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or | Termination| Maturity or |Number of|  Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in |(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk Counterparty Date Expiration Date or Sale Contracts |  Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) [ B.A.C.V. Accretion | Recognized Item Deferred  [Termination (a))
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT| N/A......... EQY/INDEX | BNP PARIBAS NY... [.12/22/2010|.12/20/2011{.12/20/2011 | EXPIRATION. | .. ....5,050,811 [1,247.0800 | ........ 137,866 | .ovooveerveerienns | vererneerneninnnnes [ e | vevvernneesenennnns | B [ e, 1,655 (137,866) | .voooveveercris [ v A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT| N/A......... EQY/INDEX|MERRILL LYNCH.... [.12/22/2010|.12/20/2011{.12/20/2011 | EXPIRATION. | .. ...6,877,992 [1,247.0800 | ........ 216,033 [ oo | e | e [ e [ | 1,725 PALCN0KT) | I I A
S&P 500 CALL OPTIONS..... EQUITY INDEX PRODUCT| N/A......... EQY/INDEX] BARCLAYS............. .12/22/2010].12/20/2011] .12/20/2011 | EXPIRATION. | ...ccoovvvenne | oveee 658,722 |1,247.0800 | .......... 18,683 [ ..vvirvirnenons | e | eovneneennn8,949 i [ | (264) | oo | s (18,683) | ..oovvrcveririnnns [ A
0089999. Total-Purchased Options-Hedging Other-Call OpPtionS ANA WAITANES.............cuiiriiieiisieieiieies oetestetsetseesstessessetsssess et essessas st et et asssesessss et eesesses s et essessesesentessessessnsensessessssnsensessesansensessssnsenses | srned 6,702,077 ..11,141.221 ..(6,538,371) | ... .(3,753,555) | evovvrieeen0 i |0 XXX......
0149999. Total-PUrchased OPtONS-HEAGING OfNET... ... ittt es st es st ee et f kbbbt | e 6,702,077 .0 .. 11,141,221 ..(6,538,371) | ... .0 | ..(3,753,555) 0. 20 XXX......
0369999. Total-Purchased Options-Call OPtioNS BNA WAITANES. ...........ceveieiieeieieeieisissesst et et et esetesisse eessessessetasssssessessessssessessessessssessesetassessessessesessessesasssesessessessnsansessesssssssassessesansessesssssnsessessessnsansens | sores 6,702,077 | ...cccuuec... (L [ 0 ]...11,141,221 .(6,538,371) [ oo 0 | ..(3,753,555) | ..coournnvnnnd (L [ ([ I 0 ... XXX......
0429999, TOtal-PUICESEA OPHIONS.......vv.eeesressisiiesiissers stk ek R f L8kttt | eries 6,702,077 | oo, 0 [ 0 ]..11,141,221 .(6,538,371) | oo 0] ..(3,753,555) | ..ovvvvvrnnnns (V) I 0 [ e 0 [ XXX......
1409999, TOtAI-HEAGING OtNET. ...ttt ettt ee et eE 8884k eEEE4£EE 1 £EE84EEEoLE oL E 1oL E L8R £EE £ EEE £ E L8R £ £LE 4L E 8L E e E 8 bbbttt | cien 6,702,077 ..11,141,221 ..(6,538,371) | ... (3,753,555) | oveovriierennd0 | i [0 [ XXX
1449999, T 0T AL .01 eLE 1L | arins 6,702,077 .. 11,141,221 ..(6,538,371) | ... .(3,753,555) | oo | i 0 XXX......

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.
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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
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SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢ca

1 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9
Contracts With Contracts With
Description Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1D

BANK OF AMERICA / MERRILL LYNCH......cccoooiirvviinniinnniinnniivnniiveniinnnis [ eeneY v [ Nuiici | | v L2 TLAT2 | s | o 121,472 721,472 .0
BARCLAYS.......oooiinniinriinenns Y ....1,639,172 1,639,172 0
BNP PARIBAS NEW YORK Y ....1,328,006 1,328,006 .0
CREDIT SUISSE........ooovvimriiieriiieriireeenes Y e [eedNe s | s 1,381,574 . ....1,381,574 1,381,574 .0
J.P. MORGAN CHASE Y 531,119 [ oo | o .531,119 531,119 .0
WELLS FARGO......cooooiiiiiiiniiisriisaniiins Y . 56,878 |. s 56,878 56,878 56,878 .0
0299999. Total NAIC 1 DeSIGNAtON. .........corvveirrieiiiriissiissiisssi s | anvesssssnsssssssssssssssssnsnesQ| s 5,658,220 | ..... 0. ....5,658,220 ..5,658,220 5,658,220 0
0899999, TOHAIS. ... e | 0 |, 5,658,220 | ..... 0. ....5,658,220 5,658,220 5,658,220 .0
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

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
PNC Bank PIESDUIGN, PA ... | sneienes | s | e | s | . (1,168,276) | XXX
The Bank of New York Mellon....................... New York, NY... T | e | e 212,091 | XXX
The Neighborhood National Bank..................... National City, CA........oviveiieiieinese s 750 92 | e 100,000 | XXX
0199999. Total - Open Depositories..........vevrerrnrieeniinnens 761 92 (856,185) | XXX..
0399999. Total Cash on Deposit 761 92 (856,185) | XXX..
0599999. Total Cash 761 92 (856,185) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 3,170,109 | 4. April (2,930,621) | 7. July. (2,905,561) | 10. October. (648,650)
2. February. 5,580,397 |5. May. 773,638 | 8. August. 3,795,680 | 11. November. (689,611)
3. March 2,433,426 |6. June 742,269 | 9. September. (3,979,180) | 12. December. (856,185)
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Annual Statement for the year 2011 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

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
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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.
2. Alaska
3. Arizona... e [ e
4. Arkansas . |LIFE INSURANCE........ccccoomiiriircineinne 266,787 | .o 287,842
5. California........cceverrernrreiienecd CA s | oo
6. Colorado....
7. Connecticut .
8. DelaWare.........ceveevereererenered DE o | oo
9. District of COlUMDIA........c.vvcreeeDC [ oiiiiiiis | e
10.  Florida. LIFE INSURANCE..........cooomeririeercrieris 128,390 | e 138,789
PR €T o OO GA|.... Bioo. [LIFE INSURANCE........oooiiiiiiiiciisiisissie et ssesssnsssssenss | coessessssesessessnsssssesnns | sesessesssesessnssssssnsssesns | soossessesssesnnsns 35,949 | Lo 38,860
12. Hawaii HI..
13.  Idaho ID|..
14, lllinois, IL | e | et s
15.  Indiana...
16.  lowa
17, KaANSAS....ooecrececreririerneneeed S [ i [ s
18.  Kentucky....
19.  Louisiana...
20, MaINE....oiercicererneereneee e ME | it | e
21.  Maryland e [ et
22.  Massachusetts . |LIFE INSURANCE..........ccooviierieiieereerae 513,563 | e 555,156
23.  Michigan M| i | s
24, Minnesota.........cocrvveriierinrinens MN|..
25.  Mississippi MS|..
26.  Missouri.
27.  Montana.
28.  Nebraska...
29.
30.  New Hampshire.
31, New Jersey. .
32.  New Mexico... . | LIFE INSURANCE...........oocomeririrerierireenne L8119 | 127,685
33, New York...
34, North Carolina . |LIFE INSURANCE...........oocomirnirnerierireinne 12,702 | 429,005
35.  North Dakota. i [ e
36.  Ohio... . |LIFE INSURANCE.... 5,057,813 5,249,658
37, OKIANOMA. ..ol OK | it | e
38.
39.  Pennsylvania.
40.  Rhode Island.. .
41, South Carolina... . | LIFE INSURANCE...........ooconirimirerirerireenne TR | 188,753
42, SouUth DaKota.......ccevvereerirereeceeSD | ciiiiiiis | e
43, TENNESSER.....coveievierercnenieen TN [ttt | e
44.  Texas
45, Utah...cooviiccccn
46, VerMONt.....ooieierernrerrereene VT | it | e
47.  Virginia, . |LIFE INSURANCE...........oocoiirniieeiierieinne 515,225 | i 544,236
48.  Washington WA | s | e
49, WeSt VIrginia........cooveeerereeereed WV | it | e
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa...........cc..cev.eu AS [ s | et
53.
54. .
55.  US Virgin Islands..........cccccccovvenvn. 1 OSSOSO
56.  Northern Mariana Islands. MP |..
57.  Canada.......cccooovereviiieiniinnnnd CN|.. .
58.  Aggregate Alien and Other.......... OT |..XXX... XXX 0 0 0 0
59.  Total XXX XXX 5,057,813 5,249,658 | .....cccoevunne 2,165,346 |.......ccoovnnee 2,310,326
DETAILS OF WRITE-INS
BBOT. oot | b | et
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)........vvvrreiiriririrnens XXX XXX 0 0 0 0

E27




2011 ALPHABETICAL INDEX
LIFE ANNUAL STATEMENT BLANK

Analysis of Increase in Reserves During The Year 7 | Schedule D — Part 2 — Section 1 E11
Analysis of Operations By Lines of Business 6 | Schedule D - Part 2 — Section 2 E12
Asset Valuation Reserve Default Component 30 | Schedule D -Part 3 E13
Asset Valuation Reserve Equity 32 | Schedule D - Part 4 E14
Asset Valuation Reserve Replications (Synthetic) Assets 35 | Schedule D - Part 5 E15
Asset Valuation Reserve 29 | Schedule D - Part 6 — Section 1 E16
Assets 2 | Schedule D - Part 6 — Section 2 E16
Cash Flow 5 1 Schedule D — Summary By Country S104
Exhibit 1 — Part 1 — Premiums and Annuity Considerations for Life 9 | Schedule D - Verification Between Years SI03
and Accident and Health Contracts
Exhibit 1 — Part 2 - Dividends and Coupons Applied, Reinsurance 10 | Schedule DA - Part 1 E17
Commissions and Expense
Exhibit 2 — General Expenses 11 ] Schedule DA - Verification Between Years SI10
Exhibit 3 — Taxes, Licenses and Fees (Excluding Federal Income 11 | Schedule DB — Part A — Section 1 E18
Taxes)
Exhibit 4 — Dividends or Refunds 11 | Schedule DB - Part A — Section 2 E19
Exhibit 5 — Aggregate Reserve for Life Contracts 12 | Schedule DB - Part A - Verification Between Years SI11
Exhibit 5 — Interrogatories 13 | Schedule DB - Part B — Section 1 E20
Exhibit 5A — Changes in Bases of Valuation During The Year 13 | Schedule DB — Part B — Section 2 E21
Exhibit 6 — Aggregate Reserves for Accident and Health Contracts 14 | Schedule DB - Part B - Verification Between Years SIM1
Exhibit 7 — Deposit-Type Contracts 15 | Schedule DB - Part C — Section 1 SI12
Exhibit 8 — Claims for Life and Accident and Health Contracts - 16 | Schedule DB - Part C - Section 2 SI13
Part 1
Exhibit 8 — Claims for Life and Accident and Health Contracts - 17 | Schedule DB - PartD E22
Part 2
Exhibit of Capital Gains (Losses) 8 | Schedule DB - Verification Si14
Exhibit of Life Insurance 25 | Schedule DL - Part 1 E23
Exhibit of Net Investment Income 8 | Schedule DL - Part 2 E24
Exhibit of Nonadmitted Assets 18 | Schedule E — Part 1 - Cash E25
Exhibit of Number of Policies, Contracts, Certificates, Income 27 | Schedule E — Part 2 — Cash Equivalents E26
Payable and Account Values
Five-Year Historical Data 22 | Schedule E — Part 3 — Special Deposits E27
Form for Calculating the Interest Maintenance Reserve (IMR) 28 | Schedule E — Verification Between Years SI15
General Interrogatories 20 | Schedule F 36
Jurat Page 1 | Schedule H — Accident and Health Exhibit — Part 1 37
Liabilities, Surplus and Other Funds 3 | Schedule H-Part 2, Part 3 and Part 4 38
Life Insurance (State Page) 24 | Schedule H - Part 5 — Health Claims 39
Notes To Financial Statements 19 | Schedule S — Part 1 — Section 1 40
Overflow Page For Write-ins 54 | Schedule S - Part 1 — Section 2 41
Schedule A - Part 1 EO1 | Schedule S-Part 2 42
Schedule A - Part 2 EO02 | Schedule S - Part 3 - Section 1 43
Schedule A - Part 3 EO03 ] Schedule S - Part 3 - Section 2 44
Schedule A - Verification Between Years S102 | Schedule S - Part 4 45
Schedule B — Part 1 E04 ] Schedule S—Part5 46
Schedule B — Part 2 EO05 | Schedule S —Part 6 47
Schedule B - Part 3 E06 | Schedule T - Part 2 Interstate Compact 49
Schedule B - Verification Between Years S102 | Schedule T — Premiums and Annuity Considerations 48
Schedule BA - Part 1 EQ7 | Schedule Y - Information Concerning Activities of Insurer 50
Members of a Holding Company Group
Schedule BA - Part 2 E08 | Schedule Y - Part 1A - Detail of Insurance Holding Company 51
System
Schedule BA - Part 3 E09 | Schedule Y - Part 2 — Summary of Insurer’s Transactions With 52
Any Affiliates
Schedule BA - Verification Between Years SI03 | Summary Investment Schedule S101
Schedule D - Part 1 E10 | Summary of Operations 4
Schedule D - Part 1A — Section 1 SI05 | Supplemental Exhibits and Schedules Interrogatories 53
Schedule D - Part 1A — Section 2 SI08

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule 
	SI02 - Schedule A-Verification
	SI02 - Schedule B-Verification
	SI03 - Schedule BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. DA-Verification
	SI11 - Sch. DB-Pt. A-Verification
	SI11 - Sch. DB-Pt. B-Verification
	SI12, SI13 - Sch. DB-Pt. C-Sn. 1
	SI12, SI13 - Sch. DB-Pt. C-Sn. 2
	SI14 - Sch. DB-Verification
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. E-Verification
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E10.6 - Sch. D-Pt. 1
	E10.7 - Sch. D-Pt. 1
	E10.8 - Sch. D-Pt. 1
	E10.9 - Sch. D-Pt. 1
	E10.10 - Sch. D-Pt. 1
	E10.11 - Sch. D-Pt. 1
	E10.12 - Sch. D-Pt. 1
	E10.13 - Sch. D-Pt. 1
	E10.14 - Sch. D-Pt. 1
	E10.15 - Sch. D-Pt. 1
	E10.16 - Sch. D-Pt. 1
	E10.17 - Sch. D-Pt. 1
	E10.18 - Sch. D-Pt. 1
	E10.19 - Sch. D-Pt. 1
	E10.20 - Sch. D-Pt. 1
	E10.21 - Sch. D-Pt. 1
	E10.22 - Sch. D-Pt. 1
	E10.23 - Sch. D-Pt. 1
	E10.24 - Sch. D-Pt. 1
	E10.25 - Sch. D-Pt. 1
	E10.26 - Sch. D-Pt. 1
	E10.27 - Sch. D-Pt. 1
	E10.28 - Sch. D-Pt. 1
	E10.29 - Sch. D-Pt. 1
	E10.30 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E13.3 - Sch. D-Pt. 3
	E13.4 - Sch. D-Pt. 3
	E13.5 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E14.6 - Sch. D-Pt. 4
	E14.7 - Sch. D-Pt. 4
	E14.8 - Sch. D-Pt. 4
	E14.9 - Sch. D-Pt. 4
	E14.10 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18 - Sch. DB-Pt. A-Sn. 1
	E18.1 - Sch. DB-Pt. A-Sn. 1
	E19 - Sch. DB-Pt. A-Sn. 2
	E19.1 - Sch. DB-Pt. A-Sn. 2
	E20, E21 - Sch. DB-Pt. B-Sn. 1
	E20, E21 - Sch. DB-Pt. B-Sn 1B-Broker List
	E20, E21 - Sch. DB-Pt. B-Sn. 2
	E20, E21 - Sch. DB-Pt. B-Sn 2B-Broker List
	E22 - Sch. DB-Pt. D
	E23, E24 - Sch. DL-Pt. 1
	E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

