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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. tr@aSUMY SECUMHES. .......cvuirriceeirceiiiseieieeieie st | sessessssineseesas 882,839 |......c... 0.1 | e 882,839 | ..o | e 882,839 | ... 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0

1.22 Issued by U.S. government sponsored agenci€s..........coevvvereveeens | wovvrevereenns 72,538,222 |............ 8.7 | o 72,538,222 | ..o | e 72,538,222 |............ 8.7
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political

subdivisions in the U.S.:

1.41 States, territories and possessions general obligations..............cccceee. | vovvvereiuinnns 4,694,046 |............ 0.6 | .. 4,694,046 |....cooeveveereeieens | e, 4,694,046 |............ 0.6

1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 24,816,756 N0 I 24,816,756 | ...coovvrrereererrieriens | e 24,816,756

1.43 Revenue and assessment obligations 181,734,243 181,734,243 181,734,243
1.44 Industrial development and similar obligations..............cccceveeveerieiees | cevvereeeiescsseeas 0 | | e nns | e 0

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0

1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 18,728,587 |............ 22 | 18,728,587 | ..coooveeerereinrireinns | v 18,728,587 |............ 22

1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceecovvevenes 90,484,727 |.......... 108 | oo 90,484,727 | ..ovoeveereerseireiins | vverriinnins 90,484,727 |.......... 10.8

1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All OtNEI...vvveeerieieeese st snsnssssens | seesessessans 41,304,208 |............ 49 | o, 41,304,208 | ..o | e 41,304,208 |............ 4.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities) 136,115,405 |.......... 16.3 | e 136,115,405 | ..ovvoerrieireireiieies | eevereein 136,115,405
2.2 Unaffiliated non-U.S. securities (including Canada ..23,984,195 |.... ..23,984,195 | ... 23,984,195 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........coouuiviieisseseseseseneens | cereeseeieees 3,180,108 |............ 04 | o 3,180,108 | ..o | cererieeieens 3,180,108 |............ 0.4
3.2 Preferred stocks:
321 AfilIAte.......ooveeceeriieriieieeeeeesneesnsesesssnens | ceneeneennnnn D, 094,761 | 0.6 | oo 5,094,761 | ..o | e 5,094,761 |............ 0.6
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffili@ted........ccovveereriiiiinenecneeseeeese s | seviessinenens 21,778,519 | ..o 26 | i 21,778,519 | oo | v 21,778,519 | ..o 2.6
3.4 Other equity securities:
341 AFfilIATEM. .. oot | cenneenens 195,187,444 | 1186 | cevinnee 154,987,941 | ..o | v 154,987,941 |.......... 18.5
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ o [ e | e (010 O 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY.........ccocivirieieieieneeesseeessiesessesssis | ceevesensenns 15,693,715 |............ 19 | s 15,693,715 [ .oovoveveieieivieriens | e 15,693,715 |............ 1.9
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDL)........ccviviieieiici s | e | e 0.0 [ oo e | e (O] I 0.0
8. COMTACE I0BNS........ ettt ettt et ssssees | wtseesessestsssnssessassnssenss | eesssesen 0.0 [ oeeeeeeeeereereeerinriieeee | reerereeeseeesrenseiees | eeeeeessees et (V] I 0.0
T DEIIVALIVES.....coeiciiici ettt | sbneseninsisseeniesinesensenss | eeenensin 0.0 e e | e (V1N I 0.0
8. ReCEIVADIES fOr SECUMHIES. ......cvuureerereereicieiiecireee ettt sessssssaeess | ceeesessessssesssessssssessesss | eesssesenn 0.0 [ orereeeeeereereeernrieees | reerereeeseeesreeseiees | eeeeeeseees s (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccovvveerveiens [ eorrereeeiieieeceiniens | evereienad 0.0 | oo | e D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments.............cccoeeeveeievereeiienes | cevveriieinns 18,658,195 |............ 22 18,658,195 | ....cvvvevercreierens | e 18,658,195 |............ 2.2
11, Other inVested @SSELS.......c.ouurcrieririicreinresc e | ereenisninns 21,713,639 |..coovvnee 2.6 | s 21,713,639 [ .o | e 21,713,639 |..coocvnee 2.6
12, Total INVESIE @SSELS. ......coreererieerecieiiecireieeeeeeee ettt eneenens | eoeenenennes 836,589,609 |........ 100.0 | .cooenee. 836,390,106 |.....cccorvvrrrrerrnnn. (U 836,390,106 |........ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 15,628,006
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 542,098 542,098
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other than temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 476,389
8.2 Totals, Part 3, COIUMN ...ttt 476,389
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 15,693,715
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 15,693,715
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0

S102
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 8,359,028

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

13,164,908

8,359,028

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

4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3.t 189,703
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s

189,703

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

Accrual of discount

L

Unrealized valuation increase (decrease):

4.1 PaME T, COIUMN 121ttt 8RR 1,334,169
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 75,797
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (16,789,686)
A4 Pt 4, COIUMN Tttt ees s eeess et st E R8RSR 654,180

21,713,639

21,713,639

797,705,907

195,857,646

1,468,990

(14,725,540)

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

5,842,521

198,271,794

6,443,746

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt 24,115
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 395,499
9.3 Part2, SECHON 2, COIUMN T4........o it 432,693
94 Part4, COIMN 13ttt R 57,613

909,920

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas
11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e

Si03

780,524,064

199,503

780,324,561
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .19,002,114 ...19,460,561 19,186,401 .18,419,710
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 19,002,114 [ .o 19,460,561 [ ..oooovvvieninennes 19,186,401 | ..o 18,419,710
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooioiiieeiiiiieiiiees | e 4,694,046 [ ..o 4,930,552 [ oo 4,804,722 [ oo 4,625,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....oooivsrnrisnrsrinnn o 24816,756 | ..o 26149712 [ oo 25,652,277 | oo 24,150,000
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.oorrisscriensriesssinnns | e, 345,366,508 | ........occccoceee. 362,759,808 [ ..oocovenen. 350,969,461 [ ..oooovvie. 330,489,458
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevervevees | covereerrieiiennns 177,419,612 | .o 186,031,471 | oo 182,314,021 | oo 178,259,347
Securities (Unaffiliated) 9. Canada......cooeeveeneeeeerrernns | e 5,339,621 | coovveerrrireennns 5,822,568 | ...oveerrriiinenns 5,412,542 | oovvverrineens 5,141,000
10._Other Countries....oooueeeevsssneee | coveennssiiiisnnien, 18,644,574 [ ..o, 19,780,100 [ ..cooovirviicnieen. 18,925,291 | .o, 17,989,333
11. Totals ...201,403,807 ..206,651,854
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......ccooumseunsssiees | covviiciin, 595,283,230 [ ...ccoocovie 624,934,772 | ..oooovvvn, 607,264,715
PREFERRED STOCKS 14. United States.......cooevvermmererns [ covvnneeririnneienne 5,094,761 | cooovvererrirneennns 5,404,981 | coovvvorcriiineenns 8,627,851
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...ooeiiienssinisien | i, 5,094,761 | oo 5,404,981 | oo, 8,627,851
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccooccovvnniieenne. 5,094,761 | oo, 5,404,981 | oo, 8,627,851
COMMON STOCKS 20. United States........coouerveereeens | covvervmnerriinnnens 24,306,358 | ...ooorrrrernnen 24,306,358 | ...oooorcririinns 23,404,981
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other Countries......cooocuvniiee | covvvniiiiniciin 652,269 | ..o 652,269 | ..coovoiiriis 576,181
23, TotalS. oo | o 24,958,627 | ..ooovoviv. 24,958,627 | .ooovvvcriin, 23,981,162
Parent, Subsidiaries and Affiliates 24, Totals....oovveieisiiscciiies | i, 155,187,444 | ... 155,187,444 | ................... 160,156,415
25. Total Common StockS....... | covccvvveccn. 180,146,071 | oo, 180,146,071 | oo, 184,137,577
26. Total Stocks ...185,240,832 185,551,052 ..192,765,428
27. Total Bonds and Stocks.... 780,524,062 810,485,824 800,030,143

S104
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Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

............................ 6.9
............................ 0.0
............................ 0.0

............... 42,565,021

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

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

3.1

32
33
34
35
36
3.7

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

................. 2,046,876

................. 2,647,170

41

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

................. 8,841,696
................. 1,672,892

................. 8,922,598
.................... 356,682

............... 20,209,419
.................... 609,690

............... 22,787,181
................. 2,029,574

L A o) = USSR [T 1,166,835 [ ....cooouv.n. 10,514,589 | ..oovvvenves 9,279.279 | oo 3,856,052 | .o | e 24,816,756 |0 [ 20,819,109 |34 e 24,816,756 | oo,
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT ClASS Teooeeeeeeeeeeeeeeeeeseeesseen s sassssnsan | ervneiiesiand 40,867,782 | ............. 123,954,311 | ..o 93,849,942 | .............. 38,254,255 | ..ccoevaae 17,562,104 | ............. 314,488,394 | ...ocovvveeereerrennnn 508 .o 281,546,754 | ..oovvoeerrerrnna. 455 (... 310,661,644 | ....cooueee. 3,826,749
6,685,884 ...13,385,042 ...10,422,725 ....384,466 | .... ..30,878,118 |.... ...24,733,269 ...30,878,118 |....
............. 130,640,195 | .............107,234 984 | ..............48,676,980 | ..............17,946,570
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ssesssssnses | aesssesesses 23,103,651 | ..ccvverennes 57,962,978 | ............... 28,637,369 | ...cccovvvnee. 3,119,468 | oo 914,394 | ..o 113,737,860 [ .oocvvvverieirennnn 184 [ 115,914,256 [ ..oooovvververrerinne 18.7 | 78,753,825 | ...cooeveeees 34,984,034
B.2 ClaSS 2u...ceureieeeieeieeeee s | crenrieneineeas 3,501,237 | oo 24,932,315 | ..o 27,065,057 | ..ooovvrerrrennn. 992,127 | oo | s 56,490,736 |....cccovrrirrinrienen 91 | o, 50,867,932 [ ..o, 8.2 | 43,733,550 | oo, 12,757,186
8.3 ClASS 3u..oovvveeieciircriessiesss sttt sssssnnns | snsssnsssnnssiend 622,368 | ....ccoovvrnnnn 1,810,257 | oo, 7,236,784 | ovvoririrnn 820,651 | .oooevrvrrrrirnnnns 121471 | s 10,502,232 | ..ooovvvvvnrrverrirenee 1T | s 12,146,387 | .covverererieriinns 2.0 [, 6,304,639 | ..covrrrrirnn 4,197,593
.................................................... 5,782,747 | cvevees 11,021,278 | oo 819,983 | | e 17,224,008 rerrirenreennn 25,802,705 |2 | 12,176,297 | ....o.........5,047,711
........................................................................................................................................................................... 0 v 2,003,246
............................................................................................................................. 598,005 | ....................598,005 cevirnnnnnn8,366,123 covvrnnernnnnnnD98,005 [ 0
Totals... ...27,227,256 ...73,960,488 5,352,230 1,524,570 .198,552,842 .213,100,650 141,566,316
Hybrid Securities
T4 ClaSS T sssesssssssses | srssssssssisssissssssissssssnnes | sossesssesssesssesssesssesssenssens | sessssssssssssessssssssssssssssssns | sessssnssssssssssnsssnssnssenss | sessessisssssssenssenssenssenssens | svnsssnssssssssssssissssen0 o000 | e 625,000 [ ..ovvverrerrerierienns 0T | [ s
T2 ClaSS 2. esiss s sssssssssssnsss | nssssssssssssssssssssssssnsssnses | sesnsssesssesssssssnsssssssesssens | sevsisssisssisssssssssssssnssss | sresssesssesssesssesssenssenssenses | sesesssessessenes 370,511 | v 370,511 [0 [ 2,625,000 | ..oovvrrrrrinrinneennn 04 | 370,511 [

................. 2,359,812

................. 2,036,136

................. 2,480,450

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
1
2

4
5
6
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Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt anaas (d).......... 93,985,934 | ............. 202,164,114 | ............. 136,548,977 | cooeveran. 47,005,422 | ...............18,568,054 | ............. 498,272,501 | covvevrererreeeneennn80.5 [ e e XXX s ek XXX [ e 459,461,718 | 38,810,784
0.2 ClASS 2...ocveeveereeieeeveesee s (C) o 3,501,237 | cvvvverrane 33,291,092 | .............. 40,806,781 | ..coevuneee. 11,414,853 | oo 754977 | 89,768,940 | ..oocovvvrecrieeeenn 145 | XXX e e e XXX [ i 77,011,753 | 12,757,186
...622,368 | ... ....941,289 ..12,982,682 | .... A XXX.... XXX.... 4,197,593

............... 17,224,008

........................... 0
........................... 0 revveerieerienrieniinnnni0
............... 0 ....598,005
. ...98,109,540 618,846,137
9.8 Line9.7a53 % Of COL B.u.ouverecieieiecieiesceses st | eeessssessssesssssnnes 15.9 | o393 | e 316 | 07 036 [ 100.0
10. Total Bonds Prior Year
101 ClaSS .ottt sses st saensens | svenssessasenas 40,813,446 | ............. 133,073,371 | ... 220,141,922 | ..............68,184,456 | ............... 29,473,596 491,686,791 475,578,121 | ccoveeonecne. 16,108,670

v 29,440,466 | ...............38,655,072 ..671,582 |.... ) . cevvnennnnnn 18,835,890 | ... . cererneenn09,887,694 8,948,296
................. 4,065,415 | .................7,190,506 328,072 v 14,182,623 39,702,469

104 ClaSS 4. essseees | sesssnesiensenens 349,103 | oo 11,310,571 | v 14,089,499 | ... 94,765 [ e | e XK e e XX K [ 26,243,939 2 i 14,933,500

10.5 ClaSS 5....oouviiriiinirins s [ s .1,140,533 ...862,713 |.... 2,003,246 1,559,359

106 Class b.........vvvriciirii s ....100,000

.6,366,123 ....913,152

10.7 TotalS.....covvvererrrrerernens ...49,695,688 |.... 179,120,356 | .... .286,289,712 ...30,473,250 XXX.... XXX.... .n.619,318,513 | ... 572,574,194
10.8 Line 10.7.858 % Of COL 8......ovoieeiieiieiieeesiesse e esssissisnssnies | cvsesessssssesssessenees 8.0 | oo 28.9 | oo 482 | oo 119 | 4.9 | XXX e e XX e | e 100.0 oo XXX e 92.5
11. Total Publicly Traded Bonds
111 ClaSS .ottt sassaas | srnsssessnnes 82,295,282 | ............. 188,551,546 | ............. 123,776,392 | ..o 46,270,444 | ............... 18,568,054 | ............. 459,461,718 [ coooevverecrn. T42 | 475,578,121 459,461,718
11,2 ClaSS 2. sssssnnaas | cteesaesiaenians 2,501,220 | .coooverene. 29,525,931 | ..ovvereeee 32,814,771 | oo 11,414,853 | oo 754977 | oo 7701753 [ o124 | 69,887,594 B 77,011,753
11,3 ClASS 3.t sssss s ssessss s ssesssssssssanns | sressessssssssenssssssssssssssnns | svsessssssessnssones 899,204 | ...ovvereren 5,075,231 | cooverererreran 438,671 [ oo 2,371,983 | oo 8,785,089 | ..coovvvrerreveeeeen 14 | 9,702,469 ST 8,785,089
11.4 Class 4 3,699,212 | ... 8,477,085 |.... ..12,176,297 ...14,933,500 | .... 4. 12,176,297 ...
T15 ClASS Dottt saesss s seessssssssssssssesssnsanns | sesstessissssssessssssnssssssssones | coesssssssssisssssssssesssnsssssens | svsessesssssessssssssssesssssons | eeseesssssessssssssesssssssssnssns | sessesseesssssesssssesssssssssnses | sresssessessisssessessessensen (U1 S 0 X 0B OSSR 1,559,359 I T S 0

11,8 ClaSS B...vvvverervecriesieteie st ssessss et ss e sses s ssssesssssensssssens | sssssssssessessensssssessensansnss | eosessessssssessessssssnsssssossons | assessosssessassenssessessensansns | sessessassssssessassenssnsssssenss | ossessessasssssaas 598,005 | ..overeieiens 598,005 I [P 913,152 I I 598,005

11.7 Totals....ccoveveererrernne ...58,123,968 | .... ..22,293,020 | .... 558,032,862 572,574,194 558,032,862 |....

11.8 Line 11.7asa % of Col. 6.......ccccevvrrrvrerenns 152 ... L399 | .. 305 | ... 104 ... A0 ...100.0

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn. . . ST I 94 | i 3.6 [ 90.2 [ XXX et XXX s [ e XXX e [ i

12. Total Privately Placed Bonds

121 ClaSS Touiiiiereecieesete sttt ssessssssens | evsessessensans 11,690,652 | ....coevveee. 13,612,568 | ...ccoevenee. 12,772,585 | coovvvererrrnns 734,978 | oo | e 38,810,784 | o83 [ 16,108,670 | covevververierierireerenn2.6 | e XXX e | s 38,810,784

12.2 Class 2 .1,000,017 | .... 3,765,160 | coovvvrrncaes 7,992,009 |.... ..12,757,186 .8,948,296 ..12,757,186
.................... 622,368 | ......cceoo......911,054 | ... 2,161,554 | .................. 502,618 U— o ¢y 1ok} reveereerennnn,197,593

................. 2,083,535 | ................2,644,193 | ................... 419,983

................. 5,047,711

................. 5,047,711

.1,657,579
s 2.7
............................ 0.3
(@) Includes $.....55,263,280 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$§.......... 0 current year, §......... 0 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.
(¢) Includes§.......... 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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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Maturity Distribution of All B
1

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10

Years

Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 24,078,464
4,206,704
....562,500

.................... 334,010
.7,350,541
1,673,702

............... 1

031,485

..24,707 |..

............... 67,876,543

............... 25,477,231

13,023,776 |..
...4,064,013 |..

............... 67,876,543

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

................. 2,046,876

................. 2,647,170

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

............... 10,514,589

................. 9,279,279

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

.28,
2

............. 18,

494,283

097,473 |..
741910 | .

343,314

............. 14,003,323

..... 158,995,367
141,711,580
6,014,309

..214,437,781

............... 34,976,449

..... 84502198 | ..
7623335 | .

............. 48,

676,980

............. 17,946,570

............. 345,366,512

............. 341,539,763

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

................. 6,008,672
................. 6,951,166
...13,304,863

............... 66,981,238
................. 3,606,488

............... 2,
............... 2,

741,029
384,490

226,710

............. 147,926,889
............... 24,679,225
...16,624,983
9,321,745

............. 187,790,097
............... 17,732,107
7,584,516

............. 112,341,843
............... 24,679,225
...4,545,248

v 12,079,735
............... 9,321,745

............... 5,

352,230

............. 198,552,842

............. 56,986,526

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

120,638

................. 2,850,961

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 35,633,072 | ...ccoouee. 166,486,695 | ............. 178,383,411 | ..ccueevee. 36,243,488 | .......c....... 7,283,747 | .o 424,030,413 [ o885 | XXX i e XX K | i 384,618,618 | ............ 39,411,795
9.2 Residential Mortgage-Backed Securities..... ...46,195,504 ...61,878,955 .9,709,675 ...3,506,671 ...914,39%4 .122,205,199 2122,205,199 | oo 0
9.3 Commercial Mortgage-Backed Securities. 15,318,410 | ..coovvrveeee. 8,922,798 | ...cevvvneee. 2,518,204 1,461,363 [ .oovvevrrirnee 91,556 | ..ocvvvrnee. 28,312,331 | coereeeereeeeireeiennh 6 [ e XXX s e ek XXX e 16,232,596 | ............. 12,079,735
9.4 Other Loan-Backed and Structured SECUMtES.........ovvvvrrrrererenrnrireiinns | coreressisisanenes 962,554 | .ooovviiis 5,759,763 | .oocooviirins 5,002,530 | .coovonnnnes 18,570,024 | ............. 14,003,323 | ..ocovvnene. 44298194 | oo 72 [ XX | e XK e [, 34976449 [.............. 9,321,745
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 98,109,540 | ............. 243,048,210 | ............. 195,613,820 | ............. 59,781,546 | ............. 22,293,020 | ............. 618,846,137 | ..cooovvrvrrrereennn100.0 | oo XXX [ e e XXX | i 558,032,862 | ............. 60,813,275
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses 159 [ 39.3 | o 316 | i 9.7 [, 36 [, 100.0 | XXX e XXX i e XX [ s 90.2 | oo 9.8
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvvererrirrireiieiieeiieiteeteeiestesieseessessessssssnsas | eesiesiseneens 41,386,689 | ... 157,938,255 | ............. 208,842,624 | ............. 26,568,316 | ............. 11,540,117 | .ccvvrvrnenee ) 0.9 G DR 90,9 CURIRIN INTR 446,276,000 | ....ooverieirnne 724 | 399,534,653 | ............. 46,741,348
10.2 Residential Mortgage-Backed SECUMHES...........couerirrineineineineineines | cevveeiineiinnies 8,308,999 | ....cccnnen. 19,138,978 | ..covvvvneee. 71,432,779 | oo 44,642,923 | ............. 15,920,008 |......cocvene. ) 0.9 CHUIIN I 90,9 CHRIRIN INTR 159,443,688 | .....cocovvvrrrrne. 257 [ o 159,440,716 | ..oooovvvrvreiens 2,972
10.3 Commercial Mortgage-Backed SECUMHES............ocrimeneineinneinrineis [ eernerinerinsiinsinseineeinnesnees | crveireeiissins 2,043,123 | oo 6,014,309 | ....ccooouuee. 2,528,268 | ... 3,013,125 |.coovveneeen. ) 0.9 CHUIIN I 90,9 CHUININ TR 13,598,825 | ..o 22 | 13,598,825 | ....vvvirieieis
10.4 Other Loan-Backed and Structured SECUMHES...........cvureeurueerrnerrnrrnenes | errssmrssmessirssiesssesssesssenses | neresssesssesssssssesssesssesssess | ssesssssssssssssssnsssnsssssssees | eossssssssssnssssssssssssssssens | eososssssssnssssssssssssssees | corsssssseacs 0,9, ST [ XXX | e [0 0.0 [,
10.5 TOHAIS...cvoueruereereereeret ettt eesssensnes | renisessnneens 49,695,688 | .......c..... 179,120,356 | ............. 286,289,712 | ............. 73,739,507 |...cvuuven. 30,473,250 |...ccovvennee. ) .9 N P ). 9,9 CRURRIN INRN 619,318,513 | covvvverrverreinnes 100.0 | oo 572,574,194
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas [0 28.9 | oo 46.2 [ oo, 119 [ iiieend9 [ XXX i, XXX oo [ oo 1000 [ XXX ooiiriiens | e 92.5
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 34,125,970 152,110,450 34,812,620 384,618,618 399,534,653 384,618,618
11.2 Residential Mortgage-Backed Securities. 46,195,504 | ......ccc...... 61,878,955 | .ovvveiieeenas 9,709,675 | .cevvereennee 3,506,671 122,205,199 159,440,716 . 122,205,199
11.3 Commercial Mortgage-Backed SECUMtiES............covrreriernrereencinrneis [ e 4,475,028 | ccooovvenne 7,686,445 | ..o 2,518,204 | .....cccouec.. 1,461,363 | ..o 91,556 | e 16,232,596 | oo 2.6 | 13,598,825 | ..oovoiieiriiena 22 [ 16,232,596
11.4 Other Loan-Backed and Structured SECUMHES...........ccrververernerrnrrinnies | errseressrensrississsiesiesseenens | vssesssesssins 1,000,043 |................ 1,629,769 |............ 18,343,314 | ............14,003,323 | ............... 34976449 [ ..o DT | i (O I 0.0 | 34,976,449
11,5 TOtAIS ..o essssssesnessssssssssssssssssssinnes | coeeenenennen 84,196,502 | ........222,675,893 | ............ 170,143,479 | ..o 58,123,968
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. ..104
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoocevcincrincrinciinene | convvssiissiisnienneeen 137 | i 36.0 i 27.5 | i 9.4
12. Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........ovevreereeieeiesieese s | sessesssssnees 1,507,102 [ ..oovvnenee 14,376,245 | ............... 22,097,580 | ...ccoovvnnne 1,430,868 | ...vvoevveerrrrrrerrernnnns [ eerrnnennee 39,411,795 | e84 [ 86,741,348 | e T8 [ b XXX s | i 39,411,795
12.2 Residential Mortgage-Backed SECUMHES. .........corwurerrererecerrerrieeneeneenes [ orerneirniieiecnninesseenees [ crrieeseneneeessensisesees | ceseenesessssessssesssesssssnes | seeseesssnssnsssssesssessnsnes | sessessessessssenssnsssssnnsnnes | sesnssnesssssnssneesssessnees0. | conenerneessnnnenennnns 0000 | oo, O e XXX | e 0
12.3 Commercial Mortgage-Backed Securities...........cccoovevereeercrcesisiiees | everieiniis 10,843,382 | ....ccocvnee. 1,236,353 | oo | e | e | e 12,079,735 | o0 | (01 I 0.0 [ D9, 0 N ISR 12,079,735
12.4 Other Loan-Backed and Structured SECUMHES...........covvvvrrerrermrerneereens | e 962,554 | ..o 4,759,719 [ .o, 3,372,761 | oo 226,710 .o [ e, 9,321,744 | oo 15 0 i, 0.0 [ .0, ST [ 9,321,744
12.5 TOHAIS ..ottt esssensnns | eeniesiseneens 13,313,038 | .o 20,372,317 | oo 25,470,341 | .covvvrennee 1,657,578 | oo (1) [ 60,813,274 | oo 9.8 | 46,744,319 | oo 75 [ ) 0.9 CHRIN IO 60,813,274
12.6 Lin€ 12.585@ % Of COL B.....ouvvunvererriieiniineiseissiseiseiieissesssssssesseees | coneesseisseessecsssesnees 219 | s 335 | e 419 [ o 2.7 | s 0.0 [ oo 100.0 [ XKX s | e 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccoveenvrnninsinsinine | v, 2.2 [, 33| o 41 [ 0.3 [ i, 0.0 [ i, 9.8 [ XXX | o XXX |, D 0,0 SR XXX | v 9.8
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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, DeCember 31 Of PHOF YEAT..........curieierrieiiecireireeseeireteise sttt stessss e ssessnes | eeteessssessesssseesesssstesssessessesens 20,607,508 | ....ooveerrerneireieeeeeieeseeeneee 20,607,508 | ..ot sssesessesenses | ettt (0) ] eovereerereee e
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 109,783,157 | oo 109,783,157 [ vt setesssessessssesens | cvessisssie et bes e bs s sse s st saesas | eveesestesaes s b et sa ettt s e s e enn
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON QISPOSAIS............c.evcvieeiercieieeiereie ettt esse s s st st sesse s sssssseses | stevississessesssessssesssssssessesnsas 106,827,757 | oo 106,827,757 | cooeereeeeeeeeeeeeetieesveeee s ssessessstesessssseses | eeretesesesssesseesesssasssssetesesssassssssssesssssssssssass | tesessrassssssssesssesess e s et esena et et st sent et ensneetanans
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9).........ccccovurrnrnriiniinrnrnnnssnsenssnnens | onvenssssesssessnsssssssssssssssssssssens 23,562,907 | .ovoerereierrerireieeesneieeenenen 23,562,908 | ..ovverrrrriniernereiernnnnesesssrensnneenens0 | e (0) PO 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiuieiiiiieiecieisiesiessissesessessessssssssssssssnsssssnssnes | osenssmsesnsissesssssssonssssssnssssssss 23,562,907 | ..o 23,562,908 | ..ooooviiciiserirsesessnsnessneresrennes0 | i snesnea [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

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Interstate Dr. .... | Richfield... 11/01/2000| 11/01/2000 | .............12,196,297 9,069,954 9,069,954 279,308 ..1,681,188
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield... 10/17/2006 | 10/17/20086 | ...............7,753,231 6,623,761 6,623,761 197,081 ..1,325,461
0299999. Properties Occupied by the Reporting Entity - ADMINISHTAtVE. ...t | cnsissiians 19,949,528 |0 | i 15,693,715 | .ococveae 15,693,715 476,389 0 ] i (476,389) | o0 [ i 3,006,649
0399999. Total - Properties Occupied by the Reporting Entity ..19,949,528 ..15,693,715 ..15,693,715 476,389 0 ..3,006,649
0699999, TOAIS.......v.vvreereiteeiaisseeese et s es et s s8R 888 ..19,949,528 ..15,693,715 ..15,693,715 476,389 0 ..3,006,649
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
Land and Office Building, 3250 INtErStAte DI..........cviuiiriiiiiiiieisiei st Richfield OH...... 03/15/2012 | SNAVEIY BUIIAING CO0.......vuirririiiiciserisisiesi ittt | fessesssessss bbb snsssses | oonbsssessassessesss s s s teniens | sebeesssssessessssssessessanes 294,912 | oo 301,351
Land and Office Building, 3250 INtErState DI..........coueuiuiirireiiree et ennes Richfield OH...... 03/15/2012 | Fridrich MOVING @NA STOTAGE.........cuvueerieeiireiciiiireieiseiseseeesessesessesss s sse e sesessessssesasssssesssenees | sesesnsssssesessssesssssesnssassesssssssesss | seesessssessessessssessessesnssessessenansens | seensus 489 500
Land and Office Building, 3250 Interstate Dr. .. | Richfield OH...... 03/15/2012 [ LOU RIEBNOUT.......overecviieiieieieiecesteeeeete ettt es st s st esesas e es s s s essetebenassesesssaetesassssens | sessssessssssesesssesessssesesesssesansnses | esesiesesesassesesassesesssssesessnsesesens | semsesesesssesesssesessssssesanas 5,324 | oo 5,440
Land and Office Building, 3250 Interstate Dr. . | Richfield OH...... 04/15/2012 | Fridrich Moving and Storage 245 250
Land and Office Building, 3250 Interstate Dr. Richfield OH...... 04/15/2012 | KACZMA ATCHIIECES INC.....vveoerciceciei ettt ss et ese s sessssnees | sesesssssssesssssssesassseaesassessesssesss | nessesessssesssesssesssssnessassessnssnsnss | sesessessessssessessnsnssesneeneenn 2,912 | s 2,969
Land and Office Building, 3250 Interstate Dr .. | Richfield OH...... 04/15/2012 | SnaVely BUIlAING C0..........cvuuuiiiriiiiiiiisiiiici e sssisiinns | eessnssssisesissssssssssssssssnnss | s | e 19,018 | i, 20,000
Land and Office Building, 3250 Interstate Dr. . | Richfield, OH...... 06/15/2012 | Snavely Building Co........... 97,210
Land and Office Building, 3250 Interstate Dr. Richfield OH...... 07/15/2012 | BODEI'S OffiCE PIUS.......cocvivieceiieiiieieieecte ettt tes st s st s st ssssssetesensssesenans | sessssessssesesesssssessnsesesessssssansnses | sesessesesesssssessssesessssssssessnesesens | senveresssssssensnsesesesseseerney 241 | oiiiiieeeecee e 3,283
Land and Office Building, 3250 Interstate Dr. .. | Richfield OH...... 07/15/2012 | Fridrich Moving and SOrage.............cvurerrverrnerernrnnseressesssisenenenns 985 998
Land and Office Building, 3250 Interstate Dr. . | Richfield. OH...... 07/15/2012 | SNQVELY BUIIAING CO.....ovveveiieieeieiecieieicieeie ettt sss s s st ssssssnsss | sesessssassesssssssssssssesssssnsessessnsnsss | sesesssssnsesessssssssssessessnsessessennns | sesessnssnsessessssessessessenns T 0BT | ovovireussinssersessesesneeens 14,220
Land and Office Building, 3250 Interstate Dr Richfield OH...... 08/15/2012 | Sn@Vely BUIIAING CO.........uvvuuiiiriiiiiiiiiiei et ssisisnns | oesbnssissis e sissssnnss | ceniisnissssenssssesssssssssnnes | e D8, 307 | et 58,998
Land and Office Building, 3250 Interstate Dr. .. | Richfield. OH...... 10/15/2012 [ LOU RIEBNOUT. ...ttt ss st essesssssssssensenns | sressesssssnsessesssssssessessessssesseseens | seseesesssssnsessessesnsssnensessnsenensees | consssnsensensesessensesneennenndh@ T T | i 4,500
Land and Office Building, 3250 Interstate Dr. .. | Richfield OH...... 10/15/2012 | Snavely Building Co........... 23,475
Land and Office Building, 3250 INterstate DI...........oueuieiieiieieisisei s snnes Richfield OH...... 12/15/2012 | Parking Lots MaintenanCe SYSEMS. ... vttt sessnenssssnsenssnss | coeesssssssnesssssnsasssssssssssnsessenanses | seesssssssessessssansessesssssssessessnsanss | soessessssssossesssassassesssens 8,886 | .o 8,905
0199999, Total = ACGUIFEA DY PUICRESE. ... ...ttt ettt ettt ettt e e e e s ee e e E 8o £ 82t 28428 E A2 o8 eE 228428 e 08 eE e84 E e E e E e ee s et et en s ettt en et et nes 0 0
0399999. Totals 0 0

¢03
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
CF SPECIAL SITUATION FUND |, LP.....ccoocvuuees I ......... | ................................. | ......... | CLUTTERBUCK FUNDS LLC......coocosvivisiinriinns I ............ | 08/30/2006 |...... 11 ] s 10,000,000 | ........ 13,393,946 | ......... 13,393,946 229,038 | ..o [ ereseersenissnsninns | seesensesssesssnsnnes | s | ossesensssssssnensns | neseseesssssssssssnnens | ssses 1.7
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated...........cviiiiiisiiiiiisiiisensssssssssisssssesssssessssssessnsssssnssssssns | arsssene 10,000,000 | ......... 13,393,946 | ......... 13,393,946 229,038 0 0 |0 i {1 I (L P 0 [..XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
ANCORA MERGER ARBITRAGE FUND LP........ | ccoevovee [ covveirneieinriseirennniiens [ v ANCORA ADVISORS LLC......coovrrieriirrirsnines | cevvvereens 05/01/2012 | ....... B | e 5,000,000 | ........... 5,046,243 | ........... 5,046,243 46,243
PRIMUS CAPITAL FUND VIl LP.....ocviviiniinins o i | ovnis PRIMUS CAPITAL FUND VII, LP......ccoovvoviinnns v, 12113/2012 | ....... 1 .1,659,028 .1,655,123 1,655,123 | .o (103,905) .
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..............ccccovioiiiiioioioiieie e .6,659,028 .6,601,366 .6,601,366 (57,662) 0 (O 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CANAL MEZZANINE PARTNERS I, LP.............. | ......... | ................................. | ......... |CANAL MEZZANINE PARTNERS II, LP............ | .1,700,000 1,718,327 1,718,327 18,327 A 24,682 | ..o | e 24.7
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .............iuiiiiiiiiiiisiiisssi s v 1,700,000 | ...........1,718,327 | .......... 1,718,327 18,327 0 {1 0 . 24,682 0 |..XXX.....
3999999, SUDOLAL = UNBFAIIIEA. ... ettt £ £0E £k 8888 E bbbttt | nniis 18,359,028 | ......... 21,713,638 | ......... 21,713,638 | .o 189,703 0 [ {1 I 0 24,682 0 |..XXX.....
B199999. TOMAIS........eveeeeeraieeeieseeiseesse s s ees st es a8 b1 8RR R R RR 4LE8 e R R R AR LRSS ARttt | ertrenes 18,359,028 | ........ 21,713,638 | ......... 21,713,638 | ..cooonve. 189,703 0 (V1 [P (V1 0 24,682 0 |..XXX.....
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
ANCORA MERGER ARBITRAGE FUND LP........ccccocrivmiiirirmniersncienissinsnnenns | ceeees ANCORA ADVISORS LLC......coovvirireriiirinrisisisssiesessseeesssisesessssssssssinenes 05/01/2012 6 5,000,000
PRIMUS CAPITAL FUND VI, LP PRIMUS CAPITAL FUND VI, LP 12/13/2012 1 1,659,028
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UNGffiIAEE............co.oeiiieieiiics s ettt sebnees 6,659,028
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CANAL MEZZANINE PARTNERS 1, LP.......courirrerireirerinneneriesiseesssssssenenes | veees CANAL MEZZANINE PARTNERS II, LP.... ... | 03/28/2012 2 1,100,000
CANAL MEZZANINE PARTNERS II, LP. s | e CANAL MEZZANINE PARTNERS I, LP.... ..|06/14/2012 2 600,000
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

1,700,000

3999999. Subtotal - Unaffiliated

8,359,028

4199999. Totals

8,359,028
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE




Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

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

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount 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
911759 KD 9|HUD-HSNG URB DEV 5.42 08/01/2028...........coveureeererenrenerineriseens | cevenee I [ 1 L I 1,042,325 | ...... 119219 oo 1,031,243 | oo 865,000 | ...oovvvnees 1,031,485 |........... (10,840) 5420]........ 1.783 | FA oo | o 19,535 08/08/2012 | 08/01/2028
912828 HA 1|U.S. TREASURY NOTES 4.75 08/15/2017.......covvvrervermrrrernerneermrnnens [ eonnee [ [vvermnnnns [ e 1 79,625 | ...... 118.734 ..83,114 77,362 (1,492) [ coovoveeeerneiinineins | e | cerenes 4.750]......... 2.336 | FA....... 1,256 06/22/2011 | 08/15/2017
912828 HQ 6|U.S. TREASURY NOTES 2.875 01/31/2013. . N I 1. ..541474 | ..... 100.219 516,127 ..515,558 | ........... (6,805) 2.875] .. 1.537 | JJ....... 02/06/2009 | 01/31/2013
912828 MA 5|U.S. TREASURY NOTES 2.75 11/30/2016.........ccoovvvrmerirrirerirrirnninnns L e [ LI I 260,313 | ...... 108.641 | ..oocvvvirnen 271,602 | ....coeveerrnn250,000 | oo 256,647 |........... (1,617) 2750 ......... 2.039 |MN...... 09/10/2010 | 11/30/2016
912833 KX 7|U.S. TREASURY STRIPS 0.00 11/15/19 . 14,732 92.117 46,059 1,917 04/06/1999 | 11/15/2019
0199999. U.S. Government - ISSUET OblIGations.........c..ereuieriressiiseisississesssssssesssrssssesensssnssssesssseans [ESSRTRTORIN [PORR 1,938,469 | .. XXX.ooooos | o 1,948,144 (18,837) 0 0 [ XXX [ e XX [ XXX | e 27,591 | . 25,008 ..o XXXeooooe [ oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36241L  S7 2| GNJO PL 783242 3 02/15/26..........cvvoeererirerierieriseesenissesssssesssenens | cevees [ [ 2| 1 ...840,499 | ...... 107.216 | . .852,657 (6,895) 06/25/2012 | 02/15/2026
38373A D9 4 [GNR 2009-69 PV VADM PAC 4.00 08/20/39..........cocvemmrrrmmrirmrerarensrinss | cevene I [ 2| 1. ...266,005 | ...... 105972 . .268,028 | .. . (4,718) 08/18/2011 | 08/20/2039
38375G 2G 5| GNR 2012-102 DN SEQ 1.50 09/20/2040...........cooverererermrerenirieerserines | ceveene [ [ 2| L I 1,170,670 | ...... 100.650 | ...vvvvennee 1,179,018 | oo 1,171,403 | oo 1,170,657 |........... 1 08/27/2012 | 09/20/2040
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036 B - I [ 2| 1 ..578,082 | ...... 102.860 | . .580,288 | .. ....564,155 ...567,718 (5,637) 09/25/2009 | 03/20/2036
38376E VJ  1|GNR 2009-110 AB 4 04/16/39.......ccnvvvrririreierieennrsiisisnsesessssiennnes | eneene [ 2] 1. ..903,420 | ...... 105.052| . .905,820 | .. ....862,261 | ... ..896,781 |..cccouce. (14,155) 08/16/2011 | 04/16/2039
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38 [SSSTURRRIRN IOV I [ 2| L I 2,003,578 | ...... 107.061 | .cvvrcrennes 2,061,671 | .ovvvrrenne 1,925,699 | ..cooovvrvnnee 1,988,170 |........... (14,870) 06/16/2011 | 08/20/2038
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39........ccocovuvrvrverernnirsemeinensnneninnes | eoveeee oo [rvvneeni2 [ | 1,437,267 | oo, 106.171] . 1,384,919 | oo 1,425,949 (14,425) 06/16/2011 | 04/20/2039
38377K FN  5[GNR 2010-115 NW PAC 3.50 01/20/38.........ccocrrervrmrererrnernnnnerrenins | veveree [ [ [ | eiii00902,025 | ... 107.368 | . .......855,000 883,966 (14,957) 09/19/2011 | 01/20/2038
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.........ccmvvemerermrieereeernneinseinenens | eovnene | [ervrine2 | o | i 1,749,646 | ... 104410 . . .1,698,410 (9,555) 06/16/2011 | 02/20/2039
38377M G4 2| GNR 2010-147 BA SC 3.50 02/20/2038 N 2010 ...534,436 | ...... 100.826 | . 518,825 514,577 (15,457) 11/16/2010 | 02/20/2038
38377W_W9  1[GNR 2011-106 ME PAC 3.00 06/20/38........cccuemirmerianeseessnessenssnenans . cernennn 2, 167,430 | oo 102.941] . 2,722,887 | .. .2,645,095 (41,662) 11/17/2011 | 06/20/2038
0299999. U.S. Government - Residential Mortgage-Backed Securities. . [SRTTRRRINY [P 13,153,059 | ... XXX.ooooo | e 13,250,881 | ..ccvvvuce 12,669,710 | ... 13,023,776 | oo | i (142,329) 0 0 [ XXX | e XXX | XXX | . 34,939 ] il 399,560 ... XXXevoooe [ XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38376G R5 1[GNR 2011-67 AD 3.21913 10/16/2042 JESSTURTRRURIRRIRES IOV I [ 2| L I 2,020,000 | ...... 106.742 | oo 2,134,848 | ... 2,000,000 | ..............2,010,788 |........... (7,337) 05/05/2011 | 10/16/2042
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39.....cccevumrenrriinriseerssmiseissnnsnnns | crvene . 2] 1 ...2,074,873 | ..... 106.334 | . ..2,126,688 .2,000,000 (15,342) 06/16/2011 | 11/16/2039
0399999. U.S. Government - Commercial Mortgage-Backed Securities ettt .. XXX . .4,261,536 | .. .4,000,000 (22,679) 0 0 [ XXX [ XXX [ XXX ] 11,334 .l 136,003 . XXX o [ XXX......
0599999, Total - U.S. GOVEIMMENE.......vvuiiuersiesessersssisssssssersssssessesssseens st sssasssasssssssssenssssssssnsssnssnsssssensansssssenssssssssans | sssssssonens 19,186,401 [ ... XXX.ooooe [ v 19,460,561 [ ...occooenne 18,419,710 | ........... 19,002,114 | oo 0 [ i (183,845) 0 0 .. XXX [ XXX [ XXX el 73,864 ... 560,578 XXXoooov | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
010410 Y4 4|ALABAMA ST E 5.00 09/01/2015........cveorerreereirerineeseerssiseisserienes | ceveee I [ AFE] 1,002,284 1 100.368 | ....oovvennee 1,003,680 | ..............1,000,000 | .............1,000,000 |........... 06/17/2011 | 09/01/2015
419787 DU 7|HAWAII STATE SER DO 5.00 08/01/2017.......cvuuvvreerirererieiininerirens | crveee JGAFE] 527,925 | L 118.746 | . .593,730 (3,125) 12/04/2008 | 08/01/2017
452152 NZ 0|IL ST-A-PREREF 5.00 03/01/2022.... .|SD.. |.. . A|AFE] nenn.315,000 | ... 105.154 .331,235 16 05/24/2012 | 03/01/2022
452152 PC 9|IL ST-A-UNREF 5.00 03/01/2022 [ [ 1[.1FE| ..............1,285,000 | ...... 104.036 | . ..1,336,863 66 05/24/2012 | 03/01/2022
677519 K2 5|OH STHGRED 4.50 05/01/2015.. N [ 1|.1FE| ................549,052 | ...... 105.496 .543,304 02/01/2005 | 05/01/2015
677519 K2 5|OH STHGRED 4.50 05/01/2015.. o A AFE ] i 10,661 | 105.49 | . (4,145) 02/01/2005 | 05/01/2015
93974B GA 4 |WA SER A 5.00 07/01/2018, | 1 AFE] o 1,114,800 | ... 111.119 (17,866) 01/12/2009 | 07/01/2018
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccccovevenneas (25,055) 0 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. (25,055) 0 0
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
044825 BX 4|ASHTABULA SD SRS 2012 4.00 12/01/2023........cocovvvervrrreriminrreires [ vveree JAFE| 1,029,624 1 . 108.850 | . ...955,000 | ..oooccrienee 1,024,722 (4,902) [ oo | eerreernsesneieniiens | eereennd.000 | e, 3.202|JD....... 01/24/12012 | 12/01/2023
149231 DE 9|CATO-MERIDIAN NY CSD 4.125 06/15/2017... e |SD. | A AFE] ..251,025 | ...... 107.003 | . . 250,000 | ... 250,308 |.......... (117) 4.125] ......... 4.072|JD....... 12/22/2005 | 06/15/2017
156101 HC 4|CENTRAL YORK PA SD 5.00 06/01/2020.........cccvvmevereerreenereerirenens [ woreees I [ 1| AFE | s 1,060,790 | ...... 108123 | ...c.oeer.er 1,081,230 | oo 1,000,000 | .cooovrennee 1,021,986 |........... (10,860) 5.000]......... 3799 (Do | s 4,167 | s 50,000 | 03/19/2009 | 06/01/2020
167485 VE 8|CHICAGO-C IL 5.00 12/01/2013 SD.. |.. GAFE] 1,234,106 | . 103.898 | . .1,155,000 (12,457) 5.000]......... 3.851|JD....... X 01/23/2007 | 12/01/2013
199507 D9 2|COLUMBUS OH CITY SD 5.00 12/01/2015......ccvoevereeririrernereneinens SD.. |.. .| AFE] .. ..214,879 | ...... 113540 | . . ....190,000 | ... ...200,048 |........... (3,244) 5.000]......... 3.090 (JD....... 792 02/20/2008 | 12/01/2015
237289 HC 0|DARLINGTON CNTY SC SD 5.125 03/01/2015.......cccmvrvrrirciinrirnns SD.. | [ AFE | 1,292,083 | ...... 111154 | i 1,278,271 | e 1,150,000 | ...ovvvvvrnee 1,185,053 |........... (15,282) 5.125] ........ 3.648 [MS...... | oo 19,646 01/26/2005 | 03/01/2015
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256435 FU 7|DODGE CNTY NE SD #1 REF 4.00 12/15/2014.........cccovvevvvneriniriens SD. | [ AFE ] v 1,269,409 | ..... 106.379 | ..o 1,308,462 | .....cccoouune 1,230,000 | ..coovvrrenee 1,238,705 |......... (4,222) 10/01/2004 | 12/15/2014
274605 MU 5|EAST PROVIDENCE RI 5.50 05/15/2014........ccovveereneernneinerierienens | cevene I [ 1|.2FE | oo 271,130 | oo 100.346 | ..oocvvvrrrneen 250,865 | ...ooorverrrrn:250,000 | o 250,000 | ..oeenerrerirenirenrns | e (5) 12/22/2005 | 05/15/2014
358775 5Z 3|FRISCO-PREREF-REF 5.25 02/15/2015 SD.. |.|. A|.2FE] ... 1,436,591 | L 105.395] ... ...1,475,530 1,422,892 |......... (13,699) 04/20/12012 | 02/15/2015
358775 6K 5|FRISCO-UNREF-REF 5.25 02/15/2015..........ovcvuvrrnnee SD. |..|. A AFE] 200,097 e 105.167 | ... 205,076 (1,908) 04/20/2012 | 02/15/2015
365604 QL 4| GARDNER MA 5.00 11/01/2017.....ccvuivviriieririneiernsiseieniseisienienes | evene A|.AFE] ...............546,050 | ...... 110.355 ... 551,775 (4,746) 06/15/2005 | 11/01/2017
385536 FT 9| GRAND HAVEN SCHS-B 5.00 05/01/2023..........ccomvvreverneinnrirerienens | covene A FE] ... 1,066,420 | ... 106.157 | ... ...1,061,570 (16,735) 06/22/2011 | 05/01/2023
397118 EE 6| GREENWOOD CNTY SC SD 3.40 03/01/2015........conevemeernerererermeenes | eovvene | [wrverveens | WIFE | iiiii.682,972 | oo 105.036 | ... 708,993 (1,477) 09/17/2009 | 03/01/2015
413450 FR 3|HARPER CREEK MI SD 2005 5.00 05/01/2023..........ccccoervvrmvimevncane [ wovirne [ o | verivneeT | LAFE | 1,066,420 | ... 105.241] ... ,052,410 (16,735) 06/22/2011 | 05/01/2023
425200 R9 5|HENDERSON-LTD TAX 5.00 06/01/2017.......cccoovvvmerrererscenerrneineennee | SDe [ [ v 1| LAFE | iceee.819,014 | L 108.552 ... 814,140 (7,782) 09/15/2005 | 06/01/2017
442331 JV  7|HOUSTON TX D PUB IMPT 5.00 03/01/2018..........cccrnurervrrernrcnecnne [SDo [ | v 1| AFE | i 376,761 | . 113317 ... 396,610 (3,407) 03/25/2008 | 03/01/2018
447025 GT 8|HUNTSVILLE AL REF SR B 5.00 09/01/2020...........ccoccerveermerenerrenrnee | SDe [ [T LIFE | ce......850,553 | ... 119.607 | ... 897,053 (10,069) 02/13/2009 | 09/01/2020
521840 A3 2|LEANDER ISD REF 2002 4.90 08/15/2021.........cconuvemevermeemerrmrernennne | wevnene | [wrveevneT | WAFE | 1,024,140 | ... 100.368 | ... (13,192) 06/22/2011 | 08/15/2021
531677 CW 0|LICKING HTS OH SD CABS A 0.00 12/01/2014. . 98.822] ... 13,019 10/25/2005 | 12/01/2014
539243 RC 1|LIVONIA MI PUB SD SRS A 5.00 05/01/2014.... e | LIFE | eeoe.....808,823 | ... 105.738 ... (8,828) 03/26/2007 | 05/01/2014
556581 FP  6|MADISON CNTY IL SD #10 5.00 02/01/2018.......cccvrvvrrervrireererireirnns [ vrers || L2FE | ... 376,201 | 1051411 ... (3,016) 09/01/2005 | 02/01/2018
567423 KJ 6|MARICOPA USD #89 B 5.00 07/01/2019 USSR USO | LAFE | ... 269,505 | ... 114292 ... (2,310) 05/14/2009 | 07/01/2019
602245 UN 0 |MILWAUKEE WI BABS TXB C 4.20 10/01/2017......ccvvevermeenseersersnens | cvveee | [ vveereens | W TFE | ecce.....500,000 | ... 114.074 | ..cccc00eee.. 570,370 | oiiirer500,000 | coviiiir00500,020 [ oo [ e (4) 07/23/2009 | 10/01/2017
604280 CD 7|MINOCQUA WISD 1 TXB 5.40 03/01/2025...........cccovvemurverrmrrneeienns | eevvene | [woverrenns | WIFE | .. 708,900 | ... 124145 ... (725) 12/28/2010 | 03/01/2025
613910 RC 4| MONTGOMERY MUD-PRE 5.00 03/01/2022.........cccovuvrerermeernmniseinne | cevnee N . ..907,806 | ...... 105317 ... (2,152) 12/13/2011 | 03/01/2022
613910 RD 2| MONTGOMERY MUD-UNR 5.00 03/01/2022..........cccovuerermmrerrmrererinns [vvrne [ o | vervrrenns | WAFE | 123,792 | e 103.272] ... 123,926 (293) 12/13/2011 | 03/01/2022
718814 XR 2|PHOENIX AZ VAR PURP A 5.00 07/01/2019......cccvevrmvemeenvnrnerrenns | eevveee [ [wrveeveens | WIFE | nnee..995,822 | ... 117.060 | ... ...1,053,540 (8,226) 04/01/2009 | 07/01/2019
796269 RU 4| SAN ANTONIO ISD 5.00 08/15/2021........covververernrereerernnrerirenirerennnne [ eveeee [ o | vevevnee 1| WAFE | ... 534,040 | ... 110573 | ... 552,865 (5,197) 01/12/2009 | 08/15/2021
800722 DH 0|SANGAMON CNTY IL SD #3 B 5.00 12/15/2018.... N . reverneennn 1,355,450 | ... 113.148] ... ...1,420,007 (10,258) 04/18/2008 | 12/15/2018
935477 DZ 9|WARREN OH SD-SCH IMPT 5.00 12/01/2016.........occonvvererrrrercrianes . AFE] v 1,654,470 | ..... 106.531 | ..ocvvnrennes 1,597,965 (17,717) 09/30/2004 | 12/01/2016
968657 CV  6|WILL CNTY IL ALT SOURC 4.375 11/15/2015. AFE 729,385 | ...... 106.229 | ... 732,980 (4,433) 02/17/2005 | 11/15/2015
987660 CR 6| YOUNGSTOWN OH SD CLASS 5.00 12/01/2019.. N ALAFE] .. 1,755,093 | ...... 106.049] ... ...1,707,389 (16,266) cerens 02/17/2005 | 12/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 25,652,277 |...XXX........ 26,149,712 | .. (207,245) 0 0 XXX........ XXX XXX | o 242,856 | ... 1,109,194 |..... XXX o [ XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . s 25,652,277 | .. XXX.ovvoue 26,149,712 | .. e 24,816,756 | o0 | (207,245) 0 0 |..XXX.....o.. XXX XXXeoo | o 242,856 | ... 1,109,194 |..... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX)......ocvvvvererereeerenieinnenns [ evene W2FE 3,211,140 | L 107.658 | ... 3,000,000 | ..cvcruenee 3,209,260 | ......... (1,880) 12/20/2012 | 04/01/2021
30769Q AA 8|FARMER MAC GTD 5.125 04/19/2017 N .|.1FE|.............3,928,638 | ...... 117.888 | ... 3,620,000 | ..oovvernvne 3,826,749 |......... (43,736) 12/29/2010 | 04/19/2017
3128X1 KG 1 [FREDDIE MAC 4.00 06/12/2013........cvomeireriniirnerieriseeseessssessisens | ceveee N AFE] 1,796,781 | 101.711 ..ocvvenen 1,729,081 | .............1,700,000 | .............. 1,711,856 | ......... (26,069) 08/21/2009 | 06/12/2013
3128X2 RA  5[FREDDIE MAC MTN 5.30 12/01/2015.........ccorevereerirmnennerieneresernennns | coveee N VAFE ] i 798,140 | 114,020 .................769,636 | .................675,000 | .................746,765 | ......... (23,870) 10/29/2010 | 12/01/2015
3128X3 L7 6|FREDDIE MAC MTN 5.00 11/13/2014........ovvoeveniereriseeserierieserseenns | ceveee N AFE ] nn..981,800 | ... 108.708 | ... 2,211 10/27/2005 | 11/13/2014
3128X4 FR 7 |FREDDIE MAC 4.7 08/03/15 SD.. |.. AFE] ... 108,880 | ... 110.802] ... 08/30/2005 | 08/03/2015
3128X4 FR 7 |FREDDIE MAC 4.7 08/03/15........cooiuerieisiresieissesessesssssesessssssssenses | seeene N AFE | 1,107,777 110802 ... 271 08/30/2005 | 08/03/2015
31315P HR 3 [FARMER MAC 3.05 05/14/2014..........coecnsermnrrnnincrrneerssenseissrsnneins | eeviene | oo [ eevvnivnn [ W1FE | 21,000,000 | ... 103.763 | ..............1,037,631 | ..............1,000,000 | ..............1,000,009 | ..oooomiromrmmmrmmrns | o (7) 04/29/2009 | 05/14/2014
31315P JD 2|FARMER MAC 3.90 05/13/2016.... | e | WAFE | .. 103,366 | ... 110287 ................110,287 | .................100,000 | .................101,998 |......... (553) 06/09/2010 | 05/13/2016
31331G NX 3|FED FARM CREDIT 4.125 03/04/2019 ISSTTRRTURIRS IOV o | | WIFE [ 9,198 | 117.289 | .... ......9,383 (157) 12/29/2011 | 03/04/2019
31331 7G 2 |FED FARM CREDIT 3.1501/12/18..... SD.. [ |erveeren | WIFE] 2,038,753 | ... 111.219] ... ,257,746 06/30/2011| 01/12/2018
31331J 7G 2 |FED FARM CREDIT 3.15 01/12/18.......evvivierieerieiseirerisesiseesssnins | ovvenne N VAFE 482,070 | 111.219] ... 533,847 (1,517) 06/30/2011 | 01/12/2018
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019, i I [ AFE] 268,592 | ... 117.388 | .o 278,209 | .................237,000 | .................263,187 |......... (4,031) 08/26/2011 | 01/07/2019
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02765U AJ 3| AMERN MUN PWR OH REV 5.00 02/15/2018.........ccccruvernrvevmrinervnnins | ovees | oo | veverneienns AFE ] v 1,051,400 | ...... M6.774 | e 1,167,740 | ..coovvreenee 1,000,000 | ..ccoovvrvenee 1,030,065 |........... (5,138) 5.000]......... 4.339 06/25/2008 | 02/15/2018
31331Q X3 6(FED FARM CREDIT 4.25 06/18/2018.........ccccovrvnereereneerneninsrinnernnens | eevene [ oo [ cevvneinnns AFE | 66,595 | ..... 117.086 | .ovoocvevcernens 67,910 | oo 58,000 | .coovvvrncrirens 65,237 | ..coovennee (1,248) [ ..o | e | e 4.250 ......... 1.839 11/29/2011 | 06/18/2018
31331S 2K 8 |FED FARM CREDIT 4.70 08/10/2015.........cocrvrrmmrrnriernriseirenssienrnnns | wveene GAFE| 2,108,681 | . 111.048 | . ..2,082,150 .1,875,000 (55,881) [ evvrerervrreirerinninns | eererrversnrnsiernsines | e 4.700]......... 1.560 06/29/2011 | 08/10/2015
31331V V8 6|FED FARM CREDIT 5.51 09/07/2016........ccovvemrrerermnerierieneseenseeinns | cevee .|..1FE| ..............2,601,865 | ...... 117.761] . .2,643,735 | .. .2,245,000 (61,577) 5510 ... 2.454 01/31/2011 | 09/07/2016
31331V ZB 5(FED FARM CREDIT 5.625 05/10/2017.........ovvvemrrimernerirseinnenneinniins | eevnee [ oo [ crviniienns AFE| 1,165,650 | ... 120.636 | ..ovvvrnee. 1,206,363 | ....c.oovenve 1,000,000 | ..............1,108,863 |........... (23,086) 5.625]........ 2.945 06/24/2010 | 05/10/2017
31331X 4F 6[FED FARM CREDIT 5.05 09/21/2017.......cccovivemmrivnrrnerrerirerisresnnens | cevees GAFE 916,442 | L 119.363 | . .966,837 (13,998) 5.050]......... 3.015 06/24/2010 | 09/21/2017
31331X D7 4|FED FARM CREDIT 5.33 12/18/2013... O I | GAFE | i 167,448 | L 104.920 | . .157,380 (4,619) 5.330 | c.ounen 2.137 02/24/2010 | 12/18/2013
31331X DE 9 |FED FARM CREDIT 5.00 11/07/2016.......ccevevermerrvrnrirernrsverennnienins | eovnees | oo [ erverinnnnns AFE | 32,744 | 116.537 | v 32,630 | iviieenn28,000 | 31,611 | (904) 5.000{......... 1.537 09/29/2011 | 11/07/2016
31331X NQ 1[FED FARM CREDIT 5.30 02/06/2017........ccosvveumrrenermnerierireeerscenseeine | ceveee .|.FE| .. ...491,541 ...... 118379 . ....435,000 ...474,070 (8,845) 5.300 ... 2.956 12/28/2010 | 02/06/2017
31331X RF 1|FED FARM CREDIT 5.125 02/05/2018 [STRSTRI PO .|.FE| .. 1,615,556 | ..... 120620 | . . .1,375,000 1,543,707 (30,645) 5125 ......... 2.542 08/11/2010 | 02/05/2018
31331X SW 3 [FED FARM CREDIT 5.05 03/15/2019........cccvuvmmerirerirmreneennriinnrnenns | vevnee | oo [ cevvrrnens VAFE ] 321,297 | 122749 | .o 325,284 | o 265,000 (7,358) 5.050 | ......... 1.885 12/29/2011 | 03/15/2019
31331X ZB 1 |FED FARM CREDIT 5.05 05/18/2017.......cccosvevmerenernerieriesiseeneninns | ceveee JGAFE ] i 117,316 118318 . .1,000,000 (17,445) 5.050 | ......... 3.016 12/28/2010 | 05/18/2017
31331Y 4S 6 |FED FARM CREDIT 5.05 08/01/18.......cccruvnririrerieinernsierssissinernnnes | e AFE] 2,809,270 | ... 121.898 | . . . .2,480,000 (42,102) 5.050{......... 3.000 04/28/2011 | 08/01/2018
31331Y AW 0 [FED FARM CREDIT 5.00 04/01/2015........ccooevmmerrerirmreseersnnisnernenns | vernne | oo [ eevivninnns JAFE] 1,355,845 | L 110.326 | ..ocvvrennee 1,362,524 | ..coovvrennee 1,235,000 (20,422) 5.000]......... 3.182 04/16/2009 | 04/01/2015
31331Y HQ 6 |FED FARM CREDIT 4.625 12/15/2017........cccovvnrermrrmniivernnirerisnissirenins | e JAFE | v 109,736 | e 118.031] . 110,949 (2,399) [ covevvrreerernriirienins | e | e 625 i, 1.799 . 08/29/2011 | 12/15/2017
31331Y K5 8|FED FARM CREDIT 4.55 05/02/2017........ccomvvemrvenirnerirerienerseeneniens | covees WAFE] 385,119 | L 115.963 | . .388,476 (8,778) 4550 ........ 1.695 | MN...... 2,498 .15,243 | 10/27/2011 | 05/02/2017
313370 SZ 2|FED HOME LN BANK 2.25 09/08/2017.........ccooevereerneineirerinnersenins | cevene VAFE] 2,906,133 | ... 106.581 | . 3,195,290 | ..oe0rrr02,998,000 | cooirrerni2,930,305 | oo | i 13,160 2250 ......... 2762 |MS...... 21,173 67,455 | 09/26/2011 | 09/08/2017
313371 4H 6|FED HOME LN BANK 3.00 03/18/2020 . ceeve | eeveeee oo | e [ WAFE | i 467,918 | e 110.869 | . 487,825 (2,991) 3.000 .2.148 3,717 .13,200 | 01/19/2012 | 03/18/2020
3133X0 PF 0 [FED HOME LN BANK 5.37508/15/2018..........ccconuvemeremrrinerrneesennnens | vevnne oo [ eevvmrinens [ | iiiii0000.298,010 | e 123.9411 . .309,853 (5,729) 5.375] ... 2.663 5,076 13,438 | 09/20/2010 | 08/15/2018
3133X7 2S 2 |FED HOME LN BANK 5.375 05/15/2019.......ccccvvvivrerneererinnrnnsnernnnens | eoveeee | oo [rvvriveinen [ WIFE | 1,849,104 | L. 125.461 | . ..1,944,651 (31,998) 5375 ......... 2.850 10,645 83,313 | 09/08/2010 | 05/15/2019
3133X8 AS 1 [FED HOME LN BANK 5.125 08/15/2019..........ccconuvererermrrnerrmeerninnnens | vevnee [ wo [ eevvviinen [ WTFE | .. 384,682 | ... 124.620 | . 436,169 (3,660) 5.125 ..3.750 17,938 | 02/18/2011 | 08/15/2019
3133XE UG 2 |FED HOME LN BANK UI16 4.875 03/11/2016.........cccovurrervrercrmnrcrnns | eoveee oo frovivveone | WAFE | 525,436 | ... 113.899 | . 514,824 . (18,211) [ oo | eeveeriieriseieseinees | e 4.875] ... 1.126 22,035 | 09/26/2011 | 03/11/2016
3133XH VS 8| FED HOME LN BANK 5.00 12/09/2016..........ccccourrrerermmemmmnrnrerinnnns | wevvene | [ woverirenns | WIFE | i 1,640,404 | ... 116.957 | . 1,713,424 .1,465,000 (29,031) 5.000].......... 2.748 02/25/2011 | 12/09/2016
3133XL F8 1 [FED HOME LN BANK 5.625 06/09/2017...........ccosvvererermrermerrseersnnnnens | vevinne | o [ eevvrvvnen [ WTFE | i 172,760 | e 121.158 | . 181,737 150,000 (3,481) 5.625 .2.927 03/29/2011 | 06/09/2017
3133XM  CL 3| FED HOME LN BANK 4.875 09/08/2017.........ccovvrevrerrrrnnvrneienernnins [ vvree [ oo | ververnnns | W AFE [ . 523,383 | ..o 118.618 | . (7,720) [ coveveriererneiinineins | e | cerenen 4.875]......... 2,949 02/28/2011 | 09/08/2017
3133XN 5N 5|FED HOME LN BANK 5.00 12/08/2017..........ccovurrerermrernenenernerninenns | eevneee | o [ wrverirenns | WIFE | . 728,544 | L. 120.196 | . ....640,000 (12,707) 5.000].......... 2.689 05/12/2011 | 12/08/2017
3133XP CT 9|FED HOME LN BANK 4.25 03/09/2018. v | 8D | | e | AFE | 1,093,224 | 116.798 | . . 21,000,000 | coooereenes 074,819 | oo | cereeineisssinsineins [ eveeiseinesissinsniens | sevseeiessnessnsinnes | cevneenn 4250 ......... 2.693 12/27/2011 | 03/09/2018
3133XP CT 9| FED HOME LN BANK 4.25 03/09/2018........c..covvenvvmrrrnnrvcrimnrvenrnne | evvee | oo | vevervrrcens | WAFE | 1,164,283 | ... 116798 .............1,243,903 | ....cccooeue. 1,065,000 | ...coovvrvenee 1,144,470 |........... (2T475) [ oo | e | e 4.250]......... 2.693 12/27/2011 | 03/09/2018
3133XS R5 9[FED HOME LN BANK 3.75 12/14/2018........ccoccommrnmrrnerrneinennseinnnes | eevnne | o [ eevvrevnen [ WTFE | 100000.2,020,320 | ... 115475 . .2,000,000 2,014,897 (2,206) 3.750 | ... 3.610 06/15/2010 | 12/14/2018
3133XU 3G 6|FED HOME LN BANK 4.375 07/01/2019... wooe v [ [ [ AFE ] 293,185 | . 119.379| . . ....250,000 | ... ...287,748 (5,408) [ .vvvvvvveererreirerinins | vervniieiienieisnnnis | cernnne 4.375]......... 1.895 12/29/2011 | 07/01/2019
3133XU KV 4| FED HOME LN BANK 3.75 09/09/2016..........ccccourrrerermrerneminerneerrnenns | eerneee | [ woverirenns | WIFE | 1,109,504 | ... 111.656 | .oocvovrennee 1,172,383 | oo 1,050,000 | ..coovvrrnnee 1,086,609 |........... (9,307) 3.750 | ... 2.749 06/24/2010 | 09/09/2016
3133XU MS 9| FED HOME LN BANK 4.50 09/13/2019.......cccouvmrrmrrmrrerveircernnneirenns [ vvvee [ oo | vervvievns | WAFE | 6,973,637 | ... 120.607 | . ..7,417,306 6,150,000 (89,252) [ .ovcvvverercerrrinerinens | eevreriieriesieseiinees | e 4500 ......... 2.646 01/30/2012 | 09/13/2019
3133XX P4 3|FED HOME LN BANK 3.12503/11/2016... veee v | oo | eerereeenene | AFE | . 278,338 | .o 108.264 303,138 | .. ....280,000 271 3.125]......... 3.235 03/25/2010 | 03/11/2016
3133XX P5 0[FED HOME LN BANK 4.125 03/13/2020...........cconuvumeremmrermerrenernennnees | eevnne | o [ evvrevnen [ TFE | i 462,854 | ... 118523 | oo 480,018 | ..covovvvrnnne 405,000 | .................456,302 |........... (6,498) [ ..vvvevncerrrerrieriiens | cevreriienineirnseisens | e 4125 ......... 2212 12/27/2011 | 03/13/2020
31359M EL 3| FANNIE MAE 0 06/01/17 @.or | [ | WIFE] 3,323,496 | 96.064 ..4,226,837 4,400,000 | ..o 3,706,814 | oo | e 141,144 | e e | e | s 3.920 03/08/2010 | 06/01/2017
31359M SD 6| FANNIE MAE 4.60 06/05/2018.........c0cevereerreinerncrirererneeseesssissersens | eoeees ) 178,489 | .. ....150,000 (1,181) [ oo | e | e 4600]....... 3.618 05/18/2010 | 06/05/2018
31359M XX 6| FANNIE MAE 5.00 03/02/2015.........coconrirervmrreiernnneereniscrsensirernnnes | vveeee [ oo | vervnrenns | W AFE | 2,513,626 | ... 110.049 | ..o 2,536,627 | .ooovreienee 2,305,000 | ..............2,386,397 |........... (35,633) 5.000]......... 3.299 04/03/2009 | 03/02/2015
3135G0 MR 1| FANNIE MAE 0.85 07/18/2016..........cvvveerererircerreinniserienenceneninnnes | oneeee | oo | veverveeinns | W AFE | v 1,090,453 | ... 100.033 ..1,090,364 .1,090,000 D) ] e [ | e 0.850 | e 0.838 12/27/2012 | 07/18/2016
3135G0 NU 3 [FANNIE MAE 0.70 02/22/2016.........ocvoerereerrrirnerncriereneessssisseenenns | eevnne | o [ evvvnevnen [ WTFE | 12,391,434 | ... 100.068 | . 2,391,635 | .. .2,390,000 .(4) . .0.700] ......... 0.681 12/27/2012 | 02/22/2016
3136F8 3U 7| FANNIE MAE 4.05 02/22/2013.........ccovvevermrnerininnrersnserensnisseinnnnes | vevens | oo | evsevveoes | WTFE | i 528,545 | ... 100.545 | ...covvennnee. 502,725 | oo 500,000 | ................501,067 |........... (T,455) [ cooevoreieiernniininens | e | cernnen 4.050]......... 2.525 03/05/2009 | 02/22/2013
3136F8 K8 7|FANNIE MAE 4.00 01/22/2013........ccoovirmerierineennniserneniesiseesssninens | vvnens | oo | veverneriens | WAFE | .. 987,060 | ... 100.217 | . .1,000,000 3,105 | oo | e | s 4.000]......... 4.321 08/11/2008 | 01/22/2013
3136FP ET 0| FANNIE MAE 12.00 03/10/2016.........cocumrvemevrnerieeiseienninseiesnnsnnne | oneee | oo | vevevneed 1| LAFE | iiiiin.885,211 | oo 104.768 | . ....875,000 (2,124) 2.000]......... 1.740 06/28/2011 | 03/10/2016
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3136FP MH 7| FANNIE MAE 2.50 09/29/2017.......cccmmverirnnrierieneieiseissriesienineees | ceveene I [ VAFE] s 198,694 | ...... 107.773 | covereerre220,935 | oo 205,000 | ..coorerernne 200,277 | .ccvenees 913 2500 ......... 3.025 [MS...... | oovvvrcrirs 1,310 | v 5,125 | 03/29/2011| 09/29/2017
3136FP TQ 0| FANNIE MAE 2.20 10/27/2017 .....ccovereeneierieriesiseeiseissisessesisnenns | oevenne I [ 1| AFE | i 15,810 | ...... 106.386 | ...oocvvereen 15,958 | oo 15,000 | oo 15,693 | .o (117) 2200 ......... 1.210|AO...... 02/28/2012 | 10/27/2017
3136FP  YB 7| FANNIE MAE 2.05 05/23/2017.......cocvviieirerieinsensisiseiseensssiseeensnnes | evveees . AFE] ..233,181 | ...... 105.450 | . ....235,000 ...233,609 298 2.050{......... 2192 | MN...... 07/26/2011 | 05/23/2017
3136G0 C2 5|FANNIE MAE 0.8509/12/2016.......cccovvrerrrererireinereriessssssessesssnesssesens | wvnens . .| AFE] .. 1,071,516 | ...... 100.086 | . . . .1,070,000 | ... 1,071,513 [ e () | e [ | e 0.850......... 0.811|MS...... . . 12/27/2012 | 09/12/2016
690353 PV 3| OVERSEAS PRIINV 0 09/07/16.......ccrorrieniirriieiireeisseisseissiiesienes @ | [ AFE] v 2,742,194 | ... 131.858 | .cvvienne 2,999,770 | ccovvvrnn. 2,275,000 | .oovrerncne 2,922,119 | ..o 82,958 | .o | e | e | oo 8.586 [ MS...... [ covvverieeiriinns LR 02/04/2010 | 09/07/2016
742651 DE 9|PRIVATE EXPT FDG 5.45 09/15/2017......ccmvviiriririnirinrinerirenieninns | cvvene .| IFE| .. 1,976,276 | ..... 121.253 | . .1,660,000 1,884,528 (44,570) 5450 ........ 2.393 |MS...... 11/29/2010 | 09/15/2017
742651 DK 5|PRIVATE EXPT FDG 2.25 12/15/2017.. IO . .| AFE] .. ..801,112 | ...... 106492 . . ....800,000 | ... ...800,785 | ........... (148) 2250 ......... 2229|JD....... 10/14/2010 | 12/15/2017
880591 CU 4| TENN VALLEY AUTH E 6.25 12/15/2017.....ccvvuriverneireenrissirenssissirnns | eveee I AFE| 1,458,986 | ...... 125942 | ..o 1,479,813 | oo 1,175,000 | ..ooovvrnnee. 1,379,952 | ...cocceeee (38,403) 6.250] ......... 2.487(JD....... 11/29/2010 | 12/15/2017
880591 EA 6| TENN VALLEY AUTH 5.50 07/18/2017.....ccovvmrenrrrnerieririeerneeisennens | cvveee .|.FE| .. ..739,022 | ...... 121.158 | . .799,646 ....660,000 ...711,081 (10,155) 5.500 ] ......... 3.638 |JJ....... .36,300 | 02/23/2010| 07/18/2017
88059F AZ 4|TVAPRIN STRIP 0 12/15/17 v | e | AFE| .. ...600,304 | ........ 94.665 | . 642,773 | .. ....679,000 | ... 815,416 | | e 12,097 | oo [ [ | e 1.994 09/27/2011 | 12/15/2017
033227 BG 3|ANCHORAGE AK LEASE REV 5.00 02/01/2015.........ccccovrvmerererernenns | covnee [ [ 1 AFE ] v 1,195,856 | ..... 108403 | ......ccvvveee 1,224,954 | ...covvvennee 1,130,000 | ..ccovvrvenee 1,150,347 |........... (9,177) 5.000]......... 4.089 07/25/2007 | 02/01/2015
033227 BK 4| ANCHORAGE AK LEASE REV 5.00 02/01/2017........ovceemremerirerenenns | crvene .|.1FE| .. 1,075,920 .1,000,000 1,025,437 (11,537) 5.000]......... 3.719 04/21/2008 | 02/01/2017
040665 AK 7[AZ ST UNIVREF B TXB 5.05 03/01/2014 R I . | AFE] . ...269,635 ....270,000 | ... ..269,904 |........... 78 5.050{......... 5.082 04/23/2009 | 03/01/2014
047870 BA  7|ATLANTAWTR SER A 5.50 11/01/2022.........covvevrvnerreriieinernerirenes | crveee I [ AFE ] s 3,460,500 | ...... 123.134 3,000,000 | ..ovvernvene 3,420,121 | .o (34,688) 5.500]......... 3.781 10/28/2011 | 11/01/2022
134041 CE 0| CAMPBELL ETC SAN #15.00 08/01/2016.........ovverrrrerrmrrnnrrrereniieins [ rvers JAFE ] 769,300 | . 114.555| . ....700,000 (8,077) 5.000{......... 3.650 12/04/2007 | 08/01/2016
14983N BM 2 |CDP KING CNTY IIl WA 5.00 06/01/2015. .| .2FE| ... 1,310,073 | ... 111.306 | . .1,220,000 (11,418) 5.000]......... 3.941 03/08/2007 | 06/01/2015
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021 .|..1FE| .................900,900 | ...... 104.339 | ..ooooeerer939,051 | oiiiir0900,000 | oooiiiiernn900,653 [ oo | e (59) 6.625]......... 6.613 10/29/2009 | 02/15/2021
19463P DF 8| COLLIER CNTY FL GAS-REF 4.00 06/01/2022. CAFE (13,243) ..3.006 06/07/2012 | 06/01/2022
20281P BX 9[CMWLTH FING AUTH PA A 4.934 06/01/2015. .|.1FE| .. . (226) 4934 | ......... 4.913 04/30/2009 | 06/01/2015
20281P BZ 4|CMWLTH FING AUTH PA A 5.592 06/01/2017. JAFE| i 750,750 | e 118.594 | ..vivrerrn.889,455 | i 750,000 | i 750,499 | o | s (97) 5.592]........ 5.575 04/30/2009 | 06/01/2017
218855 AB 0|CORINTH INDL REF A 5.75 02-01-2022 (IP). .2FE] ..............2,016,000 | ...... 100.176 | . (1,580) 5.750 ..5.750 03/17/2011 | 02/01/2022
222734 AS 4 |COURTLAND INDL-REF 5.20 06/01/2025(IP).. L2FE| 1,937,000 | .. 102.5% | . .2,000,000 3,223 5.200]......... 5.530 09/22/2011 | 06/01/2025
25483V EQ 3|DC ASSN AMERN MED CLG B 5.00 10/01/2021 | AFE| 2,907,467 | ... 121585 . .2,605,000 (26,240) 5.000]......... 3.589 11/22/2011 | 10/01/2021
29509P JB 6|ERIE CNTY NY IDA 5.00 05/01/2022 AFE] 2,430,240 | .. 122692 . .2,000,000 (25,504) 5.000 ..2.550 04/25/2012 | 05/01/2022
299620 BW 3 |VANDERBURGH IN SCH BL 4.00 07/10/2016........cocvvreriererrirrirniens . e | AFE ] v 449,214 | L 110.0711 . ....445,000 (452) [ vvrevrerreneirerinniene | e | s 4.000]......... 3.880 12/20/2006 | 07/10/2016
30472N AV 7|FAIRFIELD IN SCH BLDG 5.00 07/15/2016 [T I [ [ 1| AFE| 1,134,242 | 104.713 | . .1,060,000 (14,436) 5.000]......... 3.550 09/04/2008 | 07/15/2016
311450 FE 5|FARMINGTON PCR B 4.70 09/01/2024 (AZD). IRV I [ 1|.2FE| .. ..2,110,040 | ...... 112517 . .2,000,000 | .ooovvenne (10,557) [ ovverrereerreiseinens | eeveerireeineinseinnees | e 4700 ...c.n. 3.957 12/19/2011 | 09/01/2024
312432 VS 3|FAYETTE CNTY KY SD FIN A 4.00 04/01/2023.........c.ccovveevemevrnrrranes | crvene I [ AFE ] v 1,671,261 | ...... 114.733 1,495,000 | ..cooovrvenee 1,663,962 |........... (7,298) [ ..oovevnceerrinnrrerirens | e | e 4.000]......... 2.728 06/22/2012 | 04/01/2023
315361 FN 0|FERRIS MI ST UNIV REV 5.00 10/01/2016 .|.1FE| .. 1,127,613 | ...... 113.653 | . .1,025,000 1,074,537 (12,129) 5.000]......... 3.610 04/11/2008 | 10/01/2016
320265 NU 1|FIRST FL GOVT FING SRS B 5.50 07/01/2014. . | AFE] . ..664,8% | ...... 107.337] . . ....600,000 616,237 |........... 5.500......... 3.630 12/07/2007 | 07/01/2014
320265 NU 1|FIRST FL GOVT FING SRS B 5.50 07/01/2014........ccoovvvmerererrirerncenns | covee I [ VAFE ] i 277,040 107.337 | coovvrreerenn 268,343 | oo 250,000 | .....c.co........256,765 |........... (14,659) 5.500]......... 3.630 12/07/2007 | 07/01/2014
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021........ccvvmvreierernrireeerineisennis | eeee JAFE| 2,227,185 | L. 113.852 . ..2,561,670 .2,250,000 1,952 | oo | e | o000 [ e 4.160 03/25/2011 | 03/15/2021
373541 W4 9| GA ST MUNI ELEC AUTH A 4.43 1/01/2022.. v [ . .| FE] ..............3,019,650 | ...... 109.169 | . ..3,275,070 | .. .3,000,000 (1,504) . 4430 ......... 4.348 01/25/2012 | 01/01/2022
378294 AY 8| GLENDALE PPTY-SER A 5.00 07/01/2019......ccomerimrerneerneinerineriienes | crveee I [ 1|.1FE| ..............1,066,080 | ...... 101.597 | v 1,015,970 | .coooovvrennee 1,000,000 | ..............1,007,915 |........... (15,437) 5.000]......... 3.390 01/13/2009 | 07/01/2019
396066 DQ 2|GREENVILLE CNTY SC SD 5.00 12/01/2015... .| AFE| .. . .1,000,000 (9,463) 5.000{......... 3.909 11/16/2007 | 12/01/2015
396321 CT 6|GREENVILLE NC UTIL TX B 5.78 11/01/2018... . | AFE] 319,545 | 120391 . . ....300,000 5.780 | ..oouc. 4.953 05/18/2009 | 11/01/2018
396321 CT 6|GREENVILLE NC UTIL TX B 5.78 11/01/2018........ceverveereinnrirnerreeins | crie I [ AFE] . 745,605 | ... 120.391 | coovvrrerren 842,737 | s 700,000 | .....cccoee.... 729,001 | oo (5,991) 5780 ......... 4.953 05/18/2009 | 11/01/2018
402228 AV 2| GULF COAST WST REF 6.10 08/01/2024 (IP). B . [ [ 1|.2FE| .............1,207,200 | ...... 100478 | . ..1,205,736 .1,200,000 (3,345) 6.100]......... 6.100 04/08/2011 | 08/01/2024
419800 EW 3|HI ST BUDGET & FIN B 5.00 12/01/22(HE1).... [ I [ 1|..2FE| ..............3,036,000 | ...... 100.339| . ..3,010,170 | .. .3,000,000 | .oovvvnne (28,408) 5.000......... 4.016 12/121/2011 | 12/01/2022
41981C GY 0| HISTHWY B 5.00 07/01/2017.....ccvivmirnririinriseiriersisesssieressseesensnes SD.. [ [ 1[.1FE| ..............1,668,300 | ...... 109.048 | ....covvvnee 1,635,720 | .ooovernee 1,500,000 | ..coovvrenee 1,546,833 |........... (17,570) 5.000{......... 3.681 02/11/2005 | 07/01/2017
454624 CC 9|IN ST BD BANK REV 5.00 02/01/2021... [T [ [ 1|..1FE] ..............2,000,000 | ..... 100.266 | . ..2,005,320 .2,000,000 ....2,000,000 ...(15) 5.000]......... 5.000 06/17/2011 | 02/01/2021
454624 CD 7|IN ST BD BANK REV 5.00 02/01/2022... B IO [ [ 1|.1FE]| ..............1,815,000 | ...... 100.248 | . ..1,819,501 .1,815,000 ....1,815,000 ..(14) 5.000] .......... 5.000 06/17/2011 | 02/01/2022
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45505U AD 0|INDIANA ST FIN AUTH A-15.00 11/01/2014.........cenmvevirrervmninenines [ evres | oo | vevirnriinnn AFE ] v 1,757,768 | ..... 107892 ..ocvovcrinnee 1,769,429 | ....covvvenee 1,640,000 | ....cocovenee 1,675,720 [ ..o | everrenenne(18,491) | v [ | 000005000 | 10003759 | MNL | i 13,667 | e 82,000 | 03/20/2008 | 11/01/2014
45505V AA 4 |INDIANA ST FIN-REF B 4.55 12/01/24(IPL1).....coonvvereeeeernerinneineinees [ evveen | e [ v 1|.2FE| ..............3,169,860 | ...... 105.791 | v 3,173,730 | v 3,000,000 | ..oovrernvne 3,139,147 | oo [ e (30,713) | e [ [ eveeeeen850 | 00000 3.278 | D | e 11,375 | 136,500 | 01/18/2012 | 12/01/2024
455254 FC 1 |INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX) .2FE] ............3,358,500 | ...... 113.265] ... 3,000,000 | ..coveruenee 3,274,203 ....153,000 | 08/25/2011 | 01/15/2017
455280 DG 3 |INDIANAPOLIS IN K 5.00 06/01/2021 VAFE 3,449,460 | .. 120178 ... 3,000,000 | ..oovvernvene 3,407,496 ....150,000 | 12/22/2011 | 06/01/2021
46613C TV 7|JEAFLELEC SYS SRS C5.00 10/01/2014........ccvvvvrvririrnerccirrrnnins | e AFE| e 1,085,000 | .. 105.460 | ... 1,017,521 03/26/2009 | 10/01/2014
485429 KY 9|KSDEV FIN-K 3.50 06/01/2023........cccovveerirrerenirrireiensrienienirseess | cvvene JFE ... 1,090,865 | ... 107.616 | ..............1,151,491 | ..............1,070,000 | .......c.o..c. 1,089,264 12/13/2011 | 06/01/2023
502810 AC 8|LA CROSSE RES REF 6.00 11/01/2021 (XEL)......oeveneerseenerernerrenernee | cevnene | [ wvverveens | W IFE | iicnce....608,605 | ... 124315 ... 02/21/2012 | 11/01/2021
528902 HH 5|LEXINGTON-FAYETTE KY 4.25 07/01/2017......covvvvvevrnerernnnieinnnnes [ovrne [ o | verivnenns | WAFE | iiiiiinn..500,620 | ... 108.825] ... 10/15/2009 | 07/01/2017
528902 HJ 1|LEXINGTON-FAYETTE KY 4.375 07/01/2018.... . revrneenn 498,715 | L 109.291 | ... 10/15/2009 | 07/01/2018
54811A U9 2 |LWR CO RVR-A-UNERE 5.375 05/15/2020..........cccevumivrermrirerririnnines | e JAFE| ... 405,000 | .. 100.328 | ... 09/18/2012 | 05/15/2020
56879E FQ 7 [MARION CNTY FL SCH BRD 5.00 06/01/2025............ccocovurererermeerenins | coree VAFE 2,054,840 1 107.377 | ... 06/22/2011 | 06/01/2025
59334D BT 0| MIAMI DADE FL W/S REV 5.00 10/01/2016.........covvermerenerereerneeeseinnes | cevenne | WAFE] 1,011,261 | 112.893 | ... 04/16/2009 | 10/01/2016
593791 CU 8| MIAMI UNIV OH 5.00 09/01/2016... SD.. AFE] 1,673,805 | 110.555] ... ..1,550,643 02/17/2005 | 09/01/2016
605279 KZ 0|MS ST BUS FIN CORP 2.25 12/01/40 (MSPWO).......cocruvrreerererernens | crvee VAFE] 1,501,481 | 100.047 ..............1,500,705 | ..............1,500,000 | ......ccoo..c. 1,500,037 06/16/2011 | 12/01/2040
60534Q VH 1|MS ST DEV BK SRS A 5.00 07/01/2017.......cvvvvvevervrrrersrrerrerinniseerenns [ eoveee oo [rvvrivvine | WIFE ] 1,632,270 | 114.404| ..............1,716,060 | ..............1,500,000 | .............. 1,585,885 03/17/2010| 07/01/2017
607167 DV 2|MOBILE AL IDR B 4.875 06/01/2034 (SO1)......covverevvrreveveenervnerrenernee | covvene | [ wovevreens | L TFE | ccc...1,000,000 | ... 100.866 | ..............1,008,660 | ..............1,000,000 | .......c...... 1,000,039 03/03/2008 | 06/01/2034
64465P UM 8 [NH ST BD BK-B 5.00 08/15/2026.............cooueemmrrrmerrrereneennesseineisnneins | eevinne oo [ cvvneed [ WAFE | 12,106,203 | ... 121492 ... 2,093,568 06/26/2012 | 08/15/2026
64468C BP 8| NH BUS FIN VAR REF A 4.50 07/01/27(3145Q........c.ccocvomerrnrvcmnrenees | onree | oo | verrnn 1| L2FE | 2,072,480 | ... 107.516 | ... ..2,043,148 02/23/2011 | 07/01/2027
646133 EV  6|NJ ST TRAN CORP SR A FED 5.50 09/15/2015.........ccovurmerermrerneennne | wovvene | [wrverveens | WIFE | iiiinnee..561,535 | ... 111521 ... 01/09/2007 | 09/15/2015
646136 DY 4|NJ TRNFD SER A 5.2512/15/2020........c.covvumveerrrmrimerreeirseianeenenns | coveene | [ vveiivneens | WIFE | niie...3,866,438 | ... 121.922] ... 3,809,145 10/25/2011 | 12/15/2020
665306 KS 4|NTHRN KY WTR DIST 5.00 02/01/2024............occermverrvvernernerrererneenens | evvene | [oveeneT| LAFE | .. 3,647,350 | ... 119.386 | ..............3,581,580 | ..............3,000,000 | .......c.o.... 3,520,852 06/12/2012 | 02/01/2024
677525 TF 4|OHAIR QUAL 5.625 06/01/2018 (FE)........ccovvvrveremrerervnrcrrnennenerens [eevene [ o | vevvrennns | 2FE | 1,103,100 | ..o 115.375] ... 1,083,015 56,250 | 06/28/2011 | 06/01/2018
677525 TK 3|OH QIR QLTY ENERGY 5.70 08/01/2020 (FE)........cccooevvrerervmrrirernne | vevvene [ [woverrenns | 2FE | .c.......2,069,160 | ...... 118.745| ... ..2,374,900 | ..............2,000,000 | .....cccooeec. 2,058,639 v 114,000 | 03/22/2011| 08/01/2020
677555 Q4 9|OH ST ECON DEV REV 4.215 06/01/2027.........ccconverreersernnenerrmeernns | wevneee | [ wvveeveens | W TFE | iiiinneer..500,500 | ... 100.727 | oo 503,635 | ..coeorrerenne 500,000 | ..coooevernenne 500,494 | ..coovvierreinerinns | e (B) [ s e | 4215 | 1004228 [MISD. | e 1,756 | 5,737 | 08/10/2012| 06/01/2027
677555 YF 5[OHECON TXB OH ENT BD 6.125 09/01/2019......cceveververervnvcrnrinns [eevene [ o | vervvrenns | WAFE | iiiiiinnn...600,432 | ... 118.920 ... 713,520 08/13/2009 | 09/01/2019
67755C WH 8| OH ST-ADULT CORRECT 5.00 10/01/2019........cevvverererermemrnmnenerireenns | vveee | oo | veverneed | LAFE | iiiiin.852,593 | ... 118.647 | ... 889,853 01/21/2009 | 10/01/2019
67755L AM  1|OH CULTURAL & SPORTS A 5.00 04/01/2018.........cccooemerrerermeecnnes | SDe | [ v 1| LAFE | eiie...541,955 | L. 108.792| ... 543,960 08/24/2005 | 04/01/2018
677561 GZ 9|OH STHOSP FAC 5.00 01/01/2016.........ccoevveverrrernnrenrrererenesnnnnnes | SDv [ [ vvevveens | WIFE | 434,352 | .. 1133171 ... 453,268 08/12/2009 | 01/01/2016
67756A E2 4[{OHHGR EDL HOSP A 5.00 01/01/2016........ccccosvremrrererermeemmninseerneeens | SDue [ e [ LIFE | 264,088 | ... 111.984 | .o 279,960 | .................250,000 | .................256,348 | ........... 09/10/2008 | 01/01/2016
67756C AG 3| OH ST HOSP-A 5.00 01/15/2020........c.ceuevvmrererrnrneirerserensnnnerennens | vevvens | oo | ersriveens | STFE | v 3,414,109 | oo 117.875] ... ..3,471,419 06/25/2012 | 01/15/2020
677581 DD 9|OH ST INFRA SRS 2008-1 6.00 06/15/2017........cccovvrererrmerreemnennes | SDe [ [ v | WAFE | 212,420 | ... 119.828 ... 239,656 10/28/2008 | 06/15/2017
677660 TV 4 [OHWTRDEV VIR A 07/01/2033 (FE)......ccovvvervrrrererneerernerseereninenenns [vveeee [ o | vevvnennns | 2FE | . 384,150 | ... 103.816 | ... 04/20/2011 | 07/01/2033
686430 FJ 3|ORLANDO FL REDEV AGY 5.00 04/01/2021 . 2,192,943 | L 116.905 | ... . (19,146) 02/23/2012 | 04/01/2021
702528 EG 1|PASCO FL SCH BRD SER A 5.00 08/01/2021... AFE ] 2,094,185 | . 110.921] ... . 2,072,821 (14,161) 06/20/2011 | 08/01/2021
70920P AG 9 |PA ST PUB SCH CMNTY COL 5.00 05/01/2014. VAFE] 1,071,090 105.869 ,058,690 1,016,114 (11,582) 11/13/2007 | 05/01/2014
71323M CE 0|PEORIA IL BLDG CABS SD 0.00% 12/01/2023 VAFE] 2,416,901 | o 60.010 ...2,580,430 2,516,355 99,454 12/28/2011 | 12/01/2023
71883R GP 2|PHOENIX AZ IMPT JR LIEN 5.00 07/01/2017 AFE | 329,949 | 110.522 331,566 (4,104) 15,000 | 01/09/2008 | 07/01/2017
71883V DY 7 |PHOENIX AZ IDA 5.00 09/15/2021 VFE] . (35,025) ....150,000 | 12/08/2011 | 09/15/2021
735352 LH 7|PORT LUCIE FL UTIL REV 5.00 09/01/2016 .|..1FE| ... . . 1,564,175 (19,935) 01/22/2008 | 09/01/2016
736746 RS 9|PORTLAND OR URBAN SRS A 5.00 06/15/2016.. AFE ] 1,249,373 | L 111.798] ... ,263,317 ..1,162,581 (12,440) 01/27/2005 | 06/15/2016
736746 TU 2|PORTLAND OR URB RNWL B 5.00 06/15/2020 . LAFE 339,671 | ...... 114.018 ... 359,157 04/21/2009 | 06/15/2020
736746 TU 2|PORTLAND OR URB RNWL B 5.00 06/15/2020..........ocooevermvrernrianies | eererie | [ everirenens AFE] v 1,045,970 | ...... 114.018 | covoenee 1,105,975 | .................970,000 | ..............1,021,898 |........... (9,147) 04/21/2009 | 06/15/2020




Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

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

S0l

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount 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
75845H JC 8 |REEDY CRK FL IMPT SER 2 5.00 10/01/2014.........ocooiverieireiiniirenins | coveene I [ CFE 1,076,210 106.575 | ..o 1,065,750 | ...oovvreenne 1,000,000 | ..ccoovvrvenee 1,021,331 [ .o (11,592) 5.000]......... 3729 [AO...... | covvrveri 12,500 | oo 50,000 | 11/16/2007 | 10/01/2014
76221R RB  1|RIHSG & MTG 63A 4.00 10/01/2040. ISP IOV I [ 1|.1FE| .............1,059,780 | ...... 104.855 | ..o 1,048,550 | ..ooovvvennee 1,000,000 | ..............1,058,705 |........... (1,075) [ oo | eevreriieeeneisinninens | cevneennsd 4.000]......... 3.225 10/11/2012 | 10/01/2040
762224 EM 1|RI ST & PROVIDENCE COPS 5.00 10/01/2021.... e [SDe [ e 1[.1FE| .............1,055,740 | ...... 107.806 | . .1,000,000 (12,535) 5.000{......... 3.581 06/22/2011 | 10/01/2021
762224 EP 4|RIST & PROVIDENCE COPS 5.00 10/01/2022... v | 8D [ [ 1|.1FE| .. ...969,243 | ...... 107.227 | . . ...925,000 | ... ..961,099 | ........... (9,930) 5.000]......... 3.776 06/22/2011 | 10/01/2022
79165T LB 5|ST LOUIS MO MUNI FIN 5.00 02/15/2014.........cccovrvmrrirnrirneirsrineiins SD.. | [ AFE ] v 1,203,019 | ...... 104.318 | .oovoeerrn 1,173,578 | 1,125,000 | .cooovrrinnee 1,140,377 | ..coonne. (13,183) 5.000]......... 3.744 11/07/2007 | 02/15/2014
808390 DP 0|SCHUYLKILL IDA VAR cf 4.25 10/01/2019........cvevvveerirmrrreriiinnnines | cvvene W2FE | .. ....2,043,930 | ...... 104.976 | . ..2,099,520 .2,000,000 ....2,026,849 (11,260) [ ..o | e | e 4250 ......... 3.623 06/17/2011 | 10/01/2019
857322 6L 0|STPUB SCHAUTH PA TXBL 5.70 11/15/2016. . .| AFE] .. 1,109,767 | ...... 112.341 ..1,246,985 | .. .1,110,000 | ..............1,109,947 | ........... 12 5700 ......... 5.701 04/24/2009 | 11/15/2016
875301 DX 8| TAMPA EXPWAY PREREFUND 5.00 07/01/2014.........ccoovervrrreirvrnnes [ rren I AFE | 568,963 | ...... 106.813 | .o 582,131 | v 545,000 | ..o 555,975 | .o (6,996) 5.000{......... 3.609 02/11/2011| 07/01/2014
875301 EF 6| TAMPA EXPWAY UNREFUNDED 5.00 07/01/2014........ccccovvvmererneens | cove .|.FE| .. ...475,005 | ...... 106.813 | . 485,999 ....455,000 ..464,162 (5,841) 5.000]......... 3.609 02/11/2011 | 07/01/2014
889396 LA 3|TOLEDO OH WTRWKS REV 5.00 11/15/2016 . A|AFE] ...391,481 | ...... 111273 . 406,146 | .. ....365,000 | ... 2373722 | (2,806) 5.000]......... 4.109 10/19/2005 | 11/15/2016
89952P DS 1 [TULSA CNTY OK IND DEV 4.00 09/01/2022 SSSSTIRUORTRRRORRPIO IOV I [ AFE ] v 1,630,800 | ..... M2A77 | e 1,682,655 | ....cocovunee 1,500,000 | ..coovvrvenee 1,625,076 |........... (5,724) [ oo | e | e 4.000]......... 3.000 06/20/2012 | 09/01/2022
914331 HB 2|UNIV IL INTEGRATE PJ 5.00 10/01/2013. .|.1FE| .. 1,119,520 102612 . ..1,026,120 .1,000,000 ...1,011,817 (15,322) 5.000]......... 3.389 02/10/2005 | 10/01/2013
914353 UV 7|UNIV OF IL AUX FACS 5.00 04/01/2022.... . A1AFE] ....1,058,080 | ...... 109.180| . ..1,091,800 | .. .1,000,000 | ... ....1,046,766 |........... (11,574) 5.000{......... 3.662 06/22/2011 | 04/01/2022
91474P BH 2 [UNIV NTHRN IA SRS U N 13.00 07/01/2023.........c0crsvererrrrrrerrerirenes 151 1000 O [ 1| AFE ] s 1,643,448 | ...... 106.749 | ..o 1,740,009 | ..cooovvrennee 1,630,000 | ..coovvrennee 1,642,244 | ........... (1,197) 3.000]......... 2.900 12/23/2011 | 07/01/2023
915137 4Q 3| UNIV OF TX UNREF 5.00 08/15/2021 [ [ 1[.1FE| .. ..202,437 | ...... 116.490 | . ....180,000 ...200,922 (3,790) 5.000{.......... 2.611 06/22/2011 | 08/15/2021
917547 TW 1|UT ST BLDG OWNSHP AUTH 5.00 05/15/2023 N [ 1|.1FE| .. 114324 | . .1,190,000 (4,346) 5.000]......... 4.499 03/31/2009 | 05/15/2023
91754R LW 5| UT ST BRD RGTS STUD FEE 5.00 04/01/2017.......covvvemrrreiinrincinns | cevenne .|..2FE| .. 117.065 | . . .1,075,000 (9,373) 5.000]......... 3.940 05/03/2007 | 04/01/2017
91754R UY 1|UT BRD RGTS-A-UTV 5.00 11/01/2027... N A AFE] .. 120121 . .180,182 150,000 (681) 5.000 .2.770 09/19/2012 | 11/01/2027
917565 GU 1|UTAH ST TRANSIT 0.00 6/15/2020 B [ 1| AFE| 1,256,321 | oo 76.959| . .1,381,414 1,795,000 | e 1,321,390 | s | e 48,599 [ oo | e | e [ e 3.783 08/23/2011 | 06/15/2020
919061 FC 0|VALDEZ TERMINAL REV C 5.00 01/01/21(BP). .|.FE| .. .3,000,000 (40,656) 5.000]......... 3.209 09/26/2011 | 01/01/2021
95639D AN 0|WV ST SCH BLDG AUTH 5.00 07/01/2016 CAFE] 795,000 (14,161) 5.000 ..2.980 09/09/2009 | 07/01/2016
956704 UZ 1|WV ST UNIV REV 5.00 10/01/2021 LAFE] . 106.742 | . .3,000,000 (3,802) 5.000]......... 0.786 12/20/2012 | 10/01/2021
960660 BA 5| WESTMINSTER CO ECON DEV 4.00 12/01/2023.... AFE 109.557 | . . .1,465,000 (4,484) [ ..o | e | e 4.000]......... 2.920 17,254 | 07/25/2012 | 12/01/2023
96154N DC 2| WESTVIEW IN EL SCH BLDG 5.00 01/15/2017... .2FE ]| .. 116.673 | . ..1,166,730 .1,000,000 (9,670) 5.000 ..3.840 .50,000 | 04/18/2008 | 01/15/2017
988516 AP 5[YUMA AZ UTIL SYS REV 5.00 07/01/2021 AFE] 112.036 | . ..1,120,360 .1,000,000 (10,834) 5.000{......... 3.688 06/22/2011 | 07/01/2021
988516 AQ 3|YUMA UTIL SYS REV 5.00 07/01/2022 . VFE 111.062 | . ..1,110,620 .1,000,000 (9,432) 5.000]......... 3.848 06/22/2011 | 07/01/2022
988516 AQ 3| YUMA UTIL SYS REV 5.00 07/01/2022......00euvvimiencirisiiseisssnsnninnnnns | coviene .. LAFE] . 111.062 | . ..1,110,620 | .. .1,000,000 (9,432 5.000]......... 3.848 06/22/2011 | 07/01/2022
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............evrrrveerisrnsnsiisisssesseisranenas 0.9, S I 231,349,618 | .......... 209,462,000 | ..........218,264,527 | .....cocvvveeenl0 | o (1,437,224) 0 0 XXX XXX [ XXX 2,534,270 ] ...l 7,969,591 ... XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1 CK 3| FGCI G11974 PT 5.50 05/01/2021.......covvvrivnrirrirerreinnineierisserensnsiines | evees [ [ 2] T e 293,940 | ...... 107.924 | .o 312,833 | o 289,864 | ....ccovvnenee 292,168 |........... (1,187) 03/11/2008 | 05/01/2021
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022 SOOI PO [ [ 2| LI [ 284914 | ...... 107.924 | ....c.oc00ere..301,830 | oo 279,670 | ....... 282,356 |........... (1,245) 03/07/2008 | 04/01/2022
31294L 6V 0|FGCIE02684 PT 4.50 03/01/25........ccorivverierirneerseiseiiseriesesseesneennes | ceveee I [ 2| 1| e 1,011,774 | 106.682 | . ....965,318 (16,385) 12/29/2010 | 03/01/2025
3133XC T6 0| FHLB SK-2015 1 5.14 08/18/2015..........covoeverrerrrirerierinsrisenieneseeins | wovenes [ [ 2| 1. ..189,116 | ...... 106.491| . . ....189,850 246 03/21/2007 | 08/18/2015
3136A0 DT 1 [FNR 2011-77 A SEQ 3.50 08/25/2036...........vvumrererenrercreeerssniseenee | ceveee I [ 2| L [P 1,890,521 | ...... 101832 ..ocveerrrr 1,890,013 | i 1,856,011 | .............1,878,118 | .......... (14,276) 07/25/2011 | 08/25/2036
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26..........cccovrervemrireisneirerseerennnis | e [ 2] 1 ...3,548,092 | ...... 105.318] . ..3,499,478 .3,322,767 ....3,491,010 (67,082) 04/01/2012 | 07/25/2026
3136A3 TS 0[FNR2012-11 PN PAC 4.402 11/25/40. SRS IO I [ 2| 1 1,271,222 100.693 | . 1,220,891 | .. 1,212,492 1,237,872 | . (49,922) 01/19/2012 | 11/25/2040
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40....... [SOSITRIRIRES IOV I [ 2| 1| 684,354 | 102.226 | ...coovvvne. 696,325 | ..o 681,161 | .................683,951 | .......... (536) 04/25/2012 | 09/25/2040
3136A5 P6 7 [FNR 2012-53 PB PAC 2.25 02/25/41.......ccovvvriviiriieencrreerneenerienins | o [ [ 2| 1 1,981,568 | ... 102.283 | . ..1,973,759 .1,929,707 (8,568) 07/16/2012 | 02/25/2041
3136A6 4N 1[FNR 2012-72 QE SEQ 3.00 01/25/38... SRS IOV I [ 2| 1. ....2,530,783 | ...... 103232 . ..2,489,656 | .. 2,411,705 (8,459) 07/17/2012 | 01/25/2038
3136A7 5E 8 |FNR 2012-96 PD PAC AD 2.00 07/25/41.......c.ovovemrireiirrernerisnisserenins | coveine [ [ 2] T e 1,216,367 | ...... 102446 | ....cccconve 1,230,075 | .ooovernee 1,200,701 | ..............1,215,084 |.......... (1,524) 08/27/2012 | 07/25/2041
3136A8 XC 9|FNR 2012-99 AB 1.75 05/25/2039...... [SSSTRRRN O I [ 2| 1| 919,213 | L 100.784 .929,253 129 09/10/2012 | 05/25/2039
31371L RK  7|FNCN 255290 PT 4.00 06/01/14........ o] e I [ 2| 1] e 183,810 | oo 101.712 .180,471 (3,461) 09/16/2009 | 06/01/2014
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3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028...... et [ s [ [ 2| 1| 2,275,814 | L. 102.836 | ..o 2,263,257 | covvverenne 2,200,848 | ...ccoounvee. 2,231,351 | ..o (38,118 [ oo | e | e 4.000]......... 2.024 [MON... | wcccrivereren 1,336 | v 88,034 | 12/29/2010 | 08/15/2028
3137A2 PF 2 [FHR 3766 HE PT 3.00 11/15/20.......cccomrirmrieireeineinerieriesesnensisnins | ceveee I [ 2| 1| 2,544,411 | L 103.709 | ..o 2,604,595 | ..o 2,511,448 | .............2,5631,089 |........... (10,983) 3.000]......... 2490 [MON... | .coeriieerenn8,279 | i 75,914 | 12/28/2010 | 11/15/2020
3137A2 W9 8 |FHR 3752 PD 2.75 09/15/2040...... . e | s [ [ 2] 1] 951,873 | L 102.828 | . ....924,149 2.750 | ... 1.636 |MON... | ... - 12/26/2012 | 09/15/2040
3137A6 DT 6 [FHR 3815 GD 4.00 09/15/25........covvumeveerieerierieriseessesssssessensesens | ceveees [ [ 2| 1 1,688,991 | L. 104.570 | . . . 1,629,416 | ... (26,645) | ...cvorevereerrrinernens | e | e 4.000]......... 2.308 [MON... | ... 165,177 | 02/24/2011 | 09/15/2025
3137A6 FB 3 [FHR 3809 GA PAC 4.50 10/15/39........comrrerrirerierineiinneississiiesienes | cevees I [ 2 . 1] 4,563,911 | o 105.320| ..cvvvrnee 4,597,850 | ..oovrounes 4,365,596 | .......cc.... 4,491,917 | .o (48,699) | ...cvvvverriirrinriiens | e [ i 4500 ... 2.554 |MON... 06/16/2011 | 10/15/2039
3137A9  J7  2[FHR 3843 GJ PAC 3.50 10/15/39........ccuuvrvmrrrerieniirinnriesnnnninenienes | eevinee [ oo [ cevveiinns 2| 1 ennn..854,822 | ... 104.918 | . ....809,898 ...848,703 (11,490) 3.500]......... 0.959 [MON... | ... 04/24/2012 | 10/15/2039
3137A9 VR 4|FHR 3835BA 4.00 08/15/38 OO B I [ 2| 1| e 1,796,772 | 106.022 | . . 1,716,319 | ... 1,788,011 [ .ocoeneee (9,200) [ .oveverneerneererreriens | cevrerieeerneerineinens | e 4.000]......... 3.266 |[MON... | ... . 06/27/2011 | 08/15/2038
3137AE LS 2 |FHR 3910 JC SEQ EXCH 2.00 12/15/37.......cvvrvrverernvirsrrnerisrssensiinnns | eveine [ [ 2] T 901,243 | L 101.628 | ..ooveeere896,030 | v 881,681 | ..cvvernn 900,510 | ...coccenee (1,260) 2.000{......... 1.353 [MON... | coovvrirnee. 1,469 | .o 4,408 | 09/19/2012 | 12/15/2037
3137AF  ZA 3| FHR 3949 JA 3.00 11/15/25.......coovverrrerieineeiseriseriessesssssessssisssnns | veene | oo | vevereeens 2| 1 1,022,979 | ...... 103.406 | . ..1,021,893 ....988,237 ....1,005,358 (22,687) 3.000] ... -0.187 |MON... | ... 10/26/2011 | 11/15/2025
3137AJ) HW 7| FHR 3960 YH SEQ 2.00 08/15/2040.. IOV IO [ I 2| 11. ....1,545,057 | ...... 101.597 | . .1,536,132 | .. 1,511,983 | ..............1,643,826 |........... (1,985) 2.000]......... 1.410|MON... | ... 09/20/2012 | 08/15/2040
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40..........cosvuuiremirerierireeerseeisesinenienes | ceveene [ [ 2| LI [T 666,947 | ...... 104.719 | oo 666,749 | ....ovvvern. 636,703 | ..oovvverne 665,834 |........... (1,323) 3.000]......... 1.388 | MON... 10/24/2012 | 12/15/2040
3137AT W5 7| FHR 4106 EC PAC 1.75 04/15/41.....oucvvuivreeieeiseiseeisssisessesissesenns | oeeenne I [ 2| 1 ...1,986,173 | ...... 101.373 ] . ..2,005,923 .1,978,753 ...1,985,618 (632) | evevneererenrinerinenins [ everireeinenrisninseis | oreeneen 1750 | e 1.588 | MON... | ... 09/10/2012 | 04/15/2041
3137AU VU 5| FHR 4119 PAPAC 1.50  09/15/41.......ovmiiviirireinesererssiseeesississenens | evens [ 2] 1. ..1,342,750 | ...... 100.491| . 1,344,304 | .. 1,337,733 | ... ...1,342,555 | ........... (240) . 15001 ......... 1.377 |MON... | ... 10/22/2012 | 09/15/2041
3137GA LA 3|FHR 3736 QB PAC 4.00 05/15/37........vvorrereernninerieeiinensseessssiseisnes | ovvenne I [ 2| L [ 1,978,880 | ..... 106.269 | ......ccvevnee 2,125,371 | v 2,000,000 | ..ovvrerneene 1,931,415 | ........... (51,614) [ oo | e | e 4.000]......... 4.462 | MON... 06/17/2011 | 05/15/2037
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033.........covevervvrrerernrenrrernninsenninenss [ vveree [ oo | ververeen | vveenT [ v, 248,619 | i 105.392| . ....255,403 1974 | oo [ | e 4500 | e 5.497 |MON... | ... 10/23/2007 | 01/15/2033
31393Y YS 8|FNR 2004-45 VB SEQ 4.50 10/25/2028.............ccovvveemirrerrerenervneirnenns | veviree oo [evereeni2 [T | 1,660,926 | ... 101.701| . .1,637,893 (8,469) [ ...vvvrrverrierirerirnee | e | eereenn 500 | e, 3.936 [MON... | ... 08/31/2009 | 10/25/2028
31394A PY 6[FNR 2004-65 AE SEQ 4.50 11/25/2031.......ccovvemvremnrrnerrerirneenseinneens | eevinee oo e [ | 314,459 | L, 100.214 | . (3,528) [ .ovvverervreirerirerinee | e | eereeenn 500 | e, 2.879 |MON... | ... 02/22/2010 | 11/25/2031
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033..........ccouvemrvemrrrerirerenenreeennns | covvee | oo | verrneni2 | e | v .871,263 | ..o 101.484 (24,293) . ..3.688 | MON... .38,556 | 02/18/2009 | 08/25/2033
31394M  ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017 . . ...303,140 | ...... 101.166 | . (819) 6.000]......... 5.535 MON... | ... 18,021 | 06/29/2007 | 09/15/2017
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.......ovoireriirerriiennieissiesesiees . . ...498,062 | ...... 105.335| . (2,612) [ oo | e | e 4.000]......... 3.371|MON... | ... 19,401 | 05/14/2009 | 12/15/2018
31394R FP 9| FHR 2750 TA PAC 5.00 02/15/2032........ovovrereereereereereerceereesenreencennes | ovvenie | o oo o | oeieiennn210,358 | ... 100910 . (2,932) 5.000 ..3.375 | MON... .10,202 | 01/08/2009 | 02/15/2032
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.........c0cvvereernrerrenerierieeensninsees | convee | oo | veroreeni2 | e | iviinin...600,478 | ... 101.755 | . (6,895) 5.000]......... 3.541 |[MON... | ... 28,961 | 01/13/2009 | 08/15/2032
31395A 4M 4 [FHR 2809 DC SEQ 4.50 06/15/2019........ccocrmvvrrevevvernrnerrerernennenirnnns | vevvee oo [evveieni2 [ | 680,129 | e 105.757 | . (2,333) [ oo | e | e 4500 ......... 4.076 | MON... | ... 30,047 | 02/06/2009 | 06/15/2019
31395) BA 3|FHR 2881 TE PAC 5.00 07/15/2033 . o N 2]t | 943,509 | . 103.334 (12,227) 5.000 ..3.398 | MON... 45,117 | 04/02/2009 | 07/15/2033
31395) KT 2 |FHR 2882 UM SEQ 4.50 08/15/2019........ccomrvrrirneriieireirnriseiseeeinees . v 2,087,410 | ... 105.674 | . (30,920) [ ...cvvveeriiriinriiiens | e [ e 4500 ......... 3.649 [MON... | ... 89,982 | 05/04/2009 | 08/15/2019
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.......ccoovvvmerireererireirerrnensenirenns . . ..775283 | ...... 106.462 | . (1,288) [ .ovovereeerreerernerirens | cerierieeerseesnssinens | cevneennsd 4500 ......... 4.286 | MON... | ... 34,542 | 12/19/2008 | 11/15/2019
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033..........cccoomervmrermerrneermneinernnniinennns | eovnene | [evnrernen2 | o [ 1,330,409 | oo 103.831 (15,751) 5.000]......... 3.800 [MON... | ... 64,174 | 01/08/2009 | 09/15/2033
31395P QP 0 [FHR 2948 YD PAC 5.50 08/15/2033..........ceevevrernmrenrierineneninninenien | vevivee oo [ ervvnieni2 [ | e 193,447 | i, 102579 ..cccveerr.... 198,266 | ... 193,281 | ... 193,055 | 158 5.500]......... 5.464 | MON... 10,630 | 09/28/2007 | 08/15/2033
31395P UD 2 [FHR 2941 XD PAC 5.00 05/15/2033.........ccconevrrremerenrrerenensnnninseesnnnens | vevnee oo w2 [ | 823,878 | e 102.301 811,634 793,382 (17,027) 5.000]......... 3.598 [MON... | ... .39,669 | 01/16/2009 | 05/15/2033
31396A 6H 2[FHR 3038 QA SEQ 5.00 02/15/2024..........c.covvermrrmmrnrrnnisnrinriinnennne | eevinne oo [ [ | i 71,287 | i 100.896 ..70,841 | .. ..70,212 (671) 5.000]......... 3.975|MON... | ... ..3,511 | 04/09/2008 | 02/15/2024
31396A FH 2 [FHR 3028 ME PAC 5.00 02/15/2034.........c.couvenevmmeenernernererneensninnens | vevnne oo [evvrinni2 [ | 2,136,735 | e 106.917 | v 2,237,767 | v 2,093,000 | ..............2,088,645 |.......... (28,769) 5.000......... 4474 MON... | oo 8,721 | v 104,650 | 07/29/2009 | 02/15/2034
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035. . . 2T | 1,479,265 | 106.468 | . ..1,525,836 11,433,136 (58,630) 5.500]......... 4.498 |MON... | ... .78,822 | 01/23/2009 | 01/15/2035
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031 . I I [ [ 2| 1. ...154,031 148,469 | .. ....148,374 (1,437) 5.000]......... 3.624 [MON... | ... ...7,420 | 02/11/2009 | 07/15/2031
31396H 6E 4 |FHR 3102 PJ PAC 5.00 05/15/2034..........ccvomeereirerineisneeieeiseinsenins | oevenne I [ 2| L [P 2,069,688 | ...... 104139 | .oovvcinnes 2,082,770 | .ovvrrenne 2,000,000 | ..............1,959,747 |........... (69,257) 5.000]......... 3.921 |MON... 02/10/2009 | 05/15/2034
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035.... cerees | [ 2] 1] 1,284,303 | ... 102439 . 1,256,042 | ... (8,012) 5.000{......... 4.194 [MON... | ... 03/18/2009 | 01/25/2035
31396X HH 0[FNR 2007-77 TC PAC 5.50 09/25/2034 SOOI O I [ 2| 1| 965,058 | ... 102.159 | . . ...929,616 | ... (16,424) 5.500......... 4.412|MON... | ... 03/11/2009 | 09/25/2034
31397C TL 3| FHR 3242 QB PAC 5.50 01/15/2034.........cvvvumrireiririneiieiiesiinesirseins | oeeenne I [ 2| 1| 419,985 | oo 101.896 | ..ovvvererenn 828,750 | oo 420,774 | oo 419,8% |........... 764 5.500]......... 5.548 | MON... 11/07/2008 | 01/15/2034
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.........ccomrrvmrrrierirereicnieerneriesnrinnes | evenes [ [ 2| T 99,118 | L 103.728 | . 102,509 98,825 | ...... 98,795 | .oooevrerierinrernnens [ e 91) 5.500]......... 5.336 [MON... | ... 09/27/2007 | 09/15/2021
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ST O I [ 2| 1| 1,926,671 | ..o 105.877 | . ..1,975,993 (18,131) 3.500]......... 1.621|MON... | ... 07/22/2011 | 07/25/2024
31398C TG 3|FHR 3536 DE SEQ4.00 12/15/2026.........ccrvvmrvvermrireineiseieriseireninnes | vrvees [ [ 2] T i 274726 | ... 101.241 | oo 270,321 | ................267,008 | .................268,728 |........... (4,442) [ oo | e | e 4.000]......... 2.131| MON... 04/29/2010 | 12/15/2026
31398F JG 7| FNR 2009-80 MA 4.00 04/25/27........ccoomervmerierineerseiseesesisessesesenins | eneees I [ 2| 1| 397,207 | e 102.355 | . .388,242 (8,36) [ ..vuvrrreeerrerierirnee | vererneerneninseinerinens | vereennid.000 | covnece, 1.517|MON... | ... 09/24/2010 | 04/25/2027
31398R  E7  6|FNR 2010-57 DP 4 08/25/39.........couumirierieiircirineineiseiissiesisssissins | oevenae [ T 2 1] e 756,073 | .o 103.152 | . .754,906 (14,792) | ..o | e | eeenenb.000 | e 1.762|MON... | ... 06/16/2011 | 08/25/2039
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31398R ZU 2| FNR 2010-57 DB 4 01/25/38.........cooovirieriererierininsiseriesisesiesiinins | coveene [ [ 2| 1| 580,723 | Lo 101.665 | ..o 570,222 | ..cooovvverene 560,883 | ...oocvevernne 569,052 |........... (15,898) | ..vvvereverrcerrrienerirens | e | e 4.000]......... 0.992 [MON... | wovvricrirs 1,870 | oo 22,435 | 06/16/2011 | 01/25/2038
31398S TN 3 [FNR 2010-146 PC PAC 4.00 09-25-2036..........c0cmvvrrerereernniseirineiinns | ceveee I [ 2| 1| 5,131,250 | e 105372 ovvvciennes 5,268,595 | ...ccoonnnn. 5,000,000 | ..oovrernene 5,030,408 |........... (67,908) [ ..vvvvverereerrrineriens | eerrerierineereniinees | cerreennsd 4.000]......... 3.087 [MON... | oo 16,667 | ..oooevenee 200,000 | 03/18/2011 | 09/25/2036
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... . B IR [ [ 2] 1] 900,941 | L 107.330| . .940,530 | .. . (UAYE10) ) STRNIN EOTSRRRRIRN ISR 4.000]......... 3.017|MON... | ... 2,921 05/07/2009 | 07/01/2018
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... . B [ [ 2| 1| ovieiren.805,609 | ... 108.674 | . 655,578 | .. ...603,253 | ... (547) 5.000......... 4.811|MON... | ... 2,514 02/21/2008 | 08/01/2020
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... . i - I [ 2| 1| 385,214 | L 108.674 | ..o 414,868 | .....cocoonnen. 381,755 | oo 383,281 | .o (952) 5.000]......... 4671 |MON... | oo 1,591 02/19/2008 | 01/01/2021
31412Q SE 0| FNCIPL 932117 4.00 11/01/2024........c.ovvvveririnirinineivnnrnerirenennns | veviee | oo | vevirenens 2| 1 ...1,678,526 | ...... 107.133 | . ..1,738,559 11,622,805 ....1,656,184 (19,300) [ ..ovveveverrrernrinirirens | eerererirerineeieninens | e 4.000]......... 2.743 |MON... | ... 5,409 01/28/2011 | 11/01/2024
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30 o I I [ 2| 1. ...1,269,840 | ...... 106.918 | . 1,324,042 | .. 1,238,369 | ..............1,260,269 | ........... (10,359) 3.500]......... 2.457 [MON... | ... 3,612 06/16/2011 | 10/01/2030
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24........ocvvvivrniiernniseeesinerssineninnns | e [ [ 2] T e 2,033,786 | ...... 107143 | o 2,109,876 | ...cocvuvnee 1,969,221 | ..coovvrnee 2,015,820 |........... (17,515) [ vvrevrerenneirernninns | e | s 4.000]......... 2,860 |[MON... | vovovvorrrered 6,564 06/16/2011 | 10/01/2024
31417Y R2 5[FNCN MA0504 PT 3.50 08/01/2020...........ccrerrerrrmerirererenssnersersssernes | ceveee [ [ 2| 1 ..2,498,783 | ...... 106.111] . ..2,540,355 12,394,044 ....2,450,283 (31,146) 3.500]......... 2.108 [MON... | ... 16,983 07/30/2010 | 08/01/2020
31417Y SD 0 [FNMA PT 3.50 09/01/2025...........evvemiireriniireerneissisesiissiesesssssssnins | cevees [ I 2| 11. ...1,935,270 | ...... 106.143 | . ..1,983,885 | .. 1,869,073 | ..............1,846,507 | .......... (67,552) 3.500]......... 1.372|MON... | ... 06/16/2011 | 09/01/2025
31417Y SK 4 [FNCN PL MA0521 PT 3.50 09/01/20.........ccouveemrenirierierercniseessenins | ceveee [ [ 2| L [ 1,740,106 | ...... 106111 | oo 1,765,216 | ..cooovcreenee 1,663,549 | ..oovvrvenee 1,704,091 |........... (25,154) 3.500......... 1.882| MON... 06/16/2011 | 09/01/2020
31418A CR 7 [FN PLMAQ979 PT 3.00 02/01/22.......commrrreriraeireirerisersnerseniseessensns | ceveee I [ 2| 1 ...405,674 | ...... 105.597 | . ....386,471 ...400,656 (7,464) 3.000]......... 0.608 |[MON... | ... 02/27/2012 | 02/01/2022
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25... cren | [ 2] 1. 1,003,973 | ...... 107111 . . . ....965,643 | ... ..993,304 |........... (13,824) [ oo | e | e 4.000]......... 2428 |MON... | ... 06/16/2011 | 07/01/2025
31419D MQ 1|FNCI PLAE3066 3 09/01/25.......coouuerierereerinisernersesisssssenssnins | oevenne I [ 2| L [ 1,528,424 | ..... 106.143 | ..o 1,579,939 | oo 1,488,505 | ..ooovvrennee 1,515,139 [ ..ccooneee (16,480) 3.500]......... 2.327 |MON... 06/16/2011 | 09/01/2025
31419D NW 7] FN PL AE3104 PT 3.50 09/01/25.......c0otiimmriisisnsisrsnsssesessssesseansssianes 558,044 (8,402) 3.500]......... 1.856 [MON... | ... 06/16/2011 | 09/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities voeenenn84,502,198 | 0 | (1,062,391) 0 0 |..XXX........ XXX XXX [ 264,364 | ... 2,941,734 .. XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obl cial Mortgage-Backed Securities
3136A1 HC 2[FNR 2011-98 VC SEQ 3.50 01/25/2023 ..3,901,698 .3,627,014 3,804,534 (67,117) MON... 12/21/2011 | 01/25/2023
3137AJ) MG 6| FHMS K016 X110 CSTR 10/25/2021........c0ouevrerererrerireeereniseinseninns . . . 22,015,468 | oo | eererinnennd 1,844,898 | oo [ i (149,608) MON... | ... 12/13/2011 | 10/25/2021
3137AK KD 2 |FHLMC K705 X1 10 CSTR 09/25/18 I 234 | ..... 1. 2,000,255 8.634 1,843,242 [ oo | e 1,695,433 | s | e (304,822) MON... | ... 01/24/2012 | 09/25/2018
31397S XM 1|FNR 2011-40 KA 3.50 03/25/2026...... . [ 2| 1. ...280,189 | ...... 106.691] . 295,242 | .. 276,726 (593) MON... 06/15/2011 | 03/25/2026
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: .. .. 8,141,129 | ... XXX........ . ..8,055,651 | .. .3,903,739 | ... JEOSTRSRRRRToON o I [P (522,140) 0 0 XXX | e 87,072 | o TT2,075 XXX o [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-B tructured Securities
196479 TZ 2|COHSG SF PR 1AA 5.00 11/01/2028.... I [ 1| AFE| 492,742 | L 109.777 | . (3,231) 04/13/2011 | 11/01/2028
20774W  G9 6| CT HSG FIN 4.00 11/15/2040 [ [ 1|.1FE]| .............2,081,660 | ...... 113.003 | . (7,229) 07/22/2011 | 11/15/2040
45506A BL 4|IN ST HSG & CMNTY DEV 4.50 06/01/2028.. B IO [ [ 1| AFE| oo 931,494 | L 109.088 | . (5,420) 06/17/2011 | 06/01/2028
462467 MP  3|IOWA FIN SFH 4.50 01/01/2029 JOVR I [ 1|.1FE| .................501,563 | ...... 119.065 | . . . (3,179) 06/29/2011 | 01/01/2029
49130T NP 7 [KY HSG CORP SER B 4.25 07/01/2027........ccoovvveerimerierineinirrerirnnes | cevees I [ 1|.1FE| .................525,895 | ...... 107292 coovverrins 536,460 | .....cccorneeen. 500,000 | ..cooverernne 523,517 | .o (2,321) 12/16/2011 | 07/01/2027
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038, [T I I [ 1|.1FE| ...c..c.........548,990 | ...... 109.232 . .562,545 ....515,000 ...539,145 (4,800) 11/22/2010 | 12/01/2038
57419P HA 0 |MARYLAND ST CMNTY 5.75 09/01/2039 RPN IO [ [ 1 AFE| 913,880 | ... 109.788 | . .966,134 | .. ....880,000 | ... ..907,876 |........... (3,754) 05/04/2011 | 09/01/2039
60416Q CD 4 |[MN HFA-NON AMT-MTG 4.50 01/01/2031......cvomevererereernvriserrerirenes | ceve [ [ 1|.1FE]| .................506,924 | ...... 108.901 | cvvovvveerrenn522,725 | oo 480,000 | ...coovvverneene 503,429 |........... (2,293) 06/17/2011 | 01/01/2031
60416Q DL 5[MNHSG FIN MTG SRS D 4.50 07/01/2034.. [T I I [ 1|.1FE]| .................528,980 | ...... 109.888 | . ....490,000 ...524,111 (3,384) 06/08/2011 | 07/01/2034
60416Q FT 6|MN HSG FIN AGY-A 2.60 09/01/2042 RO [ [ 1|.AFE| ..cceee.......995,872 | ...... 102.211 . ...994.877 | ... 995,842 | oo | s (30) 08/01/2012 | 09/01/2042
60535G AX 0[MS ST HOME CORP SR A 4.50 12/01/2031.......cccmermmremerrnerierineinns | crveee I [ 1|.AFE| ool 937,590 | ... 108.959 | ..ocvverrn 947,943 | i 870,000 | ..coovvverneene 924,742 |........... (6,348) 11/05/2010 | 12/01/2031
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038..........cccoevrerimrirerrirerenieiressississesnens | e IO 11.1FE]| .. ....1,367,450 | ...... 110.718| . 1,461,479 .1,320,001 ....1,356,471 (7,270) 06/21/2011 | 06/01/2038
60636X 8E 6[MO ST HSG SFH SR E-2 4.50 11/01/2027........ovvvuvveerieriereierirseenns | ceve [ [ 1|.1FE| .. 1,125,518 | ...... 108.918 | . 1,138,193 | .. .1,045,000 | ..............1,110,766 | ........... (7,139) 11/03/2010 | 11/01/2027
60637B BD 1 [MISSOURI ST 4.625 05/01/2028...........ccmermrrenrrierirerirseersneinnsessesienes | ceveee I [ 1| AFE | s 686,732 | ...... 108.714 | ..oovviereren 701,205 | oo 645,000 | ..coovvrernnns 680,747 |........... (3,646) 04/12/2011 | 05/01/2028
60637B CK 4 (MO SF HSG DEV SFM E4 4.25 11/01/2030 [V I [ [ 1|.1FE| .. ..788,449 | ..... 107.624 | . ....7135,000 (4,956) 12/07/2011 | 11/01/2030
63967C N6 5|NE ST SFH F 4.40 03/01/2020. OO I [ 1|.1FE| .. 1,644,878 | ..... 101.872| . . . .1,615,000 (12,132) 09/27/2011 | 03/01/2020
64469D EF 4 |NH SFM E AMT AQUIS 5.75 01/01/2037......c0vvvvermrrverinnrnniersnisnirens | vrvees [ [ 1 AFE| 1,323,190 | .. 103.760 | ...cvvvnnne 1,312,564 | ..coovonenee. 1,265,000 | ..............1,307,748 |........... (8,299) 12/16/2010 | 01/01/2037
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025...........oovvomerermeerneeiseines | cevnee [ [ 1|.1FE]| .................808,268 | ...... 109.638 | . 844,213 (3,824) 06/21/2011 | 09/01/2025
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030..........omvvvrrererirenrneineiseriesesenns | ceveee [ [ 1. AFE| ... 492,305 | ... 120.555 | . 548,525 (3,507) 06/16/2011 | 09/01/2030
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647200 V3 5|NEW MEXICO SF MTGE B-1 3.75 03/01/2043.........ccovvvvervmrimerreninns | crvnne [ [ 1|.1FE| ..............1,059,790 | ...... 107.628 | .....ccvvveee 1,076,280 | ...ocovvvenee 1,000,000 | ..ccoovvrvenee 1,058,207 |........... (1,583) [ oo | verrerenerissniseniens | vereenne 3750 [ e, 3.018 [MS...oo. | oo 10,729 | - v 08/15/2012 | 03/01/2043
658207 MZ 5|NC ST HSG FIN SRS 24.25 01/01/2028.........c.oevernrerneinerierineeneninns | ceveene I [ 1|.1FE| ..............1,047,300 | ...... 105.333 | .ocvvciinnes 1,053,330 | .cooeverennee 1,000,000 ) [ e | e | 250 [ i 3.657 [ | o 21,250 | oo 22,313 | 12/08/2011 | 01/01/2028
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028 [ I 1. AFE| i 613,289 | ..o 116.787 | . ....575,000 Y | e | e | e @500 | 3,656 | JJ....... 07/14/2011| 01/01/2028
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035... [ [ 1| AFE| 1,394,699 | ... 114.638 | . . .1,350,000 V[ e | s | e 8.500 [ o 4.078|JJ....... 11/15/2010 | 01/01/2035
677377 U9 2| OHIO HSG 4.80 11/01/2028..........ccoovvveiricririniiniissierissesssissinns | cvvens [ [ 1|.AFE| ..cco......514,040 | ... 108.644 | .................516,059 | oo 475,000 ) | e | | 800 | 3.795|MN...... 05/12/2011 | 11/01/2028
686087 LA 3|OR STHSG SFM AMT B 4.50 07/01/2023...........coonevevvinrrerirmrinenis | crvnes I [ 1| AFE| cooi....884,722 | ... 107.723 | . ....865,000 ) [ e | e | e 4500 [ i 4.165|JJ....... 11/25/2011 | 07/01/2023
708796 YR 2| PAHSG FIN AG 5.00 04/01/2028...........ocoomermerirerernenrneinerinesinsensennns | ceveeee I [ 1|.1FE| ............2,844,459 | ... 106.048 | . . .2,685,000 ) [ e | e | 5,000 [ i 4.216|AO...... 06/17/2011 | 04/01/2028
83712T BZ 3| SC ST HSG FIN/DEV SR 2 5.00 07/01/2027.........ccovvvrvermrrervnrneereinnes | vevees [ [ 1|.1FE| .....c........... 248,538 | ...... 110.810| vovvvvverrnn 254,863 | v, 230,000 ) v | e | 3,000 | s 3.978|JJ....... 12/02/2010 | 07/01/2027
880459 6U 1|TN HSG DEV AGY 5.75 01/01/2037.......cvererrerrnerierirererseessessseninenes | ceveee [ [ 1|.AFE| .............2,404,446 | ...... 106.075 | . .2,280,000 ) [ e | e | 8750 [ i 4.405|J0J....... 06/21/2011 | 01/01/2037
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028, [ [ 1|.1FE| .................830,180 | ...... 107.542 | . . ....775,000 ) [ e | e | 4450 | 3.576 | MS...... 12/01/2011 | 09/01/2028
917436 X7 7|UTAH ST HSG CORP SF 4.00 07/01/2024..........ccoveeomrrmerririrnrenerenns | cvveee [ [ 1| AFE| 450,411 | L 105291 | covvvvirerrenn 473,810 | oo 450,000 ) [ e | s | o000 [ e 3.988 |JJ....... 06/21/2011 | 07/01/2024
92812U DA 3| VA ST HSG DEVV AUTH 4.30 10/01/2017.......ceomeeeeirereeeereeerseereninns | cevenne I [ 1|.1FE| ..............1,000,000 | ..... 100.191 | . .1,000,000 ) [ e | e | e300 [ i 4.299|A0...... 06/17/2011 | 10/01/2017
93978T MA 4| WA ST HSG FIN SF 4.50 06/01/2032.......c.ccevrmrverierneirerssieeerissirnns | veveees [ [ 1|.1FE| .. ... 740,507 | ...... 113.094 | . . ....710,000 | ... ..736,220 | ... (2,929) [ .oovervrinrieeiieiiens | e | eereennd.500 | e 3.921|JD....... 06/21/2011 | 06/01/2032
97689P 6R 4 [WI ST HSG & ECON DEV 5.50 09/01/2038..........ccovvemermerrrneereneinens | ceveee [ [ 1| AFE ] s 1,504,619 | ...... 104.278 | ..............1,496,389 | .....cccoooue. 1,435,000 | ..ccoovvrennee 1,490,319 |........... (10,215) [ 1ovvvrvereererineinens | eevverrnerireeeneeinees | cernernne5.500 [ e 4590 | MS...... 06/21/2011 | 09/01/2038
97689P X2 9|WIHSG ECON DEV D 5.10 09/01/2024.........cocovvivnnnniinrnsissernnnsinnns | wovnees [ 1AFE] i 2,496,368 | ...... 100.867 | . ....2,496,856 193 [ | | o100 [, 5114 |MS...... 06/17/2011 | 09/01/2024
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities OO 35,235,748 |.. XXX........ . . . crenenn 34,976,448 | o0 (171,938) 0 0 XXX...... XXX | e 494,518 | L. 1,507,413 . XXX [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [SSSTTRRTRTORIN [P 350,969,461 | ... XXX.ooooowr | 20 362,759,808 | .......... 330,489,458 | .......... 345,366,508 | ....cooovririiininad 0] (3,193,693) 0 0 XXX...... XXX | 3,360,224 | ......13,190,813 | ... XXXevoooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00430X AD 9 [ACCELLENT INC 8.375 02/01/17..c.cvovrererrereneriersenirseensensssssssessnenes | cevenee v | v | L4FE | .e.........626,036 | ...... 105.000 | c.oovvvnrrnee 634,200 (3,307) 06/16/2011 | 02/01/2017
014477 AM 5| ALERIS INTL INC 7.625 02/15/2018.........ccrurvrrriererniiseirerineissensiseiinns | vveee || LAFE | ... 406,965 | ... 101.500 | . 409,045 (609) 06/16/2011 | 02/15/2018
02364W AN 5| AMERICA MOVIL SA 5.625 11/15/2017.......ccoevvevevrerrnerirerrennserinenns | eovnee | R| v | WIFE | icee......554,875 | ... 119.928 | . .599,639 (7,890) 06/16/2011 | 11/15/2017
03040W AB 1|AMERICAN WATER CAP 6.085 10/15/17.. O IR 788,729 | ...... 119.407 | . 877,644 (6,521) 02/17/2010 | 10/15/2017
032177 AD  9|AMSTED INDS 144A 8.125 03/15/2018.........covveririerimerirerirriinnrierinns 81,975 | ...... 107.000 87,740 | ..covveeerern.82,000 | ivoiiiinnenn81,962 [ oo [, (1) 03/12/2010 | 03/15/2018
035229 CY 7|ANHEUSER BUSCH 5 01/15/15 2,721,794 | ... 108.581 ] . ..2,736,236 (49,178) 12/28/2010 | 01/15/2015
037933 AE 8|APRIA HEALTHCARE 11.25 11/01/2014. ..467,220 | ...... 103.000 | . 3,199 (7,161) 09/24/2012| 11/01/2014
03938L AP 9|ARCELORMITTAL 7.50 10/15/2039 et 12,480 93.624 A21471 | 13,000 | e 12,171 | ... (310) 1 12/06/2012 | 10/15/2039
03938L AQ 7|ARCELORMITTAL 5.75 08/05/2020 SO | WBFE | 76,810 | ........ 99.391 [ v 74543 | oo 75,000 | oo 74543 | (V53] | 9) 12/05/2012 | 08/05/2020
039483 AY 8|ARCHER DANIELS 5.4503/15/2018..........ccccmvrvmmrerierenrnnsnineiirenes | coveee I [ VAFE ] v 443,250 | 119.869 | ..oovvvrrirs 449,507 | ................375,000 | .................432,849 | ........... (10,344) 12/23/2011 | 03/15/2018
046353 AB 4|ASTRAZENECA PLC 5.90 09/15/2017 [SSSTURTRRURRRIT IOV R]|. AFE] 2,308,340 | .. 121574 | . ..2,431,476 .2,000,000 (40,344) 06/22/2010 | 09/15/2017
04939M AG 4| ATLAS PIPELINE 6.625 10/01/2020.........covevrrvrirerinrisernrierssieneninnes | evenes || AFE | e 133,000 | . 104.500 | . 138,985 | .. ....133,000 1 09/25/2012 | 10/01/2020
05367A AD 5 [AVIATION CAPITAL 6.75 04/06/2021..........cccvevrmerrermereersneesneniinins | coveee v | e | WBFE | n.89,093 | L. 103372 oo 92,001 | oo 89,000 | .oovvrvrrrrnernn89,085 | oo [ e (7) 06/16/2011 | 04/06/2021
05523U AD 2| BAE SYSTEMS HLDG 5.20 08/15/2015.........coveverveirieernrenerernennnins | veveee | oo | eoveriveens | 2FE | i 652,467 | ... 108.262 | . 654,985 ....605,000 (11,032) 06/16/2011 | 08/15/2015
06846N AD 6 |BILL BARRETT 7.00 10/15/2022 [T e | AFE | ... 143,000 | 103125 . 147,469 | .. ....143,000 17 03/05/2012 | 10/15/2022
06849R AB 8| BARRICK NA FIN 6.80 09/15/2018.........c0cmrermeerneirernereneesnenissisennes | oveenne oo | e | L2FE | ...........558,045 | ... 123737 | o 618,686 | ....cocvvrnenne 500,000 | .................540,392 |........... (5,952) 11/04/2009 | 09/15/2018
06985P AH 3 |BASIC ENERGY SERVICES 7.75 02/15/2019.......c.cocvvermrrnervnrneirennnes | woveene . ...341,176 ....333,000 | ... 331,335 |. (1,884) (1,253) 06/16/2011 | 02/15/2019
071813 BA 6|BAXTER INTL 4.50 08/15/2019 RO . .| FE] .. 1,588,725 . . . .1,500,000 | c.oovvernvene 1,573,501 [ .ocvereee (9,645) 05/19/2011 | 08/15/2019
073902 PR 3|BEAR STEARNS CO 6.40 10/02/2017.......coevureremrenerrererseirserisseieens | cvveee I [ AFE ] 2,302,640 | ...... 120.288 | ...ooovveeeee 2,405,764 | ......oee.n. 2,000,000 | .oovrerncne 2,236,152 | ..covevnnee (44,711) 06/28/2011 | 10/02/2017
075887 BA 6|BECTON DICKINSON 3.125 11/08/2021 .| IFE| .. ....400,000 (973) 01/26/2012 | 11/08/2021
084670 AV 0|BERKSHIRE HATHAWAY 3.20 02/11/2015.. . .| AFE] .. . . . .2,550,000 | ... R (7,860) 06/15/2010 | 02/11/2015
093662 AC 8|BLOCK FINANCIAL 5.125 10/30/2014........covvriirerniinrinrineisnissiisinns | eveee [P [T V2FE | s 468,050 | ...... 105.614 | .ovvevrines 528,069 | ...cccorvrrnnnn 500,000 | .oooocvrreneren 491,885 |........... 4,076 02/08/2006 | 10/30/2014
096630 AA 6| BOARDWALK PIPELINE 5.875 11/15/2016..........corvvererrreerererneernenins | cevnee I [ V2FE | s 331,409 | ...... 113156 | oo 364,364 | ..cooovvrirenne 322,000 | .oovvrirenns 327,643 |........... (1,279) 11/09/2009 | 11/15/2016
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097014 AL 8|BOEING CAP CORP 4.70 10/27/2019........coceevrvrerireriririrnreirnsinerirenins | covnes I [ VAFE] 230,432 | 118167 | oo 230,426 | ....covvernne 195,000 | ovoovevnirenns 230,297 |..ccoonee. (135) | cevevverrrnnrrerrenns [ rverreenesvsninnins | evrreeen 700 | e 1.862 12/18/2012 | 10/27/2019
097023 BC  8|BOEING CO 3.75 11/20/2016.........cvuomrrrrrirerrerrnneesensseisseessssssensenens | ceveee I [ AFE] 1,098,930 | .. 110533 | oo 1,105,331 | oo 1,000,000 | ..cooovvrennee 1,075,465 |........... (18,618) [ ..vvvveercererireinens | eevnerrnerirerineerinees | eereerenne3.750 [ s 1.733 09/21/2011 | 11/20/2016
10112R AQ 7 |BOSTON PROPERTIES LP 5.875 10/15/2019........ccovvrvieerrnerervrinnes | eveine JW2FE | 531,644 | L 119.324 | . .566,790 (8,277) [ covevevrrreerernrinviienns | vervvensrerissiseerenns | veernenn 3,875 s 4.077 12/16/2011 | 10/15/2019
115885 AE 5|BROWNING-FERRIS 9.25 05/01/2021 IO I . e 2FE ] coiienn...619,620 | ... 133.250 | . 666,250 (9,493) [ ..ovvvrrrinerrerireriinee | e | vereern3.250 | e, 6.002 06/16/2011 | 05/01/2021
117788 AA 0| BSKYB FINANCE UK PLC 5.625 10/15/2015........ccoccovrvrmremneirncinseinnns [ v [ [ V2FE | . 552,637 | ... 111.940 | oo 559,701 | .................500,000 | .................534,679 | .......... (T1,751) [ o | e | 5625 [ i 3.013 06/16/2011 | 10/15/2015
1248EP AL 7|CCO HOLDINGS LLC 7.875 04/30/2018.........cccosvverrrrerirerinerirenernniens [ wvenes I [ 1|.3FE| .. ...360,070 | ...... 107.750 | . 377,125 (1,762) [ oo | vevrerenervsniseniens | vereenenn 1875 | i, 7.203 06/16/2011 | 04/30/2018
125430 AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.... I [ 1|.4FE| .. .. 164,793 | ...... 106.750 | . 174,003 | .. (114) | coveeeeereinerienns e | ceveeeen 1125 | 6.897 07/12/2012 | 07/15/2020
12626P AG 8| CRH AMERICA INC 6.00 09/30/2016........ccoverervrernrrernireiersnssseenns | vevees I 2FE | 1,065,509 | ...... 112505 | ..o 1,125,047 | ..............1,000,000 | ..............1,045,099 |........... (10,852) [ ..vvvvrervernrerernninne | everrvennirnsiieisnnne | crernns8.000 | oo 4.669 06/16/2011 | 09/30/2016
126307 AC 1|CSC HOLDINGS LLC 8.625 02/15/2019 et [ s . | WBFE| 454,919 | L 119.750 | . 479,000 ...400,000 | ..o 444,427 | ... (5,765) [ ..vvcvrrreererrcrirerinee | vevereeernveinssineriiens | vereennn8.625 | i, 6.403 06/16/2011 | 02/15/2019
128690 AA 2| CALCIPAR SA 6.875 05/01/2018........cocvorveriireieneireeiieeiseessssiessienss | eveees AAFE ] 92,375 | 102.017 | . 102,017 | .. ....100,000 2,425 960 [ ..o | e [ 8878 [ i 8.441 12/07/2011 | 05/01/2018
131347 BS 4| CALPINE CORP 7.875 07/31/2020.. . I I [ [ 1|.3FE| .o 51,556 | ... 112250 | covoocverceinens 58,370 | coooovrrrerirens 52,000 | ..cccoovereren.51,647 | e 39 | [ e | e 12875 | e 7.995 07/20/2010 | 07/31/2020
131347 BW 5| CALPINE CORP 7.50 02/15/2021.......cvooevrrrerereseerneeseeeseessssissnieens | eveees I [ 1].3FE| .cccoirerrnenn21,000 | ... 110.500 ...23,205 ..21,000 2 | e [ e | coneeneen 12500 | e 7.495 06/16/2011 | 02/15/2021
131347 BY 1|CALPINE CORP 7.875 01/15/2023.. . I [ [ 1].3FE| .. 276,811 | ... 113.000 .305,100 | .. 270,000 | ... (559) [ 1ovvrerervrernrirerinnnee | erernninsernninennnnns | crernened 1875 | v 7.469 06/16/2011 | 01/15/2023
136385 AN 1| CAN NATURAL RES 5.90 02/01/2018........ccrvverrerrrineriereneeseessnines [ woreees [ [ V2FE | s 444451 | ...... 120525 | oo 476,074 | oo 395,000 | ..cvvrrernenns 434,349 |........... (6,936) [ ..vvvvrnrreerrerireniinee | cererneerneninseineriiens | vereeernn5.900 | covneces 3.725 08/19/2011 | 02/01/2018
13645R AH 7 | CANADIAN PACIFIC RR CO 6.50 05/15/2018..........covvreverirrirnrneiines | woveine l. .| .2FE| .. ..546,3%4 | ...... 121498 . ....500,000 ...531,625 (4,995) [ coovvovvveirernrinriienins | vervvnnrnerssisenenns | veeenennn8.500 [ Lo 5137 11/10/2009 | 05/15/2018
141781 AX 2| CARGILL INC 6.00 11/27/2017.....oovvererereerreinerirerirereeessssisesisesienes. | eveees . .| AFE] .. 1,113,016 | ...... 120.042| . .1,000,000 1,082,826 (15,024) [ ..o | e | 8,000 [ v 4.112 06/16/2011 | 11/27/2017
146900 AG 0|CASCADES INC 7.75 12/15/2017.. B . [ 1|.4FE| .................66,018 | ...... 105.500 107 | oo [ | coveeeeen 1750 | e 7.999 11/18/2009 | 12/15/2017
146900 AL 9| CASCADES INC 7.875 01/15/20.... 4FE ]| .................286,859 | ...... 106.500 | . ..12,298 (613) . ..7.562 06/16/2011 | 01/15/2020
14912L 2Y 6|CATERP FIN SERV MTN 5.50 03/15/2016 .| .FE| ..............1,840,053 | ...... 114.068 | . (45,929) 5.500].......... 2.377 06/16/2011 | 03/15/2016
15189T AN 7|CENTERPOINT ENERGY 5.95 02/01/2017 .|.2FE| ..............1,568,863 | ...... 116.036 | ..............1,750,982 | ..............1,509,000 | ..............1,553,727 |........... (9,793) 5.950]......... 5.127 06/16/2011 | 02/01/2017
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018. VAFE | ... 499,006 | ... 105.750 | . 25,438 (3,380) 8.250 .7.319 06/16/2011 | 03/01/2018
154051 BH 8| CENTRAL MAINE 5.70 06/01/2019.... AFE | 232,359 | L 111.558 | . ...215,000 | .................228,883 | ........... (1,827) 5.700]......... 4.529 01/13/2011 | 06/01/2019
156700 AJ 5| CENTURYLINK INC 5.00 02/15/2015.........coocvvremrvmerierernrinerrerirnnenes [ oveee | oo | vevevriiens | 2 2FE | iiiiiinnne..989,850 | ... 105.676 | . .1,000,000 1,119 02/15/2005 | 02/15/2015
162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017......ccvvemrrrererneernneinseeseiinnines [ vveee | oo | veenne 1| LAFE | .........1,000,000 | ... 101.500 | . .1,000,000 26 11/01/2012 | 12/01/2017
165167 CD 7|CHESAPEAKE ENRGY 9.50 02/15/2015... . . 377,303 e 113.000 | . (6,320) 06/16/2011 | 02/15/2015
165167 CF 2| CHESAPEAKE ENRGY 6.625 08/15/2020...........couvereermevirermerirnernens . e . 121,293 | ...... 107.500 121,475 (735) 06/23/2011 | 08/15/2020
17121E AD 9| CHRYSLER GP/C 8.25 06/15/2021.........cconvvureerarrernerrerrnennnesseisnees | cvnvee | oo | vevreensT| AAFE | iiiiiin0..56,000 | ... 110.250 ..61,740 | .. . cevreeerennenn: D046 | s 1) 06/23/2011 | 06/15/2021
171871 AL 0| CINC BELL INC 8.25 10/15/2017.......cccvvvevrrnrrrerirereneeissninsinerrenins | woveee | oo | vevvenec 1| AFE | iiin.509,070 | ... 107.750 | ..o 547,370 | oo 508,000 | ....... 508,663 | ... 2,338 (445) 07/26/2011 | 10/15/2017
171871 AN 6| CINC BELL INC 8.375 10/15/2020.... rerneeenennnnn6,522 [ 108250 ...................61,703 | ...................57,000 | ...... 56,588 36 06/16/2011 | 10/15/2020
17275R AK 8| CISCO SYSTEMS 3.1503/14/2017... T . | AFE] . 1,903,014 | .. 1,750,000 | ..o 1,782,971 | .o (7,319) 05/18/2011 | 03/14/2017
18451Q AH 1|CLEAR CHNL WORLD 7.625 03/15/2020..........c0cmvereerrrererissrirerirnnes | woreees [ [ 1|.4FE| ................. 179,000 | ...... 100.750 | cvoovvrerrres 180,343 | oo 179,000 | ovoovveeirnnes 179,000 | ... 02/29/2012 | 03/15/2020
18911M AC 5|CLOUD PEAK ENERGY 8.25 12/15/2017........ovvvrreerernerecrnnirernnnee [ wovnee [ [ vviinin 1|.4FE| ................155,205 | ...... 107.000 | . .160,500 ....150,000 ...153,607 (1,057) 8.250 | ......... 7.330 | JD....... 12,375 | 06/16/2011| 12/15/2017
18911M AD 3 |CLOUD PEAK ENRGY 8.50 12/15/2019.... [ [ 1|.4FE| .. ..221,873 | ...... 109.500 | . 244,185 | .. ....223,000 | ... 222,116 | oo 90 8.500......... 8.577 |JD....... 18,955 | 02/16/2010 | 12/15/2019
19190A AB 3| COFFEYVILLE RESOURCES 10.875 04/01/2017......c.evernvvererrnciernens [ e I [ 1| AFE| oo, 285,759 | ...... 109.875 | cooucvvrirnns 315,341 | oo 287,000 | ..cooovrernnne 286,221 |..ccoonee. 104 | oo [ e | e 10.875] ....... 10.944 | AO..... | weovvverrris 7,803 | oo 31,211 | 06/16/2011 | 04/01/2017
20825C AR 5| CONOCOPHILLIPS 5.75 02/01/2019........comrvnrermrrernmineereriseirsesniinns | veveees AFE] 377,140 | ... 123.283 315,000 | oo 369,045 (8,074) 5.750......... 2.675|FA....... 12/27/2011 | 02/01/2019
20854P AD 1|CONSOLIDATED ENERGY 8.00 04/01/2017. IO IO . 1| .4FE| .. 20,000 | ...... 108.250 ...21,650 | .. 20,000 | ...... 20,003 | oo [ e (1) 8.000......... 7.995 [AO...... ..1,600 | 03/25/2010 | 04/01/2017
20854P AF  6[CONSOL ENERGY INC 8.25 04/01/2020...........ccuerremerrcriererneeerseins | ceveee I [ 1| A4FE| oo, 290,551 | ...... 108.250 | ..oovvvnirnen 292,275 | oo 270,000 | ..coovvvernene 286,298 |........... (2,536) 8.250 ......... 6.850 [ AO...... | oovrreerrnn5,569 | i 22,275 | 06/16/2011 | 04/01/2020
217203 AD 0|COPANO ENERGY LL 7.75 06/01/2018 [SSSTIRRUSORTRRSTIRIORIION IOV [ [ 1| 4FE| ..o 152,296 | ... 105.750 | . .158,625 ....150,000 ) 750 oo 7.374|JD....... 06/16/2011 | 06/01/2018
217203 AE 8| COPANO ENERGY 7.125 04/01/2021........ovooereerirneernenrseiserserienens | ceveeee I [ 1|.4FE| .................320,000 | ...... 107.250 | . .343,200 | .. ....320,000 | ... . ) . 71425] . 7124 |AO...... 06/16/2011 | 04/01/2021
219868 BS 4|CORP ANDINA FOMENTO 4.375 06/15/2022...........ouvvverermrenrernninenns [ evere Ri i AFE] i 438,748 | L 109.047 436,188 | ...covvrirenn 400,000 | ..ovoverrnine 437,505 |........... (1,243) [ o | e | e 4.375]......... 3.217|JD....... 08/14/2012 | 06/15/2022
224044 BQ 9|COX COMMUN INC 5.875 12/01/2016.........cccsvereremerneriereseeseensnenns | wovneee | [wrveeveens | #2FE [ iiiineenn..849,140 | ... 117.082] . 878,119 (17,193) 5.875] ... 3.215(JD....... 06/16/2011 | 12/01/2016
224044 BS 5|COX COMMUNICATIONS INC 6.25 06/01/2018.........coccvvervrverevnrnnns [ vvene [ o | vervrrenns | n2FE | v 476,952 | ... 121220 . 545,489 (2,873) 6.250 ......... 5.365|JD....... 11/12/2009 | 06/01/2018
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225310 AD 3| CREDIT ACCEPTANCE 9.125 02/01/2017........ovvveevemrrrerierinrrnerires [ eoveees | [ evrriens 1| AFE| oo, 188,451 | ...... 109.500 | ..oovvvvvrrens 194,910 | covvvvivviis 178,000 | ovoovveriienes 185,164 1,590 (1,997) [ oo | e | e 3125 | i, 7.635 [FA o] v 6,768 | ..oovvrnnen. 16,243 | 06/16/2011 | 02/01/2017
228227 BC 7|CROWN CASTLE INT 5.25 01/15/2023.........ccvuererrereernnisersenineennes | eoneee | o [ eoreeiecens VAFE | 181,000 | ...... 106.500 | ...ocvvvvvrnees 192,765 | oo 181,000 | covooverrinnne 181,012 | oo 12 | e | e | 05,250 [ e 5.247 10/03/2012 | 01/15/2023
22822R AQ 3| CROWN CASTLE TOW 5.495 01/15/17....covvvvivernreiiereienssnineneninnes | vrvees .| AFE| .. 11,250,000 (10,222) [ ..vvvvvververnrirerisnnee | erernensiinsieisninns | e 5495 | 1o 4.535 06/16/2011 | 01/15/2017
22822R AR 1| CROWN CASTLE TOWERS 6.113 01/15/20.........ccmvverermerrnerieerneens | cvveene .| AFE] .. ...553,370 . ....500,000 | ... ...547,348 (5,584) [ .ooovererenerrerireriinee | e | vereeenn 8113 | s 4.582 11/29/2011 | 01/15/2020
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022...........cccovvmrevrerniireernrsiinsnnnis | v N . 1].2FE| i 1,312,715 | ...... 106.086 | .............. 1,326,077 | oo 1,250,000 | ..cooovvreneee 1,310,588 |........... (2,127) [ v | e | e 8.950 | e 4.295 08/14/2012 | 04/01/2022
256853 AB  8|DOLPHIN ENERGY 5.50 12/15/2021........cceuvuerrierinrirrersniseineiinnns | cvveee R]|. AFE 1,682,475 | ..... 114.508 1,717,614 .1,500,000 | ..oovvvenvene 1,675,664 |........... (8,811) [ oo | verrereneeisnineriens | vereenne5.500 | covneces 3.936 07/26/2012 | 12/15/2021
257867 AX 9|DONNELLEY & SONS 7.25 05/15/2018.........covvemrererirncirnsriseinseriinnes | crveee NE 42,000 . 42,000 | ...... 40,635 | ...... (105) 0 [ eereeeenenrnninerens [ e | oneereen 12250 | e 7.250 06/23/2011 | 05/15/2018
262049 AA 7 |DRILL RIGS HLDS 6.50 10/01/2017......cvuierirrnrvrirneierssieississesnssenns [ evene Rf.i 1| AFE | (i 270,167 | ... 99477 | .. 268,587 | oo, 270,000 | ...coccoreeren 268,587 | oo (1,567) | oovrevrerrirnns (13) | cvvvererrrerremrneirernns [ errernessernnierinnes | ererernd8.500 | o 6.469 09/19/2012 | 10/01/2017
26442C AJ 3| DUKE ENERGY CAR 4.30 06/15/2020...........ccovrvumermererererneemseinerinens | cevenne .FE .1,395,000 (19,398) [ ..vvvvrvereerrrinernens | eevverireriereneennees | cernerernc.300 [ o 2.583 12/22/2011 | 06/15/2020
26779Y AC 3 |DYNACAST INTL 9.25 07/15/2019.....ccvvmirirriernnieirerinsissensisersnines | e . ...279,049 . ....274,000 | ... 278,047 | v 21,187 (700) [ 2ovvrerererrernrirernnnee | erernriveerenneisnnns | creeern0.250 | oo 8.847 07/13/2011 | 07/15/2019
283695 BP 8|EL PASO NAT GAS 5.95 04/15/2017.......cvorvereeevrrrerirerenerirsneseennes | evvveee [ [everevnenns | w2FE | i 1,106,140 | .....115.518| ............. 1,155,175 | .....cc....c. 1,000,000 | ..coovvrvenee 1,091,483 |.......... (14,857) [ oo | e | 5,950 [ oienns 3.627 03/27/2012 | 04/15/2017
291011 AX 2|EMERSON ELECTRIC 5.25 10/15/2018 LAFE] . 1,868,508 .1,580,000 1,817,815 (37,803) [ .oovvvrereererineinens | erveerrnerieeineeinees | eereernne5.250 [ i 2.445 08/23/2011 | 10/15/2018
29266R AC 2|ENERGIZER HOLDINGS INC 4.70 05/24/2022............cocovvmevrnrnrrines | vrveees . ...188,700 . ....750,000 | ... ...187,126 (1,574) [ cooevvvcrernnncienns | e | e 700 [ e 4.061 06/27/2012 | 05/24/2022
292688 AB 7 [ENEL FINANCE INTL NV 6.25 09/15/2017.......ccovvververnerirerenennrsnineris | wevinee | R| v [ w2FE | s 548,895 | .....111.164 | ..............555,819 | .oooovirrrrrrnnes 500,000 | ..coorerernnnne 531,508 |........... (5,849) [ ..o | verrneeneniiseineriens | eereern8.250 | oo 4.740 11/06/2009 | 09/15/2017
29348Q AA 0 [ENOGEXLLC 6.87507/15/2014 144A........ccovvvvernvcnninnnrsnrnnneinns | eoveee [ [rvviiviinen | W2FE | e .508,701 | Lo, 104.846 | . 498,016 (7,319) [ covrvrrerernrnvirenns | vervvenrrerissiseerenns | veeenennn8.875 [, 5.144 11/06/2009 | 07/15/2014
29379V AA 1 [ENTERPRISE PRODUCTS OPER 6.30 09/15/2017.......ccovvvrevemvenvnns | vevvee oo [ evvvirinen [ w2FE | 842,275 | e 121.382] . .910,363 (13,562) [ vovvvrrercerrrinernens | eevveriveriiereneennnes | cernerrnn8.300 [ orinen 4.050 06/16/2011 | 09/15/2017
294440 AJ 5| EQUINIX INC 8.125 03/01/2018........ccvvremrvmerieeineinneisnnisensnenisseeenns | eneee | oo | veverneed 1| W3FE | 392,949 | ... 110375 . 409,491 | .................371,000 | .................385,662 |........... (4,031) [ oo | e | 8125 | 6.718 06/16/2011 | 03/01/2018
294456 AH 9 [EQUINOX HOLDINGS 9.50 02/01/2016........ccvvenrvemrrrerirmreverrerinnns | vevvee oo [ ercveen ] [ LAFE | 196,289 | ... 105.500 | . .200,450 3,101 (1,646) ..8.420 06/16/2011 | 02/01/2016
30225X AC 7 [EXTERRAN HOLDINGS INC 7.25 12/01/2018.......ccccovevrerrmernerrnennnes | vevivne oo [ erveriend [ W3FE | v 378,965 | ... 105.750 | . .396,563 | .................375,000 | .................378,007 | ...... 22,411 (654) | evvvneerrrinernerirenins [ e | eveereen 12250 | o 7.011 06/16/2011 | 12/01/2018
319963 AW 4 |FIRST DATA CORP 8.875 08/15/2020...........ccccvverermnrervermrrnerennnnireninns [ovene [ o | verveneenT | AFE | 111,952 | 109.500 | . 112,785 8,444 (1,037) [ cooevverererveineienns | e | v 8875 e, 7.289 06/23/2011 | 08/15/2020
340711 AT 7|FLORIDA GAS TRAN 5.45 07/15/20.........cccruverivermerernnrnernenireeesennnnns | wevnene | [ woveereens | #2FE | 1,263,122 | ..o 116.407 | . 1,321,219 (10,265) ..3.979 02/16/2012 | 07/15/2020
35906A AH 1 [FRONTIER COMM 8.50 04/15/2020..........ccoceurverimerimrienicnniccirenns | eeveee [ oo [ everiiceen [ WBFE | i 270,876 | . 114.750 | . 6,528 (1,027) [ oo | e | eereeernn8500 | covneces 7.773 06/16/2011 | 04/15/2020
362251 AA 8| GRD HOLDING Il 10.75 06/01/2019........ccocmvereveirinirnerirererneeisenirnens | eovvene | [woverereT | WAFE | inni..503,750 | ... 100.250 | . ) 12/07/2012 | 06/01/2019
36239Y AB 8 |GABELLI ASSET MG 5.50 05/15/2013.........coouveemevereriererseesnninsninenns | eevinee | oo [ eevvreinen [ 2FE | 11,625,468 | ... 101.182] . ) 05/30/2003 | 05/15/2013
369604 BC 6|GEN ELECTRIC CO 5.25 12/06/2017........covrvverermirnnrnenerecirnnneriens [ evene [ o | vervvnenns | WAFE | iin.3,069,983 | ... 117.932] . ) 04/26/2011 | 12/06/2017
37185L AB 8| GENESIS ENERGY LP 7.875 12/15/2018.......cccocvrmerrmrrmennvnnscrvnnns | eorvene [ [eoveene T | VAFE | 422,795 | ..o 106.375 | . ) 06/23/2011 | 12/15/2018
37331IN AB 7| GEORGIA-PACIFIC LLC 5.40 11/01/2020..........ccvvmrrrerirneemnrirseinnnes | oneere | oo | veverseninne | n2FE | iiiiii..870,203 | ... 118.930 . . ) . 06/27/2012 | 11/01/2020
374689 AC 1|GIBRALTAR INDS 8 12/01/15 B.....ouvvvevrervrinerneieineneisenssensesenssnessnnes [everne [0 | vevveneen | WAFE | . 382,718 | oo 101.250 | oo 376,650 | ..ccvvvrrirs 372,000 | ..coooverernne 375,991 8,081 (4,090) [ ..oovvorrvierrrerreriinne | e | eereernn8.000 | oo 6.772 06/16/2011 | 12/01/2015
38141G CM 4 GOLDMAN SACHS GP 5.50 11/15/2014.......c.ovvvrererneennrnnernenvenirnee | vevnne | o [ evvvevnen [ WTFE | i 263,083 | ... 107.820 | . .269,550 ....250,000 ...253,010 (1,502) [ coonverervnernerieeinee | eeverneeneenseiseninens | eereeernn8.500 | oo 4.819 02/10/2005 | 11/15/2014
38143U SC 6| GOLDMAN SACHS GP 3.625 02/07/2016. 317,539 | .. ....300,000 | ... 300,248 | ..o [ e (T4) | cvveererrerienrrerinns v | vererenn3.625 | o 3.597 05/26/2011 | 02/07/2016
382550 BA 8| GOODYEAR TIRE & RUBBER 8.75 08/15/2020...........cccneverrermreerins 180,570 | coovvvrevierene 156,000 | ovooverninnes 172,004 (1,548) [ ..oovvorvnererrerinee | cevereeeneeinseinerinens | vereerne 8750 [ o, 6.990 06/27/2011 | 08/15/2020
40052T AA 7|GRYPHON FUNDING 0.00 8/05/2050 .895,195 2,712,712 1598,005 | e | e [ | e | 0500 [ i 1.799 06/22/2009 | 08/05/2050
40420X AA 3| HKCG FINANCE LTD 6.25 08/07/2018..........cccervrrvrerererisrrrerierinens | s ...812,564 .901,550 | .. ....750,000 | ... ...794,275 (6,692) [ ..oovvvnverrirerirerirnee | e | vereerns8.250 [ o, 5.027 02/12/2010 | 08/07/2018
42217K AT 3|HEALTH CARE REIT 4.70 09/15/2017......cccovvvrnerrnreserrnereimresensseninnee | eeveeee | o [ eoveerneens | w2FE | i 1,493,162 | ...... 11782 e 1,676,729 | ..cooovvvennee 1,500,000 | ..coovvrennee 1,495,326 |........... 865 [ .eoverrereirierinninens | erererienienineninnes | eereenennc 700 [ e 4.775 06/16/2011 | 09/15/2017
428236 BE 2|HEWLETT-PACKARD CO 2.20 12/01/2015........ccoovrevvemrirerrnnrersrinnnnne [ ovrne [ o | vervvrenns | 2FE | i 999,110 | oo 100.379| . ..1,003,793 .1,000,000 173 | e | e | 2,200 | e 2.219 11/29/2010 | 12/01/2015
431318 AJ  3|HILCORP ENERGY [8.00 02/15/2020..........ccorrrmerermrrrerersnisernerienes | crvnee A .3FE| o 155,484 | 109.500 | . 164,250 | .. ....150,000 (695) | evvvneerererrerrerienins [ everirneenenrisnineins | ereeeen8.000 | covirnces 7.295 06/16/2011 | 02/15/2020
431318 AL 8|HILCORP ENERGY | 144A 7.625 04/15/2021.........ovvermrenerereeinninneins [ eovve | e [ rerieens 1].3FE| oo 120,350 | ... 109.000 | ..oovvveirnes 126,440 | cooovvviriinns 116,000 | .ooovvvirerrenn 119,630 | e (498) | ovvoverrrinrieeiienns [ e | ereeen 712625 | e 6.955 06/28/2011 | 04/15/2021
435765 AD 4|HOLLY ENERGY PARTNERS 8.25 03/15/2018.........ccocoovuvermeernirirniines | crvnee AFE | .. ...156,557 | ...... 108.500 | . 162,750 ....150,000 (1,258) [ cooneernreerrirerirerirnee | veverereneeinsninernene | vereeernn8.250 | covnece, 7.144 06/16/2011 | 03/15/2018
438516 AP 1|HONEYWELL INTL 5.40 03/15/2016........cocvvrerereerreirnerrerserirneersninns | ceveee .| AFE] .. 1,028,482 | ..... 114420 . 1,041,222 | .. ...910,000 (22,077) [ vvveverrneeneisneiinens | e | e 5400 [ e 2.702 12/28/2010 | 03/15/2016
443520 AA 3| JM HUBER CORP 9.875 11/01/2019......ccrmvmivinnirernrrseirersninceennnienens | eeveen | oo [ eoverrnnns T AFE| 121174 ) L 111.000 | .o 135,420 | .ovvivirnnee 122,000 | .o 121,258 | e T3 | e | e | e 9878 i 10.000 10/21/2011 | 11/01/2019
448414 AC 6|HUTCHISON WHAMPOA FIN 7.45 08/01/2017. JFE ... 1,030,781 | .. 122655 . (18,208) [ ..vvvvvevercererinernens | eevrverrerieeerneennnnes | cernennns 7450 [ e 4.844 06/16/2011 | 08/01/2017
45074G AA 8 |IBERDROLA FIN IRELAND 3.80 09/11/2014.........ccccovvvevvermevvnnnene | woveeee | R oviviinin | L2FE | i 759,190 | o 102.729 | . (1,958) | covveereererneinrinnns | verevenererisnneerenns | veerennn3.800 [ oinnees 3.516 02/11/2010 | 09/11/2014
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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457030 AG 9|INGLES MKTS INC 8.875 05/15/2017.......covovverrerrieerinrrinerienirinines | cvvees [ [ 1| AFE| oo, 342,039 | ...... 106.750 | c.oovvverrrens 352,275 | ..oocveenee 330,000 | ....... 336,896 |........... (2,555) [ ..o | e | vereenne8.875 [ i, 7.890 06/16/2011 | 05/15/2017
458140 AH  3|INTEL CORP 1.95 10/01/2016.........coveuerererirneirenineiserieniseesssnissinnee | ceveee I [ AFE ] 310,517 | ...... 103.328 | ..ocvvrirnes 315,149 | oo 305,000 | ..oovoerernnnne 309,304 |........... (1,104) [ oo | e | eereeenenn 1.950 | e, 1.561 11/21/2011 | 10/01/2016
45865V A* 1|INTERCONTINENTAL EXCH A 4.13 11/9/2018.......cccovvvrrvvirerreirininins [ rrers B L [P 2,350,000 | ...... 107.060 | ....covvnven 2,515,910 .2,350,000 | ..coocrunnee 2,350,000 | oo | e | e | e | o130 4130 11/09/2011 | 11/09/2018
45867X AE 4 |INTERGEN NV 9.00 06/30/2017 et [ s 405,242 89.750 ...350,025 | .. ....390,000 | ... 350,025 | .. (51,663) (1,784) [ oo | e | eereern8.000 | oo, 8.190 04/13/2012 | 06/30/2017
459200 GJ 4|IBM CORP 5.70 09/14/2017........oovvomrireirariirneiieriesessseississssissseennes | cvvene e | WIFE | 172,872 | ...... 120656 | ..oocvvveiines 180,984 | ..oovviriinnns 150,000 | ovooviriinnns 166,727 | ..coonc... (3,253) [ covvverrrineireerireeirene | eevreeirnsesnsisninnne | eereeeren5.700 | covnecs 3.131 01/27/2011 | 09/14/2017
460146 CE 1|INTL PAPER CO 7.50 08/15/2021........ccouvvrmivererineveerrnnrirenieresnniennns | eovvene | o [ wovevrenns | #2FE [ iiinnn...988,363 | ... 1301311 . ....755,000 ..979,130 (9,232) [ coonverrvenrrverirerirene | vevrerenerisnineniene | eereennn 1500 | e, 3.484 07/26/2012 | 08/15/2021
460690 BF 6 |INTERPUBLIC GRP 10.00 07/15/2017......ccovverrrinereerineereirsseiseisnens | ceveee 1| L2FE| ... 1,368,684 | ... 109.375 . . . .1,170,000 | ... 1,276,498 | ........... (69,791) [ oovvreverneernerinneinens | eevvnerverivseerneeinees | 20000 10,000 [ covccnd 2.188 07/12/2012 | 07/15/2017
460690 BH 2|INTERPUBLIC GROUP COS 4.00 03/15/2022..........ccrvvervnververmrinnirnns [ erere e [ W2FE | 315,725 ] 102.688 | ....cvvvvrne 333,736 | .o 325,000 | oo 316,328 |........... 604 | ..o [ | e 4.000 | 4.355 03/14/2012 | 03/15/2022
46284P AL  8|IRON MOUNTAIN 8.00 06/15/2020...........cc0oeeremerererereenennnensenireninne | eovneee | o [wovereneT | WAFE | . 252,600 | ... 105.500 | . .263,750 ....250,000 (380) | evereeermrrrrermerireris [ rererirneeneesseiseiins | evereen8.000 | covinnces 7.790 02/17/2010 | 06/15/2020
46284P AM 6 |IRON MOUNTAIN 8.375 08/15/2021.. RN IR . . . 157,982 | ... 110.250 | . 165,375 | .. ....150,000 (1,114) [ o | e | 8375 [, 7.285 06/16/2011 | 08/15/2021
465685 AE 5|ITC HOLDINGS CORP 6.05 01/31/2018.........coovverrreririrerineeirenineens | crveee I [ V2FE | s 548,291 | ...... 119187 | s 595,937 | oo 500,000 | .................538,265 |........... (6,596) [ ..oovevrreerrrcrirerirnee | vevereeererinnnineriiene | eereeerns8.050 | oo 4.354 06/16/2011 | 01/31/2018
466112 AF  6|JBS USALLC/JBS USA 7.25 06/01/2021......ccvomrererrnrererieserneniseinns | crveee I [ 1|.3FE| .. ..479,529 | ..... 101.000 | . 492,880 ....488,000 ...480,504 | .............. 24,824 620 [ .o | e | ereeeennd7.250 [ s 7.499 06/23/2011 | 06/01/2021
471109 AC 2| JARDEN CORP 8.00 05/01/2016.........cccvermrvrerrerrirersnieeersssiesssinnes | evees [ [ 11.3FE]| .. ...104,000 | ...... 106.250 | . 106,250 | .. ....100,000 | ... ..101,934 |.......... (738) [ vvrerverrernrrrerinnnee | evernrinserennennnnns | vererrennn8.000 | o 7.085 12/11/2009 | 05/01/2016
478160 AY 0|JOHNSON & JOHNSON 2.1505/15/2016........cveumrrrmrrreriererneniseins | crvnee I [ AFE ] 1,565,502 | ...... 104.828 | .....ccconnee 1,619,598 | ..cooovvrennee 1,545,000 | ..cooovvrvnnee 1,659,274 |........... (4,064) [ ..o | e | e 2150 [ e, 1.866 06/13/2011 | 05/15/2016
48121C YK 6|JP MORGAN CHASE BKNT 6.00 10/01/2017......ccrvvrvrvireririrersirieerenes | vrvees . 11,000,000 | ..covvunee 1,062,704 |........... (11,852) [ vvrevvervrrnrrerisninne | erernenviinnieisnnns | cerennd8.000 | oiannnn 4.514 06/16/2011 | 10/01/2017
488360 AF 5|KEMET CORP 10.50 05/01/2018.........cvvvrnrvrcnirrirnirierirereneessseisnseins | cevees . ....279,000 275,164 | . (9,425) (3,309) [ covoverrrerrrierirerinee | vererereneriiseineriiens | e 10.500 | e, 8.881 06/16/2011 | 05/01/2018
494368 BB 8| KIMBERLY-CLARK 6.125 08/01/2017.......cccoomrureririreeiseirseeieniennes | ceveee . . .3,055,000 (63,228) | ..o | e | 8,125 3.039 12/20/2012 | 08/01/2017
500472 AF 2|PHILIPS ELECTRONICS 3.75 03/15/2022 weeeer | Rl eevviveeen [ AFE | .. 995,450 | ... 108.927 | . .1,000,000 314 ..3.805 03/05/2012 | 03/15/2022
500605 AE 0|KOPPERS INC 7.875 12/01/2019......cccuiiirinireriereeersseissssensenens | ceveee || LAFE | ... 251,661 | ... 110.000 | . . ....238,000 2,300 (1,861) [ coooeerervrerrerirerirnee | veverneernenisseiseninens | vereeneen 875 | i, 6.664 05/30/2012 | 12/01/2019
50075N AU 8| KRAFT FOODS INC 6.125 02/01/2018.......c.covrvererniirenrireiserneiernnes | vevees v | e | L2FE | ............535,405 | ... 120911 v 804,556 | oo, 500,000 (3,990) [ ..oovvvrivnnireriieriiene | e | eeeenn8.125 | i 5.057 11/16/2009 | 02/01/2018
525ESC  1C  3|LEHMAN ESCROW 12/23/2010..... ..0.000 04/17/2012 | 12/23/2099
525ESC  5A 3| LEHMAN ESCROW BROS 5/12/2014.........corivmrreererninsererirerinenenes | vvnee | oo | vevvernene | wBFE [T | 20.500 | ..o | e ] [ [ (1) [ | [ | 0,000 | 0.000 04/17/2012 | 05/12/2014
52989L AH 2|LIBBEY GLASS INC 6.875 05/15/2020...........cceceverererimrenenirinirnninerin | covvene | [ o1 | LAFE | nicic.....246,865 | ... 108.000 | . 263,520 | ..coooeireennn 244,000 | oo 246,615 [ i [ cerrrieeene(250) | e [ | e 8.875 | i 6.634 05/14/2012 | 05/15/2020
536022 AC O|LINN ENERGY LLC 8.625 04/15/2020.........cccosevermrermmeermernenrmneinennne | wevneee | [wvveeineT | WAFE | 570,735 | oo 108.875 571,594 ..6.659 07/24/2012 | 04/15/2020
543218 AA 9|LONGVIEW FIBRE PAPER 8.00 06/01/2016. el TAFE ] 212115 ] L 104.750| . .218,928 209,000 | .o 211,295 | D12 | (BB | i | [ 00008000 | 7.475 01/04/2012 | 06/01/2016
55068# AK 5|LUXOTTICA US HOLDINGS CORP 4.35 12/15/21........ovverneerieincrnnns [ s oo | v | 2FE | ...........3,000,000 | ...... 108.720 ..3,261,600 .3,000,000 | ovoereerrne3,000,000 | voroernernnineriens | v e | e | e .380 [ i 4.350 12/15/2011 | 12/15/2021
55342U AD 6 |MPT OP PTNR/FINL 6.375 02/15/2022 . IO v |1 W3FE | 70,000 | 105.750 74,025 | .. 70,000 ) [ e | e | 8,375 [ 6.375 02/03/2012 | 02/15/2022
559080 AE 6| MAGELLAN MIDSTREAM 6.55 07/15/19.......ccnivenrieerimerreririnnsnines | cvvene | | W2FE | niece......570,665 | ... 123586 | ...ocvverrinen 617,930 | .oovovivereene 500,000 V[ e | e | 8550 [ 4.448 06/16/2011 | 07/15/2019
565849 AF 3| MARATHON OIL CORP 5.90 03/15/2018.........cceveereremrernenneeanninseens | eevneee | [woverveens | #2FE [ i .844,731 | L 120.966 | . .704,025 ....582,000 | ... ...631,881 | .oooucen. (BAAT) [ oo | eerreeinsenseiseinens | eereeern5.900 | covnecs 4.057 06/16/2011 | 03/15/2018
59001A AN 2 |MERITAGE HOMES 7.15 04/15/2020 [T e [ AFE | 495791 | L 109.500 | . 542,025 | .. ....495,000 | ... 495758 | e 16,368 | ..o (B0) | cvvevererrerrrrnrirernnes [ vrererneinsenniieninnns | everenene 72150 | e 7123 01/24/12012 | 04/15/2020
591709 AK 6|METROPCS WIRELESS 7.875 09/01/2018.......c.covvmevierernennseerserinnns | ceveee || LAFE | ... 409,687 | ..... 108.375 424,830 | ..cooovvrernnne 392,000 V[ e | e | e 1878 7.006 [MS...... | covvvrerin 10,290 | covvererns 30,870 | 06/16/2011 | 09/01/2018
59565A AB 6 MIDCONTINENT EXP 6.70 09/15/2019.......c0oevumeirreineireiiererseirenins | ceveee . . revrneennnnn 107,097 | 105.779 | . .111,068 ....105,000 Y[ e | e | 8,700 [ i 6.362 | MS...... 2,071 ...7,035 | 02/23/2012 | 09/15/2019
611662 BM 8| MONSANTO CO 2.75 04/15/2016..........coeumrrrerirerereerreinerierierennenins | cevees . e AFE] e 408,071 | ... 106.049 | . 418,89 | .. 1:395,000 | coovvrorernenn 04,039 | oo [ e 2,832) | e [ | e 2,750 | e 2.027 . .10,863 | 06/13/2011 | 04/15/2016
615394 AJ 2| MOOG INC 7.25 06/15/2018........ccooeremrereirenireineisesiesessessssisssinns | ceveee I [ 1|.4FE| .................194,000 | ...... 105125 | oo 210,250 | ..oveorerirnenne 200,000 | .ovvvrrrerern 195,753 | i | vvrenerinnnennB05 [ s | e | e 1250 | e, 7.735 11/24/2009 | 06/15/2018
61745E SS 1 |MORGAN STANLEY MTN FLT 08/11/2014........ccoovrrvrievnrneireenineinnns | e . AFE] ..............2,000,000 | ...... 101.000 | . ..2,020,000 .2,000,000 | ..ceeeerni2,000,001 | oo [ erererneniereeene{ 1) [ [ [ 8000 | 4.033 07/29/2004 | 08/11/2014
629377 BS 0|NRG ENERGY INC 7.875 05/15/2021........c0rmvuremrmrrrnerinerieriseerseenns | ervnee . A].3FE] ................. 106,000 | ...... 110.750 | . 117,395 | .. 106,000 | .oovrieeenenn 106,001 | coviiiiinci2,857 [ iiiiieinenn(0) | o e | eveeeen 1875 | e 7.875 06/23/2011 | 05/15/2021
637432 ML 6|NATL RURAL UTIL 1.90 11/01/2015... USSR IOV I [ VAFE ] 499,500 | ... 103474 | oo 515,869 | ..coovvrerenne 500,000 | .ovvoerrernrrncB99,714 | e | 97 [ | e | e 1.900 | e 1.921 10/25/2010 | 11/01/2015
641423 BS 6|NEVADA POWER CO 6.50 05/15/2018..........cvvruerermrereniieinnerierienens | crvees | | 2FE | neen...547,590 | ... 123.947 | . 619,737 ....500,000 (5,128) [ voooverrrrevrrircrireriinee | verereeeneriinsineriiens | eereerns8.500 | covneces 5.104 11/12/2009 | 05/15/2018
651290 AN 8|NEWFIELD EXPLOR 6.875 02/01/2020..........ccovvemermerererireeineninsninee | cevene |1 WBFE | 289,169 | .. 107.250 | . 297,083 | .. . (1,534) [ oo | vevrneineesneiseinens | eereeeren8.875 | s 6.089 06/16/2011 | 02/01/2020
65504L AB 3| NOBLE HLDG INTL 3.45 08/01/2015........ccruvvvirvermrrreirnnrnnnerisnsereninne | eviene | R| veiivieens | W2FE | 1iine...500,000 | ... 105.578 | ..ovvevererenn 527,888 | oo 500,000 | ..cooereereen 500,009 [ oo [ (B) [ evvrrerererrnersnreniiens e | erereneen 3450 | o 3.449 06/16/2011 | 08/01/2015
67000X AL 0 [NOVELIS INC 8.375 12/15/2017......cvorvererrrrrrerrerireseneesssnissesseiinens | cevnee . rerrneennnnn: 350,000 | ... 110.250 | . ....350,000 ...350,008 2) | ceverneernerinernerenns [ e | oneeeen8.375 | i 8.374 06/16/2011 | 12/15/2017
670346 AG 0|NUCOR CORP 5.75 12/01/2017.....covverrrimiinerineiseersseiserisesiesesssnis | cvveee . AFE| 1,216,320 | . 119.695| . .1,000,000 1,204,117 (12,203) | oo | v | e 5750 [ e 1.435 09/06/2012 | 12/01/2017
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67059T AA 3| NUSTARLOGISTICS 7.65 04/15/2018........ccovvvemrrrerieriirisniennrnens [ e I [ VOFE | 554,785 | ..... 113397 | s 566,987 | ....ovvverneene 500,000 | ..covevernvne 537,540 |........... (5,847) [ oo | cevireriereneensninnns | e 7.900]......... 6.212 [AO...c.. | oovrrrerirans 8,339 | v 38,875 | 11/04/2009 | 04/15/2018
681904 AM 0| OMNICARE INC 7.75 06/01/2020...........ccoomrerrrrrerereererenersnenseneseesans | ceveee I [ 1] .3FE | s 343,391 | ...... 111.000 | cooovverirns 372,960 | ..cocovvrirenne 336,000 | ..coorrrernnne 341,834 |......o.. (896) | vvvuerarererrerierins [ e | e 7750 ......... 7.343 [ID.cooes | v 2,170 | v 26,040 | 06/16/2011 | 06/01/2020
681936 AV 2| OMEGA HEALTHCARE 7.50 02/15/2020........c0ccueverierermnrirersersnisnees | evenes . W2FE| .. ..107,500 | ...... 110.000 | . .110,000 67 (913) [ vererrrrrernrrrerinnnee | evernnineirensessnnns | vrernenen 1500 | s 6.194 11/17/2010 | 02/15/2020
693320 AR 4|PHH CORP 7.375 09/01/2019.......cccnmrurererierereesieenersenssssssenssnens | cevees . .| .3FE] .. ...336,989 | ...... 111.000 | . .354,090 | .. 319,000 | .o 336,423 | (566) . 7375 s 6.349 09/20/2012 | 09/01/2019
69352) AL 1|PPL ENERGY SUPPLY 6.50 05/01/18.......ccvvvvrmrirernrineirerinnieninninenes | vevees [ [T V2FE | 1,710,919 | ...... 119403 | ..o 1,866,263 | .....cccovnee. 1,563,000 | ..............1,675,946 |........... (18,224) 6.500.......... 4.936 06/16/2011 | 05/01/2018
695459 AD 9 |PAETEC HOLDING 8.875 06/30/2017.........cocvvrveerirereriniininnsiieniinenes | cvvnee WOFE | . 185,544 | L 107.250 | . 193,050 ....180,000 ...183,575 (1,248) 8.875] ... 7.982 06/16/2011 | 06/30/2017
70109H AH 8| PARKER-HANNIFIN MTN 5.50 05/15/2018... IOV IO . e AFE] 1,206,752 | ... 120.166 | . 1,291,789 | .. .1,075,000 1,178,344 (17,191) 5.500......... 3.520 04/27/2011 | 05/15/2018
704549 AK 0|PEABODY ENERGY 6.00 11/15/2018... e | I WFE 466,250 | ... 106.000 | ..coocvevverv. 482,300 | oo 455,000 | .................464,961 |........... (1,289) 6.000]......... 5.556 01/20/2012| 11/15/2018
71645W AR 2| PETROBRAS INTL 5.375 01/27/2021.......couevrrereriereneessniserisesines | woveees R]|. | W2FE| i 1,376,647 | .. 112.360 | . .1,350,000 (2,387) 5.375] . 5.099 12/15/2011 | 01/27/2021
718546 AA 2 |PHILLIPS 66 4.30 04/01/2022 ISR IO . | W2FE | i 748,223 | . 111.881] . . ....750,000 134 [ s | e | s 4.300 ] ......... 4.329 03/07/2012 | 04/01/2022
723655 AB 2|PIONEER DRILLING CO 9.875 03/15/2018.........cconvvumerermrrreirncersnnins | cvveee [ [ 1| 4FE| oo 413,198 | L 108.500 | ...ovvvverrer 437,255 | oo 403,000 | ................412,026 |........... (1,710) 9.875( ......... 8.972 04/13/2012 | 03/15/2018
724479 AG 5|PITNEY BOWES INC 5.00 03/15/2015........ovvumerrerenrrrenienersensseinnns | ceveee | W2FE| 1,022,590 | ... 105145 . .1,000,000 (3,947) 5.000......... 4.549 05/22/2009 | 03/15/2015
T2447TW AU 3| PITNEY BOWES INC MTN 4.875 08/15/2014 T I . | W2FE ] 3,173,670 | . 104.897 | . . .3,000,000 (BL70) [ covverreererreiiserneine | oo | cersene 4.875]......... 1.321 12/20/2012 | 08/15/2014
72650R AP 7| PLAINS ALL AMER 6.125 01/15/2017.......coovvvrerireereriseenserissisnenienins | cevenne I [ .2FE]| .............1,570,881 | ...... 118106 | ...cooer.er 1,700,722 | oo 1,440,000 | .............1,532,518 |........... (20,619) 6.125] ......... 4.367 11/18/2011 | 01/15/2017
730481 AF  5|JB POINDEXTER 9.00 04/01/2022.........ccevcrvrrnrvrirnrrnersirsssseiessssieens | evene [ [ 1].4FE]| .. ..230,000 | ...... 103.250| . 12 [ e e [ 0000000 9.000 [ oo 8.999 08/15/2012 | 04/01/2022
73179P AH 9 |POLYONE CORP 7.375 09/15/2020.... ST O [ [ . . ..229125 | ...... 109.500 | . (1,198) . 7375 s 6.156 04/30/2012 | 09/15/2020
737446 AA 2| POST HOLDINGS INC 7.375 02/15/2022.........cccoovvrvrerierirneeirseinsiernnes | crvene v | e | AFE [ nee.....63,000 | ... 109.750 I OTORUPOPURORRTIR IOTOOPURPTORPRPRTORTPOR ISV 7.375| . 7.374 01/27/2012 | 02/15/2022
74153Q AH 5[PRIDE INTL INC 6.875 08/15/2020. . | | W2FE | nne...890,702 | ... 126.201 | . (8,694) 6.875 .4.725 12/15/2011 | 08/15/2020
742718 DV 8|PROCTER & GAMBLE 1.45 08/15/2016..........ccovvvrevrreerrinnereenernennns | coveee o | | WAFE | i 1,974,526 | . 102.112] . 93 | o | e | s 1450 ........ 1.455 08/15/2011 | 08/15/2016
745332 BZ 8|PUGET SOUND ENERGY 6.75 01/15/2016.........covvvrirvreriererireirinnnis [ rrere v | e | WIFE | nen..554,100 | ... 115.638 (8,576) 6.750 | ......... 4.704 11/12/2009 | 01/15/2016
74819R AG 1|QUEBECOR MEDIA 7.75 03/15/2016 . I |t | L4FE | ... 57,887 | oo 102.625 | . (306) . AN 06/16/2011 | 03/15/2016
74819R AN 6| QUEBECOR MEDIA 5.75 01/15/2023.........cooerereernrineiseiiiesiseininnins | oevenne I | oo | AFE | nne..239,000 | ... 105.220 | ..ocvovreerenn 251,476 | i0239,000 | 238,971 | e | e (29) 5750 ......... 5.752 10/03/2012 | 01/15/2023
74836H AC 1| QUESTAR PIPELINE 5.83 02/01/2018.........ccconvvevvrreremrrrnirnnevsninenn | ovnne | oo | vevervrvens | WAFE | il 711,162 | 116.733 | . (9,155) 5.830]......... 2.270 07/03/2012 | 02/01/2018
76720A AF 3 |RIO TINTO FINANCE 2.875 08/21/2022.........coccovcvveereveemrenecercinresniene | eovneee |R| e 1 LAFE | 1,184,256 | ... 100.604 | . 491 2.875 .3.028 08/16/2012 | 08/21/2022
T7340R AB 3| ROCKIES EXPRESS 6.25 07/15/2013.......ccvvvvvvvvrerirerisnneererneneninnns | veveens | oo | evsriveens | W3FE | i 545,530 | ... 102.125| . (12,801) 6.250] ......... 3.570 11/13/2009 | 07/15/2013
775109 AK 7|ROGERS COMM INC 6.80 08/15/2018..........cocrvmererrererirenmserireriecens | ceveee . . . ...561,695 | ...... 126.79%4 | . (8,587) [ coooverrrenerrerirerinee | vevereeerneeinneinerinens | vereerns8.800 | covoeces 4.996 02/17/2010 | 08/15/2018
78403D AA 8| SBA TOWER TRUST 4.254 04/15/2015.......c.oevevivieieersiienieeirnsiis | cevenne . AFE] . ...374,868 | ... 104.944 | . (3,776) . 4.254|......... 3.129 15,399 | 06/16/2011 | 04/15/2015
78442F BH 0| SLM CORP CPIFLT 11/01/2013.....ccoueverririeerrirerierieeeresiseieeiinnns | evenes e | W2FE | 1,000,000 | ...... 100500 ..............1,005,000 | .............1,000,000 | .............1,000,000 | ...coomiveurrmmmrirerrs | vorerrrrrerirniinens (0) [ covneeeereerierireneiene | veeervenisnirenieniees | ceveienns 4.2911 ......... 4.330 |MON... | cccoorvvirnnne 3,634 | oo 48,814 | 06/28/2004 | 11/01/2013
78442F CT 3| SLM CORP MTNA FLT 07/25/2014.........cooosermienerrneiseernerinseiseesenens | s . . . 2,000,000 | ...... 101.000 | . .2,000,000 2,000,001 ) [ o | e | e 4.000]......... 4.033 07/29/2004 | 07/25/2014
785583 AJ 4| SABINE PASS LNG 6.50 11/01/2020..........comrvriiernrieinnrsniernnieienes | evees . A1.4FE| .. ..209,000 | ...... 102.000 | . . ....209,000 | ... ..209,003 |........... 3 6.500] ......... 6.499 10/01/2012 | 11/01/2020
78571C AA 6| SABRE INC 8.50 05/15/2019.......comremmerrmremerieriereseesenisesssessesssneees | seveene [ [ 1| AFE| oo, 166,074 | ...... 106.250 | ..oocvvveerren 173,188 | oo 163,000 | oooovvrnrinnes 165,865 | ........... (209) 8.500 | ......... 8.088 07/25/2012 | 05/15/2019
80007P AL 3 [SANDRIDGE ENERGY 8.75 01/15/2020.........ccsvuemremerrerirererneeiseinns | ceveee . rereeeennnnn 276,508 | ... 109.750 | . .295,228 ...276,148 (359) 8.750 [ ..ucenns 8.244 06/21/2012 | 01/15/2020
806605 AJ 0|SCHERING-PLOUGH 6.00 09/15/2017 OO I . VAFE] ennn..607,810 | . 122.035| . 610,177 ..576,027 |........... (15,024) 6.000]......... 2.550 11/03/2010 | 09/15/2017
816851 AN 9| SEMPRA ENERGY 6.50 06/01/2016..........coveumrrrrerereirerisninerieniseens | ceveee v | e | W2FE | nenn..548,190 | ... 117.403 587,016 526,969 |........... (7,108) 6.500......... 4.770 11/04/2009 | 06/01/2016
826418 BD 6| SIERRA PAC POWER 6 05/15/16 M........covvvivvermrieinerneiersniseeennnes [ evene . . rrreeennn 008,774 | L 115.826 | . .579,130 (11,398) 6.000]......... 3.383 06/16/2011 | 05/15/2016
828807 BZ 9| SIMON PROP GP LP 6.125 05/30/2018..........cconmremerrrrrrereeninenisnens | cevnee . VAFE] neenn.....566,640 | ... 121.346 | . 606,731 (8,693) 6.125] ......... 3.917 06/16/2011 | 05/30/2018
852060 AG 7|SPRINT CAP CORP 6.90 05/01/2019.......ccnmvumrirrreneirneeieeiseiserinns | crveee | vereerneene | SAFE | i 105,755 | L 109.000 113,360 105,689 | ..cooveeiiriciiiens | e (66) 6.900]......... 6.582 08/14/2012 | 05/01/2019
852061 AF 7|SPRINT NEXTEL 8.375 08/15/2017.. SSSOURRTRRRTOROIN DOV o | e | AFE | i 467,181 | L 116.000 | . .516,200 461,719 | oo 66,363 (3,031) 8.375| .o 7.386 06/16/2011 | 08/15/2017
858119 AR 1|STEEL DYNAMICS 7.625 03/15/2020........cccmvvemmrereermeeneiserinnennenins | cevnee . . . ...270,000 | ...... 110.750 | . .276,875 265,118 | ... 3,783 (2,815) [ oo | e | e 7.625]........ 6.237 11/17/2010 | 03/15/2020
858577 AP 4[STENA AB 7 12/01/16.....cvvrieiirieieiineiesiesisissssesessssssesssssssesssssnes | oevenes Ri.n T[AFE| 109,150 117,410 110,697 | ... 1,439 1,509 | oo [ e | e 7.000{......... 8.907 12/19/2011 | 12/01/2016
86311X AA 8[STRATS-DAIMLER DCX-05-P1 FLT 11/15/2013.......ccovvumvrernrrrverrenes | ceve 22 ...995,000 .985,000 .1,000,000 1,000,017 [ .oovereererierireins | e (14) [ e | e | o162 [ 4.196 12/27/2004 | 11/15/2013
864486 AE 5| SUBURBAN PROPANE 7.50 10/1/2018.......c.coonirmrireireriersnrnsierssires | vvene 89,531 ...91,800 85,000 89,115 (416) | vevvrvererrineieeiienns | v | coreeeen 72500 | e 6.037 08/01/2012 | 10/01/2018
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87311X AB 4 |TW TELECOM HLDS 8.00 03/01/18........cvvrererieriririerierinenienirenens | wevevee oo [ cervriins 1|.4FE| ................. 170,748 | ...... 109.500 | ..oovvvvvrrens 180,675 | coveovvecrienns 165,000 | ..ooovvvicranes 169,082 |......... (1,125) 8.000]......... 7406 [MS...o. | v 4,400 | oo 13,200 | 06/16/2011 | 03/01/2018
87612B AF 9 [TARGA RES PARTNERS 7.875 10/15/2018.......cccoovvmereneenrrrneiinnnns | wevinee oo [ e 1|.3FE| .................356,000 | ...... 109.500 | ..oovvvvernes 389,820 | ..coovvrernnne 356,000 | ..oooerernenne 356,079 | .ecvonrererireireeins | e (17) 06/16/2011 | 10/15/2018
87612E AP 1| TARGET CORP 5.375 05/01/2017......cvvvvvirreirernsiseireninsississiserinnnns | eoveene AFE| i 756,087 | . M7817 | oo 765,814 | ............650,000 | .................722,899 |......... (15,690) 11/03/2010 | 05/01/2017
87612E AT 3 [TARGET CORP 5.125 01/15/2013.......ccovvvmrrenerrerieriecerseessenssninens | cevees JFE] .............2,037,800 | ... 100.146 | ..............2,002,915 | ..............2,000,000 | ..............2,000,350 |......... (8,894) 05/23/2008 | 01/15/2013
878742 AY 1|TECK RESOURCES LTD 3.75 02/01/2023.........cccosvvemremrrirerencinseinns | crveee L2FE| 991,880 | .. 101997 ..............1,019,969 | ..............1,000,000 | .................992,127 |......... 247 07/30/2012 | 02/01/2023
87938W AM 5| TELEFONICA EMISIONES 5.134 04/27/2020...........ccovvveveriemerrecrniens [ v V2FE | i 703,327 | 105.504 | ................791,280 | .................750,000 | .................707,964 |......... 4,499 12/15/2011 | 04/27/2020
880349 AN 5| TENNECO INC 7.75 08/15/2018. VOFE 152,989 | L 108.250 | ... (520) 06/16/2011 | 08/15/2018
881575 AA 2| TESCO PLC 5.50 11/15/2017. AFE] v 416,653 | ... 118197 ... (5,857) 06/16/2011 | 11/15/2017
883556 BA 9| THERMO FISHER 2.25 08/15/2016 .2FE] ..............1,020,300 | ...... 103.952 ... . (4,029) 09/21/2011 | 08/15/2016
887320 AL 2| TIME WARNER CABLE 6.75 07/01/2018........ccovvverernernrnirsierrnnnens | eoveeee | oo [evviivionnn [ W2FE | cnieen..830,400 | ... 125.115] ... 938,362 | .................750,000 | .................806,623 |......... (8,698) 02/11/2010 | 07/01/2018
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017.......ccoovvvererermrrmerrerennirnenes | vvere | oo | vevrneesT| AFE | i 125,965 | ... 110.000 ... 129,800 6,302 (1,248) 06/16/2011 | 09/01/2017
89352H AF 6| TRANS-CANADA PIPELINES 6.50 08/15/2018.........ccoovvvreremeernsnernenes | oneeee | 1 | vevvsecan | LAFE | ineeene....843,068 | ... 126.175] ... 946,309 | .................750,000 | .................815,660 |......... (9,985) 48,750 | 02/12/2010 | 08/15/2018
901109 AB 4| TUTOR PERINI CORP 7.625 11/01/18........cvvvirervrrererinnienrsnsserinnnns [ ovrne [ oo | vervvneenT | AFE | 327,113 | e 103.500 ... 324,640 25,594 (1,464) ..24,248 | 06/17/2011| 11/01/2018
902755 AB 3|UIRC GSA LLC 4.00 08/01/2023 99.997 3,999,880 | .............4,000,000 | ...cccoonee. 3,999,880 | ...ceverirrirnns (1)) [ (65) 08/21/2012 | 08/01/2023
913017 BM O [UNITED TECH CORP 5.375 12/15/2017......cccevrvrrrerivnrreererseersnennnes [evrne [ o | vervvrenns | WAFE | iiiiiinn....620,662 | ... 118.960 | ... 623,351 | .................524,000 | .................604,176 |......... (15,194) 11/25/2011 | 12/15/2017
91911T AL 7| VALE OVERSEAS 4.625 09/15/2020............ccccrvvvrvvenerverirereneeneninnens | coveee | R| vvvivveiiens | n2FE | . 515,665 | ... 108.023] ... 540,113 | .................500,000 | ................514,127 |......... (1,500) 12/16/2011 | 09/15/2020
920355 AF  1|VALSPAR CORP 7.2506/15/2019.......cccovvumrererrnneineincrirmsenennseinsens | eovneee | o [ wvveeveens | #2FE | . 2,428,800 | ...... 122.037 | ... ..2,440,734 (48,867) 09/14/2011 | 06/15/2019
92276M AW 5| VENTAS REALTY LP 4.75 06/01/2021.........ccovvemmreemmrrerirmnerenrinenenns | eovvene | o [ woverivenns | #2FE | iiinn...968,320 | ... 109.624 | ... ,096,240 2,708 12/16/2011 | 06/01/2021
92276M AX 3| VENTAS REALTY LP 4.25 03/01/2022..........cevvvevreenereemrrerrisnrssereennns | covaene | oo | eerriveees | w2FE | viiirnnn..496,070 | ... 106.049 | ... 530,246 298 02/01/2012 | 03/01/2022
92928Q AA 6| WEA FINANCE LLC 7.125 04/15/2018........cocoverervirvennevenernnreninnnes [ eoveee oo frvvriviinen [ WIFE ] 612,990 | oo 1233191 ... 685,652 | .................556,000 | .................604,874 |......... (7,802) 12/13/2011 | 04/15/2018
92976G AH 4 [ WACHOVIA BANK NA BKNT 6.00 11/15/2017.......cvevvernervncrverirnneinee | vevnee oo [ eevvrrinen [ TFE | 547,330 | e 119.492| ... 597,461 | .................500,000 | ................537,113 | ......... (6,714) 06/16/2011 | 11/15/2017
94106L AS 8| WASTE MANAGEMENT INC 6.10 03/15/2018.........cvrvrmrrrerrvnrererinns [vvene [ o | vervreens | 2FE | .. 565,452 | ... 121.046 | ... 605,228 | .................500,000 | ................551,973 |........ (8,851) 06/16/2011 | 03/15/2018
97381W  AJ 3| WINDSTREAM CORP 7.875 11/01/2017.....cccvevevererernrivervenineenens [ eovvene | [ wevervenns | W3FE | iiiiin.252,452 | ... 112.250| ... 263,788 | .................235,000 | .................248,786 |......... (2,361) 11/17/2011 | 11/01/2017
97381W AU 8| WINDSTREAM CORP 7.50 04/01/2023.........ccovveemrrrerireirneirerinerinens | eoneees o |1 L3FE | ... 318,000 e 105.000 | ..oocvvvnernes 333,900 | ..cccoerrrrn.318,000 | oo 318,033 | i 4,012 | oo (4) 06/16/2011 | 04/01/2023
980888 AD 3| WOOLWORTHS LTD 4.00 09/22/2020...........cooververmrrrerrrrierereneireninnnes | erene R| e | AFE | 1,033,570 | ... 107.916 | ... ..1,079,155 | ..............1,000,000 | ..............1,030,850 |......... (2,720) 04/04/2012 | 09/22/2020
983024 AE  O|WYETH 5.50 02/01/2014........ccovrrrerierirnierneniseiserierineessensseesseninnes | cevees NE 345104 | ...... 105418 ... 322,579 | .................306,000 | .................318,770 |......... (11,597) 09/10/2010 | 02/01/2014
98417E AK 6 [ XSTRATA CAN FIN 4.95 11/15/2021.......ovorevrerierineinnrisseiseiinsienes | ceveee Lo | W 2FE | i 1,025,290 | ...... 107.083 | ..o 1,070,827 | ..............1,000,000 | ..............1,023,209 |......... (2,023) 12/15/2011 | 11/15/2021
997575 ZZ 1|REGIONSLTDCD .o $SD 200,000 ...200,000 | .................200,000 | .................200,000 |......... 12/08/2010 | 09/08/2014
761056 40 7|RESERVE PRIMARY FUND CORPORATE.......ooomerrinerrinnines | oeeenne 1| 19,903 [ L 06/09/2009 | 01/01/2013
06985P AJ 9 |BASIC ENERGY SVC 7.75 10/15/2022..........ocevrmrirerrnrreirnnnnsrrennnes | eoveee [ [rovrnen T [ LAFE | ciiiii0.33,000 | oo 97.500 32,475 | 033,000 | 32,175 [ (C74:) ] - (0) 10/01/2012 | 10/15/2022
30251G AN 7 |FMG RES AUG 2006 6.875 04/01/2022..........coceoecerveercvmrenncerinrienennens | woveeee |R| o1 | LAFE | .....561,873 | ... 102.500 ..578,100 85 08/21/2012 | 04/01/2022
65409Q AZ 5[NIELSEN FINANCE 4.50 10/01/2020..........cccocosveneermneenernerirererneenneins | evvene [ [eovnera [ W3FE | i, 149,000 | ... 99.500 148,255 | .ooovvveeeen 149,000 | oo 148,255 | e (25 | I~ (0) 09/18/2012 | 10/01/2020
92552V AG 5| VIASAT INC 6.875 06/15/2020........ccccvvrrvmermmesmmnmninnrncnisnesemssnsnnnes | venene | oo | cvvennend [ WAFE | i 241,155 | i 104.500 ... 243,485 (240) 09/27/2012 | 06/15/2020
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cooverrecnisisennenee. XXX | s 156,873,319 | ..........143178,817 | ......... 147,926 8% | ............ 266,148 | ........ (1,221,104) 0 0 .. XXXoooor [ XXX [ XXX ] 1,951,460 | .........6,936,660 | ... XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37........ccoomeremrvmerrereneeieninneens | vereee | oo | cevireeens 2[AFM | s 3,746,848 | ........ 81.590 [ ...oovvrrnnee 3,728,114 | ............. 4,569,327 | ............. 3,859,940 |......... 96,154 MON... 08/16/2011 | 04/25/2037
12667F S5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035 AFM 1,034,758 | ......... 10,901 MON... 03/23/2012 | 04/25/2035
32051G SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35 AFM | e 1,786,077 .. 94707 | 2,025,799 | 2,139,015 | e 1,770,217 |......... 15,895 MON... 09/08/2011 | 08/25/2035
362257 AB 3| GSAA 2006-17 A2 SEQ FLT 11/25/2036. AFM MON... 06/09/2009 | 11/25/2036
362381 AA 3| GSAA 2006-12 A1 SEQ FLT 08/25/2036. AFM . MON... | . 06/09/2009 | 08/25/2036
36298Y AA 8|GSAA 2006-14 A1 SEQ FLT 09/25/2036. AFM | . ..854,254 MON... .43 06/17/2009 | 09/25/2036
466247 SE 4| JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35.........ccovverervrneererneirienenens | oviee [ [ vvirennns 2[AFM | s 3,789,557 | .......97.436| .............4,363,219 | .............4,478,059 | .............3,844,972 | ........ 99,766 MON... | covvirerine 11,348 01/31/2012 | 08/25/2035
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46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36..........cccovvvevrrrerierinciieninnniens AFM 79.500 | .oocvvrirnne 934,719 | oo 1,171,395 | i 928,011 |......... (1,717) [ o | e | eereenn 0480 | covneces 4.633 | MON... 03/25/2036
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........c0cervrmerrmrererenernerinnes AFM 681 1,284,766 | ...ooovcveenee 1,792,339 | oo 1,284,766 24115 | o | 200000.320 [ i 0.375 | MON... 09/25/2036
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033. AFM 78.172 ..4,163,164 .5,325,637 3954448 | o | i 134,095 | oo [ [ e 5.468 | e, 11.070 | MON... | ... 05/25/2033
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33 AFM 96.230| . ..1,969,154 | .. 2,046,299 | ..............1,833,419 | ......... 37,563 | covoeveerierineerineinns | veeenineisenienenee | e 0.750 | i, 9.371|MON... | ... 09/25/2033
76110W Y8 3| RASC 2005-KS6 M3 MEZ FLT 07/25/2035.........counieieiiniiisnsnisiseinnens AFM 87.653 | ..o 3,240,513 | .o 3,697,000 | ..ooviines 3,114,060 |......... 227434 | .o | v | 000000.690 [ oo, 20.472 | MON... 07/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........cocovvvriveinniscivniinnes | erienennenn27,101,531 [ XXX | v 25,430,237 | oo 31,878,974 | ............ 24,679,225 620,090 24,115 0 XXX XXX [ 81,127 ] 990,197 | XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
22545R CN 4| CSMC 2006-TF2A SVA2 SEQ FLT10/15/2021........covvrvvverririernriniinns AFM 97.558 | ..o 2,926,743 | .ooovvvrinee 3,000,000 | ...oovenen 2,876,585 | ..o | v 169,085 | ..o [ overneverineierennens [ v 0479 | e, 15.660 | MON... 10/15/2021
46625M MC 0|JPMCC 2002-C1 F SUB CSTR 07/12/2037 AFM 101.000 | . ..3,030,000 .3,000,000 ....3,000,000 |......... (35,625) [ ..vvverevereerreinneriens | cerirerirerineesnsninens | eennenn 8449 [ i -12.107 [MON... | ... 07/12/2037
52108H Q3 1|LB-UBS 2004-C7 D SUB AFC 4.886 10/15/236. AFM 103130 . ..2,062,600 | .. .2,000,000 | ..............2,013,597 |......... (7,653) [ cooevevereererneinvennins | vevvvrneirernsineeienns | vevennennn 886 [ e 4.145|MON... | ... 10/15/2036
590201 AB  5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21......cvvvevrvmirirererneerinineeiresinns AFM 97.940 | ..o 423,003 | oo 3,495,000 | .coovvvrnees 3,304,788 |......... 54,438 | ..o | e | e 0.751 | s 7.742 |MON... 07/09/2021
61745M N9 0|MSC 2004-1Q8 B SUB 5.19 06/15/2040 AFM 105.118 ..2,627,950 .2,500,000 | ..............2,531,651 | ......... (23,037) [ v | e | 5190 [ s 3.439 [MON... | ... 06/15/2040
69348H DP 0| PNCMA 2001-C1 F MEZ CSTR 03/12/203 AFM 101.457 | . .2,940,579 | .. 2,898,361 | ..............2,898,361 |......... (1,749) [ o | e | i 7150 [ 8.295| MON... | ... 03/12/2034
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........cccococvrirrnininscncisinincnninnes | veinnennn. 16,480,455 | . XXX oo | o 17,010,875 | ............ 16,893,361 | ..ccceeev 16,624,983 | ..o [ e 145,459 0 0 XXX XXX | eeeenene..51,988 | ... 458,463 | XXX | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
228452 AB 4|CRNPT 2012-1A A1LB CLO FLT 11/21/2022.......ccovvvrirrerrrerirecrenens 100.250 | ..ovevrennee 1,002,500 | ..coovvreenne 1,000,000 119 FMAN. | oo 6,412 | oo 11/21/2022
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 101.914 | . ..1,002,151 ...083,333 9 MON... | ... 10/25/2027
26223U AB 5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025. 100.000 | . ..1,000,000 .1,000,000 JAJO.. 01/15/2025
30605X AA 1[FWAY 2012-1 A2 ABS 4.21 10/15/2042 101235 . ..1,514,866 .1,496,386 MON... | ... 10/15/2042
404225 AE 4 |HSART 2012-T2 A2 ABS 1.99 10/15/2045..........oevvvvrvernrierriiniirernnis 101.287 | . .1,012,870 .1,000,000 3 MON... | ... 10/15/2045
45112A AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043 . 101.867 | . ..1,018,670 .1,000,000 11 JAJO.. 01/25/2043
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029..........cccouviererimirrernricriseircennes . 101.094 | . ..1,863,975 .1,843,809 19 . MON...| ... 08/20/2029
96032U AA 1| WESTR 2012-3A A ABS 2.50 03/20/25.......cc0civeiiviiiiniiiniiirerisrisinens AFE 100.188 | . ..1,001,875 .1,000,000 (1,319) [ v | | eeeennn2500 | v 2513 |MON... | ... 03/20/2025
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ..9,416,907 .9,323,527 (1,162) 0 0 XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cocuiiiiiniiiciniiininiiiissessssnssisnnes | e 203,776,854 | . XXX ..208,731,339 .201,274,680 | ..........198,552,846 | ..........818,061 | ........... (456,716) 24,115 0 XXX...
Hybrid Securities - Issuer Obligati
05518T 20 9|BAC CAP TR VIII SER Z 6.00 08/25/2035 .3FE 25.130 00628,250 | ..o 25,000 | .ooorrrirnnns 625,016 | ...ccvonee 08/25/2035
08449Q 20 3|BERKLEY WR CAP T 6.75 07/26/2045 .2FE 25.240 378,600 | ..o 15,000 | oovovririenes 370,511 |..cooeuee 36 07/26/2045
22080R 20 6|CORTS-PECO ENERGY 8.00 04/06/2028 .154,050 | .. ....5,000 | ... ..120,638 | ......... 70 04/06/2028
590199 20 4|MERRILL LYNCH CAP TR K 6.45 12/15/2066............cccovvererrnrirernrines 623,250 | .. ..25,000 | ... 623,116 | oo 4 12/15/2066
59024T 20 3|MERRILL LYNCH CAP TR 11 6.45 06/15/2062...........occorvererenrrerirnns 497,400 | ..o 20,000 | cooovrrrrrirs 494,736 | ..oovevenee 4 06/15/2062
61753R 20 0| MORGAN STANLEY CAP 6.45 VIII 04/15/2067. ..25,000 ..616,945 | .o 72,948 | i, (3) 04/15/2067
4299999. Hybrid Securities - Issuer OblIgations...........cocoeeiiriiriiiscnissnsssscsnsssesnsnerseesssnsessesssnsenssenes | senerneennnni2y809,000 |0 XKXoiiivnn . 115,000 | ... 2,850,961 111 0 0 | XXX [ XXX | XXX ] e 13,828 | .. 185,689 | XXX e XXX......
4899999. Total - Hybrid SECUMHIES. ... cvvueverressrisrrieriieriseisssnisssrsssnssenessessssnessesssnsssssessssnsssessssssssssssssssnssssssensssssns | ooneseensneess2y879,000 [ oo XXewwrnens | eervennrnnnn2,902,800 | coviovivviinnns 115,000 | oo 2,850,961 11 0 0 [ XXX [ oo XXX | XXX i 13,828 | i 185,689 | Lo XXX [ e XXX......
Totals
7799999. Total - ISSUEr OBlIGAtONS. ......cvvuereeriirirserssrrssrsserssssesssnsssrssnsenssssesenssssesssnssenssssssnssssessssssenssssssnsssssssees | seennnen 407,788,128 oo XXX eirinee [ cornnennst 424,154,145 | .......... 383,280,817 | .......... 400,467,508 | ............ (2,909,352) 0 0 XXX XXX [ s 4,852,693 | ....... 16,414,581 | ... XXX.ooooo | e XXX......
7899999. Total - Residential Mortgage-Backed SECUMIES..........ourriiiniiiniiisriisnsssssissrississnssesssrssssnsesssnssssessees | aeeennens 126,201,465 |00 XXX oiviiien | covivninns 125,792,239 | ......... 127,972,524 | .......... 122,205,198 | ..........551,913 | ... (584,630) 24,115 0 XXX XXX [ s 380,430 | ...oo... 4,331,500 | ... XXX.ooooi [ e XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES. ........ocvveiriniiiisieicscsisssnsnessnscesssnsessnsnenennee | seenenennen 28, 116,457 | XXX oo ....29,328,062 ..28,312,330 ) 0 0 XXX XXX... 130,3%4 | ......... 1,366,541 | ... XXX..ooo. | cenee XXX......
8099999. Total - Other Loan-Backed and Structured SECUItIES...............cccuevererereicrereiceeieceereceeeceeevereevereees | eeveeenn 44,558,671 | L XXX ... . 44298194 | ... .. ) 0 0 XXX XXX... 513,882 | ......... 1,528,664 |...XXX...... | ..... XXX......
8399999. Grand Total - BONAS...........cvvrvrereriierireriiinirnsiersnieeessssissesssssssssessessssessenssssessesssssssnssssssssanssessesssnens | sverererss007,264,716 | e XXX vvvis | vovevines 624,934,772 | .......... 579,073,848 | .......... 595,283,230 | .........1,334,169 | ........ (4,066,442) 24,115 0 XXX XXX | s 5,877,399 | ....... 23,641,286 | ... XXX...... | ceoee XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02005N 60 5|ALLY FINANCIAL INC SERIES G 7.00%.......cceureverrrereenes | o JROTRN IS 67.160 199.094 | i 13,371 ...982.156 | ...covvrerinncn 65,962 | ..ooovrvrerirns 21,088 | .ooeeeeeirerieniens | cerieeeieniens 4,701 (7,717) . (7,7117) P5LFE... | 01/12/2009
172967 GD 7|CITIGROUP INC 5.95 12/29/2049..........cccovrvrrvrrrvinerrerinnnns [ ovirns <. |...1,000,000.000 |.......e0.....1.00 | ... 1.000 ...100.550 10,247 B9 [ | e 69 | P3UFE... | 10/22/2012
313400 64 O|FREDDIEMAC Y B8.55......ccomivermierieiiierieriesenscesssisenies | ceveees v | e 5,000.000 |..............25.00 | ...... 0.300 | .ovvevrrrrernennn 1,500 | e 1.640 125,000 | covvvierrmerrnerienens | erreriensrseesssinsniens | sersenienseessssnene | e | cernsesessessessenes | e | oeeens 0 P6UFE... | 09/25/2007
313400 66 5|FREDDIEMAC W 5.86.........oovvririiriiiniiesiieeiesissesssnsins | cvveees JUOPRN I 20,000.000 |..............25.00 | ...... 0.350 | .ooverivirenennnn 7,000 | e 1.500 500,000 | ..cveeiirriiiiriiieiis [ e | s | e | e | s | e 0 PBUFE... | 04/11/2007
313400 67 3|FREDDIEMAC V 5.57 ... | ceveens v | e 15,000.000 | ..............25.00 | ...... 0.305 | oo 4,575 | 1.850 375,000 | .oovevvirrirrirriienns [ e | e | e | e | s | e 0 P6UFE... | 01/23/2007
313400 69 9|FREDDIEMAC T B.42........ooerieerreeeeceeseesereessesssiessesnes | evveens 5,000.000 |..............50.00 | ...... 0.300 | .ovvvrriiernnnn 1,500 | e 3.180 250,000 | ..ovvonernenieinerinnes [ e | e | e sssessies | seseeessesisessensnns | srsessseessesiseesns | s 0 P6UFE... | 07/12/2006
313400 73 1|FREDDIE MAC R 5.70. RN B 4,000.000 200,000 | oo | s | e | e | e | e | e 0 P6UFE... | 10/30/2001
313586 88 5|FANNIE MAE H 5.81......ccoiviriieieiirieriesiseseseesssisenins | ceveens 13,000.000 647,400 ..(1,580) .. (1,580) P6UFE... | 03/04/2005
36186C 50 9|GMAC INC 7.375 12/16/2044............coovvvinrvcinernrinnienns [ [ [ e 9,474.000 225,867 . 17,468 32,956 | oo (3,502) 29,454 RP4UFE | 06/16/2011
369622 47 7|GE CAP A 6.4506/15/2046.... RO I 5,000.000 124,250 | oo [ e 8,063 (68) (68) RP1UFE | 06/12/2006
38144X 50 0|GOLDMAN SACHS GP B 6.20 B JOOTRN I 25,000.000 625,000 38,750 ..24,750 24,750 P3UFE... | 10/21/2005
414567 20 6|HARRIS PFD CAP A 7.375. wooe | eeeed,100.000 | .........n25.00 .....25.210 | i 103,361 [.....25.210 | i 103,361 | i 103,153 [ e | e 13959 | [ (164) . (164) P2UFE... | 04/27/2004
46625H HA 1|JPMORGAN CHASE & CO 7.90 4/29/2049. . |...1,000,000.000 21,088,750 | 13,386 | i 79,000 [ s | s | i (4,918) . (4,918) P2UFE... | 10/13/2011
524ESC 63 9| LEHMAN BROS HLDG G 3.00........covverevrerinrernnrnreesnrsenenes | eoveries [ene | vrveen 23,000.000 | ..ovvrerereed0.10 [ | e [ e | e | e 581,093 [ .o | v | s | e | e | o | e 0 P6LFE... | 12/01/2004
524ESC 70 4|LEHMAN BROS HLDG C 5.94.... RO I 4,000.000 | ..oovrerrre50.00 [ oo | e [ e | e | e 187,000 | ovoveerererieerienins [ errerireeeneesnsinsniens | eereessesensesesssnsens | onsesessessessensnes | e | s | oo 0 P6LFE... | 05/17/1999
524ESC 72 0|LEHMAN BROS HLDG 6.50........ccvuurrererirrereeineinseriseines | ceveeees JOOTRN IO 8,000.000 | .vvervverrern0.10 | coiioiiieiiies e | e [ e | e 200,000 | ..ovvoeereeieireiinees [ e | e | e | neeeeessesseiensnns | sriessseessesessenns | e 0 P6LFE... | 08/20/2003
65339K 30 8|NEE-CALLO1/13 A 6.60 10/01/2066 e 10,000.000 | ..............25.00 |.....25.000 | .................250,000 |.....25.020 | .................250,200 | ....oorverneee 250,000 16,500 | ..o [ e | v | e | e 0 P2UFE... | 09/11/2006
693475 AJ 4| PNC BANK CORP 8.25.........ovviiererinriseriesieseneessssissnns | ceveees ... |..1,000,000.000 |.... ...101.750 ...1,032,250 A1,250 [ oo | e (729) (22,445) (23,174) P2UFE... | 12/14/2011
742546 AA 2| PRINC PROT PRETSL 12.....iiiriiniieiineinseiseiesieseennes | ceveens [ I 500,000.000 |...............1.00 | ......1.000 | .................500,000 | ...... 0.966 500,000 ..28,350 28,350 RP1LFE. | 12/09/2003
78442P 60 1|SLM CORP VAR RT 01/16/2018........ccoueremerirererneereeesennnes | cvvvis RO I 10,000.000 | ..............25.00 |.....18.760 | ................187,600 |..... 23.472 246,500 T1577 | s [ e | ceresesenisseneniens | ceessnessessnsees | s 0 RP3UFE | 03/03/2006
998794 4F 5[CIB STATUTORY SER A.....oiiiiiriiriiiierenineienssiseeeniens | cevenins v | e B94TT3 | 1100 1,000.00 | oo | e | eeveeeeeeieens | e | oo 366,656 (1) [ oo | e 366,655 | ..o (366,656) | ....cerververernine P6*U...... 01/14/2010
998794 4G 3|CIB STATOUTORY SERB....ccvuuiviriririiininniiserienissisnnins | cvveens e 1,000.00 | e [ L | | 28,844 [(1)] RO OO 28,844 | ... (28,844) P6*U...... 01/14/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . . 5,094,761 ... XXXeooo | corvinnrnnnns 5,404,981 | .o 8,627,851 | . 36,925 224,868 0 75,797 (30,795) | ..ovvene 395,499 | ..o (350,497) | covvovrieriens 0 . XXX.o. [ XXX
8999999, Total - Preferred SIOCKS...........cu.riiiiiciieiiic s | v 5,094,761 | .. XXXoo. | v 5,404,981 | ....cccovenee 8,627,851 | . 36,925 224,868 0 .75,797 (30,795) | .......... 395,499 | ............. (350,497) | ccvvvvcrvrrirnnns 0 |.XXX.... [ ..XXX.......
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00206R 10 2 | ATET INC....ouivirirrirceieieiieeeeeesess ettt sss st | ceneeens 20,500.000 691,055 | ........33.710 | v 891,055 | o 624,306 | .............. 36,080 | ..oovvrrireereninnines | e T35 | e | e 71,135 | e [ 08/05/2011
002824 10 O [ABBOTT LABORATORIES......cooeeeeeeeeeeeeeeeeeeeeerereeeeeseseesseseeseseseseesesssesen | oeverans 9,100.000 ..596,050 465,798 18,291 | oo [ 84,357 | o | e 84,357 06/27/2011
00508B 10 2 [ ACTUATE CORP.......cooirvmeririrrireeiseiesiesiessseesssssssssessesssssssssssssssssnsnns | ovesens 23,073.000 ..129,209 . 142,236 o (4,489) | s [ (4,469) 12/17/2012
01877R 10 8| ALLIANCE RESOURCE PARTNERS.......c.covvumriiieireriniinseieeiseissesssssesssnns | eovseens | eone | woveverenens 14,090.000 | c.oovevurrirciiriinnns 818,043 | ........58.058 | .cooovrrerrirriis 818,043 | ..o 750,405 | ..ovoevierieeineienns | e | oevsesessssinsiessnnes | seissiiesiend 67,638 | ..oervrieisrieciins | e 67,638 11/15/2012
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO......ovvoeverririecrienirenneeiinins | vevirene | ene | evveveriens 12,581.000 | coovvoeviriiciiinns 153,614 .1563,614 .145,056 1,725 | i | e 18,904 | ..o [ e 18,904 12/17/2012
02665T 10 8| AMERICAN HOMES 4 RENT CLASS A.....cooovvurimrererieeseesssisessensesiseens. | coveeens 50,000.000 ..755,000 ..755,000 .750,000 5,000 5,000 11/14/2012
037833 10 O[APPLE INC.....ootiieiiieiiceeess s sssesssssssnsenss. | nevsses 1,000.000 532173 | ..B321473 | 532,173 | oo 523,075 | .o 9,098 | ..o | s 9,098 11/16/2012
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.......c.vvuurmerirnrireerenieierieiinns | ceveees 2,523.000 111,819 111,819 ....121,031 9,362 9,362 12/17/2012
060505 10 4|BANK OF AMERICA CORPORATION.........oevuuiiriciiiiienisiinsissiiesienies | oeveiene [ | evvienenns 245,000.000 | .vvverrireiiinen 2,844,450 ...2,844,450 ..2,529,426 9,800 | v [ i 1,482,250 [ ..o | e 1,482,250 10/25/2011
06985P 10 0 |BASIC ENERGY SERVICES INC........oevuiriirierireririceierinerieneesssenisnesssnens | ovevene | o | ovvevenninns 10,392.000 | oo 118,573 | oo 11410 | oo 118,573 | oo 201,972 | oo [ s | e | e 51,137 | 89,677 | .overvrivrrin (38,540) 12/17/2012
118255 10 8| BUCKEYE TECHNOLOGIES INC........ovvuuierericrirerineireeissieniesieseseessnins | ceeeens 3,609.000 ..103,614 .103,614 105,120 |..oovvernene 710 oe(1,508) | e [ e (1,506) 12/17/2012
140288 10 1| CAPLEASE INC.....ovoiviciiiieieeteeeie st ssssssnsens | evienes 20,133.000 112141 112,141 106,876 1,510 5,264 | .o | e 5,264 12/17/2012
14149F 10 9| CARDINAL FINANCIAL CORPORATION.......ccuumrerrireermrirerseesssensensseeesenss | sevsnens | ene | eeveeersens 11,628.000 | c.ooeveverrierinnes 189,536 | .........16.300 | cooooveririrrirnns 189,536 | ..ovevrirrieris 136,122 | ..o 2,038 | .o [ 57,100 | coooevereereeineirerins | e 57,100 12/17/2012
166764 10 0| CHEVRON CORPORATION.......cooiirririrrrireirneseiessssesessssssesesssssssssssnensens | ceenens 3,500.000 ..378,490 ..378,490 .362,180 12,285 6,090 | .o | s 6,090 12/06/2011
17243V 10 2| CINEMARK HOLDINGS INC. s | e 5,480.000 ..142,370 .142,370 114,379 3,980 | v [ 35,103 | oo | e 35,103 12/17/2012
19259P 30 0| COINSTAR INC....coovrireimrircrineiieceieeieenns 1,403.000 72,970 72,970 78,892 | ..o, 8,988 12/17/2012
19624R 10 6|COLONY FINANCIAL INC 28,000.000 ..546,000 536,791 11,200 9,209 12/21/2012
20825C 10 4| CONOCOPHILLIPS 7,000.000 ..405,930 382,635 | ..cccovivnnee 18,480 | covveeeerierierineens [ e 15,140 06/27/2011
22002T 10 8| CORPORATE OFFICE PROPERTIES.........ccocommiimriierereerineinseseiieesissisennes | coveeens 4,661.000 ..116,432 118,553 1,282 3,081 | oo [ 24,445 12/17/2012
227046 10 9|CROCSINC 5,246.000 75,490 ...86,875 (11,385) (11,385) | . 12/17/2012
24702R 10 1|DELL INC..cooovvvvirriirinne 60,000.000 ..608,400 . 571,826 A,800 | covoereirnrinerienies | e | e 36,574 | oo | e 36,574 11/16/2012
25659P 40 2 [ DOLAN COITHE........iiiiiiriirieiierieeississiie s ssiesssssessesssssesensennens | oveeens 24,493,000 95,278 95,278 152,423 3442 | . 58,361 | ..o (54,919) 12/17/2012
263534 10 9|DU PONT (E.I) DE NEMOURS. 5,500.000 ..247,382 ..247,382 .256,740 9,350 o o(4,408) | s [ (4,408) . 12/08/2011
278715 20 6|EBIXINC 6,182.000 99,654 ....99,654 113,440 435 (13,786) [ ..veevrvrerreierrnnies | veeee (13,786) 12/17/2012
292218 10 4|EMPLOYERS HOLDINGS INC......ccovivriermrireenerisisinesiensesssseesssssssssesssenes | seveens 5,062.000 ..104,176 ..104,176 01T RN IR 12,260 | oo | e 12,260 12/17/2012
29275Y 10 2|ENERSYS e | oerienes 2,757.000 ..103,746 ..103,746 9,949 9,949 12/17/2012
320209 10 9| FIRST FINANCIAL BANCORP.........coovierirrirriirrisrienieressesssssesssiesssenessens | oveies 5,006.000 73,188 | 10014620 | oo 73,188 | v T1567 | e 1,621 [ | e 1,621 12/17/2012
337915 10 2| FIRSTMERIT CORPORATION.......oevureimiimirieriesiseisesissisessesesesesenssssenas | sevsees 5,113.000 72,553 12,553 | e 71,057 | 742 1497 | e | e 1,497 12/17/2012
369604 10 3| GENERAL ELECTRIC COMPANY .....ccotiirirmiiieirerisisessssisisesiessssssesenssnsane | vevsenes 35,000.000 ..734,650 ..734,650 627,300 6,650 23,800 107,800 107,800 . 08/17/2011
370334 10 4| GENERAL MILLS INC.....oovirrirceriinirieriresiseessesssisessesssssessssssssssensenssnne | sevsens | ene | eeveeereens 15,000.000 | coooevevernrirennna 606,300 | .........40.420 | ..cooovvrvrririri 606,300 | .ooovvrereiinns 554,200 | .....ccoovnnee 19,050 150 | oo [ e LIV [ 08/17/2011
378967 10 3| GLOBAL CASH ACCESS HOLDINGS........ccovvuurirrircirneirseessersenisesessnsseens | eevseens | ene | eeveerinns 16,190.000 | w.ooeverereiiciinnes 126,930 | ooveeer 7840 | oo, 126,930 | coooeirrinrireeenenn 93,185 | s [ | e | s 33,764 | oo | e 33,764 12/17/2012
391164 10 0| GREAT PLAINS ENERGY INC.......ocoiremirerirerirereeissiseriesieseseessniasensns | cereens 3,793.000 77,036 77,036 2,646 (3,828) [ o | s (3,828) 12/17/2012
39153L 10 6| GREATBATCH INC.....oovoiiieiiciieeiieeseeiseiseissssiess st esissessssssssssenssenes | seviees 3,241.000 75,321 75,321 | v 71807 | e 3514 | oo [ e 3514 12/17/2012
431571 10 8[HILLENBRAND INC......coooiiiriiiiiierisineisieisssiesessssesesssssssssssessssssssenssssane | sevsnes 3,726.000 84,245 84,245 ...78,402 690 5,843 5,843 12/17/2012
450828 10 8|IBERIABANK CORPORATION.......ccoivimrirrimmriaerierssenesesesesssssssessesssessseens | sevsees 2,573.000 126,386 | .......49.120 | oo 126,386 134,710 875 2,934 12/17/2012
451055 10 7 |ICONIX BRAND GROUP INC......ccoiimmriiineiierineisseesseisessesiesisseesssisessas | ceveees 3,950.000 88,164 88,164 | oo T2AT6 | coovoeseisvinnriines | eevneiieensensnnneens | eonnrsernensennnnne | oevennnennene AT i | e, 19,147 12/17/2012
452308 10 9|ILLINOIS TOOL WORKS 5,500.000 ..334,455 ..334,455 .254,815 10,120 ....77,550 12/08/2011
457685 10 5{INNOSPEC INC.......ovuuiiiriirrireiineieiiesiesisessssisse st ssssessssssssins | aevsees 3,759.000 ..129,648 ..129,648 .105,120 6,874 .. 19,772 12/17/2012
458334 10 9[INTER PARFUMS INC.....cooiiririiiririieireieierisiesessssissnssssssssssessessssssensnes | nevsenes 5,681.000 110,652 | ... 19.460 | e 110,552 | oo 114,561 | ........ 454 1,524 19,420 12/17/2012
478160 10 4| JOHNSON & JOHNSON.......coouivmirimrirrireesseiserieniesseessssssssessesssesssenss | sevsees 8,200.000 574,820 | ........70.100 | .ovvvvrevrrrerinns 574,820 522,509 19,680 37,064 10/26/2011
492914 10 6| KEY ENERGY SERVICES INC......covvvriirireiieineirseiinsisesesesiseisssssssssensins | eevnens | ene | svesessinns 11,946.000 | ooooevvnrirriieris 83,025 83,025 158,461 (G ET) | — 23,865 (65,021) 12/17/2012
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502403 20 7|LTX-CREDENCE CORPORATION.......cccvtiumririmirnirressriensiisenisenesensssnesenins | sevevene | ene | eeveeeniens 18,796.000 | ..oovevvvvniiciiinns 123,302 | oovrerne 6.560 | ..ovvorririiiins 123,302 | v 131,514 | oo [ e | e | e 18,224 | ..o | e 18,224 12/17/2012
55272X 10 2 [ MFA FINANCIAL INC......coiivmririiieiieniseneesesssessessseissessssssssssesssssssnsas | eesean 25,000.000 ..202,750 8.110 202,750 | ......... 194,085 5,000 8,665 | ..o [ e 8,665 11/15/2012
559079 20 7 [MAGELLAN HEALTH SERVICES INC.......coovuriiiirrieierineiesisisissssssesssnene | veveenes 2,824.000 .138,376 148,544 3,705 6,751 | ..... (3,046) 12/17/2012
576323 10 9| MASTEC INC.....oorrererriiriesiesieeiseesssssse s ssssssssessessssssssnsssssnns. | sevenees 5,647.000 ..140,780 16,857 [ oo | e | s | e 39,666 | ...oovvrnerrrieiierins | e 39,666 . 12/17/2012
58319P 10 8| MEADOWBROOK INSURANCE GROUP........cccooviivriiriierieserseiseisssisesiens | cenvees | e [ oevireniin 16,257.000 93,965 | ...ee0.n.5.780 | o 93,965 | e 122,208 |..coovoen. 1,376 (4,019) [ e 28,792 | oo (32,811) [ v [ 12/17/2012
594918 10 4| MICROSOFT CORPORATION.........evuirimrimiirriinriiensreniseesessssssssenssensssness | sevivene | ene | eeveeeriens 15,000.000 | cooovevvrienririiene 400,646 .383,307 12,450 | oo [, 11,246 | oo, 12/08/2011
595137 10 O MICROSEMI CORP.......coouieriireisineiiesiisesieesseise s ssessssisssssssssssnns | sevsees 6,215.000 ..130,764 .126,983 3,781 3,781 . 12/17/2012
628351 10 8 MUTUAL RISK MANAGEMENT LTD......ocvuiriiirireierinnieirenisisersiessssessenss | seveees R e 140,000.000 | ...voveererrirrinrieennirreres e [ s | e 14177 | 126 | o 140 | e (U] [ Ui 05/06/2002
653656 10 8| NICE SYSTEMS LTD-SPONS ADR........ovvmmvimrireemnisirnersenssesessessssssnies | seveens R. 4,227.000 ..141,520 .134,233 w(2,792) | e [ 12/17/2012
670872 10 0|OM GROUP INC [ IO 4,595.000 ..102,009 . ..97,644 6,043 | oo [ e 12/17/2012
678026 10 5|OIL STATES INTERNATIONAL INC.......oovvvmrrririrririrererienrnesieneseessseisnnens | cerenens 1,470.000 105,164 | ........71.540 | oo, 105,164 | ..o 113,099 | ..o 205,509 | oo [ 12/17/2012
68213N 10 9| OMNICELL INC 6,583.000 97,889 ...97,889 ...90,090 7,799 12/17/2012
685564 10 6|ORBITAL SCIENCES CORPORATION rrteerens | e | e [ e 12,430.000 | ..oovvevrcicrcine 171,161 .AT71,161 | AB3BT | oo [ e [ | e 12,492 ) 12/17/2012
693475 10 5|PNC FINANCIAL SERVICES GROUP...........oevemreierinirneensrisnriensessseesssnins | seviiens | ene | eeveeeriens 13,750.000 | coooevuevrriceinnas 801,763 | .......58.310 | cooovvvrrrriririns 801,763 | oo TA3,850 | ..o | ceerrerisssiseniesiesens | v | s 57,912 11/14/2012
716748 10 8 |PETROQUEST ENERGY INC......ccoviiriimririrrinisirsiersniseiesississssssesssssene | vevsenes 21,152.000 ..104,702 ..104,702 138,828 |...ccvvnuee. ) 12/17/2012
718172 10 9| PHILIP MORRIS INTERNATIONAL.......ccorvuuiririrerereesrisrierieneesessensssnenns | ceveens 6,500.000 ..543,660 ..543,660 466,570 5,525 20,540 12/06/2011
740585 10 4|PREMIERE GLOBAL SERVICES INC 7,783.000 76,118 76,118 1212712012
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC.. 5,229.000 .104,737 12/17/2012
742718 10 9| PROCTER & GAMBLE COMPANY........ccoieurrimirmerieseseessnissessessssssnsssenss | sevsees 9,391.000 ..637,555 20,764 06/27/2011
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST.......cccvvvnirvineierseiensernninees | veveeens | eone | covernnis 11,461.000 | oooovvevercieriinee 152,546 135,624 1,928 5,992 12/17/2012
781270 10 3|RUDOLPH TECHNOLOGIES INC..... 7,786.000 ..104,644 ...81,302 12/17/2012
85571B 10 5| STARWOOD PROPERTY TRUST INC......ccoviuiiniiirnrireieineisninsnsiseisninens | vrerens | eve | eeverennine 15,000.000 | .ooovevvrcereriines 344,400 319,866 8,100 11/15/2012
871829 10 7| SYSCO CORP.....otviuierierieeirisrieiiessiessiesies s ssesessessesssssssssinssine | vevinens | ene | eeveeeriens 19,000.000 | cooovvvvrienririienn 601,540 20,520 08/17/2011
879369 10 6|TELEFLEX INC 1,203.000 85,786 1,403 . 12/17/2012
884903 10 5| THOMSON REUTERS CORP.........ootuiriiniinniiciienisiniisiissiisssesississsiies | ceviiens | ene | evveesiiens 18,000.000 | ..o 523,080 19,584 .34,260 10/26/2011
891777 10 4| TOWER GROUP INC.......coooiemriiimeriesienieeisssssensesssessessssssssssssssssssens | sevsees 7,535.000 ..134,045 165,425 |...oocoonen. 4,191 .21,276 12/17/2012
90187B 10 1| TWO HARBORS INVESTMENT CORP.......c.osterrriiirerieiieeireiiseiseisssssenes | eveinn 25,000.000 ..277,000 . IR 257,728 13,750 11/15/2012
903236 10 7| URS CORPORATION.......cooumrimrimmiiimriiieienissisissessessienssesssssessssesssessiens | ceveens 3,108.000 122,020 | .........39.260 | .coooovirvrirriris 122,020 | oo 111,856 | ........ 568 1,501 12/17/2012
92046N 10 2| VALUECLICK INC.....oouiirrireieieiiesiesiseesssisse st isesssssssssssssnes | soneeens 7,435.000 L144313 | 19410 | s 144,313 133,182 12/17/2012
976657 10 6 WISCONSIN ENERGY CORP........ccovrrrirriiiinirnieisessiessssiessessssissssssssssnns | vevsenes o | e 16,000.000 | ...cooveereicrciriene 589,600 . 589,600 | ......... 499,920 19,200 30,240 10/26/2011
G0229R 10 8 |ALTERRA CAPITAL HOLDINGS LTD.....cvumreriereiermeriereresesseesssissensensens | eveeene R. 6,031.000 170,014 | 28190 | s 170,014 | e 130,942 | ..o 3,138 | s [ 28,004 12/17/2012
G0464B 10 7| ARGO GROUP INTERNATIONAL HOLDINGS..........coovviirnriniererireisninsiienens [ v R. 4,778.000 ..160,493 ..160,493 141,310 1,981 | o | e 20,495 | .ooovverieneieiens | e 20,495 12/17/2012
G29183 10 3 |EATON CORP PLC . v | s 11,500.000 | oo 623,070 .503,930 17,480 122,475 122,475 . 12/08/2011
G9319H 10 2| VALIDUS HOLDINGS LTD.....vveurereirmrineinserensessessenssseesssssssesessesssesesssssas | eseenne R. 1,558.000 53,876 | ... 34.580 | v B38T6 | 42,648 |.............. 1,558 4799 | o | s 4799 | s [ 07/25/2011
H27178 10 4|FOSTER WHEELER AG.........coccoeviiieereieteieteiecsee e sisisniens | eveins R. 5,196.000 ..126,367 L1287 [ ....13,495 | I 12/17/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............ooeuerrieirniniisiesiesnnesiesiscesississnnnns | coveeisnissenanes 21,778,519 20,359,802 61,643 356,695 0 3,056,265 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63654U 10 0| NATIONAL INTERSTATE CORPORATION........coovuerirerienireersrinnrserirenenee | eerveee | vene | vveens 2,510,000.000 0.000 09/16/2002
63655# 10 2| NATIONAL INTERSTATE INSURANCE........coccosiuirimrincrineiseniseinensenineens [ eveeins | eeen | eevieens 500,000.000 | ...covnrernrinne 10,925,324 | ......... 21.850 6,641,936 | oo [ e 1,100,000 [ .oocvvnverirerieriinees | erieninens (RVK ) | I .(532,633) . 01/01/1999
89684# 10 2| TRIUMPHE CASUALTY CO...ovvrvirriiiieieieirneiesesisesesssssssssssssssssssesssssnes | wonenies | reee | overersnnes 75,000.000 | oovcriiiinne 16,462,385 | ....... 219.500 | .ooovvreren 16,462,385 | oo 12,990,027 | .ooveeerieriercirens | e 1,600,000 | ..ocovoeriiiririeiies | e (141,190) | oo | verrveieninns (141,190) | coovreveirenieieninns Ko 01/01/2006
92206# 10 5] VANLINER GROUP INC COMMON STK....oiirmmrrnsrrereseesssnissrsssninse | soreens 2,000.000 127,799,735 |...63,899.870 ..136,935,152 | ... | i 18,000,000 [ ...oivesnineriinniinins | v (19,574,563) | ..vvoovvrinisrissiiinnns | covinninns (19,574,563) S 07/01/2010
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates.............cocoiiriieiieiiiicsieee e eisisniens | evseneisesnenns 155,187,444 | ....... XXX...... ..160,156,415 | ...... 0 20,700,000 0 (20,248,386) 0| (20,248,386) L XXX..... XXX
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Common Stocks - Mutual Funds
464287 46 5|ISHARES MSCI EAFE INDEX FUND........ccooiiumeirerireirenineiserississsisseesssnens | ceveees 7,464.000 424,403 | ........56.860 | ...ocooorrriirrris 424,403 | .o 606,673 | .....ccoonve. 13,126 | oo [ e BATIN | o | e BATIN | s [ 1212712011
561911 10 8| MANAGED HIGH YIELD PLUS FUND INC.......c.ceovvimrireinnieinnnsirennsinsennins | veveres [ eoee | coverinninns 10,000.000 21,400 21,400 150,000 |...ccrennee 1,880 100 06/11/1999
761396 30 8|REVENUESHARES SMALL CAP FUND........coccoviiemiierieriieinseriessssssneninnes | ceviens 3,548.000 132,837 | ... 37440 | o 132,837 | ... 122,974 1,175 431 9,863 04/12/2012
922908 55 3| VANGUARD REIT ETF.....cooiiiiiiiiiniineiieeississeissssissssesssssessessesssssssesssens | eeveeees 4,694.000 ..308,865 | .........65.800 | ..cocoovrrriiririns 308,865 | ..ovrvrririiinas 261,862 | ...oocvenees 10,998 | covvoieierieeeeis [ e 36,613 | oo | e 1212712011
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.........cccosvuuerimmmimmnirimirneeserenmrineneninnes | eovvrens | eene | wovererenens 10,529.000 | cooovevrvenririienn 423,476 .423,476 440,143 | .............. 10,402 29,938 12/27/2011
45409B 88 3|1Q GLOBAL RESOURCES ETF.......ccsviueiuerineireesseiseisessesssseesssssssisssnsns | sevseees 9,861.000 ..299,972 1299972 | ......... 295175 3,602 5,307 15,320 | oo 23,666 U 1212712011
73935X 10 4 |POWERSHARES DYNAMIC MKT PORTFOLIO........cooviverineirerineisersierisnies [ ovnns 26,391.000 1,287,353 | ........48.780 | .cccovvvrinnee. 1,287,353 | oooeveriin 1,341,628 |....ccconce. 22,900 204,794 204,794 | oo Ui 12/27/2011
73935X 30 2| POWERSHARES HIGH YIELD EQUITY DIVIDEND.......ccovveiienimiininssressninnes | nvneens 29,947.000 ..281,801 281,801 .. 402,906 | ..o, 12,208 4,792 4,792 [V 12/27/2011
9299999. Total - ComMON StOCKS = MULUAI FUNDS.......cuuiiriieiie e 3,180,108 ...3,180,108 | ... ..3,621,360 4,777 77,252 402,435 | ..o 45,258 | i 357,177 XXX XXX
9799999. Total - Common StockK........cc.eeirniienes 180,146,071 |....... R0, S 180,146,071 | .o 184,137,577 | .o 66,420 | ......... 21,133,947 | o0 | (16,789,686) | ..............432,693 | ..cccoo..u. (17,222,378) | ..oovvvrevvririnienad 0 |..XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1........oiuuriririiieisieiiistiseis st | fsnssssssssnssssenas 5,094,761 |...... XXX.oone 5,404,981 8,627,851 36,925 224,868 75,797 (350,497) XXX XXX
...185,551,051 . 192,765,428 |............... 103,345 | .......... 21,358,814 | .oocvvviecnnd (16,713,889) | . (17,572,876) XXX, XXX
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Bonds - U.S. Government

911759 KD 9|HUD-HSNG URB DEV 5.42 08/01/2028 1,042,325
0599999. Total - Bonds - U.S. Government 1,042,325
Bonds - U.S. States, Territories and P: ions
452152 NZ  0|IL ST-A-PREREF 5.00 03/01/2022..........c0cerermrermrreererierirereseessnisssssesiesssesssesssssssssssesses | sesesssessesns 05/24/2012 | Def MENE..oo vttt | erbeerientenes 315,000 | .oovvoevrcrirneeeierere s 315,000
452152 PC 9| IL ST-A-UNREF 5.00 03/01/2022........c0uiirmeriraeessenssssisssrssensssssensssnssssesssnsssssssssssnssssessess | sosesssesssenns 05/24/2012 | Def TIENE. .ttt st | erbnnsenntenes 1,285,000 1,285,000
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........vvvreririiiiineiriisririsesessssesssssssessssenes 1,600,000 1,600,000 0
Bonds - U.S. Political Subdivisions of States
044825 BX 4 [ASHTABULA SD SRS 2012 4.00 12/01/2023.........coevereeiirisieieieie e ssssessaennns .... | 01/24/2012 | ANCORA ADVISORS LLC 1,029,624 | oo 955,000 | o 1,698
358775 5Z 3|FRISCO-PREREF-REF 5.25 02/15/2015 ... | 04/20/2012 | Def nent. 1,436,591 1,400,000
358775 6K 5|FRISCO-UNREF-REF 5.25 02/15/2015 . | 04/20/2012 | Def TIENE. ettt | erbsnninntenes 200,097 | .o 195,000
2499999. Total - Bonds - U.S. Palitical Subdivisions of States 2,666,312 2,550,000
Bonds - U.S. Special Revenue and Special A t
01852L BC 3 |ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX) .... | 12/20/2012 | Intercompany Dividend.................. 3,211,140 3,000,000
313371 4H 6| FED HOME LN BANK 3.00 03/18/2020..........cccerurmermrrerrrierieeriensrsessesessssersesssesesssesas .... | 01/19/2012 | CLARKE (G.X.) & CO 487,918 | oo 440,000
3133XU MS 9| FED HOME LN BANK 4.50 09/13/2019........ccvumiirrireieireieesiieeesesissessessssssesssessssenns .| 01/30/2012 | CLARKE (G.X.) & CO 2,994,075 2,500,000
313560 MR 1 [FANNIE MAE 0.85 07/18/2016..........c.ccocvvnece. 12/27/2012 | CLARKE (G.X.) & CO 1,090,453 1,090,000
3135G0 NU 3 |FANNIE MAE 0.70 02/22/2016.........ccconvvvnecr .| 12/27/2012 | CLARKE (G.X.) & CO 2,391,434 2,390,000
3136FP TQ 0| FANNIE MAE 2.20 10/27/2017 02/28/2012 | CLARKE (G.X.) & CO 15,810 15,000
3136G0 C2 5|FANNIE MAE 0.8509/12/2016.........cccovevenece. .... | 12/127/2012 | CLARKE (G.X.) & CO 1,071,516 1,070,000
19463P DF 8| COLLIER CNTY FL GAS-REF 4.00 06/01/2022 ....| 06/07/2012 | KEYBANK CAPITAL MARKET... 3,268,667 3,055,000
29509P JB 6 [ERIE CNTY NY IDA 5.00 05/01/2022.. .... | 04/25/2012| ANCORA ADVISORS LLC 2,430,240 2,000,000
312432 VS 3|FAYETTE CNTY KY SD FIN A 4.00 04/01/2023 . | 06/22/2012 | ANCORA ADVISORS LLC.... 1,671,261 1,495,000
3136A1 N8 4|FNR2011-114 VA SEQ 3.50 07/25/26... 01/18/2012 | ANCORA ADVISORS LLC 3,745,144 3,508,034
3136A3 TS 0[FNR2012-11 PN PAC 4.402 11/25/40... .... | 01/19/2012 | ANCORA ADVISORS LLC.... 2,096,875 2,000,000
3136A5 BB 1 [FNR 2012-40 PAC 2.00 09/25/40. ... | 04/25/2012 | ANCORA ADVISORS LLC.... T15,408 | ..ooooiiciieiseeeeeiee e 712,070
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41 .... | 07/16/2012 | ANCORA ADVISORS LLC.... 2,031,238 1,978,077
3136A6 4N 1 |FNR 2012-72 QE SEQ 3.00 01/25/38 .| 07/17/2012 | ANCORA ADVISORS LLC.... 2,612,372 2,489,456
3136A7 5E 8 |FNR 2012-96 PD PAC AD 2.00 07/25/41 08/27/2012 | ANCORA ADVISORS LLC 1,235,917 1,220,000
3136A8 XC 9|FNR 2012-99 AB 1.75 05/25/2039 .| 09/10/2012 | ANCORA ADVISORS LLC.... 925,303 | ..oeurireeieniee e 928,131
3137A2 W9 8|FHR 3752 PD 2.75 09/15/2040 .... | 12/126/2012 | CANTOR FITZGERALD & CO.. 951,873
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39, .... | 04/24/2012| ANCORA ADVISORS LLC 985,680 ...933,879
3137AE LS 2|FHR 3910 JC SEQ EXCH 2.00 12/15/37 ....| 09/19/2012 | ANCORA ADVISORS LLC.... 926,188 | ...ooooircereeeeeree s 906,084
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040, .| 09/20/2012 | ANCORA ADVISORS LLC.... 1,581,114 1,547,267
3137AK KD 2| FHLMC K705 X1 10 CSTR 09/25/18........coevrrremerierirerereesssissssessessssesssssssssssessessssssses | esssnesssnsens 01/24/2012 | CS FIRST BOSTON CORP........ccvirerrimrirerieesiessesssssesesssssssessesssssssssssssssnenss | nevessssssssnes 2,000,255 | .ooevriinrierieeen s 21,430,000
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40. .... | 10/24/2012 | ANCORA ADVISORS LLC.... B71,647 | v 641,190
3137AT W5 7|FHR 4106 EC PAC 1.75 04/15/41 .| 09/10/2012 | ANCORA ADVISORS LLC.... 2,007,500 2,000,000
3137AU VJ 5|FHR 4119 PAPAC 1.50 09/15/41. .... | 10/22/2012 | CANTOR FITZGERALD & CO. 1,355,063 1,350,000
31418A CR 7[FN PL MA0979 PT 3.00 02/01/22... .| 02/27/2012 | CANTOR FITZGERALD & CO. 478,155 | oo 455,521
36241L  S7 2| GNJO PL 783242 3 02/15/26.........ccvumerireereeririseriesiesinsessssssisessesssssssessssssssssssssnsssns. | nevesssesssesns 06/25/2012 | ANCORA ADVISORS LLC 954,251 | .vooreieeieeeere s 902,899
373541 W4 9|GA ST MUNI ELEC AUTH A 4.43 1/01/2022 .... | 01/25/2012 | ANCORA ADVISORS LLC.... 3,019,650 3,000,000
383756 2G  5|GNR 2012-102 DN SEQ 1.50 09/20/2040..........ccomvemeremrrmeriersreeererereenns .... | 08/27/2012 | ANCORA ADVISORS LLC.... 1,194,253 1,195,000
45505V AA 4 |INDIANA ST FIN-REF B 4.55 12/01/24(IPL1) ....| 01/18/2012 | ANCORA ADVISORS LLC.... 3,169,860 3,000,000 19,717
502810 AC 8|LA CROSSE RES REF 6.00 11/01/2021 (XEL) .... | 02/121/2012| ANCORA ADVISORS LLC.... 608,605 | ...oouvrrrirrirrinrieie e 500,000 [ ..oorverrirrireeierierieriereeenies 9,417
60416Q FT 6 [MN HSG FIN AGY-A 2.60 09/01/2042.........ccmtremrreereeirieinerisssiesiessseeesssssssssesseseseeens .| 08/01/2012 | ANCORA ADVISORS LLC.... 1,001,000 1,000,000
64465P UM 8 |NH ST BD BK-B 5.00 08/15/2026....... 06/26/2012 | ANCORA ADVISORS LLC 2,106,203 1,780,000
647200 V3 5|NEW MEXICO SF MTGE B-1 3.75 03/01/2043 .| 08/15/2012 | ANCORA ADVISORS LLC.... 1,059,790 1,000,000
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665306 KS 4|NTHRN KY WTR DIST 5.00 02/01/2024. .| 06/12/2012 | ANCORA ADVISORS LLC.... 3,547,350 3,000,000
677555 Q4 9|OH ST ECON DEV REV 4.215 06/01/2027.... 08/10/2012 | ANCORA ADVISORS LLC 500,500 ...500,000
67756C AG 3|OH ST HOSP-A 5.00 01/15/2020 ... | 06/25/2012 | ANCORA ADVISORS LLC.... 3,414,109 2,945,000 | ...coourirrierienieeeee s 2,863
686430 FJ 3|ORLANDO FL REDEV AGY 5.00 04/01/2021. . | 02/23/2012 | ANCORA ADVISORS LLC 2,192,943 1,955,000 [ oooverirereirniineiieeiieeeeesseeissiesiiens 1,358
76221R RB  1|RIHSG & MTG 63A 4.00 10/01/2040. ....| 10/11/2012|J. P. MORGAN SECURITIES... 1,059,780 1,000,000
89952P DS 1 |TULSA CNTY OK IND DEV 4.00 09/01/2022 ... | 06/20/2012 | ANCORA ADVISORS LLC.... 1,630,800 1,500,000
91754R UY 1|UTBRD RGTS-A-UTV 5.00 11/01/2027 .| 09/19/2012 | ANCORA ADVISORS LLC.... 179,307 | o 150,000
956704 UZ 1| WV ST UNIV REV 5.00 10/01/2021.........evvmrvrmerirrererseriessessesesseesssssessessessssessssssness | nevesssessesnns 12/20/2012 | Intercompany DIVIAENG. ..........cuueeeueeuermmcrinreseeserisessessesesseesssssssesssessessssessesssee | seeesseseseesas 3,223,080 3,000,000 32,917
960660 BA 5|WESTMINSTER CO ECON DEV 4.00 12/01/2023 .... | 07/25/2012 | ANCORA ADVISORS LLC 1,604,849 1,465,000
54811A QQ 9|LOWER COLORIV AUTH NONRFUN MUNICIPAL MN 15 . | 02/15/2012 | Def ment. 435,000 [ .o 435,000
3199999, Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSIMIENLS............cviuriiiieirietateetsetsiessesisassetsstssesssessssessassesssssssessesass  etsssssessessesassessessessssessessessssassesssssssessessessssassessessnssssessessnsansessesssssssassessnsanes 73,833,570 | coovoveveiveeeceeieceeeeeeeea 88,406,757 219,463
Bonds - Industrial and Miscellaneous
037933 AE 8| APRIA HEALTHCARE 11.25 11/01/2014........evoeiierierieeieeissiseiieniesissessssessssensensnns | sevesssessesns 09/24/2012 [ BANK OF AMERIML.......coomriirierieriseeseeissisessessssesssssssssessesssesssssssssssssssssns | novessssssssnnes 283,938 12,547
03938L AP 9[ARCELORMITTAL 7.50 10/15/2039...... 12/06/2012 | GOLDMAN SACHS 12,480 152
03938L AQ 7|ARCELORMITTAL 5.75 08/05/2020........... 12/05/2012 | BANK OF AMER/ML, 31,775 619
03938L AQ 7|ARCELORMITTAL 5.75 08/05/2020... 12/05/2012 | HSBC SECURITIES INC 13,260 260
03938L AQ 7|ARCELORMITTAL 5.75 08/05/2020... ... | 12/05/2012|J. P. MORGAN SECURITIES, 31,775 619
04939M AG 4 |ATLAS PIPELINE 6.625 10/01/202 . | 09/25/2012 | WELLS FARGO BROKERAGE 133,000
06846N AD 6|BILL BARRETT 7.00 10/15/2022.... 03/05/2012 | J. P. MORGAN SECURITIES... 143,000
06985P AJ 9|BASIC ENERGY SVC 7.75 10/15/2022.. .... | 10/01/2012 | BANK OF AMER/ML............... 33,000
075887 BA 6|BECTON DICKINSON 3.125 11/08/2021 .| 01/26/2012 | STIFEL NICOLAUS & CO........c.ccevvnnee 411,864
097014 AL 8|BOEING CAP CORP 4.70 10/27/2019 12/18/2012 | MORGAN KEEGAN & COMPANY.. 230,432 ...195,000
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 10/10/2012 | BANK OF AMER/ML. 999,785 1,000,000
12543D AQ 3 |CHS/COMMUNITY 7.125 07/15/2020 07/09/2012 | BANK OF AMER/ML. 37,694 37,000
12543D AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.... .... | 07/09/2012 | BNP PARIBAS 19,356 19,000
125430 AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.... ....| 07/09/2012 | CS FIRST BOSTON CORP. 74,000 74,000
12543D AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.... .... | 07/12/2012 | BANK OF AMER/ML............... 22,495 22,000
125430 AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.........cccorsvererrerinnes .| 07/12/12012 | MIZUHO 11,248 | e 11,000
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035..... 03/23/2012 | GREENWICH CAPITAL MARKETS, INC 1,196,361 1,355,649
162809 AA 5|CHECKERS DRIVE-IN 11.00 12/01/2017 .... | 11/01/2012 | JEFFRIES AND COMPANY. 1,000,000 1,000,000
18451Q AH 1|CLEAR CHNL WORLD 7.625 03/15/2020 .... | 02/29/2012 | GOLDMAN SACHS & CO........ 179,000
219868 BS 4|CORP ANDINA FOMENTO 4.375 06/15/2022 .... | 08/14/2012| MORGAN STANLEY & CO 438,748 ...400,000
22545R CN 4| CSMC 2006-TF2A SVA2 SEQ FLT10/15/2021 . | 04/30/2012 | GOLDMAN SACHS & CO........ 2,707,500 3,000,000
228227 BC 7|CROWN CASTLE INT 5.25 01/15/2023 10/03/2012 | BANK OF AMER/ML............... 181,000 | .evvvereiirrieiereirec s 181,000
228452 AB 4| CRNPT 2012-1A A1LB CLO FLT 11/21/2022........c0ccmivmerirerireeisirssissriesisseesessssesssssssins | sevesssesssenns 10/11/2012 | GREENWICH CAPITAL MARKETS, INC........vvuuierererrerenieeseesssisessessssessssines | eonersseseseenas 1,000,000 1,000,000 [ vooverrereererererierieeeseeseei s 1,079
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022 ....| 08/01/2012 | WELLS FARGO BROKERAGE 792,765
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022 .... | 08/14/2012 | WELLS FARGO BROKERAGE 519,950
256853 AB 8|DOLPHIN ENERGY 5.50 12/15/2021 .... | 07/23/2012 | HSBC SECURITIES INC 784,875
256853 AB 8|DOLPHIN ENERGY 5.50 12/15/2021 . | 07/26/2012 | BARCLAYS AMERICA 897,600
262049 AA 7 |DRILL RIGS HLDS 6.50 10/01/2017.......cooeerueinerieieieereesssisseessssssessesssesesesssssssssssins. | sevesssesssesans 09/13/2012 | DEUTSCHE MORGAN GRENFELL.........cvuuierririeinieiseriessinessensssessensssssessnns | sevessesssssnnes 122,347 | oo 123,000
262049 AA 7|DRILL RIGS HLDS 6.50 10/01/2017 .... | 09/19/2012 | DEUTSCHE MORGAN GRENFELL 113,565 113,000 82
262049 AA 7|DRILL RIGS HLDS 6.50 10/01/2017 .| 09/19/2012 | DNB NOR BANK........cccoon.... 34,255 34,000 25
26223U AB 5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025 .... | 11/30/2012 | GOLDMAN SACHS & CO........ 999,994 1,000,000
283695 BP 8|EL PASO NAT GAS 5.95 04/15/2017 .... | 03/27/2012| MORGAN STANLEY & CO 1,106,140 1,000,000 27,271
29266R AC 2|ENERGIZER HOLDINGS INC 4.70 05/24/2022 . | 06/27/2012 | GOLDMAN SACHS 788,700 | ..coovvrerercererirnrrnerrenssnessennnnnens 90,000 [ coviiiniircinisiiseneeeeeissieis 3,721
30251G AN 7 |FMG RES AUG 2006 6.875 04/01/2022 03/14/2012 | J. P. MORGAN SECURITIES... 449,000
30251G AN 7 |FMG RES AUG 2006 6.875 04/01/2022 .| 08/21/2012 | CS FIRST BOSTON CORP. 67,793 | .oovvvveererrnernernernennenierineneernn:09,000 [ vt 2,042
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30251G AN 7|FMG RES AUG 2006 6.875 04/01/2022 .| 08/21/2012 | GOLDMAN SACHS........ccoooverrrerrnrennne 45,080 [ .oooirernieeee s 46,000 | oo 1,362
30605X AA 1|FWAY 2012-1 A2 ABS 4.21 10/15/2042.......... 10/19/2012 | BARCLAYS AMERICA 1,500,000 1,500,000
340711 AT 7|FLORIDA GAS TRAN 5.45 07/15/20. .| 02/16/2012 | WELLS FARGO BROKERAGE 1,253,122 1,135,000
362251 AA 8| GRD HOLDING IIl 10.75 06/01/2019. .... | 12/07/2012 | JEFFRIES AND COMPANY. 503,750
37331N AB 7 |GEORGIA-PACIFIC LLC 5.40 11/01/2020.. .| 06/27/2012 | HSBC SECURITIES INC 870,203 ...750,000
404225 AE 4|HSART 2012-T2 A2 ABS 1.99 10/15/2045, 10/10/2012 | BARCLAYS AMERICA 999,950 1,000,000
45112A AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043 .| 11/16/2012 | BARCLAYS AMERICA 1,000,000 1,000,000
45867X AE 4 |INTERGEN NV 9.00 06/30/2017......ccourvvermreeereessneesseeesssessssessssessssessssessssssssssssssssssns | sesssmnsesnnnees 04/13/2012 | BARCLAYS AMERICA........cooeviimeeereeesseeesseeessessssessssssssssssssessssssssssssssssssns | cosesesssssesnns 155,625 | cvoourverneeererenneeeseeseesees s 150,000 | +eoveermeerrerereeeseees e 4,050
460146 CE 1 |INTL PAPER CO 7.50 08/15/2021 .... | 07/26/2012 | BARCLAYS AMERICA 988,363 26,110
460690 BF 6 |INTERPUBLIC GRP 10.00 07/15/2017 .... | 07/12/2012 | WILLIAM BLAIR & COMPANY 453,000 222
460690 BH 2|INTERPUBLIC GROUP COS 4.00 03/15/2022.........cosvvvemrverreerseeesseeisseeessseesssseessesseens ....| 03/14/2012 | RBC DOMINION 315,725 [ oo 325,000 614
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 .| 01/31/2012 | JEFFERIES & COMPANY 3,977,375 4,700,000 | oo 1,332
46625M MC 0 [JPMCC 2002-C1 F SUB CSTR 07/12/2037.......corveomrverrerereeeseeessesessssesssssssssesssssssessnns | eoeeeessnseeens 08/02/2012 [ CITIGROUP........coveemeermeeesneeessseessessssseesssssessssesssssssssssssssssssssssasssssssssssesssssns | nnesesssssesnns 3,035,625 3,000,000 | ..oooveermeermerereeeseees e 3,166
46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36 12/13/2012 | KEYBANK CAPITAL MARKET... 947,028 1,192,168 364
494368 BB 8| KIMBERLY-CLARK 6.125 08/01/2017 ... | 12/20/2012 | Payment on Intercompany Balance 459,360 | ..vvvoererrreere s 375,000 | cooouverrrerreerreeeseens e 8,868
500472 AF 2|PHILIPS ELECTRONICS 3.75 03/15/2022 ... | 03/05/2012 | DEUTSCHE MORGAN GRENFELL 995,450 1,000,000
500605 AE 0|KOPPERS INC 7.87512/01/2019.......couvvvrmrrerrcrerrcrrraneens ... | 05/30/2012 | BROADPOINT CAPITAL 44,940 | oo 42,000 28
52108H Q3 1|LB-UBS 2004-C7 D SUB AFC 4.886 10/15/236 s . | 04/05/2012 | PERSHING SECURITIES CORP 2,021,250 2,000,000
52989L AH 2|LIBBEY GLASS INC 6.875 05/15/2020, 05/11/2012 | CITIGROUP.. 53,000 53,000
52989L AH 2|LIBBEY GLASS INC 6.875 05/15/2020 .... | 05/14/2012 | BROADPOINT.. 193,865 191,000
536022 AC 0|LINN ENERGY LLC 8.625 04/15/2020 .... | 07/24/2012 | CITIGROUP 268,275
543218 AA 9| LONGVIEW FIBRE PAPER 8.00 06/01/2016 .... | 01/04/2012 | PRINCERIDGE GROUP LLC 103,000
55342U AD 6 |MPT OP PTNR/FINL 6.375 02/15/2022 .| 02/03/2012 | J. P. MORGAN SECURITIES 70,000
59001A AN 2 |MERITAGE HOMES 7.15 04/15/2020.... 01/24/2012 | BANK OF AMER/ML. 100,250 ...100,000
590201 AB 5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21. ... | 07/25/2012 | GOLDMAN SACHS 2,790,000 3,000,000
590201 AB 5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21. ... | 08/17/2012 | GOLDMAN SACHS.........cconmrrirrrrir 1,227,600 1,320,000
59565A AB 6| MIDCONTINENT EXP 6.70 09/15/2019..... ... | 02/23/2012 | MORGAN STANLEY & CO. 107,097 | coooovereeeereseeeeeessess s 105,000
61745M N9 0|MSC 2004-1Q8 B SUB 5.19 06/15/2040 . | 03/14/2012 | CS FIRST BOSTON CORP. 2,554,688 2,500,000
65409Q AZ 5|NIELSEN FINANCE 4.50 10/01/2020 09/18/2012 | J. P. MORGAN SECURITIES... 149,000 ...149,000
670346 AG 0|NUCOR CORP 5.75 12/01/2017 ... | 09/06/2012 | ANCORA ADVISORS LLC 1,216,320 1,000,000 15,972
693320 AR 4|PHH CORP 7.375 09/01/2019 .... | 08/09/2012 | BANK OF AMER/ML 88,000 88,000
693320 AR 4|PHH CORP 7.375 09/01/2019 ... | 09/18/2012 | LAZARD FRERES & CO... 149,773
693320 AR 4|PHH CORP 7.375 09/01/2019 ... | 09/20/2012 | BANK OF AMER/ML. 49,565
693320 AR 4 |PHH CORP 7.375 09/01/2019 .| 09/20/2012 | LAZARD FRERES & CO... 49,651
704549 AK 0| PEABODY ENERGY 6.00 11/15/2018........ocomrvermrrermeeesmeeessneesseeesssesessssssssssesssssessssseens 01/20/2012 | BARCLAYS AMERICAL.........cooevirmerireeeseeessesessesssssssssesssssssssssssssssssssssssssssssns | onesessssseonns 311,250
718546 AA 2| PHILLIPS 66 4.30 04/01/2022 ....| 03/07/2012 | J. P. MORGAN SECURITIES, 748,223
723655 AB 2| PIONEER DRILLING CO 9.875 03/15/2018........cccccorvrernne . | 04/13/2012 | BANK OF AMER/ML............... 212,500 1:200,000 | cvoooveereieeen e 1,810
72447TW AU 3| PITNEY BOWES INC MTN 4.875 08/15/2014.... ... | 12/20/2012 | Intercompany Dividend.................. 3,173,670 3,000,000 50,781
730481 AF 5|JB POINDEXTER 9.00 04/01/2022 .| 03/23/2012 | J. P. MORGAN SECURITIES 155,000
730481 AF 5|JB POINDEXTER 9.00 04/01/2022 08/15/2012 | J. P. MORGAN SECURITIES 75,000
73179P AH 9 |POLYONE CORP 7.375 09/15/2020. ... | 04/30/2012 | BARCLAYS AMERICA 188,125
737446 AA 2| POST HOLDINGS INC 7.375 02/15/2022.. .| 01/27/2012 | BARCLAYS AMERICA 63,000
74819R AN 6| QUEBECOR MEDIA 5.75 01/15/2023 ... | 10/03/2012 | BANK OF AMER/ML. 239,000
74836H AC 1|QUESTAR PIPELINE 5.83 02/01/2018 ... | 07/03/2012 | MESIROW FINANCIAL. 711,162 12:800,000 | .oooovvrreiie e 3,401
76110W Y8 3|RASC 2005-KS6 M3 MEZ FLT 07/25/2035 ... | 04/19/2012 | SOUTHWEST SECURITIES.... 2,892,903 3,697,000 | ..oooverreeerrerereeeseeeeseeees e 2,149
76720A AF 3|RIO TINTO FINANCE 2.875 08/21/2022 .| 08/16/2012 | MORGAN STANLEY & CO 1,184,256 1,200,000
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785583 AJ 4| SABINE PASS LNG 6.50 11/01/2020 10/01/2012 | CS FIRST BOSTON CORP 209,000 209,000

78571C AA 6| SABRE INC 8.50 05/15/2019........... 05/02/2012 | BROADPOINT. 19,475 19,000

78571C AA 6| SABRE INC 8.50 05/15/2019 05/02/2012 | GOLDMAN SACHS... 102,971

78571C AA 6| SABRE INC 8.50 05/15/2019 . 07/25/2012 | BANK OF AMER/ML.. 43,628

80007P AL 3 |SANDRIDGE ENERGY 8.75 01/15/2020.........ccvvummerererireerrenireireeinenens 06/14/2012 | BARCLAYS AMERICA........ccomivimrimeiieriesiiesiesisssesesssesssesssesessssssssessssenssesesssesns 131,258

80007P AL 3 |SANDRIDGE ENERGY 8.75 01/15/2020. 06/20/2012 | BANK OF AMER/ML.. 15,563

80007P AL 3 |SANDRIDGE ENERGY 8.75 01/15/2020 06/21/2012 | BANK OF AMER/ML.. . 129,688

82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 10/25/2012 | GREENWICH CAPITAL MARKETS, INC 1,999,635

852060 AG 7|SPRINT CAP CORP 6.90 05/01/2019.. 08/14/2012 | BARCLAYS AMERICA 52,910

852060 AG 7|SPRINT CAP CORP 6.90 05/01/2019.. 08/14/2012 | J. P. MORGAN SECURITIES.... 52,845

864486 AE 5| SUBURBAN PROPANE 7.50 10/1/2018 08/01/2012 | Exchanged................ 89,814

878742 AY 1|TECKRESOURCES LTD 3.75 02/01/2023 07/30/2012 | BANK OF AMER/ML............... 991,880 1,000,000

902755 AB 3|UIRC GSA LLC 4.00 08/01/2023... 08/21/2012 | WILLIAM BLAIR & COMPANY. 4,000,000 4,000,000

92276M AX 3| VENTAS REALTY LP 4.25 03/01/2022 02/01/2012 | BANK OF AMER/ML............... 496,070 | ..o 500,000

92552V AG 5| VIASAT INC 6.875 06/15/2020 09/27/2012 | BANK OF AMER/ML............... 241,155 | e 233,000 [ .ooorverrerrereeieier e 5,206

96032U AA 1| WESTR 2012-3A A ABS 2.50 03/20/25. 12/12/12012 | AMHERST SECURITIES GROUP........coomiiiiieieiieieesisesiee s ssesisesens 1,000,000 1,000,000

980888 AD 3| WOOLWORTHS LTD 4.00 09/22/2020...........cvcmrremerirririerinisiiaeiiesisesssesssssissssesssnsssns | sevesssesseeens 02/24/2012 | UBS WARBURG..........cotviuiiimrirririeiniinsiiesiesissesssisssssessessssssssssssssesssesssesnsne | nevessssssssenes 521,025 | ..o 500,000 [ ..oovverrirrereeierieerienierreenie 8,722

980888 AD 3| WOOLWORTHS LTD 4.00 09/22/2020 04/04/2012 | UBS WARBURG..........ccocorrenncn 512,545 500,000 [ voveerneerrineierien s 1,000

52524N  AA 5| LEHMAN BROS PL ST CMBS NONGOV MBS 03/01/2012 | LEHMAN BROTHERS FLT RT............ 2,985 ....2,985
3899999. Total - Bonds - INAUSEial @NA MISCEIIANEOUS. ... ...ttt E s e feehf R8s 65,171,156 | .o 65,875,802 289,777
8399997. Total - Bonds - Part 3..........cciiiiiiiii s 144,313,362 ..159,297,559 512,501
8399998. Total - Bonds - Summary Item from Part 5........cccoovoveivrerrniinninns 27,722,483 | .... ...27,610,000 182,519
8399999. TTOAI = BOMAS .ttt ettt 8RR £ £ £ 848 E LR E££LE£EEE L4 4EEEeEE A8 4eEE 4R 1EEE e 1eLEfeEEEHEEEeEE AR LA E R LR LR LRt 172,035,845 | oo 186,907,559 695,020

Preferred Stocks - Industrial and Miscellaneous

46625H HA 1|JP MORGAN CHASE & CO CORPORATE........oourireieeieisssssriesisesssenissessssssssens | nevesssesssssons 08/01/2012 | RECLASSIFICATION.......vtvurirremiimerieniseseseessessssssesssessssesssssssssesssesssssssssssnses | sosmesssssssessesssnesssessssssen 1,000,000.000 1,035,000 [ cvouvvrrereereernieeerieeies 1,000,000.00

693475 AJ 4|PNC FINANCIAL SRVC  FLOAT CORPORATE.......oitiiirieirseiseiiesisessensnsenne | vevisseesansinns 08/01/2012 | RECLASSIFICATION.......cvvuirirmiiaeiseriseeisseesseisssssesssessssssss s sssssssssesssssssnses | sossessnsissssssssesssnsssesenn 1,000,000.000 1,018,597 | oo 1,000,000.00

172967 GD 7| CITIGROUP INC 5.95 12/29/2049........0cuuiviiieriiiiiiinirinessesessnssnsssssssssssessssessssssssnsenes | cosssssssnsens 10/22/2012 | CITIGROUP.....ccoouiiiiiirtistiisisisess e snessses s | senssensssensssnsssensssnsssenssnees 1,000,000.000 1,000,000 1,000,000.00
8499999. Total - Preferred Stocks - INAUSHIIAl @NA MISCEIANEOUS. ... rur ittt en e | eeseee s e b E bbb 3,053,597 0
8999997. TOLal = PrEfEITEU STOCKS = PAIt 3..........ocvivveiiiieiiieiiieeee ettt et sttt s aes s saetasasasasssnseantas etasssssssssestessesese s s es et et s eseae e s ea et et s s e e e s e s et et s as st e s nsne et san et anana et nsnasansanarenes 3,053,597 0
8999999, TOLAl = PTEIEITEA STOCKS........c.cvuieiieiiictcteicece ettt ettt ettt ettt sssae st s setebessesesessssesessssaessssesesasns | eaesessssesesassssssassssesesassseesassesetes s aes et s sese st ssses et s sesetessnaesesnsesesessstetasnsetessnaes 3,053,597 0

Common Stocks - Industrial and Miscellaneous

00508B 10 2 [ ACTUATE CORP.......couuiiuirimeiriesresessassiess st | weenssenssenens 07/26/2012 | CANTOR FITZGERALD & CO......cvvuureriririrerireersrisssiessessesesesssssesssessesssees | cosssesssesssnsesns 2,032.000 12,398

005088 10 2|ACTUATE CORP... 10/31/2012 | GREENTREE BROKERAGE ..2,726.000 14,712

005088 10 2|ACTUATE CORP... . 12/17/2012 | CANTOR FITZGERALD & CO.. ..2,002.000 10,974

01877R 10 8| ALLIANCE RESOURCE PARTNERS 11/15/2012 | RAYMOND JAMES & ASSOC... 14,090.000 750,405

025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO. 05/04/2012 | CANTOR FITZGERALD & C ..1,136.000 13,181

025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO.... 07/26/2012 | CANTOR FITZGERALD & CO.. ..1,279.000 14,056

025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO. 12/17/2012 | CANTOR FITZGERALD & CO. 1,079.000 12,968

02665T 10 8| AMERICAN HOMES 4 RENT CLASS A.... 11/14/2012 | FRIEDMAN BILLING. 50,000.000 750,000

037833 10 O|APPLEINC.....ccccoovrrmrrrrs T1116/2012 [ INTERSTATE. ...ttt seess ettt essnns | sbsesssessesssases st essssens 1,000.000 523,075

049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.. 02/16/2012 | CANTOR FITZGERALD & CO.. 497.000 22,568

049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.. 07/26/2012 | CANTOR FITZGERALD & C 261.000 11,282

049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.. 12/17/2012 | CANTOR FITZGERALD & CO.. 217.000 9,117

06985P 10 0 |BASIC ENERGY SERVICES INC 04/20/2012 | GREENTREE BROKERAGE. 879.000 11,600

06985P 10 0|BASIC ENERGY SERVICES INC 05/22/2012 | GREENTREE BROKERAGE. ..1,235.000 14,434

06985P 10 0 |BASIC ENERGY SERVICES INC 06/22/2012 | GREENTREE BROKERAGE ..1,258.000 11,826

06985P 10 0| BASIC ENERGY SERVICES INC........couuireumivierienireimerisesesienssssssesssssssessessssssssesnes | seeesssesssesens 07/26/2012 | CANTOR FITZGERALD & CO......ouvuurvrreierireiseesesssessesssesessesssssssessesssessssessnes | oesssessssssssssssssesssesssnsssnssans 1,117.000 11,114
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06985P 10 0|BASIC ENERGY SERVICES INC 12/17/2012 | CANTOR FITZGERALD & CO. 891.000 9,402
118255 10 8|BUCKEYE TECHNOLOGIES INC 05/09/2012 | CANTOR FITZGERALD & CO......ccvruurermrermresmsessmssssssessssssssssssssssssssssesssees | sesmssssssssssssssssesssssssssssessssnes 1,861.000 56,489
118255 10 8|BUCKEYE TECHNOLOGIES INC ... | 05/18/2012 | GREENTREE BROKERAGE.... 596.000 16,205
118255 10 8|BUCKEYE TECHNOLOGIES INC .... | 06/18/2012 | CANTOR FITZGERALD & CO. 457.000 12,339
118255 10 8|BUCKEYE TECHNOLOGIES INC .| 07/26/2012 | CANTOR FITZGERALD & CO. 385.000 11,389
118255 10 8 |BUCKEYE TECHNOLOGIES INC........oooomrvercrerererneeesreeeseeneseenennns 12/17/2012 | CANTOR FITZGERALD & CO. 310.000 8,699
140288 10 1| CAPLEASE INC.....cocovovveriieierecieieieinae 10/18/2012 | CANTOR FITZGERALD & CO.....cuuvimiririineieiisisesissisissssesssssssesssssssesesssssssnes | svossssssessssssssessosssssossesnsses 7,246.000 38,833
140288 10 1 [ CAPLEASE INC.....ooouiieemererneeesseeeseeessseessssesss s sssss st sssssssssssnsssns | conesssnnseens 10/19/2012 | CANTOR FITZGERALD & CO.....ouveomrermreermeeesneseseeesssesssesssssssssssssssssssssssssssns. | sesesssssssssssssnsessssssssasssssanseens 7,226.000 38,791
140288 10 1|CAPLEASE INC 11/12/2012 | CANTOR FITZGERALD & CO 19,214
140288 10 1|CAPLEASE INC .... | 12/17/2012 | CANTOR FITZGERALD & CO. 10,039
14149F 10 9| CARDINAL FINANCIAL CORPORATION .| 07/26/2012 | CANTOR FITZGERALD & CO. 1,282.000 16,281
14149F 10 9|CARDINAL FINANCIAL CORPORATION .| 12/117/2012 | CANTOR FITZGERALD & CO. 989.000 15,661
17243V 10 2| CINEMARK HOLDINGS INC......cooumrvimeemmmeesnneesseeessseesssesssssssssessssssssssssssssssssssssnness | coseeesssneeens 07/26/2012 | CANTOR FITZGERALD & CO......ccoumvermreermreereresneeesesesssssssssssssssssssssssssasssssnes | eevsssesesnns 544.000 12,490
17243V 10 2| CINEMARK HOLDINGS INC.. .... | 12/117/2012 | CANTOR FITZGERALD & CO.. 470.000 12,201
19259P 30 0|COINSTARINC ... | 06/04/2012 | GREENTREE BROKERAGE.... 885.000 51,203
19259P 30 0|COINSTARINC .... | 07/26/2012 | CANTOR FITZGERALD & CO. 123.000 7,389
19259P 30 0|COINSTARINC .| 07/27/2012 | CANTOR FITZGERALD & CO. 273.000 13,938
19259P 30 O |COINSTAR INC....oosrverrrerererererseeerneens 12/17/2012 | CANTOR FITZGERALD & CO.....ovvvvommrernrrerereseeesseeesssessssssesssssssssssssssssssssssssnns | soveessneees 122.000 6,362
19624R 10 6 |COLONY FINANCIAL INC 11/15/2012 | FRIEDMAN BILLING 15,000.000 280,446
19624R 10 6|COLONY FINANCIAL INC 12/07/2012 | FRIEDMAN BILLING........ocveourvermeeermeeeseeesseesssseesssssesssseesssssssssssssssssssssssssssssssssnns | sessssssssssssssssesssnsssssanssssnsesns 5,000.000 98,111
19624R 10 6|COLONY FINANCIAL INC .... | 12/121/2012 | FRIEDMAN BILLING 8,000.000 158,234
22002T 10 8|CORPORATE OFFICE PROPERTIES .... | 01/17/2012 | CANTOR FITZGERALD & CO. 749.000 16,907
22002T 10 8|CORPORATE OFFICE PROPERTIES .| 04/11/2012 | CANTOR FITZGERALD & CO. 594.000 12,872
22002T 10 8|CORPORATE OFFICE PROPERTIES 07/26/2012 | CANTOR FITZGERALD & CO.. 495.000 10,776
22002T 10 8|CORPORATE OFFICE PROPERTIES ... | 12/17/2012 | CANTOR FITZGERALD & CO. 399.000 9,896
227046 10 9|CROCSINC .1 09/11/2012 | CANTOR FITZGERALD & CO. . 3,589.000 65,341
227046 10 9|CROCSINC 10/26/2012 | CANTOR FITZGERALD & CO.....oouvvrmrermreermeresnnressessssesssssssssesssssssssssssssssssns. | aessssssssssssssssasssssnsssssasssssanssens 1,168.000 14,825
227046 10 9|CROCS INC 12/17/2012 | CANTOR FITZGERALD & CO.....crveomeerreereeeineeesseeessesesssesessessssssssssesssssessssnns | oneeesseeees 489.000 6,709
24702R 10 1|DELLINC.. 10/19/2012 [ ISI GROUP INC.....ovvuirriiiirericseisieiseieiessss st ssesssene 50,000.000 482,780
24702R 10 1 |DELLINC... ... | 11/16/2012 | INTERSTATE 10,000.000 89,046
25659P 40 2|DOLAN CO/THE.... ....| 01/27/2012 | CANTOR FITZGERALD & CO. 13,572
25659P 40 2|DOLAN CO/THE.... ... | 04/23/2012 | CANTOR FITZGERALD & CO. 17,570
25659P 40 2|DOLAN CO/THE.... ... | 07/26/2012 | CANTOR FITZGERALD & CO. 6,985
25659P 40 2|DOLAN CO/THE.... .| 07/27/2012 | CANTOR FITZGERALD & CO. 14,009
25659P 40 2|DOLAN CO/THE 08/01/2012 | MORGAN STANLEY & CO. 12,495
25659P 40 2|DOLAN CO/THE.... ....| 08/27/2012 | CANTOR FITZGERALD & CO. 7,484
25659P 40 2|DOLAN CO/THE.... . | 08/28/2012 | MORGAN STANLEY & CO. 11,981
25659P 40 2|DOLAN CO/THE......cccooouenneee ....| 12/17/2012 | CANTOR FITZGERALD & CO.. 2,312.000 8,404
278715 20 6|EBIXINC . | 05/18/2012 | GREENTREE BROKERAGE.... 2,800.000 52,126
278715 20 6|EBIXINC 06/22/2012 | GREENTREE BROKERAGE...........corveuuierneeeieeeseeesseessssesesssessssssssssssssssssssanees | cevensnsesnns 692.000 12,683
278715 20 6|EBIXINC .| 07/26/2012 | CANTOR FITZGERALD & CO.. 464.000 9,776
278715 20 6|EBIXINC 11/05/2012 | GREENTREE BROKERAGE.... 783.000 15,469
278715 20 6|EBIXINC 12/05/2012 | GREENTREE BROKERAGE.... 899.000 14,531
278715 20 6|EBIXINC ... | 12/17/2012 | CANTOR FITZGERALD & CO.. 544,000 8,855
292218 10 4|EMPLOYERS HOLDINGS INC ... | 03/23/2012 | GREENTREE BROKERAGE. 29,556
292218 10 4|EMPLOYERS HOLDINGS INC .| 04/03/2012 | MORGAN STANLEY & CO 29,900
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292218 10 4|EMPLOYERS HOLDINGS INC .| 07/26/2012 | CANTOR FITZGERALD & CO.. 447.000 8,037
292218 10 4|EMPLOYERS HOLDINGS INC.. 09/21/2012 | GREENTREE BROKERAGE. 826.000 15,531
292218 10 4|EMPLOYERS HOLDINGS INC ... | 12/17/2012 | CANTOR FITZGERALD & CO.. 448.000 8,892
29275Y 10 2|ENERSYS.. ....| 07117/2012 | CANTOR FITZGERALD & CO. 1,646.000 55,840
29275Y 10 2|ENERSYS.. .| 07/26/2012 | CANTOR FITZGERALD & CO. 218.000 7,303
29275Y 10 2|ENERSYS.. 11/07/2012 | GREENTREE BROKERAGE.... 654.000 22,115
29275Y 10 2|ENERSYS.. 12/17/2012 | CANTOR FITZGERALD & CO.. 239.000 8,539
320209 10 9|FIRST FINANCIAL BANCORP........ccoovveerrerrreraneerneennns 12/17/2012 | CANTOR FITZGERALD & CO.....ouveomrermreermeeesesesnssesssesssssssssssssssssssssssssssssssns | sesessmssssnssssssnsssssssssssasssssanseens 5,006.000 71,567
337915 10 2|FIRSTMERIT CORPORATION 11/07/2012 | GREENTREE BROKERAGE.... 4,635.000 64,264
337915 10 2|FIRSTMERIT CORPORATION ... | 12/17/2012 | CANTOR FITZGERALD & CO.. 478.000 6,792
378967 10 3| GLOBAL CASH ACCESS HOLDINGS ... | 01/30/2012 | CANTOR FITZGERALD & CO. 10,446.000 56,585
378967 10 3|GLOBAL CASH ACCESS HOLDINGS .| 02/13/2012 | CANTOR FITZGERALD & CO......vvrriuririiiieiiiieriesisissssssssssiessssssssessssssssessns | svesesssssssssssesssssssssessssssssossns 2,496.000 13,701
378967 10 3| GLOBAL CASH ACCESS HOLDINGS..........cvvermreerreessneessneessneesssessssssssssssssssssnssssns | cevsnesesnnnees 07/26/2012 | CANTOR FITZGERALD & CO......couurvermrermreesmeeesseeesssessssssssssssssssssssasssssasssssnnes | sessmessssnssssssssssssssssanssssassssnes 1,859.000 12,525
378967 10 3|GLOBAL CASH ACCESS HOLDINGS v | 12/17/12012 [ CANTOR FITZGERALD & CO....covviveiciiicieie e sssssssssessessnns | evsessesssessessessssssessesssssssessss 1,389.000 10,354
391164 10 0| GREAT PLAINS ENERGY INC.. ... | 02/29/2012 | CANTOR FITZGERALD & CO. 683.000 13,482
391164 10 0|GREAT PLAINS ENERGY INC.. .| 07/26/2012 | CANTOR FITZGERALD & CO. 407.000 9,009
391164 10 0|GREAT PLAINS ENERGY INC.. 12/17/2012 | CANTOR FITZGERALD & CO. 326.000 6,602
39153L 10 6| GREATBATCH INC 12/14/2012 | CANTOR FITZGERALD & CO. 2,937.000 65,109
39153L 10 6|GREATBATCH INC 12/17/2012 | CANTOR FITZGERALD & CO.. 304.000 6,698
431571 10 8|HILLENBRAND INC 12/05/2012 | GREENTREE BROKERAGE ........coourvermriermreeseressseesssssssssssssssssssssssssssssssssssssnns | aessssssssssssssssssssssasssssasssssanseens 3,539.000 74,303
431571 10 8|HILLENBRAND INC ....| 12117/2012 | CANTOR FITZGERALD & CO. 187.000 4,099
450828 10 8|IBERIABANK CORPORATION...........cveee. .| 07/26/2012 | CANTOR FITZGERALD & CO. 260.000 11,978
450828 10 8|IBERIABANK CORPORATION.. 12/17/2012 | CANTOR FITZGERALD & CO. 221.000 10,670
451055 10 7|ICONIX BRAND GROUP INC 02/23/2012 | CANTOR FITZGERALD & CO....covvuvvririiiiiieiieisisssesesssiessssssesesssssssssssessssns | ressesssssessossssssessessesssssessnes 1,222.000 22,338
451055 10 7|ICONIX BRAND GROUP INC.... ... | 12/17/2012 | CANTOR FITZGERALD & CO. 461.000 9,749
457685 10 5|INNOSPEC INC. .... | 02/29/2012 | CANTOR FITZGERALD & CO.. 435.000 13,490
45768S 10 5|INNOSPEC INC ... | 03/21/2012 | GREENTREE BROKERAGE.... 593.000 17,419
45768S 10 5|INNOSPEC INC .| 07/26/2012 | CANTOR FITZGERALD & CO. 399.000 12,346
45768S 10 5|INNOSPEC INC 12/17/2012 | CANTOR FITZGERALD & CO.. 322.000 10,200
458334 10 9|INTER PARFUMS INC .| 07/26/2012 | CANTOR FITZGERALD & CO. 575.000 9,505
458334 10 9|INTER PARFUMS INC .... | 12117/2012| CANTOR FITZGERALD & CO.. 488.000 9,772
492914 10 6|KEY ENERGY SERVICES INC vovr | 06/22/2012 | GREENTREE BROKERAGE...........ouriumurirmereimeessssessssessssesssssssssssssssssssssssssnsss | sesssessssssssssssssssssssssssnsssnan 2,756.000 24,765
492914 10 6|KEY ENERGY SERVICES INC .| 07/26/2012 | CANTOR FITZGERALD & CO. 9,131
492914 10 6|KEY ENERGY SERVICES INC .| 12/117/2012 | CANTOR FITZGERALD & CO. 6,773
502403 20 7 |LTX-CREDENCE CORPORATION.......costierreemmmeessreessnnesssesssssesssessssessssssssssssssssssssns | cevsnmssesnnnees 04/11/2012 | CANTOR FITZGERALD & CO. 12,495
502403 20 7|LTX-CREDENCE CORPORATION...... .| 07/26/2012 | CANTOR FITZGERALD & CO. 11,496
502403 20 7|LTX-CREDENCE CORPORATION...... 12/17/2012 | CANTOR FITZGERALD & CO. 10,269
55272X 10 2| MFA FINANCIAL INC .... | 11/15/2012 | FRIEDMAN BILLING. 25,000.000 194,085
559079 20 7|MAGELLAN HEALTH SERVICES INC .| 07/26/2012 | CANTOR FITZGERALD & CO. ST IR 285.000 15,379
559079 20 7|MAGELLAN HEALTH SERVICES INC 12/17/2012 | CANTOR FITZGERALD & CO.....overmmverreerererneeesneeessessssssesssssssssssssssssssssssssnns | noveesnseeees 243.000 12,460
576323 10 9|MASTEC INC.....ccooovorrrrirrrieriis .... | 12/17/2012 | CANTOR FITZGERALD & CO. 472.000 11,224
58319P 10 8|MEADOWBROOK INSURANCE GROUP vevr | 03/02/2012 | CANTOR FITZGERALD & CO...oovvvouuvermrresmeeesseessseessssesssssssssssssssesssssssssasssssanes | sessssssssessssssssssssssnssssnnsssnnns 1,458.000 13,525
58319P 10 8|MEADOWBROOK INSURANCE GROUP .... | 05/04/2012 | CANTOR FITZGERALD & CO. 1,030.000 8,836
58319P 10 8|MEADOWBROOK INSURANCE GROUP .| 07/26/2012 | CANTOR FITZGERALD & CO. 807.000 5,302
58319P 10 8|MEADOWBROOK INSURANCE GROUP 10/22/2012 | CANTOR FITZGERALD & CO.. 25,069
58319P 10 8 |MEADOWBROOK INSURANCE GROUP 11/02/2012 | GREENTREE BROKERAGE. 15,122
58319P 10 8| MEADOWBROOK INSURANCE GROUP 12/17/2012 | CANTOR FITZGERALD & CO.. 7,819
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595137 10 0|MICROSEMI CORP .| 08/17/2012 | CANTOR FITZGERALD & CO. 63,903
595137 10 0|MICROSEMI CORP 09/18/2012 | CANTOR FITZGERALD & CO.. 25,890
595137 10 0|MICROSEMI CORP 10/11/2012 | CANTOR FITZGERALD & CO. 24,978
595137 10 0|MICROSEMI CORP ....| 12117/2012 | CANTOR FITZGERALD & CO. 594.000 12,213
653656 10 8| NICE SYSTEMS LTD-SPONS ADR.......coccoomrrermrrrrrrernnns .... | 02/13/2012 | CANTOR FITZGERALD & CO. 624.000 22,575
653656 10 8|NICE SYSTEMS LTD-SPONS ADR... .... | 07/26/2012 | CANTOR FITZGERALD & CO. 320.000 11,232
653656 10 8|NICE SYSTEMS LTD-SPONS ADR... .| 08/01/2012 | MORGAN STANLEY & CO 457.000 14,268
653656 10 8| NICE SYSTEMS LTD-SPONS ADR.........ccomremmeemmeeesseeesssesssssessssssssssssssssssssesssesssssnes | cevsnnssesnnnees 11/07/2012 | GREENTREE BROKERAGE.............oosvveererreirnseinneens 602.000 19,844
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR......c.ccovivrerriiiirrinnns .... | 12/17/12012 | CANTOR FITZGERALD & CO. 373.000 12,626
670872 10 0|OM GROUP INC ... | 06/05/2012 | CANTOR FITZGERALD & CO. 675.000 12,099
670872 10 0|OM GROUP INC .| 07/26/2012 | CANTOR FITZGERALD & CO. 491.000 7,635
670872 10 0[OM GROUP INC e | .| 12/17/2012 | CANTOR FITZGERALD & CO. 394.000 8,278
678026 10 5| OIL STATES INTERNATIONAL INC......cirvermreeimrremmeeeseeessenesesessessssssssssssssssasssssesssssns | ceesmnseesnnees 07/26/2012 | CANTOR FITZGERALD & CO......ccoumvermreermreereresneeesesesssssssssssssssssssssssssasssssnes | eevsssesesnns 148.000 10,924
678026 10 5|OIL STATES INTERNATIONAL INC 12/17/2012 | CANTOR FITZGERALD & CO 126.000 8,410
68213N 10 9| OMNICELL INC 10/12/2012 | CANTOR FITZGERALD & CO....couuvvrmrrermreermeesseressessssessssssssssssssssssssssssssssssssns | aesssssssssssssssasssssssssssasssssanseens 5,975.000 80,417
68213N 10 9| OMNICELL INC ....| 12117/2012| CANTOR FITZGERALD & CO. 608.000 9,673
685564 10 6| ORBITAL SCIENCES CORPORATION .... | 02/27/2012 | CANTOR FITZGERALD & CO. 984.000 13,714
685564 10 6| ORBITAL SCIENCES CORPORATION.. . | 04/11/2012 | CANTOR FITZGERALD & CO. 17,583
685564 10 6|ORBITAL SCIENCES CORPORATION.. 07/26/2012 | CANTOR FITZGERALD & CO.. 15,187
685564 10 6| ORBITAL SCIENCES CORPORATION.. 11/12/2012 | CANTOR FITZGERALD & CO. 19,308
685564 10 6|ORBITAL SCIENCES CORPORATION.. 12/17/2012 | CANTOR FITZGERALD & CO. 1,082.000 14,098
693475 10 5|PNC FINANCIAL SERVICES GROUP... ... | 1111412012 | INTERSTATE 13,750.000 743,850
716748 10 8|PETROQUEST ENERGY INC.... . | 05/04/2012 | CANTOR FITZGERALD & CO. 2,524.000 13,296
716748 10 8|PETROQUEST ENERGY INC 07/26/2012 | CANTOR FITZGERALD & CO....ccvuvviiriiririeiisisissieisssssiesssssssesesssssssssssesssssns | ressessssssessosssssessessssssssessnes 1,635.000 9,171
716748 10 8|PETROQUEST ENERGY INC.... 11/08/2012 | GREENTREE BROKERAGE.... 3,344.000 18,363
716748 10 8|PETROQUEST ENERGY INC 12/17/2012 | CANTOR FITZGERALD & CO.. 9,549
740585 10 4|PREMIERE GLOBAL SERVICES INC 12/21/2012 | GREENTREE BROKERAGE.... 37,476
740585 10 4 |PREMIERE GLOBAL SERVICES INC.... 12/27/2012 | GREENTREE BROKERAGE.... 37,139
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC... 06/01/2012 | CANTOR FITZGERALD & CO....covuvviirirriiieiiiesissiesssssiesssssssesesssssssssssensessns | oessessssssessssssssesssessesssssessnes 4,151.000 54,909
74112D 10 1 |PRESTIGE BRANDS HOLDINGS INC... .| 07/26/2012 | CANTOR FITZGERALD & CO. 630.000 10,227
74112D 10 1 |PRESTIGE BRANDS HOLDINGS INC........covsrvirrirrrrinnne ....| 12/17/2012 | CANTOR FITZGERALD & CO. 448.000 8,763
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST veer | 01/13/2012 | CANTOR FITZGERALD & CO...oovvvouurermaeermeesseeesssessseessssssssssssssesssssssssssssssanes | sesssessssesssssssssssssasssssnsssnns 1,688.000 17,105
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST .| 07/26/2012 | CANTOR FITZGERALD & CO. 1,174.000 14,618
751452 20 2 |RAMCO-GERSHENSON PROPERTIES TRUST. .| 12/117/2012 | CANTOR FITZGERALD & CO. 983.000 12,982
761396 30 8| REVENUESHARES SMALL CAP FUND.........comrveireermreetreeseeessneesssssssessssssssssnsessnees. | cevsnseesnnees 04/12/2012 | ANCORA ADVISORS LLC......couvermmriermeeesmeresneessssessseesssseessssssssssssssasssssassssssssssss | sesmmeessssssssssssssnsssssanssssansssnn 3,548.000 122,974
781270 10 3|RUDOLPH TECHNOLOGIES INC. 11/19/2012 | CANTOR FITZGERALD & CO. 7,068.000 72,298
781270 10 3|RUDOLPH TECHNOLOGIES INC. 12/17/2012 | CANTOR FITZGERALD & CO. 718.000 9,004
85571B 10 5|STARWOOD PROPERTY TRUST INC............. .... | 11/15/2012 | FRIEDMAN BILLING. 15,000.000 319,866
879369 10 6|TELEFLEXINC .| 07/26/2012 | CANTOR FITZGERALD & CO. ST IR 155.000 9,534
879369 10 6| TELEFLEX INC..ooouiieeueiiieeeieeesseesssesssseesssessssesssssssssssesssssesssssssssssssssssssssnssssanssssannss | cevsssssesnanees 12/17/2012 | CANTOR FITZGERALD & CO....couvvermmvernreermeeessesesseesssseessssessssssssssssssasssssnsssssns. | soaeesssssssssssssssssssssssssssasssssansssnnnes 94.000 6,588
891777 10 4| TOWER GROUP INC .... | 07/26/2012 | CANTOR FITZGERALD & CO. 587.000 12,421
891777 10 4|TOWER GROUP INC .| 08/01/2012 | MORGAN STANLEY & CO. 753.000 14,363
891777 10 4|TOWER GROUP INC 11/08/2012 | GREENTREE BROKERAGE.... 821.000 14,917
891777 10 4|TOWER GROUP INC 12/17/2012 | CANTOR FITZGERALD & CO.. 661.000 12,050
901878 10 1|TWO HARBORS INVESTMENT CORP. 11/15/2012 | FRIEDMAN BILLING 25,000.000 257,728
903236 10 7[URS CORPORATION 01/27/2012 | CANTOR FITZGERALD & CO.. 536.000 22,020
903236 10 7|URS CORPORATION .| 06/06/2012 | CANTOR FITZGERALD & CO. 334.000 11,994
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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 9
CusIP Date Number of Actual Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends

903236 10 7|URS CORPORATION 07/26/2012 | CANTOR FITZGERALD & CO.. 342.000 11,576

903236 10 7|URS CORPORATION 12/17/2012 | CANTOR FITZGERALD & CO.. 267.000 10,529

92046N 10 2|VALUECLICK INC 05/03/2012 | CANTOR FITZGERALD & CO.. 1,358.000 22,110

92046N 10 2| VALUECLICK INC 07/26/2012 | CANTOR FITZGERALD & C 750.000 11,728

92046N 10 2| VALUECLICK INC 12/17/2012 | CANTOR FITZGERALD & CO.. 638.000 12,592

G0229R 10 8|ALTERRA CAPITAL HOLDINGS LTD 07/26/2012 | CANTOR FITZGERALD & CO.. 610.000 14,213

G0229R 10 8|ALTERRA CAPITAL HOLDINGS LTD 12/17/2012 | CANTOR FITZGERALD & C 517.000 11,915

G0464B 10 7|ARGO GROUP INTERNATIONAL HOLDINGS 07/26/2012 | CANTOR FITZGERALD & CO.. 484.000 14,106

G0464B 10 7| ARGO GROUP INTERNATIONAL HOLDINGS 12/17/2012 | CANTOR FITZGERALD & CO.. 409.000 13,383

H27178 10 4|FOSTER WHEELER AG 05/04/2012 | CANTOR FITZGERALD & C 2,568.000 57,020

H27178 10 4|FOSTER WHEELER AG.... 07/26/2012 | CANTOR FITZGERALD & CO.. 349.000 6,013

H27178 10 4|FOSTER WHEELER AG.... 08/23/2012 | MORGAN STANLEY & CO. 1,160.000 24,669

H27178 10 4|FOSTER WHEELER AG 11/19/2012 | CANTOR FITZGERALD & CO.. 645.000 14,058

H27178 10 4|FOSTER WHEELER AG.... 12/17/2012 | CANTOR FITZGERALD & CO.. 474.000 11,111
9099999. Total - Common Stocks - INAUSHIAl @NA MISCEIANEOUS. ...tttk e b es s e R0t 7,647,619 0

Common Stocks - Parent, Subsidiaries and Affiliates

92206# 10 5| VANLINER GROUP, INC......ccoviimiriirirriiiiniissiiesiesissesssissssesiesssesssssssssssesssesssessses | covessenssonens 09/30/2012 [ UNIGROUP, INC.......couuiiririiririnirtiiesissiiessesissesesssssssesssesessssssssessssesssesenns | nevesssessessones 2,264,834

922064 10 5|VANLINER GROUP, INC... 03/31/2012 | UNIGROUP, INC 418,136

92206# 10 5| VANLINER GROUP, INC... 12/31/2012 | UNIGROUP, INC 9,571,386
9199999. Total - Common Stocks - Parent, SUbSIAIANES ANA AFFIIBEES. ... e et feed e et 12,254,356 0
9799997. Total - Common Stocks - Part 3. 19,901,975 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 866,229
9799999, TOLAl = COMIMON SEOCKS. .........cvcvveceiteieictctete ettt ettt ettt ete et s et etssetetesesaesesensetesesasaesesansesesessssesesssesesessnse  eesesesesassssesassssetesasessesasssetessessesessesetes s sesesanseeesesessetesansesetesnaetesansetetessnaesasan 20,768,204 0
9899999, Total - Preferred and Common Stocks 23,821,801 0
9999999, Total - Bonds, Preferred and Common Stocks 195,857,646 695,020
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government

912833 KX 7|U.S. TREASURY STRIPS 0.00 11/15/19 ... | 06/14/2012. | ANCORA ADVISORS LLC 569,625 625,000 391,940 402,652 166,998 11/15/2019.
36241L S7 2| GNJO PL 783242 3 02/15/26 ... | 07/15/2012. | MBS Paydown 0.87748544 7,864 02/15/2026.
36241L S7 2|GNJO PL 783242 3 02/15/26... ... | 08/15/2012. | MBS Paydown 0.85403389. 23,921 02/15/2026.
36241L S7 2|GNJO PL 783242 3 02/15/26... ... | 09/15/2012. | MBS Paydown 0.84359194 10,651 02/15/2026.
36241L S7 2|GNJO PL 783242 3 02/15/26... ... | 10/15/2012. | MBS Paydown 0.82754938 16,363 02/15/2026.
36241L S7 2|GNJO PL 783242 3 02/15/26... ... | 11/15/2012. | MBS Paydown 0.7965069 02/15/2026.
36241L S7 2|GNJO PL 783242 3 02/15/26... ... | 12/15/2012. | MBS Paydown 0.7796745 02/15/2026.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 01/20/2012. | MBS Paydown 0.57649668 9,769 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 02/20/2012. | MBS Paydown 0.56196184 9,738 08/20/2039.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39... .| 03/20/2012. | MBS Paydown 0.548008 9,349 08/20/2039.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 04/20/2012. | MBS Paydown 0.53247992 10,404 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 05/20/2012. | MBS Paydown 0.51718962 10,245 08/20/2039.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 06/20/2012. | MBS Paydown 0.50649649. 7,164 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39........... | ... | 07/20/2012. | MBS Paydown 0.49236859 9,466 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39........... ... | 08/20/2012. | MBS Paydown 0.46761846. 16,583 08/20/2039.
38373A D9 4 |GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 09/20/2012. | MBS Paydown 0.43931981 18,960 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 10/20/2012. | MBS Paydown 0.41724397 14,791 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39... ... | 11/20/2012. | MBS Paydown 0.39398897 15,581 08/20/2039.
38373A D9 4|GNR 2009-69 PV VADM PAC 4.00 08/20/39........... | ... | 12/20/2012. | MBS Paydown 0.3774989...........ccc. | seererrrmmrmerirererneens | covvrrerinns 11,048 08/20/2039.
383756 2G 5|GNR 2012-102 DN SEQ 1.50 09/20/2040................ ... | 09/20/2012. | MBS Paydown 0.99557698 5,286 09/20/2040.
383756 2G 5|GNR 2012-102 DN SEQ 1.50 09/20/2040.... ... | 10/20/2012. | MBS Paydown 0.99078639. 5,725 09/20/2040.
38375G 2G 5|GNR 2012-102 DN SEQ 1.50 09/20/2040.... ... | 11/20/2012. | MBS Paydown 0.98567759 6,105 09/20/2040.
38375G 2G 5| GNR 2012-102 DN SEQ 1.50 09/20/2040.... ... | 12/20/2012. | MBS Paydown 0.98025316 6,482 09/20/2040.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036 ... | 01/20/2012. | MBS Paydown 0.39177735 51,234 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036... .. 1 02/20/2012. | MBS Paydown 0.3764543...........c... | covrvnereneenniinniinns | crererereins 45,969 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/203 ... | 03/20/2012. | MBS Paydown 0.35997508 49,438 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 04/20/2012. | MBS Paydown 0.34267437 51,902 03/20/2036.
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 05/20/2012. | MBS Paydown 0.32479486 53,639 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 06/20/2012. | MBS Paydown 0.31228123 37,541 03/20/2036.
38375Q EX 3 |GNR 2008-33 PA PAC 4.00 03/20/2036... ..| 07/20/2012. | MBS Paydown 0.29732704. 44,863 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/203 ... | 08/20/2012. | MBS Paydown 0.27466442 67,988 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 09/20/2012. | MBS Paydown 0.24974042 74,772 03/20/2036.
38375Q EX 3| GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 10/20/2012. | MBS Paydown 0.22836025 64,141 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036... ... | 11/20/2012. | MBS Paydown 0.20592581 67,303 03/20/2036.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036 ... | 12/20/2012. | MBS Paydown 0.18805158 53,623 03/20/2036.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 01/16/2012. | MBS Paydown 0.59258314 37,995 04/16/2039.
38376E VJ 1| GNR 2009-110 AB 4 04/16/39.. ... | 02/16/2012. | MBS Paydown 0.57814057. 29,102 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 03/16/2012. | MBS Paydown 0.56202782 32,467 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 04/16/2012. | MBS Paydown 0.54913755 25,974 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 05/16/2012. | MBS Paydown 0.53565954. 27,158 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. <o | ... | 06/16/2012. | MBS Paydown 0.52446248 22,562 04/16/2039.
38376E VJ 1| GNR 2009-110 AB 4 04/16/39........ccevvrvrrrerrririrrnne ... | 07/16/2012. | MBS Paydown 0.51161312 25,891 04/16/2039.
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38376E VJ 1| GNR 2009-110 AB 4 04/16/39........ccevemririrrrircrrnne ... | 08/16/2012. | MBS Paydown 0.4964342............... 30,586 (257) (257) 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 09/16/2012. | MBS Paydown 0.47565151 41,877 (409) (409) 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 10/16/2012. | MBS Paydown 0.46020422 31,126 (364) (364) 04/16/2039.
38376E VJ 1| GNR 2009-110 AB 4 04/16/39.. ... | 11/16/2012. | MBS Paydown 0.44578507. 29,055 (383) (383) 04/16/2039.
38376E VJ 1|GNR 2009-110 AB 4 04/16/39.. ... | 12/16/2012. | MBS Paydown 0.42792094 35,996 (526) (526) 04/16/2039.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/3 ... | 01/20/2012. | MBS Paydown 0.87688833 21,331 0 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 02/20/2012. | MBS Paydown 0.86810405 21,961 (15) (15) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 03/20/2012. | MBS Paydown 0.85907269 22,578 (31) (31) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 04/20/2012. | MBS Paydown 0.849799 23,184 (47) (47) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/3 ... | 05/20/2012. | MBS Paydown 0.84028789 23,778 (64) (64) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. .| 06/20/2012. | MBS Paydown 0.83054439. 24,359 (81) (81) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 07/20/2012. | MBS Paydown 0.82057367 24,927 (99) (99) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 08/20/2012. | MBS Paydown 0.81038104 25,482 (118) (118) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 09/20/2012. | MBS Paydown 0.80025576 25,313 (133) (133) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. < | - | 10/20/2012. | MBS Paydown 0.7901974............... 25,146 (148) (148) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38..........ccovvvrrvrne ... | 11/20/2012. | MBS Paydown 0.78020556 24,980 (162) (162) 08/20/2038.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38.. ... | 12/20/2012. | MBS Paydown 0.7702798 (176) (176) 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39.. ... | 01/20/2012. | MBS Paydown 0.8857275 0 04/20/2039.
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39 ... | 02/20/2012. | MBS Paydown 0.87702703 17,401 (11) (11) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 < | .- | 03/20/2012. | MBS Paydown 0.86806115 17,932 (23) (23) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39..........ccouvvvnnee ... | 04/20/2012. | MBS Paydown 0.85582668 24,469 (47) (47) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 ... | 05/20/2012. | MBS Paydown 0.83111498 49,423 (449) (449) 04/20/2039.
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39 ... | 06/20/2012. | MBS Paydown 0.81212456 37,981 (140) (140) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 ... | 07/20/2012. | MBS Paydown 0.79460978 35,030 (163) (163) 04/20/2039.
38377E NN 0|GNR 2010-42 NH PAC 4.00 04/20/39 ... | 08/20/2012. | MBS Paydown 0.77776389 33,692 (187) (187) 04/20/2039.
38377E NN 0| GNR 2010-42 NH PAC 4.00 04/20/39 .| 09/20/2012. | MBS Paydown 0.75856639 38,395 (247) (247) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39.. ... | 10/20/2012. | MBS Paydown 0.73900038 39,132 (212) (212) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 ... | 11/20/2012. | MBS Paydown 0.71358139 50,838 (758) (758) 04/20/2039.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 ... | 12/20/2012. | MBS Paydown 0.69245956 42,244 (491) (491) 04/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 01/20/2012. | MBS Paydown 0.9341744..........cccc. | oo | cevveriieens 12,511 0 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... .| 02/20/2012. | MBS Paydown 0.92766412. 13,021 (7 (7) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39. ... | 03/20/2012. | MBS Paydown 0.92090157 13,525 (13) (13) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 04/20/2012. | MBS Paydown 0.91388965 14,024 (21) (21) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 05/20/2012. | MBS Paydown 0.90663137 14,517 (29) (29) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 06/20/2012. | MBS Paydown 0.89912989 15,003 (37) (37) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 07/20/2012. | MBS Paydown 0.89138847. 15,483 (45) (45) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39. ... | 08/20/2012. | MBS Paydown 0.88341049 15,956 (54) (54) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 09/20/2012. | MBS Paydown 0.87519946. 16,422 (63) (63) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 10/20/2012. | MBS Paydown 0.86675901 16,881 (73) (73) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 11/20/2012. | MBS Paydown 0.85809286 17,332 (82) (82) 02/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... ... | 12/20/2012. | MBS Paydown 0.84920485. 17,776 (92) (92) 02/20/2039.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... <o | - | 01/20/2012. | MBS Paydown 0.65792441 62,068 185 185 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038................... ... | 02/20/2012. | MBS Paydown 0.62594994 63,949 (15) (15) 02/20/2038.
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38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038................... ... | 03/20/2012. | MBS Paydown 0.59304663 65,807 (221) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 04/20/2012. | MBS Paydown 0.55922674 67,640 (434) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 05/20/2012. | MBS Paydown 0.524503, 69,447 (708) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 06/20/2012. | MBS Paydown 0.48888858 71,229 (890) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 07/20/2012. | MBS Paydown 0.45239709 72,983 (894) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 08/20/2012. | MBS Paydown 0.41504254. 74,709 (1,149) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 09/20/2012. | MBS Paydown 0.37683936. 76,406 (1,411) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 10/20/2012. | MBS Paydown 0.33780238 78,074 (1,680) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 11/20/2012. | MBS Paydown 0.29794684 79,711 (1,954) 02/20/2038.
38377M G4 2|GNR 2010-147 BA SC 3.50 02/20/2038... ... | 12/20/2012. | MBS Paydown 0.25728832 81,317 (2,232) 02/20/2038.
38377W W9 1| GNR 2011-106 ME PAC 3.00 06/20/38.... .| 01/20/2012. | MBS Paydown 0.96669982 19,268 0 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 02/20/2012. | MBS Paydown 0.95999424 20,251 (29) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 03/20/2012. | MBS Paydown 0.95296654 21,224 (60) 06/20/2038.
38377W W9 1| GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 04/20/2012. | MBS Paydown 0.94562018 22,186 (93) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... wwer | .. | 05/20/2012. | MBS Paydown 0.93795885. 23,137 (129) 06/20/2038.
38377W W9 1| GNR 2011-106 ME PAC 3.00 06/20/38.................... ... | 06/20/2012. | MBS Paydown 0.92998638 24,077 (166) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 07/20/2012. | MBS Paydown 0.92170685. 25,004 (206) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 08/20/2012. | MBS Paydown 0.91312448 25,919 (247) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... ... | 09/20/2012. | MBS Paydown 0.90424369. 26,820 (290) 06/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... woer | - | 10/20/2012. | MBS Paydown 0.89506909 27,707 (334) 06/20/2038.
38377W W9 1| GNR 2011-106 ME PAC 3.00 06/20/38.................... ... | 11/20/2012. | MBS Paydown 0.88560566 28,580 (380) 06/20/2038.
38377W_W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.... .| 12/120/2012. | MBS Paydown 0.87585911 29,435 (428) 06/20/2038.
0599999. Total - BONdS - U.S. GOVEIMMENL. ...ttt shesers sttt | enneans 3,906,795 0 (20,557) 03,739,822 | ..oovivve0 | ... 166,998 | .......166,998 | ........65/485 | ..... XXX......
Bonds - U.S. States, Territories and P ions
452151 GT 4|ILLINOIS ST 1ST SER 5.25 12/01/2018................. w0 | 12/01/2012. | Call 100.0......cvvvveirerrereneeinerinee [ e | e 100,000 | ..ooevvveee 100,000 | wovvvrnee 106,837 | covvreerrn 101,466 | oo | e (1,466) (1,466) 12/01/2018.
452151 PL 1|ILLINOIS SER A 5.00 03/01/2022 .. | 05/24/2012. | Deft 1ENE. o veriereseiereninees | e | s 1,600,000 | ........1,600,000 | ........ 1,688,320 | ...........1,639,599 | ..oovoiiimriinins | e (7,026) (7,026) 03/01/2022.
575827 6H 8|MA ST CONS LN SER D 5.50 11/01/2012... .| 11/01/2012. | Maturity 100.0 50,000 (768) (768) 11/01/2012.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............ccccevciiiiis  coeveveieieteeeeeeeteseteteseeeeseseeresssesesessesesessssesensesesesesasnens | cereras 1,750,000 | ........1,750,000 | ........1,852,320 | ...........1,791,833 | ................. (V] [ (9,259) 0 (9,259) 0. ,782573 | ool | a0 | 0] 100048,000 .. XXX......
Bonds - U.S. Political Subdivisions of States
358775 VQ 4|FRISCO TX REF/IMPT 5.25 02/15/2015................. ... | 04/20/2012. | Def 111 SOOI ORI PSP 1,636,688 | .......1,595,000 | ........1,776,910 | ...........1,642,077 | .......... 1,108 | ooveerees (6,497) (5,389) 02/15/2015.
517840 WY 6|LAS VEGAS NV WTR B 5.25 06/01/2016 . 11210172012, [ Call 100.0......vvvveiereririeernieinns [ e | e 1,430,000 (24,973) (24,973) 06/01/2016.
604280 CD 7|MINOCQUA WISD 1 TXB 5.40 03/01/2025 ... | 03/01/2012. | Sinking Fund Redemption 100.0..... 55,000 . (1,052) 03/01/2025.
869257 KF 1|SUSSEX CNTY DE 4.00 10/15/2012 v |1 03/09/2012. | Call 100.0....ccvviveiicieieriesiinninee | s | v 1,000,000 1,000,000 21,268 10/15/2012.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES........uuriuiiriiiiiniiiiiis i snsssensssnsssnssensenes | cvssnees 4,121,688 | ........ 4,080,000 | ........ 4,372,485 | ......... 4,153,102 | oo 1,108 | oo (11,254) | o0 | (10,146) | .coovvvenencd 0 [iienn,120,580 | o0 [0 | 0 | 0. 149,548 | ... XXX..oou
Bonds - U.S. Special Revenue and Special A t
040665 AK 7[AZ ST UNIV REF B TXB 5.0503/01/2014... ... | 03/01/2012. | Sinking Fund Redemption 100.0..... 120,000 | ...cooce 120,000 | ..o 119,838 T8 | e [rreereneed 120,000 | o e | e 03/01/2014.
30769Q AA 8|FARMER MAC GTD 5.125 04/19/2017.... ... | 06/12/2012. | ANCORA ADVISORS LLC ..1,179,960 | ........1,000,000 ..1,059,080 24,270 12,114 12,114 04/19/2017.
31331S S4 6|FED FARM CREDIT 4.625 03/21/2017... ... | 06/12/2012. | ANCORA ADVISORS LLC, 1,049,292 | ........... 900,000 | ........... 869,571 1,490 03/21/2017.
3133XU MS 9| FED HOME LN BANK 4.50 09/13/2019 ... | 06/12/2012. | ANCORA ADVISORS LLC 836,241 | .......... 700,000 | ........... 763,204 (2,844) 09/13/2019.
3134A4 JT 2|FREDDIE MAC 5.7501/15/2012 ... | 01/15/2012. | Maturity 100.0. SO SUOTRTRURIRN IV 131,000 | .oocvvneee 131,000 | wovrvrne 131,457 (3) 01/15/2012.
31359M EL 3| FANNIE MAE 0 06/01/17 ... | 06/13/2012. | ANCORA ADVISORS LLC......ccovvr | corrveirerrerinvirenrvnens | v 2,187,872 | ... 2,325,000 | ........ 1,756,166 33,360 | oo | e 1,917,517 06/01/2017.
3136F7 GV 3| FANNIE MAE 5.00 08/02/2012... .1 08/02/2012. | Maturity 100.0.......cccevverrrerereerirenes | cerrerssiseiieseninens | veveens 1,415,000 | ........ 1,415,000 | ........ 1,401,981 CHE T TS R 1,415,000 08/02/2012.
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3136FH DG 7 |FANNIE MAE 3.10 03/19/2014........covvvvvvririrninne ... 03/19/2012. | Call 100.0 500,000 500,000 500,000 | .covvverenes 500,003 |.. (3) (3) 03/19/2014.
3136FM FL 3 {FNMA 1.3.00 09/29/2015.........ccovvvemrrmerierirnriiiriane ... | 03/29/2012. | Call 100.0 895,000 895,000 | ........... 893,658 ...894,083 917 37 09/29/2015.
181503 DM 2| CLARK PLEASANT IN CMNTY SCH 5.00 7/15/21.. | ... | 07/15/2012. | Call 102.0.......cvvuervrrererrrieinerienes | reeerneesseissisneninens | vviis 1,020,000 | ........ 1,000,000 | ........ 1,033,868 1,027,011 [ oo | e (7,011) (7,011) 07/15/2021.
18610R AD 6| CLEVE-CUYAHOGA 6.625 2/15/2021 ... 02/15/2012. | Sinking Fund Redemption 100.0..... | ...occrevvvvvevernrverins | vervveinns 100,000 (79) (79) 02/15/2021.
196479 TZ 2|CO HSG SF PR 1AA 5.00 11/01/2028..... ... | 11/01/2012. | Sinking Fund Redemption 100.0..... 35,000 (2,749) (2,749) 11/01/2028.
240738 AU 8|DEKALB REDEV-RF-MI 5.00 01/15/2017... v [0 | 0171572012 [ Call 101.0..vvvevveceieeeeieiins [ e | e 631,250 | ...........625,000 | ..........661,725 | .............625,551 | ........... 6,250 (551) 5,699 01/15/2017.
24916P EK 9|DENVER COWTR BABS A 4.65 12/15/2017......... ... | 06/14/2012. | ANCORA ADVISORS LLC......cccoeer [ corerirerirmrinirinnins | oo 1,250,097 | ........1,065,000 | ........1,062,764 | ..........1,063,370 | ......ccc.o.... (19) 112 93 12/15/2017.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021 ... | 01/15/2012. | MBS Paydown 0.19103764 16,195 (148) (148) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 02/15/2012. | MBS Paydown 0.18474386. 14,350 (129) (129) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/202 ... | 03/15/2012. | MBS Paydown 0.17765637 16,159 (152) (152) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... .. | 04/15/2012. | MBS Paydown 0.17185999. 13,216 (120) (120) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 05/15/2012. | MBS Paydown 0.16624697 12,798 (15) (15) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 06/15/2012. | MBS Paydown 0.15994673 14,365 (22) (22) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 07/15/2012. | MBS Paydown 0.15570183 9,678 (18) (18) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... v | ... | 08/15/2012. | MBS Paydown 0.15140545. 9,796 (21) (21) 05/01/2021.
3128M1 CK 3 [FGCI G11974 PT 5.50 05/01/2021........ccovvvverrrrnene ... | 09/15/2012. | MBS Paydown 0.14353858 17,936 (44) (44) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 10/15/2012. | MBS Paydown 0.13828491 11,978 (35) (35) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 11/15/2012. | MBS Paydown 0.13315907 11,687 (39) (39) 05/01/2021.
3128M1 CK 3|FGCI G11974 PT 5.50 05/01/2021... ... | 12/15/2012. | MBS Paydown 0.12713327. 13,739 (50) (50) 05/01/2021.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 01/15/2012. | MBS Paydown 0.20294727 17,109 (192) (192) 04/01/2022.
3128MB DN 4| FGCI G12609 PT 5.50 04/01/2022 .| 02/15/2012. | MBS Paydown 0.19655884 12,777 (136) (136) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 03/15/2012. | MBS Paydown 0.19025253 12,613 (136) (136) 04/01/2022.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022... ... | 04/15/2012. | MBS Paydown 0.18329764. 13,910 (155) (155) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 05/15/2012. | MBS Paydown 0.17623992 14,115 (19) (19) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 06/15/2012. | MBS Paydown 0.16993775 12,604 (23) (23) 04/01/2022.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022... .| 07/15/2012. | MBS Paydown 0.16503756 9,800 (22) (22) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/202 ... | 08/15/2012. | MBS Paydown 0.16052027 9,035 (23) (23) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 09/15/2012. | MBS Paydown 0.15530272 10,435 (30) (30) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 10/15/2012. | MBS Paydown 0.15024382 10,118 (33) (33) 04/01/2022.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022... ... | 11/15/2012. | MBS Paydown 0.14465383 11,180 (41) (41) 04/01/2022.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 .| 12115/2012. | MBS Paydown 0.1398348............... 9,638 (39) (39) 04/01/2022.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 01/15/2012. | MBS Paydown 0.87258394 33,660 (44) (44) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 02/15/2012. | MBS Paydown 0.86543942 18,219 (15) (15) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 03/15/2012. | MBS Paydown 0.8444721............... 53,467 (28) (28) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 04/15/2012. | MBS Paydown 0.81992499 62,595 (44) (44) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 05/15/2012. | MBS Paydown 0.80036327 49,882 (19) (19) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 06/15/2012. | MBS Paydown 0.79087056 24,206 4) (4) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 07/15/2012. | MBS Paydown 0.77868459. 31,074 7 7) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 08/15/2012. | MBS Paydown 0.74575749 83,964 (79) (79) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 09/15/2012. | MBS Paydown 0.71357898 82,055 (75) (75) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... ... | 10/15/2012. | MBS Paydown 0.68767475 66,056 X . (44) (44) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26... v | - | 11/15/2012. | MBS Paydown 0.65710002 77,966 .78,008 | .. (66) (66) 03/01/2026.
3128PU C8 3|FGCI PL J14595 SEQ 3.50 03/01/26..........c...cccvvvnee ... | 11/16/2012. | WELLS FARGO BROKERAGE....... | ..cocvoeviecirriiiniins | e 1,763,574 | .......1,675,605 | ......1677,116 | .......... 1,676,526 | .. (450) (450) | vvveevvrrineis | erreree 1,675,970 | e | i 87,604 03/01/2026.
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31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25.........ocovrenieriririres ... | 01/15/2012. | MBS Paydown 0.51602476 68,251 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 02/15/2012. | MBS Paydown 0.48587947 90,436 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 03/15/2012. | MBS Paydown 0.46938968 49,469 03/01/2025.
31294L 6V 0|FGCIE02684 PT 4.50 03/01/25... ... | 04/15/2012. | MBS Paydown 0.4542641..........c..c. | ceveererinrinnrernninns | vvvvernens 45,377 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 05/15/2012. | MBS Paydown 0.44043447 41,489 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 06/15/2012. | MBS Paydown 0.41764167. 68,378 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 07/15/2012. | MBS Paydown 0.40499292 37,946 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 08/15/2012. | MBS Paydown 0.38986344 45,388 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 09/15/2012. | MBS Paydown 0.37898832 32,625 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25... ... | 10/15/2012. | MBS Paydown 0.35529509 71,080 03/01/2025.
31294L 6V 0|FGCIE02684 PT 4.50 03/01/25... .. | 11/15/2012. | MBS Paydown 0.34072601 43,707 03/01/2025.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25 ... | 12/15/2012. | MBS Paydown 0.32177281 56,860 03/01/2025.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 01/18/2012. | MBS Paydown 0.271616075........... 7,575 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 02/18/2012. | MBS Paydown 0.26410349 7,513 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 03/18/2012. | MBS Paydown 0.25635364 7,750 08/18/2015.
3133XC T6 O0|FHLB SK-2015 15.14 08/18/2015 .. | 04/18/2012. | MBS Paydown 0.247963715........... 8,390 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 05/18/2012. | MBS Paydown 0.24046877 7,495 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 06/18/2012. | MBS Paydown 0.23191954 8,549 08/18/2015.
3133XC T6 0|FHLB SK-2015 1 5.14 08/18/2015.... ... | 07/18/2012. | MBS Paydown 0.224443815........... 7,476 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... wr | ... | 08/18/2012. | MBS Paydown 0.217664315........... 6,780 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.........cccvvevrrirens ... | 09/18/2012. | MBS Paydown 0.21105666. 6,608 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 10/18/2012. | MBS Paydown 0.20448979 6,567 08/18/2015.
3133XC T6 0|FHLB SK-2015 15.14 08/18/2015.... ... | 11/18/2012. | MBS Paydown 0.196695415........... 7,7% 08/18/2015.
3133XC T6 0|FHLB SK-2015 1 5.14 08/18/2015.... ... | 12/18/2012. | MBS Paydown 0.18985011 08/18/2015.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... ... | 01/28/2012. | MBS Paydown 0.26291515 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... .| 02/28/2012. | MBS Paydown 0.255355117 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012 ... | 03/28/2012. | MBS Paydown 0.247726577.. 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... ... | 04/28/2012. | MBS Paydown 0.239734323 12/28/2012.
3133XE 5D 7|FHLB 00-0606 Y 5.27 12/28/2012.... ... | 05/28/2012. | MBS Paydown 0.232171646 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... ... | 06/28/2012. | MBS Paydown 0.225271037 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... .| 07/28/2012. | MBS Paydown 0.21809114. 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012 ... | 08/28/2012. | MBS Paydown 0.211280043.. 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... ... | 09/28/2012. | MBS Paydown 0.203274264 12/28/2012.
3133XE 5D 7|FHLB 00-0606 Y 5.27 12/28/2012.... ... | 10/28/2012. | MBS Paydown 0.196419489.. 12/28/2012.
3133XE 5D 7 |FHLB 00-0606 Y 5.27 12/28/2012.... ... | 11/28/2012. | MBS Paydown 0.1885392 12/28/2012.
3133XE 5D 7|FHLB 00-0606 Y 5.27 12/28/2012 ... | 12/28/2012. | MBS Paydown 0.0 12/28/2012.
3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036. ... | 01/25/2012. | MBS Paydown 0.9788772.. 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036 ... | 02/25/2012. | MBS Paydown 0.97028647. 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 03/25/2012. | MBS Paydown 0.95064239 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 04/25/2012. | MBS Paydown 0.93093669 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 05/25/2012. | MBS Paydown 0.90979762 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. weee | .. | 06/25/2012. | MBS Paydown 0.8931495............... 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036..............cv.n.. ... | 07/25/2012. | MBS Paydown 0.87081439 60,305 08/25/2036.
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3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036..............cv.... ... | 08/25/2012. | MBS Paydown 0.85694415 37,450 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 09/25/2012. | MBS Paydown 0.81003019.... 126,668 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 10/25/2012. | MBS Paydown 0.74800024.... 167,481 08/25/2036.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 11/25/2012. | MBS Paydown 0.72526334. 61,390 08/25/2036.
3136A0 DT 1|FNR2011-77 A SEQ 3.50 08/25/2036. ... | 12/25/2012. | MBS Paydown 0.68741161 .102,200 08/25/2036.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 01/25/2012. | MBS Paydown 0.9755312 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 02/25/2012. | MBS Paydown 0.96936932 24,648 ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 03/25/2012. | MBS Paydown 0.96318948 24,719 ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 04/25/2012. | MBS Paydown 0.95699161 24,791 ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/202 ... | 05/25/2012. | MBS Paydown 0.95077567 24,864 ) 01/25/2023.
3136A1 HC 2|FNR2011-98 VC SEQ 3.50 01/25/2023... .| 06/25/2012. | MBS Paydown 0.9445416.............. | corveerervrserernenns | vvviviiennn 24,936 ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 07/25/2012. | MBS Paydown 0.93828934 25,009 ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 08/25/2012. | MBS Paydown 0.93201885 25,082 ) ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 09/25/2012. | MBS Paydown 0.92573006. 25,155 ) ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 10/25/2012. | MBS Paydown 0.91942294 25,228 ) ) 01/25/2023.
3136A1 HC 2|FNR2011-98 VC SEQ 3.50 01/25/2023................... ... | 11/25/2012. | MBS Paydown 0.91309742 25,302 ) ) 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 12/25/2012. | MBS Paydown 0.90675345 25,376 ) ) 01/25/2023.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 02/25/2012. | MBS Paydown 0.98249853 15,570 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 03/25/2012. | MBS Paydown 0.97809121 15,615 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 woer | . | 04/25/2012. | MBS Paydown 0.97367104. 15,661 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26.............ovvuc.. ... | 05/25/2012. | MBS Paydown 0.96923797 15,706 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 06/25/2012. | MBS Paydown 0.96479198 15,752 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 07/25/2012. | MBS Paydown 0.96033302 15,798 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 08/25/2012. | MBS Paydown 0.95586105 27,325 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 09/25/2012. | MBS Paydown 0.95137604 15,890 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 .| 10/25/2012. | MBS Paydown 0.94687795. 15,937 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26. ... | 11/25/2012. | MBS Paydown 0.94236674 15,983 ) ) 07/25/2026.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 ... | 12/25/2012. | MBS Paydown 0.93784237 16,030 ) ) 07/25/2026.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40, ... | 02/25/2012. | MBS Paydown 0.99902937 1,941 ) ) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40, ... | 03/25/2012. | MBS Paydown 0.99850693 1,045 ) ) 11/25/2040.
3136A3 TS O0|FNR 2012-11 PN PAC 4.402 11/25/40. .. | 04/25/2012. | MBS Paydown 0.9973263............... 2,361 ) ) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40. ... | 05/25/2012. | MBS Paydown 0.99549024 3,672 ) ) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40, ... | 06/25/2012. | MBS Paydown 0.99300206 4,976 ) ) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40, ... | 07/25/2012. | MBS Paydown 0.99002151 5,961 ) ) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40. ... | 08/25/2012. | MBS Paydown 0.98657066 6,902 ) ) 11/25/2040.
3136A3 TS O0|FNR 2012-11 PN PAC 4.402 11/25/40, ... | 09/25/2012. | MBS Paydown 0.91074604............. | cecveerervrnrrmnverins | vevvveinns 151,649 | ........... 151,649 | ..o 158,995 ) (1,709) 11/25/2040.
3136A3 TS O0|FNR2012-11 PN PAC 4.402 11/25/40. ... | 10/25/2012. | MBS Paydown 0.80578469 209,923 209,923 | .. 220,091 ) (5,708) 11/25/2040.
3136A3 TS O0|FNR 2012-11 PN PAC 4.402 11/25/40. ... | 11/25/2012. | MBS Paydown 0.71062879............. | ooveervernerireeirneinns | e 190,312 | covereneee 190,312 | oo 199,530 | ... ) (5,769) 11/25/2040.
3136A3 TS 0|FNR2012-11 PN PAC 4.402 11/25/40. ... | 12/25/2012. | MBS Paydown 0.60624605 208,765 208,765 218,878 | .o 218,878 | ..o | e (8,061) (8,061) 11/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40 ... | 05/25/2012. | MBS Paydown 0.99150895 3,141 3,141 3,156 (0) (0) 3,141 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40. ... | 06/25/2012. | MBS Paydown 0.98682234 3,351 3,351 3,367 (0) (0) 3,351 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40. .| 07/25/2012. | MBS Paydown 0.98184444 3,559 3,559 3,576 1) 1) 3,559 09/25/2040.
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3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40...........ccvvvrvererenee ... | 08/25/2012. | MBS Paydown 0.97657758 3,766 3,783 1) (1) 3,766 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40. ... | 09/25/2012. | MBS Paydown 0.97102424 3,971 3,989 2 2) 3,971 09/25/2040.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40. ... | 10/25/2012. | MBS Paydown 0.96518708 4,174 4,193 2 2 4,174 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40. ... | 11/25/2012. | MBS Paydown 0.95906897. 4,374 4,395 (3 (3) 4,374 09/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40. ... | 12/25/2012. | MBS Paydown 0.95267291 4,573 4,595 (3 (3) 4,573 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/4 ... | 08/25/2012. | MBS Paydown 0.98478765. 8,502 8,730 (4 (4) 8,502 02/25/2041.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41... ... | 09/25/2012. | MBS Paydown 0.9802414.......... 9,093 (12) 02/25/2041.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41... ... | 10/25/2012. | MBS Paydown 0.97540201 9,679 (20) 02/25/2041.
3136A5 P6 7|FNR 2012-53 PB PAC 2.25 02/25/41... ... | 11/25/2012. | MBS Paydown 0.97027188 10,260 (30) 02/25/2041.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41... ... | 12/25/2012. | MBS Paydown 0.96485363 10,837 (40) 02/25/2041.
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38... .| 08/25/2012. | MBS Paydown 0.99146238. 10,800 (8) 01/25/2038.
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38... ... | 09/25/2012. | MBS Paydown 0.98481974 16,607 (286) 01/25/2038.
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38... ... | 10/25/2012. | MBS Paydown 0.9776885...........cc.. | ceverrerereeenerinnninns | ceveeereens 17,828 (332) 01/25/2038.
3136A6 4N 1|FNR 2012-72 QE SEQ 3.00 01/25/38... ... | 11/25/2012. | MBS Paydown 0.97107737. 16,528 (249) 01/25/2038.
3136A6 4N 1[FNR 2012-72 QE SEQ 3.00 01/25/38... weee | o | 12/25/2012. | MBS Paydown 0.96468203 15,988 (206) 01/25/2038.
3136A7 5E 8|FNR 2012-96 PD PAC AD 2.00 07/25/41................. ... | 09/25/2012. | MBS Paydown 0.99616031 4,684 (0) 07/25/2041.
3136A7 5E 8|FNR 2012-96 PD PAC AD 2.00 07/25/41 ... | 10/25/2012. | MBS Paydown 0.99250124 4,464 2) 07/25/2041.
3136A7 5E 8|FNR 2012-96 PD PAC AD 2.00 07/25/41 ... | 11/25/2012. | MBS Paydown 0.98850762 4,872 (3) 07/25/2041.
3136A7 5E 8|FNR 2012-96 PD PAC AD 2.00 07/25/41 ... | 12/25/2012. | MBS Paydown 0.98418146. 5,278 (5) 07/25/2041.
3136A8 XC 9|FNR 2012-99 AB 1.75 05/25/2039 wuee | o [ 10/25/2012. | MBS Paydown 0.9959386.......... 1,908 9) 05/25/2039.
3136A8 XC 9|FNR 2012-99 AB 1.75 05/25/2039.........cc0rnrvrerrnrnnee ... | 11/25/2012. | MBS Paydown 0.99385025 1,942 9) 05/25/2039.
3136A8 XC 9|FNR 2012-99 AB 1.75 05/25/2039... ... | 12/25/2012. | MBS Paydown 0.99142234 2,258 9) 05/25/2039.
31371L RK 7 [FNCN 255290 PT 4.00 06/01/14 ... | 01/25/2012. | MBS Paydown 0.08863876 29,068 0 06/01/2014.
31371L RK 7| FNCN 255290 PT 4.00 06/01/14 ... | 02/25/2012. | MBS Paydown 0.08280172 26,482 (56) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 03/25/2012. | MBS Paydown 0.07800216 21,775 (90) 06/01/2014.
31371L RK 7 [FNCN 255290 PT 4.00 06/01/14 .. | 04/25/2012. | MBS Paydown 0.07315161 22,007 (132) 06/01/2014.
31371L RK  7|FNCN 255290 PT 4.00 06/01/14.. ... | 05/25/2012. | MBS Paydown 0.06773125 24,592 (193) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 06/25/2012. | MBS Paydown 0.06304471 21,263 (200) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 07/25/2012. | MBS Paydown 0.05871181 19,658 (214) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 08/25/2012. | MBS Paydown 0.05449403 19,136 (235) 06/01/2014.
31371L RK 7 [FNCN 255290 PT 4.00 06/01/14 .. | 09/25/2012. | MBS Paydown 0.05053206. 17,975 (247) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14.. ... | 10/25/2012. | MBS Paydown 0.04664492 17,636 (267) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 11/25/2012. | MBS Paydown 0.04258219 18,432 (306) 06/01/2014.
31371L RK 7|FNCN 255290 PT 4.00 06/01/14 ... | 12/25/2012. | MBS Paydown 0.03910849 15,760 (285) 06/01/2014.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 01/15/2012. | MBS Paydown 0.74513661............. | ooveenerrrerieeineians | e 158,923 | ........... 158,923 (1,506) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 02/15/2012. | MBS Paydown 0.72175044............. | cecvvrernronernnnerins | vevvveinns 116,931 | ..o 116,931 (702) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028 ... | 03/15/2012. | MBS Paydown 0.69200453 148,730 148,730 | .. .153,796 (1,656) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 04/15/2012. | MBS Paydown 0.66505358............. | cecereerereriveremrirerins | cevereinns 134,755 134,755 | oo 139,345 (1,503) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 05/15/2012. | MBS Paydown 0.64448749.... 102,830 | .cocveeeee 102,830 | wovvvrnee 106,333 (652) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 06/15/2012. | MBS Paydown 0.61893788.... 127,748 | ........... 127,748 | oo 132,099 (957) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 07/15/2012. | MBS Paydown 0.59230756.... 133,152 | oo 133,152 | v 137,687 (1,169) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... < | .- | 08/15/2012. | MBS Paydown 0.5654119%4............ 134,478 | ........... 134,478 | oo 139,059 (1,356) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028............ccovvvrerne ... 1 09/15/2012. | MBS Paydown 0.53149041............. | ceeeveerermrvnrernrnerins | veviveinns 169,608 | ........... 169,608 | ........... 175,385 (1,831) 08/15/2028.
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3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028............covvvrenne ... | 10/15/2012. | MBS Paydown 0.49623104............. | ccoveervernerrneirneinns | v 176,297 | c.ocoveneee 176,297 (2,363) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 11/15/2012. | MBS Paydown 0.46816662............. | coovrerrverirerieninns | wvrrienns 140,322 | ..ccooeuee 140,322 (2,041) 08/15/2028.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... ... | 12/15/2012. | MBS Paydown 0.44016959.........cc.. | covererereresviersniins | cevereinns 139,985 | ..ccvoneee 139,985 (2,229) 08/15/2028.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. ... | 01/15/2012. | MBS Paydown 0.79615819. 65,122 0 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/2 ... | 02/15/2012. | MBS Paydown 0.78021707 73,728 (26) 11/15/2020.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. ... | 03/15/2012. | MBS Paydown 0.76604457. 65,548 (47) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 04/15/2012. | MBS Paydown 0.73459619...........c. | oovrrverrerirmrirniinns | vveviees 145,449 (719) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 05/15/2012. | MBS Paydown 0.71735907 79,722 (113) 11/15/2020.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. ... | 06/15/2012. | MBS Paydown 0.69961534. 82,065 (146) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/2 ... | 07/15/2012. | MBS Paydown 0.67180039............ | ccovvverrrmrrerieciens | vvrrienns 128,644 (616) 11/15/2020.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. .| 08/15/2012. | MBS Paydown 0.65445218 80,235 (201) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 09/15/2012. | MBS Paydown 0.6174286 171,234 | ..coeeeee 171,234 (1,213) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. ... | 10/15/2012. | MBS Paydown 0.59494632.... 103,981 | ..covveneee 103,981 | ocvvene 105,345 (334) 11/15/2020.
3137A2 PF 2|FHR 3766 HE PT 3.00 11/15/20.. ... | 11/15/2012. | MBS Paydown 0.56820967.... 123,657 | ovvene 123,657 | v 125,280 (728) 11/15/2020.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20.. v | - | 12/15/2012. | MBS Paydown 0.54301575.... 116,522 | ..ccvoeeee 116,522 | ocvvrne 118,051 (684) 11/15/2020.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.........cccevermriernrirerrres ... | 01/15/2012. | MBS Paydown 0.72830893 120,454 | ........... 120,454 | ........... 124,858 (1,430) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 02/15/2012. | MBS Paydown 0.6973127 117,166 | ..occveneee 117,166 | .ovvvenee 121,450 (1,444) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 03/15/2012. | MBS Paydown 0.66697784.... 114,666 | ........... 114,666 | ........... 118,858 (1,483) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 04/15/2012. | MBS Paydown 0.63538512.... 119,420 | ...cooe 119,420 | ..o 123,787 (1,752) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 05/15/2012. | MBS Paydown 0.60688367.... 107,735 | covvvennee 107,735 | v 111,675 (1,513) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25 .| 06/15/2012. | MBS Paydown 0.583009. 90,246 (597) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 07/15/2012. | MBS Paydown 0.55783718 95,149 (1,353) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 08/15/2012. | MBS Paydown 0.53178819. 98,465 (1,586) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 09/15/2012. | MBS Paydown 0.50537786 99,831 (1,763) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 10/15/2012. | MBS Paydown 0.4815217............... 90,176 (1,094) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... .| 11/15/2012. | MBS Paydown 0.4565626............... | coevveerererenverenneians | veveveinnnd 94,345 (1,853) 09/15/2025.
3137A6 DT 6|FHR 3815 GD 4.00 09/15/25.... ... | 12/15/2012. | MBS Paydown 0.43106251 96,390 (2,070) 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 ... | 01/15/2012. | MBS Paydown 0.95226535 28,447 0 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 02/15/2012. | MBS Paydown 0.94631483 29,753 (40) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 03/15/2012. | MBS Paydown 0.94010596 31,044 (85) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... .. | 04/15/2012. | MBS Paydown 0.9336416............... 32,322 (118) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 ... | 05/15/2012. | MBS Paydown 0.92692476 33,584 (153) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 06/15/2012. | MBS Paydown 0.91995858 34,831 (190) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 07/15/2012. | MBS Paydown 0.91274635 36,061 (228) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 08/15/2012. | MBS Paydown 0.90529151 37,274 (268) 10/15/2039.
3137A6 FB 3|FHR 3809 GA PAC 4.50 10/15/39.... ... | 09/15/2012. | MBS Paydown 0.89759762 38,469 (308) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 ... | 10/15/2012. | MBS Paydown 0.88966836 39,646 (350) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 11/15/2012. | MBS Paydown 0.88150756. 40,804 (393) 10/15/2039.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.... ... | 12/15/2012. | MBS Paydown 0.87311916 41,942 (436) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... ... | 05/15/2012. | MBS Paydown 0.8574911........cccove. | conrrrerineineiinnninns | crvveeireens 12,076 (248) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... ... | 06/15/2012. | MBS Paydown 0.84631763 12,011 (28) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... woer | . | 07/15/2012. | MBS Paydown 0.83520375. 11,947 (48) 10/15/2039.
3137A9 J7 2| FHR 3843 GJ PAC 3.50 10/15/39.......cccrvrvrrirrnrinne ... | 08/15/2012. | MBS Paydown 0.82414902 11,884 (66) 10/15/2039.
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3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.......ccrurvrrcrrnrinee ... | 09/15/2012. | MBS Paydown 0.81315995. 11,813 (84) (84) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... ... | 10/15/2012. | MBS Paydown 0.80226084 11,717 (101) (101) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... ... | 11/15/2012. | MBS Paydown 0.77946354 24,507 . (338) (338) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.......cccrurrvrriirnrinnes ... | 12/15/2012. | MBS Paydown 0.75339319. 28,026 | ............. 28,026 | ....c..ce..29,580 | oo 29,580 (592) (592) 10/15/2039.
3137A9 VR 4|FHR 3835 BA 4.00 08/15/38.... ... | 01/15/2012. | MBS Paydown 0.96009458 14,642 | oo 14,642 | ... 15,328 | ..cccvvre 15,298 (275) (275) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 02/15/2012. | MBS Paydown 0.958096. 3,857 3,857 4,030 (2 (2) 08/15/2038.
3137A9 VR 4 |FHR 3835 BA 4.00 08/15/38 ... | 03/15/2012. | MBS Paydown 0.95189406 11,970 | v 11,970 | oo 12,831 | e 12,506 (132) (1574 SRR IR 11,970 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 04/15/2012. | MBS Paydown 0.9447688............... | ccoveerrereeeenerinnninns | crvverineens 13,752 | oo 13,752 | v 14,396 | oo 14,368 (208) (PZ013) 1 ORI IO 13,752 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 05/15/2012. | MBS Paydown 0.94267807 4,035 4,035 4,216 8) (8) 4,035 08/15/2038.
3137A9 VR 4|FHR 3835 BA 4.00 08/15/38 ... | 06/15/2012. | MBS Paydown 0.93119238 22,167 | vovereenne. 22,167 | cioveeirein23,206 | covvrenenne. 23,161 (589) (589) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 07/15/2012. | MBS Paydown 0.92924359 3,761 3,761 3,930 (10) (10) 08/15/2038.
3137A9 VR 4|FHR 3835 BA 4.00 08/15/38.... ... | 08/15/2012. | MBS Paydown 0.92726098. 3,826 3,826 : 3,998 (12) (12) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.........ccoservrrernrrrerirnens ... | 09/15/2012. | MBS Paydown 0.91731913 19,188 | .ocovverne 19,188 | .coovvrnee 20,087 | .covvvrrrrnnn 20,048 (427) (427) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 10/15/2012. | MBS Paydown 0.9105459.........ccccc. | cerrvrrrermrisnrnrnninne | vvvvviinnins 13,072 (132) (132) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38.... ... | 11/15/2012. | MBS Paydown 0.90491079 10,876 (48) (48) 08/15/2038.
3137A9 VR 4|FHR 3835BA 4.00 08/15/38..........cccovvrmirmrrniirerins ... | 12/15/2012. | MBS Paydown 0.8892845............... | ceeveerernriseererneinns | vvvveiinns 30,159 (950) (950) 08/15/2038.
3137AE LS 2|FHR 3910 JC SEQ EXCH 2.00 12/15/37. ... | 10/15/2012. | MBS Paydown 0.93255814 6,165 (1) (1) 12/15/2037.
3137AE LS 2|FHR 3910 JC SEQ EXCH 2.00 12/15/37. ... | 11/15/2012. | MBS Paydown 0.92502675 7,268 4) (4) 12/15/2037.
3137AE LS 2|FHR 3910 JC SEQ EXCH 2.00 12/15/37. ... | 12/15/2012. | MBS Paydown 0.91365896 10,970 (10) (10) 12/15/2037.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 01/15/2012. | MBS Paydown 0.98025951 10,387 0 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 02/15/2012. | MBS Paydown 0.96750509 18,239 (31) (31) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 03/15/2012. | MBS Paydown 0.94534216 31,693 (113) (113) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 04/15/2012. | MBS Paydown 0.92209958 33,237 (186) (186) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 05/15/2012. | MBS Paydown 0.90217576 28,491 (217) (217) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 06/15/2012. | MBS Paydown 0.8794548.......... 32,491 (308) (308) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 07/15/2012. | MBS Paydown 0.84692679. 46,515 (527) (527) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 08/15/2012. | MBS Paydown 0.81495769 45,716 (614) (614) 11/15/2025.
3137AF ZA 3| FHR 3949 JA 3.00 11/15/25. ... | 09/15/2012. | MBS Paydown 0.7771352........cccouw. | conerrerirneinerinnninns | crvererneens 54,086 (835) (835) 11/15/2025.
3137AF ZA 3| FHR 3949 JA 3.00 11/15/25. ... | 10/15/2012. | MBS Paydown 0.74939469 39,669 (697) (697) 11/15/2025.
3137AF ZA 3|FHR 3949 JA 3.00 11/15/25. ... | 11/15/2012. | MBS Paydown 0.72362775 36,847 (715) (715) 11/15/2025.
3137AF ZA 3| FHR 3949 JA 3.00 11/15/25 ... | 12/15/2012. | MBS Paydown 0.6910746............... | ceervrerervrisererniiene | vevrernnns 46,551 (982) (982) 11/15/2025.
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040 .| ... | 10/15/2012. | MBS Paydown 0.94074098 9,156 1) (1) 08/15/2040.
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040...........c.ccevvennce ... | 11/15/2012. | MBS Paydown 0.93232515. 13,760 | .ooovvvrne 13,760 | coovreeen 14,081 | oo 14,061 7 (4] IS DR 13,760 08/15/2040.
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040 ... | 12/15/2012. | MBS Paydown 0.92476014 12,369 | .o 12,369 | .o 12,639 | o 12,639 (11) (D TS PO 12,369 08/15/2040.
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40.... .| ... | 11/15/2012. | MBS Paydown 0.99074608. 2,159 2,159 2,262 0) (0) 2,159 12/15/2040.
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40........ccovrvvirernninne ... | 12/15/2012. | MBS Paydown 0.98713685. 2,328 2,328 2,439 (3) (3) 2,328 12/15/2040.
3137AT W5 7|FHR 4106 EC PAC 1.75 04/15/41.... ... | 10/15/2012. | MBS Paydown 0.99675737 6,485 6,485 6,510 0) (0) 6,485 04/15/2041.
3137AT W5 7|FHR 4106 EC PAC 1.75 04/15/41.... ... | 11/15/2012. | MBS Paydown 0.99453537. 4,444 4,444 4,461 (1) (1) 4,444 04/15/2041.
3137AT W5 7|FHR 4106 EC PAC 1.75 04/15/41.......vvvvvvriricianns ... | 12/15/2012. | MBS Paydown 0.98937653 10,318 | oo 10,318 | cooereeernn 10,356 | oo 10,356 2 (V2] SOOI DO 10,318 04/15/2041.
3137AU VJ 5|FHR 4119 PAPAC 1.50 09/15/41. ... | 11/15/2012. | MBS Paydown 0.99560616 5,932 5,932 5,954 (0) (0) 5,932 09/15/2041.
3137AU VW 5|FHR 4119 PAPAC 1.50 09/15/41. ... | 12/15/2012. | MBS Paydown 0.99091342 6,335 6,335 6,359 (1) (1) 6,335 09/15/2041.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031..........ccoc0one. .| 01/25/2012. | MBS Paydown 0.07157736. 34,496 | oo 34,496 | ............35,056 | oo 34,618 (V1 [OOSR DU 34,496 01/25/2031.
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31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031........cc0evvnne .| 02/25/2012. | MBS Paydown 0.06328092 41,482 (39) (39) 01/25/2031.
31393D ZX 2|FNR 2003-73 HA SCH 3.50 01/25/2031... ... | 03/25/2012. | MBS Paydown 0.0553786 39,512 (76) (76) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031... ... | 04/25/2012. | MBS Paydown 0.0447147 53,320 (154) (154) 01/25/2031.
31393D ZX 2|FNR 2003-73 HA SCH 3.50 01/25/2031... ... | 05/25/2012. | MBS Paydown 0.03730042 37,071 (141) (141) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/203 ... | 06/25/2012. | MBS Paydown 0.02758322 48,586 (221) (221) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031... ... | 07/25/2012. | MBS Paydown 0.01997157. 38,058 (202) (202) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031... ... | 08/25/2012. | MBS Paydown 0.01304951 34,610 (205) (205) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031... ... | 09/25/2012. | MBS Paydown 0.00406898 44,903 (283) (283) 01/25/2031.
31393D ZX 2|FNR2003-73 HA SCH 3.50 01/25/2031... ... | 10/25/2012. | MBS Paydown 0.0...........ccccvvvnee 20,345 (72) (72) 01/25/2031.
31393G W5 9|FHR 2533 PE PAC 5.50 12/15/2021.... ... | 01/15/2012. | MBS Paydown 0.03255175 22,022 (43) (43) 12/15/2021.
31393G W5 9|FHR 2533 PE PAC 5.50 12/15/2021.... .| 02/15/2012. | MBS Paydown 0.00689073. 16,808 4 4 12/15/2021.
31393G W5 9|FHR 2533 PE PAC 5.50 12/15/2021.... ... | 03/15/2012. | MBS Paydown 0.0..........cccoeveneee 4513 | 513 | i 546 | 513 | | e 46 46 12/15/2021.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 01/15/2012. | MBS Paydown 0.22488146 8,354 0 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 02/15/2012. | MBS Paydown 0.21941911 8,194 8 8 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 03/15/2012. | MBS Paydown 0.214062 8,036 | ..oovvrrerrne8,036 | 7,822 | i 1,899 | s [ e 15 15 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033, .. | 04/15/2012. | MBS Paydown 0.20880816. 7,881 22 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 05/15/2012. | MBS Paydown 0.20365564 7,729 28 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 06/15/2012. | MBS Paydown 0.19860252 7,580 31 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 07/15/2012. | MBS Paydown 0.19364693 7,433 35 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 08/15/2012. | MBS Paydown 0.18878703 7,290 38 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033.........cccrvvvvrrnee .. | 09/15/2012. | MBS Paydown 0.18402101 7,149 41 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 10/15/2012. | MBS Paydown 0.1793471.......... 7,011 43 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033... ... | 11/15/2012. | MBS Paydown 0.17476357. 6,875 46 01/15/2033.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033, ... | 12/15/2012. | MBS Paydown 0.17026869. 6,742 6,742 | oo 6,563 49 01/15/2033.
31393Y YS 8|FNR 2004-45 VB SEQ 4.50 10/25/2028... ... | 11/25/2012. | MBS Paydown 0.91274349.........c... | coovvrverncrnncrnenns | e 174,513 | oo 174,513 176,967 (851) 10/25/2028.
31393Y YS 8|FNR 2004-45 VB SEQ 4.50 10/25/2028... .. | 12/25/2012. | MBS Paydown 0.81894634.... 187,594 187,594 190,232 (1,035) 10/25/2028.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 03/25/2012. | MBS Paydown 0.94929113.... 101,418 101,418 104,524 (272) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 04/25/2012. | MBS Paydown 0.84746008 203,662 203,662 209,899 (1,244) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 05/25/2012. | MBS Paydown 0.76244166.... 170,037 | coovvveeee 170,037 | v 175,244 (826) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 06/25/2012. | MBS Paydown 0.68061477.... 163,654 | ........... 163,654 | ..ccovone 168,666 (965) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... .| 07/25/2012. | MBS Paydown 0.80561553............. [ covvreererrverivenrirerins | veviveinns 149,998 149,998 154,592 (1,039) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 08/25/2012. | MBS Paydown 0.51973911.... 171,753 171,753 177,013 (1,380) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 09/25/2012. | MBS Paydown 0.425438..........cccoe. | covermmeermneeinneiians | eevereneens 188,602 188,602 194,378 (1,842) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 10/25/2012. | MBS Paydown 0.33721731........coc. | oovrrverrerirnenennes | s 176,441 | ....c....c. 176,441 | .ccooonee 181,845 (1,887) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 11/25/2012. | MBS Paydown 0.23685602 200,723 200,723 206,870 (2,429) 11/25/2031.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 12/25/2012. | MBS Paydown 0.15255759.........cccc. | cervrverernrenrirnnnerins | vevvveinns 168,597 | .cooconne 168,597 (2,104) 11/25/2031.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 01/25/2012. | MBS Paydown 0.27188129 25,201 (34) 07/25/2030.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 02/25/2012. | MBS Paydown 0.24681123 25,070 (26) 07/25/2030.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 03/25/2012. | MBS Paydown 0.22187141 24,940 (17) 07/25/2030.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 04/25/2012. | MBS Paydown 0.17995977 41,912 (12) 07/25/2030.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 05/25/2012. | MBS Paydown 0.12163298 58,327 61 07/25/2030.
31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030... ... | 06/25/2012. | MBS Paydown 0.0549879.......... 66,645 137 07/25/2030.
31394D S9 2| FNR 2005-45 YB PAC 5.50 07/25/2030................... .1 07/25/2012. | MBS Paydown 0.0054071...........ccoe. | covvrevrmerinerineineins | crvireiinn 49,581 302 07/25/2030.
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31394D S9 2|FNR 2005-45 YB PAC 5.50 07/25/2030................... ... | 08/25/2012. | MBS Paydown 0.0..........ccccccuunnneae 5,407 5,407 225 5,407 OO IO (V1 I 198 | 07/25/2030.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... ... | 08/25/2012. | MBS Paydown 0.90591756............. | covvvverrerirnrrniinns | e 145,640 | ........... 145,640 (2,760) 08/25/2033.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... ... | 09/25/2012. | MBS Paydown 0.79555623............. | covvveeervereerieriens | vveiienns 170,839 | .oooveneee 170,839 (4,670) 08/25/2033.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... ... | 10/25/2012. | MBS Paydown 0.87575833.........cc.. | cervreererrnnennernnnenins | vevvveinns 185,447 | ........... 185,447 (5,024) 08/25/2033.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... ... | 11/25/2012. | MBS Paydown 0.63036747 70,265 | .. 0,265 (1,953) 08/25/2033.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... .| 12/125/2012. | MBS Paydown 0.55349095............. [ ceveeeererverevennrerins | ceviveinns 119,005 119,005 | .. (3,156) 08/25/2033.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... ... | 01/15/2012. | MBS Paydown 0.29824064 287,255 287,255 296,499 (2,994) 12/15/2020.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... ... | 02/15/2012. | MBS Paydown 0.26430408 282,676 282,676 291,773 (654) 12/15/2020.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... ... | 03/15/2012. | MBS Paydown 0.210725.........ccccouv. [ corrvverernninrirnnnenins | evvreinns 446,289 | ........... 446,289 | ........... 460,652 (2,735) 12/15/2020.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... ... | 04/15/2012. | MBS Paydown 0.14714463, 529,595 529,595 546,639 (4,955) 12/15/2020.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... .. | 05/15/2012. | MBS Paydown 0.06924424............. | cccoovrneenninnniinnins | cerreind 648,874 | ......... 648,874 | .......... 669,757 (7,878) 12/15/2020.
31394G ST 1|FHR 2657 MD PAC 5.00 12/15/2020... ... | 06/15/2012. | MBS Paydown 0.01869792...........c. | ovrvrverirerirmeenennns | v 421,027 | ..o 421,027 | oo 434,577 (5,542) 12/15/2020.
31394G ST 1 |FHR 2657 MD PAC 5.00 12/15/2020... ... | 07/15/2012. | MBS Paydown 0.0 v [ | s 155,745 | ..ccvoeeee 155,745 | .ccvvene 160,757 (396) 12/15/2020.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 01/15/2012. | MBS Paydown 0.75313471 24,203 (210) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 02/15/2012. | MBS Paydown 0.73237075 41,528 (453) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023 .. | 03/15/2012. | MBS Paydown 0.70046966. 63,802 (766) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 04/15/2012. | MBS Paydown 0.67162139 57,697 (690) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 05/15/2012. | MBS Paydown 0.64549809 52,247 (83) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 06/15/2012. | MBS Paydown 0.62912967. 32,737 (67) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 07/15/2012. | MBS Paydown 0.60118799 55,883 (132) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023 .. | 08/15/2012. | MBS Paydown 0.58310631 36,163 (105) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 09/15/2012. | MBS Paydown 0.5532038............... 59,805 (453) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 10/15/2012. | MBS Paydown 0.53663385 33,140 (120) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... ... | 11/15/2012. | MBS Paydown 0.49751815 78,231 (833) 10/15/2023.
31394K 2V 5|FHR 2685 VP SEQ 4.00 10/15/2023.... v | 11/16/2012. | CITIGROUP........ovvrerrierierinrens | e | e 1,044,788 | ........... 995,036 | ........ 1,016,958 (4,198) 10/15/2023.
31394M ZK 9| FHR 2717 BV SEQ 6.00 09/15/2017.... .| 01/15/2012. | MBS Paydown 0.51111806. 6,341 6,341 6,400 0 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017 ... | 02/15/2012. | MBS Paydown 0.50474508 6,373 6,373 6,432 2 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 03/15/2012. | MBS Paydown 0.49834024 6,405 6,405 6,464 ) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 04/15/2012. | MBS Paydown 0.49190337 6,437 6,437 6,497 (5) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 05/15/2012. | MBS Paydown 0.48543431 6,469 6,469 7 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... .. | 06/15/2012. | MBS Paydown 0.47893291 6,501 6,501 (8) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017 ... | 07/15/2012. | MBS Paydown 0.47239901 6,534 6,534 9) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 08/15/2012. | MBS Paydown 0.45313206. 19,267 19 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 09/15/2012. | MBS Paydown 0.4173361............... 35,796 (72) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 10/15/2012. | MBS Paydown 0.38038478 36,951 (89) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 11/15/2012. | MBS Paydown 0.33581042 44,574 (138) 09/15/2017.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017 ... | 12/15/2012. | MBS Paydown 0.3003475 35,463 (100) 09/15/2017.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018 ...| 01/15/2012. | MBS Paydown 0.99051981 7,110 0 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018, ... | 02/15/2012. | MBS Paydown 0.95047895 30,031 (324) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018, ... | 03/15/2012. | MBS Paydown 0.9194835............... 23,247 (234) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018 ... | 04/15/2012. | MBS Paydown 0.89022113 21,947 (222) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018, < | . | 05/15/2012. | MBS Paydown 0.85558542. 25,977 (116) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.......cccovvvvvrrvriren. ... | 06/15/2012. | MBS Paydown 0.82007829 26,630 (146) 12/15/2018.
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31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018........ccovvvevrvrirecn ... | 07/15/2012. | MBS Paydown 0.79736436 17,035 (47) (47) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.. ... | 08/15/2012. | MBS Paydown 0.77479899 16,924 (54) (54) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.. ... | 09/15/2012. | MBS Paydown 0.74761607 20,387 (97) (97) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.......cccovvverrrrrrrens ... | 10/15/2012. | MBS Paydown 0.71743279. 22,637 (151) (151) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.. ... | 11/15/2012. | MBS Paydown 0.67180561 34,220 (366) (366) 12/15/2018.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.. ... | 12/15/2012. | MBS Paydown 0.64670219. 18,828 (124) (124) 12/15/2018.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.........c.cveveueene ..|01/15/2012. | MBS Paydown 0.49673291 52,716 (177) (177) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 02/15/2012. | MBS Paydown 0.46889871 41,751 (52) (52) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 03/15/2012. | MBS Paydown 0.43249445 54,606 (321) (321) 02/15/2032.
31394R FP 9| FHR 2750 TA PAC 5.00 02/15/2032.........cccnevrrrenne .. | 04/15/2012. | MBS Paydown 0.39595151 54,814 (385) (385) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 05/15/2012. | MBS Paydown 0.36231158 50,460 (254) (254) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 06/15/2012. | MBS Paydown 0.33383656 42,713 (263) (263) 02/15/2032.
31394R FP 9| FHR 2750 TA PAC 5.00 02/15/2032.........ccconevvmrenne .| 07/15/2012. | MBS Paydown 0.30389136 44,918 (324) (324) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 08/15/2012. | MBS Paydown 0.26867549. 52,824 (439) (439) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 09/15/2012. | MBS Paydown 0.2307307............... 56,917 (545) (545) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032..........coccrervrenee .| 10/15/2012. | MBS Paydown 0.20510399. 38,440 (420) (420) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 11/15/2012. | MBS Paydown 0.16425028 61,281 (870) (870) 02/15/2032.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ... | 12/15/2012. | MBS Paydown 0.13602995 42,330 (553) (553) 02/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 02/15/2012. | MBS Paydown 0.96124061 58,139 (70) (70) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032. ... | 03/15/2012. | MBS Paydown 0.91840247 64,257 (148) (148) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 04/15/2012. | MBS Paydown 0.83246512............. | ceveveerevnrvnvermnnerins | veviveinns 128,906 | ..........128,906 | .......... 133,639 | .oivererren 130,270 | oovooiiriiciens [ s (1,058) (1,058) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 05/15/2012. | MBS Paydown 0.78173089 76,101 (342) (342) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032 ... | 06/15/2012. | MBS Paydown 0.73452823 70,804 (378) (378) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 07/15/2012. | MBS Paydown 0.68576614 73,143 .T13917 (451) (451) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 08/15/2012. | MBS Paydown 0.60518607............. | covevrrerrereneeneeins | woverinens 120,870 122,149 | | i (1,012) (1,012) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032 ... | 09/15/2012. | MBS Paydown 0.55718149. 72,007 72,769 (579) (579) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 10/15/2012. | MBS Paydown 0.50818738 73,491 ...74,269 (657) (657) 08/15/2032.
313947 C7 8|FHR 2759 BD PAC 5.00 08/15/2032.... ... | 11/15/2012. | MBS Paydown 0.43750497.........cc... | ooveernernerrneincinns | v 106,024 07,145 | | e (1,190) (1,190) 08/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032. ... | 12/15/2012. | MBS Paydown 0.38614036 77,047 (834) (834) 08/15/2032.
31394T YQ 2|FHR 2770 AU SEQ 4.00 03/15/2019... ... | 09/15/2012. | MBS Paydown 0.98868832 13,945 (77) (77) 03/15/2019.
31394T YQ 2|FHR 2770 AU SEQ 4.00 03/15/2019... ... | 10/15/2012. | MBS Paydown 0.96649318 27,362 . (205) (205) 03/15/2019.
31394T YQ 2|FHR 2770 AU SEQ 4.00 03/15/2019... ... | 11/15/2012. | MBS Paydown 0.94200908 30,184 ...30,595 (236) (236) . 03/15/2019.
31394T YQ 2|FHR 2770 AU SEQ 4.00 03/15/2019 ... | 11/16/2012. | GREENWICH CPTL MRKTS, INC.. | ...cvveiincirieriiniins | e 1,238,257 | .......1,161,319 | .......1,189,989 | ........... ATT139 [ s | e (9,334) (9,334) | oo | e 1,168,260 | oo | e 69,996 03/15/2019.
31394W GS 1|FHR 2784 HJ SEQ 4.00 04/15/2019.... ... | 10/15/2012. | MBS Paydown 0.95852941 41,471 A1A458 | | e 1,222 1,222 04/15/2019.
31394W GS 1|FHR 2784 HJ SEQ 4.00 04/15/2019.... ... | 11/15/2012. | MBS Paydown 0.91920745 39,322 ...39,310 (122) (122) 04/15/2019.
31394W GS 1|FHR 2784 HJ SEQ 4.00 04/15/2019......c.c0vvvrvrrnrnne ... | 11/16/2012. | BARCLAYS AMERICA................... 973,211 | ..........919,207 | ..........919,782 | ............. 918,925 | ..o [ e (2,535) (2,535) 04/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... ... | 01/15/2012. | MBS Paydown 0.99016297 9,837 9,837 9,918 0 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... ... | 02/15/2012. | MBS Paydown 0.95854996. 31,613 | v 31,613 (208) (208) [ .voovvnrerein | e 31,013 | e | e 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019 ... | 03/15/2012. | MBS Paydown 0.91786266. 40,687 | ..ooouenn 40,687 (305) (305) | vvvrrerrereren [ eerrrerirnnereenB0,887 | s | e 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... ... | 04/15/2012. | MBS Paydown 0.88822323 29,639 ..29,639 (201) (201) 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... ... | 05/15/2012. | MBS Paydown 0.85454009. 33,683 | ... ..33,683 (103) (103) 06/15/2019.
31395A 4M 4|FHR 2809 DC SEQ 4.50 06/15/2019.........ccrvvernncns .| 06/15/2012. | MBS Paydown 0.82384204. 30,698 | .ocovonee. 30,698 (88) (88) | vevererrerrrrirnens | rvrrrrernnerne30,698 | oo e 06/15/2019.




[AR4F

Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

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

SCHEDULE D - PART 4

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019............ccccouuec. ... | 07/15/2012. | MBS Paydown 0.80357462 20,267 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.... ... | 08/15/2012. | MBS Paydown 0.77608374 27,491 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.... ... | 09/15/2012. | MBS Paydown 0.74762499 28,459 06/15/2019.
31395A 4M 4| FHR 2809 DC SEQ 4.50 06/15/2019.... ... | 10/15/2012. | MBS Paydown 0.7240706............... 23,554 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019 ... | 11/115/2012. | MBS Paydown 0.694969 29,102 06/15/2019.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.... ... | 12/15/2012. | MBS Paydown 0.66771321 27,256 06/15/2019.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... ... | 01/25/2012. | MBS Paydown 0.471685..........cccco. | covverevvvreveriiesiiiens | eoveenenns 105,062 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... ... | 02/25/2012. | MBS Paydown 0.42017988 72,107 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... ... | 03/25/2012. | MBS Paydown 0.35585272 90,058 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/201 ... | 04/25/2012. | MBS Paydown 0.27359949.... 115,155 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... .. | 05/25/2012. | MBS Paydown 0.2086017 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... ... | 06/25/2012. | MBS Paydown 0.12609033............ | ccovvvrerrvmrreriesinns | vvniienns 115,516 | coovvvneee 115,516 02/25/2017.
31395B J9 5|FNR 2006-26 KH SEQ 6.00 02/25/2017... ... | 07/25/2012. | MBS Paydown 0.0.........coccmevrrerernee [ commrermeincrieeineiins | e 176,526 | ........... 176,526 02/25/2017.
31395C QA 2|FHR 2825 NE PAC 5.00 03/15/2030.... ... 1 01/15/2012. | MBS Paydown 0.02975232.........c... | cervreerernnennermnnenins | vevvveinns 110,804 | ........... 110,804 03/15/2030.
31395C QA 2|FHR 2825 NE PAC 5.00 03/15/2030.... v | o | 02/15/2012. | MBS Paydown 0.0.........cccoovrvrcrrneee 59,505 | ..ovvvrrnens 59,505 03/15/2030.
31395E S3 2| FHR 2841 BJ SEQ 5.00 04/15/18........ccovvvrvvrrniirne ... | 01/15/2012. | MBS Paydown 0.12543505. 247,207 247,207 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ 5.00 04/15/18.... ... | 02/15/2012. | MBS Paydown 0.10185437 212,226 212,226 216,688 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ 5.00 04/15/18.... ... | 03/15/2012. | MBS Paydown 0.07315011 258,338 258,338 263,770 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ 5.00 04/15/18.... ... | 04/15/2012. | MBS Paydown 0.04793717. 226,916 226,916 231,687 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ 5.00 04/15/18.... woer | .. | 05/15/2012. | MBS Paydown 0.0239585............... 215,808 215,808 | ........... 220,345 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ5.00 04/15/18.........covvvvriierianes ... | 06/15/2012. | MBS Paydown 0.00229143............. | ceeeveerermnvnrermrverins | vevvveinns 195,004 | ........... 195,004 | ..ccovvee 199,104 04/15/2018.
31395E S3 2|FHR 2841 BJ SEQ 5.00 04/15/18 ... | 07/15/2012. | MBS Paydown 0.0...........ccovvurrvenne 20,623 ...20,623 ...21,056 04/15/2018.
31395F FW 9|FHR 2859 PE PAC 5.50 02/15/2033.... ... | 01/15/2012. | MBS Paydown 0.41045124 81,663 ...81,663 ...84,878 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... ... | 02/15/2012. | MBS Paydown 0.36022904............. | cocvvoverrerirmrrniinns | e 100,444 | ........... 100,444 | .......... 104,399 02/15/2033.
31395F FW 9|FHR 2859 PE PAC 5.50 02/15/2033.... ... | 03/15/2012. | MBS Paydown 0.30617666............. | .cooeveerrrerreciecrens | v 108,105 | ...ccooveee 108,105 | ..cvvvvne 112,361 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... .. | 04/15/2012. | MBS Paydown 0.2654883............... | ceeevrerverneeernnins 02/15/2033.
31395F FW 9|FHR 2859 PE PAC 5.50 02/15/2033 ... | 05/15/2012. | MBS Paydown 0.22611022 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... ... | 06/15/2012. | MBS Paydown 0.17996854 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... ... | 07/15/2012. | MBS Paydown 0.1615618..........cccc.. | ovevvrerireriniiiinnine 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... ... | 08/15/2012. | MBS Paydown 0.13056472 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... .| 09/15/2012. | MBS Paydown 0.08949322 02/15/2033.
31395F FW 9|FHR 2859 PE PAC 5.50 02/15/2033 ... | 10/15/2012. | MBS Paydown 0.06609997 02/15/2033.
31395F FW 9| FHR 2859 PE PAC 5.50 02/15/2033.... ... | 11/15/2012. | MBS Paydown 0.00943889............. | coveervernerirneirneinns | v 113,322 02/15/2033.
31395F FW 9|FHR 2859 PE PAC 5.50 02/15/2033.... ... | 12/15/2012. | MBS Paydown 0.0...........ccovvurrrenne 18,878 02/15/2033.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17 ... | 01/15/2012. | MBS Paydown 0.03304446 232,307 232,307 235,579 08/15/2017.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17.... ... | 02/15/2012. | MBS Paydown 0.02425061.............. | cecevvererrnrenrernniverins | vevvveinns 177,636 | .cooceveee 177,636 | oo 180,138 08/15/2017.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17 ... | 03/15/2012. | MBS Paydown 0.01763826 .133,569 .133,569 135,451 08/15/2017.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17.... ... | 04/15/2012. | MBS Paydown 0.0112956..........ccc. | covereerermirerenrrerins | ceviveinns 128,122 128,122 129,926 08/15/2017.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17.... ... | 05/15/2012. | MBS Paydown 0.00472469............ | ccooeoverrerrnernieinns | vvevieens 132,732 | e 132,732 .134,602 08/15/2017.
31395F HG 2|FHR 2854 DJ SEQ 4.00 08/15/17.... ... | 06/15/2012. | MBS Paydown 0.0 95,439 08/15/2017.
31395J 4E 3|FHR 2885 PC PAC 4.50 03/15/2018.... ... | 01/15/2012. | MBS Paydown 0.17169057. 26,599 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... v | . | 02/15/2012. | MBS Paydown 0.15322721 26,126 03/15/2018.
31395) 4E 3| FHR 2885 PC PAC 4.50 03/15/2018.........ccovvvivrinnne ... | 03/15/2012. | MBS Paydown 0.13509309 25,660 03/15/2018.
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31395) 4E 3| FHR 2885 PC PAC 4.50 03/15/2018.........ccovvvvvrierne ... | 04/15/2012. | MBS Paydown 0.11728302 25,201 (237 (237) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 05/15/2012. | MBS Paydown 0.09979191 24,750 (310 (310) 03/15/2018.
31395) 4E 3|FHR 2885 PC PAC 4.50 03/15/2018.... ... | 06/15/2012. | MBS Paydown 0.08261471 24,306 (375, (375) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 07/15/2012. | MBS Paydown 0.06574649 23,869 (438 (438) 03/15/2018.
31395) 4E 3|FHR 2885 PC PAC 4.50 03/15/2018 ... | 08/15/2012. | MBS Paydown 0.04918235 23,438 (500 (500) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 09/15/2012. | MBS Paydown 0.03291748 23,015 (562 (562) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 10/15/2012. | MBS Paydown 0.01694716 22,598 (625 (625) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 11/15/2012. | MBS Paydown 0.00126671 22,188 (694) 03/15/2018.
31395) 4E 3 |FHR 2885 PC PAC 4.50 03/15/2018.... ... | 12115/2012. | MBS Paydown 0.0..........cccevorivnrnnes 1,792 (80) 03/15/2018.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033 ... | 04/15/2012. | MBS Paydown 0.98872153 16,918 (66) 07/15/2033.
31395 BA 3 |FHR 2881 TE PAC 5.00 07/15/2033.... ... | 05/15/2012. | MBS Paydown 0.94194619 70,163 (346) 07/15/2033.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... ... | 06/15/2012. | MBS Paydown 0.89890972 64,555 (382) 07/15/2033.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... ... | 07/15/2012. | MBS Paydown 0.84913197 74,667 (512) 07/15/2033.
31395 BA 3 |FHR 2881 TE PAC 5.00 07/15/2033.... ... | 08/15/2012. | MBS Paydown 0.79325288 83,819 (650) 07/15/2033.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... weee | . [ 09/15/2012. | MBS Paydown 0.74780577. 68,171 (624) 07/15/2033.
31395J BA 3|FHR 2881 TE PAC 5.00 07/15/2033..........cevrervrrrnee ... | 10/15/2012. | MBS Paydown 0.71318873 51,926 (531) 07/15/2033.
31395J BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... ... | 11/15/2012. | MBS Paydown 0.65659035 84,898 (1,074) 07/15/2033.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... ... | 12/15/2012. | MBS Paydown 0.60155993 82,546 (1,172) 07/15/2033.
31395 MW 3| FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 06/15/2012. | MBS Paydown 0.9654189..........cccc. | ceervvrrernrirernrnninne | ovevernnins 34,581 58 11/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.... v | . | 07/15/2012. | MBS Paydown 0.94034374. 25,075 (24) 11/15/2019.
31395 MW 3| FHR 2892 DB SEQ 4.50 11/15/2019.......c.vveevrrrnns ... | 08/15/2012. | MBS Paydown 0.91335802 26,986 (29) 11/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 09/15/2012. | MBS Paydown 0.87958969. 33,768 (74) 11/15/2019.
31395 MW 3| FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 10/15/2012. | MBS Paydown 0.84025847. 39,331 (119) 11/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 11/15/2012. | MBS Paydown 0.80068994 39,569 (130) 11/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 12/15/2012. | MBS Paydown 0.76760695. 33,083 (96) 11/15/2019.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 01/15/2012. | MBS Paydown 0.05656743 271,692 (2,280) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18 ... | 02/15/2012. | MBS Paydown 0.04767827 239,118 239,118 244,304 (490) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 03/15/2012. | MBS Paydown 0.03923429 227,143 227,143 232,069 (924) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 04/15/2012. | MBS Paydown 0.03096849 222,350 222,350 227172 (1,344) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 05/15/2012. | MBS Paydown 0.02300638 214,181 214,181 218,826 (1,713) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 06/15/2012. | MBS Paydown 0.01547053 202,714 202,714 207,111 (2,003) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18 ... | 07/15/2012. | MBS Paydown 0.00775235 207,619 207,619 212,122 (2,413) 03/15/2018.
31395) S6 4 |FHR 2890 KA SEQ 4.50 03/15/18.... ... | 08/15/2012. | MBS Paydown 0.0.........ccccosverrrenne 208,538 208,538 213,061 (2,568) 03/15/2018.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033.... ... | 07/15/2012. | MBS Paydown 0.95646837 81,143 | oo 81,143 (496) 09/15/2033.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033.... ... | 08/15/2012. | MBS Paydown 0.90239118.........ccc. | covrvnerrnerirneineiins | e 100,800 | ...ccveveee 100,800 (796) 09/15/2033.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033.... ... 09/15/2012. | MBS Paydown 0.84621718.........cc.. | covvveerervrenrernrverins | vevvveinns 104,708 | ...conve 104,708 | ........... 108,537 (889) 09/15/2033.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033 ... | 10/15/2012. | MBS Paydown 0.79303052 99,140 102,765 (922) 09/15/2033.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033.... ... | 11/15/2012. | MBS Paydown 0.73466455............. | cecverernierrnrrerins | ceviveinns 108,794 112,772 (1,267) 09/15/2033.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033.... ... | 12/15/2012. | MBS Paydown 0.68856308 85,933 (915) 09/15/2033.
31395M G9 4|FHR 2937 JE PAC 5.00 10/15/2029. ... | 01/15/2012. | MBS Paydown 0.56264594............. | ccocoveinerrnernenns | v 191,503 | ...ccooeeee 191,503 (424) 10/15/2029.
31395M G9 4|FHR 2937 JE PAC 5.00 10/15/2029. ... | 02/15/2012. | MBS Paydown 0.40095772.........cc.. | covvvverernrenrernnnerins | vevvveinns 174,623 | ........... 174,623 | .......... 177,788 (293) 10/15/2029.
31395M G9 4|FHR 2937 JE PAC 5.00 10/15/2029. wor | .| 03/15/2012. | MBS Paydown 0.19531277. 222,097 222,097 | oo, 226,122 (222) 10/15/2029.
31395M G9 4 |FHR 2937 JE PAC 5.00 10/15/2029.........cccvvvivnnc. .| 04/15/2012. | MBS Paydown 0.04719352............. | covveereeeenenrnneinnnns | veverineens 159,969 | .....cco.e. 159,969 | ..oovvenee 162,868 125 10/15/2029.
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31395M G9 4 |FHR 2937 JE PAC 5.00 10/15/2029..........ccvvvnevnnce. .| 05/15/2012. | MBS Paydown 0.0..........ccccorvvennec. 50,969 395 10/15/2029.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 01/15/2012. | MBS Paydown 0.25783262 20,344 (29) 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 02/15/2012. | MBS Paydown 0.24620337 22,096 (30) 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 03/15/2012. | MBS Paydown 0.23335211 24,417 (30) 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033 ... | 04/15/2012. | MBS Paydown 0.21673528 31,572 (35) 08/15/2033.
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033.... ... | 05/15/2012. | MBS Paydown 0.20450813 23,232 4 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 06/15/2012. | MBS Paydown 0.18515465 36,772 7 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 07/15/2012. | MBS Paydown 0.16922102 30,274 9 08/15/2033.
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033.... ... | 08/15/2012. | MBS Paydown 0.15221458 32,312 11 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033 ... | 09/15/2012. | MBS Paydown 0.13650208 29,854 13 08/15/2033.
31395P QP 0 |FHR 2948 YD PAC 5.50 08/15/2033.... .| 10/115/2012. | MBS Paydown 0.12478099. 22,270 12 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 11/15/2012. | MBS Paydown 0.11227019 23,771 15 08/15/2033.
31395P QP 0|FHR 2948 YD PAC 5.50 08/15/2033.... ... | 12/15/2012. | MBS Paydown 0.10172687 20,032 15 08/15/2033.
31395P U6 7 |FHR 2941 WC PAC 5.00 10/15/2030... ... | 01/15/2012. | MBS Paydown 0.29131725. 88,860 (207) 10/15/2030.
31395P U6 7 |FHR 2941 WC PAC 5.00 10/15/2030... ... | 02/15/2012. | MBS Paydown 0.21647793 74,839 (135) 10/15/2030.
31395P U6 7 |FHR 2941 WC PAC 5.00 10/15/2030 .| 03/15/2012. | MBS Paydown 0.14516237. 71,316 (87) 10/15/2030.
31395P U6 7 |FHR 2941 WC PAC 5.00 10/15/2030... ... | 04/15/2012. | MBS Paydown 0.06770252 77,460 (30) 10/15/2030.
31395P U6 7 |FHR 2941 WC PAC 5.00 10/15/2030... ... | 05/15/2012. | MBS Paydown 0.0.........ccccoseerrrenne 67,703 221 10/15/2030.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033.... ... | 08/15/2012. | MBS Paydown 0.98790133 14,518 (149) 05/15/2033.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033.... v | - | 09/15/2012. | MBS Paydown 0.9051491............... 99,303 (1,759) 05/15/2033.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033..........coconvvrernnee ... | 10/15/2012. | MBS Paydown 0.82142308............. | ccovvervrrnerrnerneinns | v 100,471 (1,942) 05/15/2033.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033.... ... | 11/15/2012. | MBS Paydown 0.72685726.... 113,479 (2,460) 05/15/2033.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033.... ... | 12/15/2012. | MBS Paydown 0.6611516 78,847 | oo, 78,847 | .. ..81,877 (1,617) 05/15/2033.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... ... | 01/15/2012. | MBS Paydown 0.64902287............. | coovoverrerrmrrniinns | v 166,257 | ..ocvvenee 166,257 | .ocvvvne 169,530 (584) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... ... | 02/15/2012. | MBS Paydown 0.57672096............. | coovveerrverrecresiens | vveiienns 122,046 | ...ccoooee. 122,046 | ..ocovvnee 124,448 (393) 11/15/2030.
31395R FF 0| FHR 2959 PE PAC 5.50 11/15/2030.... .. | 03/15/2012. | MBS Paydown 0.49978537.... 129,867 129,867 132,424 (387) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030 ... | 04/15/2012. | MBS Paydown 0.40530831.... 159,477 | .. 159,477 | .. 162,617 (429) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... ... | 05/15/2012. | MBS Paydown 0.28697698............. | ccccoreeeeermreeraneeians | eeveeneees 199,743 | ...ccooeee. 199,743 | .o 203,676 (154) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... ... | 06/15/2012. | MBS Paydown 0.18230184............. | ccovrvverrerrnrrniinns | e 176,692 | ...coo.ee. 176,692 | .ocvvene 180,170 (281) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... ... | 07/15/2012. | MBS Paydown 0.08475939............. | ccovvveerrvervecicesiens | v 164,652 | ........... 164,652 | ..ccvvvne 167,893 (167) 11/15/2030.
31395R FF 0|FHR 2959 PE PAC 5.50 11/15/2030.... .| 08/15/2012. | MBS Paydown 0.0.........cccovvvernrinee [ ervreereriverisinnirerins | vevvveinns 143,074 143,074 145,891 366 11/15/2030.
31395T KP 8|FHR 2957 KN PAC 5.50 06/15/2030. ... | 01/15/2012. | MBS Paydown 0.24131533 .101,870 .101,870 103,716 (935) 06/15/2030.
31395T KP 8| FHR 2957 KN PAC 5.50 06/15/2030.... ... | 02/15/2012. | MBS Paydown 0.13578198.........cc.c. | oovremernerrneincinns | v 128,329 128,329 130,655 (1,091) 06/15/2030.
31395T KP 8| FHR 2957 KN PAC 5.50 06/15/2030.... ... | 03/15/2012. | MBS Paydown 0.0.........cc.ccovvrererens | v | e 165,111 | v 165,111 (938) 06/15/2030.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 01/15/2012. | MBS Paydown 0.12594587 23,343 0 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 02/15/2012. | MBS Paydown 0.11529878 23,903 (23) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024. ... | 03/15/2012. | MBS Paydown 0.10464917 23,908 (45) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 04/15/2012. | MBS Paydown 0.09406064. 23,771 (68) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 05/15/2012. | MBS Paydown 0.08577471 18,602 (71) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 06/15/2012. | MBS Paydown 0.07659137 20,617 (94) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 07/15/2012. | MBS Paydown 0.06980313 15,240 (81) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... wer | .| 08/15/2012. | MBS Paydown 0.06324537. 14,722 (88) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024...............ov..... ... | 09/15/2012. | MBS Paydown 0.05538385 17,649 (117) 02/15/2024.
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31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024................c...... .| 10/15/2012. | MBS Paydown 0.04593099 21,222 (156) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024... ... | 11/15/2012. | MBS Paydown 0.03713965. 19,737 (161) 02/15/2024.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024... .| ... | 12/15/2012. | MBS Paydown 0.03127498 13,166 | ... . (117) 02/15/2024.
31396A AE 4|FHR 3031 AP PAC 5.00 12/15/2027.........cocovvererene ... 1 01/15/2012. | MBS Paydown 0.0429903..........c..c. | coervrrrermrisnermrnninns | ovvvernnnns 50,813 | ooveinee 50,813 (269) 12/15/2027.
31396A AE 4 |FHR 3031 AP PAC 5.00 12/15/2027.... ... | 02/15/2012. | MBS Paydown 0.02946486 50,545 ..50,545 (246) 12/15/2027.
31396A AE 4|FHR 3031 AP PAC 5.00 12/15/2027.... ... | 03/15/2012. | MBS Paydown 0.01601092 50,277 | ... . (214) 12/15/2027.
31396A AE 4 |FHR 3031 AP PAC 5.00 12/15/2027.........cccocouvenncc. ... | 04/15/2012. | MBS Paydown 0.0026281...........cc.. | weverererererenininnnins | cvvrererenns 50,012 | oo 50,012 | oo 52,051 | oo 50,209 (170 RN IR 50,012 12/15/2027.
31396A AE 4 |FHR 3031 AP PAC 5.00 12/15/2027.... ... | 05/15/2012. | MBS Paydown 0.0..........c.ccoseerrrenne 9,821 9,821 ..10,222 9,860 49 9,821 12/15/2027.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... ... | 04/15/2012. | MBS Paydown 0.97984518 26,846 | ............. 26,846 | .. 21,870 | 27,042 (2 TN DTN 26,846 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.........ccccrvvvrnncns ... | 05/15/2012. | MBS Paydown 0.86141263............. | ccovvveerrverreriesiens | vvriinns 157,752 | covvrennee 157,752 | wovvvvr 163,767 | covvvverenne 158,901 [(G115) 1 [N RO 157,752 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... ... | 06/15/2012. | MBS Paydown 0.74907283 ....149,637 .155,342 150,726 (710) 149,637 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... .|...| 07/15/2012.| MBS Paydown 0.63468787 renenn 152,361 | .158,170 153,470 (918) 152,361 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.........cccovvvvnnvn. ... | 08/15/2012. | MBS Paydown 0.52373522.........c... | coovreververrverriesnens | voverenn 147,789 | i 147,789 | e 153,423 | oo 148,865 (1,040) [ ..o | e 147,789 07/15/2031.
3139H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... ... | 09/15/2012. | MBS Paydown 0.41964976.... ....138,642 139,652 (1,094) 138,642 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... .|...| 10/15/2012. | MBS Paydown 0.32338443.... reernennn 128,225 129,159 (1,111) 128,225 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031........cccrvvvvirienne ... | 11/15/2012. | MBS Paydown 0.2112796.........ccoc. | covrrrervvnvererininns | verennnn 149,324 | i 149,324 | ... 155017 | v 150,411 (1,469) 07/15/2031.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031.... ... | 12/15/2012. | MBS Paydown 0.1113917............... ....133,051 .134,020 (1,359) 07/15/2031.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018 ... | 01/15/2012. | MBS Paydown 0.10931048 12,215 (24) 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018.... ... | 02/15/2012. | MBS Paydown 0.09692458 11,987 (20) 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018 ... | 03/15/2012. | MBS Paydown 0.08418381 12,331 (18) 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018.... ... | 04/15/2012. | MBS Paydown 0.06761767 16,033 (18) 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018.... ... | 05/15/2012. | MBS Paydown 0.05260473 14,530 4 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018 ... | 06/15/2012. | MBS Paydown 0.03481259 17,220 (0) 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018.... ... | 07/15/2012. | MBS Paydown 0.01896522. 15,337 11 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018.... ... | 08/15/2012. | MBS Paydown 0.00639246 12,168 | oo 12,168 | 12,237 | e 12167 | e 27 12/15/2018.
31396H AN 9|FHRR R005 AB SEQ 5.50 12/15/2018 ... | 09/15/2012. | MBS Paydown 0.0 6,187 49 12/15/2018.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032... ... | 01/25/2012. | MBS Paydown 0.16836923 76,936 (144) 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032... ... | 02/25/2012. | MBS Paydown 0.1497257.........ccooe. | coonevrnerineineiinnninns | cvveeereens 37,287 (38) 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/203 ... | 03/25/2012. | MBS Paydown 0.11264955 74,152 (40) 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032... ... | 04/25/2012. | MBS Paydown 0.10233436 20,630 | .ooereerrnn20,630 | o209 | 20,591 | i | e 15 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032... ... | 05/25/2012. | MBS Paydown 0.08495235. 34,764 65 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032... ... | 06/25/2012. | MBS Paydown 0.06423133 41,442 89 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032................... ... | 07/25/2012. | MBS Paydown 0.03049937 67,464 196 10/25/2032.
31396K PR 7 |FNR 2006-69 PB PAC 6.00 10/25/2032. ... | 08/25/2012. | MBS Paydown 0.0...........ccovvevurenne 60,999 646 10/25/2032.
31396L E3 0|FNR 2006-117 DA SEQ 6.00 06/25/2017.... ... | 01/25/2012. | MBS Paydown 0.00870178 94,998 (313) 06/25/2017.
31396L E3 O0|FNR 2006-117 DA SEQ 6.00 06/25/2017................. ... | 02/25/2012. | MBS Paydown 0.0.........ccccovrevninnee 12,618 381 06/25/2017.
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035. ... | 08/25/2012. | MBS Paydown 0.9988607 2,279 ) (11) 01/25/2035.
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035. ... | 09/25/2012. | MBS Paydown 0.90998017.........ccc. | coveeerermnrrnremrirerins | evireinns (LZA G — 177,761 ) (1,339) [ oo | el TTTTOT [ [ | e | .6,666 | 01/25/2035.
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035............coccorvvene ... | 10/25/2012. | MBS Paydown 0.77900748 261,945 261,945 ) (2,363) [ coooeeerereeeeene | eoerenersnen 261,945 | oo Lo | o0 | e 10,914 |01/25/2035.
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035. ... | 11/25/2012. | MBS Paydown 0.70815844............. | cooevrerererirneirinnins ....141,698 ) (1,066) .6,494 | 01/25/2035.
31396L JT 8|FNR 2006-102 PD 5.00 01/25/2035. ... | 12/25/2012. | MBS Paydown 0.62802122 reinnnn 160,274 ) (1,329) .8,014 | 01/25/2035.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032..........c.cosveonecnn ... | 01/15/2012. | MBS Paydown 0.54924652............. | cccocoevveverrrcienerciens | evvveenrrn58,428 | oo 58,428 | ..o 59,441 | oo 58,575 (256) (256) | .evvererrrrrennn [ errrerieerennD8,428 | oo | oo | cerverienieninnns0 | i 268 | 06/15/2032.
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31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032...........ocovvvvenne ... | 02/15/2012. | MBS Paydown 0.48112111 68,125 (285) (285) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.... ... | 03/15/2012. | MBS Paydown 0.41425076 66,870 (262) (262) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.... ... | 04/15/2012. | MBS Paydown 0.3390256............c.. | ceoerrrererneerneniinnins | cevererenns 75,225 (272) (272) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032. ... | 05/15/2012. | MBS Paydown 0.27196472 67,061 (81) (81) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.... ... | 06/15/2012. | MBS Paydown 0.18697578 84,989 (213) (213) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.... .| ... | 07/15/2012. | MBS Paydown 0.11260337 74,372 (165) (165) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.............cocconec. ... | 08/15/2012. | MBS Paydown 0.04165624 70,947 (115) (115) 06/15/2032.
31396N 6Y 7|FHR 3138 PC PAC 5.50 06/15/2032.... ... | 09/15/2012. | MBS Paydown 0.0...........ccoveerreenne 41,656 120 120 06/15/2032.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031.... .| ... [ 01/15/2012. | MBS Paydown 0.26504241 45,470 (22) (22) 02/15/2031.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031..........cccovvvrnecens ... | 02/15/2012. | MBS Paydown 0.21554679 34,647 1 1 02/15/2031.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031.... ... | 03/15/2012. | MBS Paydown 0.1691027............... 32,511 17 02/15/2031.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031.... .| ... | 04/15/2012.| MBS Paydown 0.11942544 34,774 38 34,774 02/15/2031.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031.........cc0rvvvrnnccns ... | 05/15/2012. | MBS Paydown 0.03130921 61,681 | .ooceeeen.61,681 | oo 61,855 | i 61,582 126 | oo | e 61,681 02/15/2031.
31396T JV 6|FHR 3174 CB PAC 5.50 02/15/2031 ... | 06/15/2012. | MBS Paydown 0.0...........ccoevevrnnene 21,916 . ..21,881 212 02/15/2031.
31396X HH 0[FNR 2007-77 TC PAC 5.50 09/25/2034... ... | 08/25/2012. | MBS Paydown 0.98651238 18,141 | .. ..18,141 ...18,306 (150) 09/25/2034.
31396X HH 0|FNR 2007-77 TC PAC 5.50 09/25/2034.................... ... | 09/25/2012. | MBS Paydown 0.90586092............. | ceceeererrniveremrrerins | veveveinns 108,476 | ........... 108,476 | oot 112,612 | e 109,463 | ..ovvvervrirerinns (1,604) 09/25/2034.
31396X HH 0[FNR 2007-77 TC PAC 5.50 09/25/2034... ... | 10/25/2012. | MBS Paydown 0.83982479 88,819 88,819 ...89,627 (1,410) 09/25/2034.
31396X HH 0[FNR 2007-77 TC PAC 5.50 09/25/2034... ... | 11/25/2012. | MBS Paydown 0.75950413........cccc. | oovrernernerrneineinns | v 108,031 ....108,031 .109,014 (1,783) 09/25/2034.
31396X HH 0|FNR 2007-77 TC PAC 5.50 09/25/2034... ... | 12/25/2012. | MBS Paydown 0.69116466. 91,917 | o 91,917 | cieen95,421 | 92,753 | o (1) O IS 91,917 09/25/2034.
31397A ED 1|FHR 3197 AB SEQ 5.50 08/15/2013 ... | 01/15/2012. | MBS Paydown 0.02127962 5,182 5,182 5177 (5) 5,182 08/15/2013.
31397A ED 1|FHR 3197 AB SEQ 5.50 08/15/2013.... ... | 02/15/2012. | MBS Paydown 0.0135456............... 3,867 3,867 3,863 (0) 3,867 08/15/2013.
31397A ED 1|FHR 3197 AB SEQ 5.50 08/15/2013.... ... | 03/15/2012. | MBS Paydown 0.00356242 4,992 4,992 4,987 5 4,992 08/15/2013.
31397A ED 1|FHR 3197 AB SEQ 5.50 08/15/2013 ... | 04/15/2012. | MBS Paydown 0.0 1,781 1,781 1,780 16 1,781 08/15/2013.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032... ... | 01/15/2012. | MBS Paydown 0.49068414 42,571 0 12/15/2032.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032... ... | 02/15/2012. | MBS Paydown 0.44025388 50,430 (48) 12/15/2032.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032 ... | 03/15/2012. | MBS Paydown 0.39097026. 49,284 (95) 12/15/2032.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032... ... | 04/15/2012. | MBS Paydown 0.33058293 60,387 (195) 12/15/2032.
31397A HE 6|FHR 3200 GC PAC 5.50 12/15/2032... ... | 05/15/2012. | MBS Paydown 0.24630576 84,277 (320) 12/15/2032.
31397A HE 6|FHR 3200 GC PAC 5.50 12/15/2032 ... | 06/15/2012. | MBS Paydown 0.16937596 76,930 (423) 12/15/2032.
31397A HE 6|FHR 3200 GC PAC 5.50 12/15/2032... ... | 07/15/2012. | MBS Paydown 0.1113902..........ccoe. | cerrrrerineineiinninns | crverereens 57,986 (329) 12/15/2032.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032... ... | 08/15/2012. | MBS Paydown 0.06004284. 51,347 (309) 12/15/2032.
31397A HE 6 |FHR 3200 GC PAC 5.50 12/15/2032... ... | 09/15/2012. | MBS Paydown 0.0...........cccvvernrvenne 60,043 (270) 12/15/2032.
31397B NE 7 |FHR 3234 MB SCH 4.50 07/15/2033 ... | 01/15/2012. | MBS Paydown 0.28788678 53,353 55 07/15/2033.
31397B NE 7 |FHR 3234 MB SCH 4.50 07/15/2033... ... | 02/15/2012. | MBS Paydown 0.23328944 54,597 74 07/15/2033.
31397B NE 7 |FHR 3234 MB SCH 4.50 07/15/2033... ... | 03/15/2012. | MBS Paydown 0.1789802...........ccoc. | cerevrerirneerneriinninns | cvverereens 54,309 97 07/15/2033.
31397B NE 7|FHR 3234 MB SCH 4.50 07/15/2033 ... | 04/15/2012. | MBS Paydown 0.13688488 42,095 99 07/15/2033.
31397B NE 7 |FHR 3234 MB SCH 4.50 07/15/2033... ... | 05/15/2012. | MBS Paydown 0.06047064 76,414 202 07/15/2033.
31397B NE 7|FHR 3234 MB SCH 4.50 07/15/2033... ... | 06/15/2012. | MBS Paydown 0.02381122 36,659 202 07/15/2033.
31397B NE 7 |FHR 3234 MB SCH 4.50 07/15/2033...........c.coouvnnee ... | 07/15/2012. | MBS Paydown 0.0 246 07/15/2033.
31397C TK 5|FHR 3242 QA PAC 5.50 03/15/30... ... | 01/15/2012. | MBS Paydown 0.05889679.... ....140,112 ) (737) 140,112 03/15/2030.
31397C TK 5|FHR 3242 QA PAC 5.50 03/15/30... . |...|02/15/2012. | MBS Paydown 0.03636111.... e 119,214 | L 119,734 (269) (269) 119,214 03/15/2030.
31397C TK 5|FHR 3242 QA PAC 5.50 03/15/30.......ccvvveuererrrrns ... | 03/15/2012. | MBS Paydown 0.01294436............. | ccoovveerrverrecreriens | v 123,875 | covvvennee 123,875 | v 126,541 | oo 124,415 (570) [C7£0) ] N R 123,875 03/15/2030.
31397C TK 5|FHR 3242 QA PAC 5.50 03/15/30.......cccecrvrrirnnnnee .| 04/15/2012. | MBS Paydown 0.0.........ccccovvvevernnnne 68,476 | ............. 68,476 | ..covvvnee. 69,950 | .ovevrriiann 68,774 (395) (GI15) 1 [OUSURRON IO 68,476 03/15/2030.
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31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034..........c.ccovvvvrnnee ... | 04/15/2012. | MBS Paydown 0.95713499 42,865 2 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... | 05/15/2012. | MBS Paydown 0.87874919 78,386 4 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... | 06/15/2012. | MBS Paydown 0.81302804 65,721 15 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034..... ... | 07/15/2012. | MBS Paydown 0.72631004. 86,718 33 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034 ... | 08/15/2012. | MBS Paydown 0.67447299 51,837 33 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... | 09/15/2012. | MBS Paydown 0.59566516 78,808 62 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... [ 10/15/2012. | MBS Paydown 0.54413405. 51,531 55 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... | 11/15/2012. | MBS Paydown 0.48563683 58,497 74 01/15/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034.... ... | 12/15/2012. | MBS Paydown 0.4207738........cccoc. | corrvrrrernninnerernninne | vvvivirnnend 64,863 97 01/15/2034.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021 ... | 01/15/2012. | MBS Paydown 0.13634004 9,603 0 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... .. | 02/15/2012. | MBS Paydown 0.13019411 7,990 (1) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 03/15/2012. | MBS Paydown 0.12414759 7,860 2) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 04/15/2012. | MBS Paydown 0.11809122 7,873 (3) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 05/15/2012. | MBS Paydown 0.11128186. 8,852 (5) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 06/15/2012. | MBS Paydown 0.10610442 6,731 (4) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021 ..| 07/15/2012. | MBS Paydown 0.10067458. 7,059 (4) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 08/15/2012. | MBS Paydown 0.09511587 7,226 (5) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 09/15/2012. | MBS Paydown 0.09073924 5,690 (4) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 10/15/2012. | MBS Paydown 0.08540926 6,929 (5) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 11/15/2012. | MBS Paydown 0.08076558 6,037 (5) 09/15/2021.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021 .. | 12/15/2012. | MBS Paydown 0.07601928 6,170 (5) 09/15/2021.
31397G MB 3 |FHR 3303 BG PAC 5.00 08/15/2030.... ... | 01/15/2012. | MBS Paydown 0.18464169 74,338 (95) 08/15/2030.
31397G MB 3 |FHR 3303 BG PAC 5.00 08/15/2030.... ... | 02/15/2012. | MBS Paydown 0.13653781 60,130 (42) 08/15/2030.
31397G MB 3| FHR 3303 BG PAC 5.00 08/15/2030.... ... | 03/15/2012. | MBS Paydown 0.11202986 30,635 2) 08/15/2030.
31397G MB 3 |FHR 3303 BG PAC 5.00 08/15/2030.... ... | 04/15/2012. | MBS Paydown 0.0764584............... | coveverererneeneriinninns | v 44,464 15 08/15/2030.
31397G MB 3 |FHR 3303 BG PAC 5.00 08/15/2030.... .. | 05/15/2012. | MBS Paydown 0.01862342. 72,294 105 08/15/2030.
31397G MB 3 |FHR 3303 BG PAC 5.00 08/15/2030 ... | 06/15/2012. | MBS Paydown 0.0 23,279 184 08/15/2030.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 01/15/2012. | MBS Paydown 0.06472317 6,386 0 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 02/15/2012. | MBS Paydown 0.05471842. 10,005 2 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 03/15/2012. | MBS Paydown 0.04412151 10,597 0 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... .. | 04/15/2012. | MBS Paydown 0.03776924. 6,352 (0) 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025 ... | 05/15/2012. | MBS Paydown 0.03053032 7,239 (0) 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 06/15/2012. | MBS Paydown 0.02515233 5,378 (0) 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 07/15/2012. | MBS Paydown 0.00925304 15,899 (0) 04/15/2025.
31397H YK 8|FHR 3329 MF SEQ FLT 04/15/2025.... ... | 08/15/2012. | MBS Paydown 0.0...........ccoveerrrenne 9,253 (0) 04/15/2025.
31397N DM 4 |FNR 2009-15 LC SEQ 4.50 03/25/2024... ... | 06/13/2012. | ANCORA ADVISORS LLC......cocovvv [ corrreirerrvrinvireninnnens | v 1,321,122 2,354 03/25/2024.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 01/25/2012. | MBS Paydown 0.27920833 63,562 (746) 03/25/2026.
31397S XM 1| FNR 2011-40 KA 3.50 03/25/2026... ... | 02/25/2012. | MBS Paydown 0.24276478 54,665 (629) 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 03/25/2012. | MBS Paydown 0.19781193 67,429 (768) 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 04/25/2012. | MBS Paydown 0.18449657 19,973 (209) 03/25/2026.
31397S XM 1| FNR 2011-40 KA 3.50 03/25/2026... ... | 05/25/2012. | MBS Paydown 0.18449499 2 0 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 06/25/2012. | MBS Paydown 0.1844934............... 2 0 ...0 | 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026..............ccocovrrenee .| 07/25/2012. | MBS Paydown 0.1844918............... 2 0 [ o | v | e | e | s | 0 | 03/25/2026.
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31397S XM 1| FNR 2011-40 KA 3.50 03/25/2026.............oocorvrrrenee ... | 08/25/2012. | MBS Paydown 0.1844902.......... 2 03/25/2026.
313978 XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 09/25/2012. | MBS Paydown 0.1844886.......... 2 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 10/25/2012. | MBS Paydown 0.18448699 2 03/25/2026.
31397S XM 1| FNR 2011-40 KA 3.50 03/25/2026... ... | 11/25/2012. | MBS Paydown 0.18448537. 2 03/25/2026.
31397S XM 1 |FNR 2011-40 KA 3.50 03/25/2026... ... | 12/25/2012. | MBS Paydown 0.18448375 2 03/25/2026.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24.. ... | 01/25/2012. | MBS Paydown 0.96401919. 10,681 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ... | 02/25/2012. | MBS Paydown 0.95881893 10,713 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ... | 03/25/2012. | MBS Paydown 0.95360351 10,744 07/25/2024.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24 ... | 04/25/2012. | MBS Paydown 0.94837287. 10,775 07/25/2024.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24.. ... | 05/25/2012. | MBS Paydown 0.94312698 10,807 07/25/2024.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24 .| 06/25/2012. | MBS Paydown 0.93786579. 10,838 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ... | 07/25/2012. | MBS Paydown 0.93258925 10,870 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ... | 08/25/2012. | MBS Paydown 0.92729732 10,901 07/25/2024.
313970 RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 ... | 09/25/2012. | MBS Paydown 0.92198995. 10,933 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24 <o | o [ 10/25/2012. | MBS Paydown 0.91666711 10,965 07/25/2024.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24...........cc.cuuune. ... | 11/25/2012. | MBS Paydown 0.91132874 10,997 07/25/2024.
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24.. ... | 12/25/2012. | MBS Paydown 0.9059748............c.. | overrerernecnirnniinns | covreverenns 11,029 07/25/2024.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 01/15/2012. | MBS Paydown 0.47218073 64,497 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ4.00 12/15/2026.... ... | 02/15/2012. | MBS Paydown 0.43091077. 82,540 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 03/15/2012. | MBS Paydown 0.39848641 64,849 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026 .. | 04/15/2012. | MBS Paydown 0.35594787 85,077 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 05/15/2012. | MBS Paydown 0.3276586............... | overeerereeeneninnnins | cvvrererenes 56,579 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 06/15/2012. | MBS Paydown 0.30278036 49,756 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 07/15/2012. | MBS Paydown 0.28321573 39,129 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 08/15/2012. | MBS Paydown 0.25680676 52,818 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... .| 09/15/2012. | MBS Paydown 0.23419283 45,228 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026 ... | 10/15/2012. | MBS Paydown 0.20719438 53,997 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 11/15/2012. | MBS Paydown 0.1757931.......... 62,803 12/15/2026.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026 ... | 12/15/2012. | MBS Paydown 0.13350386 84,578 12/15/2026.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27 ... | 01/25/2012. | MBS Paydown 0.71296528 25,732 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27.... .| 02/25/2012. | MBS Paydown 0.69014576. 20,538 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/2 ... | 03/25/2012. | MBS Paydown 0.67010065 18,041 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27.... ... | 04/25/2012. | MBS Paydown 0.64066333 26,494 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 05/25/2012. | MBS Paydown 0.61762239 20,737 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 06/25/2012. | MBS Paydown 0.59400128 21,259 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 07/25/2012. | MBS Paydown 0.56924846. 22,278 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/2 ... | 08/25/2012. | MBS Paydown 0.54275492 23,844 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 09/25/2012. | MBS Paydown 0.51159944 28,040 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 10/25/2012. | MBS Paydown 0.48449149 24,397 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27... ... | 11/25/2012. | MBS Paydown 0.4511303........cccooe. | conrrrerineeneniinninns | crverereens 30,025 04/25/2027.
31398F JG 7|FNR 2009-80 MA 4.00 04/25/27 ... | 12/25/2012. | MBS Paydown 0.42145419 26,709 04/25/2027.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... .1 01/25/2012. | MBS Paydown 0.73667907. 75,443 08/25/2039.
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31398R E7 6|FNR 2010-57 DP 4 08/25/39.........coovvvivrnreriireririrns ... | 02/25/2012. | MBS Paydown 0.70555519 62,248 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 03/25/2012. | MBS Paydown 0.6626309............... 85,849 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 04/25/2012. | MBS Paydown 0.61436351 96,535 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 05/25/2012. | MBS Paydown 0.57739365. 73,940 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39 ... | 06/25/2012. | MBS Paydown 0.54203059. 70,726 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 07/25/2012. | MBS Paydown 0.51720599 49,649 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 08/25/2012. | MBS Paydown 0.48473896 64,934 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 09/25/2012. | MBS Paydown 0.45495383 59,570 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... ... | 10/25/2012. | MBS Paydown 0.42553552 58,837 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39 ... | 11/25/2012. | MBS Paydown 0.3921455 66,780 08/25/2039.
31398R E7 6|FNR 2010-57 DP 4 08/25/39.... .. | 12/25/2012. | MBS Paydown 0.36592082 52,449 08/25/2039.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 01/25/2012. | MBS Paydown 0.70118121 85,613 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 02/25/2012. | MBS Paydown 0.66586157 70,639 01/25/2038.
31398R ZU 2|FNR 2010-57 DB 4 01/25/38.... ... | 03/25/2012. | MBS Paydown 0.61715073 97,422 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 04/25/2012. | MBS Paydown 0.56237649............. | covcrverrerrnerneenns | e 109,548 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38 .| 05/25/2012. | MBS Paydown 0.52042279. 83,907 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 06/25/2012. | MBS Paydown 0.48029249 80,261 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 07/25/2012. | MBS Paydown 0.45212133 56,342 01/25/2038.
31398R ZU 2|FNR 2010-57 DB 4 01/25/38.... ... | 08/25/2012. | MBS Paydown 0.41527747. 73,688 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... v | - | 09/25/2012. | MBS Paydown 0.38147705. 67,601 01/25/2038.
31398R ZU 2|FNR 2010-57 DB 4 01/25/38........ccovvvreveririiriririrnns ... | 10/25/2012. | MBS Paydown 0.34809291 66,768 01/25/2038.
31398R ZU 2|FNR2010-57 DB 4 01/25/38.... ... | 11/25/2012. | MBS Paydown 0.31020165 75,783 01/25/2038.
31398R ZU 2|FNR 2010-57 DB 4 01/25/38.... ... | 12/25/2012. | MBS Paydown 0.28044165 59,520 01/25/2038.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 01/25/2012. | MBS Paydown 0.17208553 50,054 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 02/25/2012. | MBS Paydown 0.16973527 16,922 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... .| 03/25/2012. | MBS Paydown 0.16540943, 31,146 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018 ... | 04/25/2012. | MBS Paydown 0.15845191 50,094 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 05/25/2012. | MBS Paydown 0.15296247 39,524 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 06/25/2012. | MBS Paydown 0.14655909 46,104 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 07/25/2012. | MBS Paydown 0.14154428 36,107 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... .| 08/25/2012. | MBS Paydown 0.13832527. 23,177 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018 ... | 09/25/2012. | MBS Paydown 0.13607078 16,232 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 10/25/2012. | MBS Paydown 0.13155749 32,496 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 11/25/2012. | MBS Paydown 0.12650931 36,347 07/01/2018.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 12/25/2012. | MBS Paydown 0.12170768 34,572 07/01/2018.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 01/25/2012. | MBS Paydown 0.26319026. 23,534 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020 ... | 02/25/2012. | MBS Paydown 0.25792536 16,426 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 03/25/2012. | MBS Paydown 0.25145746 20,180 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 04/25/2012. | MBS Paydown 0.24576024 17,775 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 05/25/2012. | MBS Paydown 0.2403265............... | coveererereeeneiinnninns | ceverereens 16,953 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 06/25/2012. | MBS Paydown 0.23120497. 28,459 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 07/25/2012. | MBS Paydown 0.22376014 23,228 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020..........ccovvvrererinee .| 08/25/2012. | MBS Paydown 0.21455603 28,717 08/01/2020.
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31403D JE 0|FNCI 745561 PT 5.00 08/01/2020..........cocovvvrerenrenee .| 09/25/2012. | MBS Paydown 0.20861915. 18,523 (13) 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 10/25/2012. | MBS Paydown 0.20299935 17,534 (13) 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 11/25/2012. | MBS Paydown 0.1980717.......cccooves | corevrerirneeneniinninns | cvvererenns 15,374 (13) 08/01/2020.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... ... | 12/25/2012. | MBS Paydown 0.19335018 14,731 (13) 08/01/2020.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021 ... | 01/25/2012. | MBS Paydown 0.26666557 13,717 (69) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 02/25/2012. | MBS Paydown 0.25961415. 14,103 (74) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 03/25/2012. | MBS Paydown 0.25314796 12,932 (5) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 04/25/2012. | MBS Paydown 0.24486994 16,556 (100) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 05/25/2012. | MBS Paydown 0.23644423 16,851 (15) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021 ... | 06/25/2012. | MBS Paydown 0.22984785 13,193 (15) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 07/25/2012. | MBS Paydown 0.2232813..........ccco.. | coverrrerieeinrinniinns | cvverienens 13,133 (17) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 08/25/2012. | MBS Paydown 0.21702329 12,516 (19) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 09/25/2012. | MBS Paydown 0.21101999 12,007 (20) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 10/25/2012. | MBS Paydown 0.20430236. 13,435 (25) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... ... | 11/25/2012. | MBS Paydown 0.19701717 14,570 (30) 01/01/2021.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021 ... | 12/25/2012. | MBS Paydown 0.19087733 12,280 (28) 01/01/2021.
31412Q SE 0|FNCI PL 932117 4.00 11/01/2024.... ... | 01/25/2012. | MBS Paydown 0.53485417 94,114 (2,194) 11/01/2024.
31412Q SE 0|FNCIPL 932117 4.00 11/01/2024.... ... | 02/25/2012. | MBS Paydown 0.52181367 62,920 (1,371) 11/01/2024.
31412Q SE 0 |FNCI PL 932117 4.00 11/01/2024.... ... | 03/25/2012. | MBS Paydown 0.50283113 91,591 (2,177) 11/01/2024.
31412Q SE 0|FNCIPL 932117 4.00 11/01/2024.... ... | 04/25/2012. | MBS Paydown 0.48283814 96,466 (2,335) 11/01/2024.
31412Q SE 0|FNCI PL 932117 4.00 11/01/2024 ... | 05/25/2012. | MBS Paydown 0.4668299............... | ceeveerervrirererneinne | vvviviiniins 77,240 (1,832) 11/01/2024.
31412Q SE 0|FNCIPL 932117 4.00 11/01/2024.... ... | 06/25/2012. | MBS Paydown 0.44548343............. | ccoovovernerrnernienns | v 102,997 (482) 11/01/2024.
31412Q SE 0 |FNCI PL 932117 4.00 11/01/2024.... ... | 07/25/2012. | MBS Paydown 0.42872347. 80,867 (462) 11/01/2024.
31412Q SE 0|FNCI PL 932117 4.00 11/01/2024.... ... | 08/25/2012. | MBS Paydown 0.41164692 82,394 (541) [ oo [ e 82,394 ... | 11/01/2024.
31412Q SE 0|FNCIPL 932117 4.00 11/01/2024.... ... | 09/25/2012. | MBS Paydown 0.38815962............. | covevverrererneeneenns | wovevinees 113,326 (845) . [ 11/01/2024.
31412Q SE 0 |FNCI PL 932117 4.00 11/01/2024.... ... | 10/25/2012. | MBS Paydown 0.37203229. 77,814 (681) 11/01/2024.
31412Q SE 0|FNCIPL 932117 4.00 11/01/2024 ... | 11/25/2012. | MBS Paydown 0.35394652 87,264 (845) 11/01/2024.
31412Q SE 0[FNCIPL 932117 4.00 11/01/2024.... ... | 12/25/2012. | MBS Paydown 0.33633265 84,987 (916) 11/01/2024.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 01/25/2012. | MBS Paydown 0.88241945 15,060 0 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 02/25/2012. | MBS Paydown 0.87165863 21,522 (11) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 03/25/2012. | MBS Paydown 0.84648236. 50,353 (250) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 04/25/2012. | MBS Paydown 0.83188144 29,202 (55) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 05/25/2012. | MBS Paydown 0.8097891........cccoow. | worrvreriereneiinniinns | crvererenns 44,185 (112) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 06/25/2012. | MBS Paydown 0.79759452 24,389 (81) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 07/25/2012. | MBS Paydown 0.77736334 40,462 (156) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 08/25/2012. | MBS Paydown 0.74083315. 73,060 (861) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 09/25/2012. | MBS Paydown 0.70923472 63,197 (658) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 10/25/2012. | MBS Paydown 0.67842986. 61,610 (661) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 11/25/2012. | MBS Paydown 0.64877037 59,319 (646) 10/01/2030.
31416W ZA 3|FNCT PL AB1636 3.50 10/01/30.. ... | 12/25/2012. | MBS Paydown 0.61918436 59,172 (688) 10/01/2030.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 01/25/2012. | MBS Paydown 0.67603991 88,326 (2,058) 10/01/2024.
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 02/25/2012. | MBS Paydown 0.66162218 57,671 (1,227) 10/01/2024.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24...........cocvvvnnee .| 03/25/2012. | MBS Paydown 0.64246041 76,647 (130) 10/01/2024.
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31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24...........cocvvvenee ... | 04/25/2012. | MBS Paydown 0.62405181 73,634 10/01/2024.
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 05/25/2012. | MBS Paydown 0.60872511 61,307 10/01/2024.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 06/25/2012. | MBS Paydown 0.59358253 60,570 10/01/2024.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 07/25/2012. | MBS Paydown 0.57907193 58,042 10/01/2024.
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24.. ... | 08/25/2012. | MBS Paydown 0.55330532............. | covevrrerrrerineeneenns | wovevieees 103,066 10/01/2024.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 09/25/2012. | MBS Paydown 0.54034563 51,839 10/01/2024.
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 10/25/2012. | MBS Paydown 0.52564099 58,819 10/01/2024.
31417Y GK 7|FNCI PL MA0201 SEQ 4.00 10/01/24 ... | 11/25/2012. | MBS Paydown 0.51306199 50,316 10/01/2024.
31417Y GK 7|FNCIPL MA0201 SEQ 4.00 10/01/24.. ... | 12/25/2012. | MBS Paydown 0.4923052 83,027 10/01/2024.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. ... | 01/25/2012. | MBS Paydown 0.58445315 104,387 .104,387 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020. .. | 02/25/2012. | MBS Paydown 0.5655333 113,519 113,519 118,486 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. ... | 03/25/2012. | MBS Paydown 0.54548215.... 120,307 120,307 125,570 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. ... | 04/25/2012. | MBS Paydown 0.52474879.... 124,400 124,400 129,843 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020. ... | 05/25/2012. | MBS Paydown 0.50919495. 93,323 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. v | .| 06/25/2012. | MBS Paydown 0.4898344............cc. | coeveererneenernneinnens | ceverenens 116,163 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020...........coccmrvnee .| 07/25/2012. | MBS Paydown 0.47601617. 82,909 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. ... | 08/25/2012. | MBS Paydown 0.46318801 76,969 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. ... | 09/25/2012. | MBS Paydown 0.4439081..........ccccc. | cooveernernernneineinns | v 115,679 115,679 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020. ... | 10/25/2012. | MBS Paydown 0.42681689............. | cecveerervrenrernnverins | vevvveinns 102,547 102,547 08/01/2020.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020. v | | 11/25/2012. | MBS Paydown 0.41216375. 87,919 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020...........ccoccvvvnee .. | 12/125/2012. | MBS Paydown 0.3990073.........ccccc. | corrveerermrinmerenneins | vevviinenns 78,939 08/01/2020.
31417Y SD 0|FNMA PT 3.50 09/01/2025.. ... | 01/25/2012. | MBS Paydown 0.7377723............... 69,410 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. ... | 02/25/2012. | MBS Paydown 0.71869998 72,136 09/01/2025.
31417Y SD 0|FNMA PT 3.50 09/01/2025.. ... | 03/25/2012. | MBS Paydown 0.70018693 70,021 09/01/2025.
31417Y SD 0|FNMA PT 3.50 09/01/2025.. ... | 04/25/2012. | MBS Paydown 0.68038701 74,888 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. .. | 05/25/2012. | MBS Paydown 0.65733294. 87,196 09/01/2025.
31417Y SD 0|FNMA PT 3.50 09/01/202 ... | 06/25/2012. | MBS Paydown 0.63407815 87,955 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. ... | 07/25/2012. | MBS Paydown 0.61907904 56,730 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. ... | 08/25/2012. | MBS Paydown 0.59541457 89,505 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. ... | 09/25/2012. | MBS Paydown 0.56800449............. | coveernernerrnerneiins | e 103,671 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. .| 10/25/2012. | MBS Paydown 0.54472533, 88,047 09/01/2025.
31417Y SD 0|FNMA PT 3.50 09/01/202 ... | 11/25/2012. | MBS Paydown 0.52028802 92,428 09/01/2025.
31417Y SD 0 |FNMA PT 3.50 09/01/2025.. ... | 12/25/2012. | MBS Paydown 0.49417107 98,781 09/01/2025.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 01/25/2012. | MBS Paydown 0.61122247 92,879 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 02/25/2012. | MBS Paydown 0.59226657 75,824 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 03/25/2012. | MBS Paydown 0.57230107. 79,862 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 04/25/2012. | MBS Paydown 0.55326155 76,158 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 05/25/2012. | MBS Paydown 0.5369766............... 65,140 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 06/25/2012. | MBS Paydown 0.51906874 71,631 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 07/25/2012. | MBS Paydown 0.50066767 73,604 09/01/2020.
31417Y SK 4|FNCN PL MA0521 PT 3.50 09/01/20... ... | 08/25/2012. | MBS Paydown 0.48333124 69,346 09/01/2020.
31417Y SK 4|FNCN PL MA0521 PT 3.50 09/01/20... .| 09/25/2012. | MBS Paydown 0.46543621 71,580 09/01/2020.
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31417Y SK 4| FNCN PL MA0521 PT 3.50 09/01/20.........cccovvvurrnnee ... | 10/25/2012. | MBS Paydown 0.44914055 65,183 (758) (758) 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 11/25/2012. | MBS Paydown 0.43249364 66,588 (851) (851) 09/01/2020.
31417Y SK 4 |FNCN PL MA0521 PT 3.50 09/01/20... ... | 12/25/2012. | MBS Paydown 0.41588727 66,426 (927) (927) 09/01/2020.
31417Y U4 T7|FNMA PL MA0602 PT 3.00 12/01/30 ... | 01/25/2012. | MBS Paydown 0.8915567.........ccocc. | corrvrerernninnererinninne | ovvvernnins 51,349 (575) (575) 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 02/25/2012. | MBS Paydown 0.8806826............... | coerererereeernreinsiins | cvvrerereens 54,371 (28) (28) 12/01/2030.
31417Y U4 T7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 03/25/2012. | MBS Paydown 0.8629382.. . 88,722 | ... . . . (81) (81) 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30 ... | 04/25/2012. | MBS Paydown 0.84472475 91,067 | covvvernd 91,067 | ..ocvovnvne 92,552 | oo 91,870 |.. (127) (127) | cevvoerrirers | e 91,067 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 05/25/2012. | MBS Paydown 0.82686682 89,290 ..89,290 | .. ...90,745 ..90,077 |.. (167) (167) ...89,290 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 06/25/2012. | MBS Paydown 0.81194395. 74,614 | ... 74,614 | . ...75,830 15272 .. (174) (174) ..74,614 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30. ... | 07/25/2012. | MBS Paydown 0.79044187.........c.c. | oovevverrerernceneenns | v 107,510 | covereneee 107,510 | woovrvrnee 109,263 | ..oovvvvrenne 108,458 |.. (294) (294) | vvvneerieris | e 107,510 12/01/2030.
31417Y U4 T7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 08/25/2012. | MBS Paydown 0.76331872.........ccc.. | ceerevrrerverneirernnnns v 135,616 ....135,616 .137,826 136,812 |.. (799) (799) 135,616 12/01/2030.
31417Y U4 T7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 09/25/2012. | MBS Paydown 0.72905126 v 171,337 | 171,337 | 174,130 172,848 | oo | e (1,457) (1,457) 171,337 12/01/2030.
31417Y U4 7|FNMA PL MA0602 PT 3.00 12/01/30.......cvvrevernccn ... | 10/25/2012. | MBS Paydown 0.70060304............. | coeeenerrrerireeirneinns | woverieens 142,241 | .o 142,241 | oo 144,559 | .ovvoierene 143,495 | oo | e (1,012) (1,012) [ oo | e 142,241 12/01/2030.
31417Y U4 T7|FNMA PL MA0602 PT 3.00 12/01/30.. ... | 11/116/2012. | WELLS FARGO BROKERAGE....... | cccoverervriiririnieiins | v 3,722,937 | ........ 3,503,015 | ........ 3,560,110 | ..ccouee 3,533,904 | ..o [ e (U< 1°10) 1 [N IS (17,890) | vvvvvvrriers [ e 3,539,968 12/01/2030.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22 ... | 03/25/2012. | MBS Paydown 0.98031859 4,574 4574 | 4,802 4802 |.. (65) (65) 4,574 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22........ccovvrrivrrrnrirns ... | 04/25/2012. | MBS Paydown 0.97050927. 4,512 4512 | 4,737 4,737 |.. (69) (69) 4,512 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 05/25/2012. | MBS Paydown 0.95893519 5,324 5,324 5,589 | .. (118) (118) 5,324 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 06/25/2012. | MBS Paydown 0.94622965 5,845 5,845 6,135 |.. (35) (35) 5,845 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 07/25/2012. | MBS Paydown 0.92973583 7,587 7,587 7,964 | .. (81) (81) 7,587 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22 ... | 08/25/2012. | MBS Paydown 0.91262453 7,871 7,871 8,262 | .. (85) (85) 7,871 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 09/25/2012. | MBS Paydown 0.89249134 9,261 9,261 9,721 |.. (152) (152) 9,261 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 10/25/2012. | MBS Paydown 0.87768653 6,810 6,810 7,149 | .. (94) (94) 6,810 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22 ... | 11/25/2012. | MBS Paydown 0.85787263 9,114 9,114 9,567 |.. (142) (142) 02/01/2022.
31418A CR 7|FN PL MA0979 PT 3.00 02/01/22.... ... | 12/25/2012. | MBS Paydown 0.84015419 8,150 8,150 8,555 |.. (143) (143) 02/01/2022.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 01/25/2012. | MBS Paydown 0.68522919 45519 | ooooi85,519 | 187,326 | 7,005 | oo | e (1,343) (1,343) 07/01/2025.
31418V T5 1|FNCIPL AD7771 PT 4.00 07/01/25. ... | 02/25/2012. | MBS Paydown 0.66975819 30,942 (37) (37) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 03/25/2012. | MBS Paydown 0.64029921 58,918 (976) (976) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 04/25/2012. | MBS Paydown 0.61859208 43,414 (153) (153) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25. ... | 05/25/2012. | MBS Paydown 0.61113039 14,923 (74) (74) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 06/25/2012. | MBS Paydown 0.59105307 40,155 (228) (228) 07/01/2025.
31418V T5 1|FNCIPL AD7771 PT 4.00 07/01/25. ... | 07/25/2012. | MBS Paydown 0.57409843 33,909 (237) (237) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 08/25/2012. | MBS Paydown 0.5571244............... 33,948 (277) (277) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25.......cccovvvverirnes ... | 09/25/2012. | MBS Paydown 0.53505677 44,135 (410) (410) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 10/25/2012. | MBS Paydown 0.51122057 47,672 (510) (510) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25 ... | 11/25/2012. | MBS Paydown 0.49490988 32,621 (399) (399) 07/01/2025.
31418V T5 1|FNCIPLAD7771 PT 4.00 07/01/25........cccovcrvrvirnnns ... | 12/25/2012. | MBS Paydown 0.48282172 24,176 (322) (322) 07/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 01/25/2012. | MBS Paydown 0.72823183 61,558 | .oooierrn61,558 | ooiiin63,209 | 62,879 | o | s (1,179) (1,179) 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 02/25/2012. | MBS Paydown 0.70875677. 58,425 | ... . (52) (52) 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25. ... | 03/25/2012. | MBS Paydown 0.68501669 71,220 | oo 71,220 (130) (130) 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 04/25/2012. | MBS Paydown 0.6612296............c.. | ceoveererereeeneeinnninns | cevverereens 71,361 ..71,361 (205) (205) 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 05/25/2012. | MBS Paydown 0.64392145. 51,924 | ... 51,924 (203) (203) 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25.........cocvenieririneirnns ... | 06/25/2012. | MBS Paydown 0.62609775 53,471 | e 53,471 (253) (253) 09/01/2025.
31419D MQ 1|FNCI PLAE3066 3 09/01/25........cocovivvvernriernnes ... | 07/25/2012. | MBS Paydown 0.60493313 63,494 | ............ 63,494 (353) (353) 09/01/2025.
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31419D MQ 1|FNCI PLAE3066 3 09/01/25........cocovvvverrrcrnnes ... | 08/25/2012. | MBS Paydown 0.58300904. 65,772 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 09/25/2012. | MBS Paydown 0.55844971 73,678 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 10/25/2012. | MBS Paydown 0.53573745 68,137 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 11/25/2012. | MBS Paydown 0.51624738 58,470 09/01/2025.
31419D MQ 1|FNCI PLAE30663 09/01/25... ... | 12/25/2012. | MBS Paydown 0.4961683 , 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25, ... | 01/25/2012. | MBS Paydown 0.69875217. 7,687 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 ... | 02/25/2012. | MBS Paydown 0.67181014 54,200 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 ... | 03/25/2012. | MBS Paydown 0.60180036............. | cooeveerrrereecieerens | vvevieens 140,840 | ...ccooeee. 140,840 | ... 146,027 | oo 144,409 | i [ s 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25, ... | 04/25/2012. | MBS Paydown 0.54979313........cccc. | corvvvrermnnnirnnnerins | vevvveinns 104,624 | ........... 104,624 | ... 08477 | oo 107,275 | s | e 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25. ... | 05/25/2012. | MBS Paydown 0.49650994 .107,191 .107,191 09/01/2025.
31419D NW 7| FN PL AE3104 PT 3.50 09/01/25, .. | 06/25/2012. | MBS Paydown 0.49387723 5,296 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 ... | 07/25/2012. | MBS Paydown 0.45197763 84,290 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 ... | 08/25/2012. | MBS Paydown 0.43706508 30,000 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25, ... | 09/25/2012. | MBS Paydown 0.36300914.... 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 wuer | .- | 10/25/2012. | MBS Paydown 0.3358888 , 09/01/2025.
31419D NW 7| FN PL AE3104 PT 3.50 09/01/25.........ccvrmrvrirvrininnn ... | 11/25/2012. | MBS Paydown 0.30828415. 55,533 09/01/2025.
31419D NW 7|FN PL AE3104 PT 3.50 09/01/25 ... | 12/25/2012. | MBS Paydown 0.27180827 73,379 09/01/2025.
45506A BL 4|IN ST HSG & CMNTY DEV 4.50 06/01/2028... ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ...cccveveereneinninns | coverereens 35,000 06/01/2028.
45506A BL 4[IN ST HSG & CMNTY DEV 4.50 06/01/2028... ... | 12/01/2012. | Sinking Fund Redemption 100.0..... 55,000 06/01/2028.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 weee| .. | 01/01/2012. | Partial Call 100.0.........covvrrrrerrerenns 5,000 01/01/2029.
462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029.........ccrvvvvriernrenees ... | 03/15/2012. | Partial Call 100.0.........ccocoovrvrrrrrneee. 5,000 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ... | 04/12/2012. | Partial Call 100.0.........cccoevrvrrrrnee. 5,000 01/01/2029.
462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029 ... | 08/30/2012. | Partial Call 100.0..........ccovvverrrrrrenne 5,000 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ... | 09/13/2012. | Partial Call 100.0.........cocoovvrvrrrrerece 5,000 01/01/2029.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ver| . [ 10/118/2012. | Partial Call 100.0..........vvvecreeneees 10,000 01/01/2029.
46246L VC 1[IOWA ST FIN AUTH SFM G 4.00 01/01/2012......... ... | 01/01/2012. | Maturity 100.0. 60,000 . 01/01/2012.
462590 DY 3|IA STD LN ARCS-TXB SRS M 0.00 12/01/2029...... ... | 08/06/2012. | Call 100.0 600,000 | ...........600,000 | ...........600,000 | .............441,234 | ... 158,766 12/01/2029.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 01/01/2012. | Partial Call 100.0.........cocovrrvrrrrrneee. 10,000 12/01/2038.
54627A CD 7 LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 03/01/2012. | Partial Call 100.0.........coccovvrvrrrrerece. 20,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 05/01/2012. | Partial Call 100.0.........cocoorrvrnrrrnenes 20,000 12/01/2038.
54627A CD 7|LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 06/01/2012. | Partial Call 100.0..........ccovvverrrrrrnne 10,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 08/01/2012. | Partial Call 100.0.........c...ccevvvrrrneee. 20,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 09/01/2012. | Partial Call 100.0.........ccccoorrvrrrrrnece. 10,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 10/01/2012. | Partial Call 100.0.........c...ccervrrrrnee. 10,000 12/01/2038.
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 11/01/2012. | Partial Call 100.0.........cocvvrrrrrrrrneee. 10,000 12/01/2038.
54627A CD 7|LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... ... | 12/01/2012. | Partial Call 100.0.........ccovvvrvrrrrrrnne 10,000 12/01/2038.
54811A AX 1[LWR CO RIV UNREF 5.375 05/15/2020...... ... | 01/27/2012. | Def 11111 SRRSO IVPORTRTORRRPTRPORN ISR 520,000 | .. .520,000 1 . | 05/15/2020.
54811A U9 2|LOWER COLO RIVAUTH NONRFUN MUNIL....... ... 1 09/10/2012. | SINKING FUND REDEMPTION..... 20,000 | .ovorceenee 20,000 0 20,000 05/15/2020.
54811A UR 2 |LOWER COLO RIVAUTH NONRFUN MUNL....... ... | 05/03/2012. | SINKING FUND REDEMPTION..... 5,000 5,000 0 5,000 05/15/2020.
54811A B5 1|LOWER COLO RIVAUTH NONRFUN MUNL....... ... | 08/24/2012. | SINKING FUND REDEMPTION..... 5,000 5,000 0 5,000 05/15/2020.
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.... ... | 03/01/2012. | Partial Call 100.0.........ccovvvrvrrrrrrnne 215,000 215,000 (7,728) 09/01/2039.
57419P HA 0 [MARYLAND ST CMNTY 5.75 09/01/2039.... v | ... | 06/22/2012. | Partial Call 100.0.......cccovvvverrnenee 65,000 | ............. 65,000 (2,336) 09/01/2039.
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039............... ... | 12/27/12012. | Partial Call 100.0.........ccorvveerrnnris | v | s 100,000 | .......... 100,000 (3,594) 09/01/2039.
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60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031............ ... 01/01/2012. | Partial Call 100.0.........cccovvverrrrerenne 5,000 5,000 | ccoovrrrnnnns 5,280 5,268 (268) 01/01/2031.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031 ... | 07/01/2012. | Partial Call 100.0.........cocovvrrrrrrerece 15,000 (804) 01/01/2031.
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034.... ... | 07/01/2012. | Partial Call 100.0.........c...cccvrvrrenece. 10,000 (765) 07/01/2034.
60416Q FT 6|MN HSG FIN AGY-A 2.60 09/01/2042.... ... | 10/01/2012. | Partial Call 100.0.........ccovvvvrrrrrrnne 1,649 (2) 09/01/2042.
60416Q FT 6|MN HSG FIN AGY-A 2.60 09/01/2042 ... | 11/01/2012. | Partial Call 100.0.........c.c.ccvvvvrreneee. 1,872 2 09/01/2042.
60416Q FT 6|MN HSG FIN AGY-A 2.60 09/01/2042.... ... | 12/01/2012. | Partial Call 100.0.........cccovvverrrrrrnne 1,602 2 09/01/2042.
605356 AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 01/01/2012. | Partial Call 100.0.........cocorvrrrrrrerece 5,000 (351) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 02/01/2012. | Partial Call 100.0.........cocovrrerrrrnnees 5,000 (351) 12/01/2031.
605356 AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 03/01/2012. | Partial Call 100.0.........ccocorvrvrerrrnece. 5,000 (351) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/203 ... | 04/01/2012. | Partial Call 100.0.........c...ccevvrrreneee. 5,000 (351) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. .| 05/01/2012. | Partial Call 100.0.........cccccevrvrerrenece 5,000 (351) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 06/01/2012. | Sinking Fund Redemption 100.0..... 20,000 | ...c00rern20,000 | voorerrnnnn21,554 | 21,403 [ (1,382) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 07/01/2012. | Partial Call 100.0.........cocovrrerrrrrneees 5,000 (351) 12/01/2031.
605356 AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 08/01/2012. | Partial Call 100.0.........ccocorvrvrerrrnee. 5,000 (351) ... | 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A4.50 12/01/2031.......... | ... | 09/01/2012. | Partial Call 100.0.........cccoovrrrrererncc 5,000 (351) .| 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.......... ... | 11/01/2012. | Partial Call 100.0.........cccovvverrrrrrnne 15,000 | ..ooooeerer15,000 | oo 16,165 | 16,052 [ oo (1,053) 12/01/2031.
60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.. ... | 12/01/2012. | Sinking Fund Redemption 100.0..... 20,000 | ..cee0rern20,000 | voorerrnnnn21,554 | 21,403 [ (1,375) 12/01/2031.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038 ... | 01/01/2012. | Partial Call 100.0.........cocoovrvrrrrrnece. 30,000 (994) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 02/01/2012. | Partial Call 100.0.........ccocorvrvrerrrnecs 25,000 (828) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 03/01/2012. | Partial Call 100.0.........c...ccovvrrrenece. 25,000 (828) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038 .| 04/01/2012. | Partial Call 100.0.........cccovvvverrriirenne 10,000 (331) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 05/01/2012. | Partial Call 100.0.........cccocvrvrrrrneee. 55,000 | ......cc...n.55,000 | .ovrerrrn56,977 | oiierrrnnn55,569 | oo (1,823) 06/01/2038.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038.... ... | 06/01/2012. | Partial Call 100.0.........coccovvrvrrrrrnece. 30,000 (994) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 07/01/2012. | Partial Call 100.0.........cocovervrrrrerece 25,000 (828) ... | 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 08/01/2012. | Partial Call 100.0.........c...cccvvrrreneee. 25,000 (828) .| 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... .1 09/01/2012. | Partial Call 100.0..........cccovvverrrrirenne 15,000 (497) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038 ... | 10/01/2012. | Partial Call 100.0.........c...ccevvvrrrneee. 40,000 (1,325) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038.... ... | 11/01/2012. | Partial Call 100.0.........cocovrrerrrrneee. 25,000 (828) 06/01/2038.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038 ... | 12/01/2012. | Partial Call 100.0.........coccovvrvrrrrerece 20,000 (663) 06/01/2038.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 01/01/2012. | Partial Call 100.0.........cocovrrvrrrrrneees 5,000 (349) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027. .| 02/01/2012. | Partial Call 100.0..........cccovvverrriernne 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027. ... | 03/01/2012. | Partial Call 100.0.........c...ccevvvrrrneee. 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 04/01/2012. | Partial Call 100.0.........cccoorrrvrrrrrnece. 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 05/01/2012. | Partial Call 100.0.........c.ccovrvrrrrnee. 20,000 | .ceer0rernn20,000 | oo 21,541 | 21,395 [ (1,395) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 07/01/2012. | Partial Call 100.0.........cocovrrerrrrrneees 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 08/01/2012. | Partial Call 100.0.........ccovvvvrrrrrrnne 10,000 (698) ... | 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027. ... | 09/01/2012. | Partial Call 100.0.........c...ccevvverreneee. 10,000 (698) . [ 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 10/01/2012. | Partial Call 100.0..........ccovvverrrrirenns 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 11/01/2012. | Partial Call 100.0.........cccocvrvrrrrnee. 10,000 (698) 11/01/2027.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027 ... | 12/01/2012. | Partial Call 100.0.........cccoorrerrrrneee. 15,000 | ............ 15,000 | ooireennn 16,156 | oo 16,046 | e (1,046) 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 ... | 01/01/2012. | Partial Call 100.0.........ccocorrrvrerrrnecs 5,000 (305) 05/01/2028.
60637B BD 1|MISSOURI ST 4.625 05/01/2028 .| 05/01/2012. | Partial Call 100.0...........cccoerrvrnrenes 5,000 (305) 05/01/2028.
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60637B BD 1| MISSOURI ST 4.625 05/01/2028............coovveiernrenee ... | 06/01/2012. | Partial Call 100.0..........ccovvvcrrrrerenne 5,000 5,305 5,000 05/01/2028.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 ... | 07/01/2012. | Partial Call 100.0.........cocovvrrrrrrerece 10,000 05/01/2028.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 ... | 08/01/2012. | Partial Call 100.0.........c...ccovvrrrenece. 5,000 05/01/2028.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 ... 09/01/2012. | Partial Call 100.0.........ccovrvvrrrrrrnne 10,000 05/01/2028.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028. ... | 10/01/2012. | Partial Call 100.0.........c...ccevvrrrenece. 5,000 05/01/2028.
60637B BD 1| MISSOURI ST 4.625 05/01/2028 ... | 11/01/2012. | Partial Call 100.0.........cccovvverrrrrrnne 5,000 05/01/2028.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028 ... | 12/01/2012. | Partial Call 100.0.........ccccvvrvrrrrerece 5,000 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030. ... | 08/01/2012. | Partial Call 100.0.........cocovrrerrrrneces 5,000 11/01/2030.
60637B CK 4| MO SF HSG DEV SFM E4 4.25 11/01/2030. ... | 12/01/2012. | Partial Call 100.0.........ccovvvvrrrrrrnne 10,000 11/01/2030.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... ... | 01/01/2012. | Partial Call 100.0.........c...ccevvvrreneee. 80,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... .| 02/01/2012. | Partial Call 100.0..........cccovvvrerrriirenne 15,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... ... | 04/01/2012. | Partial Call 100.0.........cccocvrvrerrrnee. 25,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... ... | 05/01/2012. | Partial Call 100.0.........cocovrrvrrrrneees 35,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... ... | 06/01/2012. | Partial Call 100.0.........ccoovvvrrrrrrnne 70,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020.... wee | .. | 07/01/2012. | Partial Call 100.0.........ccvvevverrrenne 15,000 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020..........cccouvrmrvrvirnrirnns ... 1 09/01/2012. | Partial Call 100.0..........ccovrverrrrrrnne 50,000 03/01/2020.
64469D EF 4|NH SFM E AMT AQUIS 5.75 01/01/2037.... ... | 01/01/2012. | Sinking Fund Redemption 100.0..... [ ...cveverrenveinniiins | cvvrererenns 10,000 01/01/2037.
64469D EF 4|NH SFM E AMT AQUIS 5.75 01/01/2037.... ... | 06/01/2012. | Partial Call 100.0.........coccorvrvrrrrrnece. 255,000 01/01/2037.
64469D EF 4|NH SFM E AMT AQUIS 5.7501/01/2037.... ... | 07/01/2012. | Sinking Fund Redemption 100.0..... | c.ovvevvververernninns | vvvvvirinine 10,000 01/01/2037.
64469D EF 4|NH SFM E AMT AQUIS 5.75 01/01/2037.... veee | e [ 12/01/2012. | Partial Call 100.0........ccovvercrrrrennes 300,000 01/01/2037.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025.......... ... | 03/01/2012. | Sinking Fund Redemption 100.0..... 55,000 09/01/2025.
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025.. ... | 06/01/2012. | Partial Call 100.0.........c.cocovrvrrrrnee. 45,000 09/01/2025.
647200 M8 4 NM MTGE FIN AUTH SFM 4.625 09/01/2025.. ... 1 09/01/2012. | Partial Call 100.0..........ccovvverrrrrenne 55,000 09/01/2025.
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025.. ... | 11/01/2012. | Partial Call 100.0.........coccvvrvrrrrerece 20,000 09/01/2025.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030 ... | 03/01/2012. | Sinking Fund Redemption 100.0..... 5,000 09/01/2030.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030. ..| 06/01/2012. | Partial Call 100.0.........ccccerrvrerrrnece. 5,000 09/01/2030.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030. ... | 09/01/2012. | Partial Call 100.0.........c...ccevvvrreneee. 15,000 09/01/2030.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030. ... | 10/01/2012. | Partial Call 100.0.........cocovrrerrrrrneees 10,000 09/01/2030.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030 ... | 12/01/2012. | Partial Call 100.0.........coccovvrvrrrrerece 10,000 09/01/2030.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028.. weee | | 01/01/2012. | Partial Call 100.0.........cccvvrrerrrrneees 5,000 01/01/2028.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028...........c.covvenee ... | 07/01/2012. | Partial Call 100.0..........ccovrverrrrrrnne 20,000 01/01/2028.
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035. ... | 01/01/2012. | Partial Call 100.0.........c...ccevvrrrrneee. 70,000 01/01/2035.
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035......... ... | 07/01/2012. | Partial Call 100.0.........cocoorrvrrrrrnece. 30,000 01/01/2035.
677377 U9 2|OHIO HSG 4.80 11/01/2028.... ... | 05/01/2012. | Partial Call 100.0.........c.ccovrvrrrrnee. 5,000 11/01/2028.
677377 U9 2|OHIO HSG 4.80 11/01/2028.... ... | 11/01/2012. | Partial Call 100.0.........cocvvrrrrrrrrneee. 20,000 11/01/2028.
677519 NH 9[OH PKS REC-II-A 3.70 06/01/2012 ... | 06/01/2012. | Maturity 100.0. 565,000 06/01/2012.
677555 YF 5|OH ECON TXB OH ENT BD 6.125 09/01/2019 .| 06/01/2012. | Partial Make Whole Call 100.0........ | c.cevereeereenerirenins | cevreins 100,000 100,072 2 09/01/2019.
677555 YF 5[OH ECON TXB OH ENT BD 6.125 09/01/2019........ | ... | 09/01/2012. | Sinking Fund Redemption 100.0..... 100,000 100,072 2 09/01/2019.
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023... ... | 01/01/2012. | Partial Call 100.0.........cccocvrvrrrrnee. 60,000 (1,358) 07/01/2023.
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023... ... | 04/01/2012. | Partial Call 100.0.........cocoorrerrrrnnees 70,000 (1,584) 07/01/2023.
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023... ... 1 07/01/2012. | Partial Call 100.0..........cvrvverrrrrers [ errvverersniisisniierins | evvveinns 100,000 (2,263) 07/01/2023.
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023... v | ... | 10/01/2012. | Partial Call 100.0..........coorvreerrrenrrs [ eoerereenrseriieeiesiens | vveiienns 120,000 122,736 (2,715) 07/01/2023.
708796 YR 2|PAHSGFIN AG 5.00 04/01/2028..........cccovvvivrnnnee ... | 07/10/2012. | Partial Call 100.0.........cccorvvererrrneis | v | s 120,000 127,127 (6,818) 04/01/2028.
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708796 YR 2|PAHSGFIN AG 5.00 04/01/2028...........c.covvrrrrrnnee ... 12112/12012. | Partial Call 100.0..........cvvveerrirers [ e | eviveiens 130,000 | .....c..e. 130,000 | .ooocreeee 137,721 (7,386) 04/01/2028.
721882 AV 0|PIMACNTY AZ STR & HWY 4.375 07/01/2012....... ... | 07/01/2012. | Maturity 100.0. 550,000 550,000 550,000 07/01/2012.
83712T BZ 3|SC ST HSG FIN/DEV SR 2 5.00 07/01/2027........... ... | 07/01/2012. | Partial Call 100.0.........c...cccvrvrrenece. 10,000 | .cooovrvrnee 10,000 | coovvvrnees 10,806 ) ) 07/01/2027.
83712T BZ 3|SC ST HSG FIN/DEV SR 2 5.00 07/01/2027... ... | 10/01/2012. | Partial Call 100.0.........ccovvvvrrrrrrnne 10,000 | ..ccvreeee 10,000 | ..cooernnee 10,806 ) ) 07/01/2027.
880459 6U 1|TN HSG DEV AGY 5.75 01/01/2037 ... | 01/01/2012. | Sinking Fund Redemption 100.0. 260,000 260,000 274,191 )| ). 01/01/2037.
880459 6U 1|TN HSG DEV AGY 5.7501/01/2037.... ... | 04/01/2012. | Partial Call 100.0.........ccocoovrvrrrrrnece. 345,000 345,000 363,831 )| ) 01/01/2037.
880459 6U 1|TN HSG DEV AGY 5.75 01/01/2037.... ... | 07/01/2012. | Sinking Fund Redemption 100.0..... | ..cccoverrerirnrerninnns | wveviees 110,000 | ..ocvveeee 110,000 | wovvveneee 116,004 ) ) 01/01/2037.
880459 6U 1|TN HSG DEV AGY 5.75 01/01/2037.... veee | 10/01/2012. | Partial Call 100.0........cvuueveerirneriies | eevrerireeernenisninens | eveveeens 415,000 | ..ocvenee 415,000 | ........... 437,651 ) ) 01/01/2037.
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... ... | 09/01/2012. | Sinking Fund Redemption 100.0..... 20,000 ) ) 09/01/2028.
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... ... | 11/01/2012. | Partial Call 100.0.........cocovvrrrrrrrnne 5,000 ) ) 09/01/2028.
917436 X7 7|UTAH ST HSG CORP SF 4.00 07/01/2024.............. ... | 01/01/2012. | Sinking Fund Redemption 100.0..... | ...ocvevvrvrererniiens | v 10,000 ) ) 07/01/2024.
917436 X7 7|UTAH ST HSG CORP SF 4.00 07/01/2024.............. ... | 07/01/2012. | Sinking Fund Redemption 100.0..... 35,000 , ) ) 07/01/2024.
935358 EP 2|WARREN MI WTR/SWR REV 4.125 11/01/2017.... | ... | 11/01/2012. | Call 100.0 305,000 305,000 308,654 ) ) 11/01/2017.
93978T MA 4|WA ST HSG FIN SF 4.50 06/01/2032 ... | 06/01/2012. | Sinking Fund Redemption 100.0..... | ..ccccovvvevervrrerivninee | cereerennn60,000 | v 60,000 ..62,578 ) Y] errerennenrenns [ervenernneneneB0,0000 | oo [ e | e | e 1,350 | 06/01/2032.
93978T MA 4| WA ST HSG FIN SF 4.50 06/01/2032. < | . | 12/01/2012. | Sinking Fund Redemption 100.0..... 110,000 | ..ocvvneee 110,000 | .. 14726 | ... . ) ,516) | e e 110,000 | o e | cervvriineninenn0 [ i 4,950 | 06/01/2032.
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038............. ... | 03/01/2012. | Sinking Fund Redemption 100.0..... | ....ccrevvvvevermrverins | vevvveinns 140,000 | ........... 140,000 | ..coocveeee 146,792 | .ovvvinne 146,293 | ..o | v (5,815) (G 15) ) RN RN 140,000 09/01/2038.
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038 ... | 09/01/2012. | Sinking Fund Redemption 100.0..... | ..cocovevrerernreneeinns | voverieens 155,000 | ..oocvveeee 155,000 162,520 | .o 161,968 | ..oooevveeirrrvens | erereenns (6,418) (G E:) | TN IO 155,000 09/01/2038.
3137AJ MG 6| FHLMC MULTIFAMILY 10 ... | 09/25/2012. | VARIOUS (94)|.. 0 07/01/2021.
3137AK KD 2| FHLMC MULTIFAMILY 10 . 109/25/2012. [ VARIOUS.......coovveininniininnnnsiinnnnins | anrersnnnnssnnsenennnes | onnssnerensneensiennnns | eevnnenrnsn2,898 | vvvrrrerinnenny 137 [ iovirisnisrssnsrinninnes | onsnsrisssseisnins | oovenersnsnsens 75 75 09/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special A S enssnesssnssssnssnsensnsenes | e 18,101,413 | 1. 77,582,888 | ......78,871,339 | ........77,968,153 | ......196,484 | ...... (636,144) | .ooovvvverinns [V (439,660) | ....ovvvnve 0 [ 77,279,590 |....occoooeer0 [.....1,384,107 |.....1,384,107 | ...1,956,858 |..... XXX.oooe
Bonds - Industrial and Miscellaneous

00130H BH 7|AES CORP 8.00 10/15/2017... ... | 11/06/2012. | GOLDMAN SACHS.... (393) 10/15/2017.
00130H BN 4|AES CORP 8.00 06/01/2020.... ... | 11/06/2012. | GOLDMAN SACHS.... (431) 06/01/2020.
00130H BS 3|AES CORP 7.375 07/01/2021 ... | 11/06/2012. | GOLDMAN SACHS (0) 07/01/2021.
001546 AL 4|AK STEEL CORP 7.625 05/15/2020.... ... | 11/06/2012. | JEFFERIES & COMPANY.. 257,648 297,000 298,836 | ..oooerreri 279,180 | 019,500 | ooiviieecn(182) [ oo | s 19,318 | oo, 05/15/2020.
00184A AF 2|AOL TIME WARNER 6.875 05/01/2012 .. | 05/01/2012. | Maturity 100.0. 500,000 500,000 534,705 (2,153) 05/01/2012.
00439T AE 7|ACCURIDE CORP 9.50 08/01/2018 ... | 11/16/2012. | BANK OF AMER/ML 251,100 270,000 287,624 22,168 08/01/2018.
00441A AA 2 |ACE HARDWARE 9.125 06/01/2016... ... | 06/01/2012. | Call 104.563........ccovvereerrrirerireris [ v | e 156,845 | ........... 150,000 | .ovvvvnee 159,000 (843) 06/01/2016.
01958X BS 5|ALLIED WASTE NA 6.87506/01/2017.... ... | 06/01/2012. | Call 103.438........cooeverrrrrirrrinnis | v | e 783,026 | ........... 757,000 | ........... 811,170 (5,619) 06/01/2017.
02005N AJ 9| ALLY FINANCIAL 144A 7.50 09/15/2020. veee| oo | 11/06/2012. | GOLDMAN SACHS.......covoovrrrmerines [ e | evevieens 190,946 | ....coo.ee. 161,000 | wocrvrnee 159,632 90 09/15/2020.
023763 AA 3|AMAIRLN PT TRST 091A 10.375 07/02/2019......... ... | 01/02/2012. | Sinking Fund Redemption 100.0..... 5,259 5,259 6,106 (372) 07/02/2019.
023763 AA  3|AM AIRLN PT TRST 091A 10.375 07/02/2019. ... | 07/02/2012. | Sinking Fund Redemption 100.0..... 5,242 5,242 (67) 07/02/2019.
023763 AA  3|AM AIRLN PT TRST 091A 10.375 07/02/2019......... ... | 07/12/2012. | GLEACHER 21,358 (272) 07/02/2019.
023763 AA  3|AM AIRLN PT TRST 091A 10.375 07/02/2019. ... | 07/17/2012. | GLEACHER 99,361 (1,293) 07/02/2019.
0258M0 DA 4|AMER EXPRESS CR MTN 2.75 09/15/2015.... ... | 03/05/2012. | STIFEL NICOLAUS & CO............... 521,295 (61) 09/15/2015.
037933 AE 8|APRIA HEALTHCARE 11.25 11/01/2014. ... | 07/02/2012. | WELLS FARGO BROKERAGE....... 39,710 25 11/01/2014.
037933 AE 8|APRIA HEALTHCARE 11.25 11/01/2014. ... | 07/03/2012. | BANK OF AMER/ML ...78,469 70 11/01/2014.
05454R AG 5|AXCA 12.7503/01/2016 ... | 03/19/2012. | Partial Call 106.375 31,913 (218) 03/01/2016.
05454R AG 5|AXCA 12.75 03/01/2016 ... | 04/18/2012. | Cash Tender 107.125333.........ccccee | voovrreeerimeieecinecens | v 160,688 (636) . , 03/01/2016.
06985P AB 6 |BASIC ENERGY SVC 7.125 04/15/2016.. ... | 10/01/2012. | BANK OF AMER/ML.........cosvvvrrrnnee 75,073 102 . 790 | 5,013 | 04/15/2016.
071813 BA 6 |BAXTER INTL 4.50 08/15/2019 ... | 11/16/2012. | KEYBANK CAPITAL MARKET....... | covoveererrvrrererenrvniens | vvvrenes 1,177,200 | ........ 1,000,000 | ........ 1,059,150 (5,706) | .voovvvvrvererirees | weverrnnen 1,049,725 | i | 0 127,475 | 127475 | ........ 57,000 | 08/15/2019.
085789 AC 9|BERRY PETROL CO 8.25 11/01/2016. .| 04/09/2012. | Make Whole Call 104.125............... 364,438 350,000 351,710 (342) | cevvveerreirerne | 352,189 | e | v 13,023 | ..cooeee 13,023 | ........ 12,673 | 11/01/2016.
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088611 AA 6 |BI-LO LLC/FIN CP 9.25 02/15/2019.......ccovvvrvererenee ... | 11/16/2012. | CITIGROUP 269,100 260,000 260,900 (121) (121) 02/15/2019.
118230 AG 6|BUCKEYE PARTNERS 6.05 01/15/2018 .| 06/27/2012. | FIRST TENNESSEE...........coooovne.e. 536,832 | ........... 495,000 | ........... 521,824 ...(1,503) (1,503) 01/15/2018.
12429T AB 0|BWY HOLDING CO 10.00 06/15/2018 o | 11/16/2012. | C.L. KING & ASSOC........cccoevrireres [ v | e 193,59 | ........... 175,000 | vovrvrnee 185,234 ..(1,610) (1,610) 06/15/2018.
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027.... F.|11/25/2012. | MBS Paydown 0.991666667........... 8,333 8,333 8,332 0 0 10/25/2027.
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027... F. | 12/25/2012. | MBS Paydown 0.983333333.. . 8,333 8,333 8,332 0 0 10/25/2027.
1248EP AU 7|CCO HOLDINGS LLC 6.50 04/30/2021 ... | 11/06/2012. | J. P. MORGAN SECURITIES......... | ceoveerervriirirnrrerins | e 162,072 | coovveneee 152,000 152,000 | .o 152,002 (0) 152,002 04/30/2021.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 01/25/2012. | MBS Paydown 0.915865287........... 8,108 8,108 6,726 , 1,336 8,108 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 02/25/2012. | MBS Paydown 0.913578598........... | ccoocvrrerereeeneriinninns | crverereens 11,939 | oo 11,939 9,904 1,967 1,967 04/25/2037.
1248ME AG 4|CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 03/25/2012. | MBS Paydown 0.910139301 ..17,957 2,958 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37 ... | 05/25/2012. | MBS Paydown 0.907941923.. 1,473 1,916 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... .. | 06/25/2012. | MBS Paydown 0.903102839........... 25,265 288 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 07/25/2012. | MBS Paydown 0.901654148........... 7,564 | oo 1,564 | 08,202 | 8,275 | s [ e 96 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 08/25/2012. | MBS Paydown 0.890699053........... | coocerererneernerinnninns | crverereens 57,197 772 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 09/25/2012. | MBS Paydown 0.886695035........... 20,905 334 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 10/25/2012. | MBS Paydown 0.882673902........... 20,994 362 04/25/2037.
1248ME AG 4|CBASS 2007-CB4 A2D SEQ STEP 04/37........cc..... ... | 11/25/2012. | MBS Paydown 0.878285145........... 22,914 425 04/25/2037.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 12/25/2012. | MBS Paydown 0.875182381........... | cveveerereeernrriinnins | cvvererenns 16,200 322 04/25/2037.
125581 FZ 6|CIT GROUP INC 7.00 05/02/16 ... | 08/20/2012. | Partial Call 100.0.........cocoorrvrrrrrnece. 69,280 (4,482) 05/02/2016.
125581 FZ 6|CIT GROUP INC 7.00 05/02/16... ... | 09/05/2012. | Partial Call 100.0.........ccocorrrvrrrrnec. 202,067 3,142 05/02/2016.
125581 FZ 6|CIT GROUP INC 7.00 05/02/16... weer | . | 09/17/2012. | Call 100.0 78,653 98 05/02/2016.
125581 GA 0|CIT GROUP INC 7.00 05/02/2017........cccrvvvirrrrnnne ... | 05/02/2012. | Partial Call 100.0..........covvvevrrrrrnne 12,147 15 05/02/2017.
125581 GA 0| CIT GROUP INC 7.00 05/02/2017... ... | 06/04/2012. | Partial Call 100.0.........c...ccvrvrerrrnee. 49,462 62 05/02/2017.
125581 GA 0|CIT GROUP INC 7.00 05/02/2017... ... | 09/05/2012. | Call 100.0 38,391 48 05/02/2017.
125896 BC 3|CMS ENERGY CORP 8.75 06/15/2019 v | e [ 11/26/2012. | MORGAN STANLEY & CO.... 130,461 (769) 06/15/2019.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 04/25/2012. | MBS Paydown 0.284445379.. 2,719 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. .. | 05/25/2012. | MBS Paydown 0.279140873 1,091 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 06/25/2012. | MBS Paydown 0.274704617.. 735 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 07/25/2012. | MBS Paydown 0.271293398........... | ccooevrrererneenerinnninns | cvverereens 16,033 182 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 08/25/2012. | MBS Paydown 0.26728141 18,856 585 04/25/2035.
12667F 5E 1|CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 09/25/2012. | MBS Paydown 0.26366074 17,017 383 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. .. | 10/25/2012. | MBS Paydown 0.25835825 24,922 1,358 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 11/25/2012. | MBS Paydown 0.253453119.. 23,054 1,208 04/25/2035.
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035.. ... | 12/25/2012. | MBS Paydown 0.249867674........... | .ccoceveeereeerneinniinns | cvverereeens 16,852 04/25/2035.
131347 BS 4|CALPINE CORP 7.875 07/31/2020.. ... | 11/07/2012. | Partial Call 103.0.........cccoevrvrrrrnee. 6,180 07/31/2020.
131347 BW 5| CALPINE CORP 7.50 02/15/2021.... ... | 11/07/2012. | Partial Call 103.0.........cocvvrrerrrrrneees 4,120 02/15/2021.
131347 BY 1|CALPINE CORP 7.87501/15/2023 ... | 11/07/2012. | Partial Call 103.0..........ccoccvrerrernnne 30,900 01/15/2023.
13959R AB 0 |CAPELLA HEALTHCARE 9.25 07/01/2017.. ... | 11/06/2012. | CS FIRST BOSTON CORP........ccc. | coovrrmerirerirncineinns | e 423,950 .398,000 07/01/2017.
147446 AR 9| CASE NEW HOLLAND 7.875 12/01/2017.... ... | 11/06/2012. | JEFFERIES & COMPANY 295,225 250,000 271,875 12/01/2017.
15671B AE 1| CENVEO CORP 8.875 02/01/2018 ... | 11/08/2012. | CRT CAPITAL 224,688 250,000 243477 02/01/2018.
15672W AA 2| CEQUEL COM & CAP 8.625 11/15/2017 ... | 11/06/2012. | BANK OF AMER/ML.........cosvvvrrrnnes 353,100 330,000 331,756 11/15/2017.
17121E AD 9| CHRYSLER GP/C 8.25 06/15/2021 ... | 08/07/2012. | UBS WARBURG.........oooovrrriirerinies [ cvrrveirerinsiinisninenins | vevvveinns 178,295 | ...........169,000 | ...........169,000 | ............. 153,790 | ... 15,207 | ovviireeeeca(2) [ e | e 15,205 | e 06/15/2021.
17121E AD 9|CHRYSLER GP/C 8.25 06/15/2021 veee | [ 08/08/2012. | BANK OF AMERI/ML......ovvvurvierirns | cevrerinerneriresineens | oo 43,153 , . 06/15/2021.
171871 AN 6| CINC BELL INC 8.375 10/15/2020...........ccruvvvrrrerne ... | 11/20/2012. | Cash Tender 109.75 14,268 | .....ocoone. 13,000 | oo 12,870 10/15/2020.
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17275R AH 5| CISCO SYSTEMS 4.45 01/15/2020..........cocrverrenee ... | 11/26/2012. | ANCORA ADVISORS LLC, 40,817 | oo 35,000 (219) 01/15/2020.
17275R AK 8|CISCO SYSTEMS 3.1503/14/2017.... ... | 03/27/2012. | ANCORA ADVISORS LLC 270,725 250,000 (255) 03/14/2017.
172967 FS 5|CITIGROUP INC 3.953 06/15/2016 v | 1171612012, | CITIGROUP.......cvvvrrrierierineens | e | e 2,148,660 | ........ 2,000,000 | ........2,066,760 | ...........2,061,398 | ...cvvvrerrmvrnne | crrrerncl 11,567) | oo | s (11,567) 06/15/2016.
20030N AP 6| COMCAST CORP 6.50 01/15/2017.... ... | 07/23/2012. | WELLS FARGO BROKERAGE.......|. 602,320 | ........... 500,000 (3,398) 01/15/2017.
203372 AH 0| COMMSCOPE INC 8.25 01/15/2019 ... | 09/21/2012. | BARCLAYS AMERICA... ...96,250 8,000 2,838 01/15/2019.
203372 AH 0[COMMSCOPE INC 8.25 01/15/2019.... ... | 09/21/2012. | OPPENHEIMER.........cccoevvrrrirrrrinne 30,730 ...28,000 960 01/15/2019.
203372 AH 0| COMMSCOPE INC 8.25 01/15/2019.... ... | 11/01/2012. | BARCLAYS AMERICA. 399,600 370,000 | ...........385,725 | .............370,000 | ........13,930 | .c00oe00ree(2,007) | oo | e 11,923 01/15/2019.
203372 AH 0|COMMSCOPE INC 8.25 01/15/2019.... wer | | 11/06/2012. | J. P. MORGAN SECURITIES......... | ccovreomrrnerirerirneians | e 141,834 | ........... 131,000 4,384 01/15/2019.
210795 PL 8|CONTL AIRLINES 2003-ERJ1 7.875 07/02/18........ ... | 01/02/2012. | Sinking Fund Redemption 100.0..... .. 14,439 319 07/02/2018.
210795 PL 8|CONTL AIRLINES 2003-ERJ1 7.875 07/02/18. ... | 07/02/2012. | Sinking Fund Redemption 100.0. 4,504 326 07/02/2018.
210795 PL 8|CONTL AIRLINES 2003-ERJ1 7.875 07/02/18........ ... | 11/06/2012. | BARCLAYS AMERICA................... . 198,048 4,512 07/02/2018.
216762 AE 4|COOPER-STANDARD AUTO 8.50 05/01/2018....... . 108/09/2012. | BANK OF AMER/ML.......ooovverreerens | covreierereniierserenns | ceerienies 155,520 | ...ccvveeee 144,000 | ..ccovvnee 151,873 524 05/01/2018.
216762 AE 4|COOPER-STANDARD AUTO 8.50 05/01/2018....... .1 08/10/2012. | BANK OF AMER/ML........cooocverrrs | corverereeienreseieenis | cevvenenns 138,240 | ..cvoeeee 128,000 | .cvvvrnee 136,818 805 05/01/2018.
216871 AB 9|COOPER US INC 5.25 11/15/2012 ... | 11/15/2012. | Maturity 100.0.........ccoevvrervrrrrirerrnns 500,000 500,000 | ........... 495,805 11/15/2012.
21871D AA 1| CORELOGIC INC 7.25 06/01/2021 v [ [01/12/2012. [ J. P. MORGAN SECURITIES......... | cooveererisernerirenin | eevveins 117,086 | ........... 119,000 | wovvvrneee 119,487 06/01/2021.
22546Q AF 4 |CREDIT SUISSE NY 4.375 08/05/2020................... F.|08/02/2012. | Cash Tender 110.797........ 553,985 | ........... 500,000 | ........... 499,405 08/05/2020.
226373 AB 4|CRESTWOOD MDSTRM PART 7.75 04/01/2019.... | ... | 11/16/2012. | BANK OF AMER/ML......c.coovrerernees | wovrrrmnrirerirerineeens | v 419,220 | ........... 411,000 | ........... 414,644 04/01/2019.
226566 AM 9| CRICKET COMMUNICATIONS | 7.75 10/15/2020... | ... | 02/13/2012. | BNP PARIBAS.........ccccoomivmmmrmmrirnens | convrrrnereerneeinnciens | everienes 158,260 | ........... 164,000 | ..ccovvne 156,825 10/15/2020.
226566 AM 9 [ CRICKET COMMUNICATIONS I 7.75 10/15/2020... | ... | 02/17/2012. | WELLS FARGO BROKERAGE...... 158,925 | ........... 163,000 | ..o 155,980 . 10/15/2020.
22764L AB 9|CROSSTEX ENERGY 8.875 02/15/2018................. ... | 02/03/2012. | CS FIRST BOSTON CORP............ 326,250 | ........... 300,000 | ........... 311,714 ...310,029 (7) (215) 02/15/2018.
24422E QM 4| JOHN DEERE CAP MTN 4.95 12/17/2012.............. | 12117/2012. | Maturity 100.0........cvvrerverererineerens | o | s 2,000,000 | ........ 2,000,000 | ....... 2,040,840 | ........... 2,009,318 | ..vvvveerervrieris | v (9,318) (9,318) 12/17/2012.
245217 AS 3|BLUE MERGER SUB 7.625 02/15/2019, ... | 11/06/2012. | CITIGROUP. 655,493 | ........... 634,000 644,601 ) 32,924 02/15/2019.
24823U AG 3|DENBURY RESOURCES 8.25 02/15/2020.. ... | 11/06/2012. | CITIGROUP 21,584 | oo, 19,000 ...19,228 ) (21) 02/15/2020.
25459H AG 0|DIRECTV HLDGS/FING 7.625 05/15/2016.. ... | 03/05/2012. | J. P. MORGAN SECURITIES 524,375 500,000 534,609 ) (3,197) 05/15/2016.
25470X AB 1|DISH DBS CORP 7.875 09/01/2019 ... | 11/06/2012. | J. P. MORGAN SECURITIES 357,291 | .o 304,000 | ........... 330,604 ) (2,237) 09/01/2019.
257867 AW 1 |DONNELLEY & SONS 7.625 06/15/2020. ... | 08/14/2012. | WELLS FARGO BROKERAGE....... | .ccovevivevrnrreriviinne | cereenn 90,454 | Ll 91,000 ..94,173 ) 8,775 06/15/2020.
26835P AB 6 |EDP FINANCE BV 6.00 02/02/2018. F.|11/15/2012. | HSBC SECURITIES INC.... .126,075 .123,000 .105,780 1,940 02/02/2018.
269279 AD 7|EXCO RESOURCES INC 7.50 09/15/2018.. ... | 09/19/2012. | J. P. MORGAN SECURITIES. 170,498 179,000 176,763 8,034 09/15/2018.
269279 AD 7|EXCO RESOURCES INC 7.50 09/15/2018 ... | 11/06/2012.| MORGAN STANLEY & CO.... 164,639 | ........... 171,000 | wocvvrnee 168,954 7,708 09/15/2018.
293791 AN 9|ENTERPRISE PRODU G 5.60 10/15/2014 ... | 03/07/2012. | CORTVIEW CAPITAL 110,081 | .oceveeeee 100,000 | .ovvvrne 108,043 (339) 10/15/2014.
29379V AN 3|ENTERPRISE PRODUCT 7.00 06/01/2067.... ..| 11/20/2012. | MORGAN STANLEY & CO 282,888 265,000 251,306 06/01/2067.
29382R AD 9|ENTRAVISION COMMUN 8.75 08/01/2017. ... | 05/30/2012. | Partial Make Whole Call 103.0 08/01/2017.
29382R AD 9|ENTRAVISION COMMUN 8.75 08/01/2017 ... | 11/06/2012. | BARCLAYS AMERICA. 08/01/2017.
302051 AQ 0|EXIDE TECH 8.625 02/01/2018 ... | 11/06/2012. | J. P. MORGAN SECURITIES......... | covrrrverrerrneenienns | v 161,296 | ..ocvvveee 197,000 | .ovvvrnee 202,040 02/01/2018.
302203 AA 2|EXPRO FINANCE LUX 8.50 12/15/2016.. . |F. | 11/06/2012. | GOLDMAN SACHS 386,419 | ........... 376,000 | ........... 371,580 12/15/2016.
30605X AA 1|FWAY 2012-1 A2 ABS 4.21 10/15/2042... ... | 12/15/2012. | MBS Paydown 0.99759036. 10/15/2042.
319963 AW 4| FIRST DATA CORP 8.875 08/15/2020 ... | 09/19/2012. | BARCLAYS AMERICA... 08/15/2020.
319963 AW 4 |FIRST DATA CORP 8.875 08/15/2020.... we | . | 10/01/2012. | BARCLAYS AMERICA... e | 08/15/2020.
32051G SD 8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 01/25/2012. | MBS Paydown 0.397605899........... 0 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 02/25/2012. | MBS Paydown 0.394605115........... | cccoreeerernerreninneens 16 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 03/25/2012. | MBS Paydown 0.392235324........... | cccoovverrrverirerirnens 24 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 04/25/2012. | MBS Paydown 0.387250385........... 75 08/25/2035.
32051G SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 05/25/2012. | MBS Paydown 0.385495088........... | cccoevviveveniirernnnns 35 08/25/2035.
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32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 06/25/2012. | MBS Paydown 0.382469228........... | ccoevivevrniirernnnns 76 08/25/2035.
32051G SD 8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 07/25/2012. | MBS Paydown 0.380707073........... | ceeverererreennineriens 53 08/25/2035.
32051G SD 8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 08/25/2012. | MBS Paydown 0.38007027 22 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 09/25/2012. | MBS Paydown 0.378661922........... 56 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 10/25/2012. | MBS Paydown 0.377370954.. . 49 08/25/2035.
32051G SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 11/25/2012. | MBS Paydown 0.374729618........... | cccoevvrrevrniirernnns 97 08/25/2035.
32051G SD 8|FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 12/25/2012. | MBS Paydown 0.368795707........... | cccvreeermvenrineriens 2,487 08/25/2035.
337756 AB 6 |FISHER COMMUNICATIONS 8.625 09/15/2014..... ... | 01/16/2012. | Call 101.4375.......ccovverrrrcrirerrns 73,035 (396) 09/15/2014.
345397 VC 4 |FORD MOTOR CRED 8.00 12/15/2016 ... | 11/09/2012. | GOLDMAN SACHS........c.covvvvrrrrenns 240,398 (1,874) 12/15/2016.
345397 VM 2|FORD MOTOR CRED 8.125 01/15/2020. ... | 11/09/2012. | SUMRIDGE PARTNERS LLC 315,038 286 01/15/2020.
362257 AB 3 |GSAA 2006-17 A2 SEQ FLT 11/25/2036 .| 01/25/2012. | MBS Paydown 0.81312275, 20,413 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 02/25/2012. | MBS Paydown 0.80775569 26,835 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 03/25/2012. | MBS Paydown 0.80288743 24,341 0 11/25/2036.
362257 AB 3 |GSAA 2006-17 A2 SEQFLT 11/25/2036.. ... | 04/25/2012. | MBS Paydown 0.79850515. 21,911 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 05/25/2012. | MBS Paydown 0.794073, 22,161 0 11/25/2036.
362257 AB 3 |GSAA2006-17 A2 SEQ FLT 11/25/2036 .| 06/25/2012. | MBS Paydown 0.7900763..........c.c.. | corvveererrnrinvererneinns | vvvvveineine 19,984 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 07/25/2012. | MBS Paydown 0.78517761 24,493 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 08/25/2012. | MBS Paydown 0.77901823 30,797 0 11/25/2036.
362257 AB 3 |GSAA2006-17 A2 SEQFLT 11/25/2036.. ... | 09/25/2012. | MBS Paydown 0.77341993 27,992 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 10/25/2012. | MBS Paydown 0.76874285. 23,385 0 11/25/2036.
362257 AB 3 |GSAA 2006-17 A2 SEQ FLT 11/25/2036 .. | 11/25/2012. | MBS Paydown 0.7647678..........c.cc. | covveerervrnvrenveins | veveviininns 19,875 0 11/25/2036.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036.. ... | 12/25/2012. | MBS Paydown 0.76275717 10,053 0 11/25/2036.
362381 AA 3| GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 01/25/2012. | MBS Paydown 0.177382006........... 5,251 873 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 02/25/2012. | MBS Paydown 0.175816232........... 7,829 1,302 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 03/25/2012. | MBS Paydown 0.174681856........... 5,672 943 08/25/2036.
362381 AA  3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. .. | 04/25/2012. | MBS Paydown 0.173536148........... 5,729 953 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 05/25/2012. | MBS Paydown 0.172363188.. . 5,865 975 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 06/25/2012. | MBS Paydown 0.171021346........... 6,709 1,115 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 07/25/2012. | MBS Paydown 0.169714032........... 6,537 1,087 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 08/25/2012. | MBS Paydown 0.168237723........... 7,382 1,228 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. .. | 09/25/2012. | MBS Paydown 0.166838766 6,995 1,163 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 10/25/2012. | MBS Paydown 0.165696445 5712 950 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 11/25/2012. | MBS Paydown 0.16468661 5,049 839 08/25/2036.
362381 AA 3|GSAA 2006-12 A1 SEQ FLT 08/25/2036.. ... | 12/25/2012. | MBS Paydown 0.163497083........... 5,948 989 08/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 01/25/2012. | MBS Paydown 0.18400004 6,312 1,303 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 02/25/2012. | MBS Paydown 0.18281587. 5,921 1,222 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 03/25/2012. | MBS Paydown 0.18160779 6,040 1,246 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 04/25/2012. | MBS Paydown 0.18048736 5,602 1,156 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 05/25/2012. | MBS Paydown 0.17939451 5,464 1,127 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 06/25/2012. | MBS Paydown 0.17797869 7,079 1,461 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 07/25/2012. | MBS Paydown 0.17706436. 4,572 944 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. .| 08/25/2012. | MBS Paydown 0.17565649. 7,039 1,452 09/25/2036.
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36298Y AA 8 |GSAA 2006-14 A1 SEQ FLT 09/25/2036................. ... | 09/25/2012. | MBS Paydown 0.17466303 4,967 4,967 1,025 A,967 | oo e | cennrinninenn0 s 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 10/25/2012. | MBS Paydown 0.17331376 6,746 6,746 1,392 6,746 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 11/25/2012. | MBS Paydown 0.17217845 5,677 5,677 1,172 5,677 09/25/2036.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 12/25/2012. | MBS Paydown 0.1708508.. 6,638 6,638 1,370 6,638 09/25/2036.
398433 AF 9| GRIFFON CORP 7.125 04/01/2018. ... | 11/06/2012. | JEFFERIES & COMPANY.. 130,436 .124,000 (18) (18) 124,102 04/01/2018.
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 ... | 01/05/2012. | Paydown 100.0............ 23,752 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 02/05/2012. | Paydown 100.0............ 20,862 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 03/05/2012. | Paydown 100.0............ 3,163 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 04/05/2012. | Paydown 100.0............ 30,483 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050. ... | 05/01/2012. | Paydown 100.0.. . 147 0 08/05/2050.
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 .. | 05/05/2012. | Paydown 100.0............ 35,395 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 05/15/2012. | Paydown 100.0............ 2,795 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 06/05/2012. | Paydown 100.0............ 10,398 0 08/05/2050.
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050 ... | 07/05/2012. | Paydown 100.0............ 18,610 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 <o | .. | 08/05/2012. | Paydown 100.0............ 15,154 0 08/05/2050.
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050..................... ... | 09/05/2012. | Paydown 100.0............ 7,535 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 10/05/2012. | Paydown 100.0............ 24,201 0 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 ... | 11/05/2012. | Paydown 100.0............ 15,773 0 08/05/2050.
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050. wee | | 12/05/2012. | Paydown 100.0............ 11,457 0 08/05/2050.
404121 AC 9|HCA INC 6.50 02/15/2020 veee | er [ 11/06/2012. | GOLDMAN SACHS.......cooverrrinnins | cerrreernmeinennerinenins | cevvenean 487,823 | ........... 437,000 | ..........437,000 | ...cccoonnecs 437,014 3 3 02/15/2020.
42330P AA 5[HELIX ENERGY SOLUTIONS 9.50 01/15/2016....... ... | 03/30/2012. | Partial Call 104.75..........covvevevrrers [ eerrvererniissirsnnerins | evvveinns 172,838 | ...ccoooee. 165,000 | ..ccovvneee 160,203 | ..coovvrene 161,142 | ..o (3,014) 3,858 844 01/15/2016.
42330P AA 5|HELIX ENERGY SOLUTIONS 9.50 01/15/2016....... ... 09/12/2012. | BANK OF AMER/ML..........cvcrrenev. 239,878 229,000 232,747 (590) 01/15/2016.
435765 AB 8|HOLLY ENERGY PARTNERS 6.25 03/01/2015....... ... | 03/12/2012. | Cash Tender 101.3.......coovvrrernees [ e | e 182,340 | .ocoveneee 180,000 | ..ooocveeee 170,550 316 03/01/2015.
444454 AA 0|EH HOLDING CORP 7.625 06/15/2021... ... | 06/08/2012. | DEUTSCHE MORGAN GRENFELL |. ...10,000 ...10,000 (1) 06/15/2021.
444454 AB 8|HUGHES SATELLITE 6.50 06/15/2019.... wer | o | 11/06/2012. | BANK OF AMER/ML......coovvvvmrerncs ...38,000 ...38,000 (0) 06/15/2019.
44929H AH 1|ICON HEALTH &FITNESS 11.875 10/15/2016........ ... | 02/10/2012. | PRINCERIDGE GROUP LLC......... 88,520 | ........... 109,000 108,577 20,081 10/15/2016.
45661T AM 3 |INERGY LP 7.00 10/01/2018... ... | 08/01/2012. | Exchanged 111,430 .101,000 .101,000 (13) 10/01/2018.
45768V AD 0|INSIGHT COMMUNICATIONS 9.375 07/15/2018.... | ... | 03/30/2012. | Partial Call 109.375 137,813 126,000 | .ocvvrnee 130,877 (136) 07/15/2018.
45768V AD 0|INSIGHT COMMUNICATIONS 9.375 07/15/2018.... | ... | 04/02/2012. | Make Whole Call 118.054... 276,246 234,000 255,673 (991) 07/15/2018.
45824T AE 5|INTELSAT JACKSON HOLDING 7.25 04/01/2019... | F. | 09/12/2012. | BANK OF AMER/ML 220,000 200,000 200,000 0 04/01/2019.
45824T AE 5|INTELSAT JACKSON HOLDING 7.25 04/01/2019... | F. | 11/06/2012. | JEFFERIES & COMPANY. 215,180 200,000 200,000 (1) 04/01/2019.
45903P AA 5|INTL AUTO CMPNTS 9.125 06/01/2018...... F.|11/15/2012. | BANK OF AMER/ML . .146,280 .159,000 161,445 .18,661 06/01/2018.
460377 AB 0|ARCELORMITTAL USA INC 6.50 04/15/2014......... ... | 06/26/2012. | DEUTSCHE MORGAN GRENFELL | .....oovvvvcirriiniins | o 1,324,525 .(12,147) 04/15/2014.
466247 SE 4|JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 ... | 09/25/2012. | MBS Paydown 0.98928625 50,355 (6,803) 08/25/2035.
466247 SE 4|JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 ... | 10/25/2012. | MBS Paydown 0.98014127 42,981 (7,816) 08/25/2035.
466247 SE 4|JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 ... | 11/25/2012. | MBS Paydown 0.95533962............. | cevvreererrnnennernnnerins | vervveinns 116,568 4,129 08/25/2035.
466247 SE 4|JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35. ... | 12/25/2012. | MBS Paydown 0.952778447.. 2,038 263 08/25/2035.
46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36 ... | 12/25/2012. | MBS Paydown 0.40392925 17,313 13 03/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 01/25/2012. | MBS Paydown 0.40121836 34,310 | oo 34,310 | e 34,310 | 19,430 | 12,725 | | e | e 12,725 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 02/25/2012. | MBS Paydown 0.39923028 9,940 3,687 09/25/2036.
46629E AC 7 [JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 03/25/2012. | MBS Paydown 0.39579292 17,187 6,374 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... veee | . | 04/25/2012. | MBS Paydown 0.39046594 26,635 9,878 09/25/2036.
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036................ ... | 05/25/2012. | MBS Paydown 0.38182352 43212 | v 83212 | 83212 | it 28872 | 16,026 | i | e [ e 16,026 09/25/2036.
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46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036................ ... | 06/25/2012. | MBS Paydown 0.38017158 8,260 4,678 3,063 3,063 8,260 OO IO (V1 T 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 07/25/2012. | MBS Paydown 0.3782302............... 9,707 5,497 3,600 3,600 9,707 ... | 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 08/25/2012. | MBS Paydown 0.37319486 25177 9,337 | e o5, 17T | e | e . | 09/25/2036.
46629E AC 7 [JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... ... | 09/25/2012. | MBS Paydown 0.36843858 23,781 8,820 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036 ... | 10/25/2012. | MBS Paydown 0.36796385. 2,374 880 09/25/2036.
46629E AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... .. | 11/25/2012. | MBS Paydown 0.36036566 37,991 | oo 37,991 | 37,991 | 21,515 | 14,090 | e [ | s 14,090 | .o, 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036 ... | 12/25/2012. | MBS Paydown 0.35846774 9,490 3,519 09/25/2036.
471109 AB 4|JARDEN CORP 7.50 05/01/2017 ... | 01/09/2012. | CS FIRST BOSTON CORP............ 272,960 256,000 274,560 (89) 2,748 05/01/2017.
47759Y AA 7[JMC STEEL GROUP 8.25 03/15/2018 ... | 11/06/2012. | J. P. MORGAN SECURITIES......... | cooveererrvrieririrnerins | veviveianns 421,275 | oo 411,000 | ........... 412,401 | .............400,725 | ... 11,583 | .o (R 10) ) SN N 11,403 | oo 03/15/2018.
52517P D6 5|LEHMAN BROS HLDG MTN FLT 12/23/2010.. ... | 04/17/2012. | Distribution 60,388 ..1,000,000 .974,680 2 ... | 12/23/2010.
52517P WL 1 |LEHMAN BROS HLDG MTNG FLT 05/12/2014....... v | 04117/2012. | DIStHBULON. ... [ e | e 120,006 2,000,000 1,990,000 0 . | 05/12/2014.
52524N AA 5|LBFRC 2007-LLFA A1 FLT 06/15/2022.... ... | 01/15/2012. | MBS Paydown 0.40213287............. | covrvverirerirncenienns | v 520,589 520,589 520,589 . (172) (172) 06/15/2022.
52524N AA 5|LBFRC 2007-LLFA A1 FLT 06/15/2022.... ... | 02/15/2012. | MBS Paydown 0.401865258.. 1,338 1,338 | oo 1,338 1,338 |.. (29) (29) 1,338 06/15/2022.
52524N AA 5|LBFRC 2007-LLFA A1 FLT 06/15/2022.... ... | 03/15/2012. | MBS Paydown 0.401741031........... 621 621 621 . 9) (9) 621 06/15/2022.
52524N AA 5|LBFRC 2007-LLFA A1 FLT 06/15/2022.... wwer | .- | 04/15/2012. | MBS Paydown 0.227273243........... 872,339 872,339 872,339 | ... ...872,068 |.. 428 A28 | i | e 872,339 | .o 06/15/2022.
52524N AA 5|LBFRC 2007-LLFA A1 FLT 06/15/2022................... ... | 05/15/2012. | MBS Paydown 0.0.........ccoevvrvevirnns | corrveererenisnerennenens | e 1,136,366 | ........ 1,136,366 | ........ 1,136,366 | ........... 1,136,014 | .. 565 565 | .o [ e 1,136,366 | ...ccoovvvvinnne 06/15/2022.
52989L AE 9|LIBBEY GLASS INC 10.00 02/15/2015.... ... | 03/07/2012. | BROADPOINT CAPITAL 6,435 6,000 | cooorrrennnns 5,948 (121) 5,966 02/15/2015.
52989L AE 9|LIBBEY GLASS INC 10.00 02/15/2015.... ... | 04/17/2012. | BROADPOINT CAPITAL.....ccovvveree [ e | e 146,248 | ........... 137,000 140,442 (344) 02/15/2015.
52989L AE 9|LIBBEY GLASS INC 10.00 02/15/2015.... ... | 05/18/2012. | Cash Tender 107.0.......ccovvrrerivees [ cerrvrererssisrirsrinenins | vevvveinns 141,240 (618) 02/15/2015.
52989L AE 9|LIBBEY GLASS INC 10.00 02/15/2015.... worv | .. | 06/29/2012. | Call 103.0 15,450 (85) 02/15/2015.
53079E AR 5|LIBERTY MUTUAL VAR 06/15/2058..............ocern.. ... | 11/26/2012. | CANTOR FITZGERALD & CO........ 62,160 (46) 06/15/2058.
531359 AA 5|LIBERTY TIRE REC 11.00 10/01/2016.... ... | 12/13/2012. | LAZARD FRERES & CO......ccccoovv. | vovmrrrerrrmrieeiissiinns | voveiienns 110,920 2,287 10/01/2016.
552078 BA 4 |LBI ESCROW 8.00 11/01/2017 weer | .. | 04/09/2012. | Cash Tender 112.5........ 47,250 (28) 11/01/2017.
552704 AA 6|MEG ENERGY CORP 6.50 03/15/2021 . [1..106/18/2012. | BARCLAYS AMERICA.........ccoovvvnes | corrrerirerinenissninnns | everieens 147,810 (55) 03/15/2021.
55342U AC 8|MPT OPER PARNERSP 6.875 05/01/2021.. ... | 11/20/2012. | J. P. MORGAN SECURITIES 277,171 256,000 253,776 2,250 05/01/2021.
573334 AB 5|MRT MID PART/FIN 8.875 04/01/2018.... .. | 05/24/2012. | Partial Make Whole Call 108.875.... [ ...cocvverervrvererns | crvrreennns 74,035 | i 68,000 ..67,149 373 04/01/2018.
573334 AB 5|MRT MID PART/FIN 8.875 04/01/2018 ... | 11/15/2012. | WELLS FARGO BROKERAGE.. 187,123 .178,000 182,207 834 04/01/2018.
590201 AB 5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21.. ... | 08/17/2012. | BANK OF AMER/ML......cooovvvrrernens | v | e 771,891 825,000 767,250 6,594 07/09/2021.
59156R AV 0|METLIFE INC FLT 08/01/2039 ... | 11/16/2012. | JEFFERIES & COMPANY 332,816 220,000 288,375 (1,023) 08/01/2039.
61757R AC 1|MSC 2007-HQ13 A2 SEQ 5.649 12/15/2044 ... | 07/15/2012. | MBS Paydown 0.822688362.. 354,623 354,623 362,492 (1,422) 12/15/2044.
61757R AC 1|MSC 2007-HQ13 A2 SEQ 5.649 12/15/2044 .| 07/17/2012. | WELLS FARGO BROKERAGE........ [ cccoereriiiriniirerons | v 1,678,798 | ........ 1,645,377 | ........ 1,681,884 (6,278) 12/15/2044.
628782 AH 7|NBTY INC 9.00 10/01/2018. ... | 11/06/2012. | CITIGROUP 561,875 500,000 538,088 (5,222) 10/01/2018.
639365 AF 2|NAVIOS MARITIME HLDS 8.125 02/15/2019.......... | F.| 09/19/2012. | LAZARD FRERES & CO 16,650 | ..oovvvrnc 18,000 | ..oovvvnees 15,480 2,333 02/15/2019.
639365 AF 2|NAVIOS MARITIME HLDS 8.125 02/15/2019.......... F.|09/19/2012. | WELLS FARGO BROKERAGE....... 1,556 02/15/2019.
639365 AF 2|NAVIOS MARITIME HLDS 8.125 02/15/2019.......... F.|09/21/2012. | LAZARD FRERES & CO. . 2,335 02/15/2019.
639365 AF 2 |NAVIOS MARITIME HLDS 8.125 02/15/2019.......... F.|09/21/2012. | WELLS FARGO BROKERAGE....... 23,125 | oo 25,000 | .oovrrnnee 21,500 3,242 B - (5,475) 02/15/2019.
639365 AF 2|NAVIOS MARITIME HLDS 8.125 02/15/2019.. F.|10/16/2012. | LAZARD FRERES & CO. 258,281 285,000 279,205 67,370 . 21,414)| . 02/15/2019.
63938N AB 0| NAVIOS SA LOGISTIC 9.25 04/15/2019 woee | F.] 11/20/2012. | BANK OF AMER/ML......coocvveririin | cerrreiieeirneiisnieens | e 127,680 | ..o 133,000 | oo 133,924 27,344 B [ (6,064) 04/15/2019.
65535N AC 0|NOMUR 1997-2 A3 SEQ STEP 10/30/09 .| F.101/01/2012. | Write off security.......... 5,944 0 [ everrrrerrenenes | ervrrnnrnneeenn2y972 [ | v (2,972) 10/30/2099.
67021B AE 9 |NII CAPITAL CORP 7.625 04/01/2021 ... | 08/16/2012. | CITIGROUP 98,578 | ..........131,000 | ...........129,905 | ..c.ccoee 129,411 | 102,263 | i 61 | i 10,319 | .o (7,994) | oo [ e 129,969 | oo [ e (31,392) . 04/01/2021.
67021B AE 9| NIl CAPITAL CORP 7.625 04/01/2021 ... | 08/17/2012. | CITIGROUP, 27,630 . 970 R IR (CR{0)] - (9,070) | ..oveee 2,448 | 04/01/2021.
67021B AE 9 [NII CAPITAL CORP 7.625 04/01/2021 < | .. [ 09/07/2012. | CITIGROUP 70,090 85,355 2,230 (119) 2,111 [T I (17,376) | ........ (17,376) | .......... 6,211 | 04/01/2021.
67021B AE 9| NIl CAPITAL CORP 7.625 04/01/2021.........cocvverec. 11 09/13/2012. | CITIGROUP.......coocvviviireriiiiiiniins | cerrveirerinnissisninenins | eviveinns 142,760 | .......... 172,000 | ........ 175,870 | coovvirenne 170,710 | ovvvvres 4,883 (277) 4,606 | ..o | e 175,317 | s | e (32,557) | ....... (32,557) | ..o 12,641 | 04/01/2021.
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67021B AE 9| NIl CAPITAL CORP 7.625 04/01/2021.........cccvvenec. ... | 09/21/2012. | MORGAN STANLEY & CO 72,455 | ......c..... 86,000 | ..covvenee. 87,659 | ..o 85,355 2,230 2,104 | oo [ e 87,459 | | s (16,769) | ........ (16,769) | .......... 6,466 | 04/01/2021.
67021B AE 9 [NII CAPITAL CORP 7.625 04/01/2021 v [ e [ 11/20/2012. | BARCLAYS AMERICA.......coooriins | crvrrrinniirerieniniens | cervieiiens 36,045 | ...coooue. 54,000 | ...cooceeen. 55,147 1,395 [T (6,885) | .......... (6,885) | .......... 4,747 | 04/01/2021.
670849 AA 6|OGX PETROLEO E GAS 8.50 06/01/2018... ... | F.| 10/16/2012. | BARCLAYS AMERICA... 234,900 261,000 261,450 5,589 B I (26,469) | ........ (26,469) | ........ 19,597 |06/01/2018.
67740Q AC 0|OHIO NATIONAL FINANCIAL 6.35 04/01/2013....... ... | 07/11/2012. | Make Whole Call 104.175............... 520,875 500,000 512,478 (888) 04/01/2013.
681936 AX 8| OMEGA HEALTHCARE INV 6.75 10/15/2022.. ... | 11/20/2012. | BNY MELLON CAPITAL 359,700 330,000 329,192 44 10/15/2022.
693320 AL 7|PHH CORP 9.2503/01/2016 ... 1 09/18/2012. | LAZARD FRERES & CO.....c.ovvvevs [ cerrveirernnissirnnnerins | vevvveinns 160,024 | ........... 139,000 | .overenee 139,257 7,125 03/01/2016.
693320 AL 7|PHH CORP 9.2503/01/2016 ... | 09/20/2012. | LAZARD FRERES & CO. 69,188 3,625 03/01/2016.
69348H DP 0|PNCMA 2001-C1 F MEZ CSTR 03/12/2034. ... | 10/12/2012. | MBS Paydown 0.995236147 (58) 03/12/2034.
69348H DP 0|PNCMA 2001-C1 F MEZ CSTR 03/12/2034. ... | 11112/12012. | MBS Paydown 0.981167056 (171) 03/12/2034.
69348H DP 0|PNCMA 2001-C1F MEZ CSTR 03/12/2034. ... | 12/12/2012. | MBS Paydown 0.966120461.. (183) 03/12/2034.
70788A AA 6| PENN VIRGINIA RES 8.25 04/15/2018 .. 08/01/2012. | RBC DOMINION 49 04/15/2018.
70788A AA 6 |PENN VIRGINIA RES 8.25 04/15/2018.... ... | 08/03/2012. | RBC DOMINION 241 04/15/2018.
70788A AA 6 |PENN VIRGINIA RES 8.25 04/15/2018.... ... | 08/06/2012. | RBC DOMINION........cooorvrerrnrirnnns [ v | eoverieees 138,713 4,131 04/15/2018.
70788A AA 6 |PENN VIRGINIA RES 8.25 04/15/2018.... ... | 08/07/2012. | RBC DOMINION.......oovrvririrrrinns 12,150 674 04/15/2018.
70788A AA 6 |PENN VIRGINIA RES 8.25 04/15/2018.... v | | 09/05/2012. | RBC DOMINION.......cooiromrvrrrinns 40,600 2,197 04/15/2018.
745867 AP 6 |PULTE HOMES INC 6.375 05/15/2033............cvone.. ... | 11/20/2012. | RBC DOMINION.......cooervririrrirens 42,389 4,883 05/15/2033.
74819R AG 1|QUEBECOR MEDIA 7.75 03/15/2016 woor | 1. | 04/13/2012. | Partial Call 102.583 25,646 130 03/15/2016.
74819R AG 1|QUEBECOR MEDIA 7.75 03/15/2016 .|1..| 04/27/2012. | Partial Call 102.583 18,465 (28) 03/15/2016.
74971X AC 1|RRIENERGY INC 7.875 06/15/2017 ... | 11/06/2012. | CS FIRST BOSTON CORP............ 303,156 3,504 06/15/2017.
75886A AD 0|REGENCY ENERGY 9.375 06/01/2016... veee | o | 02/02/2012. | WELLS FARGO BROKERAGE....... | ..ovoirierincisciins | eoverieees 115,700 (171) 06/01/2016.
75886A AD 0 |REGENCY ENERGY 9.375 06/01/2016................... ... | 02/23/2012. | BANK OF AMER/ML.........cosvvvrinncs 16,650 (39) 06/01/2016.
75886A AD 0|REGENCY ENERGY 9.375 06/01/2016... ... | 02/24/2012. | BANK OF AMER/ML..........cvcrrenec. 28,828 (1) 06/01/2016.
760943 AM 2 |RES-CARE INC 10.75 01/15/2019 ... | 11/26/2012. | GLEACHER 386,750 350,000 350,000 (12) 01/15/2019.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 02/25/2012. | MBS Paydown 0.614436543........... 3,658 3,658 | ... 2,652 1,006 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 03/25/2012. | MBS Paydown 0.613389025........... 9,428 9,428 2,535 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... .. | 04/25/2012. | MBS Paydown 0.612811157 5,201 5,201 1,399 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/203 ... | 05/25/2012. | MBS Paydown 0.611851756.. 8,635 8,635 2,322 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 06/25/2012. | MBS Paydown 0.610299031 147 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 07/25/2012. | MBS Paydown 0.608551462 189 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 08/25/2012. | MBS Paydown 0.606619503 237 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... .. | 09/25/2012. | MBS Paydown 0.605151114 203 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/203 ... | 10/25/2012. | MBS Paydown 0.602203094.. 447 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 11/25/2012. | MBS Paydown 0.599425063 25,002 474 05/25/2033.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ 4.968 05/25/2033... ... | 12/25/2012. | MBS Paydown 0.591737409........... 69,189 1,452 05/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33 ... | 03/25/2012. | MBS Paydown 0.944934028........... 602 79 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... ... | 04/25/2012. | MBS Paydown 0.94417547 1,669 193 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/3 ... | 05/25/2012. | MBS Paydown 0.943257023 2,021 233 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... ... | 06/25/2012. | MBS Paydown 0.941980565 2,808 28 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... ... | 07/25/2012. | MBS Paydown 0.940644303........... 2,940 33 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... ... | 08/25/2012. | MBS Paydown 0.939153372........... 3,280 40 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... ... | 09/25/2012. | MBS Paydown 0.937794466........... 2,990 40 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33... v | - [ 10/25/2012. | MBS Paydown 0.93599504. 3,959 58 09/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33............... ... | 11/25/2012. | MBS Paydown 0.93330614. 5,916 93 09/25/2033.
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76110W SZ 0|RASC 2003-KS7 Al5 SEQ STEP 09/25/33............... ... | 12/25/2012. | MBS Paydown 0.930136113........... 6,974 6,974 119 119 6,974 | oo | e | eereeineenn0 [ i 394 | 09/25/2033.
761735 AJ 8|REYNOLDS GROUP 8.75 10/15/2016. ... | 09/28/2012. | Cash Tender 104.375.........ccccouvvvee | v | e 417,500 | ........... 400,000 (88) (930) 10/15/2016.
785583 AC 9 |SABINE PASS LNG 7.25 11/30/2013... ... | 02/07/2012. | CS FIRST BOSTON CORP. 26,975 | oo 26,000 | .oooererrni23,465 | i 24,881 | o [ e 69 69 11/30/2013.
785583 AC 9 |SABINE PASS LNG 7.25 11/30/2013... ... | 02/08/2012. | BROADPOINT CAPITAL 31,125 | e 30,000 | .ooereereenn27,075 | i 28478 | e (13) | 86 73 11/30/2013.
785583 AC 9| SABINE PASS LNG 7.25 11/30/201 ... | 09/05/2012. | CRT CAPITAL 8,400 8,000 138 138 11/30/2013.
785583 AC 9 |SABINE PASS LNG 7.25 11/30/2013... ... | 09/06/2012. | RBC DOMINION........ooovrvririrrrinns 43,050 | coovernnn 41,000 M 711 11/30/2013.
785583 AC 9 |SABINE PASS LNG 7.25 11/30/2013... ... | 09/07/2012. | CRT CAPITAL 43,050 | ..coorrennn 41,000 714 714 11/30/2013.
785583 AC 9 |SABINE PASS LNG 7.25 11/30/2013... ... | 10/01/2012. | CS FIRST BOSTON CORP........ccc. | covvrvmerrcrineineinns | e 143,916 | .ccoveneee 134,000 2,230 2,230 11/30/2013.
78572M AE 5| SABMILLER PLC 5.70 01/15/2014 . | F.103/07/2012. [ CITIGROUP.........cevvrivernrireiiineins [ erireererinsiisinsiienins | eveneinnd 688,169 | ........... 635,000 | ........... 689,166 | ..............664,263 | ........cc.co.e.. (T3] - (2,754) (2,758) 01/15/2014.
817565 BU 7|SERVICE CORP INTL 8.00 11/15/202 ... | 11/06/2012. | JEFFERIES & COMPANY.. 131,610 .107,000 .104,983 104 104 11/15/2021.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029... ... | 12/20/2012. | MBS Paydown 0.921904269.. 156,191 156,191 156,163 | ..covveerren 156,163 | oo [ s 16 16 08/20/2029.
828690 AA 5|SIMMONS BEDDING CO 11.25 07/15/15.... ... | 10/01/2012. | Cash Tender 103.55 71,450 (1,078) 07/15/2015.
852060 AD 4|SPRINT CAP CORP 6.875 11/15/2028 ... | 11/06/2012. | JEFFERIES & COMPANY.......ccoovve | comrrrerineineniinninns | crverereens 77,768 | oo 75,000 | .o n.63,426 | .ooveirnn53,531 | 110,168 | 0269 [ o | s 10,437 11/15/2028.
858119 AJ 9|STEEL DYNAMICS 7.375 11/01/2012 ... | 01/12/2012. | Cash Tender 104.6673333 157,001 ) (173) 11/01/2012.
860370 AM 7|STEWART ENTERPRISES 6.50 04/15/2019........... | ... | 11/06/2012.| BANK OF AMER/ML . 107,625 | ........... 100,000 | ..ovvvrnee 100,000 1) 1) 04/15/2019.
86184B AB 8| STONEMOR/CONRERSTN 10.25 12/01/2017........ ... | 11/06/2012. | JEFFERIES & COMPANY.............. 254,425 250,000 249,806 | .............233,125 | ... 17,021 | oo [1L5) ) T RN 16,825 12/01/2017.
87612B AB 8|TARGA RESOURCES PARTNERS 8.25 07/01/2016] ... | 02/24/2012. | DEUTSCHE MORGAN GRENFELL |. 8) (8) 07/01/2016.
87612B AB 8| TARGA RESOURCES PARTNERS 8.25 07/01/2016] ... | 09/21/2012. | WELLS FARGO BROKERAGE....... |. (194) (194) 07/01/2016.
87612B AH 5|TARGA RES PRTNRS 6.875 02/01/2021 ... | 02/23/2012. | BARCLAYS AMERICA................... . (0) (7) 02/01/2021.
878742 AQ 8|TECK RESOURCES LTD 10.75 05/15/2019............ | I.. | 03/19/2012. | Partial Make Whole Call 126.478.... |. 761,398 | ........... 602,000 | ........... 723,655 | ..ovireere 708,016 | oo [ s (4,912) (4,912) 05/15/2019.
878742 AQ 8|TECK RESOURCES LTD 10.75 05/15/2019............ .. | 11/19/2012. | Make Whole Call 120.119......c.ccouv | v | s 718,312 | . 598,000 | ........... 730,929 | .............697,803 | ..........(7,460) | ......... (22,908) | oo | v (30,366) 05/15/2019.
87971K AG 2|TEMBEC INDUSTRIES INC 11.25 12/15/2018........ .. | 02/21/2012. | MILLER TABAK ROBERTS 96,532 | ............90,000 | ............87,300 | ....ccc.......87,398 | ... 1,524 | (i 35 1,559 12/15/2018.
87971K AG 2|TEMBEC INDUSTRIES INC 11.25 12/15/2018........ .. | 11/06/2012. | BARCLAYS AMERICA................... 215,710 251 251 12/15/2018.
880349 AQ 8| TENNECO INC 6.875 12/15/2020.... ... | 08/09/2012. | BANK OF AMER/ML..........cvvrrenen. 97,650 0) (0) 12/15/2020.
880349 AQ 8|TENNECO INC 6.875 12/15/2020.... ... | 11/06/2012. | J. P. MORGAN SECURITIES 226,800 210,000 210,000 0) (0) 12/15/2020.
882491 AQ 6| TEXAS INDUSTRIES INC 9.25 08/15/2020. ... | 11/06/2012. | CS FIRST BOSTON CORP.... 290,745 273,000 281,925 (814) 35,876 08/15/2020.
88522W AB 9| TMST 2007-2 A2A FLT 06/25/2037.. ... | 01/25/2012. | MBS Paydown 0.3314258 99,016 3 20 . | 06/25/2037.
88522W AB 9| TMST 2007-2 A2A FLT 06/25/2037.. ... | 02/25/2012. | MBS Paydown 0.32114914 51,383 6 6 06/25/2037.
88522W AB 9| TMST 2007-2 A2A FLT 06/25/2037.. ... | 03/25/2012. | MBS Paydown 0.32067296 2,381 0 0 06/25/2037.
88522W AB 9| TMST 2007-2 A2A FLT 06/25/2037.. ... | 04/25/2012. | MBS Paydown 0.3085811........cccooe. | cerevrerireeerneriinninns | ceverereens 70,459 2 2 06/25/2037.
88522W AB 9| TMST 2007-2 A2A FLT 06/25/2037.. v | 04127/2012. | DIStHBULON. ....ooveecriirieriens [ e | s 1,532,906 | ........1,532,906 | ........1,532,906 | ..........1,532,861 | ..ooeoiiviriiinns | e 24 24 06/25/2037.
890027 AA 3|PINAFORE LLC 9.00 10/01/2018. ... | 07/20/2012. | Cash Tender 111.5. 81,395 (205) 10/01/2018.
890027 AA 3|PINAFORE LLC 9.00 10/01/2018. ... | 09/01/2012. | Partial Call 102.996428.............ccooe. | covvrrrrerirerirneinninns | crrereeeens 12,360 (252) 10/01/2018.
890027 AA 3|PINAFORE LLC 9.00 10/01/2018 ... | 11/06/2012. | JEFFERIES & COMPANY 55,022 (382) 10/01/2018.
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017. ... | 08/09/2012. | BANK OF AMER/ML.......oovvoeveenns | covrereeerierveciesiens | v 136,320 2,241 09/01/2017.
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017. ... | 08/09/2012. | LAZARD FRERES & CO 17,040 33 09/01/2017.
89346D AB 3| TRANSALTA CORP 5.75 12/15/2013...... .. | 02/16/2012. | DEUTSCHE MORGAN GRENFELL |. 402,151 (1,455) 12/15/2013.
89346D AD 9| TRANSALTA CORP 4.75 01/15/2015 . |1..101/31/2012. | NBC INTERNATIONAL 808,163 (149) 01/15/2015.
893647 AP 2| TRANSDIGM INC 7.75 12/15/2018 ... | 11/06/2012. | JEFFERIES & COMPANY.......cccovvve [ o | e 498,555 (0) 12/15/2018.
901109 AB 4|TUTOR PERINI CORP 7.625 11/01/18 ... | 11/28/2012. | C.L. KING & ASSOC 13,358 982 11/01/2018.
901109 AB 4 |TUTOR PERINI CORP 7.625 11/01/18.... ... | 11/29/2012. | C.L. KING & ASSOC 19,523 1,434 11/01/2018.
901109 AB 4|TUTOR PERINI CORP 7.625 11/01/18.... .| 12/04/2012. | MILLER TABAK ROBERTS............ 7,228 528 11/01/2018.
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901109 AB 4|TUTOR PERINI CORP 7.625 11/01/18.........cccouunec ... | 12/05/2012. | C.L. KING & ASSOC 13,423 | oo 13,000 | cooorernees 13,374 981 11/01/2018.
902911 AM 8| UST INC 6.625 07/15/2012........ccvvevvreerrrerirerirens ... | 07/15/2012. | Maturity 100.0. 565,000 565,000 588,498 (2,353) 07/15/2012.
91359P AE 0 |UNIVERSAL HOSP SERV 337.5+LIB 06/01/2015... | ... | 03/15/2012. | WELLS FARGO BROKERAGE....... 251,770 265,000 234,500 8,148 06/01/2015.
91359P AE 0| UNIVERSAL HOSP SERV 337.5+LIB 06/01/2015... | ... | 11/15/2012. | C.L. KING & ASSOC 34,741 | e 35,000 | .oovrrnnee 35,000 3,413 06/01/2015.
925524 BB 5| VIACOM INC 6.25 04/30/2016. ... | 03/27/2012. | WELLS FARGO BROKERAGE.. ..1,807,540 | ........1,550,000 | ........1,731,109 (7,718) 04/30/2016.
92552V AC 4| VIASAT INC 8.875 09/15/2016 ... | 09/27/2012. | BANK OF AMER/ML......coovvvvrrernnns | v | s 472,973 | ..o 441,000 | ........... 465,759 6,272 09/15/2016.
92839U AF 4|VISTEON CORP 6.75 04/15/2019, ... | 11/06/2012. | J. P. MORGAN SECURITIES. 449,565 | ........... 430,000 | ........... 415,000 1,784 04/15/2019.
929160 AR 0|VULCAN MATERIALS 7.50 06/15/2021 ... | 11/06/2012. | BARCLAYS AMERICA. e | . 200,200 | ...ccoeene 176,000 | .ccvvvnee 176,975 ) (61) 06/15/2021.
929338 AB 0 |WMG ACQUISITION 9.50 06/15/2016 ... | 01/03/2012. | OPPENHEIMER.........c.coovvvrrirrianne 275,000 250,000 261,875 ) (44) 06/15/2016.
92976W BH 8|WACHOVIA CORP 5.7502/01/2018... ... | 11/26/2012. | ANCORA ADVISORS LLC . [ 2,405,300 | ........ 2,000,000 | ........ 2,242,120 2,225,657 | .. (30,724) ....(30,724) 02/01/2018.
952355 AH 8|WEST CORP 8.625 10/01/2018 ... | 09/04/2012. | CITIGROUP, 16,360 (69) 381 10/01/2018.
952355 AH 8|WEST CORP 8.625 10/01/2018... ... | 09/05/2012. | CITIGROUP 22,495 (96) 458 10/01/2018.
952355 AH 8|WEST CORP 8.625 10/01/2018... weee| e | 11/06/2012. | CITIGROUP 354,825 ) [ e [ TLTA0 | [ 357,131 | [ 00000(2,306) | oo (2,306) | ........ 38,838 | 10/01/2018.
97314X AE 4| WIND ACQUISITION 11.75 07/15/2017... ... | F.103/15/2012. | BARCLAYS AMERICA.......covrvvres | cormerrrimninerisirininens | vevverinni 84,410 ) [ e | e 14,892 [ i e 8T,674 | e | (4,349 | (4,349) | ..cvouv 6,626 | 07/15/2017.
97314X AE 4 |WIND ACQUISITION 11.75 07/15/2017... .... | F. | 04/04/2012. | UBS WARBURG 63,700 ...65,000 ) [ ceernereneenenn | e 10,433 | s [ 88,608 | e | cireeennd(5,127) | e (5,127) | vooveree 5,622 | 07/15/2017.
97314X AE 4| WIND ACQUISITION 11.75 07/15/2017........cocvvevec. F.111/06/2012. | J. P. MORGAN SECURITIES......... | cecveerermirerernrrerins | e 107,158 | .oooveee 102,000 ) | e | 3,261 | e [ 108,903 | i | veeeenn(7,392) | e (7,392) | ..cveeee 15,780 |07/15/2017.
980888 AC 5|WOOLWORTHS LTD 144A 2.55 09/22/2015........... | F.| 02/24/2012. | UBS WARBURG . 513,235 500,000 13,660 13,660 | .......... 5,560 | 09/22/2015.
46625H HA 1|JP MORGAN CHASE & CO  CORPORATE......... |... | 08/01/2012. | RECLASSIFICATION........ccoovurmers | serrmmrrrmerrnerirnsirneens | cvvenes 1,035,000 | ........ 1,000,000 | ........ 1,038,750 ) (4,821) | oo | e ..1,035,000 04/30/2018.
693475 AJ 4 |PNC FINANCIALSRVC FLOAT CORP........... ... | 08/01/2012. | RECLASSIFICATION. ....ccovvvvrririrer | cerrreerernrisnereniinnens | vverenes 1,018,597 | ........ 1,000,000 | ........ 1,032,250 )| TR IO (16,702) | evvovvverrierns [ cerreerenns 1,018,597 05/21/2013.
864486 AD 7|SUBURBAN PROPANE PTNRS HI-YIELD....... ... | 08/02/2012. | INERGY LP. 283 283 298 |... 1) 13 297 10/01/2018.
00164V AB 9|AMC NETWORKS INC 7.75 07/15/21...cc.covvvvvrees ... | 11/06/2012. | JEFFERIES & COMPANY............... 253,529 223,000 224,333 | oo . (44) (G ] T [ 224,289 07/15/2021.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........uveueieriieririitisiriseiiieies otisssisssssssenssees s st snsssensenes | senns 57,301,452 | ..... 57,008,990 | ...... 58,379,337 | ... 53,740,507 | ....... 821,037 | ....... (163,954) | ......... 10,319 | .o 646,764 | ..o (U I 55,354,091 |.....ccoeeer0 [.....1,943,171 |....1,943,171 | ..2,930,924 | ..... XXX..oou
Bonds - Hybrid Securities
055189 20 3|BAC CAP TRUST X B 6.25 03/29/2055... ... | 07/25/2012. | Call 25.0. 505,000 505,000 | .............377,336 | ....... 127,404 127,664 03/29/2055.
55270B 20 1|MBNA CAPITAL E E 8.10 02/15/2033 ... | 07/25/2012. | Call 25.0. 250,000 263,695 | ..............234,100 | ......... 14124 | oo LTT6 | | s 15,900 02/15/2033.
903300 20 0|USB CAPITAL XI 6.60 9/15/2066 ... | 05/18/2012. | Call 25.0. 375,000 375,000 0 09/15/2066.
91731L 20 7|USB CAPITAL X 6.50 04/12/2066.... ... | 02/22/2012. | Call 25.0. 250,000 250,000 3,556 04/12/2066.
92978U 20 7|WACHOVIA CAPITAL TR IV 6.375 03/01/2067 ....... oo | 04/13/2012. | Call 25.0.....couceverrinerierierineiiees [ e | e 750,000 | ..o | s 750,000 6,078 03/01/2067.
92978X 20 1|WACHOVIA CAPITAL TR IX 6.375 06/01/2067....... ... | 06/15/2012. | Call 25.0. 500,000 500,000 495327 | e 4,673 06/01/2067.
94979S 20 7|WELLS FARGO CAPITAL XI 6.25 06/15/2067 ......... ... | 06/15/2012. | Call 25.0. 375,000 375,000 | ... ...372,669 |.. 2,331 06/15/2067.
4899999, Total - BONds = HYbriA SECUMHIES. .......vvueieirieeiisii it etesessess s sss bbb nnssensnnss | snssenes 3,005,000 | ..oovvieiriinininnd 0 e 3,018,695 | ........... 2,844,798 | ... 141,528 160,202 |....cccooeeee0 | 003,005,000 |0 | cviiiiiieen0 | 0 100092,193 XXX......
8399997. TOtal = BONAS = PAM 4.tk st | e 148,786,348 |..... 144,384,048 | ..... 150,142,300 | .......144,324,032 | .....1,160,132 327,345 .o 145,281,656 | ... . . ..5,243,007 |..... XXX.oooe
8399998. Total - Bonds - SUMMAry HEM fTOM Pa 5. ittt snessnsnnes | ceaee 27,951,637 | ... 27,610,000 | ...... 27,722,483 | ..ooivviviisiiiniinns | e (115) (RSSO [ (59,239) [ oo | i 27,663,184 | ... 288,568 288,568 | ...... 440,593 | ..... XXX
8399999. TOHAI = BOMAS. .ttt £ E R | cries 176,737,985 |..... 171,994,048 | ..... 177,864,783 | ...... 144,324,032 | ..... 1,160,017 268,105 | ..o 0 [ 172,944,840 | ......ccco...nd 0]...3,782,843 |.....3,782,843 | ...5,683,600 |..... XXX..oou
Preferred Stocks - Industrial and Miscellaneous
00211G 20 8 |AT&T INC 6.375 02/15/2056..........ceverervrrverriernes 1. 02/15/2012. [ Call 25.0.....covvrveirerinirirerieisienes | e 15,000.000 375,000 375,000 0 [ | everneeene3785,000 | v | e | e [ 5977 |..... XXX......
010392 49 6|ALABAMA POWER CO 07-B 5.875 04/01/204 ... | 04/02/2012. | Call 25.0. 10,000.000 250,000 248,000 503 | oo | eeerreeneenn 289497 | i e | o0 [ 7,385 | XXX......
124857 40 0|CBS CORP 6.7503/27/2056...........ocoorerrrrerrerninns ... 1 03/28/2012. [ Call 25.0.......cooveeereriiririirsinies | e 20,000.000 500,000 500,000 0 [ o [ errreerseenn500,000 | oo | e | 0 | 8,531 | XXX......
20030N 40 8|COMCAST CORP B 7.00 09/15/2055 ... | 02/27/2012. | Partial Call 25.0..........ccceverrerererene | verireens 7,500.000 | .....ouee. 187,500 | ..vooveerierierenns | s 187,500 0 [ coveeeeeeenniees | erreneeenee 187,500 | o | ceveereeeneesnieens | enreeenreenieen0 [ e | e XXX......
20030N 40 8|COMCAST CORP B 7.00 09/15/2055 ... | 04/20/2012. | Call 25.0........cconvrerrrerierieeineiinns | cerieens 7,500.000 | ... 187,500 | ..ooooeeecirerienins | s 187,500 0 [ oo | evreereenee 387,500 | e | oo | erreenicennieen0 | e 7,183 | XXX......
20030N 50 7|COMCAST CORP 6.625 05/15/2056... 1. 07/23/2012. [ Call 25.0.....covvvveirerinirierieisienes | e 10,000.000 250,000 250,000 . 0 [ coveeereerneies [ errrrereeeeni250,000 | oo | e | v | 11,456 | XXX......
313586 88 5|FANNIE MAE H 5.81 < | - [ 01/19/2012. | ANCORA ADVISORS LLC. v | e 1,028.000 2,179 | o | e 51,194 | ... ...(50,331) | .. 0 812 | oo | eiereeeenn 1,367 | i 1,367 | s [ e XXX......
313586 88 5|FANNIE MAEH 5.81......ccoviiiiiriiniicieriecrnens ... | 02/08/2012. | ANCORA ADVISORS LLC 972.000 2,061 | oo | s 48,406 | ............... (47,589) | .. 0 768 | v | eeereeeen 1,293 | 1,293 | i | e XXX......
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373334 46 5|GEORGIA POWER 07D 6.375 07/15/2047.............. 1. | 07/16/2012. | Call 25.0......cvveevvcrierseirseirseiees | v 10,000.000 250,000 250,000 0 [ o [ errrreereenni250,000 | v | e | v | 011,953 | XXX......
570535 20 3|MARKEL CORP 7.50 08/22/2046 ... | 08/01/2012. | Call 25.0.......vvvevreerirerinrirriseines | v 10,000.000 250,000 250,000 . 0 [ coveveererinenns [ errverreeeen280,000 | i | e | v |10 13,333 | XXX......
69352P 88 9|PPL CAPITAL FDG 6.85 07/01/2047.. ... | 08/14/2012. | Call 25.0........cvvevvveerirereneersriserines | v 10,000.000 250,000 248,300 | ..o 245,927 | oo | e 4,073 4,073 | oo | e 250,000 | oo [ | 0 | 114,889 e XXX......
92553P 30 0VIACOM INC 6.85 12/15/2055 ... 101/09/2012. | Call 25.0.......vvvevveeriernririirniies | v 20,000.000 500,000 500,000 0 | eovervrvererneen | eereereenneenD00,000 [ o [ eoverninenseinnes | i 00000 2,283 | XXX......
G0450A 15 4| ARCH CAPITAL GROUP LTD F.|05/02/2012. | Call 25.0.......cccovvvevvirnerrnnirncisieinns | e 5,200.000 | .. .130,000 |... .128,700 0 veviereneeenn 129,315 | | e 685 | 685 | 4,749 XXX.oone
8499999, Total - Preferred Stocks - Industrial and MiSCEHIANEOUS.............cc.cceviiiiis oottt essssensesssssnsens | eeeeas 3,134,240 |......... XXX vovovs | v 3,224,600 0 4,576 0f... .3,130,392 |....coc......0 | ..n.3,345 | ......3,345 | ......87,739 |..... XXX......
8999997. Total - Preferred StOCKS = Pt ...t sosiess st | erenies 3,134,240 | ......... O S 3,224,600 0 4,576 0 [ 3,130,392 |..oooieen0 | 13,345 | 3,345 | L.87,739 | XXX.ooo
8999999. TOAI = PrEfEITEA SHOCKS. ... vurrtertssersetis stttk ekttt | erbines 3,134,240 | ......... O S 3,224,600 0 4,576 0 [ 3,130,392 | ..o | 3,345 | i 3,345 | L..87,730 | XXX.oone
Common Stocks - Industrial and Miscellaneous
005125 10 9|ACXIOM CORPORATION... v | .| 08/17/2012. | CANTOR FITZGERALD & CO........ | ccovveees 2,924,000 | ...........48,910 | .o XXXorioeis | cr0r000r.33,838 | v 35,702 | e 238
005125 10 9[ACXIOM CORPORATION... ..109/18/2012. | CANTOR FITZGERALD & CO........ 846.000 | ...ccc.oee.15,492 | oo XXX | 10,282 | 010,330 | oo (47)
005125 10 9|ACXIOM CORPORATION ... | 10/22/2012. | CANTOR FITZGERALD & CO........ | ccveruees 4,357.000 | .oveerren. 72,566 [ oo XXX | v 53,462 | .o......53,199 | o 263
060505 10 4|BANK OF AMERICA CORPORATION. ... | 09/13/2012. | ANCORA ADVISORS LLC......ccoees | rvvnnes 50,000.000 | ........... 465,990 | ......... XXX 100(85,262) | oo | e | e | e e [ 278,000 | e | 187,990 | ....... 187,990 | oo | e XXX......
060505 10 4 |BANK OF AMERICA CORPORATION ... 09/14/2012. | ANCORA ADVISORS LLC.......ccoce | wvvrnen 25,000.000 | ........... 240,495 | ... XXX 82,831) [ s [ e | e | 0 | | e 139,000 e | 101,494 | ....... 101,494 | .........750 |..... XXX......
060505 10 4|BANK OF AMERICA CORPORATION <o | o | 11/02/2012. | ANCORA ADVISORS LLC [T IS 50,000.000 | ........... 491,989 | ......... XXX ...278,000 | ......... 65,583 | oo | eerrerierinenns [ reerennenne88,583 [ e | e 343,583 [ | 148,406 | ....... 148,406 | ..........1,500 |..... XXX......
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX..........ccocorrurne ... | 05/22/2012. | ANCORA ADVISORS LLC......ccoocee | woverend 9,197.000 | ovoveveee 340,005 | ......... XXX oo | v 434,441 | Ll 350,130 | ..covonee 76,920 | oo | e 1,391 | 009,529 [ i | e 434,441 || e (94,436) | ........ (94,436) [ ..o | e XXX......
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.. ... | 05/25/2012. | ANCORA ADVISORS LLC.......ccoe. | ovvenes 20,958.000 | ........... 763,045 | ..o XXX | e 74410 | i 797,871 | 176,539 | s | e JOOTR [ (203,974) | ...... (203,974) | ..........1,148 | ..... XXX......
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.. ... | 06/06/2012. | ANCORA ADVISORS LLC 2,175.000 79,930 517 B I (3,389) | ..cvvne (3,389) [ .oovercererirees [ o XXX......
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.. ... | 06/20/2012. | ANCORA ADVISORS LLC. 2,175.000 82,126 517 .(8,584) .(8,584) LTT8 XXX......
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.. ... | ...| 08/06/2012. | ANCORA ADVISORS LLC. 725.000 28,168 172 . . 1259 | . XXX
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX..........ccocnvurne ... | 08/16/2012. | ANCORA ADVISORS LLC 725.000 28,262 172 | i | e 21773 [ | e, 740 | 2,740 | 259 | L XXX
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX.. ... | 08/23/2012. | ANCORA ADVISORS LLC 725.000 27,732 172 .21, | .2, . , 1259 | XXX
118255 10 8|BUCKEYE TECHNOLOGIES INC ... | 02/01/2012. | CANTOR FITZGERALD & CO........ | ccceoucee. 1,306.000 | ..oocooeeerd4,636 | oot XXX | 35,768 | o 83,673 | et (11,678) [ oo | e | e (11,678) | vvvoevreicis | ervreirnereen 35,768 | e | e 12,642 | 112,642 | e | XXX
118255 10 8|BUCKEYE TECHNOLOGIES INC.... ... | 02/13/2012. | CANTOR FITZGERALD & CO........ | ccveuueee. 2,709.000 | .oveeerrne89,312 | it XXX | e T, 943 | 000090,589 | i (12,646) | oo | e [ e (12,646) | .vvooveervneis | e 1943 | i | e 11,369 | 11,369 | s | e XXX
126501 10 5|CTS CORP ... | 05/08/2012. | MORGAN STANLEY & CO.....coocevee | vevirnes 5,889.000 2,440 | oo e 56,619 | e | 2,815 | 2,815 | 412 | XXX
134429 10 9|CAMPBELL SOUP COMPANY. ..| 11/20/2012. | ANCORA ADVISORS LLC......cccoce | wvvene 15,000.000 | .........540,777 | ccocoe. XXX oovvies | errreern 875,650 | o 498,600 | ... (22,950) [ oo | v | e (22,950) | vvoovvvrirnein | errrrireeeen 875,650 | v | 0000 65,127 | .........65,127 | ........17,400 | ... XXX......
14149F 10 9|CARDINAL FINANCIAL CORPORATION ... | 12/14/2012. | CANTOR FITZGERALD & CO........ .939.000 (1,053) | oo | evvrrrverrerennn 9,032 [ | e 5727 | 5,727 e 188 L XXX
17243V 10 2| CINEMARK HOLDINGS INC v | .. | 06/22/2012. | GREENTREE BROKERAGE.......... 560.000 967 [ oo | eerenernnennn 10,268 [ oo | 529 | 529 | 235 [ L XXX
18383M 50 6| GUGGENHEIM MULTI-ASSET INCOME INDEX..... ... | 05/25/2012. | ANCORA ADVISORS LLC.......ccoe. | ovvenee 15,207.000 1,216 | v | verrerrnenn312,200 | i | 4,738 | 4,738 | 4,030 | L XXX
18383M 50 6|GUGGENHEIM MULTI-ASSET INCOME INDEX..... | ... | 06/20/2012. | ANCORA ADVISORS LLC......cccco. | wvernncc 6,098.000 490 | o | 125,192 | i | 3170 | 3,170 | 1,616 | LW XXX
18383M 50 6|GUGGENHEIM MULTI-ASSET INCOME INDEX..... ... | 08/06/2012. | ANCORA ADVISORS LLC. 1,016.000 81 | oo [ 20,858 | | 1,524 | 1,524 58T L XXX
18383M 50 6| GUGGENHEIM MULTI-ASSET INCOME INDEX..... | ... | 08/16/2012. | ANCORA ADVISORS LLC. ..1,017.000 81 | o [ 0,879 | e | v 1,851 | 1,851 | il 589 L XXX
18383M 50 6| GUGGENHEIM MULTI-ASSET INCOME INDEX..... | ... | 08/23/2012. | ANCORA ADVISORS LLC 1,017.000 81 | . . ...589 | ... XXX......
204149 10 8|COMMUNITY TRUST BANCORP INC.... ... | 03/08/2012. | CANTOR FITZGERALD & CO........ 884.000 (1,024) .22, | A, . 24T | 427 | XXX
204149 10 8|COMMUNITY TRUST BANCORP INC.... ... | 11/08/2012. | GREENTREE BROKERAGE.......... | .......... 1,276.000 (1,785) | . . L4211 | 1,589 | LU XXX
204149 10 8|COMMUNITY TRUST BANCORP INC ... | 11/19/2012. | CANTOR FITZGERALD & CO........ 951.000 (1,101) , .2, . .2, 1,184 [ XXX
25659P 40 2|DOLAN CO/THE.. .. | 03/14/2012. | CANTOR FITZGERALD & CO........ .423.000 83
25659P 40 2|DOLAN CO/THE.. ... | 03/26/2012. | CANTOR FITZGERALD & CO........ 187
264147 10 9|DUCOMMUN INCORPORATED.. ... | 06/07/2012. | GREENTREE BROKERAGE.......... ceereeeeec870.000 | v d,508 | s XXX | e 7,844 | 9128 | i (B20) [ | i 16,709 | ........... (17,229)
264147 10 9|DUCOMMUN INCORPORATED.. ... | 07/09/2012. | CANTOR FITZGERALD & CO........ 0
264147 10 9|{DUCOMMUN INCORPORATED.. ...| 07/12/2012. | CANTOR FITZGERALD & CO........ 0
264147 10 9|DUCOMMUN INCORPORATED.. wr | .| 07/13/2012. | GREENTREE BROKERAGE.......... 0
264147 10 9|DUCOMMUN INCORPORATED........cccccosvurmrrinirnnes ... | 07/16/2012. | CANTOR FITZGERALD & CO........ 0
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264147 10 9|DUCOMMUN INCORPORATED.........cccosvurnrrerniranns ...| 07/17/2012. | CANTOR FITZGERALD & CO........ | wcocovvene 1,540.000 0

27829F 10 8|EATON VANCE TAX-MANAGED GLOB.. ... | 05/25/2012. | ANCORA ADVISORS LLC.......ccoe. | wovvunes 40,000.000 64,000

278715 20 6|EBIXINC ... | 03/19/2012. | CANTOR FITZGERALD & CO........ | wvverueenas 586.000 (2,579)

278715 20 6|EBIXINC ... | 04/11/2012. | CANTOR FITZGERALD & CO........ | wcocerene 3,109.000 | ...coce0n.66,432 | oo XXX i | i 85,025 | 88,709 | i (13,684) | oo | e | e (13,684)

320209 10 9|FIRST FINANCIAL BANCORP. ... | 05/31/2012. | MORGAN STANLEY & CO ..4,784.000 (4,878)

337915 10 2|FIRSTMERIT CORPORATION.... ... | 06/04/2012. | GREENTREE BROKERAGE.......... (5,560)

451055 10 7|ICONIX BRAND GROUP INC ... | 06/22/2012. | GREENTREE BROKERAGE.......... 4,124

451055 10 7|ICONIX BRAND GROUP INC ... | 09/21/2012. | GREENTREE BROKERAGE.......... . 960

451055 10 7|ICONIX BRAND GROUP INC ... | 12/20/2012. | CANTOR FITZGERALD & CO........ | wcvererene 1,530.000 2,335

45409B 88 3|1Q GLOBAL RESOURCES ET ... | 05/22/2012. | ANCORA ADVISORS LLC 11,940.000 3,633 31,963

45409B 88 3|1Q GLOBAL RESOURCES ETF-... .. | 05/25/2012. | ANCORA ADVISORS LLC.......ccoeee | corerrnee 7,744,000 210,245 | oo XXX | 0000000 229,663 | i 216,987 | 1t 12,677 | i e [ e 12,677

464287 46 5|ISHARES MSCI EAFE INDEX FUND ... | 05/22/2012. | ANCORA ADVISORS LLC.....cccovee | vevernec. 7,644.000 | ........... 376,845 ....(54,087)

464287 46 5|ISHARES MSCI EAFE INDEX FUND ... | 05/25/2012. | ANCORA ADVISORS LLC......cccoee | rvvrnee 14,962.000 | ........... 720,554 ...(69,873)

464287 46 5|ISHARES MSCI EAFE INDEX FUND ... | 06/06/2012. | ANCORA ADVISORS LLC........cece | wovernenn 2,686.000 | ........... 130,163 ....(12,544)

464287 46 5|ISHARES MSCI EAFE INDEX FUND weer | - | 06/20/2012. | ANCORA ADVISORS LLC....ccccevee | verirneen 2,685.000 | ........... 134,972 ..(12,539)

464287 46 5|ISHARES MSCI EAFE INDEX FUND.........ccocvnivnnes ... | 08/06/2012. | ANCORA ADVISORS LLC, 895.000 46,051 (125)

464287 46 5|ISHARES MSCI EAFE INDEX FUND ... | 08/16/2012. | ANCORA ADVISORS LLC 895.000 46,650 2,038

464287 46 5|ISHARES MSCI EAFE INDEX FUND ... | 08/23/2012. | ANCORA ADVISORS LLC 896.000 46,718 3,933

464287 50 7 |ISHARES S&P MIDCAP 400 INDEX FUND ... | 05/22/2012. | ANCORA ADVISORS LLC.......oecee | wovernenn 3,732.000 | ........... 347,032 30,963

464287 50 7|ISHARES S&P MIDCAP 400 INDEX FUND weer | . | 05/25/2012. | ANCORA ADVISORS LLC......ooccove | worrrrnees 3,732,000 | ..cooree 348,674 | ... ) 0.0 T PR 361,387 34,426

464287 50 7 |ISHARES S&P MIDCAP 400 INDEX FUND............. ... | 06/06/2012. | ANCORA ADVISORS LLC 2,515.000 232,055 |......... ) 0.0 GO OV 235,957 | iieeernni220,339 | oo 15,618 | s [ | s 15,618

464287 50 7|ISHARES S&P MIDCAP 400 INDEX FUND ... | 06/20/2012. | ANCORA ADVISORS LLC 2,515.000 233,805 |......... ) ., S 1,635

464287 50 7 |ISHARES S&P MIDCAP 400 INDEX FUND ... | 08/06/2012. | ANCORA ADVISORS LLC, 838.000 79,770 | ... XXX 788

464287 50 7|ISHARES S&P MIDCAP 400 INDEX FUND ... | 08/16/2012. | ANCORA ADVISORS LLC 838.000 81,337 |......... XXX 788 .

464287 50 7|ISHARES S&P MIDCAP 400 INDEX FUND ... | 08/23/2012. | ANCORA ADVISORS LLC 839.000 81,113 | ... XXX 789 ..6,819

493267 10 8|KEYCORP .| 11/20/2012. | ANCORA ADVISORS LLC......cccee. | rvrunes 52,222.000 | ........... 431,866 | ....... XXXooooroorr | 00000 283,008 | ..............401,587 | ... (118,579) | covvvvereirvrinens [ e [ v (118,579) 148,858

494368 10 3|KIMBERLY-CLARK CORPORATIO ... | 11/20/2012. | ANCORA ADVISORS LLC..... ..8,150.000 | .. 700,522 | oo XXX | 0. 531,371 | i 599,514 | L (68,143) ...(68,143)

502403 20 7|LTX-CREDENCE CORPORATION ... | 02/01/2012. | CANTOR FITZGERALD & CO........ 3,932.000 | ..ocrevnee 27,100 1) (1)

52186N 10 6|LEAPFROG ENTERPRISES INC ... | 01/20/2012. | CANTOR FITZGERALD & CO........ | ccoveuc 21,483.000 | ........... 119,078 | oo XXX v | e 82,903 | oo 81,529 | e (48,162) | ..o | v | e (48,162)

524660 10 7|LEGGETT &PLATT INC ... | 11/20/2012. | ANCORA ADVISORS LLC.......ccoee | rvvnncs 28,500.000 | ........... 765,450 | ... XXXeooooors | veerrn.631,098 | ..............656,640 | ........ (25,542) (25,542)

532457 10 8|ELILILLY & CO ..| 11/20/2012. | ANCORA ADVISORS LLC......cccoce | wvvenee 16,000.000 753,500 | ........ XXXoriooioer | e .591,484 | ......664,960 | ........ (73,476) ....(73,476)

539830 10 9|LOCKHEED MARTIN CORP ... | 11/20/2012. | ANCORA ADVISORS LLC..... ..8,100.000 | .. 729,222 (14,274) ..(14,274)

576323 10 9|MASTEC INC ... | 12/14/2012. | CANTOR FITZGERALD & CO........ 1,254.000 | ...ccovenee 29,284

58319P 10 8|MEADOWBROOK INSURANCE GROUP.... ... | 02/03/2012. | CANTOR FITZGERALD & CO........ ..7,956.000

69888P 10 6|PAR PHARMACEUTICAL COS INC ... | 05/04/2012. | CANTOR FITZGERALD & CO........ 524.000

69888P 10 6|PAR PHARMACEUTICAL COS INC.... ... | 08/17/2012. | CANTOR FITZGERALD & CO........

69888P 10 6 |PAR PHARMACEUTICAL COS INC ... | 08/23/2012. | MORGAN STANLEY & CO.... . ..1,282.000

69888P 10 6|PAR PHARMACEUTICAL COS INC.... v | o [ 10/02/2012. | Private Placement...........ccoooveeveene | verviins 1,028.000

751452 20 2|RAMCO-GERSHENSON PROPERTIES TRUST..... | ... | 06/22/2012. | GREENTREE BROKERAGE.......... | cccccvevenecs 996.000

755111 50 7 |RAYTHEON COMPANY.......ccocmmrrrmrireirsinerinniinns ... | 11/20/2012. | ANCORA ADVISORS LLC......ccceee | rvvrnee 12,100.000 | ........... 668,867

761396 30 8|REVENUESHARES SMALL CAP FUND.. ... | 05/25/2012. | ANCORA ADVISORS LLC.......ccoce | wovrrnee 10,518.000 | ........... 343,457

761396 30 8|REVENUESHARES SMALL CAP FUND.. .| 06/20/2012. | ANCORA ADVISORS LLC......ooovvee | corrnnnad 6,943.000 | ........... 226,790
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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
761396 30 REVENUESHARES SMALL CAP FUND................. ... | 08/06/2012. | ANCORA ADVISORS LLC.......cocee | wovrrnrene 1,157.000 1,690

761396 30
761396 30
772739 20
772739 20
78462F 10

REVENUESHARES SMALL CAP FUND..
REVENUESHARES SMALL CAP FUND..
ROCK-TENN COMPANY CLA...
ROCK-TENN COMPANY CL A
SPDR TRUST SERIES 1

... | 08/16/2012. | ANCORA ADVISORS LLC
... | 08/23/2012. | ANCORA ADVISORS LLC
... | 03/19/2012. | CANTOR FITZGERALD & CO........
... | 04/05/2012. | CANTOR FITZGERALD & CO........
... | 05/22/2012. | ANCORA ADVISORS LLC.............

.| 05/25/2012. | ANCORA ADVISORS LLC.

.......... 1,157.000 1,690
1,690
(1,657)
5,006 5,006

........... (66,007)

..1,340.000
1,872.000 .
.......... 4,438.000 | ...........587,626 |......XXX......... | ...........685,015

VANGUARD DIVIDEND APPREC ETF ... | 08/23/2012. | ANCORA ADVISORS LLC 380.000 22,272
VANGUARD REIT ETF woo |- | 06/22/2012. | ANCORA ADVISORS LLC......cocee. | cevirnnee 3,853.000 | ........... 241,579
VANGUARD REIT ETF......coooviiiirinrivninnireniens ... | 05/25/2012. | ANCORA ADVISORS LLC......cccoe. | vevirnnes 4,962.000 | ........... 310,366

921908 84
922908 55
922908 55

125
(4,589)
(5,912)

8
8
8
7
7
3
78462F 10 3|SPDR TRUST SERIES 1 ... | 05/25/2012. | ANCORA ADVISORS LLC......ccccce. | ver.....4,438.000 | ...........587,626 | ........ XXXooooois | verrernn085,015 | 273,548 | ..o i(156,484) | ..o [ [ e (156,484)
78462F 10 3|SPDR TRUST SERIES 1 ... | 06/06/2012. | ANCORA ADVISORS LLC. JRU I, 1,480.000 | ........... 194,79 | ........ ).0.% I I, 228,845 | .....c0eein90,820 | .oeoi(52,185) | oo | e | e (52,185)
78462F 10 3|SPDR TRUST SERIES 1 ... | 06/20/2012. | ANCORA ADVISORS LLC.......cece | wovvrnnene 1,480.000 | ........... 199,870 ....(52,185)
78462F 10 3|SPDR TRUST SERIES 1. ... | 08/06/2012. | ANCORA ADVISORS LLC. 493.000 69,060 (17,383) | .
78462F 10 3|SPDR TRUST SERIES 1 .| 08/16/2012. | ANCORA ADVISORS LLC. 493.000 69,864 . . . veennenens(17,383)
78462F 10 3|SPDR TRUST SERIES 1 ... | 08/23/2012. | ANCORA ADVISORS LLC. 493.000 69,340 . .76, .30, T ) SR BURRTRN BN (17,383)
78486Q 10 1|SVB FINANCIAL GROUP.... wer | ... | 04/03/2012. | MORGAN STANLEY & CO 353.000 (1,633)
78486Q 10 1|SVB FINANCIAL GROUP.........ccoovvvirrririrniiiinnins ... | 05/18/2012. | GREENTREE BROKERAGE.......... | wcecovvene 1,073.000 (4,963)
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 05/22/2012. | ANCORA ADVISORS LLC. JRUN IS, 1,904.000 | ..oeerre64,335 | oo XXX | e 87,402 | 49,028 | . i(20,488) [ e [ 2,420 [ (22,908)
81369Y 10 O0|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 05/25/2012. | ANCORA ADVISORS LLC.......coocee | woverrenn 3,756.000 | ..........127,291 | .cooce XXX vivie | e 140,609 | coiiiieri.89,070 | 1ot i(40,415) | oo | e | e (40,415)
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 06/06/2012. | ANCORA ADVISORS LLC 656.000 22,402 3,594
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 06/20/2012. | ANCORA ADVISORS LLC, 656.000 22,980 3,594 25,570
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 08/06/2012. | ANCORA ADVISORS LLC, 218.000 7,760 1,194 7,693
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 08/16/2012. | ANCORA ADVISORS LLC, 219.000 7,924 1,200
81369Y 10 O|MATERIALS SELECT SECTOR SPDR TRUST....... ... | 08/23/2012. | ANCORA ADVISORS LLC, 219.000 7,880 1,200
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. | ... | 05/25/2012.| ANCORA ADVISORS LLC 2,505.000 84,621 . .89, .63, ,593) [ v e [ (21,593)
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. | ... | 06/06/2012. | ANCORA ADVISORS LLC 2,516.000 84,312 . . (21,688)
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. |... | 06/20/2012. | ANCORA ADVISORS LLC 2,516.000 85,670 . .89, .64, 1888) [ v [ e [ (21,688)
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. | ... | 08/06/2012.| ANCORA ADVISORS LLC 838.000 30,021 (7,224)
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. |... | 08/16/2012. | ANCORA ADVISORS LLC 838.000 29,937 (7,224)
81369Y 30 8|CONSUMER STAPLES SELECT SECTOR SPDR.. | ... | 08/23/2012.| ANCORA ADVISORS LLC 839.000 29,609 (7,232)
859241 10 1|STERLING CONSTRUCTION CO......coevrvrverrrnee. ... | 02/28/2012. | CANTOR FITZGERALD & CO........ | wcceueee 1,302.000 1,115 (1,277)
859241 10 1|STERLING CONSTRUCTION CO... ... | 03/16/2012. | CANTOR FITZGERALD & CO........ | cvcrerene 1,505.000 2,943 .19, ,088) | ......... (5,088)
859241 10 1|STERLING CONSTRUCTION CO... ... | 03/19/2012. | CANTOR FITZGERALD & CO........ | wcceueee 1,449.000 3,868 oor | e (6,089) | e (6,069)
859241 10 1|STERLING CONSTRUCTION CO... .1 03/20/2012. | GREENTREE BROKERAGE.......... | cccoec.... 1,468.000 3,919 (5,858)
859241 10 1|STERLING CONSTRUCTION CO... weer | .. | 03/21/2012. | CANTOR FITZGERALD & CO........ 1,217.000 3,249 (4,753) (.
879369 10 6|TELEFLEXINC ... | 09/05/2012. | MORGAN STANLEY & CO 296.000 39
88830M 10 2| TITAN INTERNATIONAL INC.. ... | 03/23/2012. | GREENTREE BROKERAGE.......... 2,217.000 55,174 . . (4,754)
88830M 10 2| TITAN INTERNATIONAL INC.. <o | ... | 05/11/2012. | CANTOR FITZGERALD & CO........ | covueve 4,546.000 | ........... 121,733 . . . 1585 [ s [ e [ s 18,585
92046N 10 2|VALUECLICKINC ... | 06/22/2012. | GREENTREE BROKERAGE.......... | wcvcovvene 1,288.000 | .coocvuene 20,049 3,485
921908 84 4 |VANGUARD DIVIDEND APPREC ETF... ... | 05/25/2012. | ANCORA ADVISORS LLC. ..5,678.000 318,741 1,873
921908 84 4 |VANGUARD DIVIDEND APPREC ETF.... ... | 06/20/2012. | ANCORA ADVISORS LLC, 2,278.000 127,863 753
921908 84 4 |VANGUARD DIVIDEND APPREC ETF.... ... | 08/06/2012. | ANCORA ADVISORS LLC 379.000 22,173 125
921908 84 4 |VANGUARD DIVIDEND APPREC ETF.... .| 08/16/2012. | ANCORA ADVISORS LLC 379.000 22,374 125
4
3
3
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922908 55 3|VANGUARD REIT ETF.....cocoiiivirinirrneiieeiseinneninns ... | 06/06/2012. | ANCORA ADVISORS LLC....cccoevee | verirncc. 2,217.000 | ..coonee. 139,537 5,121 5,121 | s [ 133707 | s | 00000000.5,830 | 10000.5,830 | e 1,113 | XXX......
922908 55 3|VANGUARD REIT ETF.... ... | 06/20/2012. | ANCORA ADVISORS LLC.....cccovee | vevernne. 2,218.000 | ........... 143,257 5,124 5124 | e e 133,768 | s | 09,489 | 9,489 | 113 XXX......
922908 55 3|VANGUARD REIT ETF.... ... | 08/06/2012. | ANCORA ADVISORS LLC 739.000 49,693 | ..ooee. XXX | v 44,569 | e 42,862 | e 1,707 1,707 | e | v 4,569 [ i | 5,124 | 05124 | LT85 XXX......
922908 55 3|VANGUARD REIT ETF.... ... | 08/16/2012. | ANCORA ADVISORS LLC. 739.000 48,687 1,707 1707 | s v 44,569 | i | v 4118 | 4118 | TB5 XXX......
922908 55 3|VANGUARD REIT ETF... ... | 08/23/2012. | ANCORA ADVISORS LLC 739.000 48,841 .1,707 1,707 | e | v 44,569 | i | 19,571 | 19,671 | e 755 | XXX......
718546 10 4|PHILLIPS 66...... .1 11/01/2012. | ANCORA ADVISORS LLC.....ccooveee | vovnriaes 3,500.000 | .oocvenee 164,571 . 0 | e 45271 | 45271 | 1575 XXX.....
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........c..erriiiiiins ot enesseesssssssssseseenessnssneenns | oviene 17,518,428 | ... XXX...o.. | ......18,309,233 | .........13,485,288 | ...... (506,340) | ..ovovvireririnns 0 | o 30,153 |....cco.. (536,493) | .oovvinrin 0 [ 15,506,490 | ..o 0 2,028,014 2,028,014 | ...... 241,749 |..... XXX.....
Common Stocks - Parent, Subsidiaries and Affiliates
92206# 10 5| VANLINER GROUP, INC.......ccoooivirmriiniinnissinrinninas | |06/30/2012. UNIGROUP, INC...... 6,903 6,903 0 e [0 [ | XXX......
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 6,903 6,903 0 0 0 0 0 0 0. 00 XXX......
9799997. Total - COMMON SEOCKS = PO 4.ttt ess sttt | ebiee 17,525,331 | oo XKXoovirs | s 18,316,136 | .........13,485,288 | ......(506,340) | ...ccccoorvrrrnvc. 0].....30,153 |........ [ERIRK) ) I— (V) 15,506,490 [ ...ccoonrnned 0 ... 2,028,014 |..... 2,028,014 | .....241,749 | .... XXX......
9799998 Total - Common Stocks - Summary Item from Part 5 874,238 | ... XXXeooovooe | v 866,229 | ..o | i | | e 17,141 | [ANATD] T PR 847,354 28,318 28,318 | .......39,224 |.... XXX......
9799999. TOtAl = COMMON SEOCKS. ..-rvxrrsseresresseesseesess sttt es ke 8 eeE s Es bbbttt | sninas 18,399,569 | ... XXX.ooovrrs | s 19,182,365 L0 47294 (553,634) [ oovooceinnenn0 | i 16,353,844 | ..o 0. 2,056,332 | ..... 2,056,332 | ...... 280,973 |..... XXX.ooo
9899999, Total - Preferred and COMMON SIOCKS.........uiuuiiierersiiiisiiieerissiessssssisses aerssssasssessessssessssss s sessess s sensssssssanssenssnsssssensasssssansns | sonnes 21,533,809 |......... P03 ST S 22,406,965 4073 [ L 47,204 | (549,058) | ....covrinreen0 [ 19,484,236 | ... .....2,059,677 |.....2,059,677 | ...... 368,712 |..... XXX......
9999999 Total - Bonds, Preferred and COMMON SIOCKS..........rvvvuriieiriiiieciiieciiies ot | oo 198,271,7% | ......... ) L SR D 200,271,748 | ....... 160,836,140 | ....... 654,180 | .......(877,520)| ........57,613 | ........ (280,953) | ...evvvverenn0 | v 192,429,076 | ... ...5,842,521 |..... 5,842,521 | ...6,052,312 |..... XXX......




Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. 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 - U.S. Special R and Special A
54811A QD 8 |LWR CO RIVER-2-PREFUND 5.375 05/15/2020... | ... | 02/15/2012 | Def nent... .. | 03/08/2012 | Call 100.0........ccovverrrverrrrvcrverrs | vverrnnen 10,000 | 110,000 | e 10,000 | v 10,000 0 169
31398A ZB 1 |FANNIE MAE 3.63 09/06/2016..........ccocorerererernnns ... | 06/28/2012 | CLARKE (G.X.) & CO....cc.evvvvneee 09/06/2012 | Call 100.0...... . 3,000,000
3136FT NX 3 |FANNIE MAE 1.00 05/21/2015.... ... | 09/24/2012 | CLARKE (G.X.) & CO... 11/21/2012 | Call 100.0...... 3,000,000 3,000,000
3136FT BG 3| FANNIE MAE 2.00 04/19/201 ... | 09/24/2012 | CLARKE (G.X.) & 10/19/2012 | Call 100.0.. ..1,600,000 | .........1,601,864 | .........1,600,000 | ........... 1,600,000 |...
3136FR Y4 9|FANNIE MAE 1.81 09/14/2017.... ... | 07/25/2012 | CLARKE (G.X.) & CO... 09/14/2012 | Call 100.0...... 3,525,000 3,525,000
3136FR 2S 1 |FANNIE MAE 0.85 03/19/2015... ...| 06/27/2012 | CLARKE (G.X.) & CO... 09/19/2012 | Call 100.0.......cvourverierrirerireriene | e 2,100,000 2,100,000
3134G2 Y4 8|FREDDIE MAC 1.05 10/26/16 ...| 07/25/2012 | CLARKE (G.X.) & CO... 10/26/2012 | Call 100.0.....couvvvrvereereriinrinenns | cerirens 3,000,000 3,000,000
3134G2 J6 0[FHLMC-CALL09/12 2.00 09/21/2018. .. | ... | 07/25/2012 | CLARKE (G.X.) & CO. 09/21/2012 | Call 100.0.......coourveriririrerirerirens | e 2,000,000 2,000,000
3133EA QR 2 |FED FARM CREDIT 2.05 02/21/2020. ...| 06/27/2012 | ANCORA ADVISORS LLC 08/21/2012 | Call 100.0.. ..2,000,000 2,000,000
54811A GN 7 |LWR CO RIVER-A-UNREFUND 5.375 05/15/2020 | ... | 01/27/2012 | Deft nent... .. | 02/15/2012 | Defeasement............c.cccuvverrerens | wvvivenens 445,000 445,000
54811A GB 3 |LWR CO RIVER-A-PRE 5.375 05/15/2020........... ... | 01/27/2012 | Def nent... .. 1 02/13/2012 | Call 100.0.....cvvoriverviririsiinnrns | v 75,000 | ..o 75,000 | oo 75,000 | i 75,000
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES..............ieriiiiierssrssssssessesssessesssssssssesssesssssssssesssss st esssssssssssssessanssessessasssessessssssenssnsssssans | sessan 20,755,000 | .......20,807,021 | .......20,755,000 | ......... 20,755,000 | ..ocoevrnnnn 0] (52,021) | oo (L] (52,021) | .o 0] s (O [PTOTOROON | [ [P (I 173,430 |...112,663
Bonds - Industrial and Miscellaneous
92769V AC 3 |VIRGIN MEDIAFIN 5.25 02/15/2022..................... F.| 02/28/2012 | BANK OF AMER/ML................... 06/19/2012 | BARCLAYS AMERICA..........cccoe | vereeernni225,000 | ..........225,000 | .oocoeee. 227,250 224,994 6 (6) [(0) ] USROS RO RO 2,250 2,250 3,248
91359P AH 3 |UNIVERSAL HOSP 7.625 08/15/2020................... ... | 07/24/2012 | BARCLAYS AMERICA............... 11/06/2012 | BARCLAYS AMERICA.........cccee | vvernnnn..64,000 | ..............64,000 | .............. 66,080 | ...ocovvrraee 64,001 1
90321N AC 6| UR MERGER SUB 7.625 04/15/2022 ... | 02/24/2012 | BARCLAYS AMERICA................ 11/06/2012 | CS FIRST BOSTON CORP........ | cceeirerrni47,000 | oo 48,410 | v 51,700 | covvrrcrirs 48,317 (93)
90321N AC 6| UR MERGER SUB 7.625 04/15/2022 ...| 02/24/2012 | CS FIRST BOSTON CORP........ 11/06/2012 | CS FIRST BOSTON CORP........ 29,700 | .... 27,694 (49)
90321N AC 6|UR MERGER SUB 7.625 04/15/2022 ... | 02/24/2012 | MORGAN STANLEY & CO......... 11/06/2012 | CS FIRST BOSTON CORP........ 90,200 | .... 82,751 (59)
90321N AC 6| UR MERGER SUB 7.625 04/15/2022 ...| 02/24/2012 | STERNE AGEE & LEACH.......... 11/06/2012 | CS FIRST BOSTON CORP........ 29,700 | .... 27,694 (49)
90321N AB 8| UR FIN ESCROW 7.375 05/15/2020............c0vvvnee ... | 02/24/2012 | BROADPOINT CAPITAL............ 11/06/2012 | BANK OF AMER/ML........cccvvvves | vovervrnnn. 44,000 | ...........45,320 | oovoncnnns 47,960 | oo 45,197 (123)
90321N AB 8| UR FIN ESCROW 7.375 05/15/2020. ... | 02/24/2012 | STERNE AGEE & LEACH.......... 11/06/2012 | BANK OF AMER/ML............ccvccu. 90,470 | .... 85,257 (233)
90321N AA 0| UR FIN ESCROW CORP 5.75 07/15/2018.. ... | 02/24/2012 | MORGAN STANLEY & CO......... 11/06/2012 | J. P. MORGAN SECURITIES..... 29,028 | ... 26,998 2
87971K AG 2|TEMBEC INDUSTRIES INC 11.25 12/15/2018...... I.. | 09/28/2012 | Exchanged..........ccoovuvrevevvienerinns 11/06/2012 | BARCLAYS AMERICA............... . 35,066 | .... 34,610 (31)
852060 AT 9|SPRINT CAP CORP 8.75 03/15/2032..........ccccone.. ...| 02/14/2012|J. P. MORGAN SECURITIES..... 11/06/2012 | JEFFERIES & COMPANY.......... | ............125,000 | ............108,125 | ............ 148,988 108,339 214
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022.... . | 09/21/2012 | BANK OF AMER/ML.... ...| 11/06/2012 | BANK OF AMER/ML.. 91,568 | ... 91,730 (55)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022 ... | 09/24/2012 | BANK OF AMER/ML ...| 11/06/2012 | BANK OF AMER/ML.. 9)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022.... ... | 09/25/2012 | BANK OF AMER/ML.... .| 11/06/2012 | BANK OF AMER/ML.. (20)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022.... ... | 09/26/2012 | BANK OF AMER/ML.... 11/06/2012 | BANK OF AMER/ML.. (19)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022.... ... | 09/26/2012 | CITIGROUP. 11/06/2012 | BANK OF AMER/ML.. 8)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022.... . | 09/24/2012 | GOLDMAN SACHS.. 11/06/2012 | BANK OF AMER/ML.. (46)
832248 AV 0|SMITHFIELD FOODS 6.625 08/15/2022 ... | 09/26/2012 | UBS WARBURG 11/06/2012 | BANK OF AMER/ML.. (12)
829259 AH 3|SINCLAIR TELE 6.125 10/01/2022 ...| 09/27/2012 | WELLS FARGO BROKERAGE... | 11/15/2012| BARCLAYS AMERICA.. (1)
81760N AN 9| SERVICEMASTER CO 8.00 02/15/2020 ... | 02/06/2012 | BARCLAYS AMERICA................ 11/06/2012 | J. P. MORGAN SECURITIES..... (47)
81760N AN 9| SERVICEMASTER CO 8.00 02/15/2020 w.r |- | 02/02/2012 | J. P. MORGAN SECURITIES..... 11/06/2012 | J. P. MORGAN SECURITIES..... 0
81760N AN 9| SERVICEMASTER CO 8.00 02/15/2020 ... | 02/03/2012 | J. P. MORGAN SECURITIES..... 11/06/2012 | J. P. MORGAN SECURITIES..... (35)
80007P AT 6 |SANDRIDGE ENERGY 7.50 02/15/2023. ... | 08/06/2012 | BARCLAYS AMERICA..... 11/08/2012 | CITIGROUP...... . 3
785583 AF 2| SABINE PASS LNG 7.50 11/30/2016 ... | 02/08/2012 | BROADPOINT CAPITAL.. 11/14/2012 | CS FIRST BOSTON CORP........ (349) )
785583 AF 2| SABINE PASS LNG 7.50 11/30/2016 ... | 02/08/2012 | BROADPOINT CAPITAL.. 11/01/2012 | JEFFERIES & COMPANY.......... (64) )
785583 AF 2| SABINE PASS LNG 7.50 11/30/2016 ... | 09/05/2012 | CRT CAPITAL 11/14/2012 | CS FIRST BOSTON CORRP........ (17) )
785583 AF 2| SABINE PASS LNG 7.50 11/30/2016. ... | 09/06/2012 | CRT CAPITAL.. 11/14/2012 | CS FIRST BOSTON CORP........ (70) )
785583 AF 2| SABINE PASS LNG 7.50 11/30/2016 ...| ... | 09/07/2012 | CRT CAPITAL.. 11/14/2012 | CS FIRST BOSTON CORP........ . . (72) ([0 ] S IO R 397 397 915 553
78442F EM 6| SLM CORP MTN 6.00 01/25/2017........cvvvvrerrnrinee ... | 01/24/2012 | DEUTSCHE MRGN GRENFELL 11/06/2012 | GOLDMAN SACHS........covvvvrns | wovrvrernn 290 000 | oovvereee 286 932 | oo 316,390 287,353 421 421 29,037 | ......... 29,037 | ....... 13,630 | .oooevvirnne
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1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. 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
760943 AM 2 [RES-CARE INC 10.75 01/15/2019.......ccovvrrrvrnnee ... | 02/23/2012 | BANK OF AMER/ML...........cco.... 11/26/2012 | GLEACHER.........cccoovrvcrierirs 85,961 | ..ooveereiiinies | e (1,204) [ oo [ s (1,204) 229 229
70959W AD 5|PENSKE AUTO GRP 5.75 10/01/2022.... ... | 08/14/2012 | BANK OF AMER/ML................... 11/16/2012 | BANK OF AMER/ML................... 139,004 4 4 v 1,038 .1,038
573334 AB 5|MRT MID PART/FIN 8.875 04/01/2018... ...| 01/24/2012 | WELLS FARGO BROKERAGE... | 11/15/2012 | WELLS FARGO BROKERAGE... | ... 309,552 | .oovvverrerierins | e (1,698) [ .ooevnererieis [ e (GRS L:) IS IR renenn5,823 | .5,823
570506 AQ 8| MARKWEST ENERGY 5.50 02/15/2023.. ... | 08/06/2012 | WELLS FARGO BROKERAGE... | 11/06/2012 | BARCLAYS AMERICA.. 134,685 24 24 8,455 | .......... 8,455
532716 AU 1|LIMITED BRANDS 5.625 02/15/2022.. ... | 02/02/2012 | BANK OF AMER/ML.... ...| 11/06/2012 | CITIGROUP.. ...79,001 1 1 6,516 6,516
532716 AU 1 |LIMITED BRANDS 5.625 02/15/2022 ... | 07/20/2012 | DEUTSCHE MRGN GRENFELL. | 11/06/2012 | CITIGROUP. 146,496 (RT3 RN I (154) | ovvvneereireens [ e ceenenn 5,054 | 5,054
494580 AB 9 |KINDRED HEALTHCARE 8.25 06/01/2019.......... ... | 07/24/2012 | BANK OF AMER/ML.... 11/06/2012 | BANK OF AMER/ML.. 89,487
494580 AB 9 |KINDRED HEALTHCARE 8.25 06/01/2019.......... ...| 08/21/2012 | CITIGROUP. 11/06/2012 | BANK OF AMER/ML.......ocvvvvene | vverrnenn32,000 | wovrierrnn 31,040 | 30,880 | oo 31,067
459745 GN 9[INTL LEASE FIN 5.875 08/15/2022 ... | 08/21/2012 | BARCLAYS AMERICA 11/06/2012 | GOLDMAN SACHS... 59,000
459745 GN 9| INTL LEASE FIN 5.875 08/15/2022. ...| 08/16/2012 | CITIGROUP..... 11/06/2012 | GOLDMAN SACHS... . 389,536 375,998
45824T AK 1|INTELSAT JACKSON 7.25 10/15/2020... F.| 09/12/2012 | BANK OF AMER/ML.... 11/06/2012 | J. P. MORGAN SECURITIES..... | ............200,000 | ............218,000 | ............ 213,020 217,541 | oo | e (859) | i | e (859) | o [ e
45824T AK 1 |INTELSAT JACKSON 7.25 10/15/2020.................. F.| 04/12/2012 | GOLDMAN SACHS & CO........... | 11/06/2012|J. P. MORGAN SECURITIES..... 304,906 | ..o | eerrrereend(344) | | e (344) [ | e .
443628 AA 0|HUDBAY MINERALS 144A 9.50 10/01/2020......... .. | 09/06/2012 | BANK OF AMER/ML ...| 11/15/2012 | CANADIAN IMPERIAL BANK..... 177,000 177,007
404121 AE  5[HCA INC 5.875 03/15/2022 ... | 02/07/2012 | GOLDMAN SACHS & CO........... 11/06/2012 | CS FIRST BOSTON CORP........ 225,000 225,016
370425 RZ 5|GMAC 8.00 11/01/2031 ... | 04/18/2012 | BARCLAYS AMERICA................ 11/06/2012 | GOLDMAN SACHS.......cccovvviverer | vorerrnennn82,000 | wovivirrn91,840 | ciriiinnn98,482 | i 91,708 [ s | e (132) | s | e (132) s | e,
370425 RZ 5[GMAC 8.00 11/01/2031.......cvvvvverrirereirernririens ... | 04/18/2012 | CITIGROUP.........coovvviereririiienns 11/06/2012 | GOLDMAN SACHS.......ccccvvvvrer | voverrrnnne82,000 | v 91,891 | 98,482 | 91,758 | s [ e (133) [ | e (133) [ [
346091 BF 7|FOREST OIL CORP 7.50 09/15/2020.. ...| 09/25/2012 | CREDIT AGRICOLE CIB............ 11/06/2012 | J. P. MORGAN SECURITIES.....
346091 BF 7|FOREST OIL CORP 7.50 09/15/2020.. ...| 09/12/2012|J. P. MORGAN SECURITIES..... 11/06/2012 | J. P. MORGAN SECURITIES.....
346091 AZ 4|FOREST OIL CORP 7.25 06/15/2019.. ... | 05/25/2012 | CANTOR FITZGERALD & CO.... | 11/06/2012 | CITIGROUP.
346091 AZ 4|FOREST OIL CORP 7.25 06/15/2019.. ... | 05/25/2012 | CANTOR FITZGERALD & CO.... | 09/25/2012 | CREDIT AGRICOLE CIB... ....34,085 ...31,540
346091 AZ 4|FOREST OIL CORP 7.25 06/15/2019........c..ccevvvnne ...| 05/29/2012 | GREENTREE BROKERAGE...... 11/06/2012 | CITIGROUP.........ccoconvrrsvrarrnnns | e 173,000 | ........... 160,025 | ............ 175,595 160,638
31620M AH 9| FIDELITY NATIONAL 5.00 03/15/2022 ... | 04/13/2012 | BANK OF AMER/ML 11/06/2012 | J. P. MORGAN SECURITIES..... 204,520 197,139
29382R AD 9|ENTRAVISION COMMUN 8.75 08/01/2017. ... | 09/21/2012 | BARCLAYS AMERICA 11/06/2012 | BARCLAYS AMERICA............... 54,135 | ... BANT | oo | v (133) e | e (133) | e [
18451Q AG 3| CLEAR CHNL WORLD 7.625 03/15/2020 ... | 02/29/2012 | GOLDMAN SACHS & CO........... 11/06/2012 | CS FIRST BOSTON CORP........ 28,803 | ... 30,000
156700 AT 3| CENTURYLINK INC 7.65 03/15/2042. ... | 06/15/2012 | DEUTSCHE MRGN GRENFELL. | 11/08/2012 | CRT CAPITAL 230,000 238,878 220,190
156700 AR 7| CENTURYLINK INC 6.45 06/15/2021 ...| 01/18/2012 | J. P. MORGAN SECURITIES..... 11/08/2012 | MORGAN STANLEY & CO......... 171,000 | ........... 175,268 | ............ 189,779 175,000
147446 AR 9| CASE NEW HOLLAND 7.875 12/01/2017 ... | 04/13/2012 | BANK OF AMER/ML ...| 11/06/2012 | JEFFERIES & COMPANY. . .200,000 236,180 228,734
144577 AF 0| CARRIZO OIL&GAS 7.50 09/15/2020 ... | 09/05/2012 | RBC DOMINION .| 11/20/2012 | SUMRIDGE PARTNERS LLC..... 77,000 | e 77,000 | v 77,000 | oo 77,001
144577 AC 7|CARRIZO OIL&GAS 8 10/15/18... ...| 06/05/2012| CS FIRST BOSTON CORP, 11/20/2012 | SUMRIDGE PARTNERS LLC..... .101,000 104,062
144577 AC 7|CARRIZO OIL&GAS 8 10/15/18... ...| 06/01/2012 | GLOBAL. ... | 11/20/2012 | SUMRIDGE PARTNERS LLC..... 44,000 | ... 45,430 | oo 46,640 | i 45,333
125581 GM 4| CIT GROUP INC 5.00 05/15/2017 .| 05/01/2012 | BANK OF AMER/ML............cc0n... 11/06/2012 | J. P. MORGAN SECURITIES..... 100,000 100,002
077454 AF  3|BELDEN INC 5.50 09/01/2022 144A... ... | 08/13/2012 | WELLS FARGO BROKERAGE... | 11/15/2012 | WELLS FARGO BROKERAGE... .138,000 138,000
077454 AF  3|BELDEN INC 5.50 09/01/2022 144A... ...| 08/14/2012 | WELLS FARGO BROKERAGE... | 11/15/2012 | WELLS FARGO BROKERAGE... | ... 138,000 138,337
077454 AF 3|BELDEN INC 5.50 09/01/2022 144A... ... | 08/15/2012 | WELLS FARGO BROKERAGE... | 11/15/2012 | WELLS FARGO BROKERAGE... | ... .207,000 207,001 1 1 1,034 | .. .
05329W AK 8| AUTONATION INC 5.50 02/01/2020... ...| 01/27/2012 | BANK OF AMER/ML................... 11/06/2012 | J. P. MORGAN SECURITIES..... . ...50,000 50,000 0 renen3,130 | .
03938L AU 8|ARCELORMITTAL 5.50 03/01/2021 .| 06/26/2012 | DEUTSCHE MRGN GRENFELL. | 08/07/2012 [ FTN FINANCIAL........cccoevniiriinne | onrvininns 500,000 469,591 121 0 oo | e | e (1,345) | .ovovee. (1,345) | ....... 12,698
3899999. Total - Bonds - Industrial and Miscellaneous.. ..6,855,000 | ........6,915461 | ........7,196,637 | .......... 6,908,184 | ...ccooeoern(115) [ ovvirns (7,103) L(7,218)] ... .......288,568 | .......288,568 | ..... 267,163
8399998. TOHAL = BOMGAS. ...tk et d bbbt | i 27,610,000 | ......27,722,483 | ......27,951,637 | ........27,663,184 | ...........(115) | ........ (59,124) (59,239) | o0 | 0 | 288,568 | ....... 288,568 | ..... 440,593
Common Stocks - Industrial and Miscellaneous
981811 10 2|WORTHINGTON INDUSTRIES.......cccorsverrrrrrrnnes ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 12/17/2012 | CANTOR FITZGERALD & CO.... | ..ccovuunee 457.000 0 [ covereerreenens e | e 1,294 | e 129 | 19 | o
981811 10 2|[WORTHINGTON INDUSTRIES.. ... | 04/02/2012 | MORGAN STANLEY & CO......... 12/17/2012 | CANTOR FITZGERALD & CO.... | ......... 3,514.000 0 [ oo | e | e 14,843 | 14,843 | ......... 1,335 | o
934390 40 2|WARNACO GROUP INC/THE.... ... | 06/14/2012| CANTOR FITZGERALD & CO.... | 10/15/2012| CANTOR FITZGERALD & CO.... | ..cccc.u. 1,293.000 0 9,385
934390 40 2|[WARNACO GROUP INC/THE.......cccovvvvvriererinrines ... | 07/26/2012 | CANTOR FITZGERALD & CO.... | 10/15/2012 | CANTOR FITZGERALD & CO....| ..ccccevuuee 173.000 0 [ o e | eivneereen 1,636 | e 1,636 | .ovveereriens v
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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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
88830M 10 2| TITAN INTERNATIONAL INC.....ccvvvrivrriiririirs ..| 06/12/2012 | CANTOR FITZGERALD & CO.... | 07/17/2012| CANTOR FITZGERALD & CO.... | ......... 2,897.000 0
87157D 10 9|SYNAPTICS INC. ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 09/13/2012| MORGAN STANLEY & CO.... 254.000 0
87157D 10 9|SYNAPTICS INC. ... | 06/28/2012 | GREENTREE BROKERAGE...... 09/13/2012 | MORGAN STANLEY & CO......... 1,900.000 0
758750 10 3|REGAL-BELOIT CORPORATION ... | 01/03/2012 | CANTOR FITZGERALD & CO.... | 04/11/2012 | CANTOR FITZGERALD & CO.... | ......... 1,212.000 0
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC. ...| 01/27/2012 | CANTOR FITZGERALD & CO.... | 10/18/2012 | CANTOR FITZGERALD & CO... .509.000 0
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC. ...| 01/27/2012 | CANTOR FITZGERALD & CO.... | 11/05/2012 | GREENTREE BROKERAGE...... | ......... 2,391.000 0
70959W 10 3| PENSKE AUTOMOTIVE GROUP INC. ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 11/05/2012 | GREENTREE BROKERAGE...... 0
69888P 10 6|PAR PHARMACEUTICAL COS INC.... ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 10/02/2012 | Private Placement..............c........ 0
576323 10 9[MASTEC INC.....cocoovvrrrrerrrirersisrisniersnis ... | 07/26/2012 | CANTOR FITZGERALD & CO.... | 12/14/2012 | CANTOR FITZGERALD & CO.... | .ccccovvnues 842.000 0
488401 10 0|KEMPER CORP, ...| 03/02/2012 | CANTOR FITZGERALD & CO.... | 11/15/2012 | GREENTREE BROKERAGE...... ..1,967.000 0
488401 10 0[KEMPER CORP ... | 03/02/2012 | CANTOR FITZGERALD & CO.... | 11/16/2012 | GREENTREE BROKERAGE...... 0
488401 10 0|KEMPER CORP, ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 11/16/2012 | GREENTREE BROKERAGE...... 0
488401 10 0|KEMPER CORP, ...| 05/18/2012 | GREENTREE BROKERAGE...... 11/16/2012 | GREENTREE BROKERAGE...... 0
45409B 88 3|1Q GLOBAL RESOURCES ETF ... | 04/09/2012 | ANCORA ADVISORS LLC.......... 06/06/2012 | ANCORA ADVISORS LLC. B 1,355.000 0
45409B 88 3|1Q GLOBAL RESOURCES ETF ... | 04/09/2012 | ANCORA ADVISORSLLC.......... 06/20/2012 | ANCORA ADVISORS LLC.......... 1,355.000 0
45409B 88 3|1Q GLOBAL RESOURCES ETF.......cocvvvvviriernrins .. | 04/09/2012 | ANCORA ADVISORS LLC.......... 08/06/2012 | ANCORA ADVISORS LLC.....cccee | ovvrrvrns 452.000 0
45409B 88 3|1Q GLOBAL RESOURCES ETF ... | 04/09/2012 | ANCORA ADVISORS LLC.......... 08/16/2012 | ANCORA ADVISORS LLC. 0
45409B 88 3|1Q GLOBAL RESOURCES ETF ... | 04/09/2012 | ANCORA ADVISORSLLC.......... 08/23/2012 | ANCORA ADVISORS LLC.......... 0
451055 10 7[ICONIX BRAND GROUP INC ... | 04/11/2012 | CANTOR FITZGERALD & CO.... | 06/22/2012 | GREENTREE BROKERAGE...... 0
451055 10 7|ICONIX BRAND GROUP INC ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 09/21/2012 | GREENTREE BROKERAGE...... I 0
264147 10 9|{DUCOMMUN INCORPORATED.........cc.ovuurec. ... | 03/06/2012 | CANTOR FITZGERALD & CO.... | 05/11/2012 | CANTOR FITZGERALD & CO.... | .ccccovrrnee. 16.000 0
264147 10 9|DUCOMMUN INCORPORATED. ...| 03/06/2012 | CANTOR FITZGERALD & CO.... | 06/07/2012 | GREENTREE BROKERAGE...... | ............ 959.000 0
264147 10 9{DUCOMMUN INCORPORATED, ... | 04/02/2012 | MORGAN STANLEY & CO......... 05/11/2012 | CANTOR FITZGERALD & CO.... | ...ceeu. 1,469.000 0
204149 10 8|COMMUNITY TRUST BANCORP INC.... ...| 07/26/2012 | CANTOR FITZGERALD & CO.... | 11/19/2012 | CANTOR FITZGERALD & CO.... | ..cccovuuee 263.000 0
099502 10 6|BOOZ ALLEN HAMILTON HOLDINGS... ... | 02/15/2012 | CANTOR FITZGERALD & CO.... | 10/11/2012| CANTOR FITZGERALD & CO.... | ...cc.... 3,807.000 | .ooorrrrr 68,528 | oiiirird8,295 | 52,727 | e e | e 17,141 | e, (17,141)
099502 10 6{BOOZ ALLEN HAMILTON HOLDINGS ... | 07/26/2012 | CANTOR FITZGERALD & CO.... | 10/11/2012 | CANTOR FITZGERALD & CO.... | ..ccovveues 500.000 0
040790 10 7|ARKANSAS BEST CORP, ...| 04/11/2012 | CANTOR FITZGERALD & CO.... | 06/12/2012 | CANTOR FITZGERALD & CO... ..3,087.000 0
040790 10 7|ARKANSAS BEST CORP... ...| 05/14/2012 | CANTOR FITZGERALD & CO.... | 06/12/2012 | CANTOR FITZGERALD & CO.... | ..ccvvuunce 769.000 0
005125 10 9| ACXIOM CORPORATION......cccvvurmienrreirirns .| 07/26/2012 | CANTOR FITZGERALD & CO.... | 10/22/2012 | CANTOR FITZGERALD & CO.... | ... 0
9099999. Total - Common Stocks - Industrial and Miscellaneous...........ccccovovivies woviirinnnas 847354 | ool | 0] 714 (17,141)
9799998. Total - Common Stocks........... 847,354 (17141)
9899999. Total - Preferred and Common StOCKS.......c.vvveviervneieniicesierssc s 847,354 (17141)
9999999. Total - Bonds, Preferred and COMMON STOCKS..............cuuiiuriieiiiiiiiiis eetieiiesisseissesesess ettt ssssnsessisnssssssssnsiessnenns | 1000 28,088,712 | .......28,825,875 | ..ucce. 28,510,538 (76,380) | .............. (1) 0 ... 316,886 | ....... 316,886 | ..... 479,817 |...182,519
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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 C Ity Insurer
63655# 10 2|NATIONAL INTERESTATE CO OF HAWAIL.. . | 26iB1... . |..NO.. 10,925,324
89684# 10 2| TRIUMPHE CASUALTY COMPANY... . . | 2ciB1... ..NO.. 16,462,385
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 27,387,709
Common Stocks - Non-Insurer Which Controls Insurer
92206# 10 5|VANLINER GROUP INC. 21172.... ... YES.... .16,746,652 127,799,735
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer... 16,746,652 ..127,799,735
1899999. Total - COmMMON StOCKS...........ocvveereveererereieeereeeiereeesreseereenanes 16,746,652 ...155,187 444
1999999. Total - Preferred and Common Stock.............ccoevevcviriiieinnines 16,746,652 ...155,187 444

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: $.....296,881,050.

2. Total amount

of intangible assets nonadmitted §..........0.

SCHEDULE D - PART 6 - SECTION 2

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
Common Stocks
89391# 10 6| TRANSPROTECTION SVCS CO.....vvvrrirrinerreriesesensssessseissnins VANLINER GROUP INC.....cvvrrerrimnineriesinesississeesssssssessessnessens. | corssissessssssnsssenes ..300.000
92206@ 10 7|VANLINER INS CO VANLINER GROUP INC......cvuiirireriiiiiiierinsiesssissssiessssisssenies | sevessssesessnsinns 16,746,652 3,000.000
G9319# 10 6|VANLINER REINS LTD VANLINER GROUP INC.....ovviriirinminisenssenssensssesssnssssssssnsssnsssnsens | cossssesssnssssssssssenes ....120,000.000
0299999. TOtAl = COMMON STOCK. ...ttt ettt ettt es st st ensessensesnsentessessessnsensensesnnns | sressensessesennins 16,746,652
0399999. Total - Preferred and COMMON SEOCK...........c..evuiiieriieiiiieieiie ettt nnienaens | eessesinsesenenenanes 16,746,652

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
60934N 10 4 |FEDERATED GOVT OBLIGATION FUND.......cocoormeene | corvreans [ o 12/31/2012. [ DIRECT.....otiinivierierineireeisseiseniesienens. | o XXX..... 20,138,991 | oo [ e [ e 20,138,991 | ..o [ e | e 0.200 | ...... 0.200 | MON.. | .coooererrererienins | e
60934N 10 4|FEDERATED GOVT OBLIGATION FUND.. o | 1213172012, | DIRECT ....ovvvrivirriernnieiersseisessiseinnes | evene D,9.% U IS 3249174 | oo 3,249,174 294 | o | e 0.010 | ...... 0.010 [ MON.. 1,725
26188J 20 6|DREYFUS CASH MGMT FUND . L[ 11/30/2012. [ DIRECT .....oovvvverieriereeensnisenseniennes | o XXX..... ..50,000 050,000 [ oo [ e [ [ MON.. | covoevirerircerrrinns | cerierieeeneeiseie
60934N 50 0|FEDERATED MONEY MKT OBLIGS.........coccmmvemvrnns | cervrenns [ o 12/31/2012. [ DIRECT.....oviinrircierieciseisseissiisesienens | e XXX oo | o 2,946 | oo | s | s 2,946 | v | e | e | s MON.. | oo | e
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL. o [ 11/30/2012. | DIRECT ... | ceeees XXX..... ..18,670 28870 [ e [ s [ [ MON..
94975H 29 6| WELLS FARGO ADV TR PL MM INS. . o [ 12/31/2012. | DIRECT ...oovorrirrireirsrissiseriesesesrsnins | oeeees XXX..... 100,000 100,000 | ovoueemeererrerienes [ eeeeerneerienineinens | e 0.010 | ...... 0.010 | MON..
94975H 29 6| WELLS FARGO ADV TRPL MM INS......ccccovinirnrinnis [ rvrres . [12/31/2012. | DIRECT......ovivvisirisirerssissienississississisnnes | onens 2. S [P 3125 | L [ 3125 | [ | e 0.010 | ...... 0.010 [MON.. [.coiirrnrinnrinnins | corerirerssisseenies
8899999. Total - Exempt Money Market MUUI FUNGS. ...ttt 23,562,906 0 0 0 XXX.... 23,562,906 294 XXX XXX XXX 1,725 0
9199999. Total - SNOMt-TEIM INVESIMENES. .......cocviieieciiieccietetecte ettt a et s st b s a e ee s et b s s et se s e s et b s et e s s s et et e b s st et e se s et s s e et e s st et et s ansetenanseeas 23,562,906 0 0 0 XXX.... 23,562,906 294 XXX XXX XXX 1,725 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance
Open Depositories
Key Bank..... Cleveland, OH..........c.oociiicece e | creeennaes
First Hawaiian...... e HONOIUIU, Hoo s | oo
0199999. Total - Open Depositories.. XXX...
0399999. Total Cash on Deposit.... XXX...
0499999. Cash in Company's Office XXX...
0599999, TOLAl CASN......cvurvvveeiiscereiesiei bbb XXX...

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January

(10,742,366) | 4. April (10,067,246) | 7. July. (9,305,033) | 10. October. (28,549,273)
2. February. (16,961,616) | 5. May (11,300,449) | 8. August (13,098,275) | 11. November. (11,387,914)
3. March (10,239,361) | 6. June (7,763,459) | 9. September. (13,807,603) | 12. December. (4,904,711)

E25
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Annual Statement for the year 2012 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
3. Arizona......cccoovinveiniineinennAZ | ...B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccviviiiiireriiisrinsisiseies | veveesssiesssisseesissinnnes | oees 1,811,300 | .ooovvvvernee 1,897,518
4. Arkansas. C.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS... 200,000 200,000
5. California... PLEDGED FOR PROTECTION OF POLICYHOLDERS..........coeintiirieiniieisrinsernnies | cevseesnsnerssssseessnsissnses | ores 44,979,276 | ..cvvvrerns 47,533,418
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut . JOR I . et nens | ettt | e | e
8. Delaware.......cocvmrerereriernerinns DE ... B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccoveveriereimeiierrienirenes | eevieriresesneesssssesinnenns | conne 108,932 | oo 120,774
9. District of Columbia...........cc.c....DC | oovoviriins [ N ettt sntenn | evesesensessesesssessanenns | sebensessesesessnsentesennns | oeea
10.  Florida LFL B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccvvevireemmeimeriserierinenes | cevrerisesessensssssserinnsnns | conne 318,456 332,312
11, GeOrgia. e GAl... ST.. | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........coevntiriernrierinsisinnies | eeveeresinernsineeenisessnens | eees 100,000 | ooovveeveinne 100,000
12. Hawaii . ettt neniens | et enienies | ereens e | s
13. PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccostiumiimririrseineisneens | coneessssisesseesieseseesinee | e 256,647 271,602
14 TINOIS.....veevererrerereeenerinnreee L [ i et | eresesien et | eeriene e | oo
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
21, Maryland.......cccoooevvrvininnececd MD [ s | e . TSP STPRSTURY UUUUUOPPPRRPRPRPURTRIPIUR BOPERURTUSROTTPRRTSRRRITE BT
22.  Massachusetts.. MA] ... B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccouvevirreriiriierrinerienes | cevierirenesnseisssserinnenne | conne 812,280 843,035
23.  Michigan........cc.ccccceeneineersecnnne:MI | ......B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouvuumiimeimerineissrineines | eeeesnensesssssessssssesenes | seves 361,687 396,610
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27.  Montana........ccccccoserevrrnerinenene:MT | ......B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouiuuiimeimenineissrineiines | eeevsnessesssssessssissenenes | aeves 33,272 146,059
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29.  Nevada.........ccooecrneinernsenne: NV | o.....B.... [PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouivimeimininineissrinerines | osevssesssessssessensssesenes | veves 323,512 345,877
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32.  New Mexico...........cceceveveereeee.. NM | ......B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS........c.coeviieiieieiieeieieceienieees | eveeeeesieeesesssneneenes | e 357,357 379,932
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34.  North Carolina..............ccceero.e....NC | ......B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS............ccocvvmimrrririinirieieienireins | covereneiessississssessssens | conne 312,429 361,173
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... 3,012,266 3,257,804 |.....
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, Oregon......cccoeveververieinneennnn.OR [ .. B... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cooiiiiiirerieieinsisinnnies | eeveerssierssissesesissinnnns | oees 536,058 576,261
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
47, Virginia.......ccccooevceveiverirernneen. VA | ooo..B... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........occouivimrireenrineeieniaerines | oversersereseesessssesenes | veves 200,048 215,726
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . . et nsnens | et | e | s
58.  Aggregate Alien and Other.......... OT | .. XXX... | e XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX | e XXX et | s 3,012,266 |...... 3,257,804 50,711,253 | ..covvevrrines 53,620,296
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... 0.0, G P XXX et esesssseeennnene | eereenees (] I (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX D0 OSSR RRRRR [PSTRT V) 0 ... 0.... 0
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	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
	E14.21 - Sch. D-Pt. 4
	E14.22 - Sch. D-Pt. 4
	E14.23 - Sch. D-Pt. 4
	E14.24 - Sch. D-Pt. 4
	E14.25 - Sch. D-Pt. 4
	E14.26 - Sch. D-Pt. 4
	E14.27 - Sch. D-Pt. 4
	E14.28 - Sch. D-Pt. 4
	E14.29 - Sch. D-Pt. 4
	E14.30 - Sch. D-Pt. 4
	E14.31 - Sch. D-Pt. 4
	E14.32 - Sch. D-Pt. 4
	E14.33 - Sch. D-Pt. 4
	E14.34 - Sch. D-Pt. 4
	E14.35 - Sch. D-Pt. 4
	E14.36 - Sch. D-Pt. 4
	E14.37 - Sch. D-Pt. 4
	E14.38 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E15.1 - Sch. D-Pt. 5
	E15.2 - 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

