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Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

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. trEaSUrY SECUMEES. ........cveevecveeiecicisiee ettt ens | eveevsssnsenens 2,157,892 |............ 04 | .. 2,157,892 | ..o | e, 2,157,892 |............ 0.4
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccceuerericverrerererieeieiieeiiees | ervseesesessesessssssesssesens | cveveesenens 0.0 | oo [ e | s (0 ] 0.0
1.22 Issued by U.S. government SponsSored ageNCIES............wererrerneeneeee | crrereesneeneemesnssnsessenssns | eeeseseees 0.0 [ oo e | s (0] 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES). ...vvveeceeereieieeeeie ettt ssessas | ceseesessnsessesessessessnssenes | cesessnsenn 0.0 | oreeereeeereereierineieees | eeerereeeseeesreeseiees | eeeeeeniees s (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............cccceceeees | ovveverenn. 12,868,803 |............ 2.5 | e 12,868,803 | ....cooverererrvrerens | e 12,868,803 |............ 2.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............c.coevereeierereviiens | ovvivernnns 57,532,669 |.......... 113 | e 57,532,669 | ...ovvvvreieireieies | e 57,532,669 |.......... 11.3
1.43 Revenue and assessment obligations..............ccceeevivevevicesiresins | covevevenns 107,638,054 |.......... 212 | e 107,638,054 | .....coovevervreeeien | e 107,638,054 |.......... 21.2
1.44 Industrial development and similar 0bligations.............ccccevereririeries | ceveiriieieesiseiesees | e 0.0 [ oo e | e (O] I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocvevveceveeeieverreiens | eeverereereeinneeen 18,922 [ iiiieien0.0 | o 78,922 | s | e 78,922
1.512 Issued or guaranteed by FNMA and FHLMC.. ..1,513,625 |..
1513 All ONE ..o iesssssesssssesesssnsssssnssens | eernssensnnsssssssssnssssssssenes | sermesnensss020) [ ernriiriisinsnsniesnninns | vereessnsesnssssssnnnns | cnseeesnssnsssssssssenees 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coeveevvenen. 9,043,500 |............ 1.8 | oo 9,043,500 | ..oeeveerereeereeirniiees | eeereerneennens 9,043,500 |............ 1.8
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.vvieiinieieeinseieiieiinns | cereiessesessssenesnnees | verseesssens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt esnens | eeeesessessenens 8,024,067 |............ 1.6 | oo 022X 01y (N IS 8,024,067 |............ 1.6
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHIES).....vvoveececirriiieie e nienieen | ersesineens 107,075,037 |.......... 2910 | s 107,075,037 | oo | e 107,075,037 |.......... 211
2.2 Unaffiliated non-U.S. securities (including Canada)..............ccoevevereervereeees | covrveveennn. 14,998,730 |............ 3.0 | 14,998,730 | .oovvveeeieeieeenns | e 14,998,730 |............ 3.0

2.3 Affiliated securities
Equity interests:

3.1 Investments in Mutual funds.........cccveeninceinne e
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development....
4.2 Agricultural

4.3 Single family residential Properties.........ccovverreesesreieesisseeseenenns
4.4 Multifamily residential Properties...........ovrwerereneeneerrinineereessesseseeseeeeseneens
4.5 COMMETCIAl I08NS.........oiuuierriiieiieiineisereessie bbb
4.6 Mezzanine real estate [0anS...........covvieireirenenesee e
Real estate investments:

5.1 Property occupied by COMPANY........ccoeiririeinrrinereseeeesee s
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)
Property held for sale (including §......... 0 property acquired in

SatisfaCtion Of AEDE).........covvverrerirrrre s
Contract loans

3.3

34

35

5.3

Derivatives
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........ccccoeveeriererienennes
. Other invested assets
. Total invested assets

10,347,410

.............. 37,303,566

10,347,410

.............. 37,303,566

............ 116,145,587 cerernennn 116,145,687 | oo [ 10, 116,145,587 |.........22.9
................ 3,063,726 cerernennnnni 003,726 | v | v 3,063,726 |............0.6
............ 507,708,727 e 07,708,727 |0 | .0n....507,708,727 ........100.0
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Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.........cuiururueieieireisisiee st sss st as s s s s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........cceruririiirrireinrirsinsinsnsssesesese s

2.2 Additional investment made after acquisition (Part 2, COUMN 9)..........ouiriuriirieriririseee s

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.ttt ettt bbbt ae ettt et s s ettt s s e nnaee
3.2 Totals, Part 3, COUMN 1. ...t

4. Total gain (loss) on disposals, Part 3, COIUMN 18............ieeeeeeer i g L ettt ettt s sttt

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ..ottt bbb

6.2 Totals, Part 3, COIUMN 13 ...ttt a et ae et et en st et s s ettt s s ensnaee
7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, COIUMN 12. ...ttt ettt ettt bbb bbbttt b et s s et bbb s en st et bs s s

7.2 Totals, Part 3, COIUMN 10.........couiiiiiiiiiceneiceesi e

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COUMN 1. ...ttt
8.2 Totals, Part 3, Column 9.....

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)........ccruiuriiririiriiririe s

10. Deduct total nonadmitted amounts...........cccccevvveerreveeeeecnnnne

11.  Statement value at end of current period (LiN€ 9 MINUS LINE 10)........c.oueuriiruriiiiriieirieiceieei ettt ettt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerrrirrirrrrirririnie e

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........coeurrirririiririneincensinsesreeresnse s

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...ttt ettt et s ettt s sttt s st et ss s sttt sensnsee
3.2 Totals, Part 3, COIUMN 1. ...ttt bbb

4. ACCIUAL OF GISCOUNL.........ouieieivtieeece ettt ettt ettt bt s st ettt sseae s e s s s s e b et et ss e se s et et s e ses et et s s e s et et sssansetes et s sss et et s s e sea et et et enseseb et s s snsesesasananansa

5. Unrealized valuation increase (decrease):
5.1  Totals, Part 1, Column O.......c.cvvireeiiceceeeeeee e R B 2 B B N+ ee v s

5.2 Totals, Part 3, Column 8.......ccovevvriceereeee s NNE ...........................

Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........cuiiiiieiieieieieeeieeee bbb

Deduct amounts received on disposals, Part 3, COIUMN 15.......c..u ettt bbb bbb

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........cucuiiiiiiiii s

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt a bbbt b bbbt bbb s e sntee
9.2 Totals, Part 3, COIUMN 13. ...ttt

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 11t
10.2 Totals, Part 3, COUMN 10.........coiiiieireeceeececte ettt ettt be bbbt ss ettt b s st et ss st et et s s snseaetnas

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cceuiriiiniirninin s

12, TOtAl VAIUGLION GIIOWEANCE. .........oececvieiietctete ettt ettt e ettt s e st e bbb s st et s e se s et et s s s s e s e s es s s s et et e st enset ettt e ses et et et s e se s et et s snaeteses s ensetetessensnsee

13, SUDLOLAL (LINE 11 PIUS LINE 12)......euiiieiieciieii ittt s8££ 88

14, Deduct total NONAAMILEEA AMOUNLS.............oueiiieececeee ettt ettt et a ettt s e a e s s s e st et et sse e et et et s ses et e bt s e st e b sas s ssses et s snssaesesesnsees

15.  Statement value at end of current period (LINE 13 MINUS LINE T4)........c. ittt
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© o N o

10.

1.
12.
13.

o N

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT Y. ......c..cuiuieierciiiiecii ittt ettt

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ciuriiriiriiriere e 3,026,912
2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........orrrrerrrrirerrnsee s 498,206 3,525,118

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........ccoiviiieieiiecte ettt ettt st st bbb
3.2 Totals, Part 3, COIUMN 12.......oiiceeeeeectee ettt bbb bbbt b et et es s bbbt sn et bbb s seaee 0

ACCTUAL OF QISCOUNL. .....cv.vveeitctc ettt ettt a s a b s b b st s b st bt bbbt b st b st s bbbt bbb bbb b st b st s st nas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3.ttt ettt bbb b bbb (461,392)
5.2 Totals, Part 3, COIUMN O........oeieiireeecee ettt b et bttt bbb b s bbb s sttt b s snaee (461,392)

Total gain (105s) 0n diSPOSalS, Part 3, COIUMN 19.......c.coiuiiieiieie ekttt

Deduct amounts received on disposals, Part 3, COIUMN 16............coieiiiriiieieieieisie ettt ettt sttt

Deduct amortization Of premium @nd AEPIECIALION. ..........ceuiueuiieicieieiee ettt bbbttt bbb

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........ooeieeeeeceee ettt ettt ettt ettt s et et s s bt et s s sss et et s s nsetetanas
10.2 Totals, Part 3, COIUMN 11 ...t 0
Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5+6-7-8+9-10)..........cvriuriiriiririnieeeee et 3,063,726
Deduct total NONAAMITIEA @MOUNTS.........c.cviiiiiieieiee bbb
Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.euiuiuiuiireireireireiseireiseseisei sttt st 3,063,726

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......c.uruuiurieierciiiiieieisei ettt 440,807,676
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbttt s 176,142,551
ACCIUAL OF GISCOUNL. .......coeeiveviieectcte ettt et ettt sttt s et et b s s s et e s s s e e b et et s e s et et et s sese s ettt s e s e b et s sae s e s et e st ansebet et s e set et b s snsesete b s s e sesetesssananeas 170,723
Unrealized valuation increase (decrease):
A1 Part 1, COIUMN 12.c. ettt b8 bbbt 189,617
4.2 Part 2, SECHON 1, COIUMN 18......ciiiiiiriieieieiee et 703,384
4.3 Part2, Section 2, Column 13. 2,244,738
4.4  Part4, Column 1. 410,441 3,548,180
Total gain (I0ss) on disposals, Part 4, COIUMN 19............coiiiieieiieicise sttt bbb bbb s bbb bbbt s bt 21,052,472
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt sttt ss s ssessenes 250,676,811
Deduct amOrtiZation Of PrEMIUM. ...........ciieuiiieiiie ettt ettt et s st b e b s b eSS s e st bbbttt 2,545,375
Total foreign exchange change in book/adjusted carrying value:
TR = T T o) [V e . TR TU TR
8.2 Part 2, SEction 1, COlUMN 19.. ...
8.3 Part 2, SECHON 2, COIUMN 16........oveeeeceeieieeeecee ettt ettt a ettt sss s ss st e st s s st s sssnsraen
8.4 Partd, COMUMN 15......ouiiiiiiieieiee e 0
Deduct current year's other than temporary impairment recognized:
9.1 Part 1, COIUMN M4
9.2 Part2, SECHON 1, COIUMN 17.......cvvieceeceeee ettt ettt ae bt et a ettt ssnse bt s s e snaee
9.3 Part 2, SEction 2, COIUMN 4. bbb
9.4 Partd, COIUMN 13 ...ttt e bbb a et b e bttt e s bbb s e st et et s s sea et et s s s nae st esnsnee 0
Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-748-9)........ceuiiriiiiiiiricirie b 388,499,416
Deduct total NONAAMITIEA @MOUNES.........viiriireireireieiee s8Rttt
Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiiiiiireiieierce sttt 388,499,416
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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.......ccoevvecners | covernervcineinnenn. 7,995,843 [ .o 8,657,028 | ...ovvvrircrrienes 8,024,417 | oo 7,981,128
Governments (Including all obligations 2. €aANAAA. ... [ [ [ [ s
guaranteed by governments) 3. Other Countries. ......ovurrenee o [ [ |
4. Totals.....ooociviiiiniiiiniins | s 7,995,843 [ ..o 8,657,028 | ....ccoovviviriininns 8,024,417 | .o, 7,981,128
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooniiiniiiniiiinns | ceniiininnines 12,868,803 [ ..o 14,041,681 | ..o, 13,612,802 | ..o, 12,345,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccooooeieeeiiiciiiees | e 57,532,669 [ ...ccoovvnen 61,679,700 [ ..cvovvrrn 59,983,148 [ ....coocvevn 53,750,000
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....ooniinininiininns | o, 118,436,149 | ..o 125,589,485 | ....ooovcvnne 121,762,251 | oo 110,411,171
Industrial and Miscellaneous and Hybrid 8. United States........ccoeveeees | coveerereine. 115,099,104 | ................. 118,171,397 | oo 115,572,822 | ..o 115,291,250
Securities (Unaffiliated) 9. Canada..........ccouervenervenens | eererniine 3,607,040 | ..ooovorivvriiins 3,735,329 | v 3,609,980 | ..ocvrvvecrrirines 3,605,000
10._Other Countries......c.ccooveneee [ coniiiinninnens 11,391,690 [ oo 11,088,483 | ..o 11,652,047 | oo, 11,472,943
11, Totals....ooovniiiisiniisins | e 130,097,834 | ..o 132,995,209 | ..o 130,834,849 | ..o 130,369,193
Parent, Subsidiaries and Affiliates 12, TotalS ..o Lo Lo L e | e
13. Total Bonds.....cocoseissunsenns | v, 326,931,298 | ..o 342,963,103 | ..o 334,217,466 | ...oooovvvnes 314,856,492
PREFERRED STOCKS 14. United States........cocoovererns [ ceverrvireinnens 10,047,410 [ coovvrrene. 10,183,586 | ...ovvvvvrrrennes 10,135,748
Industrial and Miscellaneous (Unaffiliated) 15, Canada........ccovveeveerrernennens | covrreinneeieins 300,000 | covereriririnins 305,520 | covrrririines 300,000
16, Other COUNHES. .....ovvviries [ o [ e | e ssessesees
17, Totals...coccenicnisinisins | i, 10,347,410 [ .o, 10,489,106 | ...ccoocvnirnnee 10,435,748
Parent, Subsidiaries and Affiliates 18. TotalS.......veveeeeeeveverreereeens Lo L L
19. Total Preferred Stocks..... | ...cccovcvnnnes 10,347,410 [ .o, 10,489,106 | ...coooovvnirnnees 10,435,748
COMMON STOCKS 20. United States.......ccovvvrvenees | woveererrneirnnens 13,917,141 | oo 13917141 | oo 14,885,209
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA........ceiecrieririniens | s [ e | e
22, Other COUNTES.....oviverreris | crrernrnrsnsnsnsrsnensriennes | eosrsnsnsenssessssssnsssssssesssses | consessssssssessssssssssssssssssssens
23. Totals..... ..13,917,141 ....14,885,209
Parent, Subsidiaries and Affiliates 24. Totals..... ...37,303,566 ....26,582,503
25. Total Common Stocks......| ...coooener.....51,220,707 | o 51,220,707 | coocvvvriinnns 41,467,712
26. Total Stocks......covuwsrerssrnns | coviniiennnn01,568,117 | i, 61,709,813 | oo 51,903,459
27. Total Bonds and Stocks...]| ................. 388,499,415 | ...oovivriinnes 404,672,916 | ..ocoovvvrernnes 386,120,925
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SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
1. U.S. Governments
1.1 ClASS e | i 114,992,278 | ..o 4,001,247 | oo 2,388,624 | ..o 5,810 | oo | v 121,387,959 | oo 276 | v 10,477,330 [ .o 2.7 [, 121,387,959 | oo
1.2 ClASS 2.t ssssssssssssnnsas | srensnssessssssessnssessnsss | sresiessessnssesssssessenns | sessessessesssssessessensens | oesseseessessesssssssensns | sesesseesessessessessessenss | aeresenesssnnsseesenes (U 0.0 [ [ e 0.0 [ [ e
1.3 ClASS 3u.oircree s | s | e | s | e | e | e (U (S 0.0 [ [ e 0.0 [ [ e
14 ClASS 4. nssisnns | sreetenssssessesesssinnns | ernsiensiene e | serseesesse s senssnens | renssesessnesens e | cenessesess e | et (U (R 0.0 [ [ e 0.0 [ [ e

24
25
26
27

Class 4
Class 5
Class 6

TOMAIS ...

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

4.1
42
43
44
45
4.6
47

Class 2
Class 3
Class 4
Class 5
Class 6

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

............... 3,470,881

............. 15,083,703

............. 65,107,105

5.1
5.2
5.3
54
5.5
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
Class 1
Class 2
Class 3
Class 4

Class 5......cooeeeeiieeee s

............... 7,841,621

............. 56,432,436

..... 3,197,328 |..

............. 44,968,455

............... 5,920,341

74,59 |.

115,164,225

23,271,924 ...

............ 143,951,308
...2,213,094
...670,006
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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?) Years Ovesr 20 T(?tal Columr: 6asa Total fror?w Column % fron? Col. 7 Tz)(t)al Tz):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)
8.1 Class T | seresenennes 2,697,269 | ...coconvee. 19,516,091 | ..coveveve. 36,177,030 | .coovverernnes 4,389,300 | ..cocvvererrnee 2,731,581 | oo 65,511,271 | coovvererrerreiens 149 [ 103,565,190 | ..oovvvcvrererrrineen 26.6 | .o 64,005,904
8.2 Class 2......cuueviiereriiieriseieriesees st eseniens | s 28,356 | .ovvvenen 17,413,681 | oo 35,711,802 | oo 8,644,232 [ ..o | e 61,798,071 | .ovveererrcreris 14.0 | v 38,050,498 | ...coovvreriricriines 9.8 | o 56,187,339
99,741 .609,206 |.. 708,947 |... . ...953,066 667,447
...................... 4118 | ..................235,459 564,421 cerererenennnenn035,712 423,429
349,587 | oo [ e [ | e | e 349,587 I [ 609,028 349,587 | oo
............................................................................................................... 1,148,017 | oo 17,519 | 1,165,536 [ 03 | 1,926,496 v 39,521 | e 1,126,016
3,179,071 [ oo 37,774,437 | v 71,940,328 | ..ooooernne 14,181,549 [ oo 3,022,448 |............ 130,097,833 | ..o 29.5 | 145,739,990 121,673,226 | ..o 8,424,607
. Hybrid Securities
T4 ClASS T snisnienies | ersessensenseneneneneennis [ reresenenenenenennsinnes | srerenenenenenenenesnes [ e | e | s 0

8.1

Parent, Subsidiaries and Affiliates

Class 1
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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

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 Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 ClasS T.uvereerererneeniseessenenssesesssenessensssssensssssenssnenes | (@) 131,134,007 |............125,944,298 |............ 102,338,219 | ....ce..... 10,315,451 | 2,732,953 | ... 372,464,927 | ooooieiivinirnn 846 | XXX | e XX i [ e 370,959,560 1,505,367
....28,356 ...35,711,802 ....59,459,263 5,610,732
99,741 [ cirrierei809,208 [ oo 667,447 | ..o 41,500
...... 4,118 423,429 140,992
.............. 349,587 ceverrrrnrennnenn 349,587 | 0
......................... 0 e 1,148,017 39,021 | e 1,126,016
. 131,615,809 ..20,182,296 ..431,898,806 | ... 8,424,607
9.8 Line 9.7a58 % 0f COl. B..cvviieiieiiniiiiissi i ssinsisseeserssssssnssnenes | sessersssessessnesenes 29.9 |33 [ 31 B | 07 1000 [ XXX | XK | XX | 981 [ o 1.9
10. Total Bonds Prior Year
ClaSS 1...cviiieiieiieineeessesssessssesssisesssisessssessssssenies | eoneenneennen 39, 194,929 | i, 125,018,758 |............163,701,847 | .............18,036,444 | ..............3,182,443 | .cooooecee. XXX errrviner | e XX i [ e 343,734,421 | o884 | 340,612,484 | .....cconven. 3,121,936
15,796,636 | ... 24,370,004 | .o 56,143 [ 2,259 | XXX | e XK | s 40,263,592 080,263,592 | ..o
et 627,527 ...1,623,072 . ..911,566 | ... ...711,506
.................. 446,862 ceevrnrnennenn 110,123 v 19,102 | e 135,021

.................. 355,309 (©)..............609,027 vevereerennernnen009,028 [ v
...47,327 ....1,802,899 [(© 1,926,496 ....185,864

10.7 TOHAIS.....cviviiiereie e | eereinienns 33,945,002 |............ 142,245,092 |............ 188,576,796 | ............. 20,420,687 (b).......388,866,731 | ......cceevev..ea100.0 oo 383,757,636

10.8 Line 10.7858 % 0F COL 8....vuovviviiieieeecieeiccssssenes | e 87 [ i, 36.6 | i, 485 | oo, 5.3 [ iiiiiienen09 [ XXX | XX [ 100.0 | evveereree e XX | e 98.7
1. Total Publicly Traded Bonds

11.1 Class 1 ...131,025,949 | .. 102,239,125 | ............. 10,314,153 | ...............1,789,530 | ............ 370,959,561

11.2 Class 2 ....28,356 ...30,426,031 ....8,718,827 ....59,459,263

11.3 Class 3.ttt senenens | eeereserenieiinaan 99,741 | coereeeeeeeatBBT,708 [ e [ 667,447

114 ClasS ...t ssssssssssssssesens | cvesesissesiesssesssiessnienens | eevereerereerenes 190,081 [ v | e | ceveieieeeeenn 203,348 | 423,429

11.5 Class 5

11,6 Class B......coveevieiieiieieieee e esssssssens | erererisiesisenesseneseseeens | eveneessnisssnsessnsessnsessnses | erverenierisserssserssienesienes | cooneereneersneerse QD21 | iveiiiieiiieisieissieissieiens | eevervsesiseenennd @021 [ i 0.0 | e 785,864

117 TOtaIS .. ssesenesenes | e 131,503,633 ] ............ 146,594,640 | ............132,665,156 | .............19,072,501 | .............. 2,062,878 |............431,898,807 | ....ccoeovvireeeennn 98,1 [ 383,757,636

11.8 Line 11.7858 % Of COl. B......oeveeeeeerereeeeceeeeeeeeeeeeeeeeeeens | eerenereeissneneenn 304 | o339 [ 307 | B | 0.5

11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9..........c.coevevveveee | coerererveveceiaaen29.9 | o333 [ 30 | e B3 | 0.5
12. Total Privately Placed Bonds

12,1 Class Tt en s sensienssens | cevieiesieienaens 108,058 | ..coovvererne 353,495

1,505,367
5,610,732

TOHAIS. ..ottt | ceeerereneninees 112,176 [ o 805,333

12.8 Line 12.785@ % OF COl. B..ovvvvvrerecieieeeeeeeeseseneinsinninenns | ceveereensensessssnneenns 13 [ 9.6

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9............cccoeevevveee | overevvrerererren. (O 0.2

(@) Includes $.....8,347,827 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....952,399 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 $.....349,587 current year, $.....355,309 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§.....113,392,117; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAICSS........ 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

1 Year
or Less

Distribution by Type

2
Over 1 Year

Through 5 Years

Over

3
5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7

Column6 as a
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

U.S. Governments
ISSUET OblIGAtIoNS.........vevieiieiriics e
Residential Mortgage-Backed Securities...........cccocevierieneieineiennen.
Commercial Mortgage-Backed Securities...........coocoevrirnirnieininnn.
Other Loan-Backed and Structured Securities..

............ 445,362
............ 429,291
......... 3,126,595

............... 5,543,157
............... 4,934,173

All Other Governments
ISSUET ODIIGAtIONS........cvveerireireieie s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............cocourrirnieinicinnnnn.
Other Loan-Backed and Structured Securities...........cccocvreevniinenes

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations............cccceverirerirninenn
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............cccocoeeerrrricnnas

2,131,958

4.1

43
44
45

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

ISSUEr OblIGAtioNS.........coucvevecviecieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........

Other Loan-Backed and Structured Securities......
TO IS ...ttt aeeeee

3,470,881

0

70,881

,978,086

15,083,702

532,669

65107405

32,669

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

ISSUEr OblIGAtioNS.........c..cvevecviiciicieiceee e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities

4,419,863

....... 52,845,355
...... 5,081,644

1702766 | ..

44,414,582
....553,873

............ 107,638,054
...... 8,989,709
..1,808,387

............ 105,972,223
..33,373,458
....7,563,138

............ 107,638,054

...8,989,709 |..
...1,808,387 |..

44,968,455

Industrial and Miscellaneous (unaffiliated)
ISSUET OblIGAtIoNS.........vviieiiecirieiei e
Residential Mortgage-Backed Securities...........cccocoevierieriieirenennee.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

68,501,854
162,761
.3,216,850

............. 1,780,476
............. 1,241,972

............ 135,083,766
............... 3,741,839

............ 115,337,120
............... 2,245,872
...3,701,453

Hybrid Securities
ISSUET ODIIGAtIONS.........oveirireireieieeere e eees
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOHAIS. ...t

Parent, Subsidiaries and Affiliates
ISSUET OblIGAtIoNS.........vviieiercirices e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS e
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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 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 IsSUEr OblIgations..........c.cveuriveiriieiriieisiesie e snsens | erneeeens 126,368,520 |............ 135,846,952 |............ 132,832,107 |............ 18,835,246 | ............. 1,780,476 |............ 415,663,301 | coovvvrveenieennn 944 |k XXX | e e XK | e 408,926,654
9.2 Residential Mortgage-Backed Securities............coccoveeveereeveeneins [ vvvenieins 4,050,198 | ..ccevvnnnn 5,985,866 | ....cccovvnvee. 832,187 | .o 198,062 | ..ccoovvne. 1,243,344 | ............. 12,309,657 | .ovvveeveeriieieeeenn 2.8 [ e XX [ XXX i | s 12,292,138
9.3 Commercial Mortgage-Backed Securities...........ccouerirnienienevens [ oveirieiin, 776,372 | oo 5,311,075 | oo 4,378,359 | oo 1,298 | o (V)N 10,467,104 | o2 [ b XXX e b XXX | i 10,291,234
9.4 Other Loan-Backed and Structured Securities............ccococvvevevvvvvvececi | ovevererernnne. 420,718 | ... 256,081 | ..o 58,863 | ............. 1,147,691 | oo 0. 1,883,353 | .oovveveveeeen 04 [ b XXX L b XXX | 388,782
9.5 TOtAIS....uvueercererisriesiese et | esrenienens 131,615,808 440,323,415 431,898,808
9.6 Line 9.5a5 2% 0f COL B.....ovovirrierreriinninsenrsrsnsnsnsisnnsensensessensennes | eensensensessssnnnen 20 [ riinioniinnisrinninenn 339 | covcvennennenninnenend 14 | o8 |07 | 100.0 | oo XXX | e XXX [ XK i | v 98.1
10. Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS........veoveiecreirrieieieieereiseeseseeseesessesessesssssessenseseens | seeveeneenees 18,208,214 |............ 116,603,340 |............ 179,200,012 |............ 16,348,109 | ...c..e.e... 1,980,062 |....covnnvee ) 9.9 N S ), 9,9 I S 332,339,737 | oo 855 | v 330,549,788 | ............. 1,789,950
10.2 Residential Mortgage-Backed Securities...........cccoueeeeveereeiecens | cvieirenns 13,440,033 | ............. 19,668,385 | ....coevevneee 5,539,180 | ...cccooe..e. 1,702,778 | .o 1,699,093 |.....cco... ) 0.9 SO SR ) .9 SO I 42,049,469 | .ooooviee 10.8 | oo 41,794,080 | .....coeeo... 255,389
10.3 Commercial Mortgage-Backed Securities...........cccoovuereveieieseones | cvverieiieinns 2,217,709 | ooovverrne 5,236,570 | ...ccounee. 3,485,848 | ..o 470,576 | .ooovreverrerrerreissienenes | e, ) 9.9 N ISR ) 9.9 G IR 11,410,703 | oo 29 [ v 9,930,140 | ............. 1,480,563
10.4 Other Loan-Backed and Structured Securities............coerererieieies | covisiieiieiiennn, 79,045 | oo 736,795 [ oo, 351,757 | oo 1,899,224 | ..o | e, .S SR R DS S [ 3,066,821 [ ..oovoiiiie, 08 [ i 1,483,628 | ............. 1,583,194
105 TOAIS...vucvuririiiiieiee et esens | sveenesneenes 33,945,001 |............ 142,245,090 |............ 188,576,797 |............ 20,420,687 | ............ 3,679,155 |...ccoeev. ) 9.9 N ISR ) 9.9 RN S 388,866,730 | ..coovovrrevrnes 100.0 |.ovvvenee 383,757,636 | ...coove.. 5,109,096
10.6 Line 10.5858 % 0F COL. 8....vuovueeeiiiiiiisssssieieieessississsssessissessesnes | cesseisssssssssssensessens 87 [ i, 36.6 | oo, 485 | oo 53 [ i) 0.9 [ DS, S .0, O [ 100.0 | .oovvrnnen ). S T [ 98.7 | v 1.3
1. Total Publicly Traded Bonds
111 1SSUET OBlIGAtIONS. ... veveveeireireirireeeeieeseseesse s ssessesseens | cesreesnnens 126,364,402 |............ 135,395,114 |............ 127,494,840 |............ 18,835,246 | ..covvvnvnn. 837,053 |............ 408,926,655 | ..ovoorvrrieieinens 92.9 | 330,549,788 | ..ooovvevireirnns 85.0 [.covrrnnns 408,926,655 |....cccene. XXX
11.2 Residential Mortgage-Backed SECUNtES..........ccovrververrerrnenenrnrnns | cevirireinns 4,050,198 | ...covvrrenee 5,985,866 | ...ccvverenen. 832,187 | v 198,061 | ..ocoevnee. 1,225,825 | ... 12,292,137 | oo 2.8 | s 41,794,080 | ..ovovevrrrrnne (L 12,292,137 | oo, XXX
11.3 Commercial Mortgage-Backed Securities.............covevereveerereereeens | covereeierinnne 739,445 | oo 5,213,661 | ............... 4,338,129 | cooveevererereereeeeens | e | e, 10,291,235 | oo 2.3 | v 9,930,140 | coovoeveereere 26 | oo 10,291,235 | .............. XXX.........
11.4 Other Loan-Backed and Structured Securities.............ccoevveeceevecvene | covveveveverenan 349,587 | ..oovveveeeeeeeeeci | e | e, 39195 | .o | e, 388,782 | oo 01 ] v, 1,483,628 | .......oovvvvnn 04 ] v, 388,782 | .............. XXX.........
115 TOMAIS ... et | e 131,503,632 |............ 146,594,641 |............ 132,665,156 |............ 19,072,502 | ............. 2,062,878 |............ 431,898,809 | ..covvevvireiriinnn. 98.1 [ 383,757,636 | .covevreine 98.7 | 431,898,809 |.............. XXX
11.6 Line 11.5a5@ % Of COL. B.....cooviiiieiieceeeeeee s | e 304 | oo 339 [ o 30.7 | oo, A4 ] e, 0.5 | oo 100.0 | .ooverrnne ) 9.9 N ISR ) .9 G ISR ) 9.9 G [T 100.0 |.oovverrnnes XXX.........
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9.........ccoccverrsrisriariains | voorsrsrerieisenenns 299 | o 333 | i, 301 | e, 43 | i (ORI 98.1 | .o DS, S ) .0 TN D .0 S [ 981 | .o, XXX....oooo.
12. Total Privately Placed Bonds
12.1 1SSUET OblIGAtIONS. .....vvveeerrerrireieieireisresereeresseesesseeseeeeeeessesssssssnens | soeeseesessssnssnnenns A8 | oo 451,838 | .ovvvvenes 5,337,267 [ .ooeveeeeerererenne | v 943,422 | oo 6,736,645 | ..ooovovereeienne 15 ] s 1,789,950 | wvvvvvreeiriinn, 05 [ ) 0.9 GRS [ 6,736,645
12.2 Residential Mortgage-Backed SECUMHES............cccovevievriereieieiieens | erveeiieieiieeceieeiiees [ e | oo | e | oveesissniennns 17,519 [ e 17,519 | o 0.0 [ v 255,389 | oo 0.1 [ )9, % RN [ 17,519
12.3 Commercial Mortgage-Backed SECUtIES...........ocevveveeveererereeieereen | oo, 36,928 | oo, 97,414 | e, 40,230 | cooveevcieian 1,298 | .ooevereeeeeeeesenes | e 175,870 | wvveeeeeeeeene 0.0 | covereerennne 1,480,563 | ..ovovveerereieinn. (0 D 0.9 G IR 175,870
12.4 Other Loan-Backed and Structured Securities............cocevveeveevvevecee | covvevrrrerrnnens 71,131 | o 256,081 [ ...coovrer.. 58,863 | ............. 1,108,497 | oo | e, 1,494 572 | oo 03] v 1,583,194 | oo 04 ... 0.0, ST T 1,494 572
12.5 TOtAIS ..ot nesens | e M2177 | e 805,333 | ..cvveine 5,436,360 | ............. 1,109,795 | oo 960,941 | .ovvvveiee 8,424,606 | ...ocvovveverereine 19 [ 5,109,096 | ..covovvrrrirriainas 1.3 [ )., SO S 8,424,606
12.6 Line 125252 % Of COl. B.....oovieeiieieececeeeee e | e 13 [ 9.6 | v B4.5 | oo 132 [ e Md | i 100.0 | .ooverrnen ) 9.9 N ISR ) .9 T ISR ) 9.9 G D XXX oo | e 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........ccccverisrnrisriaies | covviniisissisniesenian 0.0 [ i, 0.2 [ oo 1.2 | o 03 [ i) 0.2 [ oo 1.9 | DS, S ) .0 TN [ XXX | e, D0, TN [ 1.9
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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 PHOT YEI........c.vveiriririreieiresriseeseeeesesseeeesesssssssssssssessessees | sressessessessessessssssessssssssssnnes 12,383,894 | ..o 12,383,894 | oo | et | e
2. Cost of short-term inVeStMENtS @CQUITEH............coeuiueiiieiieiiece ettt sttt | ersebsssebsssessssessnsebensebnnsesnes 398,222,414 | ..o RS2 O (O (O
3. ACCTUAI OF GISCOUNL. ...t bbbt | eesebseb bbb bbbt 0 [ o | s | et | bbb
4. Unrealized valuation INCTEASE (AECTEASE).........cuiueuirriiiririreireieirtie st ses bbb bbb bbb bbbt eb bbb nntens || ebetsebetseb et bbbt bbb bbbttt 0 ettt | ettt nne | eteeset ettt | Hethebeth ettt bbbttt
5. Total gain (I0SS) ON AISPOSAIS........c.eeviveiririiiieiiie ittt ettt bbbt s ettt en s b snsebessebsnses || sbssebissessssebens e b st b s s b es s b s s b s s b s s b s 0 | ettt sesens | eeeres et senns | neressesse ettt s et s s nae s nsens | ebsesesaetes e s s et bbb s nan
6. Deduct consideration reCeived 0N dISPOSAIS...........c.eurueirerririieiiieieieieieie ettt s s ssssesses | srrebsssessss s s bbb snes 297,214,191 [ coveeeeeeeeee e e S L T OO (R
7. Deduct amortization Of PIEMIUML ..........c.ciuriiiriiecie ettt bbbt b bbb ntess || 2btbebeesebeeb et ee st es bbb en bbbttt 0 | ettt eneies | et en et ettt ettt ssebenne | etetsetetietens et et st s et n st s st s bt nse b s st ensens | £enhetenaetenh et s st n bbbt h bbbt aenan
8. Total foreign exchange change in book/adjusted Carmying VAIUE...........c.ceurieiririniiciricinicnieiieiseesee e | et 0 ettt | ettt nne | ebets ettt sttt | Hetheeth ettt
9. Deduct current year's other than temporary impairment rECOGNIZEA...........ceueuririeireririreeeeieseeeeeessseseesesessens | errsrsesssesssssreesssssssneresessssssnssresssssssses 0 oo seesesrsnssssrenenes | ererererssise e erersnsserererersnssereresersnsnsnreress | nrseesesesessninesesessrannnesesessssnnresesesersnsnes | esssssesesesesssinsesnseserassesesesersnnereseressnas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccrevimrmirrnnrieieenens | et 113,392,117 | o 113,392,117 [ oo 0 | ot 0 | ot 0
11. Deduct total NONadmiItted @MOUNES..........ccvviiiiciir s | foetser s er et 0 [ i | s ensensens | erseeeree e ettt en e nenenener et | fhenhene st en e er e
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.oiviuiiiiiiiicicsc e cisscissscrsnersnes | everssscrsnscissscesscessscesnscanes 113,392,117 | v 113,392,117 [ o 0 ] oo 0 ] e 0




Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, 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 Other - Unaffiliated
Cay
man
George Town, Grand | Islan
Aquiline Financial Services Fund Il, L.P............... M...... Cayman ds | Aquiline Capital Partners Il GP (Offshore) Ltd.... | ............ 11/07/2012 | .......... cnennn 3,925,118 ...3,063,726 ...3,063,726 o (461,392) [ oo | e | e o] e 6,474,882 | ... 14
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ...........ovuiiieiniiiiiiicieniss s 3,525,118 | ...........3,063,726 | ...........3,063,726 | ...........(461,392) | ... . 0 (L] 0].....6474,882 [..XXX...
3999999, SUDOLAL = UNAFAIHIIEA. ...ttt R4 e 4Rkt | enirnens 3,525,118 | .ovvvv 3,063,726 | ........... 3,063,726 | .......... (461,392) | ..o 0 0 0 ] {1 I [ I 6,474,882 | ... XXX.....
4199999, TOMAIS.......reveevreeeeeeseetseeese st es e ee bbb e s8R E R E LR R e e HEREeR R eeE LR AR R LSRR LRttt | seesnniaa 3,525,118 | .cvvvrne 3,063,726 | ........... 3,063,726 | ........... (461,392) | .oovevererririnn 0 0 (U8 [P (V1 (1 [ 6,474,882 |...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 1
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Cayman
Aquiline Financial Services Fund I, L.P........cccoeuuvnee . | George Town, Grand Cayman.... .. | Islands Aquiline Capital Partners Il GP (Offshore) Ltd.. 11/07/2012 | .... 3,026,912
Cayman
Aquiline Financial Services Fund Il, LP......cc.ccccovvvne.. . | George Town, Grand Cayman...........cconrenee Islands Aquiline Capital Partners Il GP (Offshore) Ltd.........coouverisriieiorsrnsissississianens 1212012012 | oo 498,206
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............coooiioiiiiiieicsc s et 3,026,912 498,206
3999999. Subtotal - Unaffiliated............... 3,026,912 498,206
4199999, TOAIS........vvveeerueseeieereeeeeees e 3,026,912 498,206
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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 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.JAC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Annual Statement for the year 2012 of the Century Surety Com pany

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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
912810 ED 6|US TREASURY N/B........ccovvvunene SD.. [ [ e [ s 1| e 75,961 | i 145555 ....oovvernene 109,166 75,000 75,436 02/14/1991 | 08/15/2019
912828 BA 7|US TREASURY N/B.... SD.. [ [ v [ e 1| i 105,531 | i 101.289 | oo 101,289 | covveerrers 100,000 | cooovererrrrnns 100,418 03/04/2008 | 05/15/2013
912828 GS 3|US TREASURY N/B.... SD.. | [ [ e 1| 217,250 | e 116.789 | ..... 256,936 | ..... 220,000 | ..... 218,642 05/14/2007 | 05/15/2017
912828 HV 5|US TREASURY N/B SD.. [ [ e | e 1| 507,969 | ... 100.586 | ....ocvvurvrennn 502,930 | ..... 500,000 | ..... 500,551 08/03/2009 | 03/31/2013
912828 HZ 6|US TREASURY N/B.... SD.. [ [ [ s 1| i 799,816 | oo 116.211] ..... 929,688 | ..... 800,000 | ...coorevernvene 799,909 07/08/2008 | 05/15/2018
912828 JH 4|US TREASURY N/B.... SD.. [ [ s [ s 1| 240,207 | ... 117.500{ ..... 270,250 | ..... 230,000 | ..... 236,216 09/16/2008 | 08/15/2018
912828 NP 1[US TREASURY N/B......covviiiririniiiriissiisssnsssssessssessssssssssssssssssensssssssnens |venins | oo | oonssnerenes | avene 1] 228,252 | ..o 103.656 | ..... 233,226 | ... 225,000 | ..... 226,720 08/12/2010 | 07/31/2015
0199999. U.S. Government - Issuer Obligation: XXX | i 2,403,485 | ..o 2,150,000 | .oovveceens 2,157,892 | oo | i (4,738) | 0 [0 [ XXX | XK [ XXX ] 31,900 e 62,570 XXX [ oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36202C 5D 1{G22644........coieeeierierieeeeene e | e | e | eerienes 2| T i 17,735 | 114,533 .... 20,049 17,505 17,676 09/25/1998 | 09/20/2028
362020 KY 4| GN BT15TT.. oottt essssssssssssssissssnns | ennnen | oo | oeeesnenen 2| 1| e 37,879 | 109.863 ] .... 39,746 36,178 36,971 06/02/2003 | 04/15/2018
36211W  KC TGN 525097.....oerierieeriiieieriesersiessssssessesssssssssesssssssnsessssssssesesses | sesene | oo | cereneenen 2| T e 24,391 | L 104.149] ... 23,839 22,889 24,275 10/17/2001 | 02/15/2030
38374B 5M  1{GNR 2003-79 PH.......cooiirerrinerrcrieineeneisesssessessssessessssssssssensnnes. | aveieee | oo [ wvenevnnes 2| 1| 49,654 | Lo 101.351] .... 48,508 47,861 47,998 02/25/2004 | 12/20/2031
38374B LQ 4| GNR 200380 MA.........oviriirrirnrieinrinressisisissssssssssssessessssssssssnsens | avonnns | oo [ veveenns 2| 1T 83,139 | L 106.892] .... 91,958 86,029 83,873 10/02/2003 | 07/16/2033
38374K DC 4| GNR 2004-104 GA.......coovorererreririirininierieriesesssessssssssssssessseseneess | evveee | oo | woenevnns 2| 1| 803,823 | ..o 108.112 | oo 673,863 | ..ccovvrernene 623,301 | .o 607,090 03/26/2007 | 11/20/2034
38374K RA  3[GNR 2005-3 AE.......ocovverrremreemrrecrieeesesensesssessesssssesesssssssssssnsnns | eviinee | oo [ eveerieeni [ coeee? | cvieriirennn63,315 | oo 100.956 | .... 65,765 65,142 64,716 01/09/2007 | 01/20/2031
38374K UT 8| GNR 2005-13 PA. ..169,548 | ...... 101.193 A77,217 03/27/2007 | 11/20/2033
0299999. U.S. Government - Residential Mortgage-Backed SECUMIES. ..o 1,049,484 | ... XXX........ 1,141,005 | ............1,074,092 | .............1,056,558 | .......cceoeoeeeeen0 | e 9,062 | civiieeieen0 [0 | XXX [ XX | XXX ] 4,050 | 48,721 XXX...... | ..... XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38373M 5G 1| GNR 2009-7 C.....ovvvrrvrrircririrerereesenisnsrsesisesssessessssssssessssssnesssenes | onnees | oo | cveveenes 2| L [ 1,042,500 | ...... 114522 oo 1,145,227 | oo 1,000,000 | ..cooovvrvenee 1,031,524 02/01/2010 | 07/16/2043
38373M U 0| GNR 2009-5 B.......couivumrirrirrercrierinerienienissesssssssssssssenssenssssnsessns | eonnees | oo | cveveenes 2| LI I 956,89 | ...... 110128 oo 1,071,134 | ..... 972,625 | ..... 961,206 02/03/2009 | 08/16/2049
38373Y  6X 7 [GNR 200316 B......ccoorerurieriirierieririieniesinesiensssesssisessnssssensenes | cveveee | oo [ wovervenns 2| 1 ..285122 | ... 100489 ..... 285,804 | ..... 284,411 | ..... 284,411 12/18/2008 | 08/16/2025
38376G EZ  9[GNR2010-13 AB...covuerriririririssieiesisissisesssssssssssessssssssessessssssensens | cvensee | o [ oerserere A 1 1,511,484 | ...... 102.936 | ..vvvrrens 1,544,043 | .......cco.co. 1,500,000 | ...ocoorrnee 1,502,042 01/29/2010 | 02/16/2030
38376G VZ  0[GNR2010-122 C.....ovvrerviiernnierinissisrssssssssssssisnssssssssssssssssssssssssenss | vnnne | [ oerennenes 2]...... 1] s 1,003,945 | ...... 106.633 ..1,066,330 1,000,000 ....1,002,210 09/21/2010 | 11/16/2037
0399999. U.S. Government - Commercial Mortgage-Backed Securities...........c.ccooviiiniiiniins 4,799,947 | .. XXX........ .5,112,538 4,757,036 | oo d 781,393 [0 [t (B AT | 0 [0 [ XXX | XXX [ XXX [ i 15,747 189,884 XXX [ o XXX......
0599999. Total - U.S. GOVEMMENL.......coviviiriririririsiriseriseneseessenssnnenas 8,024,417 .. XXXoovvwe | o 8,657,028 | ..o 7,981,128 | v 7,995,843 | oo |47 | 0 0 [ XK | XK [ XXX ] . 51,706 e 301,175 XXX oo [ oo XXX......
U.S. States, Territories & Pc (Direct and Guar d) - Issuer Obligations
373383 5B 0| GEORGIA ST.....oieiieieiriieieriesissesesississsssiessssssssesssssssssesssssssssssens | vevine | 0 | veesevenenns AFE] e 1,950,725 | ...... 7847 | o 2,062,323 | .o 1,750,000 | ...ocooveenee 1,851,387 02/08/2008 | 04/01/2019
373383 5B 0|GEORGIAST............. IS] DI R AFE| e 836,025 | ...... 117847 | e 883,853 | ...covvrernns 750,000 | ..ocoorvernnne 793,452 02/08/2008 | 04/01/2019
604129 ED 4| MINNESOTA ST....ooiiririiriniieisniiesssiesessssissesssessssssessssssssenes | ceveee | AFE] 1,201,970 | ...... 107.346 | . ..1,180,806 1,100,000 11/29/2007 | 08/01/2014
644682 XT 8| NEW HAMPSHIRE ST......ccosvvvmirierieeeeiniinerieniesesseessssssessessesens. | cvenees | 1FE| .. 2,239,280 | ...... 121.013] . ..2,420,260 e 01/11/2008 | 03/01/2019
658256 PF 3| NORTH CAROLINA ST......oooiiiiiiiiiieiiriieississiissssisssisssissiseenins [ e | o [ e AFE | v 1,073,590 | ...... 101.572] oo 1,015,720 | ..ccooevvveeee 1,000,000 | ...ocoovvveeee 1,004,963 12/12/2007 | 05/01/2016
658256 WW 8| NORTH CAROLINA ST......coiviriiririieniiriseriesiesssesissssssssessinsses | crvens | 1FE]| . 1,656,630 | ...... 114.858 | . 1,722,870 1,500,000 ....1,569,388 01/04/2008 | 06/01/2018
882721 NR 0| TEXAS ST...couiiierierineireeiseiie st ssessssisssssssssessssssns | avseees JIFE| . 1,139,114 | ..... 116.842 | . ..1,226,841 1,050,000 | ..............1,095,077 01/10/2008 | 04/01/2023
928109 HW 0| VIRGINIA ST...coouiviiiiieineiieiinsiseesiesisssesssssssssesssesssssesssssssssenssns | senens | oo [ cvseerneenns AFE 1,248,061 | ...... 101.958 | ..ooovvvenees 141,930 | v 1,120,000 | .coovvrennes 1,126,996 08/20/2004 | 06/01/2013
93974A H7 2 [ WASHINGTON ST.....oviriirirrireimriessesiessesesseesesssssssessessssessensns | cvenens AGIFE| 807,792 | L 104.712] ..... 602,093 | ..... 575,000 | ..... 580,750 08/30/2007 | 01/01/2015
93974B 3M 2| WASHINGTON ST.. e | e AFE] 1,659,615 | 118.999 oo 1,784,985 | ..o 1,500,000 | ..ocoivnrene 1,587,526 01/10/2008 | 01/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccccovvirnianines XXX ....14,041,681 ...12,345,000 ..12,868,804
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ....14,041,681 ..12,345,000 ..12,868,804
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligation
005482 2P 8|ADAMS&ARAPAHOECNTYS COJT e | s || .......... 1|..1FE| .............. 2,477,540 | ...... 123.799 | oo 2,475,980 | ..vvvernene 2,000,000 | ..ovvernvene 2,444,454 02/16/2012 | 12/01/2025
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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
005518 SB 2| ADAMS & WELD CNTYS CO SCH DIST......ccovvrvmrvmerierinrisnrineinens | v [ T AFE | e 2,643,632 | ...... 113.399 | oo 2,772,606 | ...cooonvee. 2,445,000 | ..oocvernven. 2,532,763 | ..ovvvverrernrinenns [ rernereenne(20,313) | i [ [ 5,000 | e 4.000 | JD....... 12/21/2006 | 12/01/2023
018105 Y8 3| ALLEN TXINDEP SCH DIST......ovvuiirmrenerierireesseineisessssessensseens | cveeees [ 1].1FE| ............1,108,420 | ...... 104.908] ..............1,049,080 | ......coo..c.. 1,000,000 | ..coovvrennee 1,014,371 [ e | e (12,329) | s v | eeeeee8.000 | e 3.680 | FA....... 03/09/2004 | 02/15/2017
034132 AY 6[ANDERSON TWP OH........cccvvenee SD.. |..|. AFE 1,093,080 | e 116.59 | ... 21,000,000 | ..coovrnenee 1,048,377 |... N e | .5.000]......... 3.790(JD....... 02/14/2008 | 12/01/2019
041826 VT 2| ARLINGTON TX INDEP SCH DIST.......cvvverirererrrireereessrssnersenienenns | crnens - AFE| 1,077,180 113.089 | ... .1,000,000 | .oovvvrnvene 1,027,593 |... (8, e | .5.000]......... 4.050 [FA....... 01/19/2006 | 02/15/2020
073900 SP  8|BEAUFORT CNTY SC SCH DIST.......ccoveiiiririiererinniseensieesnssssenes | ceneee . AAFE] 1,811,401 117144 | ... .1,585,000 1,697,011 w(24,817) [ v | v | ereenen5.250 | e, 3410 | MS...... 01/10/2008 | 03/01/2017
116421 ZA 9| BROWNSVILLE TX INDEP SCH DIST.......cvvumirireriereriniieinerieninenes [ reeens - AFE| v 1,411,994 | 111579 .............. 1,467,264 | .............1,315,000 | ...cccoereee 1,356,222 ...(12,184) e | .5.000]........ 3.920 | FA....... . . 01/18/2008 | 02/15/2023
132375 LD 6| CAMBRIDGE MN INDEP SCH DIST #9.......coomvvmeererireerneeinnesnenienens [ rveens - AFE| cnn..624,506 | ... 109.771] ... I I (6,366) e | .5.000{.........3.740 | AO...... . . 01/26/2005 | 04/01/2016
160069 PL 8|CHARLESTON CNTY SC . el VIFE ] 2,222,940 | 118.639] ... ..2,119,804 . (22,292) | . 01/10/2008 | 11/01/2020
167505 AD 8| CHICAGO IL BRD OF EDU.......ccovvemieerierierireneneesessssssensessssseses | reeens || LAFE T e 1,080,320 | ... 112117 ... .1,000,000 | c.oovvvrnvene 1,044,228 I I (7,990) 02/12/2008 | 12/01/2020
180847 G7 4| CLARK CNTY NV..oiiiiiiviirerencerenseienssseesssssssssssensensssessenes | 9D | o | wvvvvveinns [ WIFE | 1,613,126 | .. 109.210] ... .1,500,000 1,529,448 ...(12,760) 07/18/2005 | 03/01/2015
181059 FU 5|CLARK CNTY NV SCH DIST.. . || AFE T 2,738,600 | ... 114,909 ... . .2,500,000 | .oovernvene 2,623,251 |... ....(24,946) 01/04/2008 | 06/15/2019
249164 UM 7|DENVER CITY & CNTY CO...oevvuriirrerireireeineesssessssessssssseesssssnns | cvveees || AFE ] 1,075,830 | ... 117481 oo 1,174,810 | e 1,000,000 | .coovvrennee 1,044,474 IO (6,956) 02/07/2008 | 08/01/2025
249174 PE 7|DENVER CITY & CNTY CO SCH DIST.....c.cvverernrrrrirmnverssersensersnnnes [ eonvene | oo | vvverveneee | W TFE | 1,017,232 | L 104.297 | ... 1,022,111 980,000 | ..... 991,597 ..(12,226) | . 11/10/2010 | 12/01/2016
249174 PH 0|DENVER CITY & CNTY CO SCH DIST - . rerieriernnnnn20,760 | o 104.297 ] .... 20,859 | .. 20,000 | .. 20,237 (250) 11/10/2010| 12/01/2016
258885 WB 4| DOUGLAS CNTY CO SCH DIST #RE-1......covvrieerieiriennieiineniseiinns | ceree - AFE] 2,120,400 | ... 116.160 | ... .2,000,000 | ...cocvuvnee 2,064,363 ....(14,698) 12/09/2008 | 12/15/2016
366119 SV 8| GARLAND TX...oooirvrerierirrereeireinerienienesnensssisssssensesssesssessssssnenes. | avenene | oo [ evevovnee T | WAFE | 2,013,714 | ..o 115.338] ... .1,800,000 | .oovvvvnvene 1,905,620 ...(23,453) 01/23/2008 | 02/15/2019
414004 5E 7 |HARRIS CNTY TX...ooiiinrirerinrineisnninsniseniesisenssssissnseessesssessessinnees. | eonnens | oo [ vevrseenns | 2 AFE | i 1721775 | 123.236| ... . .1,500,000 1,640,546 ....(18,044) 02/11/2008 | 10/01/2019
414005 QQ 4|HARRIS CNTY TX....ovvovirrerrrnrrinsrinsrserieneseessnsinsnssesenesesssssenens. | wvenens | oo [evereveee | WAFE | 1,915,605 | ... 125,927 ... ,888,905 .1,500,000 ..1,913,555 11/14/2012| 10/01/2024
425200 Q5 4|HENDERSON NV. e AFE ] 2,280,817 | .. 107.571] ... 2,248,234 | .............2,090,000 | ...cccovrnnes 2,180,915 01/09/2008 | 04/01/2020
426362 KA 6|HENRY CNTY GA SCH DIST....coviiirriririerenineieresiseiesssessessisennns | ceneee | eeveeene | AFE | 651,327 | 124.972| ... ...(10,221) 08/02/2011 | 08/01/2020
513174 RC  8|LAMAR TX CONSOL INDEP SCH DIST......cccovrrermerirneerenssninnerinns | crevens | | AFE ] 1,389,587 | ... 126.881] ... . I I (9,473) 08/21/2012 | 02/15/2022
517840 3D 4 |LAS VEGAS VLY NVWTR DIST.....cooiirririiririniriinrirerssiceeriseienienias | ceveee | 1| LAFE | 3,004,909 | 121.556 | ... .2,410,000 2,999,143 11/26/2012 | 06/01/2022
549187 7B 2| LUBBOCK TX....evirreurriuirierirerissisnsiesssiesienesssessssssssssessesssssesssssnns | creens [ cernnnennn 1,099,620 | ... 114,607 ... . .1,000,000 | .oovvvenvee 1,049,694 | ... 01/17/2008 | 02/15/2020
549187 7C 0| LUBBOCK TX...oiiuuiirriueererieeisneisesissssnsssessssesssssssssssssssssssesassssnes | avsees [ JAFE| ee......546,600 | ... 114.224 | .o 571,120 | oo 500,000 | ..cooevernenne 523,288 | ... | e (5,131) 01/17/2008 | 02/15/2021
557412 VF 7| MADISON CNTY TN...ooiiiiniiriieineissiiesiississiseissssssssessssssssisns | cvseees e T AFE | 1,044,991 | L 103.094 | ... 953,620 | ..... 925,000 | ..... 946,750 ...(12,776) 03/11/2004 | 04/01/2016
564300 FZ 9| MANSFIELD OH CITY SCH DIST.....ccoovivmerirerireereerserieriesesneesssines | crenees || LAFE T e 1,069,020 | ... 109.621] .............1,096,210 | .ccovvverece 1,000,000 | ..ccoovvrvnnee 1,018,772 I I (7,238) 10/24/2006 | 12/01/2022
586145 ST 2| MEMPHIS TN....cooiriirieinnrineineiineiseissesssseseessensssessessessssnssssessnns | sonnens | oo [ evevonnee T | WAFE | 002,135,322 | ... 115.892] ... .1,960,000 2,048,440 ...(18,819) 01/04/2008 | 04/01/2019
644800 C7 7| NEW HANOVER CNTY NC.....cvviivirriiirienrienienissessrinssiessenesseesns | crieens e TLAFE | 1,122,310 | e 103.830 ... . .1,000,000 | ..ovvvenvene 1,012,298 |... ...(14,314) 03/03/2004 | 11/01/2015
660266 BG 1|N KANSAS CITY MO SCH DIST #74.......cocvmevneenneineineeiineeneineeins | s e T AFE ] 1,084,150 | .. 115.482] ............. 1,154,820 | .............. 1,000,000 | .cooorrennee 1,038,587 [ .ooveueererrerienins | e (8,357) 12/21/2006 | 03/01/2021
718814 XT 8 [PHOENIX AZ.......ooovivieeieiciiieisieiesesese e sssssssssessesenns | saeses el VIFE ] 2,191,223 | L 115.666 | ... 1,975,000 | oo 2,087,244 ....(22,576) 01/17/2008 | 07/01/2021
746673 WE 8| PUTNAM CNTY TN...oovimiriririeeeissineriessesssensssssessessssessensssseses | cvenees e T AFE ] 2,162,820 | ... 115.398] ..............2,307,960 | ..............2,000,000 | .............. 2,081,762 ...(17,349) 12/07/2007 | 04/01/2020
76222R GV 8| RHODE ISLAND ST & PROVIDENCE P.......cc.coovvnvrineinninneivnrrneirnne | cvvene [ oo | eevvrinnn | AFE | ciiiiin..554,240 | .. 123.107] ... 584,758 (7,938) 10/19/2011 | 10/01/2020
763665 UA 2| RICHLAND CNTY SC SCH DIST #1.......cevevvvirvrenrrrerrnerrerrneensennnns | wvvene | oo [everenne 1| WAFE | iiceen..1,080,050 | ... 109.313] ... ..1,093,130 | .. . ...(11,475) 12/12/2007 | 03/01/2017
798360 ET 6|SAN JUAN CNTY NM UNR CLG DIST.....ccosvvunerrerirmrineenseiseiserinnnnns | wevvens | oo [verenneeT| WAFE | 1,300,848 | ... 114.043] oo 1,368,516 | ..ccoovvrennee 1,200,000 | ..coovvrennee 1,242,851 .(9,373) 01/17/2006 | 08/15/2020
806347 KS 8 SCHAUMBURG IL........ccooemireireiereiriieieieiesieseieisssssessssesesssssssssenss | vnens | oo [eevveveniens | W TFE | i 351,740 | Lo 118.232] ..... 354,69 | .. 300,000 | ..... 347,699 ..(4,042) | . 02/08/2012 | 12/01/2021
820642 LD 6| SHAWNEE CNTY KS UNIF SCH DIST......ccuvmrvreererireererinersnenienens | erveens e T LAFE | 2,193,794 | L 116.496 | ......coone... 2,382,342 | c.oovren. 2,045,000 | ..oovrernvne 2,131,836 ...(13,337) 12/05/2007 | 09/01/2023
836030 LG 9| SOUDERTON PA AREA SCH DIST.......cuieimirerriererineeerinersernsienes | ceveee | AFE ] .. 544,200 | ... 109.716 | ... 548,580 | ..... 500,000 | ..... 512,114 (4,785) 05/05/2005 | 11/15/2017
840610 LQ 0|SOUTH WASHINGTON CNTY MN INDEP........cccooverimreneeririrnerirerinns e T[LAFE | 2,204,220 | ... 110.304 | ... 2,206,080 | ...cooovrvnnee 2,000,000 | ..oovvernvene 2,076,475 ....(27,847) 01/29/2008 | 02/01/2018
968648 PR 0| WILL & KENDALL CNTYS IL CMNTY ...ocoirierireirneineireriseeieisseenns | cvveee || AFE ] nn....545,285 | .. 100.000| ... 500,000 I I (5,931) 03/10/2004 | 01/01/2019
969887 TT 5 [WILLIAMSON CNTY TX...oiivirinriinrisnnnerersnssserensssessssnssssssnsssssenanenne | eoneene | oo | sveveeen ] | WTFE | i 1,648,020 | ... 109.740 ... ,646,100 ..1,548,334 (21,608) | . 01/23/2008 | 02/15/2018
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. . ..59,983,148 | ... XXX........ 61,679,700 our....57,532,669 | .. 0. .(543,565) | .ovovernrenirieenn0 [0 [ XK X [ XK XXX 661,161 2,474,601 XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........ccouiiieiiiiiiiiiisnissiiinnisiinees . 59,983,148 | .. XXX.ooooo | ovcrinens 61,679,700 | ............53,750,000 | ............ 57,532,669 | .....cccooviinnii 0] e, (543,565) | ...ovooovieniinnienn0 |0 L XXX | XXX | XXX 661,161 2,474,601 XXX [ oo XXX......
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057849 FZ 9|BALDWIN CNTY AL BRD OF EDU.....c.covunirriireireriesirnensenineinennns | evnree | oo | eevreees 1 AFE| e 2,163,140 | ...... 111.822] oo 2,236,440 | ..ovverncne 2,000,000 | ..ovrernenne 2,085,797 | cooovvvnrrnerrneenenns | eevneireenene(17,101) | s [ | e 5.000......... 3.950 | Jducvies | vrrerennn50,000 | o 100,000 | 02/12/2008 | 07/01/2019
058508 BK 7|BALLIN ST UNIV UNIV REVENUE.........ccocomiimeimrireririneineiensieninens [ vvvees | oo | erirenns 1|.1FE| .. 1,094,900 | ...... 113.168 | . ..1,131,680 21,000,000 | ovoorreeernna 1,052,279 | oo | evvvnriineene(9,315) [ [ [ 05,000 | e 3.840 | JJ....... 50,000 | 01/10/2008 | 07/01/2021
13066Y MY 2| CALIFORNIA ST DEPT OF WTR RESO........c.coovvumrereemerrnerinerirnnenens | ceevne | oo | cverveenne 1].1FE| .. 2,105,120 | ...... 119.715| . .2,000,000 . .5.000......... 4.340 [ MN...... ...100,000 | 03/27/2008 | 05/01/2021
130923 AP 0| CALIFORNIA ST STWD FING AUTH Te..ovviiuiiicineieecrneeseseiissniens | cenvee [ oo | cvineinns 1 L2FE | s 73,374 | ... 100.041] .... 80,000 | ovoovvererrreeren 4596 [ oo [ e 185 | i [ | s 56251 ......... 6.290 11/17/2004 | 05/01/2029
152708 AN 3| CENTRL BROWN CNTY WIWTR AUTH.......cooomrrmerirerinrennninsinerins | cenree [ oo | cvvvirenne 1].1FE| .. 2,743,075 | ...... 111.162 . .2,500,000 | overreernn2,598,085 | .vovieeicrinninens | erreeniieend(31,365) [ i [ [ 05,000 | e 3.570 01/14/2008 | 12/01/2017
15504R FE 4 |CENTRL PUGET SOUND WA REGL TRA. JUOTR VPO O PN 1].1FE| .. 2,501,760 | ...... 125.319| . .2,000,000 5.000......... 2.230 08/23/2012 | 11/01/2023
167736 ZF 7| CHICAGO ILWTR REVENUE.........cccoviimiiriineiiennneienssinessssissinsnes | cvviene | oo | evrenienes T LAFE| i 596,100 | ...... 120.399] .................601,995 | ..... 500,000 | ..... BITN3T [ [ e (8,969) [ e [ e [ e 5.000]......... 2.860 05/11/2012 | 11/01/2025
196632 PD 9| COLORADO SPRINGS CO UTILITIESR.......vvvuerverrererrererisnrnneries | ceevene [ e | crerneenne 1].1FE| .. 3,426,995 | ...... 123.903| . ..3,407,333 2,750,000 B B39A4T | e | evrreeennn(35,548) [ s | e | 005,000 [ e 2.340 05/15/2012 | 11/15/2024
198504 RY 0| COLUMBIA SC WTRWKS & SWR SYS.......ccvviirimiveinnieiersnnererins | vvevene | oo | evrvrveees 1].1FE| .. 1,066,030 | ...... 109.452 | . .1,094,520 | .. 1,000,000 | ..............1,016,568 .5.000........ 4.160 05/31/2005 | 02/01/2029
207758 DA 8| CONNECTICUT ST SPL TAX OBLIG R......cccvvvirierinrereriiriseninnnnes [ v | oo | vevienes TAFE| o 1,080,390 | ...... 113.914 ] oo 1,139,140 | .oovvvrrnnee 1,000,000 | ..coovvrvenee 1,030,725 [ ..o [ erverrrenerene(8,015) | oo [ | v 5.000......... 4.040 01/09/2006 | 07/01/2020
250119 CC 6|DES MOINES IAMET WSTWTR RECLA.........cooimrermmeieinnrinnerseniene [ v | oo | eeereens 1].1FE| .. 1,371,161 | ...... 110.332 . ..1,406,733 1,275,000 1,314,073 | e | e (10,468) [ e | e | e 5.000 [ e 4.030 12/21/2006 | 06/01/2023
25477G BG 9 |DIST OF COLUMBIA INCOME TAX SE......ccoormiimmrinririmiemniseissinnnis | evivene | oo [ crvniinns 1].1FE| .. 1,272,408 | ...... 123.625| . ..1,483,500 | .. 1,200,000 | ..............1,250,410 .5.000]......... 4.290 03/12/2009 | 12/01/2020
25477G DA 0|DIST OF COLUMBIA INCOME TAX SE.......ccomiurmrierrnerrmerrneeseennnnins | evvnee | oo [ evvvevnns T AFE| o 1,000,000 | ...... 121.960 | oo 1,219,600 | ..cooovvrennee 1,000,000 | ..coovvrrnnee 1,000,000 [ .oooveeueenererrnrennns [ rerereenerssssnenses | versnsesseessesnsssenins | e | s 5.093......... 5.090 12/09/2009 | 12/01/2024
25477G KV 6 |DIST OF COLUMBIA INCOME TAX SE......ccomrimriimeinrireniissinrienins | cviene WAFE 2,562,660 | ...... 124.300 ..2,486,000 .2,000,000 | ovoorreernn2,557,957 | oo | e (A 703) i [ [ 05,000 | e 1.900 11/19/2012 | 12/01/2025
313381 H2 4| FEDERAL HOME LOAN BANK........covviirierierrierieinseisssienienisnens | criees % I 1 2,996,400 | ........ 99.930 ..2,997,900 .3,000,000 revrnreneensssnnnens | o | coerneeen0.250 | s 0.300 12/04/2012| 01/16/2015
34160W KF 0|FLORIDA ST DEPT ENVRNMNTL PROT......cccomiiumienrireeineirseriennins [ ervnee | oo | ervreens 1|..1FE 2,160,200 | ...... 110.926 | . ..2,218,520 2,000,000 [ e | e | eenneen5.000 | i 3.980 12/21/2006 | 07/01/2020
378352 KP 2| GLENDALE AZ WTR & SWR REVENUE .IFE 1,081,270 | ...... 102.338| . ..1,023,380 .1,000,000 ) ..3.870 12/21/2004 | 07/01/2017
387874 WD 8| GRANT CNTY WA PUBLIC UTILITY D...ccovvrerrrrenerrnnniserverirneeneennee [ evvens | oo [verennee 1| WAFE | nne.3,768,240 | ... 121.397| . ..3,641,910 | .. 3,000,000 Y[ e | e | 8,000 | s 1.600 12/05/2012 | 01/01/2022
396586 TV 1| GREENVILLE SC WTRWKS REVENUE..........cccocvvmrinrvnnerneirnninnnrns | eovne | e [vnrrsenns | WAFE | i 123,781 | 109.561 | . 131,473 | v 120,000 V| cerrrerereeernnneens [ o | 5,000 | e 3.770 05/03/2012 | 02/01/2016
396586 UE 7| GREENVILLE SC WTRWKS REVENUE...........ccoovverrverricrecrenriinnies | voeeei | oo [verieainT | WAFE | 391,972 | 109.234 | . 415,089 | .. 380,000 | ... 389,213 ) .3.770 05/03/2012 | 02/01/2016
408441 AV 5|HAMMOND IN SCH BLDG CORP..........ccoeuvvermrrirevrniirernrincerenneirenns | conere | oo | veeveeen T W2FE | 2,296,969 | ... 107.861 2,308,225 | ........c..c.. 2,140,000 | ....ccoovvenee 2,189,955 ) | v [ e | 3,000 | e 3.790 01/04/2008 | 07/15/2019
455060 DJ 1|INDIANA ST FIN AUTH REVENUE...........ccoormvrvmrierinnessennisnsiensnns | convre | oo | eviveneed [ LAFE | i 1,357,896 | ... 114531 . .1,160,000 ) [ e | e | o000 | e 2.120 11/28/2012 | 02/01/2026
468473 CW 1| JACKSON MS WTR & SWR SYS REVEN........coccomvvenmermmrrnennerrseenens [ eovvenn | oo [verenne 1| WAFE | iii.819,473 | . 110457 . 750,000 ) ..3.880 07/13/2005 | 09/01/2017
469359 DS 9 |JACKSONVILLE FL CAPITAL IMPT R...coovvvirniiervninceerseissnnnnesnnnens | vvvene | oo | veverinneee | W TFE | 1,528,008 | ... 124.058 | . . . 11,200,000 | ..ccoernne ) | o [ | e 3,000 | e 2.150 11/29/2012 | 10/01/2023
485424 NE 1|KANSAS ST DEPT OF TRANSPRTN Hl....c.ovvvreevrrinerierinseneeiieines | v 1,167,580 | ...... 126470 oo 1,264,700 | ..ocoovvrvnnee 1,000,000 | ..ccoovvrvnnee 1,125,051 ) [ s | e | e 8.000 | i 3.150 11/19/2009 | 09/01/2020
485429 CW 2| KANSAS ST DEV FIN AUTH REVENUE..........ccccovvmirirneinneiseiiinnes | s . ..286,893 | ...... 122.076 286,879 | ..... 235,000 | ..... 283,767 )| ... . .5.000......... 1.890 06/28/2012 | 03/01/2022
49151E XD 0|KENTUCKY ST PROPERTY & BLDGS C.......ovverrveerirerrerirnienrninnnns | eovvnne | oo [ vevirerene | 1FE| s 2,252,860 | ...... 122,002 ..oovvvenee 2,440,040 | ...ocoooneen. 2,000,000 | ..ovrernvne 2,158,719 | cooeveerrrerrerieeins | e (20,383) [ ..oververrerrrinrinens | erveeriverierieeienes [ e 5.000......... 3.660 01/10/2008 | 10/01/2019
546398 TG 3|LOUISIANA ST PUBLIC FACS AUTH......cocmmiverimrerneernniseesnsineninens [ vnvee | oo | eevreens 1|..1FE 2,250,640 | ...... 114.798 | . ..2,295,960 .2,000,000 ....2,130,957 ) [ e | e | eennenn3.000 | i 3.440 01/23/2008 | 08/01/2019
546475 MY 7 |LOUISIANA ST GAS & FUELS TAX R....cvvviiiniireirnernerisnserenssinsennns [ verins [ [ cervneens 1].1FE| .. 2,406,240 | ...... 122.824 | . ..2,456,480 | .. .2,000,000 | ..............2,384,456 Ve . .5.000]......... 2.660 05/03/2012 | 05/01/2025
546475 NQ 3|LOUISIANA ST GAS & FUELS TAX R...cooouvvrrrirererinernerirenescennnes | evvveen | oo | veveeees T AFE| o 1,238,530 | ...... 123.962 | .coovvvenees 1,239,620 | ..ccoovvrrnnee 1,000,000 | ..coovvrvnnee 1,230,310 [ .oovereerereerrennns | v (8,220) [ ..vvvvvverreerrreriens | eerreeienieeinseeinens | e 5.000......... 2.250 08/14/2012 | 05/01/2024
546589 MS 8 |LOUISVILLE & JEFFERSON CNTY KY.....oocovivrerreirernrinneerinerssnnenes [ verne [ [ eerereens 1|.1FE 1,671,324 | ...... M7.277 | o 1,788,474 | ..o 1,525,000 | ..oovvvernee 1,603,601 ) | v [ e | 3,000 | e 3.830 11/29/2007 | 05/15/2018
555412 JG 1| MACOMB TWP MI BLDG AUTH.......ocvuerirrererierinernnenieniseeseninennns | evnreee | oo | ovevienes 1|..1FE ..219,640 | ...... 112.905 225810 | ..... 200,000 | ..... 218,760 )| ... . 4.000(........ 2.830 05/17/2012 | 04/01/2023
575579 GA 9| MASSACHUSETTS ST BAY TRANSPRTN......ccccevvuuerimrimeernenineennenns [ evnens | oo [ reeerneenns AFE| o 1,388,975 | ...... 112.392] oo 1,404,900 | .cooovvrvnnee 1,250,000 | ..cooovrennee 1,306,297 [ ..o | e (21,150) [ oovereerreererinrinens [ erveniierieeiseinenes [ e 5.500 | ......... 3.600 11/07/2008 | 07/01/2015
575832 NW 6 MASSACHUSETTS ST CLG BLDG AUTH......ccvvrirernneirenineinsennines [veries [ [ oeriveenes 1|..1FE ..514,630 | ...... 110.585 552,925 | ..... 500,000 | ..... 505,255 Y| e [ | 5,000 | e 4.520 01/31/2008 | 05/01/2023
575832 NX 4|MASSACHUSETTS ST CLG BLDG AUTH........ovvomrereernriserierineenens [ ervvee | oo | vevreens 1].1FE| .. 1,228,416 | ...... 110.585 | ....vvvvnee 1,327,020 | .ccoovvrrnnee 1,200,000 | ..ccoovrennee 1,210,233 )| ... .5.000......... 4610 01/31/2008 | 05/01/2024
586200 KW 6| MEMPHIS TN SANTN SWR SYS REVEN.......cccovvumermrineirnnriseinnienns v | oo | ervreens T AFE | s 559,805 | ...... 107.372| v 536,860 | ..... 500,000 | ..... 512,155 | oovveeeeeeeeeinenns [ e (8,599) [ .ovvvrrerererrieriiens | e | e 5.250 | ....c.... 3.800 09/29/2004 | 10/01/2017
592481 DN 2| MET SAINT LOUIS MO SWR DIST WS.......ovvvmerimreerirenerinernerinne [ evveee | oo | vevienes 1|..1FE 2,405,680 | ...... 120.954 | . ..2,419,080 2,000,000 ) [ e | | 8,000 | e 2.610 08/29/2012 | 05/01/2031
59259N R5 4 |MET TRANSPRTN AUTH NY DEDICATE........ccocomrrmmrineenmriserneniens | ceevne [ oo | ceereeenne 1|..1FE 1,218,070 | ...... 122.025| . .1,220,250 1,000,000 )| ... . .5.000......... 2.530 10/17/2012 | 11/15/2026
60415N XR 8| MINNESOTA ST HSG FIN AGY.....coovvvrivirieiernnineernsissesniseisnsnenins | avvenee | oo [ rvvenenns T AFE | s 254,060 | ...... 102.801 ....... 251,862 | ... 245,000 | ..... 247,326 [ .o | i (1,088) [ .oovvrrirrieerieniiens | erveeiersrinsiennes | e 5.000]......... 4.490 11/03/2005 | 01/01/2036
60534T GQ 2| MISSISSIPPI ST DEV BANK SPL OB........cooovvverrerireereriseiseriesinee | cvevee | oo | everneenns 1|..1FE 2,367,680 | ...... 118.165| . ..2,363,300 ) [ e | e | eennene8.000 | e 2.720 10/11/2012| 01/01/2027
612120 AL 3| MONTANA ST DEPT OF TRANSPRTN R.....coovvirirvniriirerniivennineiinnns | cvvenes oo [ rvrienne 1|.1FE 1,930,880 | ...... 111.459| . ..1,950,533 ] e | e | 8,250 | i 3.600 03/27/2008 | 06/01/2016
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64468T ZN 0| NEW HAMPSHIRE ST HSG FIN AUTH.......cccoocvvervmrinenrerinnnnnninnnes | vevne oo | veeeeed ]| WAFE | 250,500 | .o 100.143 ] .... 50,072 50,000 | . 50,000 | .oovrveerieriirinenes [ verrerrnrinenee(32) | o [ | e 4400 | e 4.260 [ JJ....... 04/25/2003 | 07/01/2023
644693 KS 1|NEW HAMPSHIRE ST TURNPIKE SYS.......cccconermmrrmmenneinnernnnirennnee [ ovvene | oo [ eveeenneT| WAFE | ceceer..1,000,000 | ... 116.919 oo 1,169,190 | .oooovvrvnnee 1,000,000 | ..coovvrennee 1,000,000 [ .oovermeermereneirnenins | eeerreesennenisnnes | eeveeiseesesinssinens | oeeenenseesensnsenns | ceereeeenD. 277 | s 5.270 |[MN...... 11/18/2009 | 11/01/2022
644802 EA 4 |NEW HANOVER CNTY NC COPS........cccovvvvermrrernnnnninnisnerensssssessnns | eonene | oo | veevervnneee | TFE | 1,110,480 | ... 116.408 | ... 21,000,000 | ..coovrnenee 1,048,649 | ..o | e (9,347) | s | e | 08000 [ s 3.850 | MS...... 07/07/2005 | 09/01/2017
64970K ZY 6|NEW YORK CITY NY MUNIWTR FIN.......coccvvermerrerrnrernenirncennnnenns | wvevnee [ oo [eovveen T [ WAFE | 1,118,070 | e 106.601 | ... .1,000,000 | .oovvvrnvene 1,019,516 [ .oovereeerrnrrnennns | rverrreeenne(12,834) | oo v | reeeee8.000 | o 3.610|JD....... 03/10/2004 | 06/15/2018
64971M  S3  7|NEW YORK CITY NY TRANSITIONAL.......cocoosvrmrrrmrrrerrnrirscenseirsenes | wovnees | oo [eveeeneT| WAFE | cic.r.2,000,000 | ... 109.5471 ... .2,000,000 2,000,000 | .ooooviririnriiinnns [ | e | s | e 3.823 | o 3.820 [MN...... 05/19/2010 | 05/01/2017
64985Y BL 3 |NEW YORK ST ENVRNMNTL FACS COR......ccccvnvvvvrrnerverrerrsennene | wvvnne [ oo [wovveee [ LAFE | . 2,045,740 | ... 107.734] ... .2,000,000 | .oovvernnene 2,014,793 | cooovvvvvrrernrinenns [ e (T,073) | [ [ 8,000 | e 4.600 | JD....... 03/06/2008 | 12/15/2022
64986A L7 4|NEW YORK ST ENVRNMNTL FACS COR......coeconvvermneinernsrnererneennne | wevnee | oo [ wevneenT [ L1FE | ............2,000,000 | ...... 119.375] ... .2,000,000 2,000,000 | coeoucernerrneererinnes [ e | e | e | conenn:3.239 | 0000.5.230 | ID...o 02/02/2010 | 06/15/2026
65820Q DS 9 |NORTH CAROLINA ST INFRASTRUCTU 114167 ... . .2,000,000 | ..cooeruvnee 2,063,890 09/29/2006 | 02/01/2023
65821F CM 6 |NORTH CAROLINA ST HSG FIN AGY......cccovvvnmrmerrerirneeneeinseinennns | cevvene oo | e [ WAFE | i 247,423 | e 99.881] ...... 239,714 | ... 240,000 | ..... 240,949 10/27/2004 | 07/01/2034
677561 HS 4|OHIO STHOSP FAC REVENUE...........cccovvnmrireinenninneiensvesensennne | ovnene | oo [everenee 1| WAFE | 1,589,235 | ... 117.139 ...1,757,085 .1,500,000 10/13/2011| 01/01/2025
677704 UG 1| OHIO UNIV GEN RECPTS ATHENS........c.ccovvrmresrremrrenrsnsrennisseenns | wvnnne | oo [vnrieeeeT | WAFE | i 468,717 | . 106.629 458,505 ...430,000 11/17/2004 | 12/01/2015
677704 UG 1| OHIO UNIV GEN RECPTS ATHENS........c.ccoovoveveeerrenrreenrienrverisnecenns | SDt | [ veecea 1| AFE | 299,761 | ... 106.629 ....... 293,230 | ..... 275,000 | ..... 279,276 11/17/2004 | 12/01/2015
681793 7V 1| OMAHA NE PUBLIC PWR DIST.....cccovvmurvernnrreirerseneermnseessesnssenssnns | eonene | oo | weeveee T WAFE | 1,211,980 | ..o 122.091] ... 11,000,000 | ..coovrunee 1,207,371 09/21/2012 | 02/01/2026
68607H M4 5| OREGON ST DEPT OF ADMIN SVCS C.....ovvvvrevereereriseerserirnnnnennnee | cvevne | oo | vvvveeed] | LAFE | 1,447,960 | ... 115.436 | ... 11,345,000 | cooovverneene 1,396,388 09/20/2007 | 05/01/2018
68607V KT 1|OREGON ST DEPT OF ADMIN SVCS L.....cvvvrvrrverrvinerernnsnernnieinns | evveere [ [rvevvirnens | WAFE | 1,022,796 | ... 105.769 ... 951,921 | ... 900,000 | ..... 917,567 02/26/2004 | 04/01/2014
73358W AG 9| PORT AUTH OF NEW YORK & NEW JE........ccovvrmreerrenrrenrverrenisnns [ eovnene | oo [ cvnvveeiees | WAFE | oniiec.......600,000 | ... 120.791] ... 724,746 | ..o 600,000 | ...corvvernvne 600,000 06/18/2009 | 12/01/2019
736742 RN 9| PORTLAND OR SWR SYS REVENUE..........ccooccmmremrimmnimnrnnrrncennne | eovnenn | oo [ v 1| WAFE | 02,161,100 | ... 116.645| ... ...2,332,900 .2,000,000 2,126,346 ..(20,536) 04/07/2011 | 06/15/2022
792072 CG 3| SAINT LUCIE CNTY FL SALES TAX....ccovvvvevrmremrrnsniverrerinenneninene | wvenene | oo [vererne T WAFE | i 1,137,161 | e 102.783 ] ... ,058,665 .1,030,000 ..1,040,462 13,513)|. 10/22/2004 | 10/01/2020
792072 CZ 1| SAINT LUCIE CNTY FL SALES TAX.....covvvrmerrmrermeensersernernennsninnee | wovvens | oo [verennee 1| WAFE | 1,397,068 | ... 109.167] ... .1,300,000 | c.oovvernene 1,330,439 ...(10,260) 08/18/2005 | 10/01/2020
79642B TP 8 |SAN ANTONIO TX WTR REVENUE ceverneenmnsnneen | wvevene [ [evreren T WAFE | 1,216,980 | ... 122.0611 ... .1,000,000 1,201,210 ...(15,770) 02/08/2012 | 05/15/2027
797412 AU 7| SAN DIEGO CNTY CALIF WTR AUTH.......ccooverermrrmenenneeserennnnenins | wvvene | oo [veeereee | WAFE | 1,196,920 | ... 124.024 | ... .1,000,000 | .oovvrnvene 1,173,805 ...(18,402) 09/08/2011 | 05/01/2022
857320 2K 0| ST PUBLIC SCHBLDG AUTH PA.......ccconviimernmrineinnrnneiserinssenennnne [ eovnene | e [verennee | e | 1,078,140 | .o 102.799] ... .1,000,000 ..(8,892) 02/26/2004 | 03/01/2020
880459 X2 3| TENNESSEE ST HSG DEV AGY.....cccovivvvrrmerrmrrnernrensrinsnnennnnenes | wvenene | oo [vereree T WAFE | i 148,162 | ... 100.184 | ... . ...140,000 ....(963) 12/09/2004 | 07/01/2034
882135 F9 2| TEXASSTA&MUNIVREVENUE.........cccoovvrveiererrnreeesieesiesiseienns | ceveee | oo | eevveneensT| LAFE | 1,090,540 | ... 117746 ..o 1,177,460 | ...coovvveenee 1,000,000 | .overrereeee 1,051,786 [ oo | e (8,504) 01/24/2008 | 05/15/2022
882135 WH 5| TEXAS STA &M UNIV REVENUE.........ccoconmirnrineneineienrnerrseennns | wovnens | oo [verenne 1| WAFE | 1,142,570 | ... 101.7871 ... ..1,017,870 .1,000,000 ..(17,519) 02/25/2004 | 05/15/2014
882756 UX 5|TEXAS ST PUBLIC FIN AUTH.......cocvnrrrmerrerineenneisnrnerienenensnsninens | evenene | oo [vereneee 1| WAFE | i 756,378 | ... 106.940 | ... ...700,000 I I (6,439) 11/10/2004 | 02/01/2016
898796 V8 7|TUCSONAZWTR SYSREVENUE.........ccccoovviiierersieeiesreenesseresnens | ceveee | oo | eeeveneeT| LAFE | .. 1,078,880 | ... 102.363 | ... .1,000,000 1,005,370 ...(10,433) 12/10/2004 | 07/01/2018
914119 GA 4| UNIV OF CINCINNATI OH RECPTS.......ccccnvvumrrvmnrrerrerirnensenisninenes | wvevene | oo [vereree T WAFE | i 1,117,540 | 106.556 | ... . .1,000,000 | ..ovvvenvene 1,019,008 ....(12,855) 03/11/2004 | 06/01/2017
91417K TZ 4 |UNIV OF COLORADO CO ENTERPRISE.........cccoonueemmemreenerrneernennnee | wvvnee | oo [ wevvervneens [ w2FE | 1,013,223 | oo 110.861 | .ovveeeer 1,097,524 | oo, 990,000 | .coovvvvees 1,007,373 [ oo | e (5,850) 02/14/2012 | 06/01/2022
91417K UE 9 |UNIV OF COLORADO CO ENTERPRISE..........cccovvvvrmrverrnnrrerernninns | wvveere [ frvriven T AFE | 10,235 | L, 109.293 10,000 10,175 02/14/2012 | 06/01/2022
914233 LM 1| UNIV OF CONNECTICUT CT...ccooevrrrerrerrrrnerrsersensseesnenssesssssnensnee | wvevene | oo [vevneee T | WAFE | . 279,670 | ... 104.737] ....... 261,843 | ..... 250,000 | ..... 253,639 03/05/2004 | 01/15/2015
91428L CB 0| UNIV OF HAWAII HI REVENUE..........cccoovvminrrnnirirninirerierscerenennnes [ cenene | oo | veeveeen T AFE | e 1,604,764 | ... 113.233 ... 1,675,848 | ....coovc 1,480,000 | ...ocoovevneee 1,533,593 12/21/2006 | 10/01/2020
914455 LB 4| UNIV OF MICHIGAN ML......cccvvererrrrinirnerierineeseriensnnssensenissenenes | wvenene | oo [ cvereneee 1| WAFE | ineenn...500,000 | ... 109.790| ... 500,000 | ..... 500,000 10/28/2010 | 04/01/2019
914455 LC 2| UNIV OF MICHIGAN ML.....ccoouevoreirereniineereniseisenssenisnenensssesesseees | wonnens | oo [veeenneeT| WAFE | iiiienns..450,000 | ... 109.739| ... 10/28/2010 | 04/01/2020
914468 BC 6| UNIV OF MINNESOTA MN......ccorvvmrirrrmrnernrirnnrnerisnnnsnenssnsssesensenssnenes | oonvene | oo | weeveeenT | WAFE | i 735,776 | e 113.408 | ... .(4,764) . 12/19/2007 | 08/01/2023
914713 XW 7| UNIV OF NORTH CAROLINANC AT C....ccovvvvrevenerrnniserserineenennnnee | wvnenn | oo [ vererseenne | WAFE | 1,430,716 | ... 104.354 | ... . . ...(24,923) 03/25/2008 | 12/01/2013
924211 3D 5|VERMONT ST MUNI BOND BANK........ccoocveervrimercrniirernnncerennennnnns | vvene | oo | veveeen T WAFE | 1,176,889 | .. 111190 oo 1,195,293 | .o 1,075,000 ....(10,448) 07/15/2005 | 12/01/2017
92778R  BL 0| VIRGINIA ST CMWLTH UNIV....coovirirvrimrininirinerrernnenennsnessenenis | cvevne | oo | evvvveeed [ WAFE | i 809,472 | e 106.454 | ....... 569,529 | ..... 535,000 IO IO (7,599) 03/11/2004 | 05/01/2016
928172 QB 4|VIRGINIA ST PUBLIC BLDG AUTH P.....cccoovverrrinrinerenrinennneessninnenes | wovnenn | oo [vereneee | WAFE | 582,279 | oo 117.451 ... 622,490 I I (5,393) 01/03/2008 | 08/01/2019
92818A QM 1 |VIRGINIA ST RESOURCES AUTH INF.......ccovvirirnrnirernnsnrnnveinnns | wvveere [ [rvevviinnns | WAFE | . 2,566,420 | ... 128.297 | ... ,565,940 | .............2,000,000 | ....ccoonnn 2,549,488 ..(16,932) |. 08/29/2012 | 11/01/2022
93978K 3L 0|WASHINGTON ST HSG FIN COMMISSI cevrneennnies | evneee o [ TWAFE | i 71,827 | 100.490| ... , . 70,317 (214) 10/27/2004 | 12/01/2025
967338 PK 4| WICHITAKS WTR & SWR UTILITY R...ccoovivrierieennesseiseinseiieeeinns | wovnes | oo [evreeneeT| WAFE | e 1,055,652 | ... 112.345] oo 1,084,129 | .................965,000 | ....cccoo..... 1,009,313 [ oo | i (8,425) 12/01/2006 | 10/01/2024




Annual Statement for the year 2012 of the Century Surety Com pany

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

y'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
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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
977092 FE 0| WISCONSIN ST CLEAN WTR REVENUE..........cccoooomirmerrminiriinines | s [ AFE | v 1,339,158 | ...... 119.025] ..ovvveree 1,404,495 | .............1,180,000 | ......c....... 1,261,384 | ..o [ e (16,630) [ ..ovvvvverererrrinrrnens [ ervverirerierineeiienes [ e 5.500......... 3.780 | D | e 5408 | ..ot 64,900 | 12/12/2007 | 06/01/2017
977100 CQ 7| WISCONSIN ST GEN FUND ANNUAL A.......coovoreirierinrineriesineens | crens [ AFE| s 450,000 | ...... 100685 ..o 453,083 | ....ccccerer.450,000 | oo 450,000 | ..cvvonerneririrrenies | cerierineeenneiens | e | s | e 1644 1.640 | MN......| ...... 658 11/06/2012 | 05/01/2018
982674 DN 0 [WYANDOTTE CNTY/KANSAS CITY KS teveeeneeeeeneens | e N 1].1FE]| .. ...2,256,134 | ...... 107.716 . 2,375,138 02,219,687 | i | eennneenend(8,301) | i | | 8000 [ L 4.580 | MS...... ...36,750 03/07/2008 | 09/01/2024
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ccc...... . 110,952,291 | ... XXX........ v 114,079,979 107,638,051 | .... XXX XXX XXX. 122,231 | ........3,769,739 |..... XXX oo [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31294K RE 7 [FG EO1385.......cviiiiiiiriieriesiceiesissiesiesssssesssesissssssessesssenes | cveens [ 2| 1] i 168,148 | Lo 107.115| . 181,359 ...169,313 MON... | ... 07/06/2005 | 06/01/2018
31294K  ZT  5{FG EOT654.... ..ottt isssssssssssnnss | cviees [ 2| 1] e 143,646 | ... 107.152 . 153,943 ...143,668 | ... MON... | ... 05/27/2004 | 06/01/2019
312962 6K 4 FGB10BT4........couivierrierseicierieiseesis e ssssessessssiessenens | cereae [ 2] ... T 140,165 | ... 106.588 | ...ccoovvereenee 149,985 | ...oovvernee 140,714 | o 140,292 MON... 10/03/2003 | 11/01/2018
312962 WC 3| FG BT0BA3........coorerieerceieeeriesieeesenissese s ssesssssssssssssssnes | areees [ 2| T 211,438 | e 107.588 ..... 223,638 | ..... 207,865 | ..... 209,941 MON... | ... 11/26/2003 | 11/01/2018
312964 BW 4| FG B12685.......coiiiiirirciinee et isssssssssenses | crieens [ 2| 1. LATABTO0 | . 107.588 | ...ooverernvne 505,766 | ...cvovernens 470,096 | ..coovvrernens 473,026 MON... | ... 04/23/2004 | 02/01/2019
312964 UH 0| FG B12384.......cooiririreceieiseriesisesenissesesiesssessensssessssssssssesnes | cveens [ 2| LI [P 219,101 | ...... 106.588 | ..... 231,29 | ..... 216,999 | ..... 218,289 MON... 01/16/2004 | 02/01/2019
312968 5L 0| FG B1625T ...t isssssssssennes | arsees [ 2| 1] 521,950 | e 107.588 | ..o 554,495 | ..... 515,387 | ..... 520,026 MON... | ... 01/05/2005 | 07/01/2019
31297H YK 9| FG A29714.....ooiiiesierss e issssssssssnsns | avsenes [ [P 2| 1. ..253212 | ... 108.200{ ..... 275,786 | ..... 254,885 | ..... 253,212 MON... | ... 04/19/2005 | 01/01/2030
31297U Y8 7| FG ABBB35.......coivuiirriceieeiseiseisesiesssess s sesssssssssssssnes | seveen [ 2| LI I 330,269 | ...... 107.981 [ ..o 361,313 | oo 334,608 | ....oovvernene 330,269 MON... 04/18/2005 | 05/01/2035
31371K 2R 1| FN 254684...........ooviiecicinieicrenesercnssnsensssnenssissnnennens | evevene | oo | veveeenn [ oo [ i 158,745 | L. 108.674 | . 169,626 ....156,087 MON... | ... 01/21/2003 | 03/01/2018
137K Y4 TN 25463 1.....coiiriccrnninerierseenseissssseniensseesssssssssesssessensnne | evnee | oo [ evverennn [eonenT | i 149,102 | e 108.674 | . 159,174 ... 146,470 | ... MON... | ... 01/17/2003 | 02/01/2018
31376K B3 9 FN 357458.......cocieieieiineiseieeseissnisssissssensssissssssssissssssssseinns | avnnee | oo [ eoveennni [oonee | eiieiiinnnnnn61,153 | 107.005] .... 65,142 | .. 60,877 | .. 60,950 MON... 12/12/2003 | 11/01/2018
31385X GU 5 FN 55561 1....ccveuvirirriirinnierierierinseisnsseniensssessssssssssessesnnenne. | evevnee | oo [ evvverinnn [eone | eiiviiirerrnnnn. 57,036 | wonce 107.846 | .... 61,233 | .. 56,778 | .. 56,837 MON.. 12/12/2003 | 07/01/2018
31390V K3 7[FNB57414......cooiieceerineinereesensnisssssensensssessenssssssssssssssenee. | avennee | oo [ evnerinnn [ovnen | v 147,194 | 107.603 | ..o 153,029 | oo 142,216 | oo 144,200 MON... 12/12/2002 | 11/01/2017
3139TH 22X 1| FNBB7790.....cciviieciricierineirensiseieniersssseienssisesensssssssssssensssneene | avvnene | oo | evnrenenn2 [ | v 101,219 | i 108.674 | . 108,057 MON... | ... 01/17/2003 | 02/01/2018
31391Y BW  3{FN B81361.....cvurirircercrinrrierierineerensssssensensseessensssssssnsessnsenne | avevnee | oo [ eveerinnn [oonen | i 118,070 | i 108.674 | . .126,027 MON.. 08/08/2003 | 03/01/2018
31393D L7 4|FNR 2003-80 CA. 2| i 161,304 | 100.460 | . 169,982 MON... | ... 03/28/2006 | 04/25/2030
31393E B3 2[FNR 2003-94 CE........ccovvvirimirerieriienseiesiseiiesiesesssesssissssesienes | criens e | T i BATAT | 107.049 | .... 88,725 MON... | ... 01/27/2004 | 10/25/2033
31393N TU 3| FHR 2597 DE........ovoeceeeeieevenresessseesesessssssenssssssssssssssssensnns | convee | oo | evvieniinn2 | oo | e 3,751 | i 100.867 | . 3,770 MON.. 05/09/2003 | 02/15/2033
31393Q MH 2 [FHR 2614 EQ.......cccoviiriiciiririinicnniccienissesnsssisesienissssensinnies | eviene [ oo [ evvenieeni [T | i 79,799 | i 101.497] .... 84,085 MON... | ... 06/15/2006 | 12/15/2017
31393Q WR 9 [FHR 2610 DG......oovverereerenererieniseenensssssensenssssssssssssssessnennee | avennee | oo [ evnerinei [vnee | evivviineinnnnnn2,534 | 100.631 . 2,720 MON... | ... 03/10/2006 | 03/15/2033
31394C CH 3|FNR2005-3 HC... . . 721612 | 106.724 | ..o 795,558 . MON... | ... 01/09/2007 | 01/25/2035
31395P EM 0 [FHR 2952 PA.......cooiiiririeririnieisiissiiesiesisesseississensesiesessesssnins | cviens [ 2| LI [P 407,015 | ...... 109.503 [ ..ovoveernne 457,415 | oo 47,719 | s 407,022 MON... 03/28/2007 | 02/15/2035
314000 GV 5[ FN BBBBI2.....couiereireireieeriseiieeieeisseesssisssssssessssesssssssssssssssessnns | aviveee | oo [ sveseenns 2| 1 126,228 | ...... 108.674 | ..o 134,880 | oooovveriinnne 124,114 | o 124,992 MON... | ... 01/21/2003 | 02/01/2018
31400P BE 4|FN693137... BSOSO OSSR SSTPIPIPRPREN INPPOON [ [P 2| 1 ..223,830 | ...... 108.674 1 ..... 238,951 | ..... 219,879 | ..... 221,540 MON... | ... 01/17/2003 | 03/01/2018
31401B PS5 8[FN 703444........ooomiviriiierieiinereeieeseessssssssessesessesssssssssssnsens | criens [ 2| T e 47,387 | 108.674 ] .... 50,333 | .. 46,316 | .. 46,812 MON... 07/21/2003 | 05/01/2018
31401L BB 6| FN 711257 c.coiicineieeieeieeeseiesssessssissessssssssssnsesssssesennes. | vnneen | oo | eevieees 2| ] 82,586 | ... 109.205] .... 89,684 | .. 82,124 | .. 82,209 MON... | ... 08/18/2003 | 07/01/2018
31401M  CE 9| FN 712069........c0cuceeeeeirierierienireessssesssiessesesseessssssssessesssessssnnes. | eonnees | oo | ovevenenes 2| T i 486,472 | o 109.205| ..o 531,584 | oo 486,777 | v 486,473 MON... | ... 08/14/2003 | 07/01/2018
314020 20 O FN 73077 .ccouiiiciieeieeneeieiesesiesiesissessssssssssessesssssssssssssssssssssssnss | avsneee | oo [ sreseenns 2| T 266,072 | ... 108.674 1 ..... 284,702 | ..... 261,979 | ..... 263,854 MON... 09/23/2003 | 08/01/2018
31402Q 4B 4 FN 735318 ...ciiiiireiieieieniseiesssisisesisssssssiesssssssessssssssesssssssssens. | venee | o [ oerseren 2| T 263,078 | ... 107.846 ..... 275,865 | ..... 255,796 | ..... 253,745 MON... | ... 07/15/2005 | 11/01/2019
31402R LY 3| FNT735743.....cciieiierieniseisenississssessssessssssssssssssessessssssssssssnsns | oenvne | oo | eeereeenns 2| 1] 482,988 | ..o 107.737 | v 526,029 | ..coovvrerenns 488,253 | .....cocvvvnens 483,923 MON... | ... 07/15/2005 | 08/01/2020
31404D ED 6| FN 765232.......ciiuiieiieeieinneiissiesssesiseissesssssissssesssessssssssssinssss | oenvee | oo | seeeeenns 2| ] e 148,245 | L 107.846 | ..o 158,687 | .oovvvvriinnes 147,142 | oo 147,613 MON... 02/23/2004 | 02/01/2019
314048 TP O FN 777358.....comiirerieiieierieerienieeeseessssissssessessssessssssssssessessene. | avveee | oo | eoesevenes 2| 1] i 144,008 | ... 107.846 | . 156,703 ....145,302 MON... | ... 07/05/2005 | 05/01/2019
314058 HL 1[FN797735... s | s [ 2| 1] e 457,496 | ..o 108.674 | . 489,399 ....450,337 MON... | ... 01/28/2005 | 02/01/2020
31419A K2 2 FN AED312. ...ttt esenens | vnsene [ [P 2| T 995412 | L. 107156 | .oovovnnee 1,035,812 | ..... 966,640 MON... 08/23/2010 | 09/01/2040
31419G XX 7FN AEB093......couuiimiriniiiisnsensssssssnsssnsssnssens s ssnsssnsssnsensssesssnsans | snseee o I 2| 1 I 567,523 | ...... 106.143 | . 580,700 ....547,093 MON... | ... 10/06/2010| 10/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .......oviriiiiiiiiriiiiessisnsiesrsssisenees 8,997,405 | ... XXX........ . ..9,635,452 .8,957,634 XXX... ..416,408 |..... XXXeoren [ o XXX......
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U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31398N XW 9 | FNA 2010-M5 AT I ....... | . | .......... 2 | ...... 1] s 1,812,555 | ... 103.909 | oo 1,874,054 | oo 1,803,537 | .ooviviinas 1,808,387 09/21/2010 | 07/25/2020

2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. ....1,812,555 | .. XXX....... . 1,874,054 1,803,537 ....1,808,387

121,762,251 | ... XXX........ ..125,589,485 110,411,171 118,436,149

3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

S0l

00037B AB  8[ABB FINANCE USAINC........ccoevimiimririiniiincisnississisissisnissnis | i [ 1 AFE| 391,332 | L 102.384 409,536 ....400,000 05/03/2012 | 05/08/2022
00101J AB 2|ADT CORP [ 1].2FE| ................598,584 | ....... 97.259 | . 583,554 | .. ...600,000 | ... 06/27/2012 | 07/15/2022
00287Y AC  3|ABBVIEINC......c.coovriiirriiiiriisnisscesssssssssisssssissnssssssssnnies | oo [ T.2FE | 273,229 | e 101.838] ....... 280,055 | ..... 275,000 | ..... 273,252 11/05/2012 | 11/06/2022
021441 AD 2| ALTERA CORP......coooiririircciscinssisssssi s | i [ 1].1FE| .. 306,534 | ..... 300,000 | ..... 299,598 05/01/2012 | 05/15/2017
025537 AF 8| AMERICAN ELECTRIC POWER........ccostviimiinirieririnnisniseiienieniins | v [ 2FE| i 797,912 | 100.350 | ....ovvevee 1,806,300 | ..covvvvvene 1,800,000 | ..ccovvvvenne 1,797,944 11/28/2012 | 12/15/2017
031162 BF 6| AMGEN INC........coooiriiiririnriericcsssssssess s | i [ 1].2FE| ...............498,840 | ...... 103.965| ....oovvvvnvees 519,825 | .coovvvvrnnens 500,000 | ....cccovvrnvns 499,176 06/27/2011 | 06/15/2016
037411 BD 6| APACHE CORP.......cccoosviriirisiiciirissinsssessssssssssissienins | ciiens [ 1].1FE| .. 1,989,380 | ........ 99.812| . ..1,996,240 .2,000,000 ....1,989,458 11/28/2012| 01/15/2023
039483 BB 7| ARCHER-DANIELS-MIDLAND C.......coeoorrirriririnerirnrinneinninsiseiiinnes | v [ 1.AFE| .. ...870,368 | ...... 112.980 | . 847,350 | .. ...750,000 | ... 868,367 11/01/2012| 03/01/2021
052769 AA 4| AUTODESK INC.......cooimririiiinniiniissississsississsssssississssnnss | civees [ 1.2FE| oo 1,415,486 | ........ 99.503 | ...ccvvvnnes 1,422,893 | ..cccevvaee 1,430,000 | ...cccvvveeee 1,415,623 12/10/2012 | 12/15/2017
05348E AR 0 |AVALONBAY COMMUNITIES IN........ccccvvunee I I [ 1].2FE| .. ..1,140,297 1,155,000 | ... 1,146,021 12/05/2012 | 03/15/2023
053807 AN 3| AVNET INC.....ovviriiriinricicsiissescsssssssssssssss s | sivees [ 1].2FE| .. 113,102 ....100,000 09/07/2006 | 09/15/2016
059165 EE 6|BALTIMORE GAS & ELECTRIC....... W2FE| .. .1,012,980 .1,000,000 08/14/2012 | 08/15/2022
084670 BD 9 |BERKSHIRE HATHAWAY INC.........ccccoovvrnnnna. . o JAFES 775,290 01/24/2012 | 01/31/2017
096630 AC 2|BOARDWALK PIPELINESLP...... cervrrns | s . A].2FE] .. 982,150 11/05/2012 | 02/01/2023
115637 AN 0| BROWN-FORMAN CORP.........ccccvvviiiiriiniinniieriesissiississsiesiesinns | s [ 1].1FE| .. .1,075,000 12/10/2012| 01/15/2018
12572Q AD 7|CME GROUP INC - AAFE] 199,678 200,000 02/04/2009 | 02/15/2014
126650 BW 9 |CVS CAREMARK CORP. B IR 1].2FE| .. 1,145,250 11,000,000 | ........... 11/01/2012 | 05/15/2021
133131 AT 9|CAMDEN PROPERTY TRUST W2FE| . 1,014,186 21,025,000 | ...ccveev. ,014,249 12/04/2012 | 12/15/2022
134429 AT 6| CAMPBELL SOUP CO . . o ALAFE] 113,486 100,000 | .. 99,530 01/14/2009 | 02/15/2019
142339 AF 7| CARLISLE COMPANIES INC........ . W2FE| ..1,683,629 | .. .1,700,000 | ...ccovev. 1,694,728 11/15/2012| 11/15/2022
143658 AY 8|CARNIVAL CORP............... W2FE| . 976,326 | ..... 975,000 | ..... 972,980 11/29/2012 | 12/15/2017
14912L 4E 8| CATERPILLAR FINANCIAL SE . | AFE] L ..2,604,120 | .o 2,000,000 | ..ocoornnes 1,997,660 02/05/2009 | 02/15/2019
166764 AA 8| CHEVRON CORP.........ccocoviimriirniiinciisnnisnnisseinssssssssssesnnsis | anniees [ TAFE| v 1,025,000 | ...... 100.698 | ......c...... 1,082,155 | oo 1,025,000 | ...oocovvveeee 1,025,000 11/28/2012 | 12/05/2017
17252M AL 4| CINTAS CORPORATION NO. 2......ccviriiriiiriniiiniisniesississiissinns | e [ 1].2FE| .. ..249,620 | ...... 102.669 256,673 | ..... 250,000 | ..... 249,637 06/05/2012 | 06/01/2022
207597 EE 1| CONNECTICUT LIGHT & PWR......coovvvirriiinnireriierierissisnisesienes | v [ 1.AFE| .. ...498,005 | ...... 119.960 | ....covvvvne. 599,800 | ...covvvenene. 500,000 | ..covvvrneea: 498,649 02/09/2009 | 02/01/2019
20826F AB 2| CONOCOPHILLIPS COMPANY..... e [ s [ 1].1FE| .................573,683 | ........ 99.683 | ....cvvviene 573177 | ... 575,000 | ..... 573,700 12/04/2012 | 12/15/2017
21036P AD 0|CONSTELLATION BRANDS INC... RO [ 1.3FE| i 70,875 | i 115,500 .... 86,625 | ... 75,000 | .. 72,907 01/03/2008 | 09/01/2016
21036P AF 5| CONSTELLATION BRANDS INC... R I [ 1].3FE| .. ..100,000 | ...... 7750 s 7,750 | oo 100,000 | oo 100,000 05/09/2007 | 05/15/2017
22160K AE 5[COSTCO WHOLESALE CORP........cccooosriiiiniinniciinnisisssississiinns | i [ TAFE| e 2,999,400 | ...... 100.670 | ..ovvveree 3,020,100 | ..............3,000,000 | .............. 2,999,408 11/28/2012 | 12/15/2017
23311V AC 1 |DCP MIDSTREAM OPERATING.. SRS S [ 1].2FE| .. 1,991,931 | ....... 99.467 | . ..1,989,340 ....1,992,076 11/28/2012| 12/01/2017
235851 AH 5| DANAHER CORP.........cccoviriiririniisnissisisissississssssssisssinns | civens [ 1].1FE| .. 1,249,150 | ...... 120.929| . L1511,613 | v 1,249,417 02/26/2009 | 03/01/2019
242370 AA 2| DEAN FOODS CO......oovviririiniisiiiesisissiississsiesisssssssssisssienes | cviees [ 1 AFE | e TAT03 | 109.750 | .... 82,313 | ... 75,000 | .. 74,877 05/11/2006 | 06/01/2016
25179M AP 8| DEVON ENERGY CORPORATION [ 1 cerinrennnn621,300 | oo 104.369 652,306 ....625,000 05/07/2012 | 05/15/2022
25468P CV 6| WALT DISNEY COMPANY/THE........ccccomiimiinniiniienisnisnissiiciienns | i [ 1].1FE| .................575,876 | ...... 100.210 581,218 | .. ....580,000 11/27/2012 | 12/01/2017
25746U BJ 7 |DOMINION RESOURCES INC.......ccovvieuiinriiiiienissiieiiesisssicsienenas | cvviene [ - 1.2FE| i 124818 | . 103619 ..oovvvne. 129,524 | oo 125,000 08/30/2010 | 09/01/2015
260543 CH 4|DOW CHEMICAL COITHE........ccccomiiriiriinniniissiinssnississisiinnins | v [ 1].2FE| .................540,463 | ........ 99.777 548,774 ....550,000 11/06/2012 | 11/15/2022
26138E AR 0|DR PEPPER SNAPPLE GROUP.. cerereennnns | s [ 1.2FE| 822,669 | ........ 99.346 620,913 ....625,000 11/13/2012 | 11/15/2022
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26441C AH 8| DUKE ENERGY CORP.......cccoviririririinieinninsiieniesesesssssiesssiesienes | cvveene [ 1].2FE| .o .996,710 | ... 100.261 ] ..coocverees 1,002,610 | ..ccoovvrrenee 1,000,000 | ..coorvvernnene 996,947 | ..o | e 37 [ i | e | s 1625]......... 1.690 08/13/2012 | 08/15/2017
29364W AR 9|ENTERGY LOUISIANALLC......coeerreriereereeiseisersesssesessessesssseeses | eeens [ 1].1FE| ..ccceeer.......997,890 | ...... 100.116 | ovvvrrrnees 1,001,160 | .cooovvrennee 1,000,000 | ..cvorverneene 997,903 | ..o | v 13 e | | s 3.300......... 3.320 11/28/2012 | 12/01/2022
297425 AF  7|ESTERLINE TECHNOLOGIES C......coovvrrvreiirieieriseiernssniseeensssines | cenee [ [ 1|.3FE| .. 102,750 | covvvvirnnee 100,000 | .. 98,637 | oo | e 212 | i | e | 0625 | i 7.000 08/20/2007 | 03/01/2017
313747 AS 6| FEDERAL REALTY INVS TRST.....ccosivurrrrreriereneeseeisensesssenssenens | crnens [ 1].2FE | oo 962,744 | . 98.987 | . 965,123 | ..... 975,000 | ..... 963,223 .3.000......... 3.140 07/16/2012 | 08/01/2022
31428X AS 5[ FEDEX CORP.......ccooiiriieireiieiiesiieesseiss s ssssssesssssississsssssssnnss | cvoees IO 1 .2FE | oo 199,492 | . 99.487 | oo 198,974 | oooovviinne 200,000 | ..coovvrernnne 199,511 | oo | e 19 [ [ e | i 26251 ......... 2.650 07/24/2012 | 08/01/2022
337738 AM O [ FISERV INC......overiririeiierieienissiisesiessisssesissesessessssessenessesnes | evviene [ 1].2FE| .................547,465 | ...... 101.814] ..... 559,977 | ..... 550,000 | ..... 547,523 | ..ovvvrinrrvcrrenns [ e8| [ | e 3.500 | o 3.550 09/18/2012 | 10/01/2022
369550 AU 2| GENERAL DYNAMICS CORP... ISR DA [ 1. 1FE| ccoier.....989,870 | ... 97.859 | oo 978,590 | .cooovvvrnees 1,000,000 | ..coorvernene 990,009 . 2250 ... 2.360 11/01/2012 | 11/15/2022
375558 AQ 6| GILEAD SCIENCES INC.......ovoviieiirniieieissieienisssessssensnsssienssnes | cenee [N [P 1].2FE| 2,297,040 | ... 114285 ......cocc. 2,285,700 | ...cocvuvenee 2,000,000 | ....ccoenee 2,292,005 | ..o | e (5,035) [ covverreerererirriinns | vevvernrinerenineinnis | e 4.500]......... 2470 11/01/2012 | 04/01/2021
377372 AD 9| GLAXOSMITHKLINE CAP INC........coovmrrmerirrereeneerneriensenisssessensnns | crenees [ 1].1FE| .. 1,786,464 | ... 121.804 | . ..1,769,812 1,453,000 e 1TTT,555 | e | verireeenened(8,909) [ oo | e | e 5650 [ i 1.320 11/01/2012| 05/15/2018
404141 AH 2] HCP INC.....oooiiiiiiiicsiiesissi s | criens [ 1].2FE| .. 1,994,580 | ........ 99.610| . .1,992,200 | .. 2,000,000 | ..............1,994,636 |.... | . 2.625]......... 2.660 11/14/2012 | 02/01/2020
42217K BA 3| HEALTH CARE REIT INC......ovviriiiriricererissrsesieniesesseessssssniens | eeens [ 1 .2FE | oo 1,992,620 | ...... 100.185 | ..oovvereee 2,003,700 | c.oovrernvne 2,000,000 | ..oevernvene 1,992,686 [ ....coouvvrereerrnerins | ceerrirerienieeens B6 | oo | e | e 3.750 | ..o 3.790 11/27/2012 | 03/15/2023
428236 BC  6|HEWLETT-PACKARD CO.....ccoviririrrirerinienersesieeessessssesssssesesessnas | cvneees [ 1]..2FE| .. 499435 | ... 99.931] . 499,655 ....500,000 899,687 | e | e T [ | | 2125 | 2.140 09/08/2010 | 09/13/2015
428236 BW 2|HEWLETT-PACKARD CO.. s | s [ 1].2FE| .. ...624,906 | ........ 97.416 | . 608,850 | .. ....625,000 | ... ..624,920 | ... 2600 ......... 2.600 03/07/2012 | 09/15/2017
437076 AW 2| HOME DEPOT INC......coovvvurireerrieirersessieesensssissessessssesensssenes | cveeens [ T AFE| o 1,476,588 | ...... 117.939 | oo 1,474,238 | oo 1,250,000 | ..cooovrennee 1A72,697 [ .o | e (3,890) [ .ovvvreeruerrerirnerrens | eevreereniseerneeinens | e 4.400]......... 1.990 11/01/2012 | 04/01/2021
438516 BA 3 |HONEYWELL INTERNATIONAL [ 1]..1FE| ..............1,300,255 | ...... 116.895( oo 1,285,845 | .............. 1,100,000 | ..cooverenee 1,296,857 | coocvvvevievcreinienne | erverrereeennee(3,398) [ i | e | 4280 [ s 1.870 11/01/2012 | 03/01/2021
444859 BA 9| HUMANA INC......otviirirreieriirieriessessienisesessessssessesssssesssssssenens. | creees [ 1].2FE| .ccceverrn..298,830 | ........ 99.443| ..... 298,329 | ..... 300,000 | ..... 298,836 | ...vverrrreririrerreins | w8 [ | | e 3150 [ 3.190 12/05/2012 | 12/01/2022
458140 AL 4|INTEL CORP... [ 1. AFE| oo 1,248,675 | ... 99.971] . ..1,249,638 1,250,000 1,248,689 | e | e 14 e | | e 1.350 [ 1.370 12/04/2012 | 12/15/2017
458140 AM 2| INTEL CORP... . - AAFE] .99.860 | . ..1,997,200 .2,000,000 1,991,502 .2.740 12/04/2012 | 12/15/2022
459200 GT 2| IBM CORP......coovmririreereeissie et ensssssssssesssnenes. | ariens [ 1].1FE| .............1,095,501 | ...... 100.458 | . .1,105,038 | .. 1,100,000 | ..ovoeereenn 1,099,097 [ oo | v 1,807 | e e | eereeeen 1.000 | o 1.130 08/02/2010 | 08/05/2013
46625H JA 9| JPMORGAN CHASE & CO.....covouiirriirirircireiissisesiesissesessissssens | avvens . | 1FE| .............1,025,960 | ...... 105.945] ....ocoonee 1,059,450 | ..ooovvrvnnee 1,000,000 | .cooovrreneee 1,020,943 [ ..o | cvrrireeenenn(5,017) | o e | e 3.150 | o 2.520 02/07/2012 | 07/05/2016
478366 AV 9| JOHNSON CONTROLS INC .. A]L2FE] 849,720 | . 101.350 | . 861,475 | ..... 850,000 | ..... 849,894 ..1.760 02/01/2011 | 03/01/2014
478366 BA 4|JOHNSON CONTROLS INC [ 1].2FE| .......c.......571,067 | ...... 106.344 575,000 | ..... B5T1424 | ..o | 330 | s [ [ e 3750 | i 3.830 11/29/2011 | 12/01/2021
487836 BF  4|KELLOGG CO......ouuuririiriieriniieiiesiiesiesisissssessessssesssesesseons N 1]..2FE| ..............3,099,090 | ...... 102.715| . .3,000,000 | .ovorreerne 3,095,407 | oo | evrenrrinenene(3,683) [ e [ [ e 1.878 i 1.030 11/01/2012| 11/17/2016
489170 AC 4|KENNAMETAL INC . . - A.2FE] e 499,385 | ... 104.421 . 500,000 ..3.880 02/09/2012 | 02/15/2022
489170 AD 2|KENNAMETAL INC b | creres | 1|.2FE| ..............1,997,340 | ...... 100.147 | . . . .2,000,000 | ... 1,997,397 [ [ BT | [ [ e 2.650 [ 2.670 11/02/2012 | 11/01/2019
494550 BG 0| KINDER MORGAN ENER PAR s | e [ 1].2FE | ..cccee......249,955 | ... 106.900 ..... 267,250 | ..... 250,000 | ..... 249,970 | oo | 8 [ | | e 3.500 [ 3.500 02/23/2011 | 03/01/2016
494550 BM 7| KINDER MORGAN ENER PART et | s [ 1].2FE | oo, 722,086 | ...... 102.990 [ ..ocvvrernne 746,678 | ..o 725,000 | .ooorerernens 722,175 | . 3450 ......... 3.490 08/08/2012 | 02/15/2023
524660 AW 7 |LEGGETT & PLATT INC.....cevvuiriririeiinisirisenierisessssissssesienesenses | erivens [ 1].2FE| e .573,310 | oo 102.866 | ..... 591,480 | ..... 575,000 | ..... 573,364 | ...ovoerrrerreriinis [ e B4 | oo | e | e 3.400(........ 3.430 08/08/2012 | 08/15/2022
53117C AM 4 |LIBERTY PROPERTY LP......ccccoevurmrrrrrrinennne I [ 1]..2FE| .. ..324230 | ...... 109.238 | . 355,024 10:325,000 | coooviieernen 324,372 | e [ ereerieninenenB0 | [ | e 750 | 4.780 09/22/2010 | 10/01/2020
53117C AP 7|LIBERTY PROPERTY LP....ccccovvrmrnrirrrrnrines I [ 1].2FE| .. ...669,350 | ........ 98.946 | . 662,938 | .. ....670,000 | 3375 3.380 12/05/2012 | 06/15/2023
55448Q AR 7 [MACK-CALI REALTY LP....coouiiiiriierniseierississsseessssssssessesssnenes | crenees [ 1.2FE | s 397,636 | ...... 101.071 | oo 404,284 | ....ooovvernne 400,000 | ..ovoverrerrnn397,687 | e | e BT | e | v | e 2500 ......... 2.620 11/13/2012| 12/15/2017
55616X AH 0[MACYS RETAIL HLDGS INC......ccocosrerririeieineiissiseeereeissessessesinnes | cvees [ 1]..2FE| .. 1,997,240 | ........ 97.923 ] .o, 1,958,460 | .....cccoouue. 2,000,000 | coorreeerern 1,997,243 | oo i3 | [ | e 2875 | 2.890 11/14/2012 | 02/15/2023
571903 AJ 2| MARRIOTT INTERNATIONAL.......cooomirirrimrrieirierieneesessessssiserienes | crivens [ 11..2FE| .. ..296,760 | ...... 102.921] ..... 308,763 | ..... 300,000 | ..... 297,115 ST I . . .3.000......... 3.170 02/22/2012 | 03/01/2019
581557 AY 1| MCKESSON CORP.......ocotvurirrireirneiserissisesisessssisessssssssssenssseses | avseees [ T AFE | s 424562 | ... 100141 | v 425,599 | .o 425,000 | ..oooovrernnns A24.573 | oo | e 11 | e [ | e 0.950 | ......... 0.980 11/29/2012 | 12/04/2015
59156R  BF 4| METLIFE INC......cooiiiiiieiireiirieieseisie e ssesssnsssnes | oeneaee . AGAFE] 527,892 | 102.007 | ..... 535,537 | ..... 525,000 | ..... 527,892 [ .ovcvoieiieiriiiieens | v | e | e | e 3.048 | o 2.970 09/27/2012 | 12/15/2022
594918 AP 9| MICROSOFT CORP.........ccrvverrerrimneimeriesesneesenisseesessessssessssssssssees | wveeens . AFE| 198,846 | .. 99.473 | oo 198,946 | .ooovvvvrinnes 200,000 | ..coorvernene 198,880 | . 0875 ... 0.990 11/02/2012| 11/15/2017
594918 AQ 7 |MICROSOFT CORP.......ccoomrirrirreirineiiesiseeisseiseisessesssesssssssssesses | cvieees . VAFE| i 720,846 | ... 99.020 | .ooovriiinnes 717,895 | oo, 725,000 | ..oooovrirnnns 720,902 [ ..o | s 56 | cevrrereeieeineiinnnins | eeriesiseeenenies | e 2125 ... 2.180 11/02/2012 | 11/15/2022
611662 BM 8| MONSANTO CO.....coevorrimirmrirririeienieesseisssisessenssssesessssssessenins. | cvenees . JAFE] 548,829 | L 105.7511 ..... 581,631 | ..... 550,000 | ..... 549,211 | oo [ s 228 | e [ | e 2790 | e 2.790 04/12/2011 | 04/15/2016
63254A AB 4| NATIONAL AUSTRALIA BK LT ...oovoiiirrrerieireeiesissesnessessseessensns | ceeees E | AFE] 499,095 | ... 105.190 [ .oovvvrrernnns 525,950 | ..oovvrernenns 500,000 | ..coorrernenns 499,234 . 2750 | oo 2.780 03/01/2012 | 03/09/2017
637071 AJ 0| NATIONAL OILWELL VARCO L...cvuviririeiniiiernniseiessnsissesesssessssssenes | cenee [ 1 AFE| 3,007,171 | e 101.404 | .......c....... 3,042,120 | ..cooevnvnne 3,000,000 | ..cocruenee 3,007,101 | oo | e [40) ) [N ISPRTORRORIRIR ISR 2.600] ......... 2.570 11/16/2012 | 12/01/2022
637417 AD 8|NATL RETAIL PROPERTIES IO [ 1]..2FE| .. 1,971,540 | ...... 113.922| . 2,278,440 | ...cooovvvene 2,000,000 | ..oovrerneene 1,974,854 | ..o | cverirerrnenn2,236 | v [ o | eeeeeeend.500 | v 5.680 06/28/2011 | 07/15/2021
64110D AC 8|NETAPPINC N 1].2FE| .. ..984,991 | ... 99.644 | . 986,476 | ..... 990,000 | ..... 985,041 | .o | D0 | e e | e 2,000 [ e 2.100 12/05/2012 | 12/15/2017
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674599 CE 3| OCCIDENTAL PETROLEUM COR......cvvvrmvirrierierineeienisnineninninnes v | oo | cvevienes T AFE | e 772,977 | 102.037 [ oo 790,787 | .ovvoreverene 775,000 | ..coooerernnene 773,085 | .o | vrvveriinerinen 107 [ s e | e 2700 ......... 2.720 06/19/2012 | 02/15/2023
695156 AP 4| PACKAGING CORP OF AMERIC........ccovverririermnriserienisseneeinnnes | evneeen | oo | vevreees 1].2FE| ...c.ec........ 199,822 | ..... 103.555] ..... 207,110 | ..... 200,000 | ..cvorerernene 199,828 | .ooooveerrerieeinens | verrenriinnineiineeeB [ [ e [ 3.900......... 3.910 06/21/2012 | 06/15/2022
717081 DB 6| PFIZER INC.....cccviirieieiiieierieienissisisesssensssssseesssssssesessssssssssssenses | venes | oo [ cerverens 1 AFE| i 724,268 | ... 126.398 916,386 | ...cvvevrereenes 725,000 | oo T24,483 | ..o | e BT | | | 00008200 [ el 6.210 03/17/2009 | 03/15/2019
7185468 AG 9| PHILLIPS BB..........coouvverierierirerireeseisesiesiensssessessssssssssessensnnes. | evnnens | oo | oeeveeees 1].2FE | oo 324,942 | .. 105.984 344,448 | ... 325,000 | ..... 324,960 . 2,950 | ..o 2.950 03/07/2012 | 05/01/2017
724479 AH 3| PITNEY BOWES INC....coooiiiriiiiierineiseiieniesiseeisesessessssesssesnsnnes | vnnees | oo | oervieens 1].2FE| ................873,434 | ... 107.788 | ..o 943145 | ..... 875,000 | ..... 873,937 | .o | e 138 [ e | s 6.250 | ......... 6.270 03/02/2009 | 03/15/2019
72650R  AF 9| PLAINS ALL AMER PIPELINE.........coovieriirineiierieiiesiesissssisnssinsiies | oevvee | oo | eorerinns 1].2FE| .................391,600 | ...... 111.760 447,040 ....400,000 395,842 | v | o995 [ | | 5875 [ 6.190 04/10/2008 | 08/15/2016
72650R BB 7 |PLAINS ALL AMER PIPELINE.........cooimreririrerieieesesisnsenisssssssnnies | cvvenes | oo [ coevireins 1].2FE| .................543,648 | ........ 99.077] . 539,970 | .. ....545,000 | ... ...543,657 2850 | ... 2.870 12/03/2012| 01/31/2023
740189 AK 1| PRECISION CASTPARTS CORP........cccovrmririrrnirrirnrirernsisseresississnnns | verins | oo [ cervnren 1].1FE| ....ci......2,002,340 | ...... 100.165| .ocvvvnvnee 2,003,300 | ..ccoeruvnee 2,000,000 | ....ccoenee 2,002,328 | ..o | e [ [ URIRR IOSRTRRAIN IS 1.250 | ......... 1.220 12/18/2012 | 01/15/2018
74251V AH 5| PRINCIPAL FINANCIAL GROU.........ccoivimrieirerieniseeseeiserserieninee | evereee | oo [ wovvevnes 1].1FE| ................843,800 | ........ 99.288 | ..... 838,984 | ..... 845,000 | ..... 843,812 | . | v 12 [ | | 3125 [ 3.140 11/13/2012 | 05/15/2023
74456Q AW 6 [PUB SVC ELEC & GAS........vviviirierieinieresissienssississssssssssssssenens | cvenee | o [ vervneenes 1].1FE| .................549,021 | ...... 104.370 [ oo 574,035 | ..... 550,000 | ..... 549,520 | ..ooovrerieriririicis . 2.700] ... 2.730 05/17/2010 | 05/01/2015
74913G AK 1 [ QWEST CORP.....cecouriirierierireesssiseriesienssesssssssssssessessssessensnnees | cvereee | oo [ eesennns 1]..2FE| .................102,000 | ...... BT T [ TS A O 100,000 | ovoouveniinnes 100,756 | cvvovercercrinerirens | eveene (V7)) [N FOTRPIRIRRIIR IS 76251 ......... 7.280 08/09/2007 | 06/15/2015
776696 AE  6|ROPER INDUSTRIES INC......coosvurrieirerineierirneerseiseissesiesesnensnnes | eneees | oo | eevreees 1]..2FE| .............3,168,626 | ...... 100655 ..oocvvnees 3,170,633 | .oovverenne 3,150,000 | woovrernene 3,168,439 | ..oovvvcrnrincinenes [ e (187) | v [ e [ 30125 | i 3.050 11/16/2012 | 11/15/2022
78355H JR 1| RYDER SYSTEM INC.....ocoeieiiiieeieieieceieseissieseiessssessessssssessenes | oevvnes [ e | cveriennns 12FE| v 274,511 | e 106450 ..... 292,738 | ..... 275,000 | ..... 274,632 3500 ......... 3.530 05/17/2011| 06/01/2017
808513 AH 8| CHARLES SCHWAB CORP.......cccovvuirrerireireessrinersensensssessessssssnns | enneen | oo | eevrenes T AFE | s 845,000 | ...... 100.227 | oo 846,918 | ...coovvvvrn. 845,000 | ...covvvernne 845,000 | ...vvuvrrrireererins | rerrenrienienineeens | e | e | e 0.850 | ......... 0.850 12/03/2012 | 12/04/2015
816752 AA 7| SEMINOLE HARD ROCK ENT.......ccovriveiirniirinninersnssseessssssseenssenns [ venns | [ cervneenes 1|.4FE| .. 49,625 50,000 | . 49,280 | .oovveeeennnn2,250 | 280 | e [ e | e 2.808 | o 4.030 09/24/2007 | 03/15/2014
817565 BA 1| SERVICE CORP INTL....coooiimiierireireeissiessisssssessssssssssssssssssssesssnns | sennes | or | cervrenns 1].3FE | .cceviverrerrn 100,000 | ...... 112,000 | .oocornverncene 112,000 | oo 100,000 | ovooceenirenes 100,000 | ovovverrrerierriens | crrrerieeerneeiesinnnes v | e | eeneenen8.7890 | o 6.750 02/26/2007 | 04/01/2016
824348 AP 1| SHERWIN-WILLIAMS CO.....ovvvrmrirrirerineinerienieeesseessssesssseensenenees | vnnee | oo | oeevreees 1].1FE| .. .1,247,250 1,250,000 | .ovoeerenn 1,248,384 | oo | e 2 | [ | eereeenn 1.350 | i 1.370 12/04/2012 | 12/15/2017
828807 CJ 4|SIMON PROPERTY GROUP LP.. AAFE] . ..1,037,250 .1,000,000 ..2.180 03/08/2012 | 09/15/2017
828807 CN 5| SIMON PROPERTY GROUP LP.......ccovvurireerinrirenieeseessrsneniesennens | evnveen | oo | oeevrenes 1].1FE| .. 694,611 10895,000 | coooviieenenn 891,164 | oo [ T4 | [ | e 2750 | e 2.810 12/10/2012| 02/01/2023
832248 AQ 1|SMITHFIELD FOODS INC 87,375 75,000 | coovvvvreirnnnn 75,205 [ o [ evverinniieneeenn(37) [ v [ | oo 7790 | i 7.670 07/02/2007 | 07/01/2017
845467 AE 9| SOUTHWESTERN ENERGY CO. 30,637 25,000 | . ..7.490 09/25/2009 | 02/01/2018
84755T AD 9| SPECTRA ENERGY CAPITAL cevenrnennnnn 098,728 | 118902 ..o 713,412 | 600,000 | ..ooovvevrienns 599,058 | ... | e 104 [ | | 20005650 [ 5.670 08/25/2009 | 03/01/2020
854502 AD 3| STANLEY BLACK & DECKER L......cvcorieiinrieiieeireserssinssssnsienssenes [ vnnees | oo | oervrenns 1].1FE| .............1,011,860 | ...... 101.058 | . .1,000,000 | .oovvvenvee 1,011,721 [ | e (139) | e v | v 2.900 | e 2.760 11/07/2012| 11/01/2022
858119 AH 3| STEEL DYNAMICS INC ABFE 94,750 | 101.250 | . 98,105 ..7.680 07/31/2007 | 04/01/2015
858495 AC 8| STEINWAY MUSICAL INSTRUM......ccovviirvirmriirnnineirerineiesenniernninens [ verens | [ cervneen 1| AFE | oo 14,663 | oo 100.126 | .... 14,933 | oo | D3 | v e | e 72000 s 7.400 01/08/2007 | 03/01/2014
87264M AB 5| TRW AUTOMOTIVE INC.......cvvrrirrererrnirnerienieeeneessssssssssessenennees | evvnees | oo | cveveeees 1].3FE | oo 41,500 | ..o 115.125| . . A1,500 [ coovereererierreens | e | e | e | coeeeeen 12290 | v, 7.250 02/25/2008 | 03/15/2017
87875U AH 5| TECO FINANCE INC....c.oovvumiiiieiiniineeieeiseiseissessessseessssissesssnis | oenvee | oo | ceeseenns 1]..2FE| .................100,000 | ...... 120.599 | . ..100,000 | coovrvrciinnns 100,000 . 6572 ......... 6.570 12/27/2007 | 11/01/2017
88166H AD 9| TEVA PHARMA FIN IV LLC.....cooviviiriiinrirerinnieneneseisesinsinsnens | v [ oo | cvererenne 1. AFE| oo .599,730 | ..o 100.893 | ..o 605,358 | .....cocoerenene 600,000 | ...cocovvernvene 599,730 | .oovvvevrrerirrererins | vevrenrierierinneiens | e | e | e 2.250 | ... 2.250 12/13/2012 | 03/18/2020
883556 AS 1| THERMO FISHER SCIENTIFIC........cooseerrereirerierineernssiseirsenissenes [ eneeen | oo | eevreens 1]..2FE| .. 224071 | ... 105.260 ..... 236,835 | ..... 225,000 | ..... 224,549 | ..o | v 183 [ | | 200000032200 [ e 3.290 04/20/2010 | 05/01/2015
883556 BB 7| THERMO FISHER SCIENTIFIC........coovimrirerniriererinsisirnsisensnssenenens [ verins [ [ cervneenes 1].2FE| .. ..999,850 | ...... 101369 ..o 1,013,690 | ..ooovvrennee 1,000,000 | ..ovovveverennee 999,854 . 1850 ......... 1.850 08/15/2012 | 01/15/2018
900212 AH 4| EATON CORP........cccorririmrinrineerenissisesiessesssessssessssssesssessssessenes | vnnees | oo | oeevsnenes 1 .2FE | oo 3,066,931 | ........ 99.691 | oo 3,065,498 | ...ocoovnven. 3,075,000 | ..oovvernvne 3,067,005 | ..ooovvvnrernereennenns | e Th | oo | e | eveeeens 2.750 | ..o 2.780 11/15/2012 | 11/02/2022
907818 DG 0| UNION PACIFIC CORP........ceverirriierieriesircerseiseisessessssesssssinseens | vnnee | oo | oeevneees 1]..2FE| .. 1,127,890 | ...... 112105 oo 1,121,050 | .ooovvrennee 1,000,000 | ..cooovvrennee 1,125,667 [ oo | evrrireeenenn(2,223) | o [ | ereeeeen 000 | o 2.240 11/01/2012 | 02/01/2021
90928A AA  5[UAL 2007 PASS TRUST........vvurririmerieriineerenisessersesssessssesseneneess | eveveee | oo | eoevevnes 1].4FE| ..cccoevevv...... 76,588 | ... 101.250 | .... 77,740 | .. 76,780 | . 76,780 | ..... . 7336 ... 7.330 07/02/2007 | 07/02/2019
91159H GW 4| US BANCORP......cooiiirirrircernsieniesiseeisessssissessessssssssssssessesssssns | coevene | oo | seesensenns AFE| 1,148,563 | 100.721 | oo 1,158,292 | ..cooovvrinnne 1,150,000 | ..coovvrennee 1,149,778 [ oo | e B84 [ o | e [ e 2.000......... 2.040 06/09/2010 | 06/14/2013
913017 BM 0| UNITED TECHNOLOGIES CORP.......cccrvvirririrnrierrneieerernsiseeesssnisnens [ venns | [ cervnren 1|.1FE| .. ..207,814 | ...... 118.8611 ..... 237,722 | ..... 200,000 | ..... 204,735 | oo | erverereneenen(827) | i | e | e 8.375 | 4.830 12/29/2008 | 12/15/2017
92276M AZ 8| VENTAS REALTY LP/CAP CRP........cocvmmrvmerierineersnrisersesissenensnnnes | evnneen | oo | cveveneees 1]..2FE| .. 1,980,540 | ........ 98.049 | ...cccvvnees 1,960,980 | ...covvrvnnee 2,000,000 | ..oovrerneene 1,981,231 . 3250 | ... 3.360 07/31/2012 | 08/15/2022
92276M BA 2| VENTAS REALTY LP/CAP CRP.......osvimiimrririneersneenssissssisesenennees | veneen | e | cevveneees 1 .2FE | oo, 568,512 | ...... 100.065 | ...coovevernene 570,371 | ..... 570,000 | ..... 568,527 | ..oucvvervrerrerineins | e 15 | e [ | e 2.000......... 2.050 12/06/2012 | 02/15/2018
92343V BJ 2| VERIZON COMMUNICATIONS........cccovvemirmerrmmrerenirnnesneessnsserieniene | cvreee | oo [ wovrevnns 1. 1FE| .ocverr.r..599,370 | ... 100.033 | ..o 600,198 | ...covvvernene 600,000 | ...corvvernvene 599,378 | ..o | w8 [ | | e 2450 [ 2.460 11/02/2012| 11/01/2022
92553P  AK 8| VIACOM INC.....coieumeireerieriesisecsesssssssessessssessesssssssssssssssssssnens | aveveee | oo | eoeneenns 1| .2FE | oo 249,473 | L. 100.976 ..... 252,440 | ..... 250,000 | ..... 249,619 . . 1.250 | oo 1.320 02/23/2012 | 02/27/2015
942683 AF 0| WATSON PHARMACEUTICALS I....ovvrriiieririnnineerenisissessssensnssnens [ veviee |0 | cevrereenns V2FE s 198,330 | ...... 102.085{ ..... 204,170 | ..... 200,000 | ..ovvvrerenee 198,365 | ..o | v 35 | e | e | 3.250 ... 3.340 09/27/2012 | 10/01/2022
94973V AX 5| WELLPOINT INC....oouririririerierieeeeessssisessensessseesssssssnssensessnse | avvveee | oo | wvenevnes 1 .2FE | s 746,160 | ...... 101.044 | ... 757,830 | .ovvverirenns 750,000 | ...coorevernene T4B,378 | ..o | eeeieerienienes 218 [ e | s | e 3.125]......... 3.180 05/02/2012 | 05/15/2022
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94974B FG 0 |WELLS FARGO & COMPANY.... [SSSTIRURIIN DU [ AFE | v 1,761,823 | ...... 100.164 | .....ocvoveee 1,767,894 | ..ccoovvvvenee 1,765,000 | ..coovvrvenee 1,761,832 [ oo | e | e v | covreeen 1500 | i 1.530| JJ....... 12/18/2012| 01/16/2018
959802 AQ 2| WESTERN UNION COITHE........oooueirerinerreeieneseisersssssessensssenes | crveees [ 1 .2FE | s 339,374 | ...... 100463 | ..o 341,573 | oo 340,000 | ..coovvrernene 339,386 | ..vveererrerrrirerinns | e 12 [ | e | e 2375 [, 2.430(JD....... 12/05/2012| 12/10/2015
960386 AG 5| WABTEC CORP........ccovirriiriieierssiesissisissssssesssssessesssssessessssssens | sense . .|.3FE| .. 102,749 | oo 100,000 | .. 99,741 | oo | ceriiieinienennd22 | e | e | 00875 | 7.330 [ JJ....... 08/11/2006 | 07/31/2013
969457 BU 3| WILLIAMS COMPANIES INC.......coovvverrvrierreinerierieseiensenesseesessnnns | crenees . .2FE| ...cceee........508,582 | ...... 100.865 514411 | ... 510,000 | ..... 508,587 | ...vveevrerireiereriens | ernrrerinrnniennnd v [ | eonnennn 30700 | i 3.730 | JJ....... 12/13/2012| 01/15/2023
984121 BQ 5| XEROX CORPORATION........ccoooviuiricriieriniiisiiseieniesissiisssinns | cviens e T L2FE | i 49,695 | L 116.309 | .... 58,154 | .. 50,000 | covvrvrerrnnned9,854 | i [ 30 s [ [ 8750 | 6.830 FA....... 08/15/2006 | 02/01/2017
984121 CF 8| XEROX CORPORATION........cooirririrriirerirrireissieenieniesesssessninns | eriens e T L2FE | i 674,156 | .. 102.602 692,563 ....675,000 874,282 | e | e 126 [ [ | 02,950 [ 2970 MS...... 03/08/2012 | 03/15/2017
008916 AK 4| AGRIUM INC......ccoorimreriiinerieeineisseeiseesessesssseessssssssssessesssssesssesnns | cviees Al 1| L2FE | e 474,088 | ... 99.366 471,988 | .. ...475,000 | ... AT4,088 | e | 20 [ | | 3150 [ 3.170|AO...... 09/24/2012 | 10/01/2022
064159 BE 5|BANK OF NOVA SCOTIA. s | Al AFE] 2,627,080 | .. 100.139( oo 2,633,655 | ...cocvune 2,630,000 | ..o 2,627,100 12/11/2012 | 12/18/2017
89352H AF 6| TRANS-CANADA PIPELINES.........cccomteerirmerierieeienineisssrseniessneens | cvvve Al 1] IFE| .................508,829 | ...... 125.937] ..... 629,684 | ... 500,000 | ..... 505,849 02/18/2009 | 08/15/2018
01448P AA O[ALESC I H..ooovvvvrnnneee. @....|F 17,144 | .. 27,250 | .. 27,249 03/09/2005 | 03/09/2034
01448P AB  8[ALESC I B.....ooovvvrerireiireieieesiesie s esssnes @...|F 48,005 | .. 76,300 | .. 36,339 04/19/2004 | 04/25/2034
01448U AB 7 |ALESC VI PFD FNDG @....|F 119,849 | ..... 241915 | ..... 290,342 12/08/2004 | 12/23/2034
01448U AD 3| ALESC BAPPNF ........orieeieeieieiteie e sesssesssessssessesssnas | cveenee F 126,573 | ..... 224412 | ... 264,371 03/11/2005 | 03/23/2035
01449A AD 6 |ALESC 7A PPN1 @ [F | [ 012 | i B79,798 | ... 49.542 | oo, 360,408 | ... 727,479 | oo 679,050 04/05/2005 | 07/23/2035
02364W BC 8| AMERICA MOVIL SABDE CV......ccccovvvrvrrnrenes O F ..1,195,287 1,150,000 08/31/2011 | 09/08/2016
05565Q CB 2 |BP CAPITAL MARKETS PLC.......cccrsveieirierierinerieeseessseisssienienes | croees F 990,830 | .. 1,000,000 | ... 11/01/2012| 11/06/2022
219868 BS 4| CORP ANDINA DE FOMENTO.......ccooumivririeieirneeinsisessesissessssinnns | cveeeee Floone| AFE ] i 755,348 | ... 108.276 | .o 757,932 | oo 700,000 | ..coovvrernene 754,091 09/18/2012 | 06/15/2022
22303Q AL 4 |COVIDIEN INTL FINANCE SA . Fl. 566,310 | ..... 500,000 | ..... 542,737 01/20/2012 | 06/15/2020
348663 AC 9| FTSHR 2005-TAPPN2.........coverieieeiseiesssiseiesiesisssesssssssssesssssssssssses | seveee Flone| WAFE | 209,771 | ... 56,401 | e 118,315 | ..... 209,772 | ..... 209,772 03/17/2005 | 11/05/2041
46132F AA 8 |INVESCO FINANCE PLC.......cooviiriiriiriierssiscienississeesisessssssiennnes | renine F ..1,010,090 1,000,000 999,224 11/05/2012 | 11/30/2022
709629 AD 1|PENTAIR FINANCE SA . Fl. .98.956 | . ..1,335,906 .1,350,000 1,346,868 11/19/2012| 12/01/2019
80105N AG 0| SANOF L....ouiiriircirreieieiiesieeisesiss st ssssessssnias | anein Floot|AFE] 520,187 | ... 113.984 | . 512,928 ....450,000 519,010 11/01/2012 | 03/29/2021
81180R AE 2| SEAGATE TECHNOLOGY HDD H......coooiviriirierireienirineeieniinens | cvvvene Floot|3FE] iiinn..96,000 | ... 112,000 . 112,000 07/02/2007 | 10/01/2016
85771P AF 9|STATOIL ASA . Flou| AFE] ne.......698,810 | ... 105.686 | . .739,802 11/16/2011 | 01/23/2022
85771S AA 4| STATOIL ASA......iiiiieiritie st sssssssnsnnes | enine Floot|AFE] ...........2,162,180 | ...... 119.907 ..2,398,140 12/16/2009 | 04/15/2019
87330L AG 6| TBRNA 2005-TA PPN2........ovrumrirrereernierieriseseseessssssensensessssenss | crenees Flonne| B2 | i 484,643 | ... 56.401 273,348 03/08/2005 | 07/05/2035
88166D AA 4| TEVA PHARM FIN Hll ..o senississsesssensssssnssnns | annenas F . . ...399,768 | ..... 101.403 405,612 | .. ....400,000 | ... ..399,904 |.... . e e . e 03/16/2011 | 03/21/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....... s | e 122,343,953 | .. XXXooovvoe | o, 124,415,768 | ......... 120,781,551 | ..ccooeeee 122,073,765 | ...ccoonvee. 29,522 | oo, (43,611) | oo {1 I 0 .. XXX........ XXX D0, O [ 737,802 | ......... 1,235,228 |..... XXX [ oo XXX......
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
00253C HW 0| AMT 2002-2 A2........oooirerieeirereiieieeesie s sssssssssenss | aveenne [ [P 21| 1FM | 5,881 [ 11096998 | oo 5,704 | oo 5,881 | oo 5,881 e 22 | e 264 | 12/19/2002 | 03/25/2033
126380 AB 0| CSMC 2006-9 2AT........cemremremerierireeeseessssssessensseessssessssssesseseesens. | eeens [ 2[AFM | ..............1,233,860 | ......100.162 | .......co0..c. 1,268,367 | ..ccovvrrnnee 1,266,309 | ..ccoovvrvnnee 1,224,404 B [ 5804 | ..oovvrrnen 69,647 | 09/08/2006 | 11/25/2036
22541N UA 5| CSFB 2002-30 DB.......couvirereiiiieiieiseeiseesessssisssssesssssssesssessnes | anvene [ 2[2FM | 223,014 | 99711 | 218,278 | ..... 218910 | ..... 220,347 B [ 1,348 | oo 17,108 | 12/10/2002 | 11/25/2032
225458 PD 4| CSFB 2005-AGET B3.........vvviieieierierieeeienissisesienssessssensssssssssens | crevees [ 2. 33,835 | ... 309,747 | .. 33,835 08/30/2005 | 02/25/2032
291701 CS 7| EFLOT 1998-2 M2.......oiiiireinerierieeiseiissisessensesssesssssssssesssenens | cvneens [ 2| BFE| o326 | e 1000 [ e 326 | oo 32,587 | oo 326 06/17/1998 | 06/25/2024
31846L BT 2| FAMLT 1998-1F NOTE.......ccoviimiierniiriirerinsissisesssssessssessssssessnssnes | cenene [ 2| AFM | i 15,637 | 88.744 1 .... 13,428 | .. 15131 | .. 15,300 B [T 89 | s 1,076 | 01/22/2003 | 06/20/2029
456606 DD 1|INHEL 2001-C M2......covmirierrerieienssnisessessesessesssssssessesssssssssnsans | evenees [ 2[AFM | .. 41,568 | ........ 50.395] .... 23,372 | .. 46,376 | .. 37,699 03/28/2006 | 12/25/2032
55265K T4 1 [MASTR 2003-10 3AT....cooiiiiireiiniinsieeiieeiseissessssssssssessessssessssssnes | cevees [ 2[AFM | s 350,172 | ...... 105.552 [ .oocvvrrirnnne 365,673 | ..... 346,437 | ..... 349,576 B [ 1,588 | oovvrirns 19,035 | 01/28/2005 | 11/25/2033
68389F EY 6| OOMLT 2004-1 M7.....couivirirrerrrienieeriessseseseessessessenesessssessssssnens | oeeens [ 2|.6FM 17,519 | oo 179,404 | oo, 17,519 10/17/2006 | 01/25/2034
86358R EA 1| SASC 2001-SB1 B1....ouvvurirrircereineiseieeseseesseesssesessssssessssensssenns | seven [ 2[AFM | .. 46,989 | .. 69,408 | .. 46,989 B I 195 | oo 2,342 | 05/01/2002 | 08/25/2031
94981A AB 9| WFMBS 2003-14 1A2......ciriiriiriiriisisisssissssssssssenssssssesssassssessnsssssnss | onnens N 21| 1FM | oo 306,749 | ...... 101.2581 ..... 326,153 | ..... 322,099 | ..... 311,516 ) IR 1,208 | oo 14,478 | 06/01/2007 | 12/25/2018
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........ccoverreceniininin | voviviriinnnas 2,672,462 | .. XXX..o.ooo. | v, 2,319,644 | .............. 2,812,289 | ............. 2,263,392 | ........... 136,100 | .......cee.. 4,831 | o0 0 XXX | XX | XXX ] e 10,254 | ............ 123,950 |..... XXX...... | ..... XXX......

Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
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05947U  LJ 5| BACM 2003-1 A2.......comriiririreriieineisssiesiesiesesssessssssssssessesessnses | cvveene [ 2[AFM | v 41,648 | L 100.065 | ... 41,465 | .. 41,438 | .. 41,438 MON... | s 161 | v 1,930 | 03/31/2003 | 09/11/2036
12624Q AR 4| COMM 2012-CR4 A3.......ooiiiririeeiseiseiseeieseessesssessessssssssssnes. | reeens [ 2[AFM | 2,511,225 | L 102.734 | oo 2,517,000 | .oovvernene 2,450,000 | ..oovrerncne 2,510,468 MON... | coovverrrrns 5824 | .o 5,824 | 11/02/2012 | 10/15/2045
32054Y AC 7 [FIB 2000-1 A....ovvoverirriereiieierisissisenssisssssssesssssssesssssssssessssssssanses | onnene [ 2|.6FE| i 25,568 | ... 17.367 | oo 21,536 | oovieriinne 124,003 MON... 02/16/2006 | 07/15/2026
52108H PN 8|LBUBS 2003-C1 Ad......oiveuiririerieereeiseisessssssesssessssssssssssssesssenes | svvvee [ 2[AFM | coriie.99,590 | oo 100.078 ] .... 99,172 | .. 99,096 | .. 99,096 MON... | s 242 | s 4,376 | 03/11/2003 | 03/15/2032
86359A ME 0 [SASC 2003-ALT A ..ot sssssnnes | cviees IO 2[AFM | i 173,435 | e 97.389 | oo 176,289 | oooovvvvinnes 181,015 | v 175,870 MON... | s 506 | .oorrrrrinnns 6,076 | 02/06/2003 | 04/25/2031
92890N AT 6|WFRBS 2012-C10 A2 [ 2| AFE| i 384,364 | L 102.473] ... 384,275 | ..... 375,000 | ..... 384,300 MON... | ...... 552 11/30/2012 | 12/15/2045
92890N AU 3 |WFRBS 2012-C10 A3 [ 2|.1FE| .. ...666,200 | ...... 103.246 | ..o 671,102 | .ovvovirene 650,000 | ...cooevernene 666,151 MON... | coovverrirs 1,557 [ e 11/30/2012 | 12/15/2045
50180A AB 0 [LBSBN 2005-2AN2.........c.coovvereirririrerierciessisieissiesesesiesiessnsisnseniens | aeerens Fl..... 2L AAM | e [ | e | e 131,172 MON.... | coovviinnnninnisiins | onnsnianens 11,227 | 12/19/2005 | 09/27/2030
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities...........ooerrerircinnnnnenns 3,902,030 | ... XXX.ooowoe | cevrninnens 3,910,839 | .oovvienn 4,051,724 | ............. 3,877,323 DO, 8,842 | oo 29,433 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00441R  AJ 6 |ACERV 2001-RVT E....ovverrirrirerieieeineiesiesiesssessssessssssesssesssenes | seveen [ 2[5 349,587 | ...... 101.500 | .oovvoreernens 460,923 | .....covvernne 454111 | s 349,587 MON... 04/25/2005 | 09/20/2021
126342 OD 1| AMHPT 1996-2 B2.........cooiirrinerieiireiseisssisessesisesissesssssesssssesssesess. | oeeens [ 2|.6FE| ... 1,108,497 | ........ 80.000 ..1,388,965 .1,736,206 ....1,108,497 MON... | ... 02/13/2006 | 06/15/2027
466157 AC 8 [WENTS5 2001-AA A2.......ovieiireicieieieieiseiese s sssssssssens | saeves [ [P 2].. . ...114,808 | ... 114,808 MON... | ... . . 03/27/2002 | 08/15/2026
68619A AG 2 [ ORGN 2001-A MT...ciimiiiriiieriseiserisesiesiesiseesssssssssssensessssenns | cveees [ 2| .B6FE| 72,203 | .......57.589 | c.oiriiinn.85,100 | oo, 147,770 | .. 39,195 MON... 10/04/2005 | 03/15/2032
88576P AB 9| HENDR 2003-AA NOTE.......ccciiiiiririnnisrisnissiiensssessessnsssssesssessnsnsssees | onnees N P 2| .AFE| o 270,720 | ...... 107.159] ..... 290,117 | ..... 270,734 | ..... 271,266 . MON... | ... . 11/14/2003 | 11/15/2033
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccoviiniiininiisiiniinnis 1,916,403 | ... XXX.oooooo | oo 2,348,958 | ..cooiinnns 2,723,629 | .o 1,883,353 | .o 23,995 XXX XXX XXX | e .8,521 ...221,686 |..... XXX [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... ..o ssssessssnesnnes | cessenians 130,834,848 | .. XXX.oooooe | covvnns 132,995,209 | .......... 130,369,193 | ..ccoooeee 130,097,833 | ..ocvovvve. 189,617 XXX XXX XXX | s 765419 | ........ 1,610,297 |..... XXX [ o XXX......
Totals
7799999. Total - Issuer Obligation: 309,067,180 | ... XXX.oooooee | crrrennns 316,620,613 | .......... 288,676,551 | .......... 302,271,181 | s 29,522
7899999. Total - Residential Mortgage-Backed Securities 12,719,351 | ... XXX........ v 13,096,101 ..12,844,015 ..12,309,661 .136,100
7999999. Total - Commercial Mortgage-Backed Securities N ..10,514,532 . 10,897,431 ..10,467,103 L0 . .
8099999. Total - Other Loan-Backed and Structured SeCUrties............cocoervreiereieiesiseiseseeans 1,916,403 | ... XXX........ . 2,348,958 verrennn 1,883,353 | ... 3,995 | .. .0 .. 0 | XXX........ XXX e 8,521 .
8399999.  Grand Total = BONGS............cc.iriuiieriiieiiiieieniieciieniesiene st esesssesssseeessenenes | ceveneions 334,217,466 | ... XXX....o.o. | v 342,963,103 | ..........314,856,492 | .......... 326,931,298 | ............ 189,617 | ........ (1,521,760) | ..o (V] [ 0 |..XXX........ XXX XXX | s 2,810,358 | ........ 9,230,212 |...... XXX......
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Annual Statement for the year 2012 of the Century Surety Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
010392 48 8| ALABAMA POWER CO......ccovierrierierineernenienisssisessenens | avevnees | oeee | eveeens 30,000.000 |..cccceerse25.00 | covvriinirinens | crrrrrinnnnnnn840,000 |.....28.000 | coooviniinncs 840,000 | ..coovvvernene 755,500 P2UFE... | 09/13/2007
02005N 60 5| ALLY FINANCIAL INC.....oovvvivirrriernicieninsissernsseisnsssiiens | vennee | aee | ervveereninns 27.000 . 26,518 | ....... 8,454 P5UFE... | 11/04/2009
02361D 85 2| AMEREN ILLINOIS CO....ovvvrrrereemeriernnersenineesseesessnsnnnes | evvens | even | aeven 41,024.000 |..............25.00 |.....24.650 | ............1,011,242 |....25.250 | .......c.o.... 1,035,856 | ...cooovvvenee 1,011,242 P3UFE... | 03/26/2007
060505 61 7 |BANK OF AMERICA CORP.........cevviiermiinrieniernerssirernnines | eovvres oo | cvrenns 44,550.000 ...1,163,490 PALFE... | 01/10/2007
060505 83 1|BANK OF AMERICA CORP.........c.coevvmirirerirrernnninnirerienenes | evevnees | eeee | cevens 38,000.000 996,360 P3LFE... | 01/03/2007
222388 20 9| COUNTRYWIDE CAPITAL V....ooouuirierireirnnineirnereeseneesnnns | evevnees | oeee | eeeens 28,000.000 618,082 RP3LFE. | 08/17/2007
38144X 50 0|GOLDMAN SACHS GROUP INC .......49,000.000 1,278,900 P3LFE... | 12/28/2006
44667X 20 8|HUNTINGTON PREF CAP INC......c..cooooivirerrerrmernenienenens | cvvrnees | eee | e 17,000.000 477,800 P3LFE... | 12/09/2003
4576J0 40 1 |INNKEEPERS USA TRUST....cccviviirirnirnerernirsseeninerisnnnins | evvenes [ evee | cerie 20,000.000 P6*L...... 03/20/2007
517942 60 3|LASALLE HOTEL PROPERTIES.........ccocomirimmmmmenrenireniinnnns | evevvees | eee | erveens 13,000.000 . P4L........ 04/24/2007
59156R 60 3 |METLIFE INC.....coouiereireieiierieeineersseiseisssiessssessssinenss. | evneins | eee | aeves 36,000.000 905,386 P2LFE... | 05/02/2006
740434 65 9|PREFERREDPLUS TRST FAR-1... .......20,000.000 ..506,745 RPALFE. | 04/14/2005
78440X 30 9|SL GREEN REALTY CORP......c.coeverievrirerineineerseersninenns | eevenee | eee | cvreens 12,699.000 318,362 P3LFE... | 04/11/2005
842434 30 0| SOUTHERN CALIF GAS CO.....ocvvverrvriernrinninnisensssnenens | vvvines | oo | evvveers 1,509.000 P2UFE... | 02/25/2005
92977V 20 6| WACHOVIA PFD FUNDING.........coouvmerrmrieereninernenieninee | cvevree [ eee | cvrens 20,000.000 . P2LFE... | 07/16/2004
976826 86 7| WISC PWR & LIGHT .....oviiviiiciieriseiesninsiseeiesiseinnnns | cvieees | eee | eeens 20,300.000 509,450 P2UFE... | 10/13/2006
98389B 88 6|XCEL ENERGY INC........ .......10,000.000 ..250,000 RP2LFE. | 01/11/2008
989703 20 2|ZIONS CAPITAL TRUST B....ccooovierrrrirrnerierieeerseesssinennes | cereees v | e 16,000.000 436,800 RP3LFE. | 10/05/2004
65334H 50 8 NEXEN INC......ccooiiiiiiiiiiniiiiiicsissiccnsisssisississsninns | s Al 12,000.000 ....305,520 300,000 RP3LFE. | 10/28/2003
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........c.ccovovoeriennenns . 10,489,106 | ... 10,435,748 0 (U 703,384 | ..o XXX [ XXX
8999999. Total - Prefermred SIOCKS.........c..iiriiriiiriisiseisceecsesssssisenessesseississsssssssessssessessssssssssssssssssssssssssssnsnnnne | connesennn 10,347,410 | L XKKeits | v 10,489,106 | ............ 10,435,748 0 (] [ 703,384 | ..o LXK [ XXX
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Annual Statement for the year 2012 of the Century Surety Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 16 5| PROCENTURY INSURANCE COMPANY . | I | .......... 138,500.000 | .oovvvricninns 37,303,566 | ....... 269.340 | oo 37,303,566 | ..ooooveiiirnens 26,508,484 | ..o | e || e 1,617,994 | .o | i 1,617,994 | .o S 09/01/2009
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates...........oviriininniesssserssssesssssssssnssnens | aveeeees 37,303,566 | ....... 2.3 ST [T 37,303,566 | ..covrririnen 26,508,484 | ... (U (U 0 [ 1,617,994 | oo [V I 1,617,994 | i 0 [..XXX..... XXX
Common Stocks - Mutual Funds
045419 10 8|AMF ULTRA SHORT MORTGAGE FD et | s | 8,609.384 | . 63,107 | 17330 | cvriviiniieneenen83,107 | 83,102 | s | i 1,468 | s | e (344) | vvoeeerirnieni [ v (344) | vvoriei [N 05/29/2009
045419 50 4| AMF US GOVT MORTGAGE FUND........cooovirimriiirinieiiesisnieseseeisnisssiies | corenes JOOOR I 491,738.971 | oo 4,376,477 95,299 | ..o | e 24,587 05/29/2009
04543R 10 6| AMF ULTRA SHORT FUND.......coouiiimrieirerinninesieesssissesssssesssssssenssssinns | oseenns | 9,342.389 | . 47,553 47,740 |.. JOOR T 547 93 .| L .. | 05/29/2009
4812C0 80 3| JPMORGAN HIGH YIELD-SEL.........cocovveivriiieeiieriierieieieeesieseiesiesessiesiene | cverens T R 1,158,477.187 | oo, 9,430,004 | .........8.140 | ..oooioie..9,430,004 | i 9,646,895 |.....ccovnnend 60,240 |..cccvrennnd 665,116 | .o | v 602,408 | ....coviriiiniiieins | e 602,408 | ....cocviiriiiriinns | I 03/02/2009
9299999. Total - ComMON StOCKS = MUUAI FUNDS.........uveuiiieiieeieseessssissis st sssssnssnnses | sessssssenssnnees 13,917,141 ....14,885,209 ...60,240 . ...626,744 626,744 XXX..... XXX.ioene
9799999. Total - COMMON SHOCK. ... | cniiine 51,220,707 ....41,393,693 |.. ...60,240 | .. ..762,130 . 2,244738 | ... L0 .. ...2,244,738 XXX..... XXX
9899998. Total - Preferred Stock from SECHON 1.t | sensessssensenens 10,347,410 | oo XXXervooor | e 10,489,108 | oo 10,435,748 |..... 29,353 |...... 696,752 | ...ovoovinirniriiniinns | i 703,384 | .o | e 703,384 | .o XXX XK
9899999. Total - Preferred and COMMON SLOCK...........ccurirrririirieeisiiseiieeieeis ettt esesssenes | evieees 61,568,117 | ... XXXoooooo | ovrriiienennn 81,709,813 | s 51,829,441 | ..coovvvrnns 89,593 |....ccce.. 1,458,882 | ..oooovvcrrrnnnd (U 2,948,122 | coovvvivni () [ 2,948,122 | oo 0 |..XXX..... XK

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $....




Annual Statement for the year 2012 of the Century Surety Com pany

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

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

Bonds - U.S. Political Subdivisions of States

€3

005482 2P 8|ADAMS & ARAPAHOE CNTYS CO JT § 02/16/2012 | RBC CAPITAL MARKETS SECURITIES - US - . 2,477,540
414005 QQ 4|HARRIS CNTY TX....cocrvvrennns .... | 11/14/2012 | JEFFERIES & CO. .1,915,605
513174 RC 8|LAMAR TX CONSOL INDEP SCH DIST RPN .| 08/21/2012 | JEFFERIES & CO. .1,389,587 1,110,000
517840 3D 4|LAS VEGAS VLY NVWTRDIST. .| 11/26/2012 | MERRILL LYNCH .3,004,909 2,410,000
806347 KS 8|SCHAUMBURG IL... 02/08/2012 | WILLIAM BLAIR. ... cttteseisensssess s sssssssssens s ssesssssssssssns st essssssssnsssnssenssnees | sosnsssssssssssssnsssesssenssssssssssssnssssnssenssasesnnes | aeee 351,741 300,000

2499999. Total - Bonds - U.S. Palitical Subdivisions of States..........c.cccuiviuiiiniiiniinns 9,139,382 7,320,000

Bonds - U.S. Special Revenue and Special A it

15504R FE CENTRL PUGET SOUND WA REGL TRA . | 08/23/2012 | BARCLAYS AMERICAN 2,501,760 | .coovveeirerieirenieins 2,000,000 1,667

.| 05/11/2012 | SIEBERT BRANFORD.

4

167736 ZF 7| CHICAGO IL WTR REVENUE........ccccooovmiriiririnnirerienes 596,100 | ..uvvervrerrerierireeieriessienienieens 500,000 [ ..ovverrverererrererierieerieni s
196632 PD 9| COLORADO SPRINGS CO UTILITIESR.......coivuriimrirrirnrinsiseiiesisesiseesssissssssssesesseenas .| 05/15/2012 | MERRILL LYNCH .3,426,995 2,750,000 3,438
25477G KV 6 |DIST OF COLUMBIA INCOME TAX SE . ST I ... | 11/19/2012 | JEFFERIES & CO. .2,562,660 | .... 2,000,000 | coovrurrreriririrerieieen s
313381 H2 4| FEDERAL HOME LOAN BANK........oiiiiiriineierieniesiseesssissssessesssssessessssssssssesssnsenne | aeessessssinnes 12/04/2012 | TORONTO DOMINION = US......ouriuivrrimriseiserssisssessessesissesssesssssssssssessssssssssss | sesssssssesssessssesssssssssssesssessssssssssnsssessns | shomsssssssssssnsssessssssssssesssssssessas 2,996,400 | .oovvrrereereriereeni e 3,000,000 | evvureunrerenireniseesers e
387874 WD 8| GRANT CNTY WA PUBLIC UTILITY D.......... v | 1210572012 | MERRILL LYNCH. ...ttt sssisensen 3,768,240 3,000,000 | coovrrrrieririerrieeneiennn 66,250
396586 TV 1|GREENVILLE SC WTRWKS REVENUE IR .... | 056/03/2012 | EXCHANGE 123,781 120,000 1,533
396586 UE 7 |GREENVILLE SC WTRWKS REVENUE e . | 05/03/2012 | EXCHANGE 391,972 380,000 4,856
45506D DJ 1|INDIANA ST FIN AUTH REVENUE 11/28/2012 | JEFFERIES & CO. 1,357,896
469359 DS 9|JACKSONVILLE FL CAPITAL IMPTR .| 11/29/2012 | J.P. MORGAN.. 1,528,008
485429 CW 2 |KANSAS ST DEV FIN AUTH REVENUE...........cccccvvnienee 06/28/2012 | DIRECT..... 286,893
546475 MY 7|LOUISIANA ST GAS & FUELS TAX R....cccovvvemrinenne .... | 05/03/2012 | CITIGROUP GLOBAL MARKETS 2,406,240
546475 NQ 3|LOUISIANA ST GAS & FUELS TAX R....ccovvvriveriniinns .... | 08/14/2012 | WELLS FARGO SECURITIES LLC 1,238,530 ....1,000,000
555412 JG 1| MACOMB TWP MIBLDG AUTH.......cvvimririiiiiinieeiesissiiesie s esessssssessesssneone veer | 05/17/2012 | DIRECT....oovirrirrirriiriniierirenireenns 219,640 200,000
592481 DN 2|MET SAINT LOUIS MO SWR DIST WS, .| 08/29/2012 | RAYMOND JAMES .2,405,680 2,000,000
59259N R5 4|MET TRANSPRTN AUTH NY DEDICATE 10/17/2012 | WELLS FARGO SECURITIES LLC .1,218,070
60534T GQ 2| MISSISSIPPI ST DEV BANK SPL OB........ccovivirimrireereeierseriessssensseneseenns .... | 10/11/2012 | RAYMOND JAMES .2,367,680
681793 7V 1| OMAHA NE PUBLIC PWR DIST............. .. | 09/21/2012 | CITIGROUP GLOBAL MARKETS 11,211,980
79642B TP 8|SAN ANTONIO TX WTR REVENUE s .... | 02/08/2012 | CITIGROUP GLOBAL MARKETS 11,216,980
91417K  TZ 4|UNIV OF COLORADO CO ENTERPRISE.. | 0211412012 [ EXCHANGE...........cooeveeeeeceeees et 1,013,223
91417K UE 9 |UNIV OF COLORADO CO ENTERPRISE.. 02/14/2012 | EXCHANGE 10,235
92818A QM 1 |VIRGINIA ST RESOURCES AUTH INF..... ceee | 08/29/2012 | JEFFERIES & CO...ouoouivuiiueiisiseeiseisessssssse s esssse s s sssssssss st sissssssssssssens | stssesessanssssess st ssess s st st esssssssness | seessesssssssssssesssessssessssssnsssessseses 2,566,420 2,000,000 8,056
977100 CQ 7 [WISCONSIN ST GEN FUND ANNUAL A......couiiiiiiiiniiisssisnsssnsnssensnsssnsnsssssesennnins | soseesensensenes 11/06/2012 | JEFFERIES & CO. 450,000 450,000

3199999. Total - Bonds - U.S. SPeCial REVENUE BNA SPECIAI ASSESSMENTS. ... ... tuurerseertuteerserstestestessserssessesesseseesesassassesssseessesessssas | foesesseesesassesseeasesessessesesaesseserssesesseseesesasesesesseesesseseeseeaseseseesseseeaesseseeseaesoeseeseeseeeEseEeeaeEeEseEeEeeEeE e e e EeeEeesee et sesenten et aeteeseneesesansense | eessossossessnsssssnsessessssansassessssassee 35,865,383 ..29,995,000

Bonds - Industrial and Miscellaneous

00037B AB 8| ABB FINANCE USA INC.......ccoiiieiiiireriiisisnisisissiessssssiesssssssesssssssssssesssssssssesssssssss | avsnessessasenes 05/03/2012 | GOLDMAN SACHS.......ccovuiiiieiiiesiinsiiseisssises s ssss s ssssssesssesssssssssssssss. | sosssssssssesssesssesssssssssssesssssssesssasssssssenss | nesssssssssssesssnsssesssnssas 391,332
001010 AB 2 [ ADT CORP.....ctuurirrtreeseesseisestsesi bbbttt | rentsenineenas 06/27/2012 | GOLDMAN SACHS.........couiiuiieriieetieesesisse s ssessssesss s s s ssss st ess s ssssssssss. | cesessssssssssessessssess s st st aessssssnnns | eessessssssnsssesssensssesas 598,584
00287Y AC 3 ABBVIE INC......ouiiriiriieiiie ittt .... | 11/05/2012| MORGAN STANLEY.... . 273,229
021441 AD 2| ALTERA CORP......coovterrrirrirerieriesesssesesissrienienes .| 05/01/2012 | BANK AMERICA........... 299,541
025537 AF  8|AMERICAN ELECTRIC POWER 11/28/2012 | J.P. MORGAN................. 1,797,912
037411 BD 6|APACHE CORP............ .... | 11/28/2012 | CITIGROUP GLOBAL MARKETS .1,989,380
039483 BB 7| ARCHER-DANIELS-MIDLAND C.....ovvvmmrrmririermninernensesssesessessssssssssesssessssessssssssssessns | seessesssssnes 11/01/2012 |R W PRESSPRICH........ 870,368
052769 AA 4 [AUTODESK INC......oomiiriiiiiriieiseieissi s 12/10/2012 | MORGAN STANLEY.... .1,415,486 ....1,430,000
05348E AR 0 |AVALONBAY COMMUNITIES IN.......ovvorrercrininnnee ceer | 12/05/2012 | GOLDMAN SACHS.......ovvimeimirimeineriestieesseessssise st sssssssesssessssenas 11,145,991
059165 EE  6|BALTIMORE GAS & ELECTRIC........ccereuiereeineircinerissisessesssseessesssssssessesssssesssssssinnn .... | 08/14/2012| MORGAN STANLEY.... 996,200 ....1,000,000
084670 BD 9|BERKSHIRE HATHAWAY INC .| 01/24/2012 | GOLDMAN SACHS........coivimrimiieiiniiieeiesissiise st 749,963 750,000
096630 AC 2|BOARDWALK PIPELINES LP.. 11/05/2012 | BARCLAYS AMERICAN ...999,730 ....1,000,000
115637 AN 0| BROWN-FORMAN CORP.. 12/10/2012 | BANK AMERICA... 1,071,442 ....1,075,000
12624Q AR 4|COMM 2012-CR4 A3 11/02/2012 2,511,225 2,450,000
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Annual Statement for the year 2012 of the Century Surety Company

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

1 2 3 4 5 6 7 8 9

CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
126342 OD 1|AMHPT 1996-2 B2................ 12/15/2012 | CAPITALIZED INTEREST
126650 BW 9 |CVS CAREMARK CORP... 11/01/2012 | R W PRESSPRICH...... 11,145,250
133131 AT 9| CAMDEN PROPERTY TRUST ......courrirmrrermmeermreessmesssesssssssssssessssssssssssssssssssssssssssssnes 12/04/2012 | J.P. MORGAN............... 11,014,186
142339 AF 7| CARLISLE COMPANIES INC......oooieieirieiieieieieseie et ssessesssnsens | ssessesssansns 11/15/2012 [ J.P. MORGAN............... 1,694,679 ....1,700,000
143658 AY 8|CARNIVAL CORP..... E 11/29/2012 | GOLDMAN SACHS........coourvirmreermeeereessessssessssssssssssssssssssssssssssssssssssssssssnas 972,953 975,000
166764 AA 8|CHEVRON CORP............... ... | 11/28/2012 | MORGAN STANLEY.. 1,025,000 ....1,025,000
17252M AL 4 |CINTAS CORPORATION NO. 2........ccovvverrerrnee. .| 06/05/2012 | KEYBANC CAPITAL MARKETS 249,620 . 250,000
20826F AB 2| CONOCOPHILLIPS COMPANY........ooumremmreemmreessseessssssssesssssesssssssssssesssssssssssssssssssnnss | sosesesnesesnas 12/04/2012 | BANK AMERICA. .......cooveereeeineeeisseessseessessssesesssesessssesssssssssassssssesssnessssssssness | cesssssssssessssasssssasssssasssssasssssasssssasssssensssss | neesssssssssnssssssssssnsesnns LY T 575,000
22160K AE 5|COSTCO WHOLESALE CORP. 11/28/2012 | J.P. MORGAN............... .2,999,400 3,000,000
23311V AC 1|DCP MIDSTREAM OPERATING.. ... | 11/28/2012 | VARIOUS....... .1,991,931 2,000,000
25179M AP 8| DEVON ENERGY CORPORATION........cooirvermiireernreisseeeesessse s .| 05/07/2012 | GOLDMAN SACHS 621,300
25468P CV 6| WALT DISNEY COMPANY/THE.........ccccoou...... 11/27/2012 | CITIGROUP GLOBAL MARKETS 575,876 ...580,000
260543 CH 4| DOW CHEMICAL COITHE.......iiuierireeiineeisneeessssesssseessssssssssssssssessssssssssssssssssssssssnnsss | sesnsesesnnnsees 11/06/2012 | J.P. MORGAN..........ooeeiaeeireeiseeeseees s sses e snsssres | cessssessssess s se st es st sss s | resessesesssesss s e 540,463 | ..o 550,000
26138E AR 0 |DR PEPPER SNAPPLE GROUP........cccooeviieiiieiieieiciese it ssss ... | 11/13/2012 | BANK AMERICA........... 622,669 625,000
26441C AH 8|DUKE ENERGY CORP........ccccoornnuee .| 08/13/2012 | BANK AMERICA.......... 996,710
29364W AR 9|ENTERGY LOUISIANA LLC ....| 11/28/2012 | BNP PARIBUS SECURITIES............ 997,890 ....1,000,000
313747 AS 6|FEDERAL REALTY INVS TRST. woer | 07/16/2012 | WELLS FARGO SECURITIES LLC.....covuuvermrermerirereseresensssssssessssesesssssssns 962,744
31428X AS 5|FEDEX CORP .| 07/24/2012 | GOLDMAN SACHS.........coueveimrieimereineiesseeesseesssssssssssssesssssssssessssssssssssssssssnns 199,492
337738 AM 0| FISERV INC. 09/18/2012 | BANK AMERICA. 547,465
369550 AU 2| GENERAL DYNAMICS CORP. 11/01/2012 | BANK AMERICA.......... 989,870
375558 AQ 6| GILEAD SCIENCESINC......... 11/01/2012 |R W PRESSPRICH...... .2,297,040 2,000,000
377372 AD 9| GLAXOSMITHKLINE CAP INC 11/01/2012 | R W PRESSPRICH...... 11,786,464 1,453,000
40414L AH 2|HCPINC 11/14/2012 | UBS SECURITIES.. 11,994,580 ....2,000,000
42217K BA 3|HEALTH CARE REIT INC.. 11/27/2012 | DEUTSCHE BANK 11,992,620 2,000,000
428236 BW 2 |HEWLETT-PACKARD CO .| 03/07/2012 | BANK AMERICA.......... 624,906 625,000
437076 AW 2|HOME DEPOT INC 11/01/2012 |R W PRESSPRICH...... .1,476,588 1,250,000
438516 BA 3| HONEYWELL INTERNATIONAL......coomurvrmurremmeresserssssesssssssssssssssssssssssssssssssssssssssssneees 11/01/2012 | R W PRESSPRICH...... 11,300,255 1,100,000
444859 BA 9 HUMANA INC ...ttt ettt 12/05/2012 | BANK AMERICA.......... 298,830 300,000
458140 AL 4|INTEL CORP 12/04/2012 | BANK AMERIC 1,248,675
458140 AM 2| INTEL CORP .... | 12/04/2012 | BANK AMERICA.......... 11,991,460
46625H JA 9 |JPMORGAN CHASE & CO.........onvvveene. .| 02/07/2012 | BARCLAYS AMERICAN 11,025,960 1,000,000
487836 BF 4| KELLOGG CO.....ooouurermrermeeesmesssseesssesssss st ssssssssssssssssssssssssssssssssssssssssessssssssssnes ... | 11/01/2012 |R W PRESSPRICH...... .3,099,090 3,000,000
489170 AC 4 |KENNAMETALINC........... .| 02/09/2012 | BANK AMERICA......... 499,385 500,000
489170 AD 2|KENNAMETALINC........... | 1170212012 | BANK AMERICA. ..ottt ess s ssssssessnnss | atssssessessasssessssssssasssesssssasssessessssssessnssns | aessessssssssssssssessasssessesssssensosssnes 1,997,340 2,000,000
494550 BM 7 | KINDER MORGAN ENER PART........cooviuurieireiineesineessnessssessssessssessssesssssssssssssnssess | sesnnesesnnneens 08/08/2012 | WELLS FARGO SECURITIES LLC......cuveuuriermreermeeeseeesseesssseessssesssssesssssesssseees | seeesssessssessssasssssesssssasssssasesssssssssasssssnees | sosesssssssssnmssssnssssneees E 77 725,000
524660 AW 7|LEGGETT & PLATT INC .| 08/08/2012 | J.P. MORGAN 573,310
53117C AP 7|LIBERTY PROPERTY LP 12/05/2012 | BANK AMERICA.......... 669,350
55448Q AR 7 |MACK-CALI REALTY LP. 11/13/2012 | CITIGROUP GLOBAL MARKETS 397,636 400,000
55616X AH 0|MACYS RETAIL HLDGS INC | T1412012 | CREDIT SUISSE........vvouvesueeeiseeessesessesssssssssssssss st ssssesssssssssssssssssssssssssesss | cessssessssssssassssssssssesess st ssessssssssasessss | oessssssssssssssnsssssasssssesssssssssssenes 1,997,240 2,000,000
571903 AJ 2| MARRIOTT INTERNATIONAL......coirveimriermreemeeeseeeseesssessssessssesssssessssssssssassssssessssaness | sesnnesesnnneees 02/22/2012 | J.P. MORGAN............... 296,760
581557 AY 1 [ MCKESSON CORP.......eouiiriiieeiieicieieisie sttt saes ... | 11/29/2012 | BANK AMERICA.......... 424,562
B9156R  BF 4 [ METLIFE INC....ooouveeeeeeieeeieessseesseeesssssss s sses st sesssssssnns .| 09/27/2012 | DEUTSCHE BANK.........covvvernens 527,892
594918 AP 9| MICROSOFT CORP 11/02/2012 | J.P. MORGAN 198,846
594918 AQ 7|MICROSOFT CORP ... | 11/02/2012 | J.P. MORGAN 720,846
63254A AB 4 |NATIONAL AUSTRALIA BK LT. .| 03/01/2012 | DEUTSCHE BANK.......c..cconsrveene. 499,005 | ..o 500,000
637071 AJ O|NATIONAL OILWELL VARCO I. . 11/16/2012 | VARIOUS....... .3,007,171 3,000,000
641100 AC 8 INETAPP INC....oouveruceeesreesseeesseessseessssesssssesssessssssess s seess st ssss s ssssssssssssessssssssssssssnnes 12/05/2012 | MORGAN STANLEY.. 984,991 | .veveeeeere s 990,000
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674599 CE 3| OCCIDENTAL PETROLEUM COR......ovviuiimiirriimeiseesseissssessesiseessssssssessssssssesssian .| 06/19/2012 | BANK AMERICA.......... 772,977

695156 AP 4 |PACKAGING CORP OF AMERIC 06/21/2012 | BANK AMERICA.. 199,822

7185468 AG 9| PHILLIPS BB..........cuuureuiircerceieiseeieeseesi sttt .| 03/07/2012 | CREDIT SUISSE 324,942

72650R BB 7|PLAINS ALL AMER PIPELINE. 12/03/2012 | WELLS FARGO SECURITIES LLC BA3,648 | ..o 545,000

740189 AK 1|PRECISION CASTPARTS CORP 12/18/2012 | WELLS FARGO SECURITIES LLC cee | et | e 2,002,340 | ..ooverierrniriris 2,000,000

74251V AH 5| PRINCIPAL FINANCIAL GROU.......iuuiiiuiiiriieeieieissssssesessssesesssssssssessssisessssssns 11/13/2012 | GOLDMAN SACHS.........oouiiieiriineireriesisee sttt 843,800 845,000

776696 AE 6|ROPER INDUSTRIES INC.... v | 111672012 | BANK AMERICA. ..ot sinstens | estsssessasse s st ssess b sssen e ssssssssessensnene | foessessasssessosssnssessonssnssanssessessnssan 3,168,626 3,150,000

808513 AH 8| CHARLES SCHWAB CORP........covtuuiirrireiieinsinerissisesssessssissessessssssssssssssssssssssnsses. | avessesssssnes 12/03/2012 | CITIGROUP GLOBAL MARKETS.........ccotruuiumrmnersreeseesessssssessessssesessssssesssees 845,000 | ..vooerrrerireriere e 845,000

824348 AP 1|SHERWIN-WILLIAMS CO............ v | 12/04/2012 | WELLS FARGO SECURITIES LLC.....coutvviiiiieiiieiseiiesiseiesesieisssesensssiensnes .1,248,363 ....1,250,000

828807 CJ 4|SIMON PROPERTY GROUP LP RSO RRRRON .| 03/08/2012 | J.P. MORGAN............... ...998,140

828807 CN 5|SIMON PROPERTY GROUP LP SOOI 12/10/2012 | CITIGROUP GLOBAL MARKETS 691,150 | vvoeirreiicieree e 695,000

854502 AD 3|STANLEY BLACK & DECKER | ....| 11/07/2012 | CREDIT SUISSE 1,011,860 | oo 1,000,000

88166H AD 9|TEVA PHARMAFIN IV LLC I [ 1201312012 | J.P. MORGAN..... ..ottt ssesss s snbses | Hfsesb e s es bbbt | sentsens st eees 599,730

883556 BB 7| THERMO FISHER SCIENTIFIC .| 08/15/2012 | ROYAL BANK OF SCOTLAND US e ...999,850

900212 AH 4|EATON CORP 11/15/2012 | MORGAN STANLEY.. .3,066,931

907818 DG 0| UNION PACIFIC CORP ....| 11/01/2012| R W PRESSPRICH.... 11,127,890

92276M AZ 8| VENTAS REALTY LP/CAP CRP .| 07/31/2012 | BANK AMERICA.......... .1,980,540

92276M BA 2| VENTAS REALTY LP/CAP CRP 12/06/2012 | CITIGROUP GLOBAL MARKETS 568,512

92343V BJ 2|VERIZON COMMUNICATIONS.... 11/02/2012 | BANK AMERICA.......... 599,370

92553P  AK 8 VIACOM INC.....couiimririiireieesseise sttt .| 02/23/2012 | MORGAN STANLEY.. 249,472

92890N AT 6|WFRBS 2012-C10 A2 11/30/2012 | WELLS FARGO SECURITIES LLC 384,363

92890N AU 3 |WFRBS 2012-C10 A3 .... | 11/30/2012 | WELLS FARGO SECURITIES LLC 666,200

942683 AF 0| WATSON PHARMACEUTICALS ..cooueruiimrirerieeisseeseessssessesssesssessss s ssssssssssessssens .| 09/27/2012 | WELLS FARGO SECURITIES LLC......oorvueieirciineineiresissisesisssssessessseisssnis 198,329

94973V AX 5|WELLPOINT INC.. 05/02/2012 | BANK AMERICA.......... . 746,159

94974B FG 0 |WELLS FARGO & COMPANY. 12/18/2012 | WELLS FARGO SECURITIES LLC.......couuiuuieneiieeieeiseiseessessesssesssesssssssssssssssns | sesssessesssesssssssssssssssesssessssssssssssssssessns | shomsssssssesssnsssessssssssssnesssessssssas 1,761,822

959802 AQ 2| WESTERN UNION CO/THE........coocoiirrrinrireiineireenne 12/05/2012 | J.P. MORGAN............... 339,373

969457 BU 3| WILLIAMS COMPANIES INC.......cooiveuririeierimrineiiessiessiessesessesssssssssenssessssssssssessssnens .... | 12/13/2012 | UBS SECURITIES.. 508,581

984121 CF 8| XEROX CORPORATION........couuiiiieimeitmeriiesisnessesisessessessssessesssssesssssssssssssesssssssssssnses | seessessssenns 03/08/2012 | BANK AMERICA........... 674,155

008916 AK 4|AGRIUMINC........cocovrvvririrrrrins A 09/24/2012 | BANK AMERICA.......... 474,068

064159 BE 5|BANK OF NOVA SCOTIA.. A 1211172012 | BARCLAYS AMERICAN........otvuuririireessiseisesssessssees s s s sssss st sssssssssns | soessssssesssassssessssssessssesssessssssssssnssssssns | shsmsssssssesssnsssessssssssssessssssssesas 2,627,081

05565Q CB 2 |BP CAPITAL MARKETS PLC ....| 11/01/2012 | HSBC SECURITIES LIMITED........ 993,080

219868 BS 4|CORP ANDINA DE FOMENTO.. ....| 09/18/2012 | HSBC SECURITIES LIMITED........ 755,349

22303Q AL 4|COVIDIEN INTL FINANCE SA .| 01/20/2012 | BANK AMERICA.......... 547,455

46132F AA 8 |INVESCO FINANCE PLC ....| 11/05/2012 | BANK AMERICA.......... 999,210 101,000,000 [ oo

709629 AD 1|PENTAIR FINANCE SA | ST 1111972012 | BANK AMERICAL........oovtieircineieisetse st sees st | fieebsee s s s es bbbt | £hieebsees b e bbbt 1,346,828 | ....oovvrrerierieeisceeiseieniens 1,350,000 [ ..ovvouermreerrieeienseeeseeseresese s

B0T05N  AG 0] SANOF L. ettt ettt | SR 11/01/2012 | R W PRESSPRICH. ... ...ttt sttt | f1eest et 520,187 | i 450,000 1,850
3899999. Total - Bonds - Industrial and Miscellangous............cccoovvinisiiniinnnns OO PO PO SO P PO PPS PO PPV PPRPTPROON 101,869,745 | ..o 100,249,001 [ oo 144,862
8399997. Total - Bonds - Part 3 146,874,510 ....137,564,001 ..320,336
8399998. Total - Bonds - Summary Item from Part 5....... . JE OSSP PRPPR 29,268,041 27,059,499 ...42,234
8399999. 0L = BOMAS. ..ttt 8 k£ 18R £ £ £ E L E £ E 8L LR EE 8RR SEEEoEE 4 4LEEEEEeEE LR L L LR LR R LR LR L LR LR EEE LR LR LR LRttt | enb st 176,142,551 | oo 164,623,500 | ..o 362,570
9999999. Total - Bonds, Preferred NG COMMON SEOCKS.........cieuitieeuitesieetisissetetesseeesesssetesasssessessesesasssssesessesesasssssssssssesesassssssesss | o4essssssessssssesesssesesassesesesssssesssesesassssssssesesesasssssssssesesesassesssassesesesassesssassesesesassesesaeesetetssesesas et etesssetessesetessnsetessnsesesessnsesesnsns | otesassesesssesesossssesasnsesessssesesans 176,142,551 XXX eeeeierieies | eeerereietes ettt eeans 362,570
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Bonds - U.S. Government
36202C 5D 1|G2 2644 v | 12/01/2012. | MBS PAYMENT.......cvovirrerrerirnnins [ e | e 3,625 | .o 3,625 | v 3,673 | ... 3,628 3)].. (1K) ] S I 3,625 0 09/20/2028.
36202E 6E 4 |G2 4469 ... | 11/01/2012. | VARIOUS 2,233,291 | ........ 2,074,096 | ........ 2,092,568 v [ 2,087,639 | e | e 145,652 06/20/2039.
36202W KY 4|GN 611511 ... | 12/01/2012. | MBS PAYMENT. 5,736 5,736 .6,006 | ... , . B I 04/15/2018.
36211W KC 1| GN 525091 ... | 12/01/2012. | MBS PAYMENT. ..702 ..748 02/15/2030.
36296D LB 2|GN 688022 ... | 11/20/2012. | VARIOUS 710,876 | .. .710,043 10/15/2038.
36296P 6Q 9|GN 697579 v | 11/01/2012. | VARIOUS........ootvimrrnirieriirinninnns [ verirerinseiissinnines | ovveen 2,149,076 | ........ 2,010,652 | ........ 2,048,980 11/15/2038.
38373M 5U 0| GNR 2009-5 B.......coovvrrireirririeieseesiesesisiesienions ... | 12/01/2012. | MBS PAYMENT. 27,375 | oo 27,375 | oo 26,932 08/16/2049.
38373y 6X 7|GNR2003-16 B... v || 12/01/2012. | MBS PAYMENT. 845,892 | ........... 845,892 | ........... 848,007 08/16/2025.
38374B 5M 1|GNR 2003-79 PH. ... | 12/01/2012. | MBS PAYMENT. 0,184 0,184 3,188 12/20/2031.
38374B LQ 4|GNR 2003-60 MA. .. | ... | 12/01/2012. | MBS PAYMENT. e | ..25,397 ...25,396 ...24,543 07/16/2033.
38374F CX 0| GNR 2004-5 VB.......cooooeverreririerrierierireeeseressiens ... | 10/01/2012. | MBS PAYMENT.......ccovvrerirerirens . 837,845 | . 837,845 | ........... 866,122 05/20/2023.
38374K DC 4 |GNR 2004-104 GA ... | 12/01/2012. | MBS PAYMENT 200,077 | . 200,077 | oo 193,825 11/20/2034.
38374K RA 3| GNR 2005-3 AE........covvrrrirreriniiernnicisnssisissneenes ... | 12/01/2012. | MBS PAYMENT. 142,763 | ........... 142,763 | ........... 138,759 01/20/2031.
38374K UT 8|GNR 2005-13 PA ... | 12/01/2012. | MBS PAYMENT e |- . 333,748 | ........... 333,748 | ........... 323,005 11/20/2033.
912828 AP 5|US TREASURY N/B v | 117152012, | MATURITY oo | e | veierines 115,000 | ........... 115,000 | ..ooeeee. 115,027 11/15/2012.
912828 GC 8|US TREASURY N/B ... | 01/03/2012. | PRIOR YEAR INCOME.. vt | s | N 12/31/2011.
912828 GU 8|US TREASURY N/B 1| 05/31/2012. | VARIOUS.......ovivriniieiieeineinees | oeerieeeiesiseissssiinns | oeeereeens 390,000 | ........... 390,000 | .....c..... 390,426 390,000 0]......9,263 | 05/31/2012.
912828 JH 4|US TREASURY N/B ... | 10/26/2012. | BNP PARIBUS SECURITIES......... . I I 3,253,127 | ........ 2,770,000 | ........ 2,892,930 N . 2,846,951 N 406,176 | ....... 406,176 | ...... 133,382 | 08/15/2018.
0599999. Total - Bonds - U.S. Government. e 11,425,060 | ...... 10,573,967 | ...... 10,764,782 | .........10,706,152 | ..cccoovvvinennc0 | 1iiei(20,010) [ o0 [ 1iieinn(20,010) | o0 s 10,686,142 | ..o | i 738917 | ....... 738917 | ...... 440,090 |..... XXX.oone

Bonds - U.S. States, Territories and P:

373384 NZ 5|GEORGIA ST ... [ 11/02/2012. | RAYMOND JAMES........onvrvirmnrrs | cermnrrrmnneennneiinnns | e 1,629,333 | ........ 1,400,000 | ........ 1,400,000 229,334 229,334 | ........ 64,093 |11/01/2025.
419791 YN 2|HAWAII ST. ... 11/02/2012. | RAYMOND JAMES.... 614,224 | ........... 520,000 | ........... 524,576 | .oceerern523,934 | e | reieeeennn(308) [ e | eerieriieeenn(805) | o 523,629 | i | e 90,595 | ......... 90,595 | ........ 30,299 | 02/01/2021.
605580 6L 8| MISSISSIPPI ST, ... | 11/02/2012. | BARCLAYS AMERICAN ST IOV 1,439,488 | ........ 1,250,000 | ........ 1,250,000 | ..ovverer 1,250,000 | ovoooevernrrinnns [ cevrnereinerirnnnnns [ | eenerennnrinnen0 | e | v 1,250,000 | ..ooovverrrrerns | v 189,488 | ....... 189,488 | ........ 55,294 |11/01/2023.
644682 K7 0|NEW HAMPSHIRE ST. ... [ 11/01/2012. | GOLDMAN SACHS.......ccoooomrrres ST IO 2,609,846 | ........ 2,090,000 | ........ 2,467,956 | ..o 2,440,146 | oo | eeeeeens(36,799) | s | erreerreenn(36,799) [ oo [ e 2,403,347 | oo | e 206,498 | ....... 206,498 | ........ 97,243 | 06/01/2019.
93974C QY 9| WASHINGTON ST.....cooiiiriiriiisniisinisssssiessssies ... | 11/02/2012. | BARCLAYS AMERICAN.......ccoovinee | covrnnriininiininiiinns | s 2,290,940 | ........ 2,000,000 | ........ 2,000,000 N P 2,000,000 e 290,940 | ....... 290,940 | ...... 104,348 | 08/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possessions. N 8,583,831 | ... 7,260,000 | ........ 7,642,532 | .o 7,614,080 | 0 | oo (37,104) | 0 | (B7,104) | 0 [ 7,576,976 | ..ocooovn0 [ oo 1,006,855 |.....1,006,855 | ...... 351,277 |..... XXX
Bonds - U.S. Political Subdivisions of States

101547 TP 2|BOULDER VLY CO SCH DIST #RE-2. 1 1171312012, | VINING SPARKS.......covvvmrrirrrins | coverrseeeissenisssiins | ceveees 1,345,421 | ... 1,085,000 | ........ 1,285,519 | oo 1,261,200 | oo | erreenn(19,084) [ oo | erveerenne(19,084) | v | s 1,242,115 | oo | v 103,307 | ... 103,307 | ..oooue. 51,990 |12/01/2020.

... | 11/13/2012. | JEFFERIES & CO. e |
.. 10/31/2012. | CITIGROUP GLOBAL MARKETS... |.
... | 10/31/2012. | RAMIREZ & CO. .

. [ 10/31/2012. | BMO CAPITAL MARKETS - US..... .

249164 KC DENVER CITY & CNTY CO
479340 KG JOHNSTON CNTY NC
495033 BT KING CNTY WA SCH DIST #401 HIG.

7 3,079,675 | ....... 2,500,000 | ......... 2,810,800
5
8
529063 PM 5|LEXINGTON CNTY SC SCH DIST #1
9
2
4

2,203,180 2,000,000 2,191,480
..3,660,360 ..3,000,000 ..3,398,490

2,727,939
2,065,317
..3,297,355

....... 351,735 | ......351,735 | ......161,458 | 08/01/2022.
AAAAAAA 137,863 | ......137,863 | ......126,110 | 02/01/2015.
...363,005 | ....... 363,005 | ...... 139,167 | 12/01/2021.

. 2,497,080 2,000,000 2,368,580 | 02,362,845 | ..o | e 26,544) | e [ (26,544 [ i | 10000000000:2,336,300 [ o | s 160,780 | ....... 160,780 | ...... 102,778 | 02/01/2023.
688443 C9 OSSEO MN INDEP SCH DIST #279 1 [02/01/2012. | MATURITY .oooovvvrrrererernneennneenns [ eevrneeeinsneessesinnes | eveeens 1,030,000 | ........ 1,030,000 | ........ 1,099,298 0 25,750 | 02/01/2012.
730436 YY POCONO MOUNTAIN PA SCH DIST. woer | .| 09/05/2012. | UBS SECURITIES JSTSTTRSTRRON ISVP 1,050,919 | .ooooneee 950,000 | ........ 1,019,141 | ciiii00992,583 | oo | erireeeend(5,199) [ [ eerrnenennnn(5,199) | v | 987,384 | i | e 63,535 | .oocone. 63,535 | ........ 48,688 | 09/01/2023.
821686 YA SHELBY CNTY TN.....coovieiiieieieer e ... | 11/01/2012. | CITIGROUP GLOBAL MARKETS... | ...cvrvrrvernnnrerennne | cernnens 2,452,380 | ........ 2,000,000 | ........ 2,363,300 N 134,359 | ....... 134,359 | ...... 118,056 | 03/01/2022.
2499999. Total - Bonds - U.S. Political Subdivisions of States.. ..17,319,015 | ... 14,565,000 | ...... 16,536,608 6,170,253 | o0 | einr(165,821) | coviviviciinnn0 [ (165,821) [ o0 1000 16,004,431 |0 1,314,584 |..... 1,314,584 | ...... 773,997 |..... XXX
Bonds - U.S. Special Revenue and Special A it
075388 EB BEAVER AR WTR DIST BENTON & WA. ... | 11/15/2012. | CALLED BY ISSUER at 100.000.... | ...oovvverrerrriverranes | woerens 1,000,000 | ........ 1,000,000 | ........ 1,075,660 1,009,419 | s | e A1) | e (D419) | s i 1,000,000 0 50,000 | 11/15/2016.
075388 EC BEAVER AR WTR DIST BENTON & WA. .| 11/15/2012. | CALLED BY ISSUER at 100.000.... 1,000,000 | ........ 1,000,000 | ........ 1,096,620 11,011,132 1,000,000 (I 50,000 |11/15/2017.

25477G EK DIST OF COLUMBIA INCOME TAX SE... v | .| 10/31/2012. | BMO CAPITAL MARKETS - US..... e | e 2,657,036 | ........ 2,125,000 | ........ 2,517,806 | .. 2,492,729 | oo | e (B5,777) | oo [ e (I A0 | [ N 2,456,952 | ...oovviiirins | v 200,085 | ....... 200,085 | ........ 98,576 | 12/01/2019.
29270C RB ENERGY N W WA ELEC REVENUE...........ccccceeueue ... | 10/31/2012. | GOLDMAN SACHS........cccovvvuvrians [ v | v 1,824,993 | ... 1,565,000 | ........ 1,836,215 | ........... 1,754,880 | ..o | v (34,128) | ..o [ s (34,128) | oo | e 1,720,752 | .o | s 104,241 | ...... 104,241 | ... 110,463 | 07/01/2016.

0

207758 KL 6|CONNECTICUT ST SPL TAX OBLIG R... . [ 11/02/2012. | BARCLAYS AMERICAN.......ccoovvver | covmrrierieniriniiniis | o 3,505,920 | ........ 3,000,000 | ........ 3,000,000 .3,000,000 | oo [ . (VN PR IR 3,000,000 | ..oovvreviieis | v 505,920 | ....... 505,920 | ...... 139,568 | 11/01/2022.
7
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3128LA 7D 6|FGA77192 [ 1111972012, [ VARIOUS......coooiriieieiiseins | cevneiieeiesiseissnnis | ceveeens 1,018,049 | ........... 966,003 | ........... 974,984 | ....cccooeuc 973,312 | v | evreeeene(1,708) | e e (1,708) [ e | e 971,606 | ...ooonrerririris | e 46,443 | ......... 46,443 | ....... 43,016 |05/01/2038.
3128M4 PX 5|FG G02838 v | 11/05/2012. | VARIOUS.........otvemrririeninrinninnns [ verirerisseinesinsines | ovvi 1,313,579 | ........ 1,257,465 | ........ 1,190,466 1,195,082 | e | 1,086 [ | e 21,056 | e [ 1,216,137 | oo | v 97,442 | ......... 97,442 | ....... 44,712 | 05/01/2037.
312929 UA 8|FG A83277 ... | 11/08/2012. | VARIOUS... 1,314,719 | ........ 1,253,183 | ........ 1,259,106 1,259,100 | oo | (2,399 [ [ eerieenenn(2,399) | oo [ 1,256,702 [ .oovvercricrinns | e 58,017 | .coonee 58,017 | ........ 53,851 | 11/01/2038.
312935 RM 3 |FG A88592 ...| 11/06/2012. | VARIOUS... 395211 | oo 367,926 | ........... 382,700 ....381,491 09/01/2039.
312946 T2 2|FG A97769 ... | 11/05/2012. | VARIOUS... ..1,596,576 ..1,515,088 ..1,548,349 11,547,254 03/01/2041.
31294K RE 7|FG E01385 ... | 12/01/2012. | MBS PAYMENT. 06/01/2018.
31294K ZT 5|FG E01654 ... | 12/01/2012. | MBS PAYMENT 06/01/2019.
312962 6K 4|FGB10874 ... | 12/01/2012. | MBS PAYMENT 11/01/2018.
312962 WC 3|FG B10643 ... | 12/01/2012. | MBS PAYMENT. 11/01/2018.
312964 6W 4|FG B12685 ... | 12/01/2012. | MBS PAYMENT. 02/01/2019.
312964 UH O0|FGB12384 .. | 12/01/2012. | MBS PAYMENT 02/01/2019.
312968 5L 0|FG B16251 ... | 12/01/2012. | MBS PAYMENT 07/01/2019.
31297TH YK 9|FG A29714 ... | 12/01/2012. | MBS PAYMENT 01/01/2030.
31297U Y8 7|FG A38835 ... | 12/01/2012. | MBS PAYMENT. 05/01/2035.
31371K 2R 1 |FN 254684.... ... | 12/01/2012. | MBS PAYMENT 03/01/2018.
31371K Y4 7|FN 254631.... .. | 12/01/2012. | MBS PAYMENT 02/01/2018.
31371L Q2 8|FN 255273.... ... | 11/05/2012. | VARIOUS 06/01/2019.
31376K B3 9|FN 357458.... ... | 12/01/2012. | MBS PAYMENT. 26,733 0 11/01/2018.
31385X GU 5|FN 555611.... ... | 12/01/2012. | MBS PAYMENT 29,953 0 07/01/2018.
31390V K3 7|FN657414.... ... | 12/01/2012. | MBS PAYMENT 0 11/01/2017.
31391H 2X 1|FN667790.... .. | 12/01/2012. | MBS PAYMENT 0 02/01/2018.
31391Y 5W 3|FN681361.... ... | 12/01/2012. | MBS PAYMENT 0 03/01/2018.
31393C HX 4|FNR 2003-54 AD ...|01/01/2012. | MBS PAYMENT. 0 01/25/2026.
31393D L7 4|FNR 2003-80 CA ... | 12/01/2012. | MBS PAYMENT 0 04/25/2030.
31393E B3 2|FNR 2003-94 CE ... | 12/01/2012. | MBS PAYMENT 0 10/25/2033.
31393N TU 3|FHR 2597 DE .. | 12/01/2012. | MBS PAYMENT 0 02/15/2033.
31393Q MH 2|FHR 2614 EQ ... | 12/01/2012. | MBS PAYMENT 0 12/15/2017.
31393Q WR 9|FHR 2610 DG ... | 12/01/2012. | MBS PAYMENT 0 03/15/2033.
31393R 2D 1|FHR2611A ... | 02/01/2012. | MBS PAYMENT 0 02/15/2031.
31393U QJ 5|FNR2003-117 MN ... 01/01/2012. | MBS PAYMENT 0 07/25/2021.
31394C CH 3|FNR2005-3HC.......cccevvrrrriereeeieicissesee s ... | 12/01/2012. | MBS PAYMENT 0 01/25/2035.
31394E GN 2 |FNR 2005-63 HA. ... | 09/01/2012. | MBS PAYMENT. 0 04/25/2023.
31395G FP 2|FHR 2856 TE ... 03/01/2012. | MBS PAYMENT 0 12/15/2014.
31395P EM 0 |FHR 2952 PA ... | 12/01/2012. | MBS PAYMENT 0 02/15/2035.
31395R AR 9|FHRRR001 AE... ... 01/01/2012. | MBS PAYMENT 0 04/15/2015.
31398N XW 9| FNA 2010-M5 A1 ... | 12/01/2012. | MBS PAYMENT. 0 07/25/2020.
31400 GV 5|FN 688812.... ... | 12/01/2012. | MBS PAYMENT. 0 02/01/2018.
31400P BE 4|FN 693137.... ... | 12/01/2012. | MBS PAYMENT. 0 03/01/2018.
31401B P5 8|FN703444.... ... | 12/01/2012. | MBS PAYMENT 0 05/01/2018.
31401L E6 6|FN711257.... ... | 12/01/2012. | MBS PAYMENT 0 07/01/2018.
31401M CE 9|FN 712069.... ... | 12/01/2012. | MBS PAYMENT. 0 07/01/2018.
31402J 2C O|FN730771.... ... | 12/01/2012. | MBS PAYMENT reve | e | e 166,821 | e 166,821 | oo 169,428 | oo 167137 | s [ e (316) | everrereirerinns 166,821 0 08/01/2018.
31402Q 4B 4|FN735318.... .1 12/01/2012. [ MBS PAYMENT.......oovvvnriniiinirans | eervnrirseinsiisninenn | ceriennenn 113,521 | i 113,521 | oo 112,315 | e 113376 | s | v 145 | s 113,521 0 11/01/2019.
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31402R LY 3|FN735743.... .. | 12/01/2012. | MBS PAYMENT.......ocoovrvrrrinrirens 08/01/2020.
31404D ED 6|FN 765232.... ... | 12/01/2012. | MBS PAYMENT 02/01/2019.
31404S TP O|FN777358.... ... | 12/01/2012. | MBS PAYMENT 05/01/2019.
314058 HL 1|FN797735.... ...|12/01/2012. | MBS PAYMENT. 02/01/2020.
31412M M8 8|FN 929283.... ... | 11/05/2012. | VARIOUS ..2,898,793 2,778,414 | .......2,795,345 ..2,787,996 04/01/2023.
31414S 3U 5|FN975211.... ... | 11/05/2012. | VARIOUS... 1,178,968 1,132,609 | ........ 1,083,765 . 1,108,097 03/01/2038.
31417Y RW 9| FN MA0500 ... | 11/01/2012. | VARIOUS... 1,935,141 | ... 1,776,715 | ........ 1,843,619 . )| ... )| RIS IR 1,831,140 08/01/2040.
31418T C4 7|FN AD5490 v | | 11/01/2012. | VARIOUS... . 1,968,532 | ........ 1,781,780 | ........ 1,875,880 .1,864,987 )| ). 05/01/2040.
31419A K2 2|FN AE0312.......... ...|12/01/2012. | MBS PAYMENT. e | | 513,208 | ........... 513,208 | ........... 528,484 ....515,262 ) .. ). 09/01/2040.
31419F FW 1|FN AE4680.. ... | 11/01/2012. | VARIOUS... ..2,955,981 | .......2,796,753 | ........2,900,320 .2,889,630 )| ). 11/01/2040.
31419G XX 7|FN AE6093.......... ... | 12/01/2012. | MBS PAYMENT. e | 213214 | ... 213214 | ... 221,176 )| ... ). 10/01/2025.
396586 SC 4|GREENVILLE SC WTRWKS REVENUE.. ... | 05/03/2012. | EXCHANGE...........cocoovrvmirirrirennns . 515,752 | ... 500,000 | ........... 550,320 )| ... ). 02/01/2016.
44329H AT 1|HP COMMUNITIES LLC ... | 11/06/2012. | MORGAN KEEGAN & CO INC....... 976,880 | ........ 1,000,000 | .......... 650,000 | ..cooerreee870,008 | oo | eerreernen8,284 | | 8,284 | i 876,290 | i | e 300,590 | ....... 300,590 | ........ 68,195 | 09/15/2034.
455057 XJ 3 |INDIANA ST FIN AUTH REVENUE ... 1 10/31/2012. | PIPER JAFFREY & CO......covvvvrer | vervvirnrrveriensereninns | e 3,025,025 | ........ 2,500,000 | ........ 2,928,200 | ........... 2,846,107 | .coovvvivriinins | e (d4,961) | oo [ (44,961 [ | e 2,801,145 223,880 223,880 | ...... 157,639 | 02/01/2018.
46256Q BE 5|IOWA ST BRD REGENTS HOSP REVEN... .| 11/14/2012. | PIPER JAFFREY & CO. 1,316,273 | ........ 1,125,000 | ........ 1,286,528 | ........... 1,218,399 | oo | vereennd(16,527) [ o | erieeenn(16,527) | oo [ 1,201,872 [ oo | s 114,401 | ....... 114,401 | ....... 75,281 | 09/01/2016.
RBC CAPITAL MARKETS
574300 JK 6|MARYLAND ST TRANSPRTN AUTH TRA .| 11/01/2012. | SECURITIES - US 2,440,180 | ........ 2,000,000 | ........ 2,260,220 | oo 2,211,666 | oo | e 21,348) | s [ (21,348) [ | e 2,190,318 | oo | v 249,862 | ....... 249,862 | ...... 134,722 | 07/01/2021.
RBC CAPITAL MARKETS
592030 ZF 0|MET GOVT NASHVILLE & DAVIDSON... ... | 11/01/2012. | SECURITIES - US . 2,468,100 | ........ 2,000,000 | ........ 2,406,100 22,371,610 | oo 05/15/2023.
60415N XR 8| MINNESOTA ST HSG FIN AGY. ... | 07/02/2012. | CALLED BY ISSUER at 100.000.... | ...cccocvervvermrrrrnrrrnes | wrerernen. 140,000 | oo, 140,000 | ..ooovvneee 145177 01/01/2036.
64468T ZN 0|NEW HAMPSHIRE ST HSG FIN AUTH .. | 07/02/2012. | CALLED BY ISSUER at 100.000.... | ...cccrevmrrrrrmrreres | wovereennnnn 10,000 | o 10,000 | covvvrrenee 10,100 07/01/2023.
64985M YH 3|NEW YORK ST ENVRNMNTL FACS COR.. ... | 07/02/2012. | CALLED BY ISSUER at 100.000.... | ....ccocoruvrrrvrerrrrrner | wrerernenn500,000 | oo 500,000 | ........... 556,780 06/15/2017.
65821F CM 6| NORTH CAROLINA ST HSG FIN AGY ... | 06/01/2012. | CALLED BY ISSUER at 100.000.... | ...cccocvrseermrrrreernes | wrerernenn 100,000 | oo, 100,000 | .ovvvvneee 103,093 100,000 07/01/2034.
67919P FQ 1|OKLAHOMA ST WTR RESOURCE BRD R. ... | 11/01/2012. | MORGAN STANLEY. . ..2,087,183 | ........1,670,000 | ........1,904,869 21,872,899 | | 214,284 | ....... 214,284 04/01/2022.
67920P BS 8|OKLAHOMA ST TRANSPRTN AUTH TUR ... | 01/03/2012. | CALLED BY ISSUER at 100.000.... |. 125,000 | .oovvenees 125,000 | .ovvrrneee 144,994 125,000 0 01/01/2013.
67920P CC 2| OKLAHOMA ST TRANSPRTN AUTH TUR.. ...|01/03/2012. | CALLED BY ISSUER at 100.000.... 875,000 | ........... 875,000 | ........ 1,014,956 0 01/01/2013.
70917R TT 2|PENNSYLVANIA ST HGR EDUCTNL FA.... v | - | 11/14/2012. | GOLDMAN SACHS . 1,003,384 | .....co..c. 800,000 | ........... 889,496 revrerennennennns | eenernnene(8,983) [ o | 861,855 [ i | s 141,529 | ....... 141,529 09/01/2019.
796253 C4 2|SAN ANTONIO TX ELEC & GAS REVE................. ... | 11/01/2012. | RAYMOND JAMES.........oovvmmrvmrns [ erverrerineiiniiinniinns | v 2,351,120 | ........ 2,000,000 | ........ 2,335,220 | .oe0ree0i2,270,996 | ..o | i (43,145) | oo [ s (43,145) [ oo | e 2,227,851 | oo | v 123,269 | ...... 123,269 02/01/2018.
RBC CAPITAL MARKETS
812643 FT 6|SEATTLE WA MUNILIGHT & PWRRE..........cccccon. .| 11/01/2012.| SECURITIES -US [ | v 1,833,975 | ........ 1,500,000 | ........ 1,759,185 | oo 1,751,240 | oo | e (P20 4(0) R IR (20,770) | .oovvvvererreees | cevrerinn 1,730,470 | .ovvevecicens | s 103,505 | ....... 103,505 02/01/2023.
880459 X2 3|TENNESSEE ST HSG DEV AGY. ...| 10/01/2012. | CALLED BY ISSUER at 100.000.... 115,000 | ..o 115,000 | .coveueee 121,705 (2,044) | ... 0 07/01/2034.
88283L HT 6|TEXAS ST TRANSPRTN COMMISSION. ... | 11/02/2012. | BARCLAYS AMERICAN........oovvvres | overrerirerirscernnninnns | verireens 853,713 | oo 700,000 | ........... 700,000 | .ovveerrere 700,000 | oo | eevvierrrrenreninee [ evrrrnennennnnens | servenninnnineennns0 | e [eonernneenne 700,000 | oo | v 163,713 | oo 153,713 04/01/2026.
888804 AP 6| TOBACCO SECURITIZATION AUTH ST ...| 06/01/2012. | CALLED BY ISSUER at 100.000.... |. 55,000 | .o 55,000 | .oovernene 54,723 . 0 06/01/2027.
91417K FD 8|UNIV OF COLORADO CO ENTERPRISE... v | e [ 02/14/12012. | EXCHANGE............ovvvivicrirrirenns . 1,023,458 | ........ 1,000,000 | ........ 1,060,340 ). 0 06/01/2022.
917565 EP 4|UTAH ST TRANSIT AUTH SALES TAX... v | | 11102/2012. | JEFFERIES & CO.....covvvvrrrrrireinne . 2,583,640 | ....... 2,000,000 ) [ e | e 2,382,308 [ o | s 201,332 | ....... 201,332 06/15/2022.
93978K 3L 0|WASHINGTON ST HSG FIN COMMISSI. ... | 09/04/2012. | CALLED BY ISSUER at 100.000.... ). 0 12/01/2025.
93978K K2 3|WASHINGTON ST HSG FIN COMMISSI. wwev | ... | 09/04/2012. | CALLED BY ISSUER at 100.000.... ). 0| ...4,776 | 12/01/2033.
977092 TS 4|WISCONSIN ST CLEAN WTR REVENUE............... ... | 11/02/2012. | CITIGROUP GLOBAL MARKETS... 1,252,540 | ........ 1,000,000 | ........ 1,175,670 )| 1,143,210 NI 109,330 | ....... 109,330 | ..coouu 46,667 | 06/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............... e | sre 58,637,916 | ...... 52,377,660 | ...... 56,221,101 ). 54,947,792 | ..o | 3,690,124 |....3,690,124 | ..2,372,433 |..... XXX.oone
Bonds - Industrial and Miscellaneous
00252F AR 2| AMIT 2004-1 B2 ...| 11/07/2012. | DIRECT ACCESS PARTNERS...... . 347,155 .35 35 1 1 01/25/2035.
00253C GM 3| AMT 2001-1 A2 ... | 02/01/2012. | MBS PAYMENT.......ocoovvrrrrirarerens . ] 555 | ... 570 | o585 | s . IO IR 555 0 3 | 06/25/2031.
00253C HW 0| AMT 2002-2 A2 «.. | 12/01/2012. | MBS PAYMENT......coooviinrinniienns | erverrneneinniieniinns | eovneneennn 11,889 | i 11,889 | v 11,889 | v 11,889 | i | e | e | e 0 | oo | e 11,889 (V18 147 | 03/25/2033.




€via

Annual Statement for the year 2012 of the Century Surety Com pany

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUsIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
002824 AU 4|ABBOTT LABORATORIES.......cccovvermrieirerinninnns ... | 11/27/2012. | TENDER OFFER.........covvrsienvinnees [ ovrireerscseiisiinns | r0eeen.803,108 | v, 650,000 | ........... 647,186 | ..cocovrvnnc 647,864 | ...ooovrerriins | e 220 [ oo | e 220 [ .o | e 648,084 | ....ovvverirni | e 155,024 | ...... 155,024 | ........ 37,710 | 04/01/2019.
002824 AX 8|ABBOTT LABORATORIES.......c.coovuuevirriiirinnriens ... | 11/13/2012. | TENDER OFFER.......c.coevornienrriinnns [ overrerirecinriesniinns | renen.8608,241 | L, 575,000 574,414 574,592 | ..o | v 100 .33,548 05/27/2015.
00441R AJ 6|ACERV 2001-RV1 E ... | 12/20/2012. | MBS PAYMENT veve | e | e LA33 | s 7,433 5,722 | oo [ e I AN 09/20/2021.
004421 BK 8|ACE 2002-HE3 M3 ... | 11/05/2012. | VARIOUS........coooviriirirnrireirnines reveereenenennsnsnnnnnns | aerennnn 297,047 | i 283,886 232,589 10/25/2032.
00724F AA 9|ADOBE SYSTEMS INC ... | 03/19/2012. | WELLS FARGO SECURITIES LLC |. 112,000,000 ...106,666 02/01/2015.
00764M AD 9|AABST 2003-1 M2 «.. | 11/05/2012. | VARIOUS..........ovvvrriiririrseiisiin revrnrsennnsennenn | e 121751 | 241,560 cererernesssnssennen | s | e | e | eoeeeennn0 [ | [ | 121,751 11/25/2038.
009158 AP 1|AIR PRODUCTS & CHEMICALS ... | 10/31/2012. | MORGAN STANLEY.......cccovevrmrrne [ roverrerrernricnrinns | e 841,261 | i, 725,000 | .......... 724478 | ..o 724,582 40 | oo |0 i [ 724,621 | i | e 116,640 08/21/2019.
02581F YA 1| AMERICAN EXPR CENTURION ... | 10/31/2012. | STIFEL NICOLAUS & CO.. revrneenernneenenen | 20000 2,384,920 | e 2,000,000 | ........ 2,273,380 2,229,543 | oo | e (32,736) | evvvvereirnerins [ errerreenn(B2,736) [ o | cereennnn 2,196,807 [ oo | s 188,113 06/12/2017.
03072S FA 8|AMSI 2003-1 MV3 ... | 11/05/2012. | VARIOUS........cooovvrierrrnrireiriines ceveererenenennensnnnnnns | v 29,940 | s 121,028 | .o 20,204 02/25/2033.
031162 BL 3|AMGEN INC ... | 11/19/2012. | WELLS FARGO SECURITIES LLC |. . .500,000 499,485 11/15/2016.
03523T BL 1|ANHEUSER-BUSCH INBEV WOR........c.ccceerurrrnnne ... | 11/09/2012. | FIRST TENNESSEE....................... revreeernereenninens | e0eeeenn508,200 | i 500,000 | .......... 499,985 07/14/2014.
037389 AY 9|AON CORP. ... | 11/08/2012. | STERNE AGEE.........c.ccocoverenirins revrnrenseesnrnenenen | oereennen 088,779 | i 650,000 | ........... 649,734 05/27/2016.
037735 CR  6|APPALACHIAN POWER CO.......ccoovvumrrmrirneirnninns ... | 10/31/2012. | WELLS FARGO SECURITIES LLC | ...ccovvervrecnrrncrnns | eeenn1,161,070 | oo 1,000,000 | ........... 997,210 03/30/2021.
03939R AB 6|ARCH WESTERN FINANCE ... | 05/30/2012. | CALLED BY ISSUER at 100.000.... | ..cccorerrvrervermrverinns | vrrerrnnnn 31,000 | v 31,000 | .oovernnee 29,373 07/01/2013.
039483 BB 7|ARCHER-DANIELS-MIDLAND C. v || 11/01/2012. |R W PRESSPRICH.........ccconvvvrinnee revnneennenessnnnennenes | aerennenn870,080 | coviinncs 750,000 | ........... 755468 | ....cooeeee 755,046 | oo | rveereerennn(387) s | e (387) | e [ 754,659 | s | e 115,401 03/01/2021.
053773 AF 4 |AVIS BUDGET CAR RENTAL......cccvvrvrrerrereiiianns ... [ 11/05/2012. [ VARIOUS........oooveiriirieieieieeeiies | eveveireiensnensesnns | e 102,841 | i 100,000 | ..ovoevreee 25,000 | cooooieeeeeeni25,000 | i | e | e | cvereeinneen0 i [ 28,000 | | 77,841 05/15/2016.
05947U LH 9|BACM 2003-1 A1 ... | 01/01/2012. | MBS PAYMENT......cccovvvmnrrerirnnnns [ ererirnrenerenirinenines | erveerennnn 32,684 | i 32,684 | ... 32,768 09/11/2036.
05947U LJ 5|BACM 2003-1 A2 ... | 12/01/2012. | MBS PAYMENT 208,562 | .......... 208,562 | .......... 209,621 09/11/2036.
05951K AX 1|BAFC 2006-7 T2A1 o | 11/05/2012. | VARIOUS.......ocovirrieininireiinninnes | eevveissinerssiseenennns | vvrerinnes 178,029 | ........... 272,945 | ........... 194,655 , 10/25/2036.
06051G EG 0|BANK OF AMERICA CORP. v || 11/07/2012. | SCOTIA CAPITAL INC = US....ooovve | vovererinrinerrienirnees | v 1,060,840 | ........ 1,000,000 | ........... 996,740 | ..ovoerrerei997,216 | oo | cerrreerrenen D38 [ | e D38 | i [ 997,755 | s | e 63,085 03/17/2016.
06849R AF 9| BARRICK NA FINANCE LLC........cevvvererciririniiinns ... | 11/01/2012. | BARCLAYS AMERICAN........ccocoones | conrrrmrrineineisniinnns | e 550,660 | ........... 500,000 | ........... 520,785 | .ovceerere520,658 | oo | errireees(1,568) [ oo | eerieerirenn(1,966) | oo v 519,092 | s | e 31,568 05/30/2021.
CORTVIEW CAPITAL HOLDINGS
093662 AC 8|BLOCK FINANCIAL LLC......cooovvrrrirrireririinniins L 1M6/2012.]INC. e | e 1,056,420 | ........ 1,000,000 | ........ 1,047,710 1,020,813 | .ovvevvieirans | e 35,607 | ......... 35,607 | ........ 54,240 | 10/30/2014.
12189L AD 3 |BURLINGTN NORTH SANTA FE.......ccccovvuvrrrerinns ... | 11/20/2012. | JEFFERIES & CO.. 06/01/2021.
12628K AA 0| CSAB 2006-3 A1A ... | 11/09/2012. | VARIOUS 11/25/2036.
126342 OD 1|AMHPT 1996-2 B2 ... | 11/15/2012. | MBS PAYMENT. 06/15/2027.
126380 AB 0| CSMC 2006-9 2A1 ... | 12/01/2012. | MBS PAYMENT e |- M1,721 | s M1,721 | 108,858 \ . , 111,721 0 11/25/2036.
126650 BW 9| CVS CAREMARK CORP.........cccosvvumiirerinrineirncens .| 11/01/2012. | R W PRESSPRICH........ocverirreins [ v | v 1,145,010 | ........ 1,000,000 | ........... 986,840 | ....ccoovnc 987,525 | ..o | i 934 | s | s 934 [ i | e 988,459 | ....ovvvrrirai | e 156,551 | ....... 156,551 05/15/2021.
CORTVIEW CAPITAL HOLDINGS
127055 AG 6|CABOT CORP 11082012 INC. s | e 308,000 | ........... 275,000 | ........... 273,136 | oo 2T3871 | v | cerrrrerirnnen220 [ | e 220 | e [ 273,891 | s | v 34,109 | ......... 34,109 10/01/2016.
133131 AR 3| CAMDEN PROPERTY TRUST.... ... | 11/08/2012. | FIRST TENNESSEE............cccovvvvns | corvvirnerrerisinereninns | v 1,141,160 | ........ 1,000,000 | ........... 996,260 | ..cocceeeee 996,446 | oo | e 268 | | ereinnnn288 | i | 996,715 | | e 144,445 | ... 144,445 06/15/2021.
13342B AE 5| CAMERON INTL CORP ... | 11/01/2012. | KEYBANC CAPITAL MARKETS..... [ ..cvorevererirrinirnes | v 1,126,270 | ........ 1,000,000 | ........... 991,538 | .vveererei991,930 | oo | e 593 [ | eerrerinennnenD93 | e [re0000992,523 | i | e 133,747 | ....... 133,747 06/01/2021.
166751 AJ 6|CHEVRON CORP 11 10/29/2012. | J.P. MORGAN.......cvrriirrinricinnes | eerereeeirernsseireninns | e 2,165,094 1,800,000 1,799,442 | ..o 1,799,573 | oo | B2 [ [ o2 | [ 1,799,616 | | 365,479 | ....... 365,479 03/03/2019.
17252M AK 6| CINTAS CORPORATION NO. 2...... ... | 11/20/2012. | FIRST TENNESSEE.. .889,568 .800,000 .798,312 91,038 .91,038 06/01/2021.
17275R AE 2|CISCO SYSTEMS INC v || 10/31/2012. | WELLS FARGO SECURITIES LLC |. 1,501,950 1,250,000 1287175 | oo 1247 BAT | i | e 218 s |18 | i [ 001,248,085 | oo | v 253,885 | ....... 253,885 02/15/2019.
17275R AH 5| CISCO SYSTEMS INC.....coovvererierrirrirerericienies ... | 10/31/2012. | WELLS FARGO SECURITIES LLC |. 589,915 | .......... 500,000 | ........... 499,260 | ... ei99,366 | ..ooeivciiiiee | e DT | i [ DT | [ 99,423 [ | 90,492 | ......... 90,492 01/15/2020.
20030N AP 6| COMCAST CORP .| 11/01/2012. | CITIGROUP GLOBAL MARKETS... | c.coucvverercereenvnens | wereeens 1,217,750 | ........ 1,000,000 | ........ 1,118,500 | ...occ..ee. 1,089,274 | oo | eereenn(13,662) [ o [ errieeenen(13,862) | oo [ e 1,075,612 | oo | v 142,138 | ....... 142,138 01/15/2017.
CORTVIEW CAPITAL HOLDINGS
202795 HZ 6| COMMONWEALTH EDISON........cccovvvmerrrerrrirrenan | 11001/2012.]INC. e | e 1,646,025 | ........ 1,500,000 | ........ 1,499,505 | ........... 1,499,514 | ..o | i34 | e |34 | e | s 1,499,548 | .....oovvvvcrvens | s 146,477 | ....... 146,477 09/01/2021.
20825C AR 5| CONOCOPHILLIPS v | 11/01/2012. | J.P. MORGAN......cccoorrerrirrineinens [ v | oveean 2,626,827 | ....... 2,100,000 | ........ 2,179,017 2,162,123 I 2,155,743 | coovvevceveins | v 471,084 | ....... 471,084 02/01/2019.
22540V UM 2| CSFB 2002-HE1 B ...| 11/05/2012. | VARIOUS... 2583 [ 08/25/2032.
22541N UA 5| CSFB 2002-30 DB1.......ccovveuermcrirerircereesseinsennens ... | 12/01/2012. | MBS PAYMENT. , . 8,357 | ... .37,669 0 11/25/2032.
22541N UH 0| CSFB 2002-CP5 Al......oovooiirriiniireeiieriseissseiniins .| 02/01/2012. | MBS PAYMENT......cccoiriirnnirnins | rverieeineissiinneiens | e 26,692 | ..o 26,692 | ..cooonen. 26,692 | ..ooovvciinnnn 26,692 | ..o | e | e | e 0 12/15/2035.
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22541N ZG 7| HEAT 2003-1 B1 1| 11105/2012. | VARIOUS.......ooevorrinrieiineineinens [ overneeinseissinseinns | eiveeennrnnn89,610 | i, 121,120 | oo | e | e | e | s | onesennsenns0 | s | s | s | e 69,610 | ........ 69,610 | ..coovvrnee 196 | 06/25/2033.
225418 U3 0[CSFB 2004-8 1A2........c.ovvvmrrrerirrirrrierienerienirenens ... | 10/01/2012. | MBS PAYMENT......cccovvvvnrrrerrerns [ eoverrerirecinnevnninns | rerenennn 137,974 | i, 137,974 | oo 138,513 0| s 2,724 | 12/25/2034.
225458 PD 4|CSFB 2005-AGE1 B3 ... | 12/28/2012. | VARIOUS 14,222 | oo 14,222 | oo 12,912 0 02/25/2032.
22546Q AF 4 |CREDIT SUISSE NEW YORK. .| E.| 08/02/2012. | TENDER OFFER.........ccccovumrirmrinnns | verrerrnererierissireninns | v 1,107,970 | ........ 1,000,000 | ........... 998,720 | ..oeeerren998,868 | ..o | e84 | |84 | | 998,933 | | e 109,037 | ....... 109,037 | ........ 43,385 |08/05/2020.
24422E QZ 5|JOHN DEERE CAPITAL CORP... ... | 11/20/2012. | STIFEL NICOLAUS & CO.. .538,455 .500,000 | .. 499,085 .39,102 .39,102 09/18/2017.
24702R AQ 4|DELL INC . [ 11/01/2012. | SUSQUEHANNA FINANCIAL 1,088,400 1,000,000 | ........... 995410 | .oooee0re995,688 | oo | o323 [ | 323 | 996,011 | | e 92,389 | ......... 92,389 04/01/2021.
CORTVIEW CAPITAL HOLDINGS
25179M AK 9|DEVON ENERGY CORPORATION.........cocvvrrernees L 1101/2012.]INC. e | e 1,118,440 | ....... 1,000,000 | ........... 993,070 | .ooverrrei993,339 | oo | s 494 | s [ errenenn894 | | 0. 993,833 [ | 124,607 | ....... 124,607 | ........ 52,667 | 07/15/2021.
263534 BZ 1|E.l. DU PONT DE NEMOURS ...| 11/01/2012. | KEYBANC CAPITAL MARKETS..... e | e 1,005,550 | ........... 850,000 | ........... 846,473 | .ooeeeo BATATE | e [ e 251 | |25 e [ 847427 || e 158,123 | ....... 168,123 | ....... 51,434 | 01/15/2020.
263534 CD 9|E.|l. DU PONT DE NEMOURS v | .| 03/19/2012. | WELLS FARGO SECURITIES LLC |. IO I 2,552,850 | ........ 2,500,000 | ........ 2,476,175 | e 2,881,617 | e | i 985 [ .voeverrveeieeie | errirniieneenn 985 | oo [ 000000 2,482,602 | v | i 70,248 | ......... 70,248 | ........ 33,448 | 01/15/2016.
263534 CE 7|E.|l. DU PONT DE NEMOURS........cccocovvvmmriniirnniinns ... | 11/01/2012. | WELLS FARGO SECURITIES LLC | ...ooovvvrrvervireviiinns | v 724,300 | ........... 625,000 | ........... 623,681 94 | e | 94 | 0000 623,862 | i | e 100,438 | ....... 100,438 | ........ 29,145 | 04/01/2021.
NOMURA SECURITIES
26875P AD 3 |EOG RESOURCES INC......c..coeoririeircrinrircnincens .| 11/05/2012.|DOMESTIC [ | v 3,700,260 | ........ 3,000,000 | ........ 3,275,790 | coverrnee 3,221,176 | oo | e (21,915) | covvveereeireinee [ e (AN E:) | RN N 3,199,261 | .oovvevirveins | v 500,999 | ....... 500,999 | ...... 157,969 | 06/01/2019.
294549 AR 1|EQT CORP ... | 11/20/2012. | WELLS FARGO SECURITIES LLC | ...vvvvvrevvirsvrerinns | v 1,158,240 | ........ 1,000,000 | ........ 1,090,560 | ........... 1,072,289 | ..oovvrivcrcnns | v (0.7 T PR (9,082) [ .oovvevervreveins | v 1,063,207 | ..ocvveviircnes | e 95,033 | ......... 95,033 | ........ 74,931 | 04/01/2018.
GUGGENHEIM CAPITAL
301965 CH 0|FFCA 2000-1 B ... | 11/06/2012. | MARKETS rerveeenennees | e 199,820 | i 741,000 647,951 | (i BAT,951 | i e [ [0 | [ 847,951 || 107,869 09/18/2027.
31846L BT 2|FAMLT 1998-1F NOTE v | e [ 12/01/2012. | MBS PAYMENT......ovovriricrins revreeeneeennnensnnenen | overneeenenn 19300 | i, 1,930 06/20/2029.
32054Y AC 7|FIB2000-1 A o | 12/18/2012. | MBS PAYMENT......ovvvivnninrienins [ erverrneineissinnnines | covnennenen 17,138 | i 17138 | o 3534 | s [ [ e | cereeriesinenens | oneeneninnsieen0 | e | e | s | e 17,138 ... | 07/15/2026.
35729P FA 3 |FHLT 2004-C M8 ... | 10/25/2012. | VARIOUS... LB .143,857 .135,119 ..(131,751) . | 08/25/2034.
36228C PT 4|GSMS 2003-C1 A3 ... | 11/01/2012. | MBS PAYMENT. e |- 1,000,000 | ........ 1,000,000 1,004,933 01/10/2040.
369550 AQ 1|GENERAL DYNAMICS CORP .. | 11/13/2012. | WELLS FARGO SECURITIES LLC |. 630,816 | ...ccooc... 600,000 | ........... 599,262 A28 | i [ 124 | | 599,453 | | 31,363 07/15/2016.
375558 AQ 6| GILEAD SCIENCES INC v | [ 11/01/2012. | R W PRESSPRICH.........occoviirnnen. reveeeeresnnerenenes | oo 2,296,720 | ........ 2,000,000 | ........ 1,982,840 . 1,210 |... 1210 | e 1,985,091 | | e 311,629 04/01/2021.
377372 AD 9| GLAXOSMITHKLINE CAP INC.......cccovvvrrrirerirnnns ...| 11/01/2012. | R W PRESSPRICH 1,786,289 | ........ 1,453,000 | ........ 1,568,514 1,544,752 (10,744) | ... ..(10,744) |. 252,282 05/15/2018.
38259P AB 8|GOOGLE INC ... | 11/14/2012. | J.P. MORGAN | e 618,354 | ........... 550,000 | ........... 545,034 | .. ....545,290 05/19/2021.
393505 VY 5|GT 1997-5 M1.... ... | 11/07/2012. | MESIROW FINANCIAL INC.....ccooee | ovrrrrerrmrineirnnninnns | vevireeens 529,531 | oo 500,000 | ........... 364,363 389,782 05/15/2029.
NOMURA SECURITIES
406216 AX 9|HALLIBURTON COMPANY.......ccovvvrmrrmerirereneernens .| 11/05/2012.|DOMESTIC | | e 640,400 | ........... 500,000 | ........... 558,185 09/15/2019.
410345 AE 2 [HANESBRANDS INC.. ...110/17/2012. | CALLED BY ISSUER at 100.000.... |. 239,000 | ..o 239,000 | ..cooonnn 247,066 12/15/2014.
437076 AW 2|HOME DEPOT INC ... | 11/01/2012. | R W PRESSPRICH.........ccocovvvrnnen. vt | e 1,476,175 | ........ 1,250,000 | ........ 1,239,038 04/01/2021.
438516 BA 3 |HONEYWELL INTERNATIONAL. .| 11/01/2012. | R W PRESSPRICH........cocoverrniins [ | 0000 1,299,980 | ..o 1,100,000 | ........ 1,097,217 03/01/2021.
456606 BJ 0 [INHEL 2000-C MF1 wer | [ 11/07/2012. | VARIOUS ] 83,405 | 172,69 | ..o 34,420 12/25/2031.
456606 DD 1|INHEL 2001-C M2 v | 1212812012, | VARIOUS......coorvirieriririeineeinns [ v | v 46817 | v 4617 | o 4,138 12/25/2032.
456606 DE 9|INHEL 2001-C B ... | 11/05/2012. | VARIOUS revrnenennnsiensenen | e 8,527 | i 711,658 | .oovvvenee 25,447 12/25/2032.
459284 AA 3| COCA-COLA ENTERPRISES........ccccovrimiriirirnnnne ... | 11/13/2012. | LOOP CAPITAL MARKETS, LLC... | .covvvvverevervrivriirnns | e 516,535 | ........... 500,000 | ........... 498,160 09/15/2015.
461070 AJ 3|INTERSTATE POWER & LIGHT. ... | 11/05/2012. | KEYBANC CAPITAL MARKETS..... [ .oevorvverericniiineinns | 002,172,360 | ..o 2,000,000 | ........ 1,998,500 09/01/2020.
466157 AC 8| WENTS5 2001-AA A2 wee [ [ 1211572012, | MBS PAYMENT.....coovieriririrerines . ] 25,085 | 25,085 | .coocerrnee 25213 . . 08/15/2026.
46625H HU 7| JPMORGAN CHASE & CO......covoverrerrrirrineriens ... | 11/01/2012. | WELLS FARGO SECURITIES LLC | ...ccovvererevrvrveries | wvevens 2,214,040 | ........ 2,000,000 | ........ 1,990,200 | ..o 1,991,153 | oo | e A LT TN IO T15 [ s | cevvrei 1,991,868 222,172 10/15/2020.
46625H HX 1| JPMORGAN CHASE & CO......coovvvrerirrrrirneiririnnins ...| 11/14/2012. | UBS SECURITIES 532,375 | v 500,000 | ........... 498,970 | ..oovoreeernid99,135 | e | e 173 | e e 173 | | eieeeenid99,308 [ | v 33,067 03/01/2016.
46625M TW 9| JPMCC 2003-C1 Al....vvvvrrirnnne ... | 05/01/2012. | MBS PAYMENT.......ccoovvrmerrerirmnnns [ ererirerinerennrinennes | wrveernenene 57,393 | i 57,393 | oo 57,679 01/12/2037.
46636D AE 6|JPMCC 2011-C4 A3.........coccvncne 1| 10/31/2012. | VARIOUS.......couivrrinrierierineinees | onerineeiesiseissssiinns | oeveseeens 930,961 | ........... 825,000 | ........... 833,248 832,612 | o [ s (1,062) [ oo 07/15/2046.
485188 AG 1 |KANSAS CITY SOUTHERN RY.......ccoevvvivirrriernns ... | 02/24/2012. | TENDER OFFER [ 105,996 | ...ccco.e. 100,000 | .coveuvee 100,250 | .. 00,115 | | e 6)].... . . reeeenn,887 06/01/2015.
487836 BF 4 |KELLOGG CO......ceoourvrmrrrrireererisssiensesiseesenis «. | 11/01/2012. | R W PRESSPRICH........ovvierincins [ v | v 3,098,610 | ........ 3,000,000 | ......... 2,996,880 | ...covnee 2,996,953 | coouevererieniins | e 509 | v | e {510/ (PRI IR 2,997,462 | cooovvvrerrvens | v 101,148 11/17/2016.
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52108H PN 8|LBUBS 2003-C1 Ad.......ovivmririrceineireriseienineens o | 12/11/2012. | MBS PAYMENT .....coooviiriinerieins | omerreeeieeineisnsinnns | oeeireeens 900,904 | ........... 900,904 | ..........905,393 | ..cccoeecc.901, 114 | i | s [PA10) ) 900,904 0 32,660 | 03/15/2032.
55265K T4 1 |MASTR 2003-10 3AT.....cmivmirnerieririrreisnineriens ... | 12/01/2012. | MBS PAYMENT. 253,068 | . 253,068 | .......255,797 | .ooeierernn283,613 [ i | e (544) | ovorverririins 253,068 0 11/25/2033.
57643L CD 6|MABS 2003-WMC2 M6 e [ 1110572012, | VARIOUS.......cooicicciecins [ o | e 21,793 | oo A1446 | oo ATT [ e | e | v LU [OOSR SPUUPRUPURTRRTURRPOURIN DURPPURPOORPROPPITS ISTORPOS 21,793 | e 21,793 08/25/2033.
RBC CAPITAL MARKETS
589331 AN 7|MERCK & CO INC.....coovvvrrrererrerieirnerieeieerseninn .| 11/20/2012.| SECURITIES -US [ | v 1,599,037 | ........ 1,325,000 | ......1,316,639 | ..o 1,318,372 | oo | e B73 | s | e (Y4 (RIS I 1,319,046 | ...ooovvvrcrrans | o 279,991 | ....... 279,991 06/30/2019.
589929 YA 0|MLMI2002-AFC1 BF1.....coumieerirneereeiseissieeiinns 1| 11107/2012. | VARIOUS.....ccoouvirieiierineiseieens | eeeeieeineisssinssinns | eoverineenns 50,924 | ........... 142,755 | .o 83,867 | 30,582 | 1i1i.35,538 | oo | e | 35,538 | i | e 06,120 | i | s (15,196) | ........ (15,196) 09/25/2032.
589962 CV 9|MESC 13 M1 ... | 11/08/2012. | MESIROW FINANCIAL INC... 897,188 | . 825,000 | .........s.683,785 | cieirsrn 883,785 | oo [ | e | e 0 | v | verrennnnn883,785 | i | e 213,402 | ...... 213,402 12/28/2033.
608328 AK 6| MOHEGAN TRIBAL GAMING.........cccovverrrrrirerinns ... | 03/06/2012. | EXCHANGE..........oviiuerineireiieninns [ everieeiseessssinnsines | eoerinseenns 84,056 | ........... 100,000 | voeereerrnn29,500 | covrvirnereni 29,500 | oo [ e | e | e 0 s | e 29,800 | i | e 54,556 | ......... 54,556 04/01/2012.
61166W AF 8| MONSANTO CO ... | 10/31/2012. | MORGAN STANLEY......ccvvrvirvvrns | vervrirmrrrerinnsereninns | v 1,791,735 | ........ 1,500,000 225,135 225,135 04/15/2018.
61746W MN 7| MSDWC 2002-AM1 B1 v | 11/06/2012. | VARIOUS........ovvorrerreririseenens [ everirerieeeseesnnnnes | eevnernenenneenn821 | i, 100,862 01/25/2032.
61746W RT 9|MSDWC 2002-HE2 B1.... . [ 11/06/2012. | VARIOUS........oovviirirerniirerinsincinns [ eovrneirernsinsrennnns | cverneenenen 5916 | i, 54,355 . 08/25/2032.
61746W VU 1|MSDWC 2002-NC4 B1.... ... | 11/08/2012. | VARIOUS... . 136,024 | .. . (12,430) (12,430) | . 09/25/2032.
637432 ML 6|NATIONAL RURAL UTIL COOP.. v | e [ 11/19/2012. | US BANCORP INVESTMENTS INC|. 2,000,000 . . . . [EOTIN IO 69,707 | ......... 69,707 | ... 11/01/2015.
637432 MN 2| NATIONAL RURAL UTIL COORP..........coevvreriririrecns ... | 11/19/2012. | KEYBANC CAPITAL MARKETS..... [ .ocvvevereeenrivnninns | rererennn 722,115 | i, 675,000 . ...673, . . 23 [ | s 1992 | o , , 03/01/2016.
64352V EB 3 |NCHET 2003-5 Al4 ... | 09/01/2012. | MBS PAYMENT.......ccoovvrmerirarerens revrerenssiensnnenenes | v 16,312 | s 76,312 11/25/2033.
65339K AA 8| NEXTERA ENERGY CAPITAL......ovvvereiiiernirnnns ... | 11/02/2012. | STIFEL NICOLAUS & CO.. 1,000,000 | ...........999,220 | ....cc00eeen999,244 | i [ v BB | i [ DB | | ree00999,300 | | v 124,490 | ....... 124,490 06/01/2021.
68389F EY 6|OOMLT 2004-1 M7. ... | 12/28/2012. | VARIOUS... . ..10,444 0 01/25/2034.
68389X AG 0|ORACLE CORP. ... | 10/31/2012. | WELLS FARGO SECURITIES LLC |. 2,000,000 | .......1,992,540 | ........... 1,994,080 | .coovrovrimrrnnns | cerrreerrnenens D02 [ i |62 | i [ 1,994,622 | i | e 435,058 | ....... 435,058 | ...... 132,500 | 07/08/2019.
68619A AG 2|ORGN 2001-A M1 ... | 12/28/2012. | VARIOUS.........cooomrrirerirrirnriirciins revrerenneennrnenenes | oo 19,887 | 15,558 0 03/15/2032.
74005P AW 4 [ PRAXAIR INC......ovvvrriirrieeieieisesiesssessenissenns ... | 11/15/2012. | MATURITY 350,000 | ........... 350,000 (V10 6,125 | 11/15/2012.
74005P AZ 7 |PRAXAIRINC .. [ 11/01/2012. | BARCLAYS AMERICAN.........cccovvvee [ orrrerirerviieiririnnns | vevines 1,781,865 | ........ 1,675,000 | ........ 1,661,148 | ... 1,661,526 | oo | e 1,026 | i | e 1,026 [ | 1,662,552 | i | s 119,313 | ... 119,313 | ... 58,625 | 09/01/2021.
743263 AQ 8|PROGRESS ENERGY INC.. ... | 11/15/2012. | WELLS FARGO SECURITIES LLC |. 578,565 | .. .500,000 | .. 499,045 79,273 79,273 12/01/2019.
76111X LT 8|RFMSI 2004-S6 1A5. ... | 05/01/2012. | MBS PAYMENT.......coovvvrrrinrirens . 135774 | v 135774 | v 136,877 06/25/2034.
78355H JP 5|RYDER SYSTEM INC ... | 11/15/2012. | J.P. MORGAN 211,414 | . 200,000 | ....c...... 199,772 35 199,859 03/01/2016.
78355H JQ 3|RYDER SYSTEM INC.......ocoierrriririerieriscerisninns w | 11/13/2012. | FIRST TENNESSEE..........ovoieriinies e | v 1,035,020 | ....... 1,000,000 | ........ 1,003,655 | ...cc00een1,002,920 | .ooovorveiiieins | cerrreeienns UAL) I .1,002,141 |... 03/02/2015.
828807 CB 1 |SIMON PROPERTY GROUP LP........cccoevvrviirnrins ...| 11/16/2012. | BANK AMERICA e | JOON 2,147,220 | ........ 2,000,000 | ........ 2,117,675 | ..eieiii2,058,983 | ..o | v (23,814) [ ovvvvrrieinns B 2,035,169 | ...ccovvvrerins [ e 112,051 | ....... 112,051 | ...... 137,250 | 05/15/2014.
86358E ES 1|SAIL 2003-BC11 B. ... | 11/06/2012. | VARIOUS . 1965 | e 17,897 | 2,035 [ s | s | e | | a0 [ [ | | . 7,965 | ..o 7,965 10/25/2033.
86358E FT 8 |[SAIL 2003-BC12 MB.......coorermirririrerieeiseirseninns 1| 11/06/2012. | VARIOUS........ovvenrinrirenneineinnne [ erveenneisernnsinnnnnns | eevernnenen8,589 | i 12821 [T [ i | e 0 11/25/2033.
86358R EA 1| SASC 2001-SB1 B1.....oouvvurrervirirerirerieceienicians w. | 12/01/2012. | MBS PAYMENT......cccovvrnrrverrnnns [ everrernervnicnnines | vovvrreneen22,609 | 122,609 | i 18,168 | 022,121 [ e | v 488 | .o [ 488 08/25/2031.
86358R L7 0|SASC 2002-HF1 B 1| 07/30/2012. | VARIOUS........oovrvnrinerrerineinerianns [ eveeineiserinnninnnnnes | eonneenneneee® 1,211 | 81,211 | 84,408 | s [ e | e 0 01/25/2033.
86359A 2T 9|SASC 2003-BC3 M4 oo | 11106/2012. | VARIOUS........oovvinrierierinrinninnns | eovnrrneinninnsiieniinns | renreennn229,723 | 100000000250,232 [ cooiiiienreenB9 [ i [ e | vevseisesiissienns 0 229,723 04/25/2033.
86359A CS 0 |SASC 2002-HF2 B1 o | 11/06/2012. | VARIOUS........oooviervrireinnireiiennnes | ernrernnsnissssnseninns | evinenennn 123,951 | 110000000261,390 | civeiiierei 15,888 [ oo | coveisnieiieninnis [ covvisnisensiinnns (U [OUPORRTOORORRORN SPUURPIURURRTRTRRPOOEN DRVPTORTORRRORPIT IOV 123,951 07/25/2032.
86359A CT 8|[SASC 2002-HF2 B2 .| 01/25/2012. | MBS PAYMENT......cooorrinrinnirnnins [ ervmrnneiseinsiiinniens | eevvernseesnnsnninens | veeerenneedB4,5TT | 3,531 | e [ | e | oveensesenennnns | cvneenseinnenenn0 [ 07/25/2032.
86359A ME 0 [SASC 2003-AL1 A ... | 12/01/2012. | MBS PAYMENT. 04/25/2031.
86359A TS 2|SASC 2003-AM1 B2 ... | 09/26/2012. | VARIOUS 04/25/2033.
870738 AF 8|SWIFT ENERGY CO ...| 11/05/2012. | C.L. KING & ASSOCIATES, INC.... 06/01/2017.
884903 BK 0| THOMSON REUTERS CORP ... | 11/06/2012. | FIRST TENNESSEE..........ccovivvvins v | v 1,076,590 | ........ 1,000,000 | ........... 995,760 09/30/2021.
88576P AB 9 |HENDR 2003-AA NOTE.. ... | 12/15/2012. | MBS PAYMENT. 53,018 | covvvernns 53,018 | oo 53,015 11/15/2033.
907818 DG 0|UNION PACIFIC COR .. | 11/01/2012. | R W PRESSPRICH.... ..1,127,340 ..1,000,000 .995,250 02/01/2021.
90928A AA 5|UAL 2007 PASS TRUST.. ... | 07/02/2012. | MBS PAYMENT SOOI T 3,871 07/02/2019.
91159H HA 1| US BANCORP. ... | 11/05/2012. | US BANCORP INVESTMENTS INC| ....ccovvvrevvrrnvrernns | v 1,469,769 | ........ 1,275,000 | ........ 1,270,142 05/24/2021.
918204 AV 0|VF CORP ... | 11/15/2012. | WELLS FARGO SECURITIES LLC |. . 592,702 | ........... 550,000 | ........... 548,295 09/01/2021.
91913Y AQ 3|VALERO ENERGY CORP........ccccoosvmrrierrririrerennns ... | 11/16/2012. | GOLDMAN SACHS.........cooveiirieens | erereirereneiieisessns | s 1,074,160 | ........ 1,000,000 | ........ 1,003,168 02/01/2015.
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92343V AX 2 |VERIZON COMMUNICATIONS.........ccovrvmrrrmerrranens | oo 10/29/2012. | LOOP CAPITAL MARKETS, LLC... | coooeveneirierineiineins | e 594,695 | ........... 500,000 | ........... 495,725 98,414 04/01/2021.
931142 CR 2| WAL-MART STORES INC, v | 1171512012 | J.P. MORGAN.......coorererreririnrinens [ e | v 1,025,096 | ........... 975,000 | ........... 968,263 53,406 04/01/2015.
949746 QU 8|WELLS FARGO & COMPANY ... | 11/16/2012. | MORGAN STANLEY.. e |- 841,658 | ........... 775,000 | ........... 780,224 63,591 06/15/2016.
94981A AB 9| WFMBS 2003-14 1A2 ... 12/01/2012. | MBS PAYMENT........cooovireriiirirnnne . 219,733 | .o 219,734 | ... 209,261 12/25/2018.
976656 CA 4|WISC ELEC POWER ... | 11/16/2012. | C.L. KING & ASSOCIATES, INC.... 214,062 | .. .200,000 | .. .216,006 9,564 04/01/2014.
976656 CD 8|WISC ELEC POWER . [ 11/16/2012. | KEYBANC CAPITAL MARKETS..... [ .ceovverervrniirerniins | v 532,515 | v 500,000 | ........... 494,865 37,118 09/15/2021.
984121 BZ 5|XEROX CORPORATION o |...] 11/16/2012. | GOLDMAN SACHS..........cocormrrnnns vt | e 1,051,640 | ........ 1,000,000 | ........ 1,012,140 45,905 02/15/2015.
73755L AH 0|POTASH CORP-SASKATCHEWAN.... .. | A.{ 11/15/2012. | WELLS FARGO SECURITIES LLC |. 1,629,404 | ........ 1,400,000 | ........ 1,584,128 64,147 03/30/2020.
893526 DH 3| TRANS-CANADA PIPELINES. .. |A.]103/19/2012. | DEUTSCHE BANK.......coovvrervrnnes | vervrimrierennereninns | e 2,135,140 | ........ 2,000,000 | ........ 1,998,860 35,889 06/01/2015.
92658T AG 3|VIDEOTRON LTEE.. A.|03/14/2012. | TENDER OFFER... .282 01/15/2014.
002799 AJ 3|ABBEY NATL TREASURY SERV. ... |F. [ 11/08/2012. | FIRST TENNESSEE.. .....88,575 04/27/2016.
046353 AB 4|ASTRAZENECA PLC . | F.103/19/2012. | JEFFERIES & CO.....ccoovvervinrrrnns [ o | oo 3,705,586 | ........ 3,100,000 | ........ 3,513,942 262,972 09/15/2017.
055451 AH 1|BHP BILLITON FIN USALTD.. ... |F.| 11/07/2012. | STIFEL NICOLAUS & CO.. . 3,344,588 | ........ 2,600,000 | ........ 2,823,095 | oo, 776,765 | oo | creerene(17,904) | oo [ (17,904 [ o | e 2,758,861 [ oo | s 585,727 04/01/2019.
055451 AL 2|BHP BILLITON FIN USALTD ... | F.|11/08/2012. | BNY MELLON CAPITAL MARKETS] . 649,038 | ........... 600,000 | ........... 606,768 | ......c....e..806,741 | oo | cvrerreeeed(B07) [ | evrereecenn(807) [ i | e 006,235 | oo | v 42,803 11/21/2021.
2515A1 4E 8|DEUTSCHE BANK AG LONDON . |F.]11/01/2012. | DEUTSCHE BANK........c.cvvvvrerirns v | e 1,886,719 | ........ 1,775,000 | ........ 1,755,777 | oo 1,758,991 | i | 3,188 | s [ 3,188 | e [ 1,762,180 | s | v 124,540 01/11/2016.
NOMURA SECURITIES
65504L AF 4 |NOBLE HOLDING INTL LTD... |F.]11/02/2012. [DOMESTIC | e | e 1,674,900 | ........ 1,500,000 | ........ 1,563,000 | ..ocerree 1,562,971 | oo | v (8AT) s [ e (4,847) | s [ 1,658,124 | i | e 116,776 | ...... 116,776 | ........ 82,094 | 03/01/2021.
CORTVIEW CAPITAL HOLDINGS

66989G AA 8|NOVARTIS SECS INVEST LTD.. . | F.[ 11/15/2012. | INC. v | e 2,535,183 | ........ 2,100,000 | ........ 2,096,262 | ..oo0ere 2,097,156 | oo | cvrrrirennnn 301 s [ 30T i | 2,097,457 [ e | s 437,726 | ...... 437,726 | ...... 137,520 | 02/10/2019.
767201 AN 6|RIO TINTO FIN USA LTD ...| F.| 11/05/2012. | MIZUHO SECURITIES..........c.oo.cc.. . 1,110,130 | ........ 1,000,000 | ........... 999,350 | .oveerrei999,383 | oo | T [ [T | e 0999430 | i | e 110,700 | ....... 110,700 | ........ 39,874 | 05/20/2021.
80105N AG 0| SANOFI .. |F.]11/01/2012. |R W PRESSPRICH.........c.covvurrinnee . 520,034 | ......... 450,000 | ........... 445393 | oo 845,678 | e | 332 | e [ 332 | | e 846,011 [ | e 74,022 | ......... 74,022 | ... 19,850 | 03/29/2021.
92857TW AU 4|VODAFONE GROUP PLC .. | F.]11/05/2012. | WELLS FARGO SECURITIES LLC | ...coovvvvvrverirerirnces | veviens 1,071,970 | ........ 1,000,000 | ........... 992,000 16 | e e L1168 | i | 095,733 | i | e 76,238 | ......... 76,238 | ........ 32,250 | 11/24/2015.
961214 BN 2| WESTPAC BANKING CORP. .| F. [ 11/05/2012. | CREDIT SUISSE.......coosivvnnrinnrrianne | cornnrssnissississsnins | coeeens 3,168,360 | ........ 3,000,000 | ........ 2,986,200 | ...........2,989,883 | ..o | o 2,303 ) P 2,992,186 e 176,174 | ....... 176,174 | ... 113,500 | 08/04/2015.
3899999. Total - Bonds - Industrial and Miscellaneous...... . 117,825,135 |..... 108,065,952 |..... 106,141,180 | .......105,297,852 | ....... 251,261 (167,960) ..105,381,166 ..12,443,970 |..12,443,970 | ..4,775.277 | ..... XXX..oooo
8399997. Total - Bonds - Part 4 v ].213,790,957 |..... 192,842,579 |..... 197,306,203 | .......195,093,906 | ....... 251,261 | ....... (748,660)| ... (497,399) | oo [ 194,596,507 ...19,194,450 |...19,194,450 | ...8,713,074 | ..... XXX..oono
8399998. Total - Bonds - Summary Item from Part 5. N 30,539,856 | ...... 27,059,499 | ...... 29,268,041 | ..oviiiiiriiiiiens | | e (104,231) | ... (104,231) . 29,163,810 e 1,376,046 |.....1,376,046 | ...... 666,659 | ..... XXX......
8399999. Total - Bonds. .].....244,330,813 | ..... 219,902,078 |..... 226,574,244 | ....... 195,093,906 | ....... 251,261 | ....... (852,891) (601,630) | cvoovvereernnn | oo 223,760,317 ...20,570,496 |...20,570,496 | ...9,379,733 | ..... XXX.oone
Preferred Stocks - Industrial and Miscell
015271 40 6|ALEXANDRIA REAL ESTATE. ... | 04/13/2012. | CALLED BY ISSUER at 25.000...... 20,000.000 .500,000 .25.00 .517,000 517,000 |..oocovervvriner | cereenn(17,000) | .......(17,000) | ........20,938 |..... XXX......
03748R 82 0|APARTMENT INVT & MGMT CO.... ... | 07/26/2012. | CALLED BY ISSUER at 25.000...... | ........ 16,000.000 | ....cvnee 400,000 25.00 | coovernen 397,360 | .overrrrei 397,360 | oo [ v [ everisernenenns | sernerieninennn0 | e [ 397,360 | i | 2,640 | 2,640 | ...24,284 XXX......
03748R 83 8| APARTMENT INVT & MGMT CO.... ...| 06/15/2012. | CALLED BY ISSUER at 25.000...... | ........ 12,000.000 25.00 | .o 303,000 | ..ocoeeerreen 303,000 | oo [ e v | 0 | [ 303,000 | e | veen(3,000) | ce......(3,000) | ... 16,134 | ... XXX......
105368 40 1|BRANDYWINE REALTY TRUST .| 05/03/2012. | CALLED BY ISSUER at 25.000...... | ........ 17,750.000 25.00 | oovernes 448,188 | ... 841,265 | 8,923 | e e 8,928 [ | e 448,188 [ | e (4,438) | ..o (4,438) | ... 18,305 ... XXX......
124830 50 6|CBL & ASSOCIATES PROP.......ccovvmirvririireriniiciens [ oo 11/05/2012. | CALLED BY ISSUER at 25.000...... | ........ 17,500.000 25.00 433125 | e B33/125 | i [ s | 0 | e [ennnnd33,125 | i | 4,375 | 4,375 |00 28,820 [ XXX
313400 69 9|FREDDIE MAC ... | 11/14/2012. | BARCLAYS AMERICAN.... 24,000.000 .50.00
313400 77 2|FREDDIE MAC ... | 11/09/2012. | BARCLAYS AMERICAN.........coocoeee | vovrs 15,750.000 50.00
313586 75 2|FANNIE MAE... ... | 11/12/2012. | BARCLAYS AMERICAN.......cccovrvnr | vvvnee 112,000.000 25.00
313586 77 8|FANNIE MAE... ... | 11/14/2012. | BARCLAYS AMERICAN..........cooceee | vorrs 16,000.000 25.00
313586 79 4|FANNIE MAE ...| 11/13/2012. | BARCLAYS AMERICAN.... ..8,000.000 50.00 .
4576J0 40 1|INNKEEPERS USA TRUST. ... | 09/05/2012. | RETURN OF CAPITAL ...19,200 25.00 19,200 | civovreeer 19,200 [ oo [ e | e | 0 [ | 9,200 [ | 010,000 | 110,000 | i | e XXX......
49427F 50 4 |KILROY REALTY CORP.......coocoririrerierinrircereenns .. | 04/16/2012. | CALLED BY ISSUER at 25.000...... | ........ 22,000.000 | ........... 550,000 | ..coovrrrnee 25.00 | coovernen 557,920 | oo 549,780 | o8040 | s [ |8, 140 | e [ ree0e557,920 | s | ieeeeenn(7,920) | cevn(7,920) | ... 17,302 | ... XXX......
529043 20 O|LEXINGTON REALTY TRUST. ... | 05/31/2012. | CALLED BY ISSUER at 25.000...... | ........ 17,500.000 | ........... 437,500 | ...oovvernvene 25.00 | oo 364,000 | ..coeerrei364,000 | oo [ e [ | 0 | [ 364,000 | i | 10 73,500 | .l 73,500 | ... 23,479 XXX......
69340N 20 2|PLC CAPITAL TRUST IV. .| 06/19/2012. | CALLED BY ISSUER at 25.000...... | ..cccc.... 9,000.000 225,000 | ....... 25.00 | covrreee 234,000 | .ovoerrei233,801 | oo [ v e | senerienienn0 | e [ 233,801 | i | cven(8,601) | ... (8,601) | ... 7,658 | ... XXX......
69360J 78 4|PSBUSINESS PARKS INC.......cocovrvnvireriririnniens | cor 02/17/2012. | CALLED BY ISSUER at 25.000...... | ........ 11,000.000 | ........... 275,000 | .ooovvrrirane 25.00 | coovernen 276,430 | .oovooereee 276,650 | coveerenni(220) | oo [ | eeeriieennne(220) | e e 276,430 | s | ieeennn(1,430) | (1,430 | ....2,530 ... XXX......
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78440X 30 9|SL GREEN REALTY CORP......coovvvvrirerinrirnerireens | oo 09/24/2012. | CALLED BY ISSUER at 25.000...... | .......... 6,600.999 | ........... 165,025 | ..oevorenne 25.00 | oo 165,485 | ..ooovvvrenne 165,025 | ..ovouvenne ABT [ s | e | e 467 [ e | e 165,486 [ o | e (461) | e (461) | 10,275 XXX......
842434 30 0|SOUTHERN CALIF GAS CO.......oecenmremrrmerirerininns | oo 11/27/2012. | BARCLAYS AMERICAN.... 4,491.000 .103,293 119,012 | ... (15,719) | . (15,719) | .. 21,339 | .........8,736 |..... XXX......
456837 30 1|ING GROEP NV, F.|11/16/2012. | BARCLAYS AMERICAN.... 18,000.000 ...452,090 . 440,820 .336,600 | ....... 104,220 | oo [ | oo 104,220 11,270 1 .l.24,300 XXX..oone
8499999, Total - Preferred Stocks - Industrial and MISCEIANEOUS................c..coeveiis  covvereieiieieieieeie ettt seneeneens 4,651,195 | ... XXXovoor | i 4,309,706 | ..........4,213,303 | ....... 106,005 | .oooooveeieeeen0 | o0 106,005 |...............0 |..........4,309,308 |.............0 | .....341,887 | ...... 341,887 | ......200,761 |..... XXX......
8999997. Total - Preferred Stocks = Part 4. s | eneendy 881,198 | it XXX ivivines | s 4,309,706 | ..........4,213,303 | ....... 106,005 | o0 [ [ 106,005 .4,309,308 | ..o | s 341,887 | ....... 341,887 | ......200,761 |.... XXX.oone
8999999, TOtal = Preferred SIOCKS. ...........c.vveveevreeeeeeeerevereeeeeesseereseesienssssenesens aveesessssnssssensssssenessssnssnsenssssnsenesessnnsesensnsnsessnsnsnniess | eveerend001,195 | coorrt h XXX i | v 4,309,706 | ..........4,213,303 | ....... 106,005 | .ooovvevieieea0 | o0 | 106,005 |................0 |...........4,309,308 |.............0 | ...... 341,887 | ....... 341,887 | ......200,761 |..... XXX......
Common Stocks - Mutual Funds
552727 10 9|MFS CHARTER INCOME TRUST ... | 12/17/2012.| BARCLAYS AMERICAN.... 10,000.000 ..(9,200) | .. ...19634 | .........5,955 |..... XXX......
561911 10 8|MANAGED HI YLD PLUS FUND INC.. ...| 12/18/2012. | BARCLAYS AMERICAN.... 74,918.000 . . . .(80,911) .. ..78,663 . ..82,200 | .........82,200 | ........13,670 |..... XXX......
67072C 10 5|NUVEEN QUALITY PREFERRED Il.....c..ccccorvvurnvnne .. [ 12/18/2012. | BARCLAYS AMERICAN........ccconvver | veenad 64,500.000 | ...........589,284 | ... XXXeoovves | corverirens 806,250 | ....ovvvene 505,034 | ....... 301,215 | oo [ e | e 301,215 [ oo | s 806,250 | ...oouvereirens | e (216,966) | ...... (216,966) | ........42,570 |..... XXX......
67073D 10 2|NUVEEN CREDIT STRATEGIES INC. ...| 12/18/2012. | BARCLAYS AMERICAN.... 60,000.000 .292,200 483,000 | ...... (190,800) | . B (190,800) | cvvovvvcveerrvrirens | wrvvrirerrnnnn292,200 | i | 200 287,542 | o 287,542 | .......48,168 | .... XXX......
95766J 10 2|WESTERN ASSET HIGH INCFD ... .| 12/17/2012. | BARCLAYS AMERICAN.... 27,223.000 | ...........262,979 . .295,301 262,430 | ......... 32,871 .. [ 32,871 . (32,321) | .ooooe (32,321)] ........26,882 |..... XXX.oooe
9299999. Total - COMMON SOCKS = MUIUAI FUNDS.........reeeiteiesseie e ssissis s eseisseess s sttt | snniaens 1,694,803 [ ... XXXerioione | s 1,554,715 | oo 1,501,539 | ......... 53,175 | s {1 I 0 [ 53,175 | o 0 | 1,554,714 | .o 0 [ e 140,089 | ....... 140,089 | .....137,245 | ..... XXX..ooo
9799997. Total - Common Stocks - Part 4 1,694,803 | ... XXXoovvion | v 1,554,715 . 1,554,714 |0 ] 140,089 | ....... 140,089 | ......137,245 | ..... XXX......
9799999. Total - Common Stocks.............. .| 1,694,803 DS S 1,554,715 . 53,175 . ...53,175 ..1,654,714 0N 140,089 | ....... 140,089 | .....137,245 | ..... XXX.oone
9899999. Total - Preferred and COMMON SHOCKS............cccviiiiiieiieiecsieiissiesisiies aoetsisssessessssessessessssssessessesessessesssssssessessessssessesssssnsensesess | svesan 6,345,998 |......... .0, T 5,864,421 | ........... 5,714,842 | ...... 159,180 | ..ovvveeennnn (L I 0 [ 159,180 |..cccveeneee. (V] P 5,864,022 | ... 01 ... 481976 | ....... 481,976 | ...... 338,006 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SOCKS..............cuuuiieririeiieiiiniiins cvierieeiseeseeisssieesiess s seesssssssssessenesess | aeees 250,676,811 |......... XXX oo | e 232,438,665 | ....... 200,808,748 | ...... 410,441 | ....... (852,891) | cvvovrvrrrines 0 | (442,450) | ..ooocvvrennc (V) 229,624,339 |.......c........ 0 |..21,052,472 |..21,052,472 | ..9,717,739 | ..... XXX......
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Bonds - U.S. Political Subdivisions of States
442331 VX 9|HOUSTON TX . | 04/25/2012 | JEFFERIES & CO.... .| 11/13/2012 | UBS SECURITIES.........ccoooverres | worrerenn 1,500,000 | ......... 1,766,370 . 92,763 | ......... 92,763
64966J L3 8|NEW YORKNY.....ooiiirimirniriieniississsnssnissnseneenes . | 05/24/2012 | MERRILL LYNCH.... 11/02/2012 | JEFFERIES & CO. 2,000,000 | ......... 2,405,940 | ........2,457,660 | . ..2,391,263 . 66,397 | ......... 66,397
2499999. Total - Bonds - U.S. Political SUDAIVISIONS O STALES. ......vuuevuiiriiieiiitiiis oottt ensnssnnsenis | avesonens 3,500,000 | ......... 4,172,310 | ......... 4,305,225 | .......... 4,146,065 | ...covoovennnnnd 0]...(26245) | .coovovvvininn0 [ (26,245) | oo (L I 0 [ . 159,160 | ....... 159,160
Bonds - U.S. Special Revenue and Special A it
HUTCHINSON SHOCKEY
184126 YF 1| CLAYTON CNTY GA & CLAYTON CNTY... ... | 04/20/2012 | JEFFERIES & CO.......coecervvvrnnce. 11/13/2012|ERLEY&CO | ... 1,335,000 | ......... 1,676,213 | .......1,719,240 | ......... 1,659,047 | ..cooovvvvirvvrrs | v (17,165) | v [ erereraed(17,165) [ o | e | e 60,193 | ........ 60,193 | ....... 47,281 |..... 10,013
283822 EB 6|EL PASO TX WTR & SWR REVENUE ... | 01/27/2012 | MORGAN KEEGAN & CO INC... | 11/13/2012 | STIFEL NICOLAUS & CO........... | wrveeene 1,425,000 | ......... 1,713,520 | ........1,761,785 | .........1,695,300 | ..cooovvrrvrrnrins | v (18,220) | ..vvovvveererees [ errereree(18,220) [ v | e | o 66,485 | ......... 66,485 | ....... 51,063 [ ..cooovrrrnns
3132GR AH 4|FG Q06008 v | | 02/09/2012 [ UBS SECURITIES... ... | 11/08/2012 | VARIOUS........coovererreirienciinrinns | v 2,499,499 | ......... 2,586,201 | .........2,620,181 | ..........2,563,033 | ...ccceeomirerres | vrrvrn (23,168) | ovvovvrevrervreirene | erreeerenea(23,168) | oo [ | s 57,148 | ......... 57,148 | ....... 64,960 | ...... 2,916
64972F 7S 9| NEW YORK CITY NY MUNI WTR FINA..........c..... ... | 06/20/2012 | JEFFERIES & CO.... .| 1171412012 | RAMIREZ & CO.......oovvvererrverrines | cvvreens 1,000,000 | ......... 1,176,790 | .........1,229,030 | ..oo0veee 1,170,752 | oo | v (6,038) | .oooverrererrenen | verrreeersne(6,038) | v [ | e 58,278 | ..o 58,278 | ....... 19,583 | .o
68607D PN 9| OREGON ST DEPT OF TRANSPRTN Hl.............. ... | 08/15/2012 | MERRILL LYNCH 11/14/2012 | BARCLAYS AMERICAN.......cceee | rvvnnne 2,500,000 | ......... 3,164,550 | ........ 3,236,350 (14,424) | oo | (14424) | [ | s 86,224 | ......... 86,224 | ....... 49,653 |..... 18,750
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENTS. ...t iuirrerrertesisers et ssseeeraesesserssesasassesssssssesesse s snsessesssssnssesesssansssssssssessessssesssssnsenessnes | soensenes 8,759,499 | ....... 10,317,274 | ....... 10,566,586 (79,015) [ .oovovvveveend [ n(79,015) | vl | o0 | s 328,328 | ....... 328,328 | ..... 232,540 |..... 31,679
Bonds - Industrial and Miscellaneous
US BANCORP INVESTMENTS
075887 BA  6|BECTON DICKINSON.........cooouerrrerirrerenieineninns .| 02/09/2012 | INC 11/19/2012 | JEFFERIES & CO......ovcvvvvrvrerernes | v 1,250,000 | ......... 1,286,950 | ......... 1,348,613 | ..occvonee 1,284,388 | ..ccovvevirciinns
250847 EJ 5|DETROIT EDISON COMPANY... ... | 06/19/2012 | BARCLAYS AMERICAN.. .| 11/19/2012 | LOOP CAPITAL MARKETS, LLC | ... 250,000 249,624
608328 AV 2| MOHEGAN TRIBAL GAMING . | 03/06/2012 | EXCHANGE 04/19/2012 | UBS SECURITIES.........ccccovurnnee 100,000 | ..............86,500 | .............83,000 | ..ooreruvene 86,749 | ..o
SG AMERICAS SECURITIES
651639 AN 6| NEWMONT MINING CORP.... .| 03/05/2012 | CITIGROUP GLOBAL MARKETS| 11/14/2012 | (DOMESTIC) | ... 1,000,000 992,843
682680 AQ 6|ONEOKINC.... .| 01/23/2012 | J.P. MORGAN.. 11/05/2012 | CITIGROUP GLOBAL MARKETS] ......... 2,250,000 ..2,248,981
RBC CAPITAL MARKETS
779382 AP 5| ROWAN COMPANIES INC........ooovrvmrirrirrrireenne .| 05/16/2012 | SECURITIES - US 11/20/2012 | DEUTSCHE BANK.......cocovvvverer | v 625,000 | ............ 620,831 | ...ccvenc 679,569 621,009
WELLS FARGO SECURITIES
78355H JT 7|RYDER SYSTEM INC ... | 08/15/2012 | LLC 11/15/2012 | LOOP CAPITAL MARKETS, LLC | ......... 1,000,000 997,788
80589M AE 2| SCANA CORPORATION. .| 01/18/2012 | BANK AMERICA...........ccconrvrrnnes 11/20/2012 | KEYBANC CAPITAL MARKETS. | .....co0ouu. 700,000 695,036
WELLS FARGO SECURITIES
828807 CK 1[SIMON PROPERTY GROUP LP........cccocvivirnrinee .| 03/08/2012 | J.P. MORGAN........cccorivrerriiinins 11/16/2012{LL.c | 1,000,000 | ............ 995,880 996,122
845467 AF 6|SOUTHWESTERN ENERGY CO.... ... | 02/29/2012 | J.P. MORGAN ... | 11/16/2012 | MORGAN STANLEY. 525,000 ..524,354 524,397
91324P BV 3 |UNITEDHEALTH GROUP INC.... . | 03/05/2012 | BANK AMERICA .| 11/16/2012 | GOLDMAN SACHS... 550,000 ..546,204 546,439
WELLS FARGO SECURITIES
055451 AQ 1|BHP BILLITON FIN USALTD......ccsvvummerirrrrrerienns F.| 02/21/2012| J.P. MORGAN.........ooevrrrrirnrirnns 11/07/2012|LLc | 725,000 | ... 718214 | ....co..ce. 757,175 | oo 718,639 | .oovvocercriieins | e A24 | e [ s A24 | e | e | e 38,537 | oo 38,637 | ....... 14,996 | ..ccovvernene
SG AMERICAS SECURITIES
05565Q BZ 0 |BP CAPITAL MARKETS PLC.......cccosvvriviiricrinn F.| 05/02/2012| MORGAN STANLEY........c.cccceeue 10/31/2012 | (DOMESTIC) | . 1,825,000 | ......... 1,825,000 | ......... 1,953,735 | coovvvenee 1,825,000 [ ..oeouevenereerins [ e | e | e (V1 UUORUTOOTON OURPHORRIRPORY IV 128,735 | ....... 128,735 | ....... 29,282 | oo,
NOMURA SECURITIES
65504L AH 0 [NOBLE HOLDING INTL LTD....covvvvrrviiereriiininns F. | 02/09/2012 | BARCLAYS AMERICAN............. 11/20/2012 [DOMESTIC | (s 1,000,000 | ......... 1,002,890 | ......... 1,032,619 | .o 1,002,483 | ..o | v (0L TN IS (A08) [ .vvvvervrerens [ reererreriisiens | i 30,137 | ......... 30,137 | ....... 19,861 | ......... 138
71645W AU 5| PETROBRAS INTL FIN CO .1 02/01/2012 | CITIGROUP GLOBAL MARKETS| 10/31/2012 | UBS SECURITIES........cccoovinires | rvrrnne 2,000,000 | ......... 1,988,380 | ......... 2,110,800 . 1609 [ [ | s 120,811 | ....... 120,811 | ....... 52,306 | ..o
3899999. Total - Bonds - INAUSrial @ND MISCEIIANEOUS. ......veuveieieisieserestisstiissis | eeisesss st | nneias 14,800,000 | ....... 14,778,457 | ....... 15,668,045 | . L0 1,029 ....1,029 R 888,558 | ....... 888,558 | ..... 356,202 |..... 10,555
8399998. TOHBI = BOMAS. etttk E R SeE8 R R LR R ARt | areias 27,059,499 | ....... 29,268,041 | ...... 30,539,856 | ......... 29,163,810 | oo 0] . (104,231) | covvovvvinins [V (104,231) | coovovvis (V] [ 0. 1,376,046 |..... 1,376,046 | ..... 666,659 |..... 42,234
9999999. Total - Bonds, Preferred and COMMON SOCKS..............cuiiiiiiiiiiiiiiiis vttt snsineninns | crvien 29,268,041 | ....... 30,539,856 | ......... 29,163,810 | ....cccvveennnn 0] ... (104,231) | cooovvvvnn [V (104,231) | ..oocveve (V) [ 0]...1,376,046 |....1,376,046 | ..... 666,659 |..... 42,234




Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
99C000 16 5|PROCENTURY INSURANCE COMPANY.......ccosmmemiremrinins | ............ | 21903............ 20B1. s | W YES i | 122,302 | oo 37,303,567
1199999. Total - Common Stocks - U.S. Property and Casualty INSUIET..............oruieirieiiieseie ettt eesnsensenses [T 122,302 | .... 137,303,567
1899999. TOAI = COMMON SHOCKS. 1.1ttt [T 122,302 | ... .37,303,567
1999999. Total - Preferred and COMMON SEOCK...........c.ovuiieiriiiiirieieiesieiie ettt sttt [RTSSRT 122,302 | oo 37,303,567
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: $.....117,020,779.

2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

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

NONE

E16
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Annual Statement for the year 2012 of the Century Surety Compa ny

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 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CusIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B.JA.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
4812C2 68 4| JPMORGAN US GOVT MMKT-INST.....covviriniinnians | ......... | . | 12/28/2012. [ DIRECT.....cooviiiiirinirissisersssnsssisssnssnsns | eees XXX | e 113,392,117 113,392,117 ...0.010 | ...... 0.010 [MAT... | oo | e
8899999. Total - Exempt Money Market MUIUAI FUNGS........c.. ittt nnsenes | baniense 113,392,117 ....113,392,117 XXX XXX [ e (U] 0
9199999. Total - ShOrt-TEMM INVESIMENES. ........cvuiverireiereiecerceseiee ettt nsnnenienianes | nssians 113,392,117 ....113,392,117 L XXX.... XXX.. 0 0




Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

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



Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JPMorgan Chase............cccerereernrerneennienns COMUMBUS, OH.....oieiiie e ssssessssnsenss | seeesnnes | seessessessessesissensenss | sonsssssessssssssssssessesnnns | sersnssssessesessessssessesens | seeees 2,753,160 | XXX
WEIIS Fargo.......vvveeeeeceeireeseeeeseeeereeeeesenseeeeennes Jacksonville, FL.......ccovvvrenirennne XXX
Cash in Transit.... OSSOSO OSSOSO XXX
0199999. Total - Open DEPOSIHOMIES. ......vuereriesriersieeisieserer ettt enennees XXX..
0399999. Total Cash 0N DEPOSIL..........uuuuiuruiiiuiieiiieiisiii ettt XXX..
0599999, TOtAl CASN.......ccveurerrerceririieiieeieries et XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 6,608,050 |4. April 4,236,605 | 7. July 4,674,108 | 10. October. 8,344,140
2. February 8,272,236 |5. May. 6,103,876 |8. August. 2,792,788 | 11. November. 5,945,370
3. March 6,026,305 | 6. June 3,764,588 | 9. September. 9,220,863 | 12. December. 2,753,470

E25
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Annual Statement for the year 2012 ofthe C€ ntury Surety Compa ny

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




Annual Statement for the year 2012 ofthe  C@NItU ry Su rety Com pany

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
1o AIBDAMAL ..o AL | s | st | ettt | e | e
2. Alaska.... CAK | e | bbbt niens | et tens | et | e
30 ANZONA. oot AZ [ i [ st | entebes e nrene | s | e
4. ATKANSES ... AR | s | ettt | arienien bt | eneenensens e | e
5. CalifOrNIA. ... OA [ i et | st nrenes | s | s
6. €0l0radO. ... [ it ettt | enteren et | e | e
7o CONNECHCUL......veerreierreeedOT [ i [t nnens | esternss s esi st nnenss | sreriesisreens et ennenenns | reres
8. DEIAWAIE. ..o DE [ i b | enteb s | e | e
9. District of COlUMDIA. .......ccooeeeeDC [ o [ttt ennens | enteren et eerene | crereninee e | eres
10, FIOMAA. oo dFL | i bbbt | rees sttt | et | e
11 GBOMGIA. . vveeenreerrrerierineere e OA [ i [ttt | eees ettt | sertess e enni | oo
12, HAWAL e HE i bt | rees st | eeereseees s | e
13 18RO D [ i et | reesess st | sertest e | oo
L 11T N | O IO USRS PRRRPRURPR (RN UV
15, INGIANA. ..o IN s | et | sieerens e enens | serees st | s
16, JOWALeuieiiernrireeneeneerneend A | s | et | seebens e enns | bt | s
170 KANSAS....covvecereeereenn K | it | et | srereni e enaens | seress e | eres
18, KENUCKY......cveeviciceirinrieened KY [ i s | e | e | e
19, LOUISTANG. ..o s LA i ettt | et | seriens s | oo
200 MaINE.. oo dME | it | et | ettt | ettt nnes | neres
290 MAYIANG. ... MD [ i [ bttt ennens | sreeerestessenee et esnantenens | eeeeesensenensenetenenennens | eees
22.  Massachusett . | Statutory Deposit 799,909 929,688
23.  Michigan, SEAULONY DEPOSIL. ...ttt snsesenenes | nerestesseneees s enennnes | neae .75,436 109,166
24, MINNESOtA. ... MIN i | bbbt | ettt | ertenteernn e | s
25, MISSISSIDPI. vvvererrrenrerrerreneenneedMIS [ e [ ettt ennens | creeeeastessesneetnnsantennees | neeeesennessessenntesnsneennen | eees
26, MISSOUI. oo dMO i | et | ettt entes | et | s
27, MONMEANA. ..o T s | et nens | seines st enies | ereress e enenes | e
28, NEDIASKA. ..o NE s | et | srbter ettt | ereeni e | s
29, NEVAAA. ...V i et niens | sriener st enies | ereresseerenns e enenes | e
30.  New Hampshire...........ccococcoeee.. NH | ... Boie. | SEAHUOTY DEPOSIL......oocvvooececn s nnsinnses | consissnssssnssinnsinsnnines | cones 500,551 502,930
31. New Jersey. . OSSO PSP UU ST PPROTUUSPRSTRRRUTRY BUPSPUSTRPRURTRPRRRRTRIRR BTSRRI IO
32, New Mexico......ccovvvrrvrrrereinnenns NM ... B.... | SEAHULONY DEPOSIL. ......vveeieeieiriiseisseeise ettt snienes | eetsessesss s issnienene | conas 236,216 270,250
33, New York..oooooevemvreneneeeen NY [ e B.... | StAtUOrY DEPOSIL.......ccucvececiieieicesceeei ettt ssennes | eeeeeeeseneeennssensenenene | neee 2,869,926 3,089,932
34, NOI CaroliNa.. ... dNC [ i | et | ettt enies | ertest e | s
35, NOMD DAKOLA......vvecvecricrieeersdND | et | ettt bbbt e[ Hrent ettt ens | eerbeeni et | oo
36.  ONi0..cieeeeieeeesieieeeeen OH [ B.... | Statutory Deposit 2,857,101 | .o 3,097,340 |.....
37.  Oklahoma........cccooovvrrrerrrnnen . OK | Lo B.... | StAtUOrY DEPOSIL. ... .coceececreircieiceseeeceseieiseee sttt snennes | seeeeseesenneeensnsenseneneee | neee 100,418 101,289
38, OMBYON...ceieererrrrinerierirenendOR | it | e bbb | ettt ens | ettt | neres
39, PENNSYIVANIA. ... PA | e ettt ennens | sreeenestessen et ssnantenens | neeeesensenensenstesenennens | eees
40.  Rhode Island.. R e et niens | ettt | et | s
41.  South Caroling.........ccccvveevreenns SC|...... B.... | StAtUOrY DEPOSIL.......cuveieeiirciricisiee ettt srennes | erentessenee et | nei 218,642 256,936
42, SOUth DAKOA. ..o SD s | et | ettt entes | ettt | e
A3, TEMNESSER......ocerrecrreieriereeere IN s | et nirens | sebnes st enies | ererens e enienes | e
B4, TEXAS..oceieirrnierrirennenererienee X it [ ettt bbbt niens | sieteb ettt nens | ettt | s
45, UBAN.cocccceeeedUT [ i | e st | ettt enntens | eesbeeni s | neres
46. VT [ i [ st enns | eessensie et | et nssenen | e
A7 VIEGINIA. o VA L e ettt ennens | creesesastestesnneetnnsantennens | neeeesensensesenenntesnnnennnnn | eees
48, WaShiNGION.......couriveririrenesd WA | ittt [ e | et | e | s
49, WESEVIFGINIA. ... vt WV [ e [ ettt nnensetnnnans | sreesesassessesnseetnnsantesnnes | eeeresessensesnenntesnnnennens | eees
50, WISCONSIN.....vererererrririnriereeed W i | et ens | erbnes st entes | eetenteernn e | e
B WYOMING. o WY | it | et bbbt | Hbentseees s enntens | eesseeni st | neren
52, AMEICAN SAMOA. .....cvririeercrdAS | ciiiiiiiiis | ottt | ettt tteens | enstesst e | cenes
B3, GUAM..ceeiecricecrirerrninnreerenlOU | it | et | sttt enntens | eeebeeni et | e
B4, PUBHO RICO......oouivrirriiriieeer PR it | e bbbt nns | Htesissees st ensteens | ensteest e | eenes
55.  US Virgin Islands eVl | e ettt snenies | seeeastesseseeetnstantennenns | cenesensensenanenntesnesennnans | ceees
56.  Northern Mariana Islands........... P | s | oot | erbete sttt enies | ereensensne e | e
57.  Canada.......ccccoververierniinnns CAN | oo | e ettt niniens | ettt enies | e | e
58.  Aggregate Alien and Other.......... OT | .. XXX...| ... XXXt | v 0] 0. 0 ... 0
59.  Total 0.9, XXX SOOI PPN 2,857,101 |...... 3,097,340 4,801,098 |....cooorrrennes 5,260,191
DETAILS OF WRITE-INS
B80T, s | e | et | it | e | o
BB02. ettt enias | eriienerens | st R bbb ens | eeesneb ettt tnnns | serienss e | cenas
BB03. ittt | crieneienes | iRt nns | eessnst ettt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX 0 SR IO 0] 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).. XXX XXX 0 ... 0] 0. 0

E27
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