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Annual Statement for the year 2012 ofthe IMlid=-Continent Casualty company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES. ... vveereeecerceieiieiieiieesiesiie ittt ssessesssssnesas | sesssessssnes 4,923,589 |........... 1A | 4,923,589 | ..o | e 4,923,589 |............ 1.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOvernmMeNt ageNnCIES.........couvrererrrnernrernerrensenssseenns | seeseeseessssenennens 66,615 |............ 0.0 [ oo 66,615 | .oveeeereerereeeens | e 66,615 |............ 0.0
1.22 Issued by U.S. government SpONSOred ageNnCIES.........ovuvvreveureenrenes | vervrreiersessssesessesssenies | eversesenns 0.0 [ e | e (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvevvvereureeiiriiiiiieiseiseise e ssessnies | seesessessees 2,030,067 |....ccoonu 0.5 [ oo 2,030,067 | ..ooocvrerrerrerieninens | e 2,030,067 |....ccco.nu 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceeee. | oevveveirenane. 9,870,480 |............ 23 | o 9,870,480 [ ...ooevreceereereerees | e 9,870,480 |............ 2.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............c.cecreneerineeneineernines | veereereenees 16,809,594 R I I 16,809,594 | ....covvvienereinenens | v 16,809,594
1.43 Revenue and assessment obligations 109,032,000 109,032,000 ...109,032,000
1.44 Industrial development and similar obligations..............ccccceeiveveeiees | covvriveienne 16,017,004 AR 16,017,004 | ..ooveeeeceeeeees | e 16,017,004
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveveies [ covvrieiececseee
1513 AlLOHNEE ..ottt ensnans | sestessssssessessenensnssestns
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| wcovvvirnnenne 1,119,635 |............ 0.3 | e 1,119,635 [ oo | evrrrereiennns 1,119,635 |........... 0.3
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Ling 1.521.......c.ccoieveninieiesnieieneienies [ | eeneinnnnd 0.0 [ oo [ | e (1 I 0.0
1.523 Al ONE ..ottt esssnssssenns | snssesessenes 57,508,159 |.......... 134 | s 57,508,159 | ...ovoeverrrrerreerrnninns | ererrieienns 57,508,159 |.......... 134
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES). ......oevveeirieeiieireiiseiee et 68,250,862 R I 68,250,862 68,250,862
2.2 Unaffiliated non-U.S. securities (including Canada) ..22,136,902 | .... ...22,136,902 .22,136,902
2.3 Affiliated SECUMHIES. ..ot
3. Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEA. ..o
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
4. Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvreerniniineinieeese s
5. Real estate investments:
5.1 Property occupied by COMPEANY.........coeuieieiciisieiessiesieiesssiessessssssessees | essssessesssssssessssssesens | sersessnsnns 0.0 [ oo e | e (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccevvieierieieiesiieieieniens | e | e 0.0 [ oo [ | e (1 I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt)
8. CONTACE I0BNS. ... oottt
7. DBMIVALIVES. ..ot .
8. Receivables for SECUMLIES.........cvvurrerrerenrreieireireereersiieeneiseisenesnenseessnsensseenenns | seveesensmennenesnsi2 1,189 | iriieiine0.0 | 21,165 | e | v 21,165 |............ 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral).............ccooceeereies | ceerveeeviiessnieeniieies | evereeenend0.0 | v XXX | e 9,9.%, GOSN B XXX..
10. Cash, cash equivalents and short-term investments.............cccccooeerveveerierrerccinns | evereeeennnn 35,636,677 |83 | it 35,636,677 [ oo | e 35,636,677 |............ 8.3
11. Other invested assets

. Total invested assets
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Annual Statement for the year 2012 ofthe IMlid=-Continent Casualty company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee
10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. ACCIUAI OF QISCOUNL.......o.veviititet sttt ettt bbbttt b st s s a4 eS8t st s b st A2 bbb s s b s A bbb s s bbbt b s st n s bbb s s st n i

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

© ®©® N o

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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Annual Statement for the year 2012 ofthe IMlid=-Continent Casualty company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year

2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0

4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R,
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 0

12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuu ettt esees et b b sk b bbbt 476,893,866

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 29,569,408

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 1,715,159

Ea

Unrealized valuation increase (decrease):

A PAME T, COIUMN 12, ceeeeeeiceeseeees e eesseeees st e f s8££ 88888 (80,402)

4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 1,734,342

4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt 5,424,251

A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS (32,313) 7,045,878

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 1,234,359

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 117,995,401

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 2,921,244

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt 41,942
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 630,000
9.3 Part2, SECHON 2, COIUMN 4.ttt 750,411
94 Partd, COIUMN 13 ..ottt eessee s est bR 1,422,353

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 394,119,674

11, Deduct total NONAAMILEEA GMOUNLS..........c.ovuiieiieiseieieise ettt s st s b8 sttt 50,000

12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 394,069,674
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Annual Statement for the year 2012 ofthe IMlid=-Continent Casualty 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.. ...4,990,204 ...5,083,274 4,936,615
Governments (Including all obligations 2. Canada......cocoemenrenrnnenns | eeerrereeneineinie 2,030,067 2,094,580 | oo 2,000,000
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtalS.cooveeerrcessrreesssrrisniee | crrrerssenessssseenns 7,020,271 | oo, 7,223,308 | oo, YA YR — 6,936,615
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovirrrsrssinisissnns | e 9,870,480 | ..o, 10,638,514 | oo 10,045,330 | .o 9,565,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooivrnrrrinniiren | e 16,809,594 | .o 17879121 | oo 17,437,583 | oo 15,845,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oocriisrrinssrriisssrisns | e, 126,168,639 | ...ooooovccrieennes 134,638,283 | ..o 127,735,377 | oo, 123,912,458
Industrial and Miscellaneous and Hybrid 8. United States........cccoevevevees | covervierceien 125,759,024 | .....cocoevne. 134,694,715 | ..o 135,656,001 | .....ccovveeeee. 139,165,467
Securities (Unaffiliated) 9. CaNada......cooeevermreeeerereines | e 3,647,509 | oovverrerrireeeens 3,987,190 | coovvverererrreeeens 3,756,150 | oovveernererrreeeens 3,500,000
10._Other Countries....c.oceeensserees | corensiiiiissiieen, 18,489,391 | oo, 19,252,466 | ....oooovscrieennee. 18,472,590 [ oo, 18,500,000
11. Totals.. ...147,895,924 157,934,371 ...157,884,741 161,165,467
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......occesssseessssene | covivniciinc 307,764,908 | ..o 328,313,597 | oo 320,260,885 | ....c.ocooenes 317,424,540
PREFERRED STOCKS 14. United States......couwvvrvvereens [ cevvnnneriineeeenns 21,281,140 | cooooreerrirreceenne 22,563,679 | .ooooverrrrcreenne 22,808,496
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...oneisiicnsssisiscien | e, 21,281,140 | .o, 22,563,679 [ .o, 22,808,496
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... | ..o, 21,281,140 | .o, 22,563,679 [ .o, 22,808,496
COMMON STOCKS 20. United States.......oouvevevvvcees | vovevvmnerininscenenns 6,939,991 | ooovvverrienn 6,939,991 | ooovvrrrerrirceenns 7,356,264
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS. ..o | s 6,939,991 | o) 6,939,991 | oo, 7,356,264
Parent, Subsidiaries and Affiliates 24, Totals....coooeicsiccicciciiicciiees | i, 58,133,635 | ..ccooccovnennn. 58,133,635 | ..ccoovcvcnnnne, 23,450,000
25. Total Common Stocks....... | c.ccovviivvennecc 65,073,626 | ...coooovvvencinen: 65,073,626 [ ...coocoovvvccenn. 30,806,264
26. Total StOCKS...oomsmernsisisrnsssne | oo 86,354,766 ...87,637,305 [ ..o, 53,614,760
27. Total Bonds and Stocks.... 394,119,674 | ..oovvvvrreens 415,950,902 373,875,644
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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
............................ 8.9
............................ 0.0

1.7

................. 3,576,978

............... 20,493,96

............... 29,400,842

2.7 TOHaIS. ...t

................. 2,049,762

3.1

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

32
33
34
35
36

3.7 TOHaIS. .t

................. 6,808,850

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

4.1
4.2
43
4.4
45
46
4.7 TOtAIS.....ceeeec s

................. 7,909,949
................. 2,704,076

............... 18,253,918
................. 2,741,030

............... 14,105,518
................. 2,704,076

................. 1,623,761

............... 10,614,025

................. 2,246,682

................. 2,325,126

............... 20,994,94

............... 16,809,594

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
52
53
54
55
56

................. 2,526,271

............... 37,456,780
6,526,027

............... 11,512,742
6,256,193

............... 30,676,396

............... 29,868,981
1

345,248 | ...

............. 112,041,170
14,127,468 |.

............. 140,376,025

..24,265,582 |.

............. 112,041,170
14,127,468




Annual Statement for the year 20120 the  IMlid=-Continent Casualty Company

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl: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 1.ttt | eessensinsens 40,977,690 | ....ccovv.n.. 46,083,320 | ...ccevvvnee. 13,174,377 | oo 5,995,466 | .....cccovvvnne. 3,390,600 | ..o 109,621,452 [ .oovvvvververirerinnns 330 [ 153,388,081 [ ..o 364 | i 75,832,190 | ..ccooovrene 33,789,262
B.2 ClaSS 2.ttt stsntnnns | eessenssensiennes 7493449 | .............. 23,865,054 | .....oovveeee. 1,098,759 | ..covrrrierrins 182,069 [ ..oovoovvririnnee 12,297 | oo 32,651,628 | oo 9.8 | 43,438,976 | ..o 103 [ 20,143,250 | ...ccoovvenee 12,508,378
8.3 ClAaSS 3....oouvvveriesiieieesissss sttt ssssssenns | essssnssienns 1,115,267 [ oo, 1,400,048 | ...coovvorrrrene. 59,887 [ .evveereeeienrisesrissnions | cereiieniienins 1,000,029 | ....ccooouneen. 3,575,230 | .ovvrerreenriieriinnns LA 3,255,219 | .oovvcverrinnriinrinennnl0.8 [ o, 2,000,297 | .oovrvrrrrirnnns 1,574,933
B4 ClASS 4...oovveoeeeecessi s sssssssssssssnns | sessssssssssssssssssssssssssns | sressssssssessssssssssssnses | sesssssssessssssssssssesssens | seesssssssssssesssssssesssss | sessssssssssssssssessssnssnns | essesssssssssnssesssinnnn0 [ eevensensinessnnnnsi0.00 | i, 207,917 | eevcivrriverriseniiienenn0.0 [ | e
B.5 ClaSS B....uouuieiieiieeieeieeee sttt essens | ettt {0 OO
B.8 ClaSS B.....cuueeuerreeierieeieeiseiss et ensens | sntne e 0 e

6.7 Totals... ...49,586,407 200,290,193 |. ..97,975,738
Hybrid Securities

T4 ClaSS Tttt sssssssnns | srsessssssnssssssssssssssesssens | sessinssnssnssssssssssssssssssas | sreessnsssssessesssessssssenss | sessessnsssessssssssssssssssssns | seesssessssssesssenssenssssensss | snsssssssssssssssssnsssensens0 | oo 0.0 [ i, 2,000,000

7.2 ClaSS 2.ttt sssssssnss | sssessssssssnssnssssssssssesssnns | sevsinssinssnssnsssssssssssssssns | sensssnsssnsssnssnssnsssnsssenss | sessnsnnsnnsssssssnsssnsssnssens | senessnnssnnsssi2y 000,000 [ eiiiirinnennn2,000,000 |06 [ i 4,000,000

7.3
74
75
7.6
7.7 Totals

90IS

Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.6 Class6
8.7 TOtalS. ..o
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

L0IS

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 §.....24,410,638;

NAIC2§.......... 0;

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

NAIC4S......... 0;

NAIC5S.......... 0;

NAIC6§......

0.

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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 Tttt () M— 70,951,588 | ............ 105,252,350 | .covvrernee. 28,609,024 | ............... 38,996,988 | ............... 33,259,581 | ............. 277,069,531 [ covoeveeeeeieeeeeneen83u | e e XXX s | e e XXX e | e 243,280,269 | ............... 33,789,262
9.2 ClASS 2..o.vveerreieetcie sttt [(6) 7,493,449 | ..o 33,095,157 | oovevrverennne 7,354,952 | oo 182,069 | ..ccovvvenne. 3,357,546 | ..o 51,483,173 [ o155 [ XXX | e e XK X e | s 38,974,795 | .covvre 12,508,378
1,115,267 1,400,048 59,887 3,575,230 2,000,297 1,574,933
........................... (01 RN
........................... 0 | coeveeeeriereeieriesieneenn0 | e l0
............... 0 ......39,911 |
. 79,560,304 139,787,466 ..36,023,863
9.8 Line 9.7853 % Of COL B...vuveieiiieieicee s | cvesseesiessesseneeniaes 240 [ oo 421 | e, 10.8
10. Total Bonds Prior Year
10.1 Class 1 49,371,480 | ............. 168,009,733 | ...ccvueee. 87,574,376 | .....couuc.... 18,706,577 | coovvrerne. 19,708,438 343,370,604 | ..oooverereeeeeen815 [ 343,370,604
10.2 Class 2 ...26,763,096 ..12,091,460 2,484,939 | .... 1,921,269 |. ..74,445,588 ..74,445,588
10.3 ClasS ...t sesssssssssessesssssens | sresssssssssssssessessssssessessens | seveesessseeseesss000,000 | i 1,655,219 [ .o | e 1,000,000 |..coovveeree XXX | e XXX i | e 3,255,219 | oo 0.8 | 3,255,219
10,4 ClASS 4..ooeeeeveeeeeeeeeeeeeeeveseeeeessesensessssssssssssssssssssssssessssssnns | svesssesensesssssssnssesesssnsons | eeveessrensensses@0 13917 [ o [ e | eveenineeesieesesseseesssssnsens | eeveereneens XK e [ erreereeeee e XXX s [ e 207,917 | ooreeeeeeeereeeeeneenl0.0 | 207,917
10.5 ClaSS B...vuvvueieriericiesiesisssessiessss s sssssss s ssessss st ssesssssans | sssesssssssssessssssssssssessssses | sesessssssssiessssessesessesens
10.6 Class 6
10.7 Totals....covveerrrerrrennn. ...16,134,576 | .... 101,321,055 | .... 21,191,516 | ... ..22,629,707 |.
10.8 Line 10.7.258 % Of COL 8.....oviviieiiiieicisiicseissisieesesiesssiienes | eresessssesssssessesseees 181 | oo 75 |, 241 | o XV 54
11. Total Publicly Traded Bonds
111 ClaSS 1ottt ssessesss s sessessens | sessessessenns 57,563,710 [ ..ccovvvneen. 93,714,333 | .covvren 23,267,525 | .covvrerrnns 37,672,920 | .ovvvrerenn 31,061,780 | ............. 243,280,269 | ...ovverererireiennns 732 [ s 343,370,604 [ .ooovvein 815 [ i 243,280,269
11,2 ClASS 2.ttt sses s sssssssssessnsas | cesvessessaesaend 6,028,206 | ............... 23,345,147 | oo 6,256,193 | .oooeverereeeeieeieeieeieeiees | eeveiienieinns 3,345,249 | ............... 38,974,795 | oo MT e, 74445588 | ..o LYV 38,974,795
11,3 ClASS 3.ttt tess st sssssssssssensssssssesssnsnns | cevsersessnseens 1,000,268 | ...oovereceereeeerereeesenes [ eoereieiereeesessesessessessnns | svvessesssssesssssnsssssssensens | cesseesesssinins 1,000,029 | ...cccovvueeee. 2,000,297 | oo 0.6 | oo 3,255,219 | oo, 0.8 | oo 2,000,297
11.4 Class 4
11.5 Class 5
11.6 Class 6
11.7 Totals....ccooeveerrererenn. 64,592,185 29,523,718 | ....
11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns .22.7 104
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeveveieiiieies | onveriiieiesieeine 194 [ 352 [ e, 8.9
12. Total Privately Placed Bonds
121 ClaSS 1ot ssessesss s ssessessens | sessssessenns 13,387,878 | .coovvvevrnee. 11,538,017 | oo 5,341,500 | ccooovrrerrernnne 1,324,067 | ..ccovvvrnnee. 2,197,800 | .coovrvrnne 33,789,262 | .ovvvervrveriereenee 102 | 0 |00 [ b XXX [ i 33,789,262
12.2 Class 2 1,465,243 | ... 9,750,010 1,098,759 ...182,069 .12,508,378 .12,508,378
.................... 115,000 | .................1,400,048 1,574,933 ceveereriennn 1,074,933
..39,911
........................... ...14,968,121 ..22,727,986 .47,920,185 .47,920,185
B (V[OX0 [ ISD 4.9, G IS 0.0, GRS IS, o, ¢, GRS PRSI, ¢, 0, SR ST 100.0
.......................... 14.4 e 144
(@) Includes $.....47,920,185 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, $.....207,917 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
ISSUET ODlIGALIONS......cvviererireirerieise st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 25,803,205

................. 3,531,022

............... 20,386,578

107,390

............... 20,493,968

All Other Governments
ISSUET OBlIGALIONS......couvvreriveciierietc ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccovvvriereirernennn.

................. 2,049,7

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......ceuvecerrireirecieieieeeseeseee e essenene
Residential Mortgage-Backed Securities............ocovveeererneveierneiiennns
Commercial Mortgage-Backed Securities....

................. 1,675,224

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

ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccoevevrvrererrernennn.

................. 2,246,682

............... 10,614,025

5.1
5.2
53
54
5.5

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

Issuer Obligations............cccceuunee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties. ........ocvvvrverrerrerrerniennenns
TOHAIS. .ttt

2,006,694
....149,859

R 369,718

....770,162

................. 2,147,509

..41,065,136 | ....

.17,569,321
..199,614

............. 30,676,396

............. 29,868,981

83,062,605

160,630,251
...4,011,356

63,062,605 |

................. 2,526,271

............... 43,982,807

............. 30,676,396

............. 31,214,229

............. 126,168,639

............. 164,641,607

............. 126,168,639

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET ObDlIGALIONS......cvvvererrerrireririse st
Residential Mortgage-Backed Securities............ccoeueivererneiveierniieennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.........c..cocvevvrrirrerrerennnnns
OIS .ottt

............... 26,753,540
................. 7,150,503
v 13,384,609
................. 2,297,756

............... 48,006,924
............... 15,215,047
8,166,362

................. 6,896,807
................. 5,772,552

............... 1,804,488
............... 4,373,492

............... 1,000,029
............... 3,410,152

............... 84,461,787
............... 35,921,745
..21,550,971
3,961,420

............. 105,536,638
............... 43,186,018
..39,309,010
............... 12,258,527

53,520,686
22,904,081
....21,650,971

............. 30,941,101
............. 13,017,664

............... 49,586,407

............. 145,895,923

............. 200,290,193

741

7.2
7.3
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cuivveicicieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

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

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

SCHEDULE D - PART 1A - SECTION 2 (continued)

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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 ODlIGALIONS.......vvuerrierieeiieeieeieeieeiseisei e sessnees | ceseeeseennees 56,187,201 | ...cccoeuuee. 113,442,430 | ..o 28,388,033 | ...cocovvennes 4,129,614 | cooovvrnnnne 4345278 | ............ 206,492,556 | ...covvrerrirrrinnenn82.2 | e XXX [ e XX s 175,551,455 | ............. 30,941,101
9.2 Residential Mortgage-Backed Securities..... 7,300,361 ...15,985,209 5,972,166 | .. 4,373,492 | .. 3,410,152 | .. ..37,041,380 ....24,023,716 .13,017,664
9.3 Commercial Mortgage-Backed Securities. 13,384,609 | ................. 8,166,362 | ..oovvvererererereeiins (0 (01 0 21,550,971 21,550,971 | covvvveeeveerereis 0
9.4 Other Loan-Backed and Structured SECUFHES. .........cvrvvrrerrerninrenrerriins | rrersiisinnenas 2,688,133 | .o 2,193,465 | .o 1,663,664 | ... 30,676,396 | ............. 29,868,981 [.....ccc...... 67,090,639 [ ..o 202 | XK s [ XXX | s 63,129,219 [ .o 3,961,420
9.5 TOtAIS.....cvveriecirciicitiieses st | sressnsinnes 79,560,304 | ............. 139,787,466 | ............... 36,023,863 | ....cccoon... 39,179,502 | ............. 37,624,410 | ............. 332,175,546 | c.oovvevierrrenenn100.0 e e XXX [ e XX s [ 284,255,361 | ............. 47,920,185
9.6 Line9.5858 % Of COL B.....oouiiviiiiiiisiisissiisssississss s ssssesssessssssess | cessesssssssssssssnees 24.0 | oo A2 | s 108 [, 11.8 [, 113 [, 100.0 | XXX L e XX | e XK e | i 85.6 | i, 144
10. Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooievircieciie ittt sssssessssssensias | eeseesisaneens 58,822,426 | ............. 143,618,064 | .......cc...... 90,519,739 | .ccovvvnneee 14,789,944 | ............... 8,656,854 |.............. 90,9 CHRIN PO ) .0 R IR 316,407,027 | covveereeireis 7510 | o 316,407,027 | ..o
10.2 Residential Mortgage-Backed SeCUrties. ..o | o 6,023,454 | ... 19,157,132 | ovvvvrrrene. 9,052,386 | ...ccovrennes 4,180,131 | oo 8,784,271 | ..covvunneen. 9 0,9 CHRIIN PO ) .0 N IS 47,197,374 | oo 11.2 [ AT197,374 [,
10.3 Commercial Mortgage-Backed SECUMtiEs............covvernrinninninnirninni | v 5,288,696 | .....cccoo..... 28,831,732 [ ..o | e | e 5,188,582 | ..o 9 0,9 CHRIIN PO ) .0 RN IR 39,309,010 | .ovovveeiireiierins 93 [ 39,309,010 [ ..overreeeierieeieieenne
10.4 Other Loan-Backed and Structured Securities...........cveenerneeneerninins | vsiensiineienas 6,000,000 | ...oovenrennees 8,395,546 | ...oocvninne 1,748,930 | ...cccovneve. 2,221,441 | | s XXX e, P, 0 ST [ 18,365,917 [ oo 44 |, 18,365,917
10.5 TOHAIS ..ot essiesnies | oeneeniansens 76,134,576 | ............. 200,002,474 | ............ 101,321,055 | .coovvvvueee. 21,191,516 | ... 22,629,707 |..cccovvvnnee. 90,9 CHTIN PO ) .0 R R 421,279,328 [ oo 100.0 | vcvvnenen 421,279,328
10.6 Line 10.5858 % 0f COL 8.....uivuiiiiiiiiiiiissississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 181 [ A75 | oo, 241 | s 50 [ | XXX e, XXX [ o 100.0 |.oovenneee. D0, S [P 100.0
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 45,337,358 95,557,054 4,129,614 175,551,455 316,407,027 175,551,455
11.2 Residential Mortgage-Backed SECUNIES..........ovueereerrereernieneereireencnenns | ceeveieieeinens 5,479,841 11,142,599 2,866,910 | ..ccoerrera 1,192,799 | oo 24,023,716 | oo 72 [ e, 47197374 [ oo 112 [ 24,023,716
11.3 Commercial Mortgage-Backed SECUtiES...........ccovurrurrinrincinrinrineies | e 13,384,609 | ..coovvvnne 8,166,362 | ...oovverreeereerreeireeireens [ e [ e [ 21,550,971 [ o858 [ 39,309,010 | oo 93 | o 21,550,971
11.4 Other Loan-Backed and Structured Securities.............couvrrenevnernrinens | esirisiinsiisiins 390,377 | .oceoviiieienas 2,193,465 |..ocoovviniicicininiic | 2. 30,676,396 | .............29,868,981 | .............. 63,129,219 | .o 19.0 [ 18,365,917 | oo | e 63,129,219
11,5 TOtAIS. ..o nsensenssnsenins | conrnnnnnnn 04,592,185 | ... 117,059,480 | ...............29,523,718 | .............37,672,920 | .............35,407,058 | .............284,255361 | ....cccooserrerserne85.6 | e 421,279,328 | oo 1000 [ e 284,255,361
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccevevvieniiiniiiniiennne | v 194 [ o352 | 89 | 113 | 107 856 |t XXX |k XXX ik XX i 85.6
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS........oocvveirrieriieiee ettt sesssssssssssenssensnes | oesesssnneens 10,849,843 | .....oouuee. 17,885,376 | .ccvorrennne. 2,205,882 | ..oorverenrineierineienins | e | e 30,941,101 | oo 9.3 |0 [ 0.0 [ XXX s | e, 30,941,101
12.2 Residential Mortgage-Backed SeCUrties.............ccovvrriereierriersierneineieni | v 1,820,522 | ..ooorrenee. 4,842,610 | ..coovrnenee. 2,630,599 | ..ooorrenn. 1,506,581 | .............. 2,217,352 | oo 13,017,664 | .o 3.9 | 0 i 0.0 [t XXX s | e 13,017,664
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 o000 | e | 0.0 | e b XXX | e 0
12.4 Other Loan-Backed and Structured Securities............cccoeveeveeeneeeeens L eveeriiennas 2,297,756 [ ..o ] e 1,663,664 [ ..o ] e | e 3,961,420 | oo 12 L0 | 000 [ b XXX e 3,961,420
12.5 TOHAIS. ..ottt ensins | eeniesiianeens 14,968,121 | ....cvveeeee. 22,727,986 | ....ccovvvenes 6,500,145 | ....covveneee 1,506,581 | ....ccc.n. 2,217,352 | overis 47,920,185 [ oo 144 | 0 | 0.0 [ b XXX [ 47,920,185
12.6 Line 12.585@ % Of COL B.....ouvvurereeriieiiniineineineiseiseiseisseseesneesnees | coneisnesinssssessnenis 312 | e AT4 | s 136 [ oo K [ LT I 100.0 | oo XX e e XXX e e XXX e [ e XK s | s 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovrinriniiniininnie | o 45 [ i) (R 2.0 [, 0.5 | i (U JTXCN D, 0.0, SR IRTITIIND 0,0, CRRIRIN FRRTRTRITD. 0,0, CRNTRTR RTTTIITD 0,0, SRR (OO R PR 14.4
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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, DECEMDEr 31 Of PHOT YEAN.........cviiiriereieiieeeeiretreire et ssessessessessssssessesssssns | eeessssesssssssssesssssssssssessessssssees 14,712,500 [ oo TA4,712,500 [ 1o sesens | creissies ettt sae e | eeter ettt as
2. Cost of short-term INVESIMENS ACQUITEA..........c.cvuieeieeierceee ettt b s sae s ssessens | eetessessesssssses et sstes e ssbensesaees 139,568,011 [ ..o.voveeeeceee e 139,568,011 [ oottt tesse s sssseses | cerreseseses st st s ettt sesse s bessessens | cressesesssa st st et s et s s sttt
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.ccueveevevieiieieiiesee ettt ss s s sssens | eesessesssssssssesisssssessesssessesaees 129,869,873 | ...cooeveeeeeeeeeee e 129,869,873 | ...oocveereieseeeseteeesee e es s sssssees | cevresese st s et s s tessesens | sreviesetena ettt s e
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccecvrurrurmrnrinrnrinsinsnsisnsnsnsenns | cnseessssnsesssssssnssssssssessssssssns 24,410,638 | ..oveeereirreeeer e 24,410,638 | ..o [ e s 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......voiiuiiiiiiiiiiiicsisiesssssseesessessesessessessssssnssnsssnes | eeesssensenssssssnssssessnssssasssssnsnes 24,410,638 | .o 24,410,638 | oo | i 0 | oo 0
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Sch. DB-Pt. A-Verification

NONE

Sch. DB-Pt. B-Verification

NONE

Sch. DB-Pt. C-Sn. 1

NONE

Sch. DB-Pt. C-Sn. 2

NONE

Sch. DB-Verification

NONE

Sch. E-Verification

NONE

Sch. A-Pt. 1

NONE

Sch. A-Pt. 2

NONE

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

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
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 Date
U.S. Government - Issuer Obligations
912828 HT 0|U.S. TREASURY NOTES 2.75 02/28/13........covvurrererrneinerierirenineens SD.. | [ | e [ 1,456,459 | L 100422 ...ooovreenee 1,395,864 | ..ccoovvnne 1,390,000 | ..coovvrennee 1,392,567 (15,950) 2750 | ......... 1.588 | FA...oooe | coverireens 12,988 | oo 35,258 | 11/20/2008 | 02/28/2013
912828 MH 0[U.S. TREASURY NOTES 2.25 01/31/2015.......cvovnvrernnrreermninvirnnnens | eoveeee oo [rvvrivrinens [ | i 916,231 | L 104.094 ....916,025 ...880,000 ..916,231 2.250{.... . 8,385 12/31/2012 | 01/31/2015
912828 PM  6]U.S. TREASURY NOTES 2.125 12/31/2015.. e LA ,736,094 2,600,000 | ... 2,614,791 ..(4,749) 2125|1929 [ ID.c | i 6,528 | .o 76,500 | 01/14/2011 12/31/2015
0199999. U.S. Government - ISSUET ODGALIONS. .........civuiiirisirisseiissiiesiisens st 4,996,659 | ... XXXeoooiri | crririiinnens 5,047,983 | ..o 4,870,000 | .oooonee 4,923,589 | .oiovriiniinin [ . (20,699) | ovoverriiiniieniinan [( 0 .. XXXoont e XK [ XXX | s 27,901 | v 111,758 | ..... XXXeovooo [ oo XXX......
U.S. Government - Other Loan-Backed and Structured Securities
83162C_HH 9] SBAP 1997-20C 1 7.15 03/01/2017..oc.ovcesssssssssessesrsssssse [ L]zt [ 66,615 67,008 |. 66,615 ..66,615
0499999. U.S. Government - Other Loan-Backed and Structured Securities . ..66,615 67,008 | . 66,615 ...66,615 O e [ 0
0599999. Total - U.S. GOVEMMENL.......rvririiriieerisiisissisersss s snsseessneenes 5,063,274 | .. XXXoooie [ e 5,114,991 | .o 4,936,615 | ..ocovvenn 4,990,204 | ..o i (20,699) [ coovvvrrerinneninnnd0 | i 0
All Other Governments - Issuer Obligations
683234 8A 9| ONTARIO PROVINCE 4.10 06/16/2014 . | ....... | l. | ....2,094,580 | ...... 105.416 2,108,317 2,000,000 (19,871) [ 4.100......ce 3.038|JD....... .82,000 | 08/14/2009 | 06/16/2014
0699999. All Other Governments - Issuer Obligation: . . ...2,094,580 | ... XXX........ ,108,317 2,000,000 | ... 2,030,067 | oo [ (19,871) | e 0 [ s 0 .. XXXt XXX XXX... . .82,000 | ..... XXXecowoo [ coeae XXX.oono
1099999. Total - All Other GOVEINMENES. ... ...ureurrserseresseesssrssssssenssene s 2,004,580 | ... XXXeroiier | e 2,108,317 | covvvens 2,000,000 | .cooorvennes 2,030,067 | .o [ (19,871) | covveererinninniin [( 0 ... XXXt XXX DSOS [ 1 A I 82,000 |..... XXXeoreoo [ conae XXX.oooe
U.S. States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
010410 4T 2|ALABAMA ST SER A 5.00 08/01/2017.....ooevmmreuerrerireererineeserinnns | oevenns I [ AFE] 2,329,118 | ...... 119.227 | oo 2,402,424 | .............. 2,015,000 | .coovvrrneen 2,205,331 (38,415) IO 5.000........ 2790 [FA. oo | o 41,979 | oo 100,750 | 08/31/2009 | 08/01/2017
302024 EC 4|EXETER TWP PA SD 0.00 5/15/2016... ISP IOV I [ AFE] 2,971,601 | ........ 96.158 | ..vovrvrnes 3,375,146 | ..oocvvnne. 3,510,000 | .cooovrvrneen 3,185,286 | ...ccvvcrieriicirinees | i 90,404 07/29/2010 | 05/15/2016
57582N H2 4|MA ST REF C 5.50 12/01/2017...... . IO I | | LIFE | ..1,811,825 | ...... 122.124 .1,880,710 1,540,000 ..1,713,285 (32,229) .84,700 | 10/30/2009 | 12/01/2017
917542 MJ 8|UTAH ST A 5.00 07/01/2016............ e e v | e | LIFE | ...1,171,350 ,155,830 1,000,000 | ... ...1,091,355 (24,803) | B .50,000 | 09/03/2009 | 07/01/2016
917542 QQ 8|UT SER C 5.00 07/01/2018 s | e N R AFE] 1,761,435 | ... 121.627 | ..oovvnnne 1,824,405 | ..oovvvenne 1,500,000 | ..oovernee. 1,675,224 (29,174) . 00 [ e | s 37,500 12/16/2009 | 07/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..10,045,330 ...10,638,514 9,565,000 ..(34,218) 111,538 | ...........310,450 | ..... XXX oo [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed . ..10,045,330 ..10,638,514 9,565,000 ...(34,218) 111,538 | ............310,450 |..... XXXeoooo | e XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
034132 AS 9| ANDERSON TWP OHIO 4.00 12/01/13....c.coumreriereirerisnrineniseerneeins | cevenns |FE] . ..1,644381 | ...... 103.306 1,673,557 1,620,000 . ..(3,963) 04/11/2007 | 12/01/2013
123345 FM 7|BUTLER & SEDGWICK CNTY 4.00 9/01/2015.. SO o | L2FE | ..2,814344 | ... 108.311 .2,816,086 2,600,000 ...2,704,076 (37,335) 12/16/2009 | 09/01/2015
235308 QG 1|DALLAS TXISD 5.50 02/15/2018........cvremerereerrerereerernneriesseessseenes | sevenns I [ AFE] 2,342,320 | ...... 121.598 | ..o 2,407,640 | ..oovvvernee. 1,980,000 (47,976) 12/17/2010 | 02/15/2018
283734 FB  2|EL PASO TX REF 5.00 08/15/2016..........ccvvrerivrciireeirecirsniseisnsinenns | ceveens ol |AFE] ..1,126,690 | ...... 114.769 1,147,690 1,000,000 (18,325) 11/06/2009 | 08/15/2016
414004 8S 3|HARRIS CNTY TX C 5.75 10/01/2028 JOO e 1| AFE ] ....2,465,540 | ..... 125.923 .2,518,460 2,000,000 (51,644) 03/16/2010 | 10/01/2028
678519 GN 3| OKLAHOMA CITY OK 5.50 03/01/2015..........coorremerrerrrnenreeirneerssnines | cevenne I [ AFE] 1,650,492 | ... 110.900 | ..vvvrerne 1,580,325 | .coooovrrnne 1,425,000 (42,222) 10/26/2009 | 03/01/2015
686053 DD 8| OR SCH BRDS TXB 5.023 06/30/2016..........cocooererrvrrirerinrrirerirenens | ceveene ol | FE] ...3,393,816 | ...... 113.310 .3,648,582 3,220,000 (25,858) 12/22/2009 | 06/30/2016
941247 M7 0| WATERBURY CT 4.167 12/01/2014..... . e e LAFE] ....2,000,000 | ...... 104.339] ..... .2,086,780 000,000 09/02/2009 | 12/01/2014
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cccouiciiniinns . ..17,437,583 ..17,879,121 . (227,322)| ....
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . 17,437,583 . 17,879,121 16,809,594 (227,322)| ...
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
011855 BK  8|ALASKA ST LN 5.00 06/01/2017.......ceverreerrinirirerierereniriseriensienes | ceveene VFE] 1472744 108.383 1,517,362 1,400,000 ...1,439,783 (10,640) 09/29/2009 | 06/01/2017
01728A W8 5|ALLEGHENY CNTY PA SER A 5.00 05/15/2016. 2,310,399 | ...... 113.958 | . ,393,118 2,100,000 2,220,496 (33,336) 02/19/2010 | 05/15/2016
01728A W9 3 |ALLEGHENY CNTY PA A 5.00 05/15/2017 ..1,499.726 | ...... 116.930 .1,607,788 1,375,000 ...1,454,988 (16,632) 02/19/2010 | 05/15/2017
01852L BC 3|ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX)... ....1,000,000 | ...... 107.658 .1,076,580 1,000,000 999,968 3 04/05/2006 | 04/01/2021
051589 AK 5|AURORA COLO SWR 4.125 08/01/2017... 1,489,110 | ...... 110.609 | . ,548,526 1,400,000 1,450,707 (13,199) 12/28/2009 | 08/01/2017
074876 GZ 0|BEAVER CNTY PA INDL DEV 4.75 8/20 (DQE; . ....1,000,000 | ...... 109.296 11,092,960 1,000,000 999,949 8 01/20/2011 | 08/01/2020
10425P AC 4 |BRADFORD CNTY PA 4.70 03/01/19 (IP)......coosevemremeriererneerseerserienes | cevene W2FE]| .. ...2,910,000 | ...... 103.451 .3,103,530 3,000,000 2,928,478 | ..o | s 9,628 01/14/2011 | 03/01/2019
123563 BK 3|BUTLER CNTY ON TRANSN 5.00 12/01/2020.. RN O e 1| AFE ...1,385,834 | ...... 115.481 ,563,219 1,345,000 | ... ...1,368,431 ..(4,158) 06/13/2008 | 12/01/2020
199112 HQ 9| COLUMBUS GA BLDG A 4.00 01/01/2018.........cvvurvrmerererercrisnirncrienes | cevs I [ AFE] 1,304,844 | ...... 113.485| ...ooovvvvne 1,361,820 | .cooovrrnnee 1,200,000 | ..ooovvrennee 1,269,025 (12,706) 02/05/2010 | 01/01/2018
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1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 17 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount Stated
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CusIpP Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
254845 AN 0|DIST COL WTR & SWR 6.00 10/01/2016 AFE] v 2,395,080 | ...... 119.990 | ..cvvorirnee 2,399,800 | ..oovverncen 2,000,000 | .ooovvrnee 2,227,783 (56,877) | .oververrrenrrrcrrenns | crverinerinerivsrineies | ceeerenn8.000 [ 102,780 [ AO.ec | 30,000 | i 120,000 | 12/17/2009 | 10/01/2016
34711G BH 5|FT COLLINS CO SER A 5.375 06/01/2020.........c.evvrmerrmeererinerierienes AFE] 2,071,224 | ...... 106.339 | ..oovrernee 2,057,660 | ..oocrennens 1,935,000 | .cooovvrennee 1,980,120 (30,492) | ..vvvevererenrineriienes | eeverineeneninseineees | e 5.375 [ 00003670 [ D | 8,667 | e 104,006 | 11/19/2009 | 06/01/2020
407271 GN 9 |HAMILTON ECON KING 5.97 06/01/2016. .|..1FE] ... ..973,719 ...845,000 844,988 3 .50,447 | 06/29/2006 | 06/01/2016
452252 AW  9|ILLINOIS ST TOLL A 5.00 01/01/2019 VAFE] 1,991,052 ,968,570 1,800,000 | ... ...1,892,300 (35,124) .90,000 | 02/08/2010| 01/01/2019
454624 UC 9 |INDIANA BD BK REV 5.00 04/01/2015.........ovvermiirerrniirererirersnieesenns AFE | e 1,075,140 | ...... 109.690 | ..oovvvrnnee 1,096,900 | .....ocvene. 1,000,000 | ...ocovrenee 1,023,866 (9,968) [ oo | e | e 5.000 [ 100003881 [AOs | 12,500 | e 50,000 | 05/02/2007 | 04/01/2015
455254 FC 1|INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).. 4,624 475 | ...... 113.265 5,096,925 4,500,000 (17,796) | ..vevvvrrvvrircrrens | crverineeinerivsriineins | 5100 | e 4610 [ W | 105,825 | e 229,500 | 05/25/2010 | 01/15/2017
458840 6A 8|INTERMTN PWR UTAH 0.00 7/1/2017 ETM.. SOV VOO I URPPRURPIONS IO 1. ....3,010,000 ,676,560 4,000,000 | ... 13,379,288 | ..o [ i 113,358 08/05/2009 | 07/01/2017
462583 BC 8|[IASTVISION SPLF 5.50 02/15/2016........crvvvvrerererircinereierinsireninns AFE| 2,311,300 | ...... ARENAE) 2,295,500 | ..occovrenee 2,000,000 | .coccoverenn 2,155,984 (47,106) 41,556 07/29/2009 | 02/15/2016
478754 3B 8|JOHNSON CNTY KS WTR 5.00 01/01/2014.. 1,138,273 | ...... 104.886 .1,054,104 1,005,000 ...1,037,230 (31,673) ..25,125 09/10/2009 | 01/01/2014
546589 QM 7 |LOUISVILLE ETC SWR 5.00 05/15/2016 . ....3,363,960 | ...... 113.372 .3,401,160 3,000,000 | ... ...3,192,921 (53,617) ..19,167 09/09/2009 | 05/15/2016
54675P AS 4|LOU & JEFF CNTY KY 5.00 09/01/2017.......ccovvvveremrrmenrererseennninens | woveee | oo | vevvrervene | AFE | i 2,247,440 | ...... 117522 oo 2,350,440 | ..ooovvrnnn 2,000,000 | ..ooovvrnee 2,145,908 (28,476) 33,333 04/06/2009 | 09/01/2017
57652T AG 2|MATAGORDA CNTY TX 4.00 10/15/2015 (CNP ....1,069,208 | ...... 102.815 .1,053,854 1,025,000 ...1,044,548 (11,509) 10/22/2010 | 10/15/2015
586111 JW 7|[MEMPHIS ECT ARPT TN 5.00 03/01/2014. ....2,083,940 | ...... 104.460 .2,089,200 2,000,000 | ... ...2,013,908 (11,386) 03/26/2008 | 03/01/2014
59333M QJ 7 |MIAMI DADE CNTY FL 5.00 08/01/2013........ccomrumerermrernenireeereesnninns 2,053,120 | ...... 102.271 | v 2,045,420 | .cooovennend 2,000,000 | .ooovrvrneen 2,006,694 (11,102) 06/26/2008 | 08/01/2013
645918 YA 5[NJ ECON DEV 5.00 12/15/2017 ...2,210,720 | ...... 117.358 .2,347,160 2,000,000 (26,223) 04/23/2010| 12/15/2017
647110 DY 8|NM EDL ASSIST SER B 4.00 09/01/2016 ....2,099,060 | ...... 108.933 2,178,660 2,000,000 (13,898) 09/11/2009 | 09/01/2016
664754 R9 1|NORTHERN AZ UNIV B 5.00 06/01/15. L A,723523 109.922 1,703,791 (33,510) 04/12/2010 | 06/01/2015
664754 S2 5|NORTHERN AZ UNIV-B 5.00 06/01/2016. 2,099,771 | ...... 113.222| . ,139,896 (31,761) 12/09/2009 | 06/01/2016
684545 WW 2| ORNG CNTY FL TOURIST 5.00 10/01/2019.. 2,224,420 | ...... 114.307 (29,864) 08/18/2010 | 10/01/2019
71883M FD 1|PHOENIX AZ SER C 5.00 07/01/2021 ...1,607,265 | ...... 116.952 (11,711) 12/22/2009 | 07/01/2021
721781 AC 6|PIMACNTY AZ IND DEV 4.95 10/20 (UNS).. 1,318,873 | ...... 114.814| . 02/04/2011 | 10/01/2020
79020F AM 8| ST JOHN BAPT MARATHON 5.125 6/37 (MRO)... ...1,339,905 | ...... 106.712 01/20/2011 | 06/01/2037
837147 7A 9|SC PUB SVC SER E 5.00 01/01/2017.... LA1114.260 115.452 1,000,000 (15 486) 10/23/2009 | 01/01/2017
837152 KV 8|SC TRANSN SER A 5.25 10/01/2018 1,111,240 | ...... 121.198 . 1,000,000 (11,353) 07/29/2009 | 10/01/2018
939758 BE 7 [WA ECON-TXB-A-CSC 4.10 10/01/201 ...1,806,140 | ...... 102.390 2,000,000 | ... .1 946 073 ............................... 28,530 06/08/2007 | 10/01/2014
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . 63,287,046 | ... XXX.ooooor | cerrerrr..66,818,314 | .o 60,745,000 | .......... 61,986,399 | ...oooovvrnirnn0 [ (450,526) | ......covc. [ 2,805,390 | ..... YOS XXX.oone
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Polltlcal Subdivisions - Residential Mortgage-Backed Securities
31392J 4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33........ccovvvvervmrinerirerineeisnineiins | vvvee | oo | vevireneni [ o LI I 433,740 | ...... 104.001 | ..o 451,099 | oo 433744 | ..o 435,838 | ... | s (552) | ocverrerrrrrrinerinenes [ e | e 5,287 [ i 5.066 [ MON... | ..ccovvrcrernc 1911 | 22,932 | 02/20/2003 | 07/25/2033
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32.......ccvvrereeerresreenreenrieressrceseressnies |enniee | oo | erreinini2 | o I I 686,512 | ...... 102.485 700,999 | .iiiiiiene684,000 | i enn883,797 | i | s K PR [OTORTRRORR [FUPROONT. L2 ] ST 5.236 | MON... .35,910 | 02/05/2003 | 01/16/2032
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 1,120,252 | ... XXX........ ,152,098 v 1,119,635 | 0 | 181 [ i (O XXX...... XXX.. 58,842 |..... XXXoovoo | o XXX......
U.S. Special R & Special A t Obligations and all Non-G |gat|ons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan- Backed and Structured Securities
01170R AX 0|ALASKA HSG FIN 4.00 06/01/2027.... LAFE] . ..4,981,250 | ...... 105.658 5,282,900 5,000,000 4,982,949 | i [ 858 10/06/2010 | 06/01/2027
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039 VAFE] ...6,496,002 | ...... 108.960 ,785,679 6,227,679 (20,169) 08/31/2011 | 12/01/2039
130575 Z7 1| CA RURAL HOME MTG 5.30 02/01/49........cveomremereerineriseirnseissins AFE] 2,332,024 | ...... 108.226 | .....cveence 2,471,341 | e 2,283,500 ..(3,210) 01/21/2010 | 02/01/2049
246395 MC 8|DE HSG AUTH D 4.30 07/01/2017 AFE] 2134195 | L 107.548 .2,333,792 .93,310 11/05/2009 | 07/01/2017
246395 WY 9|DE HSG AUTH A-14.90 07/01/2029.......cvueverieririeereriserseriresenenes VAFE] 909,650 | ... 107.282 ...938,718 ...875,000 . .28,941 | 09/29/2011 | 07/01/2029
34073N  Z8 6|FL HFC SRS 24.75 07/01/2027 . AFE| nn..800,463 | .. 100.675| ..o 609,084 | .....cooovvnncnd 605,000 | ..ooovrrerrerneB00,860 [ oo [ v 194 s [ | o750 | 4816 [ W | 14,369 | 28,738 | 12/14/2010 | 07/01/2027
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039 VFE] vl ,045,625 ...... 108.104 1,291,843 1,195,000 ...1,052,705 67,219 | 10/29/2008 | 10/01/2039
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032 AFE] 1,121,100 | e 103.110 ,144,521 1,110,000 ..1,119,732 58,275 | 01/19/2011| 12/01/2032
49130P YN 8|KY HSG CORP E 4.8507/01/2036...... AFE| 435375 | ...... 102,605 ..oocvvvivne 461,723 12/14/2009 | 07/01/2036
49130T PR 1[KY ST HSG CORP A 4.25 07/01/2033... VAFE] cnn..956,633 | ... 105.123 ...961,875 06/11/2012 | 07/01/2033
56052E M3 9| MAINE HSG SER C 5.00 11/15/2029 AFE| 2,393,750 | e 110.713 2,767,825 12/15/2010 | 11/15/2029
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57586P ZY 5|MA ST HSG 4.40 12/01/2023 [ESSTTTOTRTRTRHIRRTON PO [ [ 1| AFE] o 1,492,500 | ...... 107134 oo 1,607,010 | .ooovrreneee 1,500,000 | ..cooovvreenne 1,493,541 [ oo | e 451 v | e 4.400]......... 4.450|JD....... 11/04/2010 | 12/01/2023
575930 ZC 9|MASS ST HSG 5.27 12/01/2013......ccorvrmrirrrenerierierisneesseissesisessnnes | cevenns I [ 1|.1FE| .................369,538 | ...... 102.089 | ...cvvvnernnens 377,729 | o 370,000 | ..oocrerrrrnns 369,718 | .o | e 75 IO IO 5270 ......... 5.292|JD....... 05/04/2007 | 12/01/2013
594659 AQ 7 [MICH ST HSG 5.00 12/01/2027.......ccvvvevernrieririeinsississinerssssnsneiienes | veveees AFE] 3,917,142 108.385{ ..............3,918,118 | ..............3,615,000 | .............. 3,879,981 (26,052) e | e 5.000......... 3.967|JD....... 07/14/2011| 12/01/2027
61212R H3 3| MT ST HSG SER D 5.20 06/01/2038...........ccvevrmrerereermeriererneesseenes | woveees VAFE] 1,212,313 | 105422 ............1,254,522 | ..............1,190,000 | .......co...c. 1,204,506 .(2,877) IO 5.200......... 4.890|JD....... 02/12/2010 | 06/01/2038
61212R X7 6| MT ST BRD OF HSG-A 4.00 12/01/2038.........cceverermrvreinrirernniseirenins | ever AFE| 1,050,940 | 100.234 | .... 1,049,367 .(1,573) IV I 4.000......... 3.453|JD....... 07/11/2012| 12/01/2038
641272 FX 2|NV HSG RIVERWOOD I&IIA 4.75 04/01/2039...........ccoruverrrremrrrerirerens | coveene VAFE] 2,009,631 | .. 112,069 .............2,185,346 | ..............1,950,000 | .............. 1,998,963 (10,260) v | e 4750 ......... 4.100|AO...... 12/13/2011 | 04/01/2039
647200 P5 7|NM SFMB CL 5.00 03/01/2028 AFE] 1,798,493 | L 109.839 .... 1,788,029 ..(7,808) B I 5.000......... 4.331|MS...... 07/13/2011 | 03/01/2028
64970H CF 9|NEW YORK CITY HSG DEV 4.95 05/15/2036 AFE| 2,052,900 | . 103.801 ..2,030,503 ..(9,906) 08/25/2010 | 05/15/2036
658207 FB 6|NC HSG FIN AGY 4.65 07/01/23. . o VAFE] 1,263,650 | ... 105.435] .............1,339,025 | ..............1,270,000 | .......coo..c. 1,264,797 [ oo | v 376 01/26/2010 | 07/01/2023
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028..........coveerevrerermiirirnrirernnineirenns o AFE] 3,583,742 | .. 116.787 | .... 3,555,142 (20,652) v | 4.500 07/14/2011 | 01/01/2028
658886 DU 7|ND HFA PG SER B 5.50 01/01/2037 VFES 1,818,600 | . 105,925 ............1,779,540 | .............1,680,000 | .............. 1,775,724 (29,767) v | e 5.500 07/13/2011 | 01/01/2037
676907 MW 5| OH HSG AGY 4.85 09/01/2026 VAFE] 701,603 | 104.832] .... 05/19/2010 | 09/01/2026
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025.... AFE] nn..806,975 | ... 108.363 | ... . ...845,000 12/07/2010 | 11/01/2025
708796 EX 1|PAHFA SFM 4.70 10/01/2037 . o VAFE 2,500,463 | ... 103.452f ..............2,632,853 | ..... 2,545,000 08/12/2010 | 10/01/2037
708796 VQ 7 [PAHSG SFM 110A 4.75 10/01/2025........coovvirervrreeerineirsninerisniseerenens | veveees o AFE] 2,834125 | L. 107.855( .... 01/14/2011| 10/01/2025
83755G 4Z 7 {SDHSG SER H 5.00 11/01/26........cvereeririirierierirnerierineniseesseiines | ceveens o VAFE] 1,567,018 | 106.600 | .... 09/24/2010 | 11/01/2026
83755G 5R 4 [SD HSG B HMOWNRSP 5.75 05/01/2028...........ovveueermrireiineisniienes | cevenne - VAFE] 324,000 | .. 106.493] .... 01/12/2011 | 05/01/2028
83755N EU 2|SD HSG DEV SFH 2 4.25 5/01/2032 VAFES 1,008,957 | 114.801 ..1,003,211 09/29/2011 | 05/01/2032
88271H CV 9| TX ST HSG 5.50 12/01/2039 VAFE] 2,129,047 | .. 106.600] ..............2,141,098 | ..............2,008,535 | .....ccc.o..c. 2,106,988 10/27/2010 | 12/01/2039
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032 AFE| i 1,475,375 | 106.589 | .... 1,466,668 05/14/2010 | 09/01/2032
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039 VAFE] 1,319,500 | e 104.066 ..............1,352,858 | ..............1,300,000 | .......c...... 1,312,265 12/10/2009 | 09/01/2039
898700 FK 0|TUCSON AZ SF MTG 5.20 12/01/2039 . . - AFE| 2,023,125 | L 106.993 ] .... 2,000,823 05/26/2010 | 12/01/2039
917436 YA 9|UT SF MTG REV 5.00 07/01/2038...... [SSSTURURTI PO o FE] ..1,679,825 | ... 103.437 | oo R 1,668,946 04/14/2010 | 07/01/2038
924190 EL 1|VTHSG FIN AGY B 4.125 11/01/2042 e i 1AFE] s, 984,463 | ...... 104.900 | ..o 991,305 | oo 945,000 | .ooorivrinnns 982,114 04/11/2012 | 11/01/2042
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHIES. .......ccveiviieriiniiisiisrerssisnisies 63,328,079 |...XXX........ 66,667,871 ..62,049,714 ....63,062,605 | ...oocooooieereeea0 | oo (168,725) | o0 |0 L XXX | XXX XXX ... 897,765 ..2,896,383 .. XXX..ooo. [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s .. 127,735,377 [ ... XXX.ooooue s 134,638,283 123,912,458 .126,168,639 | ..ovovcriiniienns0 [ i (619,070) | oo |0 [ XX [ XXX [ XXX [ 1,450,622 1 5,760,615 | ..... YOS XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
037411 AT 2|APACHE CORP 5.25 04/15/2013 ST OSPTORSPORTOURPOORN BOVPOON I [ AFE] v 2,992,530 | ...... 101376 | ..o 3,041,281 | ..ocvennees 3,000,000 | .oooovvrnee 2,999,586 | ...oocvererenrerrinnns [ v 1,394 [ | | 005250 [ e, 5.299 [AO...... | coorrvirirns 33,250 | oo 157,500 | 04/11/2007 | 04/15/2013
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24.........ccoomvvueiinrineiierineenseirseenns | e . VAFE] 2,079,399 | .. 118.303 | ..vvrirne 2,460,000 | ..ooovreneee. 2,079,399 | oo 1,938,919 [ oo [ verrneend(131,354) | e [ [ 00000 5.996 | v 6.077 [ AO...... | covvvrrrrn 31,170 | v 124,681 | 06/11/2007 | 04/01/2024
064159 AM 8|BANK NOVA SCOTIA 2.5501/12/2017 cerre | . e corvenenen.998,000 | L. 105.385] .... 2593 JJ....... 01/05/2012| 01/12/2017
067316 AA 7 |BACARDILTD 7.45 04/01/2014.......coomvrrieeeeniseieriesesseniesessesinns | oevenns . e ...1,998,180 | ...... 107.897] .... 21,999,368 | oo | e 08 [ e | | e 1450 [ 7477 |AO...... 03/24/2009 | 04/01/2014
086516 AJ 0|BESTBUY CO 6.75 07/15/2013......ccemriirrierieeirceiseiseesssisesienins | oevenns o e ..1,001,820 | ...... 101.500] .... 1,000,268 | ...ccoovvrrrinrieniins [ erernerrenrnenne(379) | o [ [ e 7.250 [ e 7197 | U....... 67,500 | 06/24/2008 | 07/15/2013
093662 AC 8|BLOCK FINANCIAL 5.125 10/30/2014.......ccovvvirerereeiirierinnrserirenens | ceveene o e ...1,988,240 | ...... 105.614 ] .... 1,997,380 [ ...veovvrrrrrervenin [ v 1,332 e e [ 8125 5.201 [AO...... ...102,500 | 10/21/2004 | 10/30/2014
115637 AJ 9| BROWN-FORMAN 5.00 02/01/2014........ccovvemereerrrerieeirneesseessninenes | cevnee - e ..1,992,680 | ...... 104.794 | .............2,095,874 | ..............2,000,000 | ....cccccc.1,998,294 | .oiioioviinrrinrns [ v 1496 | e [ e | 200000 5.000 [ o 5.082 |FA....... ....100,000 | 01/06/2009 | 02/01/2014
12707P AA 3| CABOT CORP 5.25 9/01/2013 » 994,230 | ...... 101.221 ..52,500 | 09/17/2003 | 09/01/2013
141781 AY 0| CARGILL INC 4.307 05/14/2021........ccovereererneererirseensniserssessensssseses | cevnes o e ...2,146,000 | ...... 110.122] .... . 0 05/16/2011 | 05/14/2021
20030N AE 1|COMCAST CORP 5.30 01/15/2014.... [SSTTRRRRRIRT OO o e 1,914,420 | ... 104.893] .... 1,983,898 | ..oocvoivcerieiin | s 14,584 [ ..o | e | o0 8.300 [ i 6.112 JJ....... 07/31/2007 | 01/15/2014
20825T AA 5| CONOCPHILLIPS CA 5.625 10/15/2016 [ESSTIRR IO - e ..2,758,150 | ...... 117.333] ... 2,649,141 (35,855) | .vvrerererrvereneriienns [ e | cerneeenn 5,628 [ e 3.915|A0...... 10/27/2009 | 10/15/2016
22303Q AK 6 |COVIDIEN INTL FIN 2.80 06/15/2015.........cccecrmrerrevirerrersrseierisnins | evveene | R cveviveens | LAFE | ..o.....2,994,360 | ... 104.484 | ... . 2,997,102 | oo | e 1124 [ e | e | 002800 [ e, 2.841|JD....... 06/21/2010 | 06/15/2015
22822R AV 2| CROWN CASTLE TOW 3.214 08/15/2015.......cccovvvvrerveirverneirensnrens | vvree [ oo | vervenenns | AFE | cin...3,000,000 | ... 104.375 ,131,250 ..3,000,000 .0 3.236|MON... | .. 07/29/2010 | 08/15/2015
233851 AK 0|DAIMLER FINANCE 2.95 01/11/2017 . o . 998,250 | ...... 105.090] ..............1,050,900 | .............1,000,000 | ...corirrserin998,570 [ oovorrerncririncins | v 320 [ | e | e 2,950 [ o, 2.988 | JJ....... 01/04/2012 | 01/11/2017
291011 BA 1|EMERSON ELECTRIC 5.00 04/15/2019. . B I [ AFE] v 1,981,100 | ...... 118.903| ..o 2,378,051 | ..c0.eerrn.2,000,000 | oo 1,987,021 | oo | i 1,710 [ | e | e000005.000 | e, 5.122|AO...... 04/14/2009 | 04/15/2019
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293791 AV 1|ENTERPRISE PRODU 8.375 08/01/2086............cccvvveererererenirirernnni | wevvee [ oo [ cerveiins 1| .3FE | oo 1,000,000 | ...... 114.125] oo 1,141,250 | ..coovvreneee 1,000,000 | ..coovereenne 1,000,029 [ ..oovooieeirinerirenin [ e 7 v | e 8375 ......... 8374 |FA..c..| v 34,896 | oo 83,750 | 07/13/2006 | 08/01/2066
302570 BA  3|FPL GROUP CAPTL 5.35 06/15/2013........ccceurvmerrereneernnnisenssnninenes | vevenne | oo | eevvnerinens [ w2FE | i, 1,999,840 | ...... 101917 | v 2,038,332 | coovvrirnenn 2,000,000 | ..oovrvrnvnne 1,999,983 [ ..o | e 36 IO IO 5.350 | ......... 5.352 [ID.ccoce | v 4,756 | 107,000 | 06/11/2008 | 06/15/2013
302570 BC 9 |FPL GROUP CAPITAL 7.875 12/15/2015.......cccevrvrirernririenricisnisenns | veveees ...2,000,000 | ...... 119.331 2,386,629 | ..... 2,000,000 ..2,000,000 e | s 7.875] ... 7.873|JD....... ...157,500 | 12/09/2008 | 12/15/2015
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18.........coevuerereereeemerssenserienirneens | covenns 600,785 | ...... 107.550 | voovernerneens 646,144 | .....covvvrns 600,785 (11,310) IO 7.760 | ......... 8.918 [ MON.. 09/22/1999 | 08/20/2018
41011W BJ 8|JOHN HANCOCK GLB 5.25 02/25/2015 . v [ oo | e | LAFE | .994,970 | L. 106.296 | ..............1,062,958 | ..............1,000,000 | ....ccc0oee0in.998,857 [ ooiooiioiirriiniins | o 490 [ I 5.250 ] ...ccnn. 5.307 | FA....... 02/10/2003 | 02/25/2015
47102X AC  9|JANUS CAP GROUP 6.119 04/15/2014..........cccouvvemurmerrmrernenrnniinenn | vevvee oo [ evvvriinen [ W 2FE | c1ii00.2,996,730 | ... 103.741] ... 22,999,383 | oo | s 448 v | e 6.119]......... 6.136 | AO...... 06/04/2007 | 04/15/2014
478115 AA 6| JOHNS HOPKINS 5.25 07/01/2019.......ccomvvemerrrerineernerrseenenensenneninns | vevnne [ oo [ evvnrivnens [ WTFE | 1ii0002.2,298,390 | ... 119.742] ... 2,298,750 | cvvovvreriereneerienes | e 158 B I 5.250 | ......... 5.260 [ JJ....... 03/19/2009 | 07/01/2019
581557 AU 9| MCKESSON CORP 5.25 03/01/2013.......ccvvrvverernrirnnnnisennirersnnnnens | eoveeee | oo [rvervsrcnnn [ WFE] 1,991,600 | ... 100.775] .... ..1,999,731 02/28/2007 | 03/01/2013
61532X AC 0 [MONUMENT GLOBAL 5.25 01/15/2014.........covvvenvrrverirerernceneniseinenns | vvnes | oo | veverneriene | AFE | 2,491,050 | ... 104.302 2,498,452 01/10/2007 | 01/15/2014
61532X BS 4 |MONUMENT GLOBAL 5.50 04/22/13........c.coccrmrmirevrmirerinnreernnnnrnnns | vevvene | oo | evvrvveons | AFE | 002,998,710 | ... 101.468 1 .... 2,999,910 04/18/2008 | 04/22/2013
6325C0 AR 2| NATL AUSTRALIABK BK 5.35 06/12/2013.........cconvvenvvrerrmerrerrncenens v | R| v | LIFE | cec..4,999,800 | ... 101.992] .... 4,999,980 06/05/2008 | 06/12/2013
65463P AD 9 [NIPSCO CAP MRKTS MTN 7.82 04/03/2017........coveserermremerrererneennne | vvree | oo | verirserians | o 2FE | 1,024,380 | ... 110.357] .... 01/13/2003 | 04/03/2017
65548Q AA 2 |NORBORD DELAWARE V/R 02/15/2017........ccoosvrervrinnernnirerinnreninnes | vevens | oo | evnrveens | W3FE | i 981,370 | ... 107.550 04/10/2007 | 02/15/2017
66988A AC 8|NOVANT HEALTH INC 09A 4.65 11/01/2014.......ccooovvemernerrncennnnnenns | vvees | oo | veververane | LAFE | 02,997,450 | ..... 106.711] .... 09/10/2009 | 11/01/2014
709599 AE 4| PENSKE TRUCK LEASING 3.75 05/11/2017.....ccvvvervvrnennievnnrerinns | eoveee | oo [evviivionn [ W2FE | 11,998,560 | ... 102.212] ... 05/08/2012 | 05/11/2017
744593 AC 8|STEER-IBM-Z2 6.415 06/01/18 ceevrerennenssenessssenene | e | oo | vevvseeeens | AFE | .. 406,364 | ... 114.819] .... 404,173 04/23/1999 | 06/01/2018
78573A AB 6| SABMILLER HOLDINGS 2.45 01/15/2017......ccovveeeernneeneienrerneenenreee | cvvvee | oo | vevirseiians | n2FE | 1,996,180 | ... 104.521 | oo 2,090,412 | e 2,000,000 01/10/2012 | 01/15/2017
81683R AB 0|SEMINOLE TRIBE 5.798 10/01/2013 veee | veree | oo | eerrernen | W2FE | ine.200,000 | ... 102.644 205,288 | .... 200,000 10/06/2005 | 10/01/2013
822582 AF  9|SHELL INTL FIN 4.00 03/21/2014.........cocemvvenerenerrnerrerenenrnsninsenennes | vevenee | R | cevvvine [ WIFE | 1i002.2,999,190 | ... 104427 | .ovorrnes 3,132,818 | oo 3,000,000 03/18/2009 | 03/21/2014
84383Q AA 1 [SOUTHN STAR CENT 6.00 06/01/2016..........c.ccocvemrrrrerirerimnncnnireins | onnie | oo | verivnriens | 2 2FE | 101,992,000 | ... 109.287 | oo 1,092,868 | .......c...... 1,000,000 04/13/2006 | 06/01/2016
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13..... reernernnenn 263,411 | 101.066 251,998 249,341 . 07/27/1998 | 07/01/2013
87612E AT 3 |TARGET CORP 5.12501/15/2013.... SSVTTURRNIRORR DOV AGIFE] 1,993,480 | e 100.146 | .... ....2,000,000 1,999,943 | .o | e AT s [ [ 050125 1000005.200 [ W | 47,264 01/14/2008 | 01/15/2013
883556 AS 1| THERMO FISHER 3.2 05/01/15.......coomivierirerinsiierieresesinieneiinns | ceveene | 2FE| ... 1,493,805 | ...... 105.440] ... , R 1,496,992 8,000 04/20/2010 | 05/01/2015
88579E AE  5[3M CO 4.37508/15/2013 MTN.....ocvvmrererrrinerenresnersesisseessissssssnnsns | wonneen | oo | veverneninns AFE] 2,638,700 | ... 102.495] ..............2,562,384 | .............. 2,500,000 | ..oovrvrnvnne 2,521,086 04/15/2009 | 08/15/2013
88732 AK 4| TIME WARNER CABLE 6.20 07/01/2013........covvvreemrieineirernniseerenins | vves . . . ..2,993,640 | ...... 102.797 | .... 2,999,288 06/16/2008 | 07/01/2013
89152U AA 0| TOTAL CAPITAL 3.125 10/02/2015.......ccomevrrrereerrernerieesnenienirenenns | s R]. ATFE] 2,986,830 | ... 106.4611 ..............3,193,830 | ..............3,000,000 | .......c...... 2,993,647 09/25/2009 | 10/02/2015
903243 AA  1|URS CORP 3.85 04/01/2017........ovrereerreieirnrerneriesesseesseisssisesssenens | cevenns - v 1,997,240 | ... 103.216 | .... 1,997,671 03/09/2012 | 04/01/2017
950840 AA 6| WESFARMERS LTD 6.998 04/10/2013..........coverevirirerreinninerirerencns | ceveene R]. | AFE] .. ...1,500,000 | ...... 101.435] ..o R 1,500,000 04/03/2008 | 04/10/2013
984121 CF 8| XEROX CORP 2.95 03/15/2017.....ccvverernmirnresemsssmissrssssessnsssnsssessnne | senenne | oo | crvosnennnns v = 998,750 | ...... 102.380 [ .ovevrernn 1,023,798 | oo 1,000,000 | ..oooovvricnnns 998,937 03/08/2012 | 03/15/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 84,670,583 [ ... XXX.iovv | covererinns 89,642,291 | .oovovrerns 84,479,697 [ ..coovvnnns 84,426,343 | ... 43,633 [ oo (176,887) [ oo |0 [ XXX e XX | XXX ] e 1,089,227 | ......... 4,115,586 |..... XXXeoven | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie
05948X D4 0 |BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18........covvvemrvrriererncerineeaes [ s AFM 139,926 | ...... 101.500 | voovvveirnncns 142,560 | .ooovvvenirinn 140,453 | oo 139,960 | oo | e, 243 ....7,023 | 11/07/2003 | 12/25/2018
07324F AB  6|BAYV 2007-B 1A1 SEQ STP 8/28/47........ccovvererenirrerirerenerinseenerienns | o AFM | 670,656 | ...... 102.700 688,770 670,662 | .... 07/20/2007 | 08/28/2047
1248MP  AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36... 2MAM | .................388,942 | ....... 99.780 388,088 388,944 | ..o 388,944 05/08/2007 | 12/25/2036
12641Q AA  0|CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.... 2| AFM .135,659 141,680 188,308 [ oo [ e 371 05/31/2009 | 09/26/2037
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37. 2FM | ... reernerene 1137,796 | 1,126,530 | .cooovvrennee 1,122,263 [ ..o | v 379 05/31/2009 | 07/26/2037
12641Q AF 9| CSMC 2009-7R 4A2 SUB CSTR 7/26/37.... ARM | s 300,000 | ........ 40.000 | ..o 120,000 | .o 300,000 | .oovvrrrrinee 224,380 [ ..covvirreeiernnns [ e (X0 2] | I— 11,778 05/31/2009 | 07/26/2037
12641Q AG 7|CSMC 2009-7R 4A3 SUB CSTR 7/26/37.... AFM 150,000 22.500 33,750 150,000 ...52,677 (1,7117) 05/31/2009 | 07/26/2037
12641Q AH 5|CSMC 2009-7R 4A4 SUB 6.00 07/26/2037. AFM 150,000 150,000 ...20,857 (1,488) 05/31/2009 | 07/26/2037
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037... AFM ..262,842 . 300,068 ..26,113 (16,240) 05/31/2009 | 07/26/2037
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36 AFM | . 581,152 | ........ 61.500 | .vvuvirrrnnn 430,541 | oo 700,067 | ..ocvvvrrrnes 116,630 | ovvvecerreericriees | e 40,401 05/31/2009 | 05/26/2036
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36..........ccconrvevrnrirernrnnens | wrvee | oo | eorerrnes 2| AFM | o 161,976 | ...... 104.500 | ..ooovreriirenne 168,031 | oo 160,795 | covvvvrrirs 145,240 (5,326) 05/31/2009 | 01/26/2036
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12641Q CP  5|CSMC 2009-7R 12A2 SUB 5.75 1/26/36..........covvererermeevirineirniinnrines | wevivee [ [ e 2[AFM | o 120,977 | ...... 104.000 | ...ooonvrrecs 125,816 | cooovrvvrrin 120,977 | v 120,627 | oo | v (101) v | e 5750 ......... 5.725 | MON... 05/31/2009 | 01/26/2036
12641Q CQ 3| CSMC 2009-7R 12A3 SUB 5.75 1/26/36..........ovvvrrererneernreiserneriinnenns | eevieee oo [ cerneeinns 2[AFM | o 60,487 | ...... 102.000 61,697 60,487 180,330 [ [, (45) IO IO 5.750 | ......... 5.732 | MON... 05/31/2009 | 01/26/2036
12641Q CR 1| CSMC 2009-7R 12A4 SUB 5.75 1/26/36.........cccrvvvrvrrrmrircivrrnsirenneres | woveres AFM ..60,487 92.000 55,648 60,487 280,342 | | (42) e | e 5.750 | ......... 5.737|MON... | . 05/31/2009 | 01/26/2036
12641Q CS 9|CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........ccvvvemeremrrrerirnecrieinerinens | covenne ARM | s 127,698 83,483 | ... 127,698 ...65,148 .(1,856) IO 5.750 | ......... 8.371|MON... | . 05/31/2009 | 01/26/2036
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37...........cccomrvvmrrercrinrins | corieee AFM ..1,342,663 | ......105.500 | ....ooncee. 1,416,509 | ..coocrnne 1,342,663 | e 6.000]......... 6.167 | MON... 05/31/2009 | 06/26/2037
12641Q CX 8|CSMC 2009-7R 13A2 SUB 6.00 06/26/37. AFM 335,426 299,368 335,426 v | e 6.000......... 6.054 | MON... 05/31/2009 | 06/26/2037
12641Q CY 6|CSMC 2009-7R 13A3 SUB 6.00 06/26/37... AFM 167,713 167,713 278,397 | e [ e (630) B 6.000]....... 12.503 | MON... 05/31/2009 | 06/26/2037
12641Q CZ 3|CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. ARM | . ..272,969 X 335,426 ...81,980 (7,895) MON... | . 05/31/2009 | 06/26/2037
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ARM | . ..35,633 36,434 35,633 235,445 | e [ 373 MON... 05/31/2009 | 04/26/2037
12641Q DE 9|CSMC 2009-7R 14A3 SUB 5.75 4/26/37 AFM 212,184 MON... 05/31/2009 | 04/26/2037
12641Q DF 6|CSMC 2009-7R 14A4 SUB 5.75 4/26/37 AFM MON... 05/31/2009 | 04/26/2037
12641Q DG 4|CSMC 2009-7R 14A5 SUB 5.75 4/26/37 AFM MON... 05/31/2009 | 04/26/2037
12641Q DH 2|CSMC 2009-7R 14A6 MEZ 5.75 4/26/37. AFM MON... | . 05/31/2009 | 04/26/2037
12641Q FK 3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37. AFM | .. MON... 05/31/2009 | 09/26/2037
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036.. AFM (74,526) MON... 12/08/2005 | 05/25/2036
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034.. AFM 451,605 451,758 | ..ooovirer 449,205 | i | e 2,535 MON... | .. 04/13/2004 | 06/25/2034
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035. AFM 266,000 268,010 | .oovveernnn 289,141 | i [ (942) MON... 11/10/2005 | 11/25/2035
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035... AFM ..945,554 (6,791) MON... | . 06/17/2004 | 02/25/2035
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36.. AFM 688,133 . MON... | .. 05/05/2006 | 06/25/2036
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036. AFM 353,550 353,557 MON... 03/22/2006 | 03/25/2036
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035... AFM 1,940,871 | .... . X MON... 08/11/2005 | 08/25/2035
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34 AFRM | . .875,567 | ......101.875] .......c.........689,878 | oo 677,180 | .oovvvvvrrnee 672,618 | ..o | e 1,564 MON... 09/07/2004 | 10/25/2034
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033 AFM | 8,372 [ 1099640 | e 8,343 | 8,373 | v 8,373 MON... 11/18/2003 | 10/25/2033
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034..........ccorvernireeirerinrereeineenns AFM | ... 1,354,225 | ..103.563 | .............. 1,402,786 | .............. 1,354,531 | v 1,346,077 [ oo | e 1,609 MON... 08/12/2004 | 07/25/2034
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........covvvveviieiniirernninnins AFM ....1,366,664 MON... 11/18/2004 | 09/25/2034
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 AFM 482,786 | ..ovvoverrerr 875,988 | oo | s 797 MON... | .. 07/18/2005 | 09/25/2034
41161P TN  3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35 AFM ...1,214,590 MON... | . 07/09/2008 | 11/19/2035
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45... . AFM | . 923,584 ....30,556 MON... | . 07/09/2008 | 08/19/2045
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........cvvuererrerernnrererinns [ covvees | e [ ovrerees 2[AFM | o 1,289,368 (38,155) MON... 02/07/2006 | 03/25/2036
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 AFM 444,199 MON... 03/31/2009 | 01/26/2036
47232D AX 0|JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36, AFM 488,312 . MON... | .. 03/31/2009 | 01/26/2036
47232D AY 8|JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36 AFM 244,156 202,033 | .... 240,000 MON... 03/31/2009 | 01/26/2036
47232D AZ 5|JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36, AFM 244,156 | .......67.344 | ................. 161,627 | oo 240,000 MON... 03/31/2009 | 01/26/2036
47232D BA 9| JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36, AFM 244,156 MON... 03/31/2009 | 01/26/2036
47232D BB 7|JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36.. AFM | 895,239 | .......36.356 | ... 319,929 | ..e..880,000 [ i 183775 | e | e (14,570) | 30,164 MON... | . 03/31/2009 | 01/26/2036
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37 AFM MON... 03/31/2009 | 07/26/2037
47232D BQ 4|JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37 2FM 799,584 805,980 815,830 MON... 03/31/2009 | 07/26/2037
47232D BR 2| JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37 AFM 308,918 380,297 407,915 , MON... 03/31/2009 | 07/26/2037
47232D BS 0|JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37 AFM 278,533 277,548 407,915 142,239 | oo | e (531) MON... 03/31/2009 | 07/26/2037
47232D BT 8| JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. AFM ..867,855 623,663 ...1,427,703 329,516 (23,687) MON... | . 03/31/2009 | 07/26/2037
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 BFM | ... 112,426 . ..62,864 | ... 226,332 | oo 7,701 (7,861) MON... 03/31/2009 | 07/26/2037
47232Q AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......vvvurrirrrirnervnrreeinseinseins | eves | oo | cevieeens 2/ AFM | o 962,431 | ......106.610| ... 1,055,740 | ..oovvvirnne 990,282 | ..cvovvvrrinen 947,323 (12,206) MON... 04/12/2012 | 11/26/2037
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47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.........covreemrvmerirerinrrnns | ceveene o2 AFM | 1,015,971 [ 0102.790 | e 1,044,317 | oo 1,015,971 | oo 1,009,581 [ ..ovevvvvrrnerveni [ eeverrenenen(3,025) | oo [ v [ 6,250 | e 5.871 [MON... | ccvvrcrirs 5,292 | v 63,496 07/26/2037
47232V AM 4| JMAC 2009-R4 3A2 SUB SSUP 6.25 07/26/37.........ovvemereerirneernrinens | cevenne . 221,302 | ... 295,569 | ...ccvovrrrnaen 231,140 | v | rveeineennen(2,902) | oo [ | e 8.250 | i 6.747 [MON... | .ecvvvrrrirncs 1,539 | oo 18,473 07/26/2037
47232V AN 2| JMAC 2009-R4 3A3 SUB SSUP 6.25 07/26/37........ccccevrvrrerrnrnverernnes | woveee | oo [ervieecn [ AFM | i 134,349 | 54720 | e 73,516 | .... 134,349 ...31,284 07/26/2037
47232V AP 7|JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.. 56,412 | .... 134,349 ..18,113 07/26/2037
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37...........ovvevvvnrrcnnicvcians | eveeee [ [evrrcce [ AFM | 137,085 | 31970 | i 63,743 | .... 199,384 | oo 7,370 07/26/2037
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36.. 95,013 |. 93,951 ...93,951 02/26/2036
47232V GD  8|JMAC 2009-R4 31A3 SUB SSUP 5.75 2/26/36..........cccovvemererererneeannes | eevnne | o [ ervvneen2 [ AFM | 133,004 | 1 97113 | 128,677 | v (RY:1728 132,108 | oo 02/26/2036
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36...........ccrvvrrerrvrnvrnnnens | eovnes | oo [ o2 [ AFM | i 133,004 | ........86.653 | ..o 14817 | s 132,502 | oo 132,265 | ..o 02/26/2036
47232V GF 3| JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36...........ccovvvvererererneennnes | vevree | oo [erveren2 [ AFM | 0. 199,508 | .......68.574 | oooocoinne 136,294 | .ooovvvvcrin 198,754 | ooovvvvrciie 140,199 | oo 02/26/2036
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.. . 121,058 67,867 | .... 123,375 ...39,911 02/26/2036
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035........c.ovvereervrrrrcrinnns | ceveene e 2 [ AFM | 2,016,991 | .......81.000 | ...occonece. 2,230,393 | .o 2,753,572 | ccovvvrrnen 2,044,098 |...cooovvrirerirerirnns 12/25/2035
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46..........ccovvemrrrererseernnrirneinens | s ....2,481,406 .1,609,812 2,481,406 ...1,514,349 10/25/2046
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35... PR I B . . ...2,415,622 2,263,498 | .. 2,415,630 2,807,833 | o 08/25/2035
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036...........cccmveervrererrsirneriienes [ eoreees e 2 AFM | 551,575 | .......60.125 | ..ccoovvvrnnce. 331,635 | .overrerirns 551,576 (13,273) 10/25/2036
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10/25/2034..........coovvermrrmrrcnirnrirernnis 323,787 | ... 321,528 10/25/2034
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036 650,307 | .... 840,122 (36,819) (7,712) 01/25/2036
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34 ...447,064 06/25/2034
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36... ,519,754 02/25/2036
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36. ...572,852 02/25/2036
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ....428,038 08/25/2031
86359B RB 9 [SASC 2004-9XS 1A4A SEQ SPT 05/25/34. . 1,134,010 05/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... ..45,834,748 .35,957,189 .(96,246) | ...........450,117 | .o 41,942 |0 [ XXX [ XXX XXX el 201,837 02,420,312 | XXX ] e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
173067 AC CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.. ....2,980,277 ...2,936,995 (12,126) 04/15/2040
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49... ....1,254,762 ...1,214,887 ..(1,754) 03/15/2049
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49..........ccmverrerernrrrerireeescnins | covenne 1,475,250 1,454,544 ...1,452,015 .(1,274) 12/10/2049
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038... JOOT I [ . . . ..553,626 | ... 553,626 01/10/2038
46625Y QR 7|JPMCC 2005-CB12 A4 SEQ 4.895 9/12/37.......coovvvverirreririirireriinens | ceveene e 2 AFM | 4,659,375 | .....109.420 | ............... 5,471,000 | ..oovverneen 5,000,000 | ....covvvnes 4,910,414 09/12/2037
46625Y VU 4|JPMCC 2005-CB13 A31 SEQ CSTR 1/12/43.........oceomeremerrerirncinseinns | crvenne 4,019,872 .3,996,000 4,000,000 4,000,000 17,639 01/12/2043
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.. R I B . . ...143,689 ...787,028 | .. ..761,812 | .. ..755,089 .3,458 06/12/2047
46631B AD 7|JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049.........ccooveremrrrerirererneennns | covenne e 2 | AFM | 5,000,704 | ......106.000 | .............. 5,300,000 | ..ooovvernees 5,000,000 | ..ooovvvrnees 4,991,144 06/15/2049
55312V AB MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.......cccoovvinvriiniiininsrianiinnns | o e [AFM [ 728,943 ....751,487 743,108 736,800 12/12/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 21,390,288 22,577,568 ..21,716,580 21,550,970 | .o | i 51,570 | 0 [0 [ XX [ XXX [ XXX ] 96,902 1,173,306 | XXX [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015.......covvererrrvirernrirersniseireninees | erveees IO [ 800,260 | .... 797,767 797,760 01/15/2015
42805R AU 3 |HERTZ 2009-2A A14.26 3/25/14.... . I [ [ . 1,499,910 | ......100.541 | .....ccooonce 1,508,115 | covovrrrne 1,500,000 | ... ...1,499,996 .1,065 03/25/2014
758202 AH 8|REED ELSEVR CPTL 3.125 10/15/2022 I e TLAAM | s 1,691,457 | .......98.383 | ..o 1,663,663 | ...ooovvenn 1,691,000 | ..ocoivnnnee 1,663,664 (27,788) | ovvvovvvsenereene(B) [ o Lo [ 000030125 [ 100000003122 [ ADue | o, 11,010 [ 10/15/2022
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... .3,989,122 .3,972,039 ....3,988,768 ...3,961,420 (27,788) | .. .. 12,817
3899999. Total - Industrial & Miscellaneous (Unaffiliated)................couvervoereerrierssiesiiesrsesiesisssiesssesssesssesssssseiesns | convienes 155,884,740 .156,054,371 159,165,466 145,895,923 (80,402) | .. ..1,400,782
Hybrid Securities - Issuer Obligations
58551T AA 5 | MELLON CAP IV 6.244 06/29/49 1......ovviiiiiriiiniincniississsississsne s | ....... | . | ........................ 2,000,000 .1,880,000 2,000,000 | .ooeeernn2,000,000 [ 1o | | e | | 000 | i 6.244 | MJSD. 2,667
4299999. Hybrid Securities - Issuer Obligations....... .2,000,000 .1,880,000 2,000,000 | ..............2,000,000 | .......... 0 O I (1) XXX...... XXX... 2,667
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4899999. Total - Hybrid SECUMIES.......cvuivuriiiiiisiiiei s .2,000,000 | ... XXX.ooiree | corininnens 1,880,000 | ...ocoovrenee 2,000,000 | ..o 2,000,000 | ........ 0 0 0 [ 0 .. XXXt XXX DSOS . 2,667 | oo 103,107 | ..... XXXeoowoo [ oo XXX..ooo
Totals
7799999. Total - ISSUET OblIGALIONS. .. ...veevsreserisrisseens s sneaes v 184,631,781 | .. XXX, 179,504,697 ...182,046,473 .(929,523)] ... XXX [ 2,144,968 | .........8,294,446 | ..... XXX [ e XXX......
7899999. Total - Residential Mortgage-Backed Securities . s . 46,955,000 |...XXX. . ..50,098,165 | ... 37,076,824 XXX | e 206,740 | ........2,479,154 | ... YOO XXX.oooe
7999999. Total - Commercial Mortgage-Backed Securities . s 21,390,288 | ... XXX..oooowr | v 22,577,568 | v 21,716,580 [ ....o.co..d 21,550,970 XXX | 96,902 | ... 1,173,306 ... XXXeovooo [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . s 67,383,816 | ... XXX. ...70,706,919 ..66,105,097 67,090,640 (27,788) | .. (168,686) | ... XKoo | e 712,169 | ........2,975,653 |..... XXXeowweo [ oo XXX..ooo
8399999. Grand Total - BONAS........cc.cevvervrrieiiiiciieieiesie s 320,260,885 | ... XXX. .328,313,597 317,424,540 ...307,764,908 (80,402) | .. (596,340) XXX... ..3,160,780 | .......14,922,559 |..... XXXeovo | o XXX......
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Preferred Stocks - Industrial and Miscell (Unaffiliated)
42307T 30 6[HEINZ (H.J.) CO SER B 8.00% 07/15/2013........cvvrerermrerans [ o JROTRN IS 25.000 | .oovveerinne 0.25 {99,952.587 | ..........c... 2,498,815 [104,000.690 | ..............2,600,017 | ..ccoosrrenas 2,500,000 | .oooerecrierineninee | eerrernenenni 200,000 [ oo | e 2,070 2,070 | oo RP2UFE | 07/10/2008
459745 70 9 [INTL LEASE FIN B 5.59.......ccriiiiiiiirieinnineierinsissessiernns | ceevenes 32,000.000 .64,000.000 ..2,000,000 O I 0 [ P4UFE... | 04/20/2006
486606 50 2|KAYNE ANDERSON MLV INV E 4.25 04/01/2019.......cocvrere | cvvrenee OO I 60,000.000 ..1,500,000 5,682 5,682 | .ovoverrirnrieninns RP1ILFE. | 03/14/2012
56062Y 20 1|MAINSOURCE FINANCIAL A5.00........cccrmurrermmmirrnriirirnnins R...... [T [T 1,000.000 ...937,780 58,126 03/29/2012
61747S 50 4 [MORGAN STANLEY A 6.1856..........ccostveurreerinrircrirerirnniens [ e v | e 100,000.000 1,870,000 22,500,000 | .eoovveernrireriinninens | e 101,688 | o | 01,029,000 [ oo | e 630,000 | ...coocrvrnc 399,000 06/27/2006
693475 85 7|PNC FINANCIAL P 6.125. I I IOV I 80,000.000 . 2,219,200 . ..2,000,000 219,200 04/19/2012
693475 AK 1 |[PNC FINANCIAL SER 0 6.75 12/31/49......cccovvvriverirrcninns | cevrenes wee |2,000,000.000 | ...ooovevrirreiriiiins | 01,005 | i 2,009,570 | ......112.750 | ..............2,255,000 | .....c.ce..... ,000,000 918 .| 07/20/2011
74251V 20 1 [PRINCIPAL FINL A 5.563.........cvvuueeeirmerieneinenienissenssennns | eoeeens v | e 15,000.000 1,466,250 ..1,500,000 83,445 | oo | i 41,250 41,250 .| 06/14/2005
876851 80 9|TAYLOR CAP GRP B 5.00.. RO I 1,300.000 . 1,167,686 . .1,167,686 |.. . 132,500 | oo | s I I 0 06/13/2012
902973 15 5|US BANCORP SERIES B F/R........coconireirierineeieniseenieis | cvviiee v | e 100,000.000 |......cccc0..e..0.01 | ......24.680 | ..ovvoueens 2,468,000 |........24.680 | ..............2,468,000 | ............. ,500,000 | ..ocvveniene 22,361 | coovreeerenn88,958 | oo | 280,440 280,440 03/22/2006
902973 86 6|US BANCORP SER A V/R......ccovvumririieiiesinerissineesaseins | caveies v | e 1,000.000 ...866,000 | ...... 866.000 866,000 ...725,000 8,944 ...136,000 136,000 | .. 09/21/2011
902973 88 2|USBANCORP7.875C rerre | R 60,000.000 1,536,000 | ........ 25.600 | .coovernnee 1,536,000 | ...ccconee 1,500,000 | ..oovvvuened 30,188 (103,800) | .. 03/10/2008
929328 30 O [WSFSFIN CORP A 5.00.......ccmmmimrermrreniersesissenisnsnnses | eeveres RO IO 1,000.000 . 995,906 995.906 995,906 ...921,780 74,126 03/29/2012
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049........cccovimrnrrnnnnrinnns | cevenes ... |..1,000,000.000 |...ooovoviiirinnins | oo 1.042 | i 1,042,124 | ...... 114.750 | ... ...1,147,500 1,056,250 23,497 | e 79,800 [ [ (6,506) (6,506) .| 09/21/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...... 21,281,140 | .. XXX..o0ene v 22,563,679 | ............22,808,496 | .. 90,303 | .o 1,068,494 [ 0 ] i 1,734,342 | v 2,164 | ..o 630,000 |.......c.... 1,106,506 XXX
8999999. TOtAl = PTEFITEA SOCKS. ... vvveceeieii ittt 21,281,140 | .. XXXoooooore | v 22,563,679 | ............ 22,808,496 | .............. 90,303 | ..cc...... 1,068,494 | ..ooviiiiiinnd (V) [ 1,734,342 | ..o, 2,164 | ......... 630,000 |........... 1,106,506 XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

4

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 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
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
039380 10 O|ARCH COAL INC......coouieiriiniieieriseise e ssssesssessssessssssisns | eseies [OOSR 55,000.000 | ..ocvourernerinerins 402,600 | ........... 7320 | e 402,600 | ............. 600,036 4,950 | v | e 23,650 221,086 | . (197,436) L 03/29/2012
060505 10 4 |BANK OF AMERICA CORPORATION.. e . ...77,320.000 ..897,685 . 985,830 3,093 AB7,780 | ..o | e 467,786 | ..ovoeveeiriiicie [ 06/26/2009
086516 10 1|BEST BUY CO INC......cooomirirrerriiieriesieeeeesseisessessesss st ssesssssssssenens . | ...26,000.000 | .. ..308,100 ..308,100 | . 840,216 | ...ocverrererereniinines | e 17,160 . 332,116 |. (332,116) L 03/30/2012
24702R 10 1| DELL INC..oooiiiiiiie sttt ssssns | eevinees JUOOR IO 100,000.000 | ..oovvvnrvverirnns 1,014,000 | ........10.140 | oo, 1,014,000 | ..ooovvrrieirnne 1,192,105 8,000 | ... 8,000 | oo | s (178,105) . (178,105) L 07/23/2012
428236 10 3|HEWLETT-PACKARD CO. 627,000 | ........14.250 | .o 627,000 947,849 5808 | ... 8,976 . (123,640) 197,209 | . (320,849) L 07/17/2012
43785V 10 2|HOMESTREET INC . . . 715,400 | .........25.550 | ....... 715,400 308,000 [ ..ooveurererereirnninee | rerereereriseseensene | e . 407,400 | ..vooerceeieiienes | e 407,400 | oo [N 02/10/2012
58933Y 10 5|MERCK & CO. INC.....cooviiriiieiiieirneieiesissiesissssssssie s isssssssessanens | sevenens oo | 20000000 20,000.000 | i 818,800 | ........40.940 | ...cooooviriririnns 818,800 | ...cccconvene 681,298 8,600 |...... 33,600 | oo [ e 64,800 64,800 L 07/02/2010
681919 10 6|OMNICOM GROUP........... 599,520 | .......49.960 | ..oovoviriiriririn 599,520 591,962 | ..ovvocrvrerencrrvninnee | everrrreernnneen 10,800 [ oo | v 7,558 . 7,558 L 05/30/2012
695042 10 1|PACIFIC VENTURES GROUP INC . . | 500 | ...........0.500 | ...... 500 | . 204,000 11/20/1996
717081 10 3| PFIZER INC....oouivirirricisiseiesiessesiesisessesssessesseneess s ssenssens | eseiens RPN IO 20,000.000 | .......... 501,586 | ........25.079 | ....... 501,586 | ..cocovvvnnee 284,398 07/02/2010
92553P 20 1 [VIACOM INC CLASS B......ccoovvnrrrnrinienns o [ I 20,000.000 | .oooooveiiiiinninnas 1,054,800 920,570 04/04/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .. et | e 6,939,991 7,356,264 |......cocooonn 22,408 XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
595302 ZZ 3| MID-CONTINENT ASSURANCE COMPANY........cccovumrmirmireieriseersnsinirnnins . .100,000.000 | ...... 23,059,870 230.599 | ... 23,059,870 08/31/1992
595301 ZZ 8|MID-CONTINENT EXCESS AND SURPLUS INS 100.000 | ..ocveerverrinene 16,295,471 |.162,954.710 | ..ovvvervvernens 16,295,471 434,202 . . . | 12/29/2009
595302 ZZ 6|MID-CONTINENT SPECIALTY INS SERV INC ....50,000 50,000 50,000 . 0 K 06/15/2009
67920@ 10 4| OKLAHOMA SURETY COMPANY. . .18,728,294 18,728,294 ,980,828 12/31/1980
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 58,133,635 58,133,635 0
9799999. Total - COMMON SHOCK......vvuieririiisiri it 65,073,626 65,073,626 | ....cooovvvins 30,806,264 120,679
9899998. Total - Preferred Stock from Section 1. 21,281,140 22,563,679 ....22,808,496 ..1,068,494 ,734,342 ,106,506
9899999. Total - Preferred and Common Stock . . SO UORRR T 86,354,766 87,637,305 ....53,614,760 ..1,189,173 ...7,158,593 ..5,780,347

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 MH 0]U.S. TREASURY NOTES 2.25 01/31/2015........ s [ ‘ 12/31/2012 | GOLDMAN SACHS & CO....cuuiiuiiriiriiiiiisiissesesiessenssssissssssssesessensssssssssssssssenss | tosssmsssessesssoesssensssssssesssessssensenessnssssnssns | cootessmsssessensonsssensssssssesssnssssenssenes 916,231 | .o 880,000 | ... 8,385
0599999. Total - Bonds - U.S. GOVEIMMENL.........iiuiiiireiiiieieesni s OO OO OO OO OO OO PO OO OO PO PO PP PO PO OO POO PO PP PP PO PO PPOUPTRl [FPPT PO PO PP PP PPP PP PP PPTOPRPOPPTPROOR 916,231 [ .o 880,000 [ ..o 8,385
Bonds - U.S. Special R and Special A ment
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 . s 06/11/2012 | WELLS FARGO BROKERAGE.... e | b . 1,045,500 | ..ooovvvreiriericereeieneiens 1,000,000
61212R X7 6| MT ST BRD OF HSG-A 4.00 12/01/2038........cccvvumrrirerireerneiseineieesiessesesseenns 07/11/2012 | RBC DOMINION........covvumirmiireimeeiaerie it isess st ss st st sessseess | seessesssesssessssesssssssesssssssssssenes . 1,050,940 .1,000,000
924190 EL 1[VTHSG FIN AGY B 4.125 11/01/2042 . BTN 04/11/2012 | CITIGROUP. . . 1,041,760 .1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: . ettt ettt etetetetuetettietet et s aetet s e etetesasteteseAetes s aet et s Aeeet s e Aete b s ae e et s e te st e AeteseAeAetessetetesae A et et e set et s an e et s eA et et s et etssetet et naetesnsseetanaeae . 3,138,200 ...3,000,000
Bonds - Industrial and Miscellaneous
064159 AM  8|BANK NOVA SCOTIA 2.5501/12/2017 . . 01/05/2012 | BARCLAYS AMERICA... e . ..998,000 .1,000,000
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015 . s 04/30/2012 | GREENWICH CAPITAL MARKETS, INC s | e e . 1,999,969 .2,000,000
233851 AK 0 [DAIMLER FINANCE 2.95 01/11/2017 ....covivvinrieineiciernsisessesissnsnenns 01/04/2012 | CITIGROUP.........ocvuiiiiiiiriiiiteissiesse s ssss s ss st ss s ssensens | sostbssssessesssss s ss s st b bbb ensns | oessenssebses bbb bbb 998,250 .1,000,000
47232Q AA  1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE . 04/12/2012 | J. P. MORGAN SECURITIES....... . 1,102,748 1,134,660
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ et 1212612012 [ CaPItAl INETESE. ..o v ssenssenns | sesesses st ss st b bbb st enbensres | ohstses bbb 316 3,090
709599 AE 4|PENSKE TRUCK LEASING 3.75 05/11/2017. . 05/08/2012 | J. P. MORGAN SECURITIES........ccomiiurirririerinisneiieriessiessesssseesessessssessesssnnes | ossssesssessssssesssssssesssssssesssenes . 1,998,560 .2,000,000
758202 AH 8|REED ELSEVR CPTL 3.125 10/15/2022 . s 10/24/2012 | EXCRANGEM. ......cooveeeeieieiieeise s sss bbbt ninene | cibeesss bbbt . 1,691,457 |. .1,691,000
78573A AB 6 |SABMILLER HOLDINGS 2.45 01/15/2017........ N 01/10/2012 [ J. P. MORGAN SECURITIES........ccomiiiririiiiiirisiieiiessissiesisssessssessssessenssenes | ossissesssesssssssesssssssesssssssssssenes . 1,996,180 | ovoovevrverierierereiierienies 2,000,000
903243 AA 1| URS CORP 3.85 04/01/2017......courvrrerireereesseineriesisnsesensseissessssssensnenes 03/09/2012 | MORGAN STANLEY & CO....... BTN R N . 1,997,240 .2,000,000
984121 CF 8| XEROX CORP 2.95 03/15/2017......cvvurieniireiirisiississsisssisesssssississseeas 03/08/2012 | BANK OF AMER/ML.. ettt | et | bbb s 998,750 .1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous . . . OO PO OO OO OO PO PO PO PO PUP PP PP PO PP PPS PO PPPTPPRUTO 13,828,750
8399997. Total - BONAS = Part 3.ttt ettt ettt ettt e e e Aot E et e R ee R A et AR At A A e s bt et e A s bt s At et et st st st enea 17,708,750
8399998. Total - Bonds - Summary Item from Part 5 O OO OO OO O OT ST O PO PP OO PPPPO
8399999. OBl = BONAS. ...tttk f £ f LA E R E R EE LR E LR RS R R E e eLbLEeEE oL L eEE L LR R LR LR E R R E LR
Preferred Stocks - Industrial and Miscell
486606 50 2|KAYNE ANDERSON MLV INV E 4.25 04/01/2019... s 03/14/2012 | BANK OF AMER/ML.. . 60,000.000 . 1,500,000 | +.vveuveeeeseerseneseesenssesse s | et
56062Y 20 1 [MAINSOURCE FINANCIAL A 5.00.........cuumririiriinerieriseeessesseiseesessseessssisessssesesssees 03/29/2012 | BANK OF AMER/ML.. . 1,000.000 | .ooouvenrerireeieiserieeieeeeeeeeenas 937,780 [ oot
693475 85 7|PNC FINANCIAL P 6.125.........cooeverieririerierieneieeienineenns 04/19/2012 | MORGAN STANLEY & CO....... ST . . 80,000.000 . 2,000,000 | ovourerrrinireneeeseiere e
876851 80 9| TAYLOR CAP GRP B 5.00.......c0cmruueeireereereinersesisesesessssissesssesssesssessessssenns 06/13/2012 | BANK OF AMER/ML.. . 1,300.000 . 1,167,686 e
929328 30 O [WSFS FIN CORP A 5.00........ccuiieiiimininmssieerssssssesesssssssssssssessasssesssnssssansensaes 03/29/2012 | BANK OF AMER/ML.. . 1,000.000 | ..o 921,780 ettt nenenenens | oeetetet ettt et nenererans
8499999, Total - Preferred Stocks - Industrial and Miscellaneous: ettt . et | ettt ettt b sttt sttt n et et en e ternaetanan 6,527,246 XXX oteveveveeeveeceeenenis | e 0
8999997. Total - Preferred SIOCKS = Pa 3........c..oviieiieici ettt snees ettt ettt ettt et et et E Ao e RS E A At AR Atk E e A bt et e A skt s Rttt en st s enea . .. 6,527,246 XXX B 0
8999999. TOtal - Prefermed SHOCKS. ... .ttt OO OO OO OO PO OO PO OO OO O PO OO OO PO OT PP PP PO P PP POT PP PP POP PO PPRPPP OO . 6,527,246 XXX i | e 0
Common Stocks - Industrial and Miscellaneous
039380 10 O [ARCH COAL INC.......coeviiiierieieieieeie et 03/26/2012 | ISI GROUP INC......oovvirrirririireiierisisesssisisssie e ssss s ssesssssessessssssenses | onssessssssssssessesssssesssssnssnsne 10,000.000 | .ovoiveveriiieieieeeiseeeeeeene 116,485 XXX iteieiiieieinneienieies | o s
039380 10 O|ARCH COAL INC......coourirrerrrireirerissiesiesisees s sssessessssesssssssans 03/28/2012 [ ISI GROUP INC......ouvomrirriieeireiseiseeissssessessss st ssssessesssens | sosesssesssessssssssessssssssssssnsssses 30,000.000 ..324,366 XXX
039380 10 0|ARCH COAL INC OSSR 03/29/2012 | INTERSTATE . . . . 15,000.000 XXX
086516 10 1|BEST BUY CO INC......ocoorreriririmerierieresseissiserieseessensssssessessesessenes 03/29/2012 [ ISI GROUP INC......oveurerriiirirerisesseisssssesie st sssse s . 20,000.000 XXX
086516 10 1|BEST BUY CO INC.....oovvueireiirieiierieeiseesssise st issesssssssssenes 03/30/2012 [ INTERSTATE.......oovuurimerireereeiseisessesieeeseesssisesssssssessssssaeees . 6,000.000 XXX
24702R 10 1|DELLINC . 07/17/2012 | BERNSTEIN . . . 50,000.000 XXX
24702R 10 1| DELL INC...oovvorecrerieeecereicesssiieenenes 07/23/2012 | BERNSTEIN........courvruirmeinireieieeisesssesiseessesssssse s sses s ssss st . 50,000.000 XXX
428236 10 3|HEWLETT-PACKARD CO 03/28/2012 [ INTERSTATE.......orvvriirrireirneineissiiesiesesse s ssenes . 24,000.000 . XXX
428236 10 3|HEWLETT-PACKARD CO. 07/10/2012 | ISI GROUP INC . ...15,000.000 ..287,685 XXX
428236 10 3|HEWLETT-PACKARD CO. o 07/17/2012 [ BERNSTEIN. ...t . 5,000.000 . ...93,788 XXX
43785V 10 2| HOMESTREET INC......ctviiiirirrirrirniinsiiesiesi s siesssessesessenns 02/10/2012 | FRIEDMAN BILLINGS RAMSEY........c.coovvivirriinrins . 7,000.000 | cooovermeenieiierieeienieseseienie 308,000 XXX
43785V 10 2| HOMESTREET INC......ootvuurvrerirerirneiserissiiesiesseesessssesse s sssssssenas 03/09/2012 | Stock Split 2.0 for 1.0 7,000.000 . XXX
43785V 10 2 [HOMESTREET INC......cooiiiriiriirniieriesiseesie et 11/08/2012 | Stock Split 2.0 for 1.0. . 14,000.000 . XXX
681919 10 6| OMNICOM GROUP.........coouuiririrrireersiseriesiessssee s esssenienes 04/19/2012 | BERNSTEIN........corvrmerreimiieieieseiesssesissesssesssssse s ssss s sssssessenssssssesens . 10,000.000 | .voovverrerrerenreesereeerieseeneseenns 494,508 XXX
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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
681919 10 6| OMNICOM GROUP.........cooumriiririreirseiseiiesiesises e sssssssenen 05/30/2012 | RAYMOND JAMES & ASSOC.........ccoreumrimeemeineisnsssssessesssssessssssssssessesssssssesens 2,000.000 XXX
92553P 20 1 |VIACOM INC CLASS B......ccccooverivunriinniienns 04/04/2012 [ INTERSTATE.......... 20,000.000 ...920,570 XXX

9099999. Total - CommOn StOCKS - INAUSEFIAl ANA MISCEIANMEOUS.......... ettt E s eeEeEEeef e R EE e E e e E SR f L E 8RS E R E£EEEE SR E 8 E S8 E L8Rt 5,200,736 XXX

9799997. TOtAl - COMMON STOCKS = P ..ottt ettt s s es et esessebsee st essessesssessessessessasessesse | e4essessesassessesssssesassessessesaesesses e s et ensesse s e s eesesses et st eesebees et esses et et ensessessessnsensessesanses 5,200,736 XXX

9799998. Total - Common StOcks = SUMMANY HEM FTOM PAIE 5.ttt st ee et sesessee | oefeeseeseeseeoe8ee 1o EeEoeEeE8 e e e eE 4L 8 e 08 e 8428401 £E e E 4L 0o E8eEe e 2842840 £ EeE4E 0o 08401 £E e 8420 S 01 LE e HE8 401 o0 e 8 4L 0 HE8 £ 08 eE 1 eheEE 40 S0t e 4e 0o E8 e et sehentee et et sesensessenantanss | chssossesssessssnsenes et antensen et et st ensenntes 3,733 XXX

9799999. TOHAl = COMIMON STOCKS........c..ouivivieiictetcecteieictete ettt ettt et saeteteesaet et e tetebeseeaeeessstetesessstesssesesessssesesssssesssseses  4essssesessssssessssesesassssssasassesesessetesessesesessssetesnseeesessetetessesst et s setetesansetansnsetesesastetansseees 5,204,469 XXX

9899999. Total - Preferred And COMIMON SEOCKS..............cooueiueieriiiiiieiitetieeiieseststeete sttt sessee s es st seesseseessssessessebssssssessessessssensesses | fessesassssesssssessssessesssssssesssssesesessessesses et st esse b e st esses et s ense s s et st ensebses st eseessessnsnes 11,731,715 XXX e | e

9999999. Total - Bonds, Preferred @na COMMON STOCKS. ... .. .. ieiiiiieteteitet it itet ettt et esteetet st stetesstesesssetesesesessssesesessesesassesesesasssaes  s1etesassssssssssesessssssesassesesesssesesaesesesessesesesoeseees e se st s aeaesee et et sosseeed e et et eeeseh s e Aot s e se b et oL et et es et et et e s b et e ettt eaeten e et et s snbesananaenas 29,569,408 XXX i | vt ereeinas
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSsIP 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
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017.. ... | 03/01/2012. | MBS Paydown 0.044427028.......... | .ccoovvmrirrrrrnrinenn. 18,536 03/01/2017.
83162C HH 9| SBAP 1997-20C 17.15 03/01/2017.. ... | 09/01/2012. | MBS Paydown 0.03330753........ccoe. | cooerermrererierineenns 22,239 03/01/2017.
912827 7L 0|U.S. TREASURY NOTES 4.875 2/15/2012.............. ... 1 02/15/2012. | Maturity 100.0......c.ccoiirrivrinrinriinnnns [orneeisnssinsnnniinnns | cevnnes 1,645,000 . 02/15/2012.
0599999. Total - Bonds - U.S. GOVEINMENL.......c.oiviiiieiiisisirsiseeenessise s 1,685,775 1,760,507 | .......... 1,686,933 | .oooviiiiieenn0 oo (1,158) | o0 | (1,158) 0 e 1885,775 | 0 0 0] 42,350 XXX......
Bonds - U.S. Political Subdivisions of States
034132 AR 1|ANDERSON TWP OHIO 4.00 12/01/12. ... | 12/01/2012. | Maturity 100.0........coverrvrmrverrrenies | coremriesiieeseieniis | coeeens 1,660,000 | ........1,660,000 | ........ 1,686,610 | ........... 1,664,745 | ..oooovevvvvrne | cvrreran(745) | i [, (4,745) | oo | e 1,860,000 | oo [ | eevvvrinnenn0 [ 66,400 | 12/01/2012.
172252 WX 2| CINCINNATI SD CLAS 5.00 12/01/2012 v | er | 1200172012, [ Maturity 100.0.......covvvecveeirerieiienies [ errreiesieeiseseiienes | cevees 1,000,000 (11164) | e [ 1,000,000 | s | e | e | 50,000 | 12/01/2012.
442331 MX 9[HOUSTON TX SER A 5.00 03/01/2012........c00everes ... 1 03/01/2012. | Maturity 100.0......cccccvirvivrnrinriinnnns [ oreneeisnissiinnnnninnns | cerenes 1,525,000 | ........1,525,000 | ........1,665,986 | ........1,533,316 | ....cocovvvvirens | coeeeeee(8,316) [ oo | v (8,316) | ovvevrerreriane | wrerereeen 1,525,000 [ 1vvvivvsniinnns | evnrinnssieninnins | cveisniininnen | 38,125 | 03/01/2012.
2499999. Total - Bonds - U.S. Political Subdivisions of States.. ..4,185,000 (24,226) [ ....ooovvrvvnd0 | eiiiienn4,185,000 | o0 [0 | 0 [ 154,525 | ..... XXX......
Bonds - U.S. Special R and Special A ment
010541 AM 2| ALABAMA FED HWY 5.25 03/01/2014 .1 03/01/2012. | Call 100.0......courverreerirnrricrerenins | e | s 1,000,000 S| RN IS (4,844) | ..o | eereeren 1,000,000 [ oo e | e 0 [ 26,250 | 03/01/2014.
010869 CX 1|ALAMEDA CA TRAN SUB D 6.125 10/01/12 ... 10/01/2012. | Maturity 100.0.........eveevrrrrererierirns [ cerreierieeisnsniesnes | ceveees 2,000,000 ) ..(18,876) 10/01/2012.
047856 ET 2[ATLANTA SFM A GA 5.25 12/01/2039. ... 01/01/2012. | Partial Call 100.0.........ccvvvrernrirerins | cevrvrieirnrieierineenes 10,103 )| 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039. ... | 02/01/2012. | Partial Call 100.0........cccmrvrerirerirs | e 96,023 )] 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039 .1 03/01/2012. | Partial Call 100.0........ccvvvervrirris [ e 10,019 ) 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039. ... | 04/01/2012. | Partial Call 100.0.........ccccovrverrrerrs | crrerrrrmrieriirerieninns 9,951 ) ... 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039. ... | 05/01/2012. | Partial Call 100.0.........cccmrrvmerrerrs | e 9,925 )| ... 12/01/2039.
047856 ET 2[ATLANTA SFM A GA 5.25 12/01/2039. ... 1 06/01/2012. | Partial Call 100.0.........ccvvvrervrirerins | cevrvrveirinrreierineenes 10,175 )| 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039. ... 1 07/01/2012. | Partial Call 100.0.........ccoevvrvrerirerns | cerrerrreisrireierieninns 20,886 )] ... 12/01/2039.
047856 ET 2 |ATLANTA SFM A GA 5.25 12/01/2039..........cccvvenee ..109/01/2012. | Partial Call 100.0.........ccrvrvrervririrs [ e 10,510 ) 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039. ... | 10/01/2012. | Partial Call 100.0.........ccooervvrrreerrs [ corerreeriiesiieeiirenies | v 109,442 )] 12/01/2039.
047856 ET 2 [ATLANTA SFM A GA 5.25 12/01/2039. ... | 11/01/2012. | Partial Call 100.0.........ccovvvererrrirerins | cerrrrreririrererineines 72,832 )| 12/01/2039.
047856 ET 2|ATLANTA SFM A GA 5.25 12/01/2039, ... | 12/01/2012. | Partial Call 100.0.........cccerrvrerrrerrs | corerrirnrieniirerieninns 85,283 )| ... 12/01/2039.
114760 EG 2|BROOMFIELD CO SER C 6.00 12/01/12. ... | 12/01/2012. | Maturity 100.0.........eveverrrererierinns [ cerereiesieeisnsninnes | evenes 1,370,000 12/01/2012.
130575 Z7 1|CA RURAL HOME MTG 5.30 02/01/49.... ..| 11/01/2012. | Partial Call 100.0 15,000 02/01/2049.
130575 Z7 1|CA RURAL HOME MTG 5.30 02/01/49 .. | 12/01/2012. | Partial Call 100.0 301,500 301,500 02/01/2049.
246395 MC 8|DE HSG AUTH D 4.30 07/01/2017 ... | 07/01/2012. | Partial Call 100.0 95,000 | .ovvvrnenne 95,000 07/01/2017.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ... | 01/01/2012. | Partial Call 100.0.........ccccovrverrrerrs | e 30,000 ..30,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ... | 02/01/2012. | Partial Call 100.0.........ccoevremrrrrerins | e 5,000 5,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ..| 03/01/2012. | Partial Call 100.0 5,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029 .| 04/01/2012. | Partial Call 100.0 5,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ... | 05/01/2012. | Partial Call 100.0 5,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ... | 06/01/2012. | Partial Call 100.0.........ccocevrverrrmrrs | crremrrrerieriirerieninns 5,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ... | 07/01/2012. | Partial Call 100.0.........cccvmrerrrrrerrs | e 30,000 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029.... ...109/01/2012. | Partial Call 100.0.........ccovvvrernrirerins | vevrvereiririreierineenes 5,000 07/01/2029.
246395 WY 9|DE HSG AUTH A-14.90 07/01/2029 .| 10/01/2012. | Partial Call 100.0 15,000 . 07/01/2029.
246395 WY 9 [DE HSG AUTH A-14.90 07/01/2029.... ... | 11/01/2012. | Partial Call 100.0 15,000 15,584 |. 07/01/2029.
246395 WY 9 |DE HSG AUTH A-14.90 07/01/2029 ... | 12/01/2012. | Partial Call 100.0 SO O 5,000 | ..ccerrerrn5,000 | i 5,198 | i 5,195 |. 07/01/2029.
31392E 3S 7 |FNR 2002-71 PD PAC 5.50 10/25/2031... ... | 01/25/2012. | MBS Paydown 0.02965144............. | cccoceererernernnrineenns 25,253 10/25/2031.
31392E 3S 7|FNR 2002-71 PD PAC 5.50 10/25/2031... ... | 02/25/2012. | MBS Paydown 0.01752978.........ccc.. | cevrvrvvrnrrneierinnins 30,304 10/25/2031.
31392E 3S 7 |FNR 2002-71 PD PAC 5.50 10/25/2031... .| 03/25/2012. | MBS Paydown 0.0094185..........cccc. | coevereermirerermrrinnas 20,278 10/25/2031.
31392E 3S 7 |FNR2002-71 PD PAC 5.50 10/25/2031..........coovvees | ooe 04/25/2012. | MBS Paydown 0.0.........cccoveverneernns | corvrrimrinnieiineinns 23,546 10/25/2031.
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31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031.........ccoovvvverne ... 1 01/25/2012. | MBS Paydown 0.16873398.........c... [ covereernrvreririrerinins | v 129,914 .129,998 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 02/25/2012. | MBS Paydown 0.14191814.........c.c. | v | e 134,079 134,166 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 03/25/2012. | MBS Paydown 0.12345406............. | ccoerevrerneriririneenne 92,320 92,380 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 04/25/2012. | MBS Paydown 0.10188859. 107,827 .107,897 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/203 .. | 05/25/2012. | MBS Paydown 0.07570125 .130,937 131,021 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 06/25/2012. | MBS Paydown 0.0499655 .128,679 128,762 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 07/25/2012. | MBS Paydown 0.03137454............. | ccocrvvrvnirririnnenns 92,955 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 08/25/2012. | MBS Paydown 0.01446411.........co. | cooevenreneenirineins | cevreerienns 84,552 09/25/2031.
31392H TJ 2|FNR2003-1 PG PAC 5.50 9/25/2031... ... | 09/25/2012. | MBS Paydown 0.0......... 09/25/2031.
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022.. .| 01/15/2012. | MBS Paydown 0.05000577 02/15/2022.
31392W B3 3| FHR 2512 PE PAC 5.50 2/15/2022 ..| 02/15/2012. | MBS Paydown 0.04043346. 02/15/2022.
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022 ... | 03/15/2012. | MBS Paydown 0.030400609............. | cecoerrerrnrrrererianenns 60,197 02/15/2022.
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022 ... | 04/15/2012. | MBS Paydown 0.01833453 I O 72,397 02/15/2022.
31392W B3 3| FHR 2512 PE PAC 5.50 2/15/2022 ... | 05/15/2012. | MBS Paydown 0.00761187.........cco.. | covrevrernrermrnninnins | wovernrienns 64,336 02/15/2022.
31392W B3 3|FHR 2512 PE PAC 5.50 2/15/2022 veee | o | 06/15/2012. | MBS Paydown 0.0.........ccvvererneenes [ correreerirneereninneenns 45,671 02/15/2022.
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031.........cccovvevunnen ... 1 01/15/2012. | MBS Paydown 0.06426247............. | cocveeernrereenniicins | v 78,351 09/15/2031.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09/15/2031.... ... | 02/15/2012. | MBS Paydown 0.05185499............. | ceooerevrvnerierincenne 62,037 09/15/2031.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09/15/2031.... ... | 03/15/2012. | MBS Paydown 0.03813589............. | ceoerererernriiniincenns 68,596 09/15/2031.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09/15/2031.... ... | 04/15/2012. | MBS Paydown 0.02549626............. | ..ccocovrrvrnrrrnrirenn. 63,198 09/15/2031.
31393G BZ 6|FHR 2545 HE PAC 5.50 09/15/2031.... weee | o | 05/15/2012. | MBS Paydown 0.01706642............. | cceereernerenrenerienns 42,149 09/15/2031.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09/15/2031........c.cocrvvvnnnee ... | 06/15/2012. | MBS Paydown 0.00549879..........c.. | ceevevervrirereriniines 57,838 09/15/2031.
31393G BZ 6 |FHR 2545 HE PAC 5.50 09/15/2031.... ... | 07/15/2012. | MBS Paydown 0.0.........cocvererermeenee | correrverinerierineenns 27,494 09/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031.... ... | 01/15/2012. | MBS Paydown 0.042409...........cccc. | coverermivinrinniinneenns 47,762 12/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031.... ... | 02/15/2012. | MBS Paydown 0.03110307.........ccc. | cooervrmrvrrerierirnnenne 56,530 12/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031.... ... | 03/15/2012. | MBS Paydown 0.02095028............. | c.oeeerererereererneenns 50,764 12/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031.... .| 04/15/2012. | MBS Paydown 0.00905663............. | ..cocorrirriierinnnnns 59,468 12/15/2031.
31393H Z5 4|FHR 2550 PG PAC 5.50 12/15/2031 .. | 05/15/2012. | MBS Paydown 0.0.. 45,283 12/15/2031.
34073N 78 6|FL HFC SRS 24.75 07/01/2027 ... | 01/01/2012. | Partial Call 100.0............... 20,000 07/01/2027.
34073N 78 6|FL HFC SRS 24.75 07/01/2027... ... | 07/01/2012. | Partial Call 100.0.........cccovrvrerrrerrs | coerrirmrienirerieninns 20,000 07/01/2027.
34073N 78 6|FL HFC SRS 24.7507/01/2027... ... | 10/01/2012. | Partial Call 100.0.........cccemrvrrrrrerrs | e 30,000 07/01/2027.
358184 HD 4 |FRESNO CA SER C 4.97 10/01/14.. .1 07/27/2012. | MORGAN KEEGAN & COMPANY.. [ ...covvrnrverririreienins | wrererniae 495,000 495217 10/01/2014.
358184 HD 4|FRESNO CA SER C 4.97 10/01/14.. .| 08/03/2012. | CITIGROUP....... 566,375 .569,499 10/01/2014.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32.. ... | 01/16/2012. | MBS Paydown 0.27319572 . 72,612 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 02/16/2012. | MBS Paydown 0.26243257............. | coereervnerierernnenne 53,816 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 03/16/2012. | MBS Paydown 0.24598725 I O 82,227 01/16/2032.
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32 ... | 04/16/2012. | MBS Paydown 0.23718771.......ccovw. | covreerernnernnnninnins | wovernreenns 43,998 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32.. .. | 05/16/2012. | MBS Paydown 0.22639886 53,044 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 06/16/2012. | MBS Paydown 0.21230118 . 70,488 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 07/16/2012. | MBS Paydown 0.20119081.........ccc. | ceorervervrerierincenne 55,552 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 ... | 08/16/2012. | MBS Paydown 0.18954378.........c... | ceovereerenernerineenns 58,235 01/16/2032.
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32 ...109/16/2012. | MBS Paydown 0.1773287........cccooue. | covrveerernnereenninnins | overnrienns 61,075 01/16/2032.
38373Y A3 8|GNR 2003-6 BE PAC 5.25 1/16/32 weer | | 10/16/2012. | MBS Paydown 0.16362397..........c.. | oeverreerreernernnnins 68,524 01/16/2032.
38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32.......cccvvvivvrrnienne ... | 11/16/2012. | MBS Paydown 0.14781319.......ccccc. | covrvrrreririrererineins 79,054 01/16/2032.
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38373Y A3 8| GNR 2003-6 BE PAC 5.25 1/16/32.......cccccvivvrenienne ... | 12/16/2012. | MBS Paydown 0.1368..........ccccccouve | cormrrvmienrinniineenns 55,066 01/16/2032.
407271 GN 9 |HAMILTON ECON KING 5.97 06/01/2016.. ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ..ccevereervverrirnns | wrverirs 185,000 184,997 06/01/2016.
407272 K3 6|HAMILTON HOSP-J-OH 4 05/15/2012. v | .. | 05/15/2012. | Maturity 100.0........ovvevvrereerireierinnns | corverseiseiiesesieniens | covenine 1,540,000 1,540,061 05/15/2012.
407793 AK 4 [HAMILTON OH ELEC A 3.90 10/15/2012................ ... 10/15/2012. | Maturity 100.0.........cvvvvrrevrnrerrinnines [ oreeeerineirnnseiinnns | vervees 1,000,000 .999,781 10/15/2012.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... |... | 01/01/2012. | Partial Call 100.0 25,000 21,984 |. 10/01/2039.
46940R AB 2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... | 04/01/2012. | Partial Call 100.0 80,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... | 05/01/2012. | Partial Call 100.0.........cooemrverrrerrs | e 25,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... | 07/01/2012. | Partial Call 100.0.........ccoemrvmrrrerrs | e 25,000 10/01/2039.
46940R AB 2|JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... 1 08/01/2012. | Partial Call 100.0.........covvvrernrirerins | corrvrreiririrererinnenes 30,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... |... | 09/01/2012. | Partial Call 100.0 .135,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039 ... | 10/01/2012. | Partial Call 100.0.........cccccovvvmerrerrs [ cireriniircrirerinens 65,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... | 11/01/2012. | Partial Call 100.0.........ccvvvrererirerns | cerrerreisnrreierinnenes 70,000 10/01/2039.
46940R AB 2| JACKSONVILLE FL HSG FIN 5.625 10/01/2039..... ... | 12/01/2012. | Partial Call 100.0.........cccevrenrrirerrs | e 80,000 10/01/2039.
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032.... ... 1 05/01/2012. | Partial Call 100.0.........ccrvvrvrerrermrirs [ rrirerreriieisnneiienns | e 125,000 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12/01/2032.... veer | - | 06/01/2012. | Partial Call 100.0.........cvumrrvrrrireris [ correreeriineererirneenns 35,000 12/01/2032.
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032................ ...109/01/2012. | Partial Call 100.0.........ccevrererrererins [ rrirervriieiseisenienns | e 105,000 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12/01/2032.... ... | 10/01/2012. | Partial Call 100.0..........coemrverrrmrrs | crremrirerieriirerienenns 65,000 12/01/2032.
474553 AE 4|JEFFERSON SFM B LA 5.25 12/01/2032.... ... | 11/01/2012. | Partial Call 100.0.........ccorreerrrerrs | e 80,000 12/01/2032.
474553 AE 4 |JEFFERSON SFM B LA 5.25 12/01/2032 ... 1 12/01/2012. | Partial Call 100.0.........ccvvrvrerrererins [ rrirerreriieinnineiienns | vevnnis 145,000 12/01/2032.
49130P YN 8|KY HSG CORP E 4.85 07/01/2036. v | e [ 01/01/2012. | Partial Call 100.0......cvvrevereerrrirens | e 5,000 07/01/2036.
49130P YN 8[KY HSG CORP E 4.8507/01/2036.........c.coucrvrvreren ... | 04/01/2012. | Partial Call 100.0.........ccovvvrerrrirerns | vevreererrvrirererineines 10,000 07/01/2036.
49130P YN 8|KY HSG CORP E 4.85 07/01/2036.. ... | 05/01/2012. | Partial Call 100.0.........ccoomvverrrmrrs | crerrrierieriirerieninns 25,000 07/01/2036.
49130P YN 8[KY HSG CORP E 4.8507/01/2036.. ... | 07/01/2012. | Partial Call 100.0.........cccrrremrrrerrs | e 25,000 07/01/2036.
49130P YN 8|KY HSG CORP E 4.8507/01/2036.. ... | 08/01/2012. | Partial Call 100.0.........cccomrverrrerrs | corerrirnrieriirerinninns 25,000 07/01/2036.
49130P YN 8|KY HSG CORP E 4.85 07/01/2036.. ... | 09/01/2012. | Partial Call 100.0........cccurrrrerrerirs | e 10,000 07/01/2036.
49130P YN 8[KY HSG CORP E 4.8507/01/2036.. .. | 10/01/2012. | Partial Call 100.0 50,000 07/01/2036.
49130P YN 8|KY HSG CORP E 4.85 07/01/2036.. .| 11/01/2012. | Partial Call 100.0 15,000 07/01/2036.
49130P YN 8|KY HSG CORP E 4.8507/01/2036.. ... | 12/01/2012. | Partial Call 100.0 80,000 07/01/2036.
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 ... 1 08/01/2012. | Partial Call 100.0.........ccovvvrererirerns | cerrerreirneireierinnenes 75,000 07/01/2033.
49130T PR 1|KY ST HSG CORP A 4.25 07/01/2033 ... | 09/01/2012. | Partial Call 100.0 SOOI OO 10,000 07/01/2033.
56052E AW 8| ME HSG AUTH F-2 5.25 11/15/2027 ..| 04/10/2012. | Partial Make Whole Call 100.0........ [ .cccovevrvervrirerreins | verveis 120,000 122,396 11/15/2027.
56052E AW 8 |ME HSG AUTH F-2 5.25 11/15/2027.. .. | 06/15/2012. | Make Whole Call 100.0.........ccrvverne | covmrermeerenirieerserins | cereens 2,160,000 2,203,131 |. 11/15/2027.
57586P ZY 5|MA ST HSG 4.40 12/01/2023 ... 07/01/2012. | Partial Call 100.0........cccerrvmrrrerrs | e 30,000 29,862 |. 12/01/2023.
57586P ZY 5|MA ST HSG 4.40 12/01/2023 ... | 11/08/2012. | Partial Call 100.0.........ccovvverererireins | cerrerrreirnrireierienines .170,000 169,217 12/01/2023.
575930 ZC 9|MASS ST HSG 5.27 12/01/2013.. ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ...ccooveernrernrincenne .195,000 194,878 12/01/2013.
575930 ZC 9|MASS ST HSG 5.27 12/01/2013, ... | 12/01/2012. | Sinking Fund Redemption 100.0..... | ...covveverrrererinnines 200,000 .199,875 12/01/2013.
594659 AQ 7|MICH ST HSG 5.00 12/01/2027... .| 06/01/2012. | Partial Call 100.0 10,000 12/01/2027.
605155 AD 2 |MISSION TX DEV 5.20 04-18 C12 (RSP).... ... | 04/26/2012. [ Call 100.0.......cucvuvrrrrerrieieeiiniees [ vrerernriseisnnerienns | eviees 1,500,000 04/01/2018.
61212R H3 3|MT ST HSG SER D 5.20 06/01/2038... ... | 06/01/2012. | Partial Call 100.0.........ccoovvrererireins | cerrerrreierrreierinnenes 70,000 06/01/2038.
61212R H3 3|MT ST HSG SER D 5.20 06/01/2038... veee | | 12/01/2012. | Partial Call 100.0.........vvverrrreneris [ eorerreiienineiienins | ceveriens 115,000 06/01/2038.
641272 FX 2|NV HSG RIVERWOOD I&IIA 4.75 04/01/2039......... ... | 04/01/2012. | Partial Call 100.0.........ccovvvrernrirerins | covrveveiririrererinnenas 20,000 04/01/2039.
641272 FX 2|NV HSG RIVERWOOD I&IIA 4.75 04/01/2039......... ... 1 10/01/2012. | Partial Call 100.0........ocevvrvrerirerns | cevrerreisrireierieninns 30,000 04/01/2039.
647200 P5 7|NM SFMB CL15.00 03/01/2028..........cccovrvrrrernnn ... 03/01/2012. | Partial Call 100.0.........covvvverrrirerns | cevrvereirrrirererineines 25,000 03/01/2028.
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647200 P5 7|NM SFMB CL15.00 03/01/2028..........cccovrrrirernne ...109/01/2012. | Partial Call 100.0.........cccevererrernrins [ rrirernrrieiinireieins | e 150,000 157,530 03/01/2028.
647200 P5 7|NM SFMB CL 15.00 03/01/2028 ... | 11/01/2012. | Partial Call 100.0.........ccvvvvererireins | cerrerieirnnireierinnines 60,000 03/01/2028.
647200 P5 7|NM SFMB CL |5.00 03/01/2028 ... | 12/01/2012. | Partial Call 100.0.........cccvrrvrerrerirs | e 55,000 03/01/2028.
658207 FB 6 |NC HSG FIN AGY 4.65 07/01/23, ... 1 06/01/2012. | Partial Call 100.0.........covvvrernrirerins | cevreereirinireierinnenes 60,000 07/01/2023.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028.. .| 01/01/2012. | Partial Call 100.0 35,000 . (2,248) |. 01/01/2028.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028 ... 1 07/01/2012. | Partial Call 100.0.........ccevrererrererins [ rrereemriieineiseiienns | vevvnis 110,000 117,065 .(7,065) 01/01/2028.
658886 DU 7|ND HFA PG SER B 5.50 01/01/2037... ... 01/01/2012. | Partial Call 100.0.........ccvvvrererirerns | cerrerrreirneireierinnenes .150,000 .161,205 ..(11,205) 01/01/2037.
658886 DU 7|ND HFA PG SER B 5.50 01/01/2037... ... | 07/01/2012. | Partial Call 100.0.........ccoemrvmrrrerrs | e .170,000 .182,698 ..(12,698) 01/01/2037.
658886 EN 2 |ND ST HSG FIN AGY 5.80 07/01/2032.... ... 01/01/2012. | Partial Call 100.0.........covvvrerrrirerins | cerrerreiririeierineines 230,000 230,000 238,050 237,007 | oo | cvrrreene(7,007) [ oo | e (7,007) 07/01/2032.
658886 EN 2|ND ST HSG FIN AGY 5.80 07/01/2032 .| 03/01/2012. | Partial Call 100.0 930,000 930,000 962,550 .958,334 28,334) . 07/01/2032.
658886 EN 2|ND ST HSG FIN AGY 5.80 07/01/2032.... .1 05/01/2012. | Partial Call 100.0.........ccoovevimriinis | e | v 110,000 110,000 113,850 113,351 (3,351) 07/01/2032.
658886 EN 2|ND ST HSG FIN AGY 5.80 07/01/2032.... ... | 07/01/2012. | Partial Call 100.0.........cccorvvrrrerrrs [ eorerremriiesiieeiiisnies | v 400,000 412,187 ..(12,187) 07/01/2032.
658886 EN 2|ND ST HSG FIN AGY 5.80 07/01/2032.... ... | 10/01/2012. | Partial Call 100.0........cccumrvmrrrrerrs | e 5,000 07/01/2032.
676907 MW 5[OH HSG AGY 4.85 09/01/2026.... ... 1 03/01/2012. | Partial Call 100.0.........ccvvvrernrirerns | cerrvrreirinrreierinnenes .450,000 453,221 09/01/2026.
676907 MW 5| OH HSG AGY 4.85 09/01/2026.... veee | | 09/01/2012. | Partial Call 100.0........ccvuvvrerirciries [ v .485,000 488,472 09/01/2026.
676907 MW 5| OH HSG AGY 4.85 09/01/2026...........cccovvevrrrierernne ... 12/01/2012. | Partial Call 100.0.........ccvvvrerrrirerns | vevrvrreiriniererineenes 615,000 619,403 09/01/2026.
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 ... | 02/01/2012. | Partial Call 100.0.........cccemrverrrerrs | crerrirerieriirerienenns 5,000 | coooereenrn5,000 | v 775 | e 4,787 11/01/2025.
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 ... | 05/01/2012. | Partial Call 100.0.........cccmrrvmerrerrs | e 50,000 11/01/2025.
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 ... | 08/01/2012. | Partial Call 100.0........cccccovrvmrrrerrs [ v 30,000 11/01/2025.
677377 Q3 0|OH HSG FIN AGY 4.00 11/01/2025 v | o | 11/01/2012. | Partial Call 100.0.......coevvrrenrrierins [ cerrereervrneererireenns 5,000 11/01/2025.
708796 EX 1 |PAHFA SFM 4.70 10/01/2037.......ccvvvvverinririririrnns ... 1 07/10/2012. | Partial Call 100.0.........ccvvvrernrirerns | cevrrererveirererineines 40,000 10/01/2037.
708796 EX 1|PAHFA SFM 4.70 10/01/2037 ... | 10/01/2012. | Partial Call 100.0.........ccooervvrrreerrs [ corerreeriiesiieeiirenies | v 130,000 127,790 10/01/2037.
708796 EX 1|PAHFA SFM 4.70 10/01/2037 ... 1 12112/2012. | Partial Call 100.0.........ccvvvererrrirerns | cevrrerereeirererineines 65,000 63,895 10/01/2037.
745291 RN 6|PUERTO RICO PUB FIN 5.25 8/01/2030 ... 102/01/2012. [ Call 100.0......vvuvvrrireririnrerierieiens | cevreeeeissesseserinnenes 2,000,000 | ........2,000,000 | ........2,148,660 | ........... 2,122,527 08/01/2030.
75913W DQ 7|REGL WST SYS-SER S 4.4507/01/2012... ... | 07/01/2012. | Sinking Fund Redemption 100.0..... [ ..cvveremernerinneenns | coverened 615,000 617,355 07/01/2012.
83755G 5R 4 |SD HSG B HMOWNRSP 5.75 05/01/2028... .. | 05/25/2012. | Partial Call 100.0 5,000 05/01/2028.
83755N EU 2|SD HSG DEV SFH 2 4.25 5/01/2032... .. | 05/25/2012. | Partial Call 100.0 5,000 05/01/2032.
83755N EU 2|SD HSG DEV SFH 2 4.25 5/01/2032... ... | 08/15/2012. | Partial Call 100.0 25,000 05/01/2032.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 01/01/2012. | Partial Call 100.0.........ccccovrverrrerrs | e 22,119 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 02/01/2012. | Partial Call 100.0.........ccoevremrrrrerins | e 24,464 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... .| 03/01/2012. | Partial Call 100.0 4,179 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039 .| 04/01/2012. | Partial Call 100.0 37,076 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 05/01/2012. | Partial Call 100.0 52,384 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 06/01/2012. | Partial Call 100.0.........ccovvvrrererireins | cevrerrreirsnrreierinninns 16,111 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 07/01/2012. | Partial Call 100.0.........cccvmrerrrrrerrs | e 76,743 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... 1 08/01/2012. | Partial Call 100.0.........ccvvrvrvrrermrirs [ rrererrmriivinniieiinnns | vevnnis 124,147 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039 .| 09/01/2012. | Partial Call 100.0 32,095 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 10/01/2012. | Partial Call 100.0 68,650 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 11/01/2012. | Partial Call 100.0.........ccovvvrererireins | cerrereeirserreierienines 73,592 12/01/2039.
88271H CV 9| TX ST HSG 5.50 12/01/2039... ... | 12/01/2012. | Partial Call 100.0........cccemremrrrrerrs | e 21,932 12/01/2039.
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032 ...109/01/2012. | Partial Call 100.0.........ccvvvrernrirerins | cerrvereirinieierinnenes 60,000 09/01/2032.
88275F MT 3| TX DEPT HSG SF 5.25 09/01/2032 .| 12/01/2012. | Partial Call 100.0.......ccovvvvrrrrrerrens | corvrrrererieeienieninns 230,000 230,000 .233,203 09/01/2032.
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88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.......c.cvvvvrrerriinne ... | 09/01/2012. | Partial Call 100.0.........cccmrrvmrrrerrs | e 25,000 | .cooovreneen 25,000 | .ooovernns 25,375 | oo 25,286 | ..o 09/01/2039.
88275F MV 8| TX DEPT HSG B 5.30 09/01/2039.........cveverruririnns ... | 12/01/2012. | Partial Call 100.0........cooevrvmrrerrrs [ eorrriemriiesiieeiissnins | cveeiiens 190,000 ....192,850 192,170 09/01/2039.
890340 AF 9|TOOELE CNTY UT HAZ WST 5.7 11/26 (UNP)...... ... | 04/28/2012. | Call 100.0......ccourererrerierenerernennes | e 2,500,000 484,375 | ........... 2,484,920 | .coovverirnrinn 11/01/2026.
898700 FK 0|TUCSON AZ SF MTG 5.20 12/01/2039.... ... 12/01/2012. | Partial Call 100.0.........ccvvvrerrrirerns | cevrvrieiriniererineenes 300,000 311,250 .309,206 12/01/2039.
917436 YA 9|UT SF MTG REV 5.00 07/01/2038... .| 01/01/2012. | Partial Call 100.0 45,000 45,494 |, 07/01/2038.
917436 YA 9|UT SF MTG REV 5.00 07/01/2038... ... | 07/01/2012. | Partial Call 100.0............... 95,000 07/01/2038.
924190 EL 1|VTHSG FIN AGY B 4.125 11/01/2042. ... | 11/01/2012. | Partial Call 100.0.........cooerrverrrerrs | coerrirerieriierieninns 55,000 11/01/2042.
92812U NX 2|VAHSG SER 4.1507/01/12 ... | 07/01/2012. | Maturity 100.0.........evvevrrrreririerirns | cevrereriesisresiienes | ceveees 2,000,000 07/01/2012.
93978T AV 1|WA ST HSG FIN 5.00 12/01/2037.... ... | 02/01/2012. | Partial Call 100.0 10,000 12/01/2037.
93978T AV 1| WA ST HSG FIN 5.00 12/01/2037 .| 06/01/2012. | Partial Call 100.0 85,000 12/01/2037.
93978T AV 1|WA ST HSG FIN 5.00 12/01/2037.... ..109/01/2012. | Partial Call 100.0.........cccvvrrverinirs [ rveriernirierniireienns | v 155,000 12/01/2037.
93978T AV 1| WA ST HSG FIN 5.00 12/01/2037 v | 12/01/2012. | Call 100.0......vvvvvereereeeeienercnins | e | s 2,445,000 . 12/01/2037.
93978T BL 2|WA ST HSG FIN 4A 5.10 12/01/2031.. <. | 06/01/2012. | Call 100.0......vvurvereerererirnerernenins | e | e 1,000,000 ..1,000,000 12/01/2031.
95662M B9 0 [WV HSG SER A 4.75 11/01/2027.......c.covveveivrriirnnnns ... 1 08/01/2012. [ Call 100.0.....ccvvvveeriiiiniiniinsissiiens [ conreneesissnessisnsnenes 2,600,000 | ........ 2,600,000 11/01/2027.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........ciweiririirireeeieiseeseieisseieessessseesessesssessesnsensesessnsansessesensessness | sveees 37,497,209 | ...... 37,510,834 ..1,436,389 | ..... XXX......
Bonds - Industrial and Miscellaneous
00182E AJ 8|ANZ NAT INTL NZ 6.20 07/19/2013. . |R [ 09/13/2012. | WELLS FARGO BROKERAGE........ | ccccveveerrnreirerirenes | cevirs 7,329,070 | ........7,000,000 | ........6,993,420 | .........8,997,764 | ....ccocovvrmvrine | corrreec 1,008 | oo [ vvriineeen 1,008 [ oo | 8,998,769 | oo | v 330,301 | ....... 330,301 | ...... 505,128 | 07/19/2013.
02666Q ZH 9|AMER HONDA FIN 5.1 03/27/12 ... | 03/27/2012. | Maturity 100.0.........covvrerverecirerens | cevrevresissieiesieninns 2,500,000 | ........2,500,000 | ........2,497,500 | ...........2,499,867 | ..ovveerermrcvrens | crverrenneen 133 | e | e 133 e | eree000002,500,000 | oo | e | evveeieneeeienns 0 . 63,750 | 03/27/2012.
05568Y AA 6|BNSF RAILWAY CO 5.996 04/01/24.... ... | 04/01/2012. | Sinking Fund Redemption 100.0..... 137,152 04/01/2024.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24.... ... | 10/01/2012. | Sinking Fund Redemption 100.0..... 04/01/2024.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18............ ... | 01/25/2012. | MBS Paydown 0.10833746. 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 02/25/2012. | MBS Paydown 0.10311682 I I, 10,441 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 03/25/2012. | MBS Paydown 0.09804917.........ccc. | cooeremreneennrineins | ceveerienns 10,135 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 04/25/2012. | MBS Paydown 0.09698054............. | .coceverenevirerinnenne 2,137 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 05/25/2012. | MBS Paydown 0.09591073 I O 2,140 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... .. | 06/25/2012. | MBS Paydown 0.09477024............. 2,281 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18 .| 07/25/2012. | MBS Paydown 0.08979703 .. 9,946 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 08/25/2012. | MBS Paydown 0.0837713........ccoove. | corervmrerneeinnrineins | cevvverienns 12,051 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 09/25/2012. | MBS Paydown 0.07354849............. | coocrevvrenerirerinnenne 20,446 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ... | 10/25/2012. | MBS Paydown 0.07200582............. | c.oeeeererneererenneenns 3,085 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18.... ..| 11/25/2012. | MBS Paydown 0.07111877.... 12/25/2018.
05948X D4 0|BOAMS 2003-9 4A1 SEQ SSNR 5.00 12/18 .. | 12/25/2012. | MBS Paydown 0.0702264...... 12/25/2018.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47 ... | 01/28/2012. | MBS Paydown 0.25690308 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 02/28/2012. | MBS Paydown 0.24775807 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 03/28/2012. | MBS Paydown 0.23656695 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 04/28/2012. | MBS Paydown 0.2304875 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... .. | 05/28/2012. | MBS Paydown 0.2244625.. 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 06/28/2012. | MBS Paydown 0.2178287.........cccc. | cevrveverririrererineins 26,535 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 07/28/2012. | MBS Paydown 0.20859252............. | ceoereervrcrirerernenne 36,945 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... | 08/28/2012. | MBS Paydown 0.19390579.........ccc. | cooervmrernerrerineenns 58,747 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... ... 1 09/28/2012. | MBS Paydown 0.18889359.........cc.. | ceervrverrnrrererinninns 20,049 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47... weee | | 10/28/2012. | MBS Paydown 0.17751592........ccc. [ ovvererrrneernernnninns 45,511 08/28/2047.
07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........cccvvvvrnnee ... | 11/28/2012. | MBS Paydown 0.17068403............. | ceeveverrrrerererineines 27,328 08/28/2047.
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07324F AB 6|BAYV 2007-B 1A1 SEQ STP 8/28/47.........cccvvvvvunee ... | 12/28/2012. | MBS Paydown 0.16766557............. 08/28/2047.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 01/25/2012. | MBS Paydown 0.282849745 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 02/25/2012. | MBS Paydown 0.280478052 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 03/25/2012. | MBS Paydown 0.271401491... 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 .. | 04/25/2012. | MBS Paydown 0.262691757.. 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 05/25/2012. | MBS Paydown 0.259122042 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 06/25/2012. | MBS Paydown 0.244287349... 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 07/25/2012. | MBS Paydown 0.240950756... 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 08/25/2012. | MBS Paydown 0.233770072 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36 .| 09/25/2012. | MBS Paydown 0.228842447.. 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ..| 10/25/2012. | MBS Paydown 0.215307171... 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 11/25/2012. | MBS Paydown 0.200498023 12/25/2036.
1248MP AA 2| CBASS 2007-MX1 A1 SEQ STP 12/25/36.... ... | 12/25/2012. | MBS Paydown 0.194472078 12,052 12/25/2036.
12641P BS 2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35......... ... | 01/26/2012. | MBS Paydown 0.049168097... 65,952 09/26/2035.
12641P BS 2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35......... ... | 02/26/2012. | MBS Paydown 0.007115615... 09/26/2035.
12641P BS 2|CSMC 2009-6R 7A1 SEQ SSNR 5.50 9/26/35......... ... | 03/26/2012. | MBS Paydown 0.0......... 09/26/2035.
12641P BT 0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35......... ... | 03/26/2012. | MBS Paydown 0.753850529... 09/26/2035.
12641P BT 0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35......... ... | 04/26/2012. | MBS Paydown 0.544194174... 09/26/2035.
12641P BT 0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35......... ... | 05/26/2012. | MBS Paydown 0.165360684 09/26/2035.
12641P BT 0|CSMC 2009-6R 7A2 SUB SSUP 5.50 9/26/35......... ... | 06/26/2012. | MBS Paydown 0.0......... 09/26/2035.
12641P BU 7|CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35......... ... | 06/26/2012. | MBS Paydown 0.72161273 09/26/2035.
12641P BU 7|CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35......... ... | 07/26/2012. | MBS Paydown 0.082847115 09/26/2035.
12641P BU 7|CSMC 2009-6R 7A3 SUB SSUP 5.50 9/26/35......... ... | 08/26/2012. | MBS Paydown 0.0......... 09/26/2035.
12641P BV 5|CSMC 2009-6R 7A4 SUB SSUP 5.50 9/26/35......... ... | 08/26/2012. | MBS Paydown 0.087783463 09/26/2035.
12641P BV 5|CSMC 2009-6R 7A4 SUB SSUP 5.50 9/26/35......... ... | 09/26/2012. | MBS Paydown 0.0......... 09/26/2035.
12641P BW 3| CSMC 2009-6R 7A5 MEZ SSUP 5.50 9/26/35......... ... | 09/26/2012. | MBS Paydown 0.043049526 09/26/2035.
12641P BW 3| CSMC 2009-6R 7A5 MEZ SSUP 5.50 9/26/35. .| 10/26/2012. | MBS Paydown 0.0......... 09/26/2035.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 01/26/2012. | MBS Paydown 0.768284556 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 02/26/2012. | MBS Paydown 0.765459919... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 03/26/2012. | MBS Paydown 0.757563553... 07/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 .. | 04/26/2012. | MBS Paydown 0.743492425... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. | 05/26/2012. | MBS Paydown 0.73612490 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ... | 06/26/2012. | MBS Paydown 0.712342439... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 07/26/2012. | MBS Paydown 0.703949868... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 08/26/2012. | MBS Paydown 0.680411229... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 09/26/2012. | MBS Paydown 0.671730771... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. | 10/26/2012. | MBS Paydown 0.65382639 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37 ... | 11/26/2012. | MBS Paydown 0.639280971... 07/26/2037.
12641Q AE 2|CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37...... ... | 12/26/2012. | MBS Paydown 0.625850171 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............... ... | 01/26/2012. | Pass-Through Loss......... 07/26/2037.
12641Q AJ 1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 02/26/2012. | Pass-Through Loss......... 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .| 03/26/2012. | Pass-Through Loss......... 07/26/2037.
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12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............... ... | 04/26/2012. | Pass-Through LOSS.........c.coeveneeennee | cornervneinciinnrineinns 21,921 | s 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 05/26/2012. | Pass-Through LOSS.........c.coevenreeies | covverinivnerierinnenns 289 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 06/26/2012. | Pass-Through LOSS.........c.eveeernes | corervneirnerinrineenns 29,715 07/26/2037.
12641Q AJ 1|{CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 07/26/2012. | Pass-Through LOSS.........ccecvreerennes | vovrevveinnieinninnines 22,327 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 08/26/2012. | Pass-Through Loss . 26,657 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 09/26/2012. | Pass-Through LOSS..........ecviverenien | vovrmrveriniererineines 13,429 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 10/26/2012. | Pass-Through LOSS.........c.coevenreeies | covveriniinerierincinns 26,527 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... ... | 11/26/2012. | Pass-Through LOSS.........c.eeeneernee | covnervneirneiinneineinns 41,142 07/26/2037.
12641Q AJ 1|CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 ... | 12/26/2012. | Pass-Through LOSS.........ccecvrverernnes | covrerveinnieinrinnenns 07/26/2037.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36 .| 01/26/2012. | MBS Paydown 0.60537846 48,068 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... .. | 02/26/2012. | MBS Paydown 0.57726725 44,978 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 03/26/2012. | MBS Paydown 0.527771803........... | c.covvvervrrrrrerrrnenn. 79,193 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 04/26/2012. | MBS Paydown 0.495570045........... | c.ocerereneennrineins | cevrverienns 51,523 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 05/26/2012. | MBS Paydown 0.457877945... 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 06/26/2012. | MBS Paydown 0.455295598... 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36 ..| 07/26/2012. | MBS Paydown 0.450347685 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 08/26/2012. | MBS Paydown 0.448270685 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 09/26/2012. | MBS Paydown 0.446019265 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 10/26/2012. | MBS Paydown 0.442464233 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36.... ... | 11/26/2012. | MBS Paydown 0.440847488 05/26/2036.
12641Q BQ 4|CSMC 2009-7R 8A6 MEZ STP 5/26/36................... ... | 12/26/2012. | MBS Paydown 0.437541633 05/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 01/26/2012. | MBS Paydown 0.354132403........... | cecoovvrvinrrreierinninns 17,296 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 02/26/2012. | MBS Paydown 0.34170431.........coc. | covrrvrerirneinnrnneins | ceveerienns 12,112 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 04/26/2012. | MBS Paydown 0.311345602........... | cecoovevinrrrererinnines 29,586 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 05/26/2012. | MBS Paydown 0.299313108........... | ceoereerereernrinenns | cevrrerinnns 11,726 01/26/2036.
12641Q CN 0[CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 06/26/2012. | MBS Paydown 0.2791131.......covvves | covrerrerrneirernniicins | v 19,686 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... | ... | 07/26/2012. | MBS Paydown 0.249600156 28,761 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 08/26/2012. | MBS Paydown 0.23249932 16,665 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 09/26/2012. | MBS Paydown 0.215745293.......... | ccovvvrmrvnrrirnrirninn. 16,327 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 10/26/2012. | MBS Paydown 0.198568735........... | c.eoceeerereernrineinns | cevrerienes 16,739 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... ... | 11/26/2012. | MBS Paydown 0.181738056........... | ..cocovvriririreriens 01/26/2036.
12641Q CN 0|CSMC 2009-7R 12A1 SEQ EXCH 5.75 1/26/36....... | ... | 12/26/2012. | MBS Paydown 0.164996506... 01/26/2036.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 01/26/2012. | MBS Paydown 0.495341432........... | cccooveenerenriernrinnnns 40,672 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 02/26/2012. | MBS Paydown 0.485783987........... | cccovrernerernrrnerienes 32,058 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 03/26/2012. | MBS Paydown 0.48201082............. | cecoveerervneenrenenes 12,656 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 04/26/2012. | MBS Paydown 0.469257281... 42,779 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 .. | 05/26/2012. | MBS Paydown 0.46156100 25,815 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 06/26/2012. | MBS Paydown 0.456535753... 16,856 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 07/26/2012. | MBS Paydown 0.448680925... 26,347 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 08/26/2012. | MBS Paydown 0.437819501... 36,432 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 09/26/2012. | MBS Paydown 0.430392604... ..24912 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 10/26/2012. | MBS Paydown 0.417395319... ...43,596 06/26/2037.
12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... | 11/26/2012. | MBS Paydown 0.406889689........... | .c.coveeneienmierneiinenes | covvirriins 35,239 06/26/2037.
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12641Q CW 0|CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37..... | ... 12/26/2012. | MBS Paydown 0.400286603 22,148 06/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 01/26/2012. | MBS Paydown 0.724628751... 20,567 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 02/26/2012. | MBS Paydown 0.663153409... 26,088 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 03/26/2012. | MBS Paydown 0.566959622 40,822 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.. .. | 04/26/2012. | MBS Paydown 0.479147036 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 05/26/2012. | MBS Paydown 0.41549299 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 06/26/2012. | MBS Paydown 0.369054364... 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 07/26/2012. | MBS Paydown 0.339593429... 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 08/26/2012. | MBS Paydown 0.269138319 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37.. .. | 09/26/2012. | MBS Paydown 0.206414145 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ..| 10/26/2012. | MBS Paydown 0.191462369 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 11/26/2012. | MBS Paydown 0.124913454... 04/26/2037.
12641Q DD 1|CSMC 2009-7R 14A2 SUB 5.57 4/26/37 ... | 12/26/2012. | MBS Paydown 0.083965874... 17,377 04/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... .| 01/26/2012. | MBS Paydown 0.211719473 41,636 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... .| 02/26/2012. | MBS Paydown 0.200347173 24,169 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 03/26/2012. | MBS Paydown 0.178558692 46,305 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 04/26/2012. | MBS Paydown 0.157425775 44,912 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 05/26/2012. | MBS Paydown 0.136339539 44,813 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... .| 06/26/2012. | MBS Paydown 0.100164151 76,880 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... .| 07/26/2012. | MBS Paydown 0.088595212 24,586 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 08/26/2012. | MBS Paydown 0.076678381 25,326 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 09/26/2012. | MBS Paydown 0.051664321... 53,160 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 10/26/2012. | MBS Paydown 0.031528197... 42,793 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... | ... 11/26/2012. | MBS Paydown 0.009898557 45,968 09/26/2037.
12641Q FJ 6|CSMC 2009-7R 3A1 SEQ EXCH 6.00 9/26/37......... . | 12/26/2012. | MBS Paydown 0.0......... 21,036 09/26/2037.
12641Q FK 3|CSMC 2009-7R 3A2 SUB 6.00 9/26/37. .| 12/26/2012. | MBS Paydown 0.834416115 15,640 09/26/2037.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 05/25/2012. | Pass-Through Loss. . 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 06/25/2012. | Pass-Through Loss......... 48,513 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 07/25/2012. | Pass-Through Loss......... 22,370 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 08/25/2012. | Pass-Through Loss......... 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 09/25/2012. | Pass-Through Loss 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 10/25/2012. | MBS Paydown 0.948149853 6,682 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 10/25/2012. | Pass-Through Loss......... 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 11/25/2012. | MBS Paydown 0.938875708 27,822 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 12/25/2012. | MBS Paydown 0.931556878 11,338 05/25/2036.
126670 NY 0|CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... ... | 12/25/2012. | Pass-Through Loss 05/25/2036.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/203: .| 01/25/2012. | MBS Paydown 0.277246954... ...21,449 06/25/2034.
12667F FJ 9 |CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 02/25/2012. | MBS Paydown 0.267553422 29,081 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 03/25/2012. | MBS Paydown 0.263399797... 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 04/25/2012. | MBS Paydown 0.256200931... 06/25/2034.
12667F FJ 9 |CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 05/25/2012. | MBS Paydown 0.244557141... 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 06/25/2012. | MBS Paydown 0.230291159... 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034.............. .| 07/25/2012. | MBS Paydown 0.216232958 42,175 06/25/2034.
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12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034.............. ... | 08/25/2012. | MBS Paydown 0.203312351 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 09/25/2012. | MBS Paydown 0.186556445 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 10/25/2012. | MBS Paydown 0.183429327 06/25/2034.
12667F FJ 9 |CWALT 2004-J4 1A4 SEQ STP 6/25/2034... ... | 11/25/2012. | MBS Paydown 0.176330166 06/25/2034.
12667F FJ 9|CWALT 2004-J4 1A4 SEQ STP 6/25/2034.. .. | 12/25/2012. | MBS Paydown 0.150585868 06/25/2034.
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 01/25/2012. | MBS Paydown 0.3417158%... 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 02/25/2012. | MBS Paydown 0.313238211........... | cevcrvvrvrcrirericnne 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 03/25/2012. | MBS Paydown 0.284949312........... | ccocvervrenerinerincenns 84,867 11/25/2035.
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 04/25/2012. | MBS Paydown 0.256848226........... | ..ccccoovvrirnrirnrirenn. 84,303 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... | ... | 05/25/2012. | MBS Paydown 0.229281089.. 82,701 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 ... | 06/25/2012. | MBS Paydown 0.201737533... 82,631 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 07/25/2012. | MBS Paydown 0.175227444........... | .cocevervncrinirrneiins | e 79,530 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 08/25/2012. | MBS Paydown 0.14939642............. | ccocvervrenrrrrerincenns 77,493 11/25/2035.
126694 HN 1| CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 09/25/2012. | MBS Paydown 0.134905187... 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 10/25/2012. | MBS Paydown 0.107574608... 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 11/25/2012. | MBS Paydown 0.091395409 11/25/2035.
126694 HN 1|CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035..... ... | 12/25/2012. | MBS Paydown 0.089336763 11/25/2035.
140661 AJ 8| CAPMARK FINL GRP LIBOR+500 9/30/2014......... 1.1 02/01/2012. | Call 100.0......covmrerirerierineiereeirnes | i 68,132 09/30/2014.
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 ...102/01/2012. | Partial Call 100.0.........ccvvvrernrirerns | verreereiririeierinnenes 7,239 09/30/2015.
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 ... | 05/01/2012. | Partial Call 100.0.... v [ e 40,383 09/30/2015.
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15........ ... | 06/29/2012. | Partial Call 100.0.........cccovrvmrrrerrs | e 35,739 09/30/2015.
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 ... | 08/01/2012. | Partial Call 100.0.........ccoemrverrrerrs | crremrrrmrieriirerininns 34,437 . . 09/30/2015.
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15 ... 109/05/2012. [ Call 100.0.......ouvvueerreiiirireicriciiens | ceereererseirenerineen 24,586 ..24,586 ..24,156 09/30/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ... | 06/15/2012. | MBS Paydown 0.852141697........... | cocovvrvncrirerinnenne 295,717 205,717 295,712 .295,712 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ... | 07/15/2012. | MBS Paydown 0.768985475... 166,312 | ovvvrne 166,312 | wocvvrees 166,310 .166,310 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ..| 08/15/2012. | MBS Paydown 0.69551604.... .146,939 .146,939 146,937 146,937 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. .| 09/15/2012. | MBS Paydown 0.61160252 167,827 167,827 167,824 167,824 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ... | 10/15/2012. | MBS Paydown 0.542314222... 138,577 138,577 138,574 138,574 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ... | 11/15/2012. | MBS Paydown 0.471655961... 141,317 141,317 141,314 01/15/2015.
14366U AA 0 |CNART 2012-1A A ABS 2.09 01/15/2015. ... | 12/15/2012. | MBS Paydown 0.398883326... .145,545 145,543 01/15/2015.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... .| 01/25/2012. | MBS Paydown 0.283648264........... [ ccccovvrernivrcirnninnns 8,529 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 .. | 02/25/2012. | MBS Paydown 0.279716138 15,729 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 03/25/2012. | MBS Paydown 0.278475433 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 04/25/2012. | MBS Paydown 0.273497882 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 05/25/2012. | MBS Paydown 0.268960259 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 06/25/2012. | MBS Paydown 0.266332348 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035 .. | 07/25/2012. | MBS Paydown 0.259533462 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 08/25/2012. | MBS Paydown 0.257349822 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 09/25/2012. | MBS Paydown 0.252109019... 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 10/25/2012. | MBS Paydown 0.248415644... 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 11/25/2012. | MBS Paydown 0.244898044... 02/25/2035.
161546 JG 2|CFAB 2004-2 1A4 SEQ 5.323 02/25/2035.... ... | 12/25/2012. | MBS Paydown 0.236394645... 02/25/2035.
16165L AC 4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 01/25/2012. | MBS Paydown 0.293064571 06/25/2036.
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16165L AC 4|CFLX2006-1 A2A SEQ SSNR 5.935 6/25/36.......... ... | 02/25/2012. | MBS Paydown 0.267543671........... [ coveeemrvreririrerienns | vernnis 102,084 | .....c..... 102,084 | ........... 102,074 102,084 | oo | e [ | errenninenn0 | [ 102,084 | ..ooovvovrvnnins [ e | e [ i 1,010 |06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 03/25/2012. | MBS Paydown 0.255438664... 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 04/25/2012. | MBS Paydown 0.247645884... 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 05/25/2012. | MBS Paydown 0.239652834........... | cecovevernrrererinnines 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/3 .. | 06/25/2012. | MBS Paydown 0.234254292 06/25/2036.
16165L AC 4| CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 07/25/2012. | MBS Paydown 0.22106511.........ccc. | covrvrverrnniererineines 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 08/25/2012. | MBS Paydown 0.210446033........... | cocvvvrvrevirerirnenne 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 09/25/2012. | MBS Paydown 0.197102333........... | cevereerernerierineenns 06/25/2036.
16165L AC 4|CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... ... | 10/25/2012. | MBS Paydown 0.183395146........... | cecovvvernrrrerierinnines 06/25/2036.
16165L AC 4 |CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/3 .. | 11/25/2012. | MBS Paydown 0.179037767.. . 06/25/2036.
16165L AC 4|CFLX 2006-1 A2A SEQ SSNR 5.935 6/25/36... .. | 12/25/2012. | MBS Paydown 0.17204951.... ...27,953 06/25/2036.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 01/15/2012. | MBS Paydown 0.52701461.... .192,057 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 02/15/2012. | MBS Paydown 0.519934201... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 03/15/2012. | MBS Paydown 0.511710459... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... wver | .. | 04/15/2012. | MBS Paydown 0.504539754... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40................ ... | 05/15/2012. | MBS Paydown 0.496793179 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 06/15/2012. | MBS Paydown 0.489552163 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 07/15/2012. | MBS Paydown 0.481737203 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 08/15/2012. | MBS Paydown 0.474426607 ... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... veer | - | 09/15/2012. | MBS Paydown 0.46708224.... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40................ ... | 10/15/2012. | MBS Paydown 0.459168539 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... ... | 11/15/2012. | MBS Paydown 0.434470499... 04/15/2040.
173067 AC 3|CGCMT 2004-C1 A3 SEQ CSTR 4/15/40.... v | e | 12/15/2012. | MBS Paydown 0.426520291... 04/15/2040.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 01/25/2012. | MBS Paydown 0.147838952 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 02/25/2012. | MBS Paydown 0.139752562 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 03/25/2012. | MBS Paydown 0.125975564... 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.. .. | 04/25/2012. | MBS Paydown 0.12506990 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 05/25/2012. | MBS Paydown 0.12386127.... 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 06/25/2012. | MBS Paydown 0.123285471... 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 07/25/2012. | MBS Paydown 0.122923089... 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 08/25/2012. | MBS Paydown 0.121853859 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.. .. | 09/25/2012. | MBS Paydown 0.121113038 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 10/25/2012. | MBS Paydown 0.11921966 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 11/25/2012. | MBS Paydown 0.118676481... 03/25/2036.
17307G 4H 8|CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036.......... ... | 12/25/2012. | MBS Paydown 0.117852328... 03/25/2036.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 01/25/2012. | MBS Paydown 0.77294907.... 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 02/25/2012. | MBS Paydown 0.76430605 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 03/25/2012. | MBS Paydown 0.754292364... 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 04/25/2012. | MBS Paydown 0.748410844 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 05/25/2012. | MBS Paydown 0.74436573 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 06/25/2012. | MBS Paydown 0.737083837... 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... .| 07/25/2012. | MBS Paydown 0.73224931.... 08/25/2035.
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17307G VN 5[CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035............ ... | 08/25/2012. | MBS Paydown 0.722941933........... | ceevevrevirerererineins 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 09/25/2012. | MBS Paydown 0.71732757........coc. | covervvnrvnerirerinnenns 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 10/25/2012. | MBS Paydown 0.70232372.........c... | ceorerererenerinerineenns 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.... ... | 11/25/2012. | MBS Paydown 0.673266295........... | cecovevernrrrererinninns 08/25/2035.
17307G VN 5|CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 12/25/2012. | MBS Paydown 0.646957125 X 08/25/2035.
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49 ... | 04/15/2012. | MBS Paydown 0.999708451........... | cecveververrererineines | cvvirernnis 1,458 1,379 03/15/2049.
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.... ... | 11/15/2012. | MBS Paydown 0.386652637........... | c.ccovrivreviirennins | v 3,065,279 | ........3,065,279 | ........3,158,195 | ........... 3,072,080 ...(11,553) 03/15/2049.
17309D AB 9 |CGCMT 2006-C4 A2 SEQ CSTR 3/15/49.... ... | 12/15/2012. | MBS Paydown 0.243569252........... | ccooeenerermernerinneinns | ceveris 715,417 717,004 (2,126) 03/15/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 ... | 04/10/2012. | MBS Paydown 0.942103187... 305,695 305,695 .305,791 ....(110) 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49.. .| 05/10/2012. | MBS Paydown 0.88030435 326,298 326,298 .326,400 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 .| 06/10/2012. | MBS Paydown 0.684170815.......... [ cecoeevrvreevrnirinins | veves 1,035,585 1,035,585 1,035,909 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 ... | 07/10/2012. | MBS Paydown 0.66368464 .108,167 .108,167 .108,201 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 ... | 09/10/2012. | MBS Paydown 0.53032544 . 704,137 .704,357 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 ... | 11/10/2012. | MBS Paydown 0.276111957........cc. [ coveveervrrrverneverinnns | vevves 1,342,247 12/10/2049.
17311Q BF 6|CGCMT 2007-C6 A2 SEQ CSTR 12/10/49 weee | | 12/110/2012. | MBS Paydown 0.275481882........... | coevereerrveernerrnrins 3,327 12/10/2049.
189054 AP 4|CLOROX 5.45 10/15/2012......cvvvvemrrirsirernrinein ... 10/15/2012. | Maturity 100.0.........cvvvvvrevrnreriirires [ orereemrieirnnserienns | vereees 3,000,000 10/15/2012.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 01/25/2012. | MBS Paydown 0.33345742 I I, 81,539 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 02/25/2012. | MBS Paydown 0.32796191.........cce. | coorrvmrerneinrineins | e 16,487 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 04/25/2012. | MBS Paydown 0.32681585. ] e 3,438 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 05/25/2012. | MBS Paydown 0.29337585............. | coveeeeremernerirnninns | ceveriens 100,320 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34 .. | 06/25/2012. | MBS Paydown 0.28278945, I N 31,759 10/25/2034.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 07/25/2012. | MBS Paydown 0.25322087............. | ceoereervrrerirerirncenne 88,706 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 08/25/2012. | MBS Paydown 0.235317.......cccccouee | cornervvnrinriinniineenns 53,712 10/25/2034.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 09/25/2012. | MBS Paydown 0.2344709..........ccc.. | coverernrvnerirerinnenne 2,538 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... ... | 10/25/2012. | MBS Paydown 0.23287472.........c... | covererveenernerineenns 4,789 10/25/2034.
2254W0 HR 9|CSFB 2004-6 4A10 PAC 5.25 10/25/34... .. | 11/25/2012. | MBS Paydown 0.22660088............. | ..cocorrrenrernrirrenns 18,822 10/25/2034.
2254W0 HR 9| CSFB 2004-6 4A10 PAC 5.25 10/25/34... .. | 12/25/2012. | MBS Paydown 0.22572683 .. 2,622 10/25/2034.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 01/25/2012. | MBS Paydown 0.02040497............. 252 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 02/25/2012. | MBS Paydown 0.02016627............. | c.cocreervrerirerirnnenne 477 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 03/25/2012. | MBS Paydown 0.01965855............. | c.oceeerernerrerineenns 1,015 10/25/2033.
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. .. | 04/25/2012. | MBS Paydown 0.01924858, 820 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. .. | 05/25/2012. | MBS Paydown 0.01825348 1,990 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 06/25/2012. | MBS Paydown 0.01608098 4,345 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 07/25/2012. | MBS Paydown 0.01494595............. | coeveerrrerrerineenne 2,270 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 08/25/2012. | MBS Paydown 0.01341633.........ccc. | coovervnreneinerineenns 3,059 10/25/2033.
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 09/25/2012. | MBS Paydown 0.01013374........cccc. | covvrvvrnrrneierinninns 6,565 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. .. | 10/25/2012. | MBS Paydown 0.00942571 1,416 10/25/2033.
251510 CE 1 |DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 11/25/2012. | MBS Paydown 0.00572267. 7,406 10/25/2033.
251510 CE 1|DBALT 2003-4XS A4 SEQ 5.17 10/25/2033. ... | 12/25/2012. | MBS Paydown 0.00418657............. | ceoereervrrerirerirneenne 3,072 10/25/2033.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034 ... | 01/25/2012. | MBS Paydown 0.60648076............ | c.cocreerernerinrinneenns 9,905 07/25/2034.
251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.... ... | 02/25/2012. | MBS Paydown 0.60360943..........c.. | ceevrvernrrererinninns 7,178 07/25/2034.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034.... weer | - | 03/25/2012. | MBS Paydown 0.59882333.........cc.. [ oeverreerreernernennnn 11,965 07/25/2034.
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034.................... ... | 04/25/2012. | MBS Paydown 0.59367002............. | ceerevererreernrinienes 12,883 07/25/2034.
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251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.................... ... | 05/25/2012. | MBS Paydown 0.5893328...........cc.. | coovereereneinnrineins | ceveerienns 10,843 07/25/2034.
251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.... ... | 06/25/2012. | MBS Paydown 0.58277532............. | ccovrvrmrenrirnrininns 16,394 07/25/2034.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034.... ... | 07/25/2012. | MBS Paydown 0.57700764............. | ceoeeeererneeirinenns | cevrverienns 14,419 07/25/2034.
251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.... ... | 08/25/2012. | MBS Paydown 0.57166712.........ccc. | covrvrvvrnnrererinninns 13,351 07/25/2034.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034 .. | 09/25/2012. | MBS Paydown 0.55863261 32,586 07/25/2034.
251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.... ... | 10/25/2012. | MBS Paydown 0.555335. 8,244 07/25/2034.
251563 FY 3|DMSI2004-5 A3 SEQ 5.59 07/25/2034.... ... | 11/25/2012. | MBS Paydown 0.55042393............. | ccoeremrvnerirerincinne 12,278 07/25/2034.
251563 FY 3|DMSI 2004-5 A3 SEQ 5.59 07/25/2034.... ... | 12/25/2012. | MBS Paydown 0.54181248............. | coocvervrinernerincenns 21,529 07/25/2034.
361856 DX 2[GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 01/25/2012. | MBS Paydown 0.493985932........... | cecovrvernrrrernrinnines 9,252 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. .. | 02/25/2012. | MBS Paydown 0.492438057.. 09/25/2034.
361856 DX 2[GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. .. | 03/25/2012. | MBS Paydown 0.489910317... 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 04/25/2012. | MBS Paydown 0.487154126 09/25/2034.
361856 DX 2|GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 05/25/2012. | MBS Paydown 0.484463279 09/25/2034.
361856 DX 2[GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 06/25/2012. | MBS Paydown 0.48104501.... 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 07/25/2012. | MBS Paydown 0.476827278... 09/25/2034.
361856 DX 2|GMACM 2004-HE5 A5 SEQ CSTR 9/25/34............. ... | 08/25/2012. | MBS Paydown 0.473329931 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 09/25/2012. | MBS Paydown 0.469370715 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 10/25/2012. | MBS Paydown 0.465509801 09/25/2034.
361856 DX 2[GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 11/25/2012. | MBS Paydown 0.460906739... 09/25/2034.
361856 DX 2| GMACM 2004-HE5 A5 SEQ CSTR 9/25/34. ... | 12/25/2012. | MBS Paydown 0.455554601... 09/25/2034.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035................... ... | 01/25/2012. | MBS Paydown 0.193072656 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 02/25/2012. | MBS Paydown 0.170202873 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 03/25/2012. | MBS Paydown 0.155611082 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 04/25/2012. | MBS Paydown 0.124825828... 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 05/25/2012. | MBS Paydown 0.102317319... 02/25/2035.
36242D UZ 4| GSR 2005-1F 1A5 PAC 5.50 2/25/2035... .. | 06/25/2012. | MBS Paydown 0.079927991... 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... .| 07/25/2012. | MBS Paydown 0.059709147... 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 08/25/2012. | MBS Paydown 0.03550442 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 09/25/2012. | MBS Paydown 0.013468954 02/25/2035.
36242D UZ 4|GSR 2005-1F 1A5 PAC 5.50 2/25/2035... ... | 10/25/2012. | MBS Paydown 0.0......... . .20, . 02/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35... .| 01/25/2012. | MBS Paydown 0.074507138.........c. [ coververmrvernmirerenns | cverinnines 407,645 | ........... 407,645 | ........... 412,295 .406,636 1,868 | 05/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35... .. | 02/25/2012. | MBS Paydown 0.012693162 247,256 247,256 250,076 .246,644 2,267 |05/25/2035.
36242D W5 8| GSR 2005-4F 4A2 PAC 5.50 5/25/35... ... | 03/25/2012. | MBS Paydown 0.0......... 50,773 05/25/2035.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 01/10/2012. | MBS Paydown 0.934180555........... | ..coovvrerrerrinrirnenn. 23,596 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 02/10/2012. | MBS Paydown 0.930940646........... | ..cccovvrenrrrrnreneenns 22,679 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... 1 03/10/2012. | MBS Paydown 0.927171857.......cc0. | cevrvrverrnrrererinninns 26,382 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038. .| 04/10/2012. | MBS Paydown 0.92389570 22,933 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 05/10/2012. | MBS Paydown 0.816606108... 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 06/10/2012. | MBS Paydown 0.81347211.... 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 07/10/2012. | MBS Paydown 0.753443359... 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 08/10/2012. | MBS Paydown 0.750406361... 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 v | - | 09/10/2012. | MBS Paydown 0.674858313........... [ ceooererervrcererireenne 528,836 528,836 503,799 525,224 9,113 | 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............. ... 1 10/10/2012. | MBS Paydown 0.544307364........... | cccovevreririreriernienes 913,857 913,857 870,591 .907,615 36,699 | 01/10/2038.
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36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038............. ... | 11/10/2012. | MBS Paydown 0.247305288........... | c.cocveereneeinneineins | v 2,079,015 01/10/2038.
36828Q AD 8|GECMC 2003-C1 A4 SEQ 4.819 1/10/2038 ... | 12/10/2012. | MBS Paydown 0.079089476........... | c.coovvrrvreviirennins | v 1,177,511 01/10/2038.
36877Q AA 4|GEN AMER RAILCAR 7.76 08/20/18 ... | 01/20/2012. | Sinking Fund Redemption 100.0..... | ...ccveererernreneenne 9,302 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18... ... | 02/20/2012. | Sinking Fund Redemption 100.0..... | ...ovvvvvrrererinnines 8,620 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... .| 03/20/2012. | Sinking Fund Redemption 100.0..... 8,676 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18... ... | 04/20/2012. | Sinking Fund Redemption 100.0..... | ...ocoerrvervenirrcirns | woverreirenns 10,021 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... ... | 05/20/2012. | Sinking Fund Redemption 100.0..... | ...ccoovrvevirerirnenne 8,771 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... ... | 06/20/2012. | Sinking Fund Redemption 100.0..... | ...ccoovrernrrrnrieenne 8,828 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18... ... | 07/20/2012. | Sinking Fund Redemption 100.0..... | ...covvvvvvrrererinrines 8,885 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... .. | 08/20/2012. | Sinking Fund Redemption 100.0..... 8,943 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18... ..| 09/20/2012. | Sinking Fund Redemption 100.0..... 9,868 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... ... | 10/20/2012. | Sinking Fund Redemption 100.0..... | ...ccovrvrcvererernenne 9,114 08/20/2018.
36877Q AA 4 |GEN AMER RAILCAR 7.76 08/20/18... ... | 11/20/2012. | Sinking Fund Redemption 100.0..... | ...ccooveernrirnrincenne 9,173 08/20/2018.
36877Q AA 4| GEN AMER RAILCAR 7.76 08/20/18... ... | 12/20/2012. | Sinking Fund Redemption 100.0..... | ...ovvevvrvrereriniines 9,233 08/20/2018.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... weer | .| 01/25/2012. | MBS Paydown 0.278293852........... | cceceereeerrerernnnins 8,609 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34........cccvvvrrneee ... | 02/25/2012. | MBS Paydown 0.274877805........... | cecoveverrrirererineinns 6,832 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 03/25/2012. | MBS Paydown 0.271054295........... | cocverervrerirerineenne 7,647 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 04/25/2012. | MBS Paydown 0.267935501........... | c.ocveerernrrinrincenns 6,238 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 05/25/2012. | MBS Paydown 0.264431558........... | .ccocvvrivinrinnrinnenns 7,008 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 06/25/2012. | MBS Paydown 0.26055746............. | c.coceeereneeeirincenne 7,748 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34 ..| 07/25/2012. | MBS Paydown 0.258395362........... [ cccvverernircenninnns 4,324 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 08/25/2012. | MBS Paydown 0.25424568 [ I 8,299 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 09/25/2012. | MBS Paydown 0.252109975........... | covreverneererinrneines | coveirerinnine 4,271 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ... | 10/25/2012. | MBS Paydown 0.247034758........... | cecoveevenrrrerrerinninns 10,150 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34... ceee | | 11725/2012. | MBS Paydown 0.244248632........... | ccccereeeveeneriieiin 5,572 09/25/2034.
39678W AA 6|GCSP 2005-1 A SEQ CSTR 9-25-34........cocvvvrrneee ... | 12/25/2012. | MBS Paydown 0.241392921........... 5,711 09/25/2034.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35. .1 01/19/2012. | MBS Paydown 0.32081345 . 14,224 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 02/19/2012. | MBS Paydown 0.318783071........... | cooeveererneeririneins | cevrerienes 12,182 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 03/19/2012. | MBS Paydown 0.316928905........... | ..cocvvervrerierirrenne 11,125 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 04/19/2012. | MBS Paydown 0.313271206........... | c.ocveererneeririneins | cevrerirnes 21,946 11/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 05/19/2012. | MBS Paydown 0.309831263 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35. .| 06/19/2012. | MBS Paydown 0.307185087... 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 07/19/2012. | MBS Paydown 0.305355018 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 08/19/2012. | MBS Paydown 0.301917802 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 09/19/2012. | MBS Paydown 0.299732304 11/19/2035.
41161P TN 3 |[HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 10/19/2012. | MBS Paydown 0.297064537... 11/19/2035.
41161P TN 3|HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35. .| 11/19/2012. | MBS Paydown 0.29244217 . 11/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35......... ... | 12/19/2012. | MBS Paydown 0.288158935........... | .cccovviiiciieriens 25,699 17,482 |. 11/19/2035.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 01/19/2012. | MBS Paydown 0.23578539............. | cecevvereremrrrenienes 2612 | voeren2612 | oo 1,835 | 1,872 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 02/19/2012. | MBS Paydown 0.23246108............. | cccoreerereneeneennnes 19,946 08/19/2045.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 03/19/2012. | MBS Paydown 0.23203967..........c.. | cecvrvermerrerernnnenes 2,528 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 04/19/2012. | MBS Paydown 0.22891325............. | ceeeveerervnerneninenes 18,759 08/19/2045.
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41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 05/19/2012. | MBS Paydown 0.22665073............. | cccvrverrnverererinienes 13,575 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 06/19/2012. | MBS Paydown 0.2262005............... | cccooeveeerenrrnnnienes 2,701 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 07/19/2012. | MBS Paydown 0.22577113.......ccccc. | ceerrreernermnrrnerenns 2,576 08/19/2045.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 08/19/2012. | MBS Paydown 0.22402125............. | cecovrerernrrnerrernnenes 10,499 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 09/19/2012. | MBS Paydown 0.2225028.. 9,111 08/19/2045.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 10/19/2012. | MBS Paydown 0.22128327.........cc.. | ceervevrervrnerrernires | cvvirerinnins 7,317 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 11/19/2012. | MBS Paydown 0.22085071........c.cc. | ceververerenrrnnnienes 2,595 08/19/2045.
41161P UK 7|HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.... | ... | 12/19/2012. | MBS Paydown 0.2191184.......cccccoe. | cevrreenerrmmriineeienes | covviiseins 10,394 ..10,394 08/19/2045.
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14. ... | 10/25/2012. | MBS Paydown 0.833333333........c.. | ceervrrvrnrrererinninns 500,000 500,000 03/25/2014.
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14. .. | 11/25/2012. | MBS Paydown 0.66666666 500,000 500,000 499,990 03/25/2014.
42805R AU 3|HERTZ 2009-2A A14.26 3/25/14. ... | 12/25/2012. | MBS Paydown 0.5......... 500,000 500,000 499,990 03/25/2014.
461202 AA  1|INTUIT INC 5.40 03/15/2012........cccoeverrericrirnrinns ... | 03/15/2012. | Maturity 100.0.........c..evvvmrrremrreries | cremrieniieeiseiesiins | oo 1,000,000 .999,998 03/15/2012.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... | ... | 01/25/2012. | MBS Paydown 0.48553953.........c... | ceovererrvneererinennns 8,064 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 02/25/2012. | MBS Paydown 0.47617948..........c.. | coevevrvinninererinninns 28,080 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 03/25/2012. | MBS Paydown 0.4735016..........cccc. | cooervmrernerierinneenns 8,034 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 04/25/2012. | MBS Paydown 0.47236578.........cc.. | ceevevveririrerierineinns 3,407 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 05/25/2012. | MBS Paydown 0.46658586............. | ..ccccrvrrrrrrrerrrnnnn. 9,893 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 05/25/2012. | Pass-Through LOSS.........c.coevemeeennee | cornrrvnrinriinnnineinns 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 06/25/2012. | MBS Paydown 0.46102589............. | coceeererrneermenninnins | wovernrienns 11,935 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 06/25/2012. | Pass-Through LOSS.........c.evereernes | covervneinerienineenns 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 07/25/2012. | MBS Paydown 0.45235629............. | ccocrreienrinnrinnenns 19,903 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 07/25/2012. | Pass-Through LOSS.........c.oeveneeeies | covvervmrinerierincenns 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 08/25/2012. | MBS Paydown 0.44856462............. | .ccoceveeenrinriineenns 11,375 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 09/25/2012. | MBS Paydown 0.43923055............. | covveoervirerrianiinnn. 13,535 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 09/25/2012. | Pass-Through LOSS.........c.eveeernes | covnervmeinerinenincenns 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. .. | 10/25/2012. | MBS Paydown 0.43613281............. [ cooervvrirciierininns 6,834 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. .. | 10/25/2012. | Pass-Through Loss......... 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. ... | 11/25/2012. | MBS Paydown 0.43385643 3,027 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 11/25/2012. | Pass-Through LOSS.........c.coevenreeies | covverimrinerierinnenns 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36......... ... | 12/25/2012. | MBS Paydown 0.42778406............. | cccoceererenererineenns 5,145 03/25/2036.
46627M CU 9| JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36. .. [12/25/2012. | Pass-Through LOSS.........c..omveveeres | covvernrrinriiinnrionns 03/25/2036.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 .| 01/12/2012. | MBS Paydown 0.91421957 .129,585 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 02/12/2012. | MBS Paydown 0.895452985... 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 03/12/2012. | MBS Paydown 0.882944569........... | ..cccvervririririnnenne 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 04/12/2012. | MBS Paydown 0.870151396........... | c.oceevrernerierineenns 06/12/2047.
46629Y AB 5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 05/12/2012. | MBS Paydown 0.860395311... 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47 .| 06/12/2012. | MBS Paydown 0.83394011 06/12/2047.
46629Y AB 5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... 07/12/2012. | MBS Paydown 0.80994734.........c... | coverevernrererniincins | v 47,986 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 08/12/2012. | MBS Paydown 0.614734232........... | cecovvereisrereierianinns 390,426 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 09/12/2012. | MBS Paydown 0.593762946........... | c.oceeereneenrineins | cevrerienes 41,943 06/12/2047.
46629Y AB 5[JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... 10/12/2012. | MBS Paydown 0.583602405........... | cccoovvrrnrrrernrinnenns 20,321 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47.... ... | 11/12/2012. | MBS Paydown 0.474783182........... | cooervvevnerirerincenns 217,638 217,638 212,461 215,218 06/12/2047.
46629Y AB 5|JPMCC 2007-CB18 A3 SEQ 5.447 06/12/47........... ... 1 12112/2012. | MBS Paydown 0.380905805........... [ ceeeervrverneinerinnns | wvevnnies 187,755 187,755 183,288 .185,667 06/12/2047.
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46849E AF 4 |JACKSON NAT LIFE 6.125 05/30/2012............ccoue. ... | 05/30/2012. | Maturity 100.0..........cvuvvvrerrnrerrenrires [ ererernrireinnnereins | evies 2,000,000 (12,478) (12,478) 05/30/2012.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 01/26/2012. | MBS Paydown 0.32769399............. | cevervrrerrerierincenne 17,415 (629,172) | .... 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 02/26/2012. | MBS Paydown 0.32295843............. | cooerererenerinrincenne 9,092 | i 9,092 | 9,250 | 0,092 | | s 9,092 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 03/26/2012. | MBS Paydown 0.300494753........... | cecovrvernrrererinninns 43,130 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... | ... | 04/26/2012. | MBS Paydown 0.287087899... 25,741 . 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 ... | 05/26/2012. | MBS Paydown 0.280812568 12,049 12,049 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 06/26/2012. | MBS Paydown 0.272452566........... | ..cccocrrrverrrnrirninn. 16,051 16,051 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 07/26/2012. | MBS Paydown 0.263816661........... 16,581 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 08/26/2012. | MBS Paydown 0.253487312 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... | ... | 09/26/2012. | MBS Paydown 0.247442306.. 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36 ... | 10/26/2012. | MBS Paydown 0.235894446... 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 11/30/2012. | Book Value Adjustment 5 [ 01/26/2036.
47232D AW 2| JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36....... ... | 12/26/2012. | MBS Paydown 0.227415437 ........... | coeeevereneensrinneins | ceveerienns 16,280 01/26/2036.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... 1 01/26/2012. | MBS Paydown 0.466948111........... | covrvevrernvernrnniinins | overnrienns 19,122 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 02/26/2012. | MBS Paydown 0.455278952........... | c.cocveerernerierirneenns 31,734 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 03/26/2012. | MBS Paydown 0.449172436........... | cecovevvervrirerierneinns 16,606 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 04/26/2012. | MBS Paydown 0.446055848........... | ..cccvervrerirerirncnnne 8,475 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 05/26/2012. | MBS Paydown 0.430813276........... | c.coceerereneinneincins | cevrerienns 41,451 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 06/26/2012. | MBS Paydown 0.418368566........... | ..cccovvrvririrerinenne 33,843 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 07/26/2012. | MBS Paydown 0.416908123 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 08/26/2012. | MBS Paydown 0.41231989. 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 09/26/2012. | MBS Paydown 0.398383004... 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 10/26/2012. | MBS Paydown 0.391242033... 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 11/26/2012. | MBS Paydown 0.380493163 07/26/2037.
47232D BP 6|JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37....... ... | 12/26/2012. | MBS Paydown 0.368199139 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ..| 01/26/2012. | Pass-Through Loss......... 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37... .. | 02/26/2012. | Pass-Through Loss. (17,522) 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ... | 03/26/2012. | Pass-Through Loss......... 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37....... ... | 04/26/2012. | Pass-Through LOSS.........c.coevenrvevies | covverinrinerieninninns 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37....... ... | 05/26/2012. | Pass-Through LOSS.........c.eveeernee | corervneirnerinerineenns 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ..| 06/26/2012. | Pass-Through Loss 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37... .| 07/26/2012. | Pass-Through Loss. 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ... | 08/26/2012. | Pass-Through Loss......... 10,043 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37....... ... | 09/26/2012. | Pass-Through LOSS.........c..evemeeeies | covrerveriinerierineenns 19,297 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37....... ... | 10/26/2012. | Pass-Through LOSS.........c.oeeeeernee | cornervneirnerinnriseinns 9,667 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37....... ... | 11/26/2012. | Pass-Through Loss rerrrerneennn | e 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37... .. | 12/26/2012. | Pass-Through Loss......... 07/26/2037.
47232D BU 5|JMAC 2009-R5 8A6 MEZ SSUP CSTR 7/26/37 ... | 12/31/2012. | Book Value Adjustment 07/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 05/26/2012. | MBS Paydown 0.566544019... 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 06/26/2012. | MBS Paydown 0.555995684... 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 07/26/2012. | MBS Paydown 0.547753373 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 08/26/2012. | MBS Paydown 0.53902521............. 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE................ ... 09/26/2012. | MBS Paydown 0.527688467........... 11/26/2037.
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47232Q AA 1[JMAC 2009-R2 1A SEQ CSTR 11-37 RE................ .1 10/26/2012. | MBS Paydown 0.501346987........... | coovereverneercrninns 52,683 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 11/26/2012. | MBS Paydown 0.498215605........... | ..cccovvrvrerierinnenne 6,263 11/26/2037.
47232Q AA 1|JMAC 2009-R2 1A SEQ CSTR 11-37 RE ... | 12/26/2012. | MBS Paydown 0.495141112........... | coverevrvnerirericenns 6,149 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... .1 01/26/2012. | MBS Paydown 0.637431168........... | ccovvrreverneerirnninns 9,508 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... | ... | 02/26/2012. | MBS Paydown 0.632550193 8,787 07/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37 ... | 03/26/2012. | MBS Paydown 0.626555584........... | cocveerernrerneniiicins | woverniienns 10,792 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... .| 04/26/2012. | MBS Paydown 0.621936128........... | cccvvvevrrerernriecrinnns 8,316 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... .| 05/26/2012. | MBS Paydown 0.618639798........... | ccccerreerreerneenriins 5,934 07/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... .1 06/26/2012. | MBS Paydown 0.610701073........... | ceovvrevrerrreererrnninns 14,292 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... | ... | 07/26/2012. | MBS Paydown 0.603996023 12,071 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37 ... | 08/26/2012. | MBS Paydown 0.593535382 18,832 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... . 09/26/2012. | MBS Paydown 0.587153171........c.. | coevvrevrrerernenireninns | eoreeereenns 11,490 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... . [ 10/26/2012. | MBS Paydown 0.583654237... 07/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... . | 11/26/2012. | MBS Paydown 0.579500915... 07/26/2037.
47232V AL 6|JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37....... . [ 12/26/2012. | MBS Paydown 0.564340094... 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ | ... 01/26/2012. | Pass-Through LOSS..........ccoverernes [ o, 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ | ... 02/26/2012. | Pass-Through LOSS.........c..evereveies [ covervmriincrierincnnns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ | ... 03/26/2012. | Pass-Through LOSS...........oeveveernnee | coverinrinsiieeincinns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ . | 04/26/2012. | Pass-Through LOSS.........cccrvurverenerns | convrneeernneirennninnns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ .| 05/26/2012. | Pass-THhrough LOSS...........cccreemeens | ovrereerenirneesseinns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37....... | ... 06/26/2012. | Pass-Through Loss..........ccccverernes [ v, 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37....... | ... 07/26/2012. | Pass-Through LOSS.........c..evereeenes [ covervmrinerierinncenns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ | ... 08/26/2012. | Pass-Through LOSS...........oevereernee | covervnrineiiecineinns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ | ... 09/26/2012. | Pass-Through LOSS.........c.coeveeveies [ cevverimrinerieninennns 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37........ . [ 10/26/2012. | Pass-Through LOSS...........cccurevreens | orrereernerirneesseinn 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37 ..| 11/26/12012. | Pass-Through Loss......... 07/26/2037.
47232V AQ 5|JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37 .. | 12/26/2012. | Pass-Through Loss......... 07/26/2037.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 ... | 01/26/2012. | MBS Paydown 0.688608412 7,316 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 02/26/2012. | MBS Paydown 0.652101392........... | ceeverernrrrererinninns 9,675 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 03/26/2012. | MBS Paydown 0.604870918........... | c.oceeererneennrineins | e 12,516 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 .| 04/26/2012. | MBS Paydown 0.556238642........... [ cccovverermircernninnns 12,888 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 .. | 05/26/2012. | MBS Paydown 0.533208749 6,103 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 ... | 06/26/2012. | MBS Paydown 0.489320354........... | c.cocevereneennrineins | e 11,631 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 07/26/2012. | MBS Paydown 0.455520894........... | ..cocovervneriirincenne 8,957 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 08/26/2012. | MBS Paydown 0.43404573.........c... | ceoverererenerinerineenns 5,691 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 09/26/2012. | MBS Paydown 0.425763134........... | cecovrvvrnrrnererinninns 2,195 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 .. | 10/26/2012. | MBS Paydown 0.42039632 1,422 02/26/2036.
47232V GC 0[JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36 ... | 11/26/2012. | MBS Paydown 0.401350965... 5,047 02/26/2036.
47232V GC 0|JMAC 2009-R4 31A2 SUB SSUP 5.75 2/26/36........ ... | 12/26/2012. | MBS Paydown 0.354524781........... | c.oevevrvnerririniins | e 12,409 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ .| 05/26/2012. | Pass-Through LOSS..........cccureumeens | oveereererinnennseen 02/26/2036.
47232V GG 1 [JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ .| 06/26/2012. | Pass-Through LOSS.........cccvurverners | conrrneeernneiennninnns 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ | ... 07/26/2012. | Pass-Through LOSS.........c.evereernnes | covervneeineeiecinennns 02/26/2036.
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47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ ... | 08/26/2012. | Pass-Through LOSS.........c.coeveneeennee | cornrrvnieneiinnrineinns 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ ... | 09/26/2012. | Pass-Through LOSS.........c..evemreeies | covverimrinerieninninne 02/26/2036.
47232V GG 1|JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ ... | 10/26/2012. | Pass-Through LOSS.........c.eveeernes | covervneinerinerincenns 02/26/2036.
47232V GG 1 [JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36........ .. | 11/26/2012. | Pass-Through LOSS.........coevvreerennes | covrerveinnineierinnines 02/26/2036.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 .| 01/25/2012. | MBS Paydown 0.310345278 24,410 12/25/2035.
525221 EM 5[LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 02/25/2012. | MBS Paydown 0.307831386........... 25,139 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 03/25/2012. | MBS Paydown 0.303500926........... | cccovveerieerrnerienes 43,305 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 04/25/2012. | MBS Paydown 0.299256793........... | cccoveenerenmeemmenenes | ovvvneinn 42,441 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... ... | 05/25/2012. | MBS Paydown 0.29510493.........cc.. | ceervrvernrrnerierinninns 41,519 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035 .. | 06/25/2012. | MBS Paydown 0.292026226 30,787 12/25/2035.
525221 EM 5[LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 07/25/2012. | MBS Paydown 0.288658074........... | cecveeerniererimrricinns | woverneirenns 33,682 12/25/2035.
525221 EM  5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 08/25/2012. | MBS Paydown 0.28548273 I I, 31,753 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 09/25/2012. | MBS Paydown 0.282902539........... | cccoreeereerenerenenes 25,802 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... ... | 10/25/2012. | MBS Paydown 0.280330795........... | ceevrverrnrrererinnines 25,7117 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... | ... | 11/25/2012. | MBS Paydown 0.27781105........c.cc. | ceevrreerereerrnernenns 25,197 12/25/2035.
525221 EM 5|LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035..... ... | 12/25/2012. | MBS Paydown 0.275357172.......cc.. | covvevervrirererineins 24,539 12/25/2035.
55259P AC 0|MARSHALL & ILSLEY BK 5.25 9-04-12... ... | 09/04/2012. | Maturity 100.0.........ccoevvemrvrerrreries | coemriesieniienieninns 2,000,000 105,000 | 09/04/2012.
55261F AA 2| M&T BANK CORP 5.375 05/24/2012. <. | 04/17/2012. | CITIGROUP........ovvvrrirriirrinerineies [ o | e 3,014,070 65,396 | 05/24/2012.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... 01/12/2012. | MBS Paydown 0.328154877........... | ceevevernnrerierinnins 359,658 1,532 | 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 02/12/2012. | MBS Paydown 0.324220121... 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049 .. | 04/12/2012. | MBS Paydown 0.32411789. 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 05/12/2012. | MBS Paydown 0.217817956... 12/12/2049.
55312V AB 4| MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 06/12/2012. | MBS Paydown 0.217514504... 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 08/12/2012. | MBS Paydown 0.215850429... 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 09/12/2012. | MBS Paydown 0.215565585... 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ..| 10/12/2012. | MBS Paydown 0.215364493... 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. .| 11/12/2012. | MBS Paydown 0.19322956 12/12/2049.
55312V AB 4 |MLCFC 2006-4 A2 SEQ CSTR 12/12/2049.. ... | 12/12/2012. | MBS Paydown 0.19127631.... 12/12/2049.
61746W PF 1|MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39.... ... | 01/15/2012. | MBS Paydown 0.43833299.........c.c. | covereverrmrrneririninns | e 172,762 172,648 01/15/2039.
61746W PF 1|MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39.... ... | 02/15/2012. | MBS Paydown 0.300116786........... | ..coceeererrerererircenns 312,092 312,092 .311,885 01/15/2039.
61746W PF 1 |MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39.... .1 03/15/2012. | MBS Paydown 0.068669............... | c.cocuveririvirerininns 522,608 522,608 522,261 01/15/2039.
61746W PF 1|MSDWC 2002-TOP7 A2 SEQ 5.98 01/15/39 .| 04/15/2012. | MBS Paydown 0.0...... .155,056 .155,056 .154,953 01/15/2039.
61751D AE 4|MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 01/25/2012. | MBS Paydown 0.88501278 41,779 41779 27,254 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 02/25/2012. | MBS Paydown 0.88209997............. | ceeververvrrerierirnennne 8,738 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 03/25/2012. | MBS Paydown 0.87965391 [ [ IS 7,338 10/25/2046.
61751D AE 4|MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 04/25/2012. | MBS Paydown 0.87127981........ccco. | covrvevvrrnrrerrerinninns 25,122 10/25/2046.
61751D AE 4|MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 05/25/2012. | MBS Paydown 0.86882555 . 7,363 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 06/25/2012. | MBS Paydown 0.86013744............. 26,064 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 07/25/2012. | MBS Paydown 0.85507499............. | ccoereervrrerirererncenne 15,187 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 08/25/2012. | MBS Paydown 0.84642998............. | cccocererenrrinnrincenns 25,935 10/25/2046.
61751D AE 4|MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 09/25/2012. | MBS Paydown 0.84174572 ] e 14,053 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46.... ... | 10/25/2012. | MBS Paydown 0.84031364............. | ceoereeeeeieenernneis | cverirerernenns 4,296 10/25/2046.
61751D AE 4| MSM 2006-17XS A3A SEQ STP 10/25/46............... ... | 11/25/2012. | MBS Paydown 0.83405009............. | ccocvvvriirerirerininns 18,791 10/25/2046.
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61751D AE 4|MSM 2006-17XS A3A SEQ STP 10/25/46............... ... | 12/25/2012. | MBS Paydown 0.82713548 20,744 10/25/2046.
620076 AY 5|MOTOROLA INC 5.375 11/15/2012 ... | 06/14/2012. | Make Whole Call 102.086............... | coovrvrrrreriieinnins | v 1,020,860 11/15/2012.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 01/25/2012. | MBS Paydown 0.853733211... 08/25/2035.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 02/25/2012. | MBS Paydown 0.849623598... 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. .. | 03/25/2012. | MBS Paydown 0.84560323 08/25/2035.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 04/25/2012. | MBS Paydown 0.842381567... 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 05/25/2012. | MBS Paydown 0.836906689... 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 06/25/2012. | MBS Paydown 0.831898851... 08/25/2035.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 07/25/2012. | MBS Paydown 0.828256365... 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. .. | 08/25/2012. | MBS Paydown 0.82215173 08/25/2035.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35. ..| 09/25/2012. | MBS Paydown 0.815222444... 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 10/25/2012. | MBS Paydown 0.810679743 08/25/2035.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35. ... | 11/25/2012. | MBS Paydown 0.808817046 08/25/2035.
64352V MN 8 | NCHET 2005-A A4W SEQ 5.035 8/25/35 ... | 12/25/2012. | MBS Paydown 0.805209849... 08/25/2035.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036.. weee | .| 01/25/2012. | MBS Paydown 0.1142731 . 10/25/2036.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036.............. ... | 02/25/2012. | MBS Paydown 0.113695%............. 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 03/25/2012. | MBS Paydown 0.11323772 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 04/25/2012. | MBS Paydown 0.11298774............. 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 05/25/2012. | MBS Paydown 0.1129305 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 veoe | ... | 06/25/2012. | MBS Paydown 0.11272457.... 10/25/2036.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036.............. ... | 07/25/2012. | MBS Paydown 0.11254756. 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 08/25/2012. | MBS Paydown 0.11219395 10/25/2036.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 09/25/2012. | MBS Paydown 0.11122245 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 10/25/2012. | MBS Paydown 0.11083076 10/25/2036.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ... | 11/25/2012. | MBS Paydown 0.11056728 . 10/25/2036.
65535A AA 2| NHELI 2006-AF1 A1 SEQ STP 10/25/2036 ..| 12/25/2012. | MBS Paydown 0.11031527............. 10/25/2036.
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10/25/2034. .. | 10/25/2012. | MBS Paydown 0.13046379 10/25/2034.
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10/25/2034. ... | 11/25/2012. | MBS Paydown 0.13015569 10/25/2034.
65535V FX 1 |NAA 2004-AP3 A4A SEQ 5.018 10/25/2034. ... | 12/25/2012. | MBS Paydown 0.12861108 10/25/2034.
659421 AD 3|NORTH FORK BANCP 5.875 08/15/2012... ... | 08/15/2012. | Maturity 100.0. 2,570,000 150,988 | 08/15/2012.
705322 AH 8|PEDERN ELEC COOP 4.093 11/15/12 .| 11/15/2012. | Maturity 100.0. 606,620 24,829 | 11/15/2012.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .| 01/25/2012. | MBS Paydown 0.473281348 939 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 02/25/2012. | MBS Paydown 0.468073539 10,416 01/25/2036.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 03/25/2012. | MBS Paydown 0.46673378 2,680 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 04/25/2012. | MBS Paydown 0.460267625 01/25/2036.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 05/25/2012. | MBS Paydown 0.455506592 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .| 07/25/2012. | MBS Paydown 0.448138729.. 01/25/2036.
73316P JD 3| POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 08/25/2012. | MBS Paydown 0.446432739... 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 09/25/2012. | MBS Paydown 0.433788253... 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 10/25/2012. | MBS Paydown 0.430991035... 01/25/2036.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... ... | 11/25/2012. | MBS Paydown 0.42279712 01/25/2036.
73316P JD 3|POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... .| 12/25/2012. | MBS Paydown 0.420060898 01/25/2036.
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744593 AC 8 |STEER-IBM-Z2 6.415 06/01/18........ccovvvivreririirnene ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ...ovvvvvvviererncenns 29,313 06/01/2018.
744593 AC 8|STEER-IBM-Z2 6.415 06/01/18 ... | 12/01/2012. | Sinking Fund Redemption 100.0..... | ..ccovvvvvevirerircenne 30,254 06/01/2018.
758202 AD 7|REED ELSEVR CPTL 4.625 06/15/2012. ... | 01/10/2012. | Make Whole Call 101.8826285....... | ...cccovvvrereieernerns | v 3,056,479 06/15/2012.
758202 AF 2 |REED ELSEVIER PL 7.7501/15/2014 1. | 10/24/2012. [ CONSENt FEE.....ouvvvvrercirerieieriinis [ | e 150,000 01/15/2014.
758202 AF 2|REED ELSEVIER PL 7.75 01/15/2014. .. | 10/24/2012. | Exchanged ..3,131,457 01/15/2014.
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34. ...| 01/25/2012. | MBS Paydown 0.31746717............. 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34, ... | 02/25/2012. | MBS Paydown 0.298479461........... | .cocvvervrerirerinnenne 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34, ... | 03/25/2012. | MBS Paydown 0.285475538... 06/25/2034.
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34 ... | 04/25/2012. | MBS Paydown 0.266599841... 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34. .. | 05/25/2012. | MBS Paydown 0.25053747 06/25/2034.
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34, .. | 06/25/2012. | MBS Paydown 0.229033122........... | c.coereererneererereenns 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34, ... | 07/25/2012. | MBS Paydown 0.213340603........... | .ccoovrervrrrrerrrnenn. 45,508 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34. ... | 08/25/2012. | MBS Paydown 0.198273721........c.. | ceoveveerernererineins | cevrerinenas 43,694 06/25/2034.
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34 ... | 09/25/2012. | MBS Paydown 0.186408852........... | cecovverrrrrereierinnines 34,408 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34, weee | | 10/25/2012. | MBS Paydown 0.169721088........... [ ooverreerrneerneriinrrnes | coreeereenns 48,395 06/25/2034.
76110V QL 5|RFMS22004-HS2 Al6 NAS 5.17 6/25/34................. ... | 11/25/2012. | MBS Paydown 0.157208167........... | cecveverrrrirererineinas 36,287 06/25/2034.
76110V QL 5|RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34, ... | 12/25/2012. | MBS Paydown 0.148453687........... | cccoovvvervrirererinninas 25,388 06/25/2034.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 01/25/2012. | Pass-Through LOSS.........c.oeveneeennee | cornervniinciinerineinns 11,277 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 02/25/2012. | MBS Paydown 0.81110578........cccc. | covrvrvvrnnreierinninns 47,018 | .o 47,018 | o 47,010 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 02/25/2012. | Pass-Through LOSS.........c.eveeernes | cornervneinenienineenns 12,328 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36 .. | 03/25/2012. | MBS Paydown 0.791991775........c.. | oo | cevrerienas 46,395 | ............46,395 | .......... 46,387 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 03/25/2012. | Pass-Through LOSS.........c.eveeeeies | corververvinerierincenns 10,945 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 04/25/2012. | MBS Paydown 0.765472165........... | c.coceerereneennrinneins | ceveeriennd 67,714 | oo 67,714 | L 67,703 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 04/25/2012. | Pass-Through LOSS.........c.coevemrveies | v 11,843 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 05/25/2012. | MBS Paydown 0.749087026........... | c.coceeerereeririnenins | cerrerernnas 43428 | ...........43,428 | ............ 43,421 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. .. | 05/25/2012. | Pass-Through Loss......... 5,726 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. .. | 06/25/2012. | MBS Paydown 0.725118745 60,830 ..60,820 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 06/25/2012. | Pass-Through Loss......... 11,073 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 07/25/2012. | MBS Paydown 0.703647548........... | .ccocoverererirerinnenne 58,383 | .............58,383 | ..coev. 58,374 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 07/25/2012. | Pass-Through LOSS.........c.eeeeernnee | cornervneirneiinneineenns 6,029 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. .| 08/25/2012. | MBS Paydown 0.677526869........... | cccoeeerririrvericins | v 60,313 | ...ccee.e.60,313 | o 60,303 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. .. | 08/25/2012. | Pass-Through Loss......... 18,046 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 09/25/2012. | MBS Paydown 0.651324137........... | cevvveereneinrineins | e 68,301 | ....cc.......68,301 | coovoucnn 68,290 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 09/25/2012. | Pass-Through LOSS.........c.oeveeeeies | covrervmrrinerierineenns 10,305 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 10/25/2012. | MBS Paydown 0.632284408........... | c.oceereneennrinneins | cevvverienes 51,971 | oo 51,971 | 51,963 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 10/25/2012. | Pass-Through Loss 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. .. | 11/25/2012. | MBS Paydown 0.609151299... 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 11/25/2012. | Pass-Through Loss......... 02/25/2036.
76110V TE 8|RFMS2 2006-HSA1 A3 SEQ CSTR 2/25/36. ... | 12/25/2012. | MBS Paydown 0.589051896 02/25/2036.
76110V TE 8|RFMS22006-HSA1 A3 SEQ CSTR 2/25/36. ... | 12/25/2012. | Pass-Through Loss......... 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 01/25/2012. | MBS Paydown 0.289922038 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 01/25/2012. | Pass-Through Loss......... 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36................... ... | 02/25/2012. | MBS Paydown 0.287694149 02/25/2036.
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761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36................... ... | 02/25/2012. | Pass-Through LOSS.........c.coeveneevnnee | cornervniinriinnrineinns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 03/25/2012. | MBS Paydown 0.285139467........... | ccocvevrvnerirerinnenne 5,763 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 03/25/2012. | Pass-Through LOSS.........c.oeeeneeenes | corervmeinerinrineenns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 04/25/2012. | MBS Paydown 0.282391168........... | cecovvvervrrererinnenns 4,667 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 04/25/2012. | Pass-Through Loss......... . 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 05/25/2012. | MBS Paydown 0.279685729........... | ceevevernrierierneires | cvrirerinnine 4,609 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 05/25/2012. | Pass-Through LOSS...........coevenreeies | covveriniinerierinnenns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 06/25/2012. | MBS Paydown 0.275845498........... | ccoeeenerrnnresernniins | cervierirneens 7,726 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 06/25/2012. | Pass-Through LOSS...........coeveeverees | corvrriniinniinerinninns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 .| 07/25/2012. | MBS Paydown 0.271637489... 7,948 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... .| 07/25/2012. | Pass-Through LOSS..........ccccrvrvrernns [ covrrvrireriniicinninns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 08/25/2012. | MBS Paydown 0.269708455........... | cecoeveeenrereirerinnenns 2,167 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 08/25/2012. | Pass-Through LOSS.........c.oeveeernee | corervmeirneiineriseenns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 09/25/2012. | MBS Paydown 0.266777976........... | cecovrveernrrererinnenes 5,012 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 09/25/2012. | Pass-Through LOSS.........c.evereernes | covervneineeinerineenns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36................... ... | 10/25/2012. | MBS Paydown 0.2627572%4........... | cccovevvernrirereriniinns 9,845 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 10/25/2012. | Pass-Through LOSS.........c.oeveeeeies | covvervmriinerierineenns 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 11/25/2012. | MBS Paydown 0.25911274.........cc.. | coverernernnerseinnins | ceevierireeens 7,516 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 11/25/2012. | Pass-Through LOSS.........coecvrverernnes | correrveinnreierinnenes 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.... ... | 12/25/2012. | MBS Paydown 0.25630962............. | c.oceeeeerereerereenns 4,808 02/25/2036.
761118 UQ 9|RALI 2006-QS2 1A9 SEQ 5.50 2/25/36................... ... | 12/25/2012. | Pass-Through LOSS..........cccviverenies | vorrervernnnierenineines 02/25/2036.
81683R AB 0|SEMINOLE TRIBE 5.798 10/01/2013 ... | 10/01/2012. | Sinking Fund Redemption 100.0..... [ ..ccveverrvneriririne | crverinn 400,000 .399,998 10/01/2013.
844741 AR 9|SOUTHWEST AIR 7.22 07/01/13 ... | 01/01/2012. | Sinking Fund Redemption 100.0..... | ..ccoovienriiniincenne 228,146 229,146 07/01/2013.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 01/25/2012. | MBS Paydown 0.305981359........... | cocrevrvrrerierircenne 3,040 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 02/25/2012. | MBS Paydown 0.303818592........... | c.oceeerereriirireenns 3,677 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .. | 03/25/2012. | MBS Paydown 0.301603749........... 3,765 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 04/25/2012. | MBS Paydown 0.293485466 13,801 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 05/25/2012. | MBS Paydown 0.290066801........... 5,812 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 06/25/2012. | MBS Paydown 0.287667744........... | oo | coevirerernenns 4,078 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 07/25/2012. | MBS Paydown 0.285958337........... | c.coceeerernerierineenns 2,906 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .. | 08/25/2012. | MBS Paydown 0.284264875... 2,879 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 09/25/2012. | MBS Paydown 0.28061588 6,203 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 10/25/2012. | MBS Paydown 0.277088273... 5,997 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 11/25/2012. | MBS Paydown 0.274841693........... | cecoevvrvenrrreirerinninns 3,819 08/25/2031.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 ... | 12/25/2012. | MBS Paydown 0.273217773.....c.ccc. | coorererneenernerineenns 2,761 08/25/2031.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 01/25/2012. | MBS Paydown 0.354305238........... | cccocrvrnienriiirirninns 8,279 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34.. .. | 02/25/2012. | MBS Paydown 0.352033425.. . 8,906 05/25/2034.
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 03/25/2012. | MBS Paydown 0.350852751........... | ceeeeverrveierniineires | v 4,628 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 04/25/2012. | MBS Paydown 0.349321021........... | ccoervervreriirirncenne 6,004 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 05/25/2012. | MBS Paydown 0.348090161............ | c.oceeererneerririneins | cevverienns 12,665 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 06/25/2012. | MBS Paydown 0.343618307........... | ceeovrvernrrererinnines 9,690 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 veee | v | 07/25/2012. | MBS Paydown 0.338716597........... | ceoeeererereriieineinns | ceveerienes 19,215 05/25/2034.
86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.............. ... | 08/25/2012. | MBS Paydown 0.337617909........... | ceevevervrrrernrnires | coveirerinnine 4,307 05/25/2034.




Annual Statement for the year 20120 the  IMlid=-Continent Casualty Company

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

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CUSsIP 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

86359B RB 9| SASC 2004-9XS 1A4A SEQ SPT 05/25/34.............. ... | 09/25/2012. | MBS Paydown 0.334894129........... | ceeovvveririrererineinns 05/25/2034.
86359B RB 9 [SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 10/25/2012. | MBS Paydown 0.329251147........... | cocrvvvrvncrirerinnenne 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34 ... | 11/25/2012. | MBS Paydown 0.323502974........... | ccoceererenerierineenns 05/25/2034.
86359B RB 9 |SASC 2004-9XS 1A4A SEQ SPT 05/25/34.. ... | 12/25/2012. | MBS Paydown 0.320240977... .12, 05/25/2034.
88732J AG 3|TIME WARNER CABLE 5.40 07/02/12. .. | 07/02/2012. | Maturity 100.0. . . ceevnen | e 4,500,000 500,000 07/02/2012.
999999 ZZ 1|AMORTIZATION ADJUSTMENT .1 01/01/2012. | Amortization Adjustment..........cccccee [ corrernrinsnisiiasiin 01/01/2012.

3899999, Total - Bonds - Industrial and MiSCEIIANEOUS...........couuriiieriiiriiirisniisiiiens s sssssssssssssssssns | avsens 68,653,230 | ...... 69,021,657 | ...... 68,740,683 163 | .......(335,750) | oooovveveeenn0 | nrnn(310,587) | e 00 .67,961,222 | 0| 692,008 | ....... 692,008 | ...2,884,006 |..... XXX......

Bonds - Hybrid Securities

635421 AA 8 |NAT CITY PRF VR.....cccooivurvirinnncnnncnisniisnnnnnens | e | 12/10/2012. [ Call 100.0.cccvvviiiiiiiiiniiiiinniinnins | oo | o 4,000,120 ..4,000,000 | ........4,000,000 | ..........3,999,731 | ..coovoimriinnine | connieneanni269 | oo [vnninnennnn269 [ [ 2000000 4,000,000 | v | 120 | 120 480,000 | 12/10/2012.
4899999, Total - Bonds - Hybrid Securities ..4,000,120 ,000,000 | ........4,000,000 | ...........3,999,731 | ..o | o269 | 0 269 |0 ]10004,000,000 |0 | 120 ] 120 480,000 |..... XXX......
8399997. Total - Bonds - Part 4 116,021,333 |..... 116,403,265 | ..... 116,969,907 ..115,334,643 ...4,997,270 |..... XXX......

8399998. Total - Bonds - Summary Ifem from Part 5.........coiiiiieiiciisiieiie ittt | eeerasesneens 1,768 | oo 1,768 LA T RTINSO IFCTRTRORORON 07 ) | ECTSTONURRRRRS [TRRRRN 4 4 | INSTTRTORRn [T 1,764

8399999. Total - Bonds.........ccccvsriiniiniiicciiisiis 116,023,101 | ..... 116,405,033 | ..... 116,971,699 | .......116,842,034 | .........25,163 | .......(609,686) | .........c........0 | .........(584,523) | ..o | i 115,336,407

Preferred Stocks - Industrial and Mi

ocviL3d

19075Q 30 0|COBANK, ACB 7.00........cccoerrerereererirenrnnrineninns .| 10/01/2012. | Call 50.0......ouveurvrrrirrirerieirerinns 20,000.000 | ........ 1,000,000 | ...vooerrerrneerrenes | e 1,000,000 | ..oovornvnnd 920,000 | ........ 80,000 | .ovourerrereninees | ererreerrenineenns | s 80,000 | .ooovvrrerrrreres [ s 1,000,000 | ..oovvrevereernes [ | e 0| e 70,000 |..... XXX......

999999 ZZ 1|AMORTIZATION ADJUSTMENT........coovverririrrnnns ... 1 01/01/2012. | Amortization Adjustment..........cooes [ corivrrieninsiininiins e L | 40,000 ] ii(2,222) | [ 3TTT8 | i | e | e | e | cevnnnieieinnene0 | [ XXX......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous i 1,000,000 |.......... XXX 21,000,000 [ .o [0 0 | s 70,000 |..... XXX......
8999997. Total - Preferred Stocks - Part 4.. s . 1,000,000 |......... XXX .1,000,000 | ... 0. 0 0 | 70,000 |..... XXX......
8999999. Total - Preferred Stocks.... DR O TP O PP PO P PP PP PP PP PO PP PP PPPIRRRTPTPPPOITY IVORPOP 1,000,000 |.......... XXX.oooeee | e 1,000,000 | .............920,000 | .......120,000 | .......(2,222) | ccoovovviveiencn0 | oot 117,778 |0 [ 1,000,000 |................ (V] [P (U I 0 ... 70,000 |..... XXX......
Common Stocks - Industrial and Miscellaneous

140661 10 9|CAPMARK FINANCIAL GROUP INC.........cocvenrrnnes ... | 10/01/2012. | INTERSTATE.......covrerimrrneinniinns | vvie 27,978.000 | ........... 726,992 | .o XXX | a0 372,107 | i 464,435 | (92,327 | e [ e | oereeeenn(92,327) | e | e 372007 | e | s 354,885 | .......354,885 | ...ccoooovriivrrnns | e XXX......

670823 10 3|O'CHARLEY'S INC veve | wer | 05/11/2012. | DiStHDULION.......vevverrercriecieien | v 24,398.000 .240,320 B 191,524 | ... 191,524 | .o [ e XXX......

695042 10 1|PACIFIC VENTURES GROUP INC. <o | | 11/08/2012. | Stock Split 1.0 for 50.0.......cvvenriiies | covienes 49,000.000 . . v Lo | a0 [ [ XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous. .967,311 , LA77509 | . (177,476) | .... .0]....546,409 | ......546,409 | ...............0 | ... XXX......
9799997. Total - Common Stocks - Part 4......... 967,311 | oo XXX [ e 752,134 | i 177,509 | (177,476)| .... 0] ....546,409 | ......546,409 | ... [ XXX......
9799998 Total - Common Stocks ...4,989 w0 | |3, 733 | | e 1,256 | 1,256 | s [ XXX......
9799999. Total - Common Stocks...............ccc........ .972,300 | oo XXX | crveeenn 755,867 | i 177,509 | o (177,476) 0. (177,476) | . 0] 547,665 | ...... 547,665 L0 XXX......
9899999. Total - Preferred and Common Stocks . . 1,972,300 ... XXXeoooonw. | v 1,755,867 | ...........1,097,509 | ........ (57,476) | ..........(2,222) | ... .0 |........(59,698) 1,424,635 | ... 0] 547,665 | ....... 547,665 0,000 |..... XXX......
9999999, Total - Bonds, Preferred and Common Stocks s ettt | arees 117,995,401 |.......XXX......... | .....118,727,566 | ......117,939,544 | ........ (32,313) | ....... (611,908) | .voovvvernes 0 | (644,221) | ..o, 0. 116,761,042 | ................ 0. 1,234,359 |..... 1,234,359 | ...5,067,341 |..... XXX......




S
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SCHEDULE D - PART §

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

21

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20
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. Changein | (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
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15...... ... | 01/10/2012 | Liquidation. 09/05/2012 | Call 100.0..... 52
140661 AK 5| CAPMARK FINL GRP B LIBOR+700 09/30/15...... ... | 08/23/2012 | Liquidation. .. | 09/05/2012 | Call 100.0..... v [ o8 |88 | 88 |85 [ | (0) | e [ e (0) [ | e [ | 0 [ L I 0
140661 AJ 8| CAPMARK FINL GRP LIBOR+500 9/30/2014........ ... | 01/10/2012 | Liquidation............oeervrnrernnrnnenns 02/01/2012 | Call 100.0.....cvevvvvererisrirsisniisinans 18
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........vuiruiieiieieiisiiisiiirisins eeisemi st ses s 7 0
8399998. TOHAL = BOMAS. .tttk eEE R R AR 71 0
Common Stocks - Industrial and Miscellaneous
140661 10 9|CAPMARK FINANCIAL GROUP INC.. 01/10/2012 | Liquidation. 10/01/2012 | INTERSTATE..
140661 10 9|CAPMARK FINANCIAL GROUP INC.. v | .. | 08/23/2012 | Liquidation. .. | 10/01/2012 | INTERSTATE..
140661 10 9| CAPMARK FINANCIAL GROUP INC........cocvenncens 01/10/2012 | Liquidation. .........ccoereseeeererenens 10/02/2012 | INTERSTATE......ccoovvvnnninnrinnn | erennenenenn2.000 | o892 | i 1,351 [ 892 | i [ e | om0 [ | |89 | 89 | | v
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS..........cuiiiiiiiiiis ettt
9799998. TOtal - COMMON SHOCKS. ...ttt et . .
9899999. Total - Preferred and COMMON SOCKS. .. ...ttt sristisenes | stesesssmssesssne s st senssninn st senssnssnsenssnsensenssensensssssnssssnenensensenenns | connnnnnnsees Oy Q| wenrenrereneneny 989 | iviiiirinniinenn 3y 733 | wvivrirnrnnenns0 | i | v |0 | 0 | 0 1,256 | 1,256 | 0 ] i 0
9999999, Total - Bonds, Preferred and COMMON STOCKS............euriuriiiiriiiiriinns rierisieisssesssssseessssssses st ssssssssssssessesssssessssssssesssessssssssesssssssssesssessasssessessssssensssssnssnnnes | soeennnrneene 020 | ivvverrnnenenB,T7 | viiivrieineen 3,498 | o0 | v @7) | v | i @7) | vvviieeecn0 | vvieinn0 | 1,259 | 1,259 | e, T | 0




Annual Statement for the year 2012 ofthe IMlid=-Continent Casualty 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
Common Stocks - U.S. Property and Casualty Insurer
595302 ZZ 3|Mid-Continent Assurance Company.... 15380............ | 2ciB1 ..NO 23,059,870 100,000.000
595301 ZZ 8|Mid-Continent Excess and Surplus Ins. 137%............ | 2ciB1 ..NO ..16,295,471 ..100.000
67920@ 10 4| Oklahoma Surety Company. o . | 23426 2ciB1 ..NO 18,728,294 | ... .10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET..........c.. oo ensensessnssnsenas [V 58,083,635 |......... P4, S
Common Stocks - Other Affiliates
595302 ZZ 6 | Mid-Continent Specialty Insurance Services, InC...........c...... I ............ | ...................... 2ciB2 SNO [ | e 50,000 .1,000.000 | ..coovneee 100.0
1799999. Total - Common Stocks - Other Affiliates. 0 50,000 |......... XXX....
1899999. Total - Common Stocks: 0 58,133,635 XXX
1999999. Total - Preferred and COMMON SEOCK...........c.iuiireiriiieieieeie ettt 0 58,133,635 |......... XXX....
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 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

SCHEDULE D - PART 6 - SECTION 2

NONE

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
Invesco AIM Advisors Inc. Treasury Portfolio Cash
825252 30 7|Management |l .. | 12/31/2012. | The Bank of New York Mellon...........ccceee | . XXXeove | v 24,410,638 [..oooviiriririerinns [ o [ [ | | oo 24,410,638 |...... .....0.020 | ...... 0.020 |Mtly.... | .. 7,229
8899999. Total - Exempt Money Market Mutual Funds s 24,410,638 0 0. 0 w0 PSS S 24,410,638 | ..o (U I— 0 [.XXX...... XXX XXX
9199999. Total - Short-Term Ir TS ettt 24,410,638 0 0 ... 0 0 | XXX | v 24,410,638 | ....ccooovrrrrrin (V] [ 0 |..XXX...... XXX L XXX..
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
F & M Bank & Trust Company. . Tulsa, Oklahoma..........ccccoerrerrireerieieincens 0.300 | .ovevrerereireieens 1,519 11,027,920 | XXX
The Bank of New York Mellon . NEW YOrK, NEW YOTK.....c.coieiriiieiiiiceeee s 0.010 | eoieieeeeeeeeeinne ..45,700 | XXX
Commerce Bank-Certificate of Deposit Tulsa, OKIANOMA.........coureeierieierceeees et | reeeeneens 0.349 601 151,008 | XXX
0199999, Total - OPEN DEPOSHOMES. ... versererersreresersserssss e st eas st XXX... 2120 |......... 0 11,224,628 | XXX..
0399999. Total Cash 0N DEPOSIL.........uuuiuurerireiirsieieie sttt XXX... . 2,120 |......... 0 11,224,628 | XXX..
0499999. Cash iN COMPANY'S OffICE. ... ruruieureririiaisrssteersste st ess s XXXe | corereee XXX e [ i 0., TR IR 0.3, T I 1,411 | XXX..
0599999, TOIAI CASN.......ovvriveirrireriiisteetiei st 1,9, GO RN .9, ORI ISR 2,120 |......... 0 11,226,039 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 3,249,349 | 4. April 9,553,670 | 7. July 6,005,131 | 10. October. 6,161,184
2. February 4,750,995 | 5. May. 9,504,513 | 8. August 6,364,256 | 11. November. 6,455,395
3. March 8,200,355 | 6. June 3,705,253 | 9. September. 10,279,231 | 12. December. 11,224,628

E25
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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. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes
B0 ANIZONA. s | s | ettt | densseet ettt eens | chestee bttt ens | ettt | et nes
4. Arkansas............ccceeevvveerereeeeee AR | B, | PROPERTY AND CASUALTY. ....coviviieiiiecevcciee 251,422
5. CalifOrNIA. . vvovrrrrerrnrernneedOA | s [ et | erienb ettt | ersesses st ensanes | sbess e et | nerenr sttt
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut T | i [ bbb ne | nerieni ettt | eeriens sttt | sbess et | bttt
8. DEIAWATE........ocvvvrirriernreen e DE [ s | oo | eres et enns | ettt s | et | e ees
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
10.  Florida PROPERTY AND CASUALTY ....covvvrerinrrrerirerireenns 205,398 | ..ooovriiirene 206,105
L PR 7Yoo OO GA|... B.... |PROPERTY AND CASUALTY ...ouiiuiiriirriineeiseisesissssesssesessesssssisssssssssesssassssssssess | sessssessssssssssssssssnsssns | cosesssesssmssnsessessnsssns 35,199 | oo 36,832
12, Hawaii..oooeerccceces HE e | et | erieni et | et es e anes | creess et | sereees e
13, 1dah0....ccecis ID [ ottt | et bbbt | ehintbi ettt s | freei ettt eees | eestens ettt | aeeseesb et
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16. oA | e s | eebieer ettt ries | sttt ntnnes | eentene et | b
17.  Kansas KIS | coitieriie [ ettt | eebeneb ettt | ersent et ent b enients | shees ettt | bt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
21.  Maryland D | ceoieirie [ ettt ettt st es st ns e tenteniens | eesestessessetastentessnsetanes | enteresstessensesntentensenns | neseesessessetastentesaesetenaes | eesessesnsestens ettt enaenas
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | et
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, Minnesota........ccccovuvviniiriiniinns N | s | et | essenb et | et | s | et
25.  Mississippi . IS [ oot | ittt | Herenesees ettt ens | rersiens ettt nnnns | seesess et | feiess ettt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27, MONEANA. ..eoveeceeririceerreee e T s | et | Hneient et entents | fhest ettt eniens | seerent et | e
28, NEBIASKA. ..o NE i oot nies | eerebtt bbbt enes | cbntben et eniens | bt et | et
29, NEVAGA.......cverceerrcrierreeee NV s | ottt | Hreieni et entenns | chesteni et eniens | sresest e | et enes
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. N [ et | ettt s ettt nsessebntente | etsessesessessetstentessessets | nesesteresetessessesntantesies | seeesessensessetansentesesntens | seesseseeantesaeseenaansesaees
32, New Mexico........cccoceeevrereeeeee . NM [ ... Bi... | PROPERTY AND CASUALTY ..ottt vessessess et esessssenssssesesssssnenes | sovsesissssssesssssssnissesesenes | soesssssssessssssisssssennsnns 380,702 | covoveenn 381,603
33 NEW YOTK.ocecirrincereeeeeedNY s | et | eresenie st nntenns | ceesien et eniens | sresenteer et | e ees
34.  North Carolina.............cccoeceeeeee..NC | ......B.... |PROPERTY AND CASUALTY ...c.ocvvmrrmiierrirerrerernnns 301,707 | oo 315,703
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36.  ONi0.....cooorververrerinsrrsrirserennOH | ii.Bocc. [PROPERTY AND CASUALTY ..o 2,011,377 | coiieieernn 2 104,888 | s [ e
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38, OrBGON...ccoiecrrerriernriererneen QR | s | ettt | Henereni ettt | shestenb et entens | seerest bbb | et nes
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
A1 SOUN CaONNA. ... eS| s | ettt | ereseni st nntenne | ettt eniens | srerent e | e neees
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
44, TeXaS....cmeeinriveisrineinresninenen X | cerncBuc | PROPERTY AND CASUALTY ..o 100,185 | oo 100,422
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
47, Virginia.......ccoovevverrneensenseene VA | i .Booc. [PROPERTY AND CASUALTY .. 210,426 | ...oooovvrierrnnen 211,367
A8, WASKINGLON. ...t WA | e oottt s e s s a ettt et s st ensensessntantes | eesetssentessessntantentesantns | stessessetantentessesnsentansens | fetensessessesntestenietsnent | essesietanaante s st enaentenan
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......occevererniiininnind CAN | .. e e o | s | s
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 2,011,377 | oo 2,104,688 |...cccovrrirnn 1,485,039 | ..o 1,515,119
DETAILS OF WRITE-INS

BBOT. ettt sees et | cereeernei | e LRt | Heretes e b en s | eeriiees sttt | aeesees ettt | et
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)...... XXX | i XXX ot senens | s 0 0 0 0

E27




2012 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 59
Cash Flow 5 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 60
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 60
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K—Fidelity, Surety 60
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 60
General Interrogatories 15 | Schedule P-Part 2M-International 60
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 61
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 61
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 61
Overflow Page For Write-ins 101 | Schedule P-Part 2R-Section 1-Products Liability—-Occurrence 62
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 62
Schedule A—Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 62
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 62
Schedule A-Verification Between Years S102 | Schedule P-Part 3A-Homeowners/Farmowners 63
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 63
Schedule B-Part 2 E05 | Schedule P—Part 3C-Commercial Auto/Truck Liability/Medical 63
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 63
Schedule B-Verification Between Years SI102 | Schedule P-Part 3E-Commercial Multiple Peril 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 64
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 64
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 64
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 64
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 65
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 65
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 65
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 65
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 65
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 66
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 67
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 67
Schedule D-Verification Between Years SI03 | Schedule P-Part 38—Financial Guaranty/Mortgage Guaranty 67
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 68
Schedule DB—Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 68
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 68
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 69
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 69
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 69
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 69
Schedule DB—Part D E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 69
Schedule DB-Verification SI14 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 70
Schedule DL-Part 1 E23 | Schedule P-Part 4J-Auto Physical Damage 70
Schedule DL-Part 2 E24 | Schedule P-Part 4K-Fidelity/Surety 70
Schedule E-Part 1-Cash E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 70
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4M—International 70
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 7
Schedule E-Verification Between Years SI15 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability I
Schedule F-Part 1 20 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines I
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 72
Schedule F-Part 3 22 | Schedule P-Part 4R-Section 2-Products Liability—Claims-Made 72
Schedule F-Part 4 23 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 72
Schedule F-Part 5 24 | Schedule P-Part 4T-Warranty 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5A-Homeowners/Farmowners 73
Schedule F-Part 6-Section 2 27 | Schedule P—Part 5B—Private Passenger Auto Liability/Medical 74
Schedule F-Part 7 28 | Schedule P—Part 5C-Commercial Auto/Truck Liability/Medical 75
Schedule F-Part 8 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 76
Schedule F-Part 9 30 | Schedule P-Part 5E-Commercial Multiple Peril 77
Schedule H-Accident and Health Exhibit-Part 1 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 79
Schedule H-Part 2, Part 3 and Part 4 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 78
Schedule H-Part 5-Health Claims 33 | Schedule P-Part 5H-Other Liability—Claims-Made 81
Schedule P-Part 1-Summary 34 | Schedule P-Part 5H-Other Liability-Occurrence 80
Schedule P-Part 1A-Homeowners/Farmowners 36 | Schedule P-Part 5SR-Products Liability-Claims-Made 83
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 82
Schedule P—Part 1C-Commercial Auto/Truck Liability/Medical 38 | Schedule P-Part 5T-Warranty 84
Schedule P—Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 85
Schedule P—Part 1E-Commercial Multiple Peril 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 41 | Schedule P-Part 6E-Commercial Multiple Peril 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 42 | Schedule P-Part 6H-Other Liability-Claims-Made 87
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 43 | Schedule P-Part 6H-Other Liability-Occurrence 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 44 | Schedule P-Part 6M-International 87
Schedule P—Part 1H-Section 2-Other Liability—Claims-Made 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 88
Schedule P—Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 88
Schedule P-Part 1J-Auto Physical Damage 47 | Schedule P-Part 6R-Products Liability-Claims-Made 89
Schedule P-Part 1K-Fidelity/Surety 48 | Schedule P-Part 6R-Products Liability-Occurrence 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 90
Schedule P-Part 1M-International 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 92
Schedule P—Part 1N-Reinsurance — Nonproportional Assumed Property 51 | Schedule P Interrogatories 94
Schedule P—Part 10-Reinsurance — Nonproportional Assumed Liability 52 | Schedule T-Exhibit of Premiums Written 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 53 | Schedule T-Part 2-Interstate Compact 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 97
Schedule P-Part 1R-Section 2—Products Liability-Claims-Made 55 | Schedule Y-Detail of Insurance Holding Company System 98
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 99
Schedule P-Part 1T-Warranty 57 | Statement of Income 4
Schedule P—Part 2, Part 3 and Part 4 - Summary 35 | Summary Investment Schedule Slo1
Schedule P—Part 2A-Homeowners/Farmowners 58 | Supplemental Exhibits and Schedules Interrogatories 100
Schedule P—Part 2B-Private Passenger Auto Liability/Medical 58 | Underwriting and Investment Exhibit Part 1 6
Schedule P—Part 2C-Commercial Auto/Truck Liability/Medical 58 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 58 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2E-Commercial Multiple Peril 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P—Part 2F-Section 1-Medical Professional Liability-Occurrence 59 | Underwriting and Investment Exhibit Part 2A 10
Schedule P—Part 2F-Section 2-Medical Professional Liability—Claims—-Made 59 | Underwriting and Investment Exhibit Part 3 11

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. 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, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. A-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. B-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. C-Sn. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Pt. C-Sn. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. DB-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. E-Verification
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. A-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 2
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. B-Pt. 3
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 1
	SI11, SI12, SI13, SI14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09 - Sch. BA-Pt. 2
	SI11, SI12, SI13, SI14, 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
	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
	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
	E14.11 - Sch. D-Pt. 4
	E14.12 - Sch. D-Pt. 4
	E14.13 - Sch. D-Pt. 4
	E14.14 - Sch. D-Pt. 4
	E14.15 - Sch. D-Pt. 4
	E14.16 - Sch. D-Pt. 4
	E14.17 - Sch. D-Pt. 4
	E14.18 - Sch. D-Pt. 4
	E14.19 - Sch. D-Pt. 4
	E14.20 - 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, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

