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Annual Statement for the year 2012ofthe  UNited Transportation Union Insurance Association

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. r@@SUNY SECUMHES......o.vveeeuieecieaeieeeieeieeeseeeeiesise s sesseessness | soessssssssseens 2,689,006 |............ 1.2 | 2,689,008 | ....ovvrrereirrineies [ e 2,689,006 |............ 1.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereveeens | wovvrevereenns 13,635,118 |............ (1 13,635,118 [ oo | e 13,635,118 |............ 6.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 16,626,714 |............ 75 | o 16,626,714 | ..oocvieeeeeceeeeees | e 16,626,714 |............ 75
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccovevereveeeveeeesesiens | cveereriseienens 3,458,844 |........... 16 | e, 3,458,844 | ..o | e 3,458,844 | ... 1.6
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 17,583,702 | ............ 8.0 [ oo 17,583,702 | oo | v 17,583,702 | ............ 8.0
1,513 All OtNEI ..t snsnns | sessessensseesnnes 580,618 |..coven... 0.3 | oo 580,618 | .ovovvereeereernnereerenns | coverrerinsieienns 580,618 |...coveue.. 0.3
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 4,403,649 ... 2.0 | e 4,403,649 | ..o | s 4,403,649 |........... 2.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521........cccovvvevieinieninieeni | covervenienenns 740,244 | ... 0.3 [ oo T40,244 | ..o | e 740,244 ... 0.3
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 8,617,873 |............ 3.9 | 8,617,873 | .oeeereeeeerreiiens | ceereereninninns 8,617,873 | ..o 3.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 85,963,153 |.......... 39.0 | v 85,963,153 | ...orvrivrneirneirneiinnns | e 85,963,153 |.......... 39.0
2.2 Unaffiliated non-U.S. securities (including Canada) 4,281,461 4,281,461 ..4,281,461 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUAI fUNDS..........cocuuriiriieii e eeiesiseieees | eeveeiieeeens 18,672,192 |.....cco.u.. 85 | v 18,672,192 | oo | v 18,672,192 |...ccceeue. 8.5
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffili@ted.......oveeereeceeereieeieeire et eesseneeens | eeneesessenennes 3,039,940 | ............ 14 | s 3,039,940 | .o | e 3,039,940 | ............ 1.4
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 UNAfili@ted. ..o | st | seeneenens 0.0 [ oo [ e | e (V1 O 0.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

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

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

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

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

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

............ 0.0
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Annual Statement for the year 2012ofthe  UNited Transportation Union Insurance Association

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,379,745
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other than temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 73,815
8.2 Totals, Part 3, COIUMN ...ttt 73,815
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 2,305,930
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 2,305,930
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAN.........cuciviiiiiiieieicieeiese ettt bbbt bbbt

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........cvevii ittt ettt bbb s s R bbb bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16..............ceeuiueieicieesie ettt s st s es st nsesnaas

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMIEA BMOUNLS. ...ttt

Statement value at end of current period (Ling 11 MINUS LINE 12).......vuvverrerrininrirrinierissieesesssssssee s ssssssssssssesssssssssessessssssesssssssssessnes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 OF PRIOT YT ...ttt ettt

Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuivieiciceee ettt bbb bbbt

Accrual of discount
Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44  Part4, Column 11

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciiieicie ettt bbbt bbb et a st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiiciiniecesee ettt

Deduct amOortization Of PIEMIUM...........c.ciiuriiiicieie ettt bbb bbbt bbb bbbttt bbb nee

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cccevoererrirerieieesieiesessesee e
Deduct total NONAAMILEEA AMOUNES.........cuiririeieiieis bbbttt

Statement value at end of current period (Ling 10 MINUS LINE 11).......cvcvieiieieiiseseeetese ettt sa e

Si03

199,998,411

61,752,670

...................................... 187,884

1,761,168

554,873 2,316,041

...................................... 2,748,832

55,735,052

...................................... 747,370

0

210,521,416

210,521,416
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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.. .16,844,525 ...18,108,195 16,902,221 ..16,076,915
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 16,844,525 | ..o 18,108,195 [ ..ooovvvvrerinennes 16,902,221 | .o 16,076,915
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...c.cnnsrnscirsriinsnnin [ v, 16,626,715 | .o 18,941,244 [ ..o, JERSI ALV — 16,475,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
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.ooocereissrrensssrinssrinnns | s, 55,735,314 | ..ooovovii 60,931,917 | oo, 55,879,929 | ..o 54,118,625
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeeverveeves | coverrirririenad 95,321,271 | oo 106,850,328 | ...cocvvrernes 95,958,409 | ..covvvevviernne 93,913,715
Securities (Unaffiliated) 9. CaNada......cooeeveeeeeeerrennns | e 4,281,461 | oo 4,849,268 | .oooorrrirrereenns 4,350,085 | oovoorereirnenenns 4,000,000
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals .99,602,731 111,699,595 ..100,308,494 97,913,715
Parent, Subsidiaries and Affiliates 12, Totals...ocoeviiiccicsicciccienn | [ | s [
13. Total Bonds.......cooumseursssiees | covviiciien, 188,809,285 | ...ooviirieennes 209,680,951 | ..oovvcresnainen: 189,759,825 | ..coovcicieena. 184,584,255
PREFERRED STOCKS 14. United States.......cooevvermmererns [ covvnneeririnneienne 3,039,940 | cooovverrrrireinns 3,135,100 | ovvvvercrrerneenns 3,039,800
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals...ooeiiienssinisien | i, 3,039,940 | oo, 3,135,100 | oo, 3,039,800
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccooccovvnniieenne. 3,039,940 | .o, 3,135,100 | oo, 3,039,800
COMMON STOCKS 20. United States.........coouerveereeens | covvervnnerriinnens 18,672,192 [ oo 18,672,192 [ covovvrvrrccenns 17,895,049
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | o 18,672,192 [ oo, 18,672,192 [ oo, 17,895,049
Parent, Subsidiaries and Affiliates 24, TotalS.....ieiesciiiisiieieies | | e | s
25. Total Common StocksS....... | ccoccvviciiiennnce 18,672,192 [ oo, 18,672,192 [ oo, 17,895,049
26. Total StOCKS...commrernsssirnnssse | v 21,712,132 | ...... ...21,807,292 ....20,934,849
27. Total Bonds and Stocks.... 210,521,417 | v 231,488,243 210,694,674
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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 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class6....
TOtAIS. .ttt

............................ 8.9
............................ 0.0
............................ 0.0

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

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

3.1

32
33
34
35
36
3.7

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

41

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

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

................. 4,970,743

................. 1,142,326




90IS

Annual Statement for the year 2012 ofthe  UNite@d Transportation Union Insurance Association

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS ..ot | erenssenieenieas 6,415,048 | ....ccevunve. 12,085,747 | ..covverenne. 34,148,423 | ............... 10,306,438 | .....oevveee. 16,156,901 | ..coovvvveee. 79,112,557 [ .ovvoiieiis 420 | 66,003,558
8.2 ClaSS 2u..cueueeereeieietieeiee et nses | st esssssenes | essiesi s L [ 10,446,308 | ..cocovvvrrnnnee 1,628,766 | ......cccoee..... 8,034,631 | .ccooovrrnnn. 20,109,706 | ...oovverrrrirrirnnns 10.7 | o 15,564,947
8.3 Class 3.ttt | et 2,755 | oo 16,628 | ..o [ | e | e 19,383 0.0 |

Totals... ...44,594,731 ..11,935,204 | .... ...81,568,505

Hybrid Securities
T ClASS Tttt s sessssssssssssenas | evessesssssssssssessssssessesens | cvssessesiesessesesssssssssesins | svesessssssssssesssssssesssssssens | sresessessesssiesssssssessessssens | seeseessssesessnsessessessnsssens | srensenessnsenessessnsessesned [ eevereereeenreseereerenens000 [ o
T2 ClaSS 2.ttt s ssssess s ssssssnnns | cvestesesessesssssssesssssessesins | cessesesissessesesssssesesessens | sresessessesessssssessessssessens | sresessessesessesses s senaesaees

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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Annual Statement for the year 2012 ofthe  UNite@d Transportation Union Insurance Association

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClaSS T.eueeeeeeceeeveeeeeeeeeesseseeseesessssssssesssssssensssssessssssssnssnsensens | (A)erenennn 14,007,216 ] ..............32,192,109 | ... 73,649,255 | ...ooenc. 28,014,020 | ......co....... 20,456,512
9.2 ClaSS 2.....covvveereererrieerieeresrieeresesisssisssisssisssisssisssssssssssssssssssssos | (Q)eeveerieniiisiiiesiieien0 | v | i, 10,446,308 | ..coovvvvunnne 1,628,766 | ................. 8,034,631
Line 9.7858 % 0f COL B..vuvueieiiiece e
10. Total Bonds Prior Year
10,1 ClaSS .ottt sssaensas | ctaessaesianniens 7,994,540 | ..o 30,900,632 | ....cccvoeec. 73,483,837 | ..cooueee. 28,891,056 | ....ccco..... 24,058,014 |.............. 0.0 SN IS XXX oo | e 165,328,079 | ooovvverrerrerin. 911 | 165,328,079
..60,571 .7,505,311 2,131,907 5,847,689 ...15,564,946 ...15,564,947

ClASS 4.ttt
Class5.....
Class 6....

Totals...ocveveeerieereine
Line 10.7 as a % of Col. 8

Total Publicly Traded Bonds

ClASS T.ouiirieie ettt st
ClASS 2.ttt
Class 3
Class 4
Class 5
Class 6

73,649,255
10,446,308

............... 28,014,020
................. 1,628,766

...... 20,456
................. 8,034,631

512

........ 168,319,113
.......... 20,109,706
.................. 19,383

............. 168,319,113
............... 20,109,706
...................... 19,383

Totals.....cooevveriercinne
Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds
Class 1
Class 2

(d

Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $ 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By
1

1 Year
or Less

2 3 4 5 6
Over 20
Years

Total
Current Year

Column6asa
% of Line 9.5

Over 10 Years
Through 20 Years

Over 5 Years
Through 10 Years

Over 1 Year
Through 5 Years

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

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

................. 2,842,825
2,053,162

............... 1,074,181 | ...............2,096,936

.45,318

................. 6,013,942
...10,830,581

............... 28,013,612
2,345,107

................. 6,013,943

10,830,582 |..

............... 30,358,719

2.1

22
23
24
25

All Other Governments

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

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

..1,967452 | ..

............... 2,272,817

............... 12,214,269

............... 21,550,516

............... 16,626,714

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

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

5.1
52
53
54
5.5

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

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

..... 3,438,735
...10,121,756

..12,806,552 | ....
19,584,024

11,316,822 |..
...2,354,358

..... 28,225,841

27509475 | .

................. 4,970,743

............. 13,671,180 rinnn.09,735,316

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

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

................. 3,542,161
................. 1,171,328
1,704,314

............. 11,218,574 creeenenennn89,244,688
................. 3,050,867

6,946,090

............... 89,244,688
................. 3,050,868

...6,946,090 |..

741

72
7.3
74
75

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

© 81

8.2
8.3
84
8.5

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 4,205,893 13,127,667 | ..coovvvenne. 67,731,014 | ............ 25,882,3% | ............ 27,196,764 | ............. 138,143,732 | oo T3 [ ek XXX e | e XX i | i 138,143,734
9.2 Residential Mortgage-Backed Securities..... .8,099,764 ...16,417,922 12,178,763 | .. ...3,506,830 | ...... 1,187,644 ..41,390,923 41,390,925
9.3 Commercial Mortgage-Backed Securities. 1,704,314 | oo 2,663,148 | .....ccceoucee. 2,218,333 [ .ovoveerrne 253,561 | covererererne 106,734 | ..ocvvrerennes 6,946,090 | cooveeveevrriiiieeeene 37 e e XXX [ ek XXX [ 6,946,090
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn {1 I (L I 1,967,452 [ oo (1 I (O I 1,967,452 [ oo 10 [ b XXX i Lk XXX e | 1,967,452 | ..o 0
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 14,009,971 | ..covevvnee. 32,208,737 | coovrerines 84,095,562 | ............. 29,642,785 | ............ 28,491,142 | ... 188,448,197 [ ooovverieireree100.0 [ oot XXX s | e XXX s | i 188,448,201 | ..oovveveerereriene 0
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiiciesi s ssisssssssesssnssnes | sesssssssssssssssesssenseas TA | i 171 [ 446 | i, 15.7 o, 150 s 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereeiiciieieeeee e | ceeseeeeneinees 3,133,685 | .o 20,492,792 | ..coovrrenne 73,573,470 | ............. 25,670,435 | ............. 28,768,566 |.............. ) 0.9 G DR ). 0,% CHRIRIN IT 151,638,948 | ....coovirierne. 83.5 | oo 151,638,948 | ..o
10.2 Residential Mortgage-Backed SECUMHES...........coueerireineineineineineines [ cevveeeineiinnins 4,921,426 | ..o 10,584,517 | oo 5,656,439 | ....ovvvnns 4,975,276 | ..covvvnnvn. 1,137,137 [ ) 0.9 CHUIIN I 90,9 CHUININ R 27,274,795 | oo 15.0 [ 27,274,795 | oo
10.3 Commercial Mortgage-Backed SECUMLIES...........ccceueirieereieiieiieiieis [ | v | e sessssssessssens | sesessessesssssesessssssssens | soseesiesesssssessessssssseess | svsssessienes )90, ST R XXX evevvees | e (U1 SR 0.0 | | e
10.4 Other Loan-Backed and Structured SECUMHES...........ourreuverereerrnrernnnes | errsemeisninsnisrisssessnesssienns | soresssesssesssesssesssesssesssens | cosseessseseens 2,282,030 | ..ocvveiinnns 377,253 | ..o | s, 2.9, SR TR .9, SRR [P 2,659,283 | ..o 15 [, 2,659,283
10.5 TOHAIS....ceouereereeeineneeesee s ensessens | oesbenessnesnees 8,055,111 | ccovevrrnene 31,077,309 | ..o 81,511,939 | ...cccoouce. 31,022,964 | ............. 29,905,703 | ...ovvvunen. ) .9 N P ). 9,9 CRUNRIN IR 181,573,026 | ..ocoovvevvriirnes 100.0 | .o 181,573,026
10.6 Line 10.5858 % 0f COL 8. sssisisssesssssssssnssnssnes | sesssesssesssesssesssesseas 44 i, 171 [ 449 [ i, 171 [, 16.5 [, XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 13,127,668 67,731,015 25,882,395 27,196,764 138,143,734 138,143,734
11.2 Residential Mortgage-Backed Securities 16,417,922 12,178,763 | ..cooovvenee. 3,506,830 | .covvrvirnnns 1,187,644 | .............. 41,390,924 . [0 [P 41,390,924
11.3 Commercial Mortgage-Backed SecUrities............ocovvnminneneenncrneineins | cevrrineiinnes 1,704,314 | .o 2,663,148 | .oocovverrenne 2,218,333 | oo 253,561 | cooovreeieens 106,734 | ..coovrrrnen. 6,946,090 . O [ s 6,946,090
11.4 Other Loan-Backed and Structured SECUMHES...........o..rreuruenreenrrenriennies | errsereisiensiinsiessnessiessssinns | renesssesssesssesssesssesssesssens | corsseessseaseens 1,967,452 1,967,452 . B, 1,967,452
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0| coeeeieeiieeereneen0.0 | a0 i 0.0 [ XXX e [ e
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0| e 0.0 | el 0 0.0 [ XXX e [ e
12.4 Other Loan-Backed and Structured SECUMtIES. .........c.vereieeeeneunerinenies [ | consrssissississssessessssnenns | seessessssssessssssssnssnessssssses | sosessessssssssssssssessssssesss | nessssesssssssesssssssssessansans | eessssssssssessssssessessssans 0 [ o000 0 [ 000 [ b XXX | i

12.5 TOHAIS.....ouocvecveceeeeeeeeceeeeee e sss s sesssesasessnsienns | oeetiesssessess e seenseas (01 T (01 (V1N [ (O [ (O [ 0
12.6 Line 12.5858 % Of COL B.......covecvercrecrcrciee st ssessenns | seesiesssesssessaessaessens 0.0 [ oo 0.0 [ oo 0.0 [ oo, 0.0 [ oo 0.0 [ o) 0.0 [ XXX | e XX i e XX K e XXX
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0 | i 0.0 | XXX s e XXX e e e XXX e XX XK
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Sch. DA-Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14



Annual Statement for the year 2012ofthe  UNited Transportation Union Insurance Association

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........c.coceveireieieeieeiesesse s sessssessens | cevesiesssesiesiesssesnes 5,205,064 | oovereririeienad 5,205,004 | ..ooovererieieieeeseeie

2. Cost of cash quUIValENtS ACAUINE............cveviviveiieieieieeeie ettt besses e sssenans | eevessesseseessssseesans 72,548,745 | oo, 72,548,745 | .o

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS...........c..cc.eviuiviiieieicieieeiceie e ssenes | eeveesesesessissienas 76,528,535 | ovoevvireeeiie. 76,528,535 | oo

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other than temporary impairment rECOGNIZEM............cevevreverereereirersieseesiereres |aerierssesessessessesssssssssseesenad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceevrrververcns [ cevererreiveieineins 1,225,273 | oo 1,225,273 [ oo 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......ocviviviieieeeeesieesecsienscesiens | cevrerieiisessssessenens 1225273 [ oo 1,225,273 [ oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Held for the Production of Income
304 Pennsylvania Ave SE . | Washington . .|bC..... 06/18/2004 | 01/16/2009 | ..........c.... 2,030,269 | ...oovveriririririeiins 41,646 ..(41,646) | .... 207,273
226 N Union Street .| | Alexandria.... 12/06/2004 | 01/16/2009 ..884,635 32,169 ..(32,169) | ... . 37,800
0499999. Total - Properties Held for the ProduCtiOn Of INCOME. ... ...ttt sttt | nesensensaees 2,914,904 | ...cooovvvviiein O R 0 0 73,815 0 ([ (73,815) [ coovveciirircisriienas 0 245,073
( o TORAIS. vt Rttt anennens | cistrieesiee 2,914,904 | ..oovvirieid (V] [ 0 0 73,815 0 [V [ (73,815) | cvvocvververricrinnd 0 245,073
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
31331Y EH 9 |FEDERAL FARM CR BKS CONS.......ccccovvuiririrerineineriesisessessensns | ceveee I (ST IV 1 ennn.823,800 | ...... 124920 | .ocvvrnnes 936,903 | ..coovvvvrenne 750,000 | .................801,351 |........... (6,379) 04/16/2009 | 11/15/2019
31331Q KY 2 |FEDERAL FARM CREDIT BANK.......cocovvirmirmiinrneiernsiseerenieisnrssiienss | eneene e [ 1] 1,086,340 | ...... 137.145] . .1,371,449 .1,000,000 (3,576) 05/08/2009 | 01/05/2027
911759 GL  6|Housing Urban DeVelOPMENL...........cccvuereriererireinrrieriesesensseeserinns | ceves . N I 1. .. 124,150 | ...... 102.897 | . 133,766 | .. ....130,000 500 06/15/2007 | 08/01/2018
880591 CS 9| Tenn Valley AUthOTItY..........covverivrrireiiriieeiieeieeseeissiesseesseiseniins | criees I [FSSPPRURTIINS IVO 1| i 1,084,360 | ..... 138.942 | .ovvnne 1,389,423 | .coovvrinnne 1,000,000 | ..............1,075,490 |.......... (1,620) 10/18/2006 | 04/01/2036
880591 EH 1| TENNESSEE VALLEY AUTH......cccostimirmirieniniessrisnnienieneseesssines | cvvees ..247,205 | ...... 131.572 ....328,929 250,000 44 09/22/2009 | 09/15/2039
912810 QK 7|US Treasury. RO . I I 1. LT773,094 | ...... 120188 | ..ocvvrirnes 961,500 | .. ....800,000 499 11/30/2010 | 08/15/2040
912828 RR 3 US TIEASUMNY.....cvuiiririiiieeierississsssisisssissessss e ssessssesesssssssssesssessnsns | evenes e [ T s 1,006,094 | ...... 103.789 | .ocvvne 1,037,891 | oo 1,000,000 | ..............1,005,500 |........... (565) 12/15/2011 | 11/15/2021
912828 SF 8| US TrEASUMY......uvvrmerrrireereriserieriensseessessssssessensesssssssssssssssssssens | eonsees | oo | osersnenens | vevens 1 ..394,125 | ...... 103414 | . 413,656 | .. ....400,000 407 03/30/2012 | 02/15/2022
912828 PX 2|US Treasury 3 5/8 e | sreees . N 1. L517422 | ...... 117.383 | . 586,914 | .. ....500,000 (1,579) 05/09/2011 | 02/15/2021
0199999. U.S. Government - ISSUET OblIGAtIoNS. ...........cierieiieririsiisseissisisssesesssesssnssssssens s snnssenssensssessnes | oossssenesned 6,056,590 | ... XXX..oooos | cernvrininnnne 7,160,431 | oo 5,830,000 | ..cocooerr.n.6,013,943 | i 0 (12,269) 0 0 [ XXX | e XK | XXX | e 78,797 ] ... 250,369 | ..o XXX [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities
31292S AQ 3|FHLMCPC GOLD CASH 30.......coevieeiiercieiereieissessesesssisssies | evens e [ T e 1,555,966 | ...... 104.647 | ..ovveenene 1,560,726 | ....ccoenee. 1,491,415 | e 1,556,431 |..ccocvenee 465 2.500(......... 1.444 [ MON... 11/14/2012 | 10/01/2042
312928 AU 4 |FHLMC PC GOLD CASH 30.....cvmmrirrereereieinensessseesensseines | ovvenne I (RTINS I L I 1,830,228 | ..... 104.647 | ..cvvrennee 1,825,983 | ..coovvrennee 1,744,892 | ... 1,831,169 |........... 941 2500 ......... 1.313| MON... 11/20/2012 | 12/01/2042
3132HM K2 6|FHLMCPC GOLD PC 30YR....oiviireriririrerieisersiersssisesessssinns | erveees e [T ] 1,889,088 104.647 | . .1,806,119 1,094 2.500(......... 1.377 [MON... | ... 09/25/2012 | 09/01/2042
3138MQ HN 6 [FNMA PASS-THRU INT 15 YEAR......cccormreieieinererirenineenenisninnes | cevees e | T 2,091,562 104.646 | . .2,000,000 2,395 2.000]......... 0.441|MON... | ... 12/31/2012 | 12/01/2027
362020 AG 6| G2 2707.....cciierieeiriieeineieiissieessessseesssssssssesssensseessssssssssnnns | onneee | ae | eeverneninns | e | oveeinniinnennn8,097 | s 107.698 (7,920) 6.270 .-1,200.000 | MON... | .... 10/08/2003 | 01/20/2014
362020  YY 1| GNMA I POOI 3427 ........cooviriiririnrenerinsrinenieseseessisssiessenessnsnnes | cennne | oo | vevernneens | eoeee | v 321,648 | oo, 1104111 . 66 . . ..5.115 | MON... 06/18/2009 | 08/20/2033
36290S 5M 9 GNMA Il POOI B16552..........ccorvrrrererrrrierierineesenssessnnsensesssenssnnes | vevnne | oo [ evvenerinens [ | e 722,772 | e 114595 | . (614) 6.500......... 3.857 [MON... | ... 06/18/2009 | 08/20/2034
36225A KR 0 |GNMA PASS-THRU 780304 (3,213) [ o | e | e 10.500 | ......... 1.725|MON... | ... 03/27/2009 | 07/15/2021
36225B 4C 9| GNMA PASS-THRU 781719 (175) 6.000 ..3.752 | MON... 05/19/2009 | 02/15/2034
36202F YA 8| GNMA PASS-THRU M SINGLE FAMILY. 2,103 | o [ | 4.500]......... 1.094 [MON... | ... 09/20/2012 | 10/20/2041
0299999. U.S. Government - Residential Mortgage-Backed Securities. ..10,845,632 ..10,830,582 (4,858) 0 0
0599999. Total - U.S. Government.... . ..16,902,222 ..16,844,525 (17,127) 0 0
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
033161 ZQ 6| ANChorage AK 5.91........cvvuriremirinrierierieceeesssssesiesiesesssssssnenes | cevees [ [ 1|.1FE| .................580,000 | ...... 111.267 | . 645,349 5910 ... 5.910 [AO...... 03/18/2010 | 04/01/2030
059189 GG 9|BaltimOre MD.........cccoviuuriierineireiinsieiiesieeiseeissisessessesssssissinns | crveee I [ 1|.1FE| ..ccceee.......485,765 | ...... 108.629 | . 543,145 772 5.700]......... 5.988 |AO...... 06/27/2007 | 10/15/2022
088365 EU 1|Bexar Cnty Tax Hosp Dist BUIld..........c.coovuerrierirerernieiniinererierineeis | o I [ 1|.1FE| .................599,880 | ...... 112861 | oo 677,166 | .................600,000 | .................599,866 | ........... 4 5.263 | ......... 5.265 [FA....... 10/08/2010 | 02/15/2031
172254 BX 1| CINCINNATI ECON......cooieiirerierirneeseeississensesissessssissisessesesnenss. | eoeees . GAFE ] 393,720 | 103.977 | . 415,908 | .. ....400,000 | ... ...395,839 583 5430 ......... 5.640 [MN...... 01/26/2009 | 11/01/2018
172217 FU 0| CINCINNATI OHIO ULT e | s . A1.AFE] ..........600,000 | ... 113.691] . 682,146 | .. ....600,000 | ... ..600,000 |........... 6.046 ] ......... 6.047 [ JD....... 10/27/2009 | 12/01/2028
180848 DU 4|CLARK CNTY NEV FOR ISSUES DTD GO.....ceeveuervrerirerereerinereraees [ s [ [ 1| .AFE| cooee.n..519,445 | L 119403 | .o 597,015 | oo 500,000 | ....ccocoerr... 514,216 |...ccceee. (1,668) 6.160]......... 5.651 |MN...... 09/08/2009 | 11/01/2022
199491 S3 6|COLUMBUS OHIO GO | s I [ 1|..1FE| ..............1,000,000 | ...... 108.813 | . .1,000,000 | ... 5550 ......... 5.527 |JD....... 07/30/2010 | 06/01/2031
213185 EW  7{COOK CNY Il...coreererieirecriericereissiiesiesieeesenissensesiessssessenessseses | cevenes [ [ 1|.1FE]| .................500,000 | ..... 109.649 | . . ....500,000 | ... 5.540|......... 5.540 [MN...... 10/27/2011 | 11/15/2027
235308 RA 3| Dallas Tex INApt SChI DSt........ccevvuerereereeineieiiesinsesseeiseisersssisenes | ceveee I [ 1|.1FE]| ................507,500 | ...... 125728 | ..ovveerrn628,640 | oo 500,000 | ..coooevernnene 506,210 |........... (576) 6.450] ......... 6.251 |FA....... 11/16/2010 | 02/15/2035
452151 8U O[ILLINOIS ST GO | s .| 1FE| .. 415203 | ... 102.932] . ....410,000 ...411,385 (1,334) [ cooevrreereiisinnns | e | e 40711 ......... 3.7241JJ....... 01/15/2010| 01/01/2014
535137 RD 7/|Lindale Tex Indpt Sch Dist OO IO . .| FE] .. 1,016,040 | ...... 110.99 | . . .1,000,000 1,015,030 (320) 6.160]......... 6.035 FA....... 04/13/2010 | 02/15/2035
544646 XY 3|LOS ANGELES CALIF UNI SCH DIST GO....ccvoouvvmrerrrenerierirneeneeinas | ceveee I [ VAFE] cnn..504,560 | ... 116741 | oo 583,705 | oo 500,000 | .......c.........504,071 |.......ccc. (146) 5.755| ... 5.678 |JJ....... 10/15/2009 | 07/01/2029
57419P JR 1 [Maryland St Comnty DeV AdMIN..........coceriverereriereneerenisneserierinnes | cevees . | WAFE] 410,000 | ... 107.567 | . 441,025 5270 ......... 5.271|MS...... 06/20/2007 | 03/01/2015
594610 2S 5| Michigan State.........ccovvuriveerirerirneiririnerseeiesiseesse et | crieee . wo| AFE] .. 700,000 | ... 118347 . .828,429 5.090......... 5.090 [MN...... 04/29/2008 | 05/01/2019
602245 UM 2| MILWAUKEE CNTY WIS TAX ot | e I AFE | i 422175 | 137.007 | o 534,327 | .................390,000 | ................418,881 | .......... (1,052) 6.840] ......... 6.105|JD....... 08/14/2009 | 12/01/2028
63165T FX 8| Nassau Cnty NY BUild AMEIICA.........cc..everrererirereieeiesveesiessessessnins | e . VAFE] enn...508,250 | ... 116.536 | . .582,680 [(GZ22:)) UTNRIRR FTRRIIN I 7400 ......... 7.164 |AO...... 12/22/2010 | 10/01/2035
64966H HA 1|NEW YORKNY [0 TSROSO OTRTOOTRRRURRURRIOTEN VPN . AFE] v 776,594 | 125.181] . 876,267 (6,261) 6.491] ......... 5.141|MS...... 09/29/2009 | 03/01/2021
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67755W AU 9| OHIO ST DEV ASSISTANCE (€10 SR OTTRTRIRRION OO I [ VAFE] nn..250,000 | ... 120465 | ..cvvrvrnes 301,163 | .oovvverrires 250,000 | ..oooevernne 250,000 |........... 6.270 ......... 6.266 | AO...... 06/18/2009 | 10/01/2023
680616 UG 2| OLENTANGY LOC SCH DIST OHIO  SCH.....ccc.ovvumrerrerririneinciiienes | crvee I [ 1|.1FE]| .................305,043 | ...... M5427 | oo 346,281 | .o 300,000 | ..coovrernenne 303,213 | .o (570) 5.000......... 4.752|JD....... 09/03/2009 | 12/01/2018
802498 JC 0|SANTA MONICA-MALIBU UNI SCH DI GO....cocvvvrvrirrerereiririneiisinns [ vvene JAFE | 625,000 | ... 116.168 | . 726,050 | .. 6.095]......... 6.095 | FA....... 08/05/2009 | 08/01/2022
815626 GQ 3|SEDGWICK CNTY KANS UNI SCH DIS TAX.... . A].1FE] .................500,000 | ...... 132862 . 664,310 | .. ....500,000 6.220]......... 6.213| AO...... 05/27/2009 | 10/01/2028
835631 KT 8|S0n0oma Valley S D........ccovrvuiirirniiniieiiseiseisssisesseesssssssessssinns | cvvees I [ 1|.1FE| .................500,000 | ...... 110687 | ..o 553,435 | .ooovivienne 500,000 | ..ovvoerrererre 500,000 | 1ooieoeioniirriririiens | cerireieeienineienns [ e | s | v 7423 ... 7125|FA....... 12/22/2010 | 08/01/2028
891381 H4 0| Torrance Cal Uni SCh Dist.........covvvvvvereririnrirerieiniseisseiesssnissses | eves . | WAFE] 750,000 | ... 117.938 | . ....750,000 ...750,000 5520 ......... 5.521 |FA....... 04/14/2011 | 08/01/2021
916507 KT 2|UPPER ST CLAIR TWP PA SCH DIST GO.....cccooevvrerreerreenerserirenens | cevene . A].1FE] ............. 1,003,500 | ...... 108.698 | . . .1,000,000 | ... 1,002,443 |........... (302) 5.986......... 5.940 [ JJ....... . 09/24/2009 | 07/15/2034
952347 VB 5|WEST CONTRA COSTA CALIF UNISC GO......ccoovrriiererinrernnsnisissenns [ cavee N 1 AFE| 826,312 | ... 120.762] .................966,096 | ................. 800,000 | ..oovrrercines 819,561 |.......... (2,196) 8.460]......... TIT3 | FA | i 28,200 | ..o 67,680 | 09/18/2009 | 08/01/2034
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocnirnne: 0.0, S [P 16,733,008 | ...ccooonv 14,515,000 | ..oovvnneee 14,659,263 | ...ovvvviiriininnd 0 (13,714) 0 0 .. XXXt XXX XXX | s 261,111 | o 877,827 |..... XXXeoooe [ oo XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Residential Mortgagr-“ I 1| Securiti(|es
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities........ BN 0 [..XXX........ 0 {0 P {1 P 0 0 0 0 |..XXX........ XXX RO, S {1 P 0 ... XXX o [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Commercial Mortgagre-Bac|ke¢|1 Securit|ies
1399999. U.S. States, Teritories - Commercial Mortgage-Backed Securities s 0 |..XXX........ 0 {01 R {01 0 0 0 0 |..XXX........ XXX D.0.0 S [T {01 0 ... XXXeoooe [ o XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
283493 AC 8| EIPaso Cnty Ctfs ParN........ccccovvuriurrenieneiieeiseiserissieeisesseeiseeens .|..1FE| .................500,000 | ...... 110102 . 550,510 | .ovvreereernn500,000 | wovivrirrsern500,000 [ covioriienniiriiniinns | cervrerierineisinnines | e | e | ereeens 4.030]......... 4.031|JD....... 09/30/2010 | 12/01/2018
517705 AJ 8|Las Vegas Nev Ctfs Partn VAFE] 499,935 | L 116.512 .582,560 9 12/17/2009 | 09/01/2021
517705 AK 5|Las Vegas Nev Ctfs Partn . WAFE] (900) 12/18/2009 | 09/01/2022
709144 HZ 5|Pennsylvania St Ctfs Partn..........ccooiiiriiriesiisinnsssenssissessssessens | ovees B AFE] nn.....630,000 | ......109.824 ] ... 891,891 | 630,000 [ 830,000 i | | s | e | oo 4.400]......... 4.400 [AO...... 09/30/2010 | 04/01/2020
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities.. .. XXX. ..2,208,236 (891) 0 0
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. e XXX 18,941,244 ...16,475,000 (14,605) 0 0
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 0 |..XXX....oo.. 0 0 0 0 0
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guarant | d) - R|esi|den‘ial N|Iortgac-e-Backed Securities
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities........ 0 [ XXX 0 { (| 0 0 0 0 [..XXX....... XXX DO, S (| 0 .. XXX [ e XXX......

¢

U.S. Political Subdivisions of States, Territories & Pc (Direct and Guar d) - Commercial Mortgage-Backed Securities

2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securities. .. 0 [ XXX 0 {0 {1 P 0 0 0 0 |...XXX........ XXX DO S {1 0. XXX oo [ e XXX......

U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranter) - olthT Loan-Eiacked and Structured Securities

2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securitie: . 0 [.. XXX 0 (] RO (L 0 0 0 0 .. XXXoieren XXX XXX [ e (L 0 ... XXXeoovo [ e XXX....o.

2499999. Total - U.S. Political Subdivisions of States, Territories & Possession et 0 [..XXX........ 0 (P { P 0 0 0 0 [..XXX........ XXX XXX [ e (P 0f... XXXcoovit | XXX......

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
088006 GG 0|BEVERLY HILLS CALIF PUB FING A LEA......c.coooviririnneneennineninns v | [ veiireens | e 1FE | v 1,000,000 | ..... MTA416| oo 1,174,160 | .oooovcvennee 1,000,000 | ..coovvrennee 1,000,000 |........... 5.898|........ 5.878 [UD.cooee | v 4,915 | e, 58,980 | 07/29/2010 | 06/01/2025
114894 HA 9| Broward Cnty Fla Arpt SYS ReV........ccccvvvvvrvvernerrneeneensrinsrnenirenenee | ovees | oo | veverneeeens | WAFE | iiiiiii.673,980 | ... 121265 . 727,590 ....600,000 (5,489) 6.900]......... 5.566 | AO...... 12/13/2005 | 10/01/2021
120525 BU 3|Buncombe Cnty N C......... . cerneeennnnn:500,000 | ... 125487 . 627,435 | .. . 6500 ......... 6.467 | JD....... 11/18/2010 | 06/01/2026
120827 CV 0|Burbank Glendale Pasadena Airport.........ccc.vuveeeererrinreniineenennnnns | vevveee | oo | eosvenennns | oo TFE | oo 508,825 | ...... 107118 oovreeee535,590 | v 500,000 | .................508,629 |........... (196) 5.562]......... 5418 (oo | v 13,905 | oo 3,940 | 05/10/2012| 07/01/2032
13012E K3 1| California Cmnty College Fing AUth..........cccovevreverncennriserinneinennnnennns | evves | oo | veverserions | AFE | iiiinnr..900,000 | ... 108.728 | . ....900,000 ...900,000 6.097......... 6.098 | JD....... 08/23/2011 | 06/01/2028
13063A 7G 3| CALIFORNIA ST.....ooiiiriiniineieiineseesssissisessssssssssssssssssesssnsees | onnee | oo | vevvseniens | eeeeed | e 1,204,400 | ... 121.887] . .1,000,000 1,198,822 (5,578) 6.200 ......... 2.931|AO...... 10/16/2012 | 10/01/2019
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196711 LY 9| COLORADO ST CTFS PARTN......ccviruurimrirriierienirneiierinsessensenins | wovenes e | 848,475 | L 128.584 | ....cooovvvrne 642,920 | ....cocvernn. 500,000 | ..covevernvne 647,683 |........... (792) | cevevverrnninerrenns e | eveeeen8.250 | e 3.838 [MS...... | v 9,201 | oo 11/16/2012 | 09/15/2029
20281P DN 9 [COMMONWEALTH FING AUTH PAREV REV......cccoooimmrmmeirmnenneines | cevee I [ JAFE] ................500,000 | ... 118.803 | ..oocvvrirnes 594,015 | oo 500,000 | ..cvvvrrrerrn500,000 | oveoeivenrirririeirins | e [ e | e | e 5410 |, 5409 [ID.coee | v 2,254 | i, 27,050 | 04/21/2010 | 06/01/2022
235241 LT 1 |DALLAS TEX AREA RAPID TRAN......ccoviriiernniiererisiserenieissssnienes | evenes [ [ 1[.AFE| ... .502,500 | ... 114.997 | . 574,985 ....500,000 (220) [ ovvrevrrrrirnrirerinnnee | e | cerennn8.249 | 6.181 | JD.eevee | v 2,604 | ...ccocoene 31,245 | 07/13/2009 | 12/01/2034
287259 BC 8| Elk Grove CA Fin Auth LEASE........ccrvvmrrmeriericereriseisenieniesesseeins | ceves [ [ 1|..1FE| ..............1,000,000 | ..... 110.037 | . ..1,100,370 | .. .1,000,000 | ... revrnrenesnsren | e | e | e | e 8.668 | v 8.671|MS...... 28,893 86,680 | 12/22/2010 | 03/01/2040
34160W UD 4|FLORIDA ST DEPT ENVIRONMENTAL FLO......cccoomiemmvmmiiieriierieenns [ s I [ 1|.1FE]| .............1,027,500 | ...... 117.089 | ..cvvnnee 1,170,890 | ..ooovvveneee 1,000,000 | ..coovvreneee 1,020,644 |.......... (2,467) [ oo | eevveenseisssisniinns | ceveeennn 7045 | i 6.649 01/28/2010 | 07/01/2029
347622 CK 6|FORT LAUDERDALE FLA SPL OBLIG.........cccosevevivineivnnrrenirnnennnnnnns | eevvene | [erverrenns | o [ i, 765,000 | e 100.595 | . .754,463 ....750,000 (294) | covvvvierrnrieniienns e | e 3.824 | i 3.606 10/04/2012 | 01/01/2024
358266 BW 3|FRESNO CNTY CALIF PENSION OBLI PEN IO I oo | WIFE | 552,922 | 102178 . 623,286 | .. I 4948 | oo | e | e 8928 | 6.200 08/26/2009 | 08/15/2019
373541 2H 3| GEORGIA MUN ELEC AUTH PWR REV......c.cocrvviiiiiniininsnsirerinninns [ vvee e | WAFE ] 548,505 | L 110.515 552,575 | cooveiiriin 500,000 | ..oovrrereenes 546,534 |........... (2,081) [ cooevevrreererniirienins | vervvnnerersnineienns | v 430 [ e 3.230 07/13/2012| 01/01/2022
442348 P3  6|HOUSTON TEXARPT SYSREV  ARP......cooconveerverrerrneerneeneeinnens | eovvene | [woveereens | WIFE | 445,975 | 120.309 | . 601,545 1,628 | .ooceevevnerrerreriinee | veveveensniseincriiens | vereerns8.880 | covnnce, 8.000 03/25/2009 | 01/01/2028
45201L PT 6IL Hsg Dev Ath Multi Fam Rev 6.057 T e HLAFE 500,000 105.309 | . 526,545 | .. ....500,000 | ... rrees | [ [ | seeenn0.097 [ 6.030 11/17/2006 | 07/01/2028
485428 ZY 5|Kansas St Dev Fin AUth REV.......ccoocerirenieeiineieeeneesssiserenes | crvees v | e | WAFE | 507,145 | L 117393 | oo 586,965 | .....cocovrneen. 500,000 | ..corvrernene 506,4% |........... (T17) | ceveeeerrrennrrerrenns e | eveeeen8.501 | e 5.406 09/25/2006 | 05/01/2034
491189 FM 3| Kentucky Asset GEN FUN.........c.oevuuiircreeriieiiesieesesieesieniesiseenns | ceveee . ....1,165,000 | ...... 115573 . ..1,346,425 .1,165,000 01,165,000 [ oo [ | e | e | oneeeen3.339 | v 5.322 02/24/2011 | 04/01/2022
57586N MV 0| MASSACHUSETTS ST HSG FIN AGY N . ....1,500,000 | ...... 101.042] . .1,515,630 | .. 11,500,000 | ... 21,500,000 [ e e | e | e | e 4836 | i 4.837 09/20/2012 | 06/01/2043
594614 6B 0|Michigan St Bldg Auth ReV..........coccvveenvevnirnerreeinecnensneeiseisesineennes | evnene | [woveeenaT| WAFE | iinee.n...450,000 | ... 110.790 | cooorvrrrrns 498,555 | ....ovvvernnne 450,000 | ..coorevernens 450,000 | ..ovonvirerereerenins | cerrnenerenneeens | e | e | oo 8.165 | s 6.167 07/28/2011 | 10/15/2031
60415N  E7 3| MNSHSG 6.51......coiierieiiircnnnnisnsnesnseensssssssenssenssssssensnnes | seveens | oo | eovnneeen T [ WIFE | i 448,050 | ... 104.883 | . 456,241 (1,502) [ oo | eevverinsesseieniinns | eereeenend8510 | i, 6.078 10/27/2006 | 01/01/2032
61212L MW 6| MONTANA ST BRD REGENTS HIGHER... . . ...500,000 | ...... 101.067 | . 505,335 | ...coeeereerrnn500,000 | oo 500,000 [ oo e | e e | oneenen3:090 | o 3.090 11/15/2012 | 11/15/2025
631663 NF 4| NASSAU CNTY N Y INTERIM FIN AU......ccooviriririrncineineiereennieees . ceereneennn 1,000,000 | ... 102274 | . 1,022,740 | ..ooiteeer1,000,000 | oo 1,000,000 | oo [ e | e | e | e 2.822 [ i 2.822 10/11/2012 | 11/15/2023
64970M XL 2| New York NY City Hsg DeV COrp.......ccouvenrreerrverirerinresnninerserinsenes [ wovneee | o [ evereneT | WAFE | iiicnee..520,000 | ... 106.026 | . 551,335 ..5.430 09/23/2005 | 11/01/2017
649902 ZP 1|NEW YORK ST DORM AUTH ST PERS ST......ccccouvrmvemmeermernnerrenernee | covvene | [wrverveens | WIFE | i 1,024,470 | ... 121.790 | . ..1,217,900 (1,204) [ oo | e | eereennn.292 | e, 5.062 09/21/2009 | 03/15/2025
645913 AA 2| NJ ECONOMIC DEV......ccocvcvimriiriiniiniivciiienieisnssissisesiississssssninnes | eeveens | o [wvvevvenns | WTFE | i .501,240 | L 127.964 639,820 | .....cc00eeerr.500,000 [ oo 501,102 [ oo | e (B7) [ e | e | e 7425 e, 7.400 03/18/2009 | 02/15/2029
658196 2T 6|NORTH CAROLINA EASTN MUN PWR A TAX......ccconvvemmmrmerrmnernennee | wevveee | [ woverreens | W TFE [ nicce.r...500,000 | ... 106.034 .530,170 .4.681 10/15/2009 | 01/01/2015
658203 L3 6|NORTH CAROLINA MUN PWR AGY NO REV.......cccovvrervivirivieniane [ vvene [ o | vevvvieens | WAFE | ininn...500,000 | ... 116.033 | . 580,165 | ...........c.....500,000 | ..ocviiiern500,000 [ oo e | e [ | e 9.482 | e 5.483 10/08/2009 | 01/01/2021
64970M  ZS 5| NY HSG DV COMP....c.vereririerririririeninesienisssessssissssnsssensssnessnssennses | eevnene | o | wevervenens | 2 TFE | i 733,200 | oo 105.493 | . 743,726 (3,361) [ oovvvrrrrerieerireniiens | eevreresseissnisniinns | err0erre5.260 | covnecs 4.212 05/19/2010 | 05/01/2017
70914P PF 3 |PA State Build America Bonds.............cccceevererecrrereereseeeseresnsisnsiies | evveene | oo | evierried [ LAFE | ciinn...906,392 | ... 117.874 | . .942,992 (6,062) ..2.700 06/28/2012 | 07/15/2021
70227N BC 2| PASADENA CALIF PENSION FDG.......c.coovvmmrimrriereneenneersersnneennenne | connee | oo | veverneed T LAFE | i 794,790 | ... 111.652 | . .837,390 ....7150,000 (6,099) [ ..oovvvrrinnircriveriiene | e | eereennn 1330 [ i, 6.281 03/13/2009 | 05/15/2022
71884A VC 0 Phoenix Ariz Civic Corp TaX ReV.......c.ouceeververirerenenieessensersesiseeines | vevinee oo e [ LAFE | <ooer.1,000,000 | ... 109.213 | . 21,000,000 | ovoereerrnn 1,000,000 | voroerneinrineniens | v e | e | e 0.318 [ 5.316 06/07/2011 | 07/01/2031
73358W AJ 3| Port Auth NY & NJ . oo AFE] 551,280 | ... 126.353 | . . ....500,000 R (1,767) [ oo | e | eereern8.040 | covnece, 5470 [ID.coes | v 2517 | o, 30,200 | 06/30/2011 | 12/01/2029
842475 WF 8| Southern CA Pub Pwr Auth PWF PrOj.......ccovverrerieirienierirenieceens . VAFE ] v 491,572 | 124237 | ..cocvoeerere 537,946 | oo 433,000 | ................462,244 | ........... (5,826) [ ..oovvvrveerrrierireriinne | veverereniniisnineriens | eereerns8.930 [ e 5.182 |MN...... 30,007 | 05/09/2007 | 05/15/2017
897799 BZ 4|TRUCKEE CALIF PUB FING AUTH LE LEA........cooovieneireineiieeirecens | crvee . ..296,916 | ...... 114222 . ....300,000 ..297,141 102 | oo [ | oveeeeen 1700 | o 7.810|JD....... .23,100 | 09/08/2009 | 12/01/2029
915137 5T 6 [UNIVERSITY TEXUNIV REVS.......cccoovieiereiisisieeiesese s | i e [ 11.. 1,174,980 | ...... 115.528 | . . .1,000,000 | ... 1,174,084 |........... (896) [ .evreverrvrerrrervninee | eererrnrineerenineiisnens | e 4644 | i 3.330 | FA....... 11/16/2012 | 08/15/2030
927781 UZ 5| Virginia College Bldg Auth [SSTRIRIR O e | WIFE | s 498,380 | ...... 109.925 | ..ccvveeren. 549,625 | oo 500,000 | ...coorerernenns 498,529 |........... 90 | coveereeernrninnnnenis [ v | eveenen 250 | o 4.281|FA...... 10/26/2010 | 02/01/2025
92812Q W8 6| Virginia St Hsg DV AULN...........ovvuiricieiiecieieeseseessiseniesienins | e ...497,500 | ...... 110.154 | . ....500,000 ...497,545 50 | coveeriererneninnienis | e | erenne5.282 | i 5.333 |MS...... 12/22/2011 | 03/01/2028
93730P AG 1|Wa St Biomed Res . JOON I . . 1,000,000 | ..... 116.893 | . . . .1,000,000 | ... 1,000,000 [ ..oovernvenriererienin e | vevereneensinenenns | e | v 881 | i 4.881|J0J....... 12/14/2010 | 07/01/2019
971697 BA 4| Wilmington N C Ltd Oblig REV.......ovuririiiisisiiinninsniieniseisssnissnsssnesenens | crvnne N AFE] s 500,000 | ...... 116.099 | ..o 580,495 [ .oooiiiiniinns 500,000 [ ..cooiiriinennns 500,000 | ..overererinrireninns [ errsnrsnenesennns | e | o | aereeenen:0:380 | cornnens 6.331|JD....... 04/08/2010 | 06/01/2030
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............coceiiiiinniinnininniins | coveiinns 28,339,087 | ... XXXuoooows | o 30,988,787 | ............ 27,418,000 | ............ 28,225,839 | ..o 0 (37,150) 0 0 XXX...... XXXeoi | oorennn..432,560 | .........1,201,425 | ..... XXXeoooe [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Ob of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133XH KB 8|FEDERAL HOME LN BKS........coooirieciiiineiieeiseseiiseissssessssissensns | s I RTINS I 1| 1,659,615 | ... 116.946 | ..o 1,754,183 | oo 1,500,000 | ..coovvrennee 1,585,293 |........... (20,652) 5125 ......... 3.512|AO...... 03/23/2009 | 10/19/2016
31359M L8 4| FEDERAL NATL MTG ASSN......ccoreririerinerierieniseesssissssensenennees. | wovvees | oo | evevenens 1 e 1| e 712,748 | L 116.869 | . 792,372 (4,755) 6.000]......... 5.139 |AO...... 02/02/2009 | 04/18/2036
31398A QY 1 [FEDERAL NATL MTG ASSN......cocimiuiririneirerissesnessessssessensansinns | ceveee I [ 1 e 1| oreeeennnn.500,000 | ... 108.983 | . 544915 | .. . 5.380 | ... 5.378 |[MN...... 02/17/2009 | 11/13/2028
31331X UU 4 FFCB 5.625........cciieiiieierisisisseisss e isssesssssssnssssensnnes | soneene [ [ 1o 1] 998,750 | ... 106.240 | ....cooconvee 1,062,395 | ..coovonnee 1,000,000 | .................998,997 |........... 73 5.625]......... 5.638 | AO...... 03/29/2007 | 04/11/2022
B128M4  JF 1| FG GO26B2..........oovvveeeeriereeresiesieseisssssssesssiesssessssssssssssssssssenns | soeeees I (RTINS I 1| 303,624 | ... 121.721] . .347,018 (G153 OUTTIRIRR FORRIIN I 7500 ......... 5.842 |[MON... | ... 08/13/2008 | 07/01/2034
31292H NC 4| FGC 01287.....ouiiriiiiieieiieiies st ssssssssesssenes | sevenas e | e 1| o 159,771 | 116.003 | . 182,600 | .oovveerernn 157,410 | e 159,436 [ oo | e (38) 6.500 ......... 5.901 | MON 05/16/2006 | 01/01/2032
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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
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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
B128M7 VT 0| FGG 05726........courrereeriiieriereeeississieesiesessesssenesssssessesssesssens. | eevsees | oo | onrvevenens | vevens LI [ 524,246 | ..... 109.544 | ....oovvvinens 541,134 | oo 493,990 | ...ocovvernne 523,484 | ... (233) | ceverrerrrnnirerrenns e | e .46 | i 2.683 [MON... | ccvvcrirece 2,248 | ..o, 25,120 | 06/28/2010 | 08/01/2039
3128MJ DE 7 [FGLMC GOB100...........cvvumerrmremeerersnneeseesensseeesseesssssssnssessesessessssens | sevieee | oo [ corneesonees [ wvees L TN [ 100.000 [ cvovcvvrrercerrieirerins [ e [ e [ e | e | e | e | coneennee.928 | e 5.827 | MON.. 12/16/2005 | 12/01/2035
3133XH  RU - 3{FHLB 5.0...ccciiiiiieieiieeiineensieissiesesssssesssssssssensssssssessssssnnss | vevenee | oo | veveessnnens | eoveee 111,000,000 | ... 126.827 | . ..1,268,269 21,000,000 | .ovveeeree 1,000,000 [ oo [ | e e | e 3.000 | 4.948 | JD....... 12/07/2006 | 12/10/2021
3128X4 UZ  2[FHLMC 5.625........cccvvuirerirerierieeenseisssiseriesisssseessssissnssesssssnees | sevinee | oo [ ennereend [ 1 ...962,470 | ...... 112772 . 12777 .1,000,000 B86 [ ..o | e | 5,628 [ 5.896 |MN...... 10/24/2006 | 11/23/2035
3137EA CA 5{FHLMC 33/ ..o ssssssssesssssssnnes | evvieee | oo [ coveesiennns [ s L [P 2,090,224 | ...... 115592 | v 2,392,750 | ccovvrerenne 2,070,000 (2,501) [ oo | e | eereeerene 3750 | e, 3.588 |MS...... 02/28/2012 | 03/27/2019
3128MJ LM 0 [ FHLMC GOB331......couverrireiniieerieriereseeississesiesiessssesssnisssssenins | eevinee | oo [ ceverviennns [ vovens L SOOI [N 100.000 [ cvoocvererererrieriierins [ rerrrrerinreeninni [ [ | e | e | | @500 | v 4.422 | MON... 03/12/2009 | 02/01/2039
312935 H8 5|FHLMC PC AB-83B5......cooeereireeiseieriesiessssisessssiessensnnens | evvinee | oo [ enneeiennes [ s 1| 807,864 | ... 107.309 | .ooocvvrirnn 645,636 | ....covvvrnnne 601,659 | ..vvvrreerern807,847 | oo | e (34) [ e | e | 8500 [ e 3.967 | MON... 09/29/2009 | 09/01/2039
312936 A8 O[FHLMC PC  AB-9031......ccovivieernrireinrineisnrneienssnssesenssessssssssenns | vnneee | [ overmnnnns | venene L [T I 100.000 | cvovvrvrirrrriersrieen [ | e | s | e | eenennen | e | @000 [ 3.945 | MON.. 09/21/2009 | 09/01/2039
3128M7  LX  2|FHLMC PC  B442.......ccovcoiriiirnerieeiseiseesnssssesssessesssssessssssssssesiens | eonneen | oo | oversnenens | vevens 1| e, 507,991 | L 120.756 | . ....451,046 (2,703) [ cooevevrererererireiienns | eevreernrrersnseeienees | ereeeeenn8.500 [ e 4.742 | MON... 05/12/2009 | 07/01/2032
3128M8 3G 7|FHLMC PC G06799 GOLD COMB 30.......cureriereremreeerrneisernnins | vreree | oo | veveerineine | cevee 1] 1,632,687 | ... 106.422 | . . .1,594,810 (327) | veverevererrneieeineins v | ereeee3.500 | cevinnce 2.971|MON.. 12/15/2011 | 11/01/2041
31398W Y3 2| FHR 3652 CP......cccovrviricrierieeiirinerienieseneesssissssensessssesssnsnnnss | eevsens | oo | wovervenens | coveee T [ v 1,101,882 | i 119795 ..............1,255,644 | ............ 1,048,164 (2,439) [ ..o | verrereneenssiseniens | vereennn5.000 | oo 4.550 | MON... 06/21/2011 | 04/15/2040
3138EB  PJ 8[FN AKBT24........oiieiereeieneeisnsinenesiseissssissssssessssssssssssssssssessns | sevnne | oo [ evvesennnens [eone] | i 580,698 | e 104.888 | . .596,133 V[ e | e | e 3.000 [ e 2.703 | MON... 06/13/2012 | 03/01/2042
371K Y7 O[FN254634.........ooooivivcsineesnseenssisssenssnssssssensssssssesssnnns | eoneeee | oo [oerneonens [ oo | v 147,778 | L, 109.528 | . .161,103 ) | e | e | e 3.500 | v 5.204 | MON.. 10/12/2005 | 02/01/2023
313838 TH  3[FN 511852....cciiieicernrinererierineessssissnnensesssessssnsssssssessssssnennes | vevinee | oo [ eevensvnnens [eone | v 57,629 | i 7738 o, ) [ e | e | e 8.500 [ i 4.996 | MON... 04/22/2003 | 07/01/2029
31402C UB 7| FN 725205........ccmieviieiernirseernnissiesinsisisssisesssssssesssssssessssssssnnse | svvneen | oo [ eoverenenns [ onees ) | eveernnreeerennninneens | e | 3,000 | s 4.835| MON.. 02/15/2005 | 03/01/2034
31404V TS 7 [FN 780061 .........cververcerrrinerierieriseessniserseniensseesenssssssenssssnennee | vevnee | oo [ eovenerinens [ o | v 480,603 | e 108.950 | . . (1) | e e | eeeeen5.000 | e 4.881 | MON... 02/15/2005 | 05/01/2034
31407F GC 8| FN 829195.......ciiiierieierneinsiienieeeseesssissensesssesssssssssessessensis | onnee | oo | vevevsenens | eeeeed | v 76,602 | oo, 108.181 76,877 24 | o | | o600 | e 5.918 | MON... 09/12/2005 | 07/01/2035
31408F GA 1| FN B49893........coovviirieririrrnirneienieeesssisssisesisenssssssenssnissesssenss | ennnee | oo | vevevnreens | e | v 84,955 | oo, 107.650 | . .86,602 172 ..6.700 | MON... 12/14/2005 | 11/01/2023
31408G Y2 7 [FNB851329....ccciiiricinrinrineriesineensnisssisensesssessenssssessessssssnennes | vevnne | oo [ eevvsnnnnens [eone] | i 208,695 | e 110.425 ...208,875 17 | e | e | 05,500 [ o 5.834 | MON... 02/08/2006 | 02/01/2036
31419A KZ 9| FN P00l AEO3T1.....ouiiieiieriieiseieienissienesisseenssssssssssenssssssssennnes | eoveee | oo [rverneonens [ oo | 1,003,299 | oo, 106.427 | . 21,002,359 | oo 1,003,194 | e | s (B3) [ oo | e [ 3500 [ i 3.451 | MON.. 09/22/2010 | 08/01/2040
31350M  Z2  2{FNMA 545 ...oeeecveeeeeeeeeveseseenssrseesssssesssssessssssnssssssssnssssones | oovene | oo | eeenriend | eveed | i 1,025,938 | ... 117.283 | . .1,000,000 (2,700) .5.110|AO...... 12/15/2006 | 10/18/2021
31371K 7E  5|FNMA PASS-THRU 254793........cocovimrreenrirererneirererneinennsiseenenns | eoveeee | oo [rverneinens [ o] | e 442,751 | L 108.950 | ooocvvereeen 881173 | i AA1B4T | 482,697 [ s | e (19) [ oo | e [ 005,000 [ e 4.728 | MON... 06/15/2009 | 07/01/2033
31381D  2J 3| FNMAPASS-THRU 458077........ccocomirmrrrerinrinrensrinsnnenienisnenenes | ennee | oo | vevernreens | eeeee] | v 256,831 | oo, 117.807 | . (666) | .vvvevvereerrierireris [ rverirerinenisnineins | evrreen 1000 | cevivnces 4.533 | MON... 05/14/2009 | 08/15/2027
31385) DJ 4 [FNMAPASS-THRU 545605.........ccoovermmreneererinninenneniseesenssnsssnnnnns | vennne | oo [ ervvmeivnens [eone | i 252,892 | e 117.330 | . (343) ..4.457 | MON... 07/22/2009 | 05/01/2032
31403D T8 2|FNMAPASS-THRU T745875..........cccccourimrirerinrinnicniicnnisesinenisninnins | ennie | oo | verevnriens | e | 497,832 | Lo, 112174 | . (197) | coveeeerrineieeineins e | ereeeen8.500 | cevivnc 3,757 | MON.. 09/21/2009 | 09/01/2036
31403U PF 2| FNMAPASS-THRU 758322.........cccccmmirmerrerinreneernsninennensnenissesnenes | onenne | oo | veverseeens | e | v 367,685 | ... 110425 . (100) | evevveereererrrerirenins [ everireeeneesseiseins | evereen8.500 | covinnce 3.502 | MON... 04/13/2009 | 12/01/2033
31417 NH 9[FNMA PASS-THRU AC0391.... SOV VOO I URPPRUPIORS IV 1| e 1,124745 | L 108.056 | . . . v 1124883 | s | e (T2) [ oo | e | 8500 [ e 3.938 | MON... 09/21/2009 | 07/01/2039
31416C FS 0| FNMA PASS-THRU 995777......ccvuvviirimninerierinrinneissrnsnienienessnnns | vevees | oo | vevererernns [ cvvens L [ 1,122,340 | ...... 119.593 | ..o 1,234,243 | oo 1,032,036 | ..ccovvrrenne 1,122,418 |........... (1,545) [ ..o | e | vereennn7.000 | e 4.635| MON... 05/28/2009 | 04/01/2033
31396Y S2  9[FNR 2008-26 ZK........ooooivrcrernrercirseiseiserississessssissesssssssssssesssssnees | sevinee | oo [ eevnersnnees [ eees 1 1,223,142 | 112553 | . ..1,426,547 1,267,449 ....1,308,595 52,765 | .oovvveverirerineinninns | ceeerenninnnisernsnines | eerenenn5.000 | covnecs 4.301 | MON... 05/11/2011 | 04/25/2038
31397N WX 9| FNR 2009-30 Z......ocovvrirrirnriersnrneirerssieienssisssssssensssessensssssesessssens | svneen | oo [ eoververenns [ onees 1 ...1,307,502 | ...... 118.136 | . 1,331,255 | .. .1,126,880 ...1,340,428 32,926 | .oooviveiiereeiiniiens | e | eereenn8.500 | e 4.529 [ MON.. 05/07/2012 | 05/25/2039
31396Q LV 9[FNR 2009-50 GX....couvvuurrmrrirerereereisserserserisessseessssssessesssssssensnnens | sevinee | oo [ eeneesenens [ vonens LI [ 670,133 | ...... 117.040 | oo 698,728 | .....cocvvrne 597,000 | .................656,172 |........... (13,961) [ ovverererreerrvrinerinens | eerveriverirereneennees | eernerrne5.000 [ onieens 1.458 | MON. 03/22/2012 | 07/25/2039
3128X6  F5 0 [Freddie Mac.......coocnvierienerieriecneensiseiesieeseessssisenssssssssessnnnes. | evvinee oo [ eovneeend [ 1 ...1,481,089 | ..... 100.402 | . ..1,466,872 .1,461,000 (11,038) [ oo | e | e 5,100 [ e 4.317 |FA....... 03/30/2011 | 02/07/2028
3137EA DB 2| Freddie MaC.... ..o iwirirerieiiiinirisssienessnssssisssnsssnssenssssssensssssssenssnsnne | oenees | oo | senevenesnne | covens 1 ....2,003,360 | ...... 104.468 | . ..2,089,350 | .. .2,000,000 (294) | oo Lo | 0000002375 | i 2.356 | JJ....... 01/17/2012| 01/13/2022
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cocoovrrrscieiininninnnas . 27,540,842 | .. XXX....o.. | coorecne 29,943130 | ............ 26,700,625 | ...........27,509,475 | .....cccccoern.... 21,360 0 XXX XXX... | ............196,952 | .......1,138,264 | ..... XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obl|igatiors |ongenc|ies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 0 |.. XXX 0 0 [ (L] 0 0 XXX XXX XXX | v (L] 0. XXXeooro [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0b||iga" I |c'f Ag | and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMtES..........couvwiiiniiniiiiniininiisnissiicsiiinns 0 [..XXX........ 0 (] I {1 I 0 0 XXX XXX . S IR {1 I 0. XXX | e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ... wririerinerisiserssissensssessenesens 55,879,929 | ... XXX.oioors | o 60,931,917 | oo 54,118,625 | .....ccee.. 55,735,314 | oo (15,790) 0 XXX XXX XXX | s 629,512 | ......... 2,339,689 |..... XXXeoooe [ XXX......

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
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00287Y AD 1 [ABBVIE INC.......coouririiririreinninerieriesesneesssissssessesessessessssssnensns | eevieee | oo [ eeverviennns [ s LI [ 494,820 | ...... 106.313 | oo 531,567 | oo 500,000 | ..coverernens 494,807 | ..o | e (13) [ oo | e | e 4.400]......... 4.463 11/08/2012 | 11/06/2042
010392 EW 4| ALABAMA PWR CO......covomrrrrrrrireirnerinniseniesessenssssissssssssesssessanees | enneen | oo [ oneenenens | 2 TFE | i, 724,036 | ...... 115463 | ...ccvvvrrrnes 773,602 | ..o 670,000 | ..coovvrernene 701,849 |........... (7,004) 5.550 | ......... 4.268 09/04/2009 | 02/01/2017
0258M0 CW  7|AMERICAN EXPRESS CR CORP MTNBE [ESTUIRE O ...1,052,380 | ...... 101.806 | . ..1,018,056 .1,000,000 ...1,013,040 (38,387) 5875 ......... 1.954 12/22/2011 | 05/02/2013
00184A AC 9 [AOL TiME WAIMET........evvrrvrrrereireeinersnensessesssseesssssessessesssesssensas | ceveees ..1,145,495 | ... 137.668 | . ..1,376,682 | .. .1,000,000 ...1,130,358 (I 0720 SRR ORI ISV 7.625]......... 6.413 06/24/2011 | 04/15/2031
039483 AU 6|Archer Daniels...........c.cccunriiiivniineiiciinsinsnnsissisesiesissssssissiennies | eovvens | o [ wvvevivenns | WIFE | 465,703 | L. 116.692| ................583,460 | ...ccccceuunue 500,000 | .................469,215 | .......... 617 5375 ......... 5.878 05/10/2006 | 09/15/2035
039483 AY 8| ArCher DANIEIS..........c..everreereeeseiesreeeseesesssesessssssenssessssssssnssssssnssen | eoenese | oo [ veeecenres | W AFE | oviiinnnnn....583,480 | ... 119.708 | . ....500,000 (10,538) 5450 ........ 2.942 09/28/2010 | 03/15/2018
04850N  AA 2| AT & TINC.ouuivrrririrerierieeieeinsisseesssissssessssessessesssssssssssssssessanses | oneees | oo | veversenens | 2 IFE | ... 965,568 | ... 116.455 | . . . .1,145,000 2,201 5.350 | c.ooue. 6.550 09/02/2010 | 09/01/2040
048303 CD 1 [ATLANTIC CITY ELEC CO.....coovvvvvinrieirvirnrirernnneirenssissssssseissnsnsiens | ovnne [0 | vevvnnenns | W AFE | i, 560,550 | ... 133.536 | ..ovcvcirnne 667,681 | ..oovveren 500,000 | .................540,922 |........... (5,654) [ .vvvvreeererieiiniinins | vervriseeerseiisnnis | cernnes 7.750(......... 6.070 03/26/2009 | 11/15/2018
06051G DY 2 |BANK OF AMERICA FDG CORP.......c.coccemrrimrirrerrnenrneesensssnisesinnnnins | vevnee | oo [ evvvverinen [ TFE | 528,645 | ... 108.285 | . 541,424 ....500,000 (T1,374) [ v | e | e 7.375 | oo 4.739 01/18/2012 | 05/15/2014
06050T JZ 6|Bank of America NA..........ccocvvirvimrnerininirerisnneenssisessnssenssnssiennns | vevvens | oo | eevsvverens | 2FE | i 506,715 | i 122.528 | . 612,639 | .. (115) 6.000]......... 5.904 10/26/2006 | 10/15/2036
071813 BD 0| Baxter International INC.............ccuvueveererneerrinerserirereneesenissersenisensns | eevnene | [ eovevrenns | WTFE | 499,705 | L. 103.047 515,235 | oo 500,000 | ...coorevernens 499,759 |........... B4 | oo | e | e 1.850] ......... 1.862 12/19/2011 | 01/15/2017
073902 PN 2|BEAR STEARNS COS INC......ccocomrurerrreinerrerirnerscerseisenssssssssssnensnns | eovneee | oo [ wvneeveens | W TFE | iiiiii.507,435 | oo 127711 . .563,854 ....500,000 ...504,474 (968) 5.550 | ......... 5.301 09/25/2009 | 01/22/2017
075887 AX 7 [Becton DicKiNSON..........ccoevriinrineericinieiirenseeerseinnenenrensssnsensennnes | woenven | oo [eveevenee [ WIFE | 497,995 | L. 120.626 | . .603,130 | .. ....500,000 ...498,027 31 5.000{......... 5.026 11/09/2010 | 11/12/2040
075887 AU  3|BECTON DICKINSON & CO.......covvvrrerereererinennerseneseesssnisssnsensnenens | eevneee | oo [evneeveens | W TFE [ i 496,740 | ... 118531 | oo 592,656 | ....ovrernenne 500,000 | .......co........497,709 |........... 294 5.000]......... 5.084 05/15/2009 | 05/15/2019
084664 BL 4 |Berkshire Hathaway Fin..........ccccooivivrinininincniccncnnecnennenien | eveee | oo fevvvvvene [ WAFE ] 1,154,400 | ... 122419 . .1,224187 .1,000,000 (2,716) 5.750 | ........ 4.749 11/28/2011 | 01/15/2040
055451 AH  1|BHP BILLITON FIN USALTD......ccostvemrrmerirerinreneeinseinerirenisnesenenne | eevnene | [eoverreens | WTFE | 1,142,210 | Lo 127530 . .1,000,000 (14,030) 6.500......... 4.575 03/31/2010 | 04/01/2019
09247X AC  5[BIackroCk INC........cceevverreerreeerreeescsesseesieessesisesesssssssessssesssenssnns | evveene | oo | evversreenn | AFE | i 495,980 | ... 122209 . ....500,000 357 6.250 ] ......... 6.351 09/13/2007 | 09/15/2017
09247X AH 4 [Blackrock INC 4 1/4............cccovvevrrverrmrrneennncsernernerseesssssisesensins | vevinee | oo [ eovevrinen [ W TFE | . 994,280 | ... 112800 . .1,127,999 .1,000,000 481 . .4.321 05/24/2011 | 05/24/2021
097023 AG  0|BOEING CO.....ccoruermrirircrrerieerersssisersesissessenssssissessssssssssssesssssinsens | eennene | o | oneeneeens | 2 TFE [ 1,001,508 | ... 155.255 | . 1,117,837 ....7120,000 (6,937) 8.625]......... 5.715 12/14/2005 | 11/15/2031
10112R AR 5|BOSTON PPTYS LTD PARTNERSHIP.......ccocovvrvimrrverernnrerinnscrens | eoveeee | oo frvvrveinen [ W2FE | iiii.998,910 | ... 118.300 | . ..1,182,996 .1,000,000 81 5.625]......... 5.638 04/19/2010 | 11/15/2020
05565Q BJ 6 [BP Capital MKES........cccovrverrreriirierincirserneriseeeseesssssssnsensseneseessnnns | vevnee | oo [ eevvnerinens [ WTFE | 1,253,638 | ... 115.949 | . ..1,449,366 .1,250,000 (382) .4.710 09/23/2010 | 03/10/2019
12189L  AJ 0| Burlington Northern Santa Fe...........cccovrvirvvenirernincrnrncsseinnseisnins | vevene | oo | eevveveens | 2FE | i 995,850 | ... 104.960 | . .1,000,000 460 4400 ........ 4.422 02/28/2012 | 03/15/2042
14912L 4D 0| CATERPILLAR FINL SVCS MTNS BE........c.coovvmmrrneireniensienssnnireninns | vnnes | oo | vevireriiens | WAFE | . 571,085 | ... 128677 . ....500,000 (7154 [ oo | e | e 7.050]......... 5.069 09/18/2009 | 10/01/2018
149123 BN 0| Caterpillar INC.........c..vvvecverererecreseeesereeressesseseiessssssessssessssssssnsennns | eeviee | oo | eevveerriens | AFE | ciriinnnnnnn 1,018,053 | ... 131.609 | . .1,000,000 (319) 6.050 .5.919 10/18/2006 | 08/15/2036
166764 AB 6| CHEVRON CORP NEW........ccccovvvirnrinrierneineirernsinesnsississsssssensnnens | vevvens | oo | eevvrvenens [T | v 1,000,000 | .o 100.164 | . .1,000,000 2.355]......... 2.350 11/28/2012 | 12/05/2022
172967 EY 3| CHIGrOUD INC..vcovvveeverrircereereeiscenerisssssensenssssessnssssssensensssssssssennes | woeeens | oo | veverseeene | o IFE | 530,510 | oo 108.065 | . (10,974) 6.375] ......... 3.851 01/19/2012 | 08/12/2014
172967 FT 3| CHIGrOUP INCuvvvvvvveienrecireiieeiscinerississesiesssseisssssssssessssnsesssssssennes | onnee | oo | veversenenns | o AFE | it 467,725 | oo, 111570 . 2476 | oo | e | e 4500 ......... 5.333 11/25/2011 | 01/14/2022
12572Q AE 5| CME GROUP INC.......ccovtrririmrinirienisrinerinninenieneseesssssesssnensnenenne | eovnene | o [wevervenens | WTFE [ iiiin.996,910 | L.ooo 101.465 1,000,000 | .................996,965 |........... 55 3.000]......... 3.036 09/10/2012 | 09/15/2022
20030N AM 3| COMEASE COMP...ouvvrrerrirrerriieiiesireessesssissensensssessensssessesssssnsssnns | onnees | ao | veversenens | w2FE | i 1,086,090 | ... 128319 . .1,000,000 (1,533) 6.450] ......... 5.810 07/26/2010 | 03/15/2037
20030N  BA 8| ComCast COMP.......ocvrrerermrinrernniersnsseeerssisssensssnssssssssesssnssessesssnssns | svvens | oo | evsnvenens | n2FE | viviviiininnn 505,460 | ... 118.526 | . . ....500,000 (483) 51501 ......... 5.007 04/28/2010 | 03/01/2020
202795 HV 5| COMMONWEALTH EDISON CO......cccovevrrrenerieriereneernseisenseninenene | eevnene | [evvevreens | W TFE | iiiinnn...499,880 | ... 111.788 | ..ovveerrrn. 558,942 | oo 500,000 | ..vvvrrrerrn500,152 | oo | s [GL:) ) [T ISR ISR 4.000]......... 3.995 07/26/2010 | 08/01/2020
202795 HK 9| CommOnWIth EdIS EXC.........ovvuurrirririineiseiierieeiseerssse e | ceieee ..479,595 | ..... 129.007 | . 645,034 ....500,000 353 5.900]......... 6.205 03/16/2007 | 03/15/2036
209111 EP 4] CON EdISON......ooivririririrriieiinsiiesiesisesisssssesiessesesssssssssessenssensnns | coveees . . ...598,29 | ...... 115.138 | . 690,827 | .. ....600,000 174 5.300]......... 5.337 12/01/2006 | 12/01/2016
20825C AR 5| CONOCOPHILLIPS.......ccvuuererrireririnerssresssssensssisssssssssssssenssssessees | connenn | oo | seeesneeens AFE| v 1,090,910 | ...... 122992 wovvovvrinnes 1,229,921 | oo 1,000,000 | ..coovvrennee 1,063,263 |........... (8,848) 5.750 | c.oouc 4.547 09/17/2009 | 02/01/2019
244199 BD  6|DEERE & CO...coovvviriicirerisisissisisissiensssssesss s ssssessssssnses | evenes 75 5.375| ... 5.39% 10/16/2009 | 10/16/2029
24422E QF 9 |DEERE JOHN CAP CORP MTNS BE........ccostvumivrerierereersserseinniinens | cevnee . (4,397) 5500 ......... 4.405 09/28/2009 | 04/13/2017
24422E RR 2 |DEERE JOHN CAP CORP MTNS BE.......ccccovvunerimeernneenseinereenseeennne | vevinne | oo [ eeverevnen [ WTFE | i 478,704 | e, 102.922 | oo 494,025 | ..o 480,000 | .................478,818 |........... 114 2250 ......... 2.292 04/17/2012 | 04/17/2019
260003 AC  2|Dover Corp DENbENtUreS.............cceueveerrveerierernrerneeissrnerieseenesseninnnns | eovnene | o [ woveerenns | W TFE [ iiiiinnn.520,850 | ... 131.983 659,917 ....500,000 (5B5) | veveeerrrrrerierienens [ e | e 6.650]......... 6.340 10/28/1998 | 06/01/2028
260543 CH 4| DOW CHEM CO....coocomrerrrericrireererissisersesissesssssssesssssssssssssssssnes | evenee | [eovseensenns | ceneni | cerneerenennnrnn 982,660 | oveces 99.777 997,774 | .. .1,000,000 170 3.000]......... 3.204 11/14/2012 | 11/15/2022
260543 CE 1| Dow ChemiCal Co.........covrevirvnrernrineinirneierinnsssesnsisssssssssssnsssssesssnsnes [ eevenne | o | vevvvnnenns | w2FE | iviiiirnn..984,100 | ... 111531 | o 1,115,308 | .ovvvrrnee 1,000,000 | .................984,294 | ........... 224 5250 (......... 5.357 11/22/2011 | 11/15/2041
26442C AJ 3| Duke Energy Carolinas..........ccoceeeverrereernrenerserieeesnensnnessensensnssnes | coeneee | oo | veverseeens | o AFE | i 498,825 | ... 114.017 | . .570,087 103 | oo [ e | e 4.300]......... 4.329 06/07/2010 | 06/15/2020
26441Y AQ 0|Duke Realty LP......ccocovrviireriririneisnnersnneenssissesnsenssnssennns. | eoveeee | oo [ vervneonen | W 2FE | 498,200 | ... 118.568 | . 592,838 131 6.500]......... 6.538 09/06/2007 | 01/15/2018
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29250R AS 5| Enbridge Energy Partners............ccouveeiineiierinreneeienissineiieneineees | coveene I [ .2FE] ..............1,000,000 | ...... 12793 | v 1,127,934 | oo 1,000,000 | ..ccoovvrvenee 1,000,000 |........... 5.200]......... 5.200 [MS...... | coovrererrn 15,311 | s 52,000 | 03/31/2010 | 03/15/2020
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/......ccnveumeereremrinerierineens | oevenne I [ V2FE | 492,025 | . 110919 o 554,594 | ..coovirieenne 500,000 | .....ccco........492,176 | ........... (13,518) 5.500]......... 5612 [MS..cc.. | oovrreeernn8,097 | i 27,500 | 09/06/2011 | 09/15/2040
30161M AG 8|EXELON GENERATION CO LLC et | e | W2FE | 499,315 | L 116.286 | . 581,431 ....500,000 9 6.250] ......... 6.260 | AO...... . 09/23/2009 | 10/01/2039
3133EA XE 3 [FEDERAL FARM CRBKS.......cccnieieriiiinereriesiseesesssssssensensssenns | coveee . e e ] 999,500 | ... 100443 | . ..1,004,429 | .. .1,000,000 10 2980 ......... 2.984 [ JJ....... . 07/12/2012 | 07/10/2026
337358 BH 7| First Union COm.......cccuvuumiuniiieiiiiiinissisesiesiesississisessssissnies. | cvvens I [ AFE| 996,330 | ... 137.510| wvvevrnee. 1,375,102 | coovvvvne 1,000,000 | ..............1,034,343 | ........... (1,460) [ ..o | e | e 7574 | ......... 7TAT3|FA....... 08/07/1996 | 08/01/2026
341099 CK 3| FLORIDA POWER CORP......c.ccouririrriiiiniieiiresisessesississesiessienes. | cvvnee | | WAFE | 1,099,920 | ... 120.963 | . .1,000,000 (10,639) 5.650]......... 4.267 [JD....... . 09/18/2009 | 06/15/2018
354613 AG 6| Franklin RESOUICES INC......o.cvvurivcirerieiiciieiseeiesisessesieeesseessesinnns | crveee . | AFE ] . 752,988 | ... 114.994 | . . ....750,000 (280) | eveveeerrrerrerrerirenes [ e | e 4625] ......... 4.575|MN...... . 05/21/2010 | 05/20/2020
369622 SN 6| GENERAL ELEC CAP CORP......cvvvvirrrieierieisissiensssseiesssssssssensns | evenes I VOFE 834,375 | L 113.029 ..cocvee...565,145 | L 500,000 | ..ovoireeeneen 534,317 [ s [ [(1:) ) [N BRI I 74250 ......... 6.625|JD....... 07/27/12012 | 12/15/2049
36962G 3U 6| General EIEC Cap COMP......c..verrerrrmermerieriseseseessssssessesssesssseessninns | ceveee v | v | WIFE | e 1,004,345 | L 118.753 | . .1,000,000 (479) 5.625]......... 5.559 | MN...... . 09/17/2009 | 05/01/2018
36962G 5J 9| General EleC Cap COMp........ccuiumiiniiniiierisisseississiesiesissessniens | covees . oo AFE] i .501,555 | ... 114.104 | . . ....500,000 (130) [ v | e | s 4.650 | ......... 4610 [AO...... 11/25/2011 | 10/17/2021
36962G 3P 7| GENERAL ELEC CAP CORP MTN BE.......cccosivirrerrerrrinirnerirerinnens | cvveene I [ VAFE] v 496,410 | 120625 | ...ocveeerrern803,126 | oo 500,000 | .................496,546 |........... 59 5875 ... 5.928 | JJ....... 07/26/2010 | 01/14/2038
369604 BF 9| GENERAL ELECTRIC CO....coovvvmrirriieineeiceineesensssissessesssseesssnins | ceveee . ..497,185 | ...... 102.865 | . 514,324 ....500,000 ...497,453 268 [ oo | e | e 4125 ......... 4.155 10/04/2012 | 10/09/2042
377372 AD 9| GLAXOSMITHKLINE CAP INC......ccoivririirerneicierisisseesississsssisssnns | evees . ...549,220 | ...... 121.804| . .609,022 | .. ....500,000 | ... ..532,611 | . (5,298) 5.650(......... 4.277 09/17/2009 | 05/15/2018
38141E A6 6| Goldman Sachs Group INC.........cc.veereerireereeieeseessesssessessseessensns | ceveee wo e | WIFE | i 1,376,160 | ...... 118.821 | v 1,544,676 | ...ocoovvvnnee 1,300,000 | ..coovvrvnnee 1,360,747 |........... (6,628) 6.000]......... 5.246 11/25/2011 | 06/15/2020
38141G DQ 4 |Goldman Sachs Group INC...........ceevvrreererneineernniinsinensnesssesssssensens | eevenne | oo | evvesrivenns [ W TFE | 519,455 | i 103.501 | . . ....500,000 | ... (10,533) 5250 ......... 2,939 01/18/2012 | 10/15/2013
362333 AJ 5[ GTEFIOMAA INC.....voveeerceeereceeeeseeeseeeessessesssesssnisssessesssessnsenssnees | envene | oo | eeveeriennes | o AFE | 1,042,900 | ... 118.075 . . . .1,000,000 | ... (1,338) [ oo | e | e 6.860]......... 6.492 10/14/2005 | 02/01/2028
428236 BN 2|HEWLETT PACKCO  2.350% 3/15/....cccmmremrrmneseineeenseinennenirnes | covneee | [ wvveiveens | WIFE | iinncenn..649,851 | Lo 100445 . X . ....650,000 | ... JEOTRTRTRTRR IR (29) 2.350 | ..o 2.345 15,105 | 09/13/2011 | 03/15/2015
428236 BQ 5|HEWLETT PACKCO  4.375% 9/15/ .99.131( . . .1,000,000 (1,664) . ..4.136 43,264 | 12/15/2011 | 09/15/2021
437076 AT 9| HOME DEPOL INC......vouvrverercrrrireirerinriineniesisseesssrssssssenssensssesssssennes. | eensene | o [ woneeneeens | 2 TFE | 1,010,505 | ... 114495 | . . . .1,000,000 | c.oovvernvene (933) 3.950]......... 3.823 39,500 | 09/28/2010 | 09/15/2020
438516 AR 7 |Honeywell International............cccovuerevvirniirererneeernsisnsnnerssnseneniens [ ovene [ oo | vevvvnenns | W AFE | i 498,145 | L. 130.327| . . ....500,000 | ... 28 5.700{......... 5.722 28,500 | 03/10/2006 | 03/15/2036
459200 GM 7| INTERNATIONAL BUSINESS MACHS..........cccovvemvreneeermerireneseennne | eorneee | [erveereens | WTFE | 1,234,380 | ... 133.569 | . . .1,000,000 (23,757) . ..4.456 .76,250 | 09/18/2009 | 10/15/2018
45905U DJ 0] Intl Bk Recon & Develop..........ccocuerneierinircinrinerierseirernsisseresnenesnnns | veveeee | oo | wevsrveens | WTFE | iininrr.2,000,000 | ... 100.304 | . . . .2,000,000 3.000] .......... 3.000 72,266 | 11/25/2003 | 12/10/2013
46513E FF  4[ISRAEL ST.....oiviirinirrcrerininnninnivenierenessssisssssessesssessssesssssesens | eovnnee | oo [ wevervenens | WTFE [ iiiiinnn..549,145 | L 131820 . (2,886) 5.500 ] ......... 4.535 27,500 | 11/18/2009 | 09/18/2023
472319 AE 2| Jefferies Group........coeweeeieeneernerensreriesissenssssissssesssssssesssnsssssnss | eevneee | oo [ vneesveeens | 2 2FE [ i 497,775 | i 106.500 | . 64 6.450 ..6.484 .32,250 | 06/04/2007 | 06/08/2027
472319 AF  9[JEFFERIES GROUP INC NEW.......cccovvviroviniirernnnerernniseeinsiseissnnnne [vvene [ o | vevvnenns | n2FE | ... 369,082 | ... 119.500 (1,625) 8.500......... 7.695 29,750 | 09/25/2009 | 07/15/2019
46625H HV 5| JPMorgan Chase & CO..........cceeverierinreeessnissriseriesenenssssissnssenens | oneees | oo | veverseeene | 2 AFE | iiiiiinn.990,870 | ... 122246 | . . . 131 5.500 ] .......... 5.563 55,000 | 10/21/2010 | 10/15/2040
58551T AA 5| Mellon Capital IV . .| .2FE]| .................660,625 | ........ 94.266 | . . ....750,000 | ... 471 6.244 ......... 7.191 38,665 | 12/12/2011 | 06/29/2049
605417 BZ 6| MiSS POWET CO.......ccoouiemiiriiiirienirrissiiessisesiesessssssesessssessenesssesns. | coveees I [ VAFE ] v 497,225 | 102.122 500,000 497,232 T | oo e | e 4250 ......... 4.283 10,979 | 03/09/2012 | 03/15/2042
61747Y CJ  2[MORGAN STANLEY.......cvrirrirrineirerinsineriensseessensssssssssessesessensas | cevnee GAFE ] 972,492 | L 113.098 | . ..1,130,980 .1,000,000 2,730 5.625]......... 6.111 56,250 | 11/25/2011 | 09/23/2019
617482 V9 2|MORGAN STANLEY... [T IR . | AFE] ... 988,670 | ... 117.231] . LA172,305 | .. .1,000,000 | ... rrreereeeennens | e (1) 6.375] ......... 6.461(JJ....... 07/24/12012 | 07/24/2042
61945C AA 1| MOSAIC CO...ouvvvevrreirrireriesesiesiesieessessesse st sssssssssenienes | sevenas I [ V2FE | . 495,440 | ... 106.231 | oo 531,155 | ovverircenns 500,000 | ...coorerernenns 495,867 |........... 382 3.750 | ... 3.860 [MN...... 10/24/2011 | 11/15/2021
637432 CG 8|NATIONAL RURAL UTILS COOP FIN SSSSTURURTRRURRIRN IOV . AFE ] . 841,703 | 123.877| . .929,078 | .. ....750,000 (9,192) 6.550 ......... 4.868 | MN...... 09/30/2009 | 11/01/2018
655844 AZ 1| NORFOLK SOUTHERN CORP........coecumrrierimrerieneriserieriensssenseninns | cvveee . . ...501,585 | ...... 119.426 | . 597,130 | .. ....500,000 | ... (150) 5.750 | ......... 5.708 | AO...... 04/04/2008 | 04/01/2018
670346 AL 9| NUCOT COMP..urvuuiruieurenneeineiseesessssessesssesissessssssssssesssessssessssssssssnnes | crvenee I [ AFE ] 512,280 | ...... 110593 | oo 552,963 | ..coovvrireenne 500,000 | ..coooevernnene 510,375 | ..o (8B8) | vvveereererrerirerens [ e | e 4125 ......... 3.866 |MS...... 10/08/2010 | 09/15/2022
674599 CE 3| Occidental Petroleum COmp......ocivruierieieieinsieiesssiessessssesensenens | cevenes AFE] ..498,695 | ... 102.037 | . ....500,000 ...498,733 38 2.700{......... 2.729 | FA....... 06/22/2012 | 02/15/2023
68268N  AJ 2| ONEOK PARTNERS LP........coouiimiriiieiieriesieesseissssessesiseessnins | ovvenns . . 1,002,085 | ..... 101.905 | . . . .1,000,000 | ... 1,002,017 [ oooovercererieniieris | e (68) 3.375| . 3.350 [AO...... 09/28/2012 | 10/01/2022
695114 BX 5| PACIFICORP........cooriiiriiiiiniieiiesiessesseise s isssssssssesses | crinee I [ AFE ] s 1,055,380 | ..... 126.911 | ovvvenes 1,269,111 | oo 1,000,000 | ..coovvrennee 1,051,581 [ ..ccoonee (1,224) 5.900]......... 5.489 |FA....... 09/18/2009 | 08/15/2034
70109H AE 5| Parker-Hannifin Mtn Med Term Note et | s . .| 1FE| .. ..491,245 | ...... 123449 . 617,245 ....500,000 528 6.550......... 6.710 [ JJ....... 07/29/1998 | 07/15/2018
713448 BH 0| PEPSICO INC.....cooiiriiniieiierieeiseeissie s esessesssssssssinns | crveee . .| FE] .. ..671,531 | ..... 118.605 | . .800,580 | .. 328 5.000]......... 5.066 | JD....... 05/28/2008 | 06/01/2018
71645W AR 2| Petrobras Intl Fin CO......cvuvvririeisisiieiecieeseissssisessssseensssisesens | evens I 2FE | 1,047,500 | ...... 112582 | .o 1,125,820 | ..ooovennee 1,000,000 | ..............1,043,557 |........... (3,943) 5.375|......... 4719 ....... 02/08/2012 | 01/27/2021
718546 AF 1 [PHILLIPS B6..........cooevierieirerisieiiesisiseiesie s ssssessssssssssssnssnns. | enenes . . . ....500,000 (425) 5.875]......... 4.883|MN...... 08/06/2012 | 05/01/2042
69349L AC 2 |PNC Bank NA ..o sssssssnnns | evenes . LAFE] .1,000,000 810 | oo | errereenennein | e 4.875] ... 4.981|MS...... 09/21/2005 | 09/21/2017
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69349L AG  3|PNC BK N APITTSBURGH PA........coecuiiiirimirnerierinsiiesinerienienenns | coveees e e | 499,955 | L 100.032 | ..ccvierrrer.500,159 | oo 500,000 | ..coverernens 499,945 | ..o | e (10) [ oo | e | 2,700 [ e 2.701 10/22/2012 | 11/01/2022
693475 AK 1| PNC FINANCIAL........vvurerrereieeireriesineeiesiseesesisssssessessssesssssssssiens | crveee I [ 1|.2FE| ..o 295,350 | ... 13574 | oo 380,722 | s 300,000 | .................295,383 |........... 22 | e | e | e 8.750 | i 6.865 12/12/2011 | 07/29/2049
745332 BV 7 |Puget Sound ENErgy INC........oocvvvernreernnrseernnineiessssissssnisesssnsseesenss [ evnne | o | vevvnnennns | o IFE | 01,000,000 | ... 111.185] . 21,000,000 | ..ooeeeenn 1,000,000 | oo [ e [ [ | D197 [ 5.197 10/07/2005 | 10/01/2015
745332 BW 5| Puget Sound ENErgy INC..........ccuvvvumermerereerneesssineriereeeessesisssssenienes | ceveee . ...| .1FE] .................500,000 | ...... 139.780 | . . ....500,000 revirerenessnsnnenens | e | e | s | 0.0 24 [ 6.719 06/26/2006 | 06/15/2036
755111 BW 0| Raytheon COMPaNY..........ccceeiirmiiniiseisneineisssiesissesssssssssssssseness | cvveeee I [ VAFE ] 995,200 | ... 113166 | ..ocvverrnr 1,131,657 | e 1,000,000 | .................995,238 |........... 75 | o | v | cenneneen 700 | oo 4.730 11/29/2011 | 12/15/2041
767201 AL 0| Ri0 Tinto Fin USA.......iveiiiririeriinieisnisiiesiesesesississesiesseesseniens | cvvees . ..976,995 | ...... 117523 | . .1,000,000 344 | s | e | 05200 | e, 5.356 06/17/2011 | 11/02/2040
797440 BG 8 San Diego Gas & EIBCHIC. ..........cccrrrreriieneeinieserieeeseissesissisessenes | cevene . . ...499,005 | ...... 113.059 | . . ....500,000 107 | oo [ | ereeeen3.300 | o 5.326 11/17/2005 | 11/15/2015
808513 AD  7|SCHWAB CHARLES CORP NEW........coooviiimiieriniieeerinsiesresssisnnnns | evenes I AFE| 1,478,303 | ...... 113.006 | ..............1,649,889 | ............. 1,460,000 | ..............1,474,733 | .......... (1,628) [ covvvereereririnvienns | vervvrnnrersnineerenns | veeneennn 450 [ e 4.292 08/11/2010 | 07/22/2020
828807 BM 8| Simon Prop Group LP..........ccccuevireeiieierierieseseesssessessesssessenss | cevees v | | WAFE | en...954,890 | ... 110152 . .1,000,000 537 | v [ e [ 5,100 [ o 5.715 11/03/2005 | 06/15/2015
828807 CG 0| SimON Property GroUp..........ccvwveereriierereriersesneesersssseeessssiesesssssnns | cevenee || LAFE | .. .503,525 | ... 111.061 ] . . ....500,000 | ... (300) | ovvveevrririieiienis [ | o125 | 4.037 11/25/2011 | 12/01/2021
857477 AG 8| STATE STR CORP.......oeverrerriririerierieeisiseriesiesssessssissssiessenes | crveees | | WAFE | i 797,240 | 116.227 | coovvveerren 929,816 | oo 800,000 | ...corvrernvene 798,022 |........... 192 | oo e | e 375 | s 4.411 03/02/2011 | 03/07/2021
87612E AV 8[Target COMP.....ccuureueruerineeireireeississe e ssessesssesssssssessns | seveeee o | e | WIFE | ... 498,565 | ... 112115 . .560,575 ....500,000 ...498,988 3 | e [ | oreeeen3:875 | e 3.906 07/13/2010 | 07/15/2020
880591 EP 3| TENNESSEE VALLEY AUTH.....coivviiiriiiinineiersnseesssiseeenssnines | evens . . 487470 | ... 99.374 496,872 | .. ....500,000 | ... LABTAT2 | ... 2 [ [ [ 3500 [ i 3.638 12/21/2012 | 12/15/2042
883556 AX 0| Thermo FISNEr........ccciiuuuirviieicrieineiieeseeiesisesesssssssessenssseesssssnns | crvees | | W2FE | s 525,110 | ...... 112990 | oo 564,950 | ...ooovvvernnne 500,000 | ..coorerernnnne 522,682 |........... (2,812) [ oo | e | o500 | e, 3.867 12/15/2011 | 03/01/2021
883556 AZ 5[ Thermo FiSher.......ccoouvivineininrnniiniieneenseensssseessssssssssnensens [ oenne [0 | voveveien 1| W 2FE | i, 508,335 | ...... 106.353 | ..ovevrinene 531,765 (T42) | coveevenrrennieeiirenns e | ereee3.600 | cevivncs 3.398 08/16/2011 | 08/15/2021
871928 BB 2| TIERS Corp Bond Backed Ctf-LUM.........cccccemirernereneeerinnrirenierens | covees 3.000 .19,765 07/07/2000 | 12/01/2017
887317 AG 0| TiME WaMEr........ovverreererierierieeereeiseisesiesiseesssssiseesessssssssnsssnnee | evnens | o [ veeeveens | #2FE [ iiiiiiin.533,095 | ... 113.845 . (3,101 [ o | eevreeensenseineiiens | oo 8700 | e, 3.834 11/25/2011 | 01/15/2021
900212 AA 9| TURLOCK CORP......ccovvvirirrirrinninerieriesisssnisnisnesiesisssssessssinenes | covnene | o [ wovevrenns | W TFE [ iiiiin...996,880 | ... 102.851| . ..4.023 11/20/2012 | 11/02/2032
907818 DA 3| Union Pacific COM........cc.uvureemermerierirneersnisersserieneseessensssssssessssssns | eenneee | o [ woveerenens | #2FE [ i 498,305 | ... 121.363 | ..oovveernrn806,814 | ooiiiirr.500,000 | cooiiinnnid98,927 [ o [ e 152 | e [ | e 5.700 | i 5.744 02/05/2008 | 08/15/2018
90783W AA 1| Union Pacific RR CO........ccccverurrimeiieriesineiisnsiseisesiesessssssssessssensies | eonsens | oo | veervenens | W TFE | i 418,769 | oo 117.309 | covvvvreerennd91,253 | i B18769 | et A18,789 | s | e [ | e | e 5.866 [ e 5.853 07/20/2006 | 07/02/2030
913017 AS 8| United Technologies COrp...........curerrrmmerierereereeinnssnenssensseesssnssnnns | eevneee | o [ wovevrenns | W FE [ iiiinnn...642,100 | ... 143.624 | . (8,770) .5.824 08/21/2006 | 03/01/2021
913017 BP 3| UNITED TECHNOLOGIES CORP.......cccoeuvriirrrniirernrrnceenineneseseirenes [ vveeee [ o | vevvnneenns | WAFE | .. 498,535 | ... 133.137] . AT | | e | 8125 [ 6.141 05/13/2008 | 07/15/2038
911308 AA 2| UPS.....ooiirrrsriennesenssesssssssenessssesssssssssssnesensnne | covnene | o [ woverirenns | W TFE | 1,306,250 | ... 137140 . (20,269) | ...vvvverrerrrinrinens | e | 8378 i 5.296 12/05/2005 | 04/01/2020
91159H HA 1| USBANCOrp 4 1/8.........ocvevierereeieereeressieeesissessesessssssssssssssssssnnns | cenvsee | oo | eevieerriens | AFE | ciiiin.996,190 | ..... 11339 | . 322 L4172 05/24/2011 | 05/24/2021
92343V AV 6 |Verizon Communications. . ...601,565 | ...... 126.379 | . (10,827) [ vvrvvrervenirernninee | everneivviinniverisninns | creenn8.350 | i 3,575 09/08/2010 | 04/01/2019
92343V BG 8 |VERIZON COMMUNICATIONS INC ST O . 499,295 98.357 ....491,784 500,000 | cooovrrirerrenn 499,278 | oo [ e (17) [ e | e | e 3.850 [ o 3.858 11/07/2012 | 11/01/2042
929043 AG 2| VOrnado REaMY..........covvuuiirrieiiieiieine et | crieee | | W2FE | 995,460 | ...... 110.340 | wovvvcrennes 1,103,402 | .. .1,000,000 | ... 323 [ | e | 05,000 [ e 5.059 12/07/2011 | 01/15/2022
931142 BF 9| WAL MART STORES INC......ccoovvriirirriiriininerieniesesensssissssiensienees | covees e | WAFE | 648,045 | ..... 147126 | cooovvieeren 735,629 | oo 500,000 | ..cooverernne 633,352 |........... (4,748) [ oo | e | eereennn 1550 | e, 5.181 09/22/2009 | 02/15/2030
25468P CR 5[ Walt DiSNEY COMPANY........curermreurererirerisereseesssissesssssessssessssssessns | ceveee v | e | WIFE | 988,290 | ... 107.060 | . .1,000,000 ...988,702 197 | oo [ | o125 | 4.193 11/29/2011 | 12/01/2041
949746 UM 4| Wells Fargo & CO.....c.vvurivmrriiireririieieseissssiessssseensssissssessssssssenens | evenes e | WAFE ] 399,528 | . 121.304 | . . ....400,000 | ... ..399,874 |........... 2 [ [ [ 0375 [ 5.377 02/01/2005 | 02/07/2035
94974B EV 8 WellS Fargo Co.......cvuuererierceiieireiieiiessiessessssesessssssssssenssesessessas | ceveeee | e | WAFE | . 264,451 | L 115.024 | ..ccovoeevr.. 304,814 | e 265,000 | ..o 264,512 | ..coonee. A8 [ oo | e | o600 | e 4.626 03/29/2011 | 04/01/2021
949746 PM  7|WELLS FARGO CO  7.980% 3/29/......ccoomrerierrrireiinrinseseesseennns | cevene | | W2FE | 397,688 | .. 114750 | . 401,625 ....350,000 (128) | cevvvverrernnieerinerins [ e | ereeeeen 1980 | cevinnc 6.948 08/08/2012 | 03/29/2049
136375 BE 1| CANADIAN NATL RY CO......ovvvrrrirrrrerirerirncecnisniserisenssenssenssnesneees | coeeeee | A vevvsvcens | AFE | iiiienne....606,850 | ... 144511 . 722,556 | .. ....500,000 | ... (2,132) [ coevrerererererseiienns | eervernrreisnseienns | evennenn8.712 e 5.221 09/28/2009 | 07/15/2036
563469 TV 7| Manitoba 1 3/4........cccovevnrrernernerierirneesseinsensesieseneessssessessssssesssessenns | eovnene | A vveeineeons | WIFE | 499,445 | 101.726 | oo 508,631 | ..vvorererenne 500,000 | ..ooorevernnns 499,486 |.......... A [ | e | e 1750 | i, 1.767 05/31/2012 | 05/31/2019
737550 AK 3 POtash COMP......c.iuririireriieierinsissiesisssssssssesssssssesesssssssssessssssssensns | evenes ....1,008,890 | ...... 121523 . .1,215,230 .1,000,000 ....1,008,691 (138) [ ovvrerrervernrrrerivninee | evernnisserenseinnnns | vereennn5.625 | s 5.566 . 06/17/2011 | 12/01/2040
68323A BK 9 [PROVINCE OF ONTARIO........turririrmrieresneerenissesensssssnsssensenenns | cevnee . N I 1. ..1,015,770 | ...... 101.309 | . ..1,013,088 | .. 11,000,000 | ovooereenen 1,015,727 | e | e (A3) [ oo | e | e 2450 [ e 2.265|JD....... ...136 12/20/2012 | 06/29/2022
748148 PD 9| QUEDEC PrOVINCE. .. .ccuieuiieiiriieisssisssisssisesssssssissssssnssssnssnssssssninns | crvsee Al AFE] 1,219,130 | ...... IREET) 1,389,763 | ..ooooviennns 1,000,000 | .coovvrennes 1,157,231 [, (10,218) [ ooveeveecessrinsninnns | evvsnrsnniisninseinnnes | eovnnnenne 0125 [ 5.239 [FA...o.| v 28,104 12/14/2005 | 02/09/2024
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........couuvevmreniriisinnienns . [ 89,945,448 | ... XXX.oooooe | v 101,160,983 | ...cc..vve. 87,742,615 | ............ 89,244,683 | ..o 0 (277,342) 0 0 XXX XXX | e 1,175,085 | .........4,068,254 | ..... XXX [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
15200W AC 9| CNP 2012-1 A3....oiiieieirieenissesie e sssisssesssnssnsnes | svvees I AFE | e 999,993 | ...... 107.276 | oo 1,072,764 | ..o 1,000,000 | ..ovevveverrnee 999,925 | ... | e (68) 3.0281......... 3.015|AO0...... 01/19/2012 | 10/15/2024
294751 AV 4| EQABS 2002 - 3 M1....coomiiirieeienineienississessesisseisssssssssessesssseenns. | crvnee I I 3 19,453 88.356 17,060 19,308 19,383 | oo | s (85) 6.039]......... 5.543 [MON... | .... 06/23/2005 | 11/25/2032
36828Q KP 0| GE CAP CMBS 2005-C1......oovvrverrrireirnnierssissiensesiseesessssssssssienes | wneees e L [ 1,335,476 | ...... 101.820| ..covvrnee. 1,329,043 11,305,291 1,331,782 (3,694) | .ovvereirreinrieciiens | e | e 4578 ......... 2.220|MON... | ... 10/30/2012 | 06/10/2048
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

2013

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount Stated
Obtain Year's Temporary Exchange Amount Received Contractual
CusIpP Fair Fair Book/Adjusted (Amortization)/ Impairment Change in When Due and During Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. Paid Accrued Year Date
20173Q AB 7 |[GREENWICH CAP CMBS 2007-GGY........cccovvvrereerermreririsninerinenins | eevinee oo [ eemerennns [rove | v 688,772 103199 | oo 688,017 | .oovoeverene 666,688 | ... 688,875 103 MON... 03/10/2039
81237E AG 9| Sears Mtg Funding Trust 1988-1 H.........cccovvurnrrrnmrimeeneersensnninernenirnes | eevieee oo [ eevverneens [ W TFE | o 1 429 [ oo 1 MON... 12/01/2018
929227 ZC  3[WAMU 2002 - ARTB A....ovvivriririersnissisersssisseensssssnssnsssnsnssssenssssssses [eovnnns | oo | venrennennns |onvee ] | soviinninennnins 10,925 10,980 10,901 MON... | .... 01/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 3,054,620 .3,002,696 3,050,867 (3,778) 0 0 XXX | 15,680 | ... 34,875 | XXX ] e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U 7 |BACM 2005-4 A3 100132 . 1,425,115 (5,372) MON... | ... 07/10/2045
07388Y 8| BEAR STEARNS CMBS 2007-PWR16 102440 | . . ....807,265 4,536 MON... | ... 15,842 06/11/2040
12513X 8[CD 2006-CD2 MTG TR......ovvrirriieirrirerseisisessesssssssessessssesessssenes 99.901 | ovvieen 412,464 | o 412,873 816 MON... | vovervrerrn 1,861 | o 10,143 01/18/2046
12513y 4|CD 2007 - CD4 A2B 101.428 .366,242 ....361,085 (2,708) MON... | ... .16,091 12/11/2049
46632H 7 [ JP MORGAN CHASE 2007-LDP12.......cvviviireriiiinieiercsenseireriseieenns 102.615 .295,868 | .. ....288,329 1,675 MON... | ... ..5,014 02/15/2051
61754K 9| MORGAN STANLEY CAP 2007-1Q14........ccovvverrmrrncirseennriserreninenns | cvveee | oo | eeviverinene [ W TFE | v 709,265 | ......103.310 | oo 706,258 | oo 683,629 695 MON... 04/15/2049
617558 8|MSC 2007 - HQ12 A2........... ...824,707 ....800,930 ..817,677 (7,030) MON...| ... 04/12/2049
61760V 6|MSC 2012 - C4 AS 1,002,265 106.796 | . . .1,000,000 | ... 1,002,031 (234) MON... | ... 03/15/2022
90269G 1] UBSCM 2012-C1 AS.....corireierieireeisesisesiessssesesssssssessessseseseenas 1,014,964 109.365 | ......e...... 1,093,647 | ..o 1,000,000 | ..cooovrennee 1,014,065 (899) MON... 05/10/2045
92978Y WBCMT 2007-C32 A2.......cvuiiiiiiiisisssiseississesessss s ...399,637 102.562 ....389,178 7,266 MON... | ... 06/15/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 7,308,429 | ... XXX........ . ..7,420,350 | .. .7,168,404 (1,255) 0 0 XXX [ 40,234 ] l..203,886 | XXX ] e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 100,308,497 | ... XXX | ovviinns 111,699,606 | ............ 97,913,715 | oo 99,602,725 (282,375) 0 0 XXX | 01,230,999 | .......4,307,015 | XXX [ XXX......
Totals
7799999. Total - Issuer Obligations...........ccouuwrieresreneenns 139,040,112 | ... XXXewoovve | wovvris 156,043,209 | .......... 135,505,615 | ..coooenee 138,143,728 | oo | i (340,475) 0 0 XXXeoo | 1,947,853 | Lo 6,397,875 | .. XXXooiioi | e XXX......
7899999. Total - Residential Mortgage-Backed Securities XXX 44,009,169 | ............39,950,236 | ...........41,390,924 | .........ccccc....0 | e 12,724 0 0 XXX... 1,335,693 |.... XXX...... | ..... XXX......
7999999. Total - Commercial Mortgage-Backed Securities ..7,420,350 (1,255) 0 0 .
8099999. Total - Other Loan-Backed and Structured Securities. . ..2,208,236 | .. .1,960,000 (891) 0 0 XXX...
8399999. Grand Total - Bonds........ 189,759,830 | ... XXX...ooo. | wverernee 209,680,964 | ......... 184,584,255 | .......... 188,809,279 | ...ooovvvvrriveire0 | e (329,897) 0 0 XXX...
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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
CusIpP 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 Miscellaneous (Unaffiliated)
064058 20 9|BANK NEW YORK MELLON CORP.......cccosveuerrmmrirmeriierinns | eevvene | ene | woeees 10,000.000 250,000 251,300 | .ovvrerrerrni250,000 | oo [ 3,300 | it [ | e | e | s 0 P2LFE... | 09/19/2012
48123W 20 9| JP Morgan Chase XXIV......cocoevreeminvrnernniinmsenesinnnnnns | woveeies [ ene | vvveees 10,000.000 25.00 250,000 254900 | ..oooereereeni280,000 | oo 1182 | e b 17188 [ s [ e | e | e | e 0 RP2LFE. | 08/01/2007
49446R 77 8|KIMCORLTY CORP JUOTS PO RPN IO 10,000.000 247,700 248,100 | coovveiereeernn 287,700 [ oo | v 3,098 [ e | e | e | e | e 0 P2LFE... | 08/08/2012
693475 85 7|PNC FINL SVCS GROUP INC......cccovvmivveiernnicernnineirnnnes | eoveeine [vee | vrveens 15,000.000 25.00 375,000 416,100 | ....cc0eeerre 375,000 | woieiieenn 11,357 | e 11,931 | i [ | e | e | s 0 P2LFE... | 04/24/2012
74460W 80 0|PUBLIC STORAGE........cccostimriiriririreeiiesriesienisnsesnsees | sevinene | eee | vevenen 20,000.000 500,000 516,000 | ..ovverreenrn500,000 [ oo | e B0 | e | e | e | e | o 0 P1LFE... | 09/20/2012
857477 50 9|STATE STREET CORP 5.25% PFD... JSOVRR SRR VO VPN 10,000.000 250,000 254,100 | coovverierrnnnn250,000 [ oo | By 158 | e | e | e | e | e 0 P2LFE... | 08/14/2012
902973 83 3| US BANCORP 6.5% PFD VAR.......cooimiirrimrrnninrnerensninnnes | coveeies [ene | vvveens 10,000.000 291,100 286,400 | ..ovovreereen 291,100 | i | e 083 | i [ | [ | e 0 P2LFE... | 08/08/2012
929043 60 2|VORNADO RLTY L P..ccvvvriiiririirerinirerieeiseessnissnsenins | vevivene | eee | weveees 15,000.000 25.00 369,166 .406,200 Y A TTTIIRS IO 57 | e RP2UFE | 11/06/2009
949746 72 1 |WELLS FARGO & CO NEW......ccovvririrnrircerernnineirenineninnns | eoveeins [vee | vrveees 10,000.000 250,000 .249,000 | .. 0:250,000 [ 1ot | e | e | e | e | e | e 0 RP2LFE. | 11/20/2012
98389B 88 6| XCEL ENERGY INC......civviiriiririririinisnisirissnesesssensssnisssnsns | oveeens [ 10,000.000 25.00 256,974 . 253,000 | .o 257,000 | ..ovoviinnnnn 4,750 19,000 [) ] oY [P O N ()] I RP2LFE. | 11/09/2009
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 3,039,940 |...XXX..... ..3,135,100 .3,039,800 30,653 99,765 A8 | o 0 XXX [ XXX
8999999, TOtAl = PTEFEITEA SOCKS. ... vvovveiireiiiieitct bbb ensies | eesisesssnees 3,039,940 |...XXX..... ..3,135,100 .3,039,800 30,653 99,765 A8 | i) 0 LXK | XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Mutual Funds
197199 40 9| Columbia ACOM FUND Cl Z........vvuriererierieineeissiseiieniesisseesssisensessesssnens | covneen | eene | eoveeerneens 19,991.327 | oo 608,736 | .........30.450 | ...coooiivrinnnnn808,736 | viiiiiiinn.589,232 | i 2,835 | oo [ 55,327 | cooeverneeeeiseinenins | eneenne 55,327 12/07/2012
256206 10 3|Dodge & Cox Intl SLOCK FUNG.........cviriiiiiriieiiecisese e | ceviees 54,169.909 1,876,446 39,608 259,546 259,546 12/20/2012
411511 30 6| Harbor International INSt.............c.vererereeriiiereeeeeeiseeseessesenieees | ceviens 30,498.298 1,894,554 37,549 244,644 244,644 12/18/2012
0075W0 67 6| LSV Conservative Valug EQUILY............coovureeiieireiineiesiieeiseissssssiennsnnnes | evvvenns | oeee | eoeneenens 181,598.665 | ..o 1,494,557 | ..c0ei8.230 | oo, 1,494,557 | coovvveiei 492,430 |..ocooonee. 39,411 177,366 177,366 12/31/2012
626127 49 2| Munder Veracity Small Cap ValUE Y.........ccccuerumrrierirnreieiiniernerireneseesnnins | ceveens 27,628.205 ..616,109 616,109 ....586,670 740 TA790 | e [ e 74,790 12/31/2012
641224 37 3| Neuberger Berman L C DiS INS........cc.evurereernrinerseniesineesssissessessesessensns | oeveeee | e | eeereeenns 195474177 | v 1,411,324 1411324 | ..1,360,850 16,041 .33,162 33,162 12/17/2012
683974 50 5| Oppenheimer Developing Mkts Fds Cl..........cccovinierninneisensnes | veveeees 22,523.873 ..785,633 | ........34.880 | ..cocoviiiiirinn 785,633 | oo 767,338 | ..ocovviene 5,575 103,800 103,800 12/11/2012
722005 62 6| Pimco All ASSEt FUND = INSH........vvvrirrireiirisiierieriseesneiseresiessseesssnsnnes | veveneee [ e | ceerneenns 182,818.242 | ..vvvvcrierin 2,299,853 2,299,853 2,278,334 113,589 181,754 181,754 12/28/2012
693390 87 4|Pimco Global Bond Fund s | s 63,499.953 ..636,270 644,306 26,355 2ii(8,036) | ..o [ (8,036) 12/31/2012
76628T 64 5|Ridgeworth SEIX High Bond FUNd...........cooevimiririierinnierieriscesseiessincniens [ e 65,210.499 662,539 | .........10.160 | v 862,539 | o 632,870 | ..covvvenees 32,870 | oo | e 29,669 | ...oovvreirieierins | e 29,669 12/21/2012
922908 49 6| Vanguard 500 Index FUNG = SiGN.........currvrermmrereeinrineiesersenieeessesiseisseeins | ceveeees 35,428.018 3,844,649 ..3,716,506 72,125 379,455 379,455 1212412012
922908 44 7|Vanguard Mid Cap Index - Sign [STSISTOTTRRTTN TR 38,197.728 1,229,203 ..1,033,501 17,177 152,536 152,536 . 12/24/2012
921908 85 1|VANGUARD SPECIALIZED PORTFOLIO. .....oovivririimiremssnssssrssrssnsssesssness | sereees 55,093.214 1,312,320 820 | 1,312,320 | s 1,058,825 | ..ccoovrennes 23,149 | i | P T R (R, 77,155 | v | 12/20/2012
9299999, Total - CommOon Stocks = MULUAI FUNDS..............ovvueveeveiiiieieiieiceeiev sttt seees 18,672,193 |....... XXX....... 18,672,193 ..17,895,049 | ...... 0 427,024 XXX
9799999. Total - Common Stock.........cvvrirnirines 18,672,193 |....... XXX 18,672,193 ..17,895,049 | ...... 0 427,024 XXX
9899998. Total - Preferred Stock from SECHON 1.... ... ittt | fsnssessssssisssesas 3,039,940 |....... XXX..oooe ...3,135,100 ..3,039,800 30,653 99,765 XXX
9899999. Total - Preferred and Common Stock... 21,712,133 21,807,293 ...20,934,849 30,653 526,789 .1,761,216 XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
312928 AQ 3|FHLMCPC GOLD CASH 30....couviuriiniirerirreseisiiesiesiesessessssssessesss s enssssssenies | sevesesesnssen 11/14/2012 | JP Morgan 1,561,348 1,496,575
312928 AU 4 |FHLMC PC GOLD CASH 30........ 11/20/2012 | MLPFS Inc 1,835,586 1,750,000
3132HM K2 6 |FHLMCPC GOLD PC 30YR 09/25/2012 | Morgan Stanley. 1,908,836 1,825,000
3138MQ HN 6|FNMA PASS-THRU INT 15 YEAR 12/31/2012 | Morgan Stanley 2,091,562 2,000,000
36202F YA 8| GNMA PASS-THRU M SINGLE FAMILY. 09/20/2012 | UBS Securities 1,685,051 1,512,528
912828 SF 8| US Treasury. 03/30/2012 | Undefined... 738,984 .750,000 1,813
0599999. TOtAl = BONAS = UL S. GOVEIMIMENE. ...ttt sttt es stk E 888808484 EE 4R 1R 816 H44E14EE 18£8 E 4R 8 £EEE L8 £LEE 8L L8888 R 9,821,367 9,334,103 18,013
Bonds - U.S. Special Revenue and Special A ment
120827 CV 0|Burbank Glendale Pasadena Airport. 05/10/2012 | Advisors Asset Mgmt 508,825 .500,000
13063A 7G 3| CALIFORNIA ST, 10/16/2012 | MLPFS Inc 1,204,400 1,000,000
196711 LY 9|COLORADO ST CTFS PARTN 11/16/2012 | BNY Mellon.... 648,475 .500,000
3137EA CA 5{FHLMC 33/ ..o 02/28/2012 | Wells Fargo. 308,726 .270,000
3138EB PJ 8 |FN AKB724.......ccocvivivicririiecrcin 06/13/2012 | Stephens Inc.. 634,014 .620,537
31397N WX 9 |FNR 2009-30 Z... 05/07/2012 | Stephens Inc.. 1,307,502 1,085,064
31396Q LV 9 |FNR 2009-50 GX 03/22/2012 | Stephens Inc.. 670,133 | oo 597,000
347622 CK 6 |FORT LAUDERDALE FLA SPL OBLIG.........ccccimiuiirirririiiiniienieresssessssssssessesessessnes | veresenesenens 10/04/2012 [ UBS FINANCIAL.......covireeuieniirriinissisriiesiessiesiesessesesiessssessenesssssessssssesssenenas | weesssenesnesns 765,000 | ..ovvonvrrrirnireieieriesenereseens 750,000
3137EA DB 2 |Freddie Mac.......c..coouvvverenns 01/17/2012 | MLPFS Inc 2,003,360 2,000,000
373541 2H 3| GEORGIA MUN ELEC AUTH PWR REV......coiiiieiieirieirisce et eses 07/13/2012 | First Southwest Co 548,595 | ..o 500,000
57586N MV 0| MASSACHUSETTS ST HSG FIN AGY.....couivirerirriririerneriesseseseessssssessessssssseessssnens | cesesssssssnens 09/20/2012 [ MLPFS INCe..ovvvvrirrernetseiseissesssesssesssesisssseessesss st sessssessssssssssesssesssssessssssesssessns | nosessssssssnns 1,500,000 1,500,000
61212L MW 6| MONTANA ST BRD REGENTS HIGHER 11/15/2012 | Wells Fargo.... 500,000 | ..o 500,000
631663 NF 4|NASSAU CNTY N Y INTERIM FIN AU 10/11/2012 | Goldman Sachs.. 1,000,000 1,000,000
70914P PF 3| PA State Build AMENiCA BONGS..........ovvuuiireiriisiieiierieeisessssise st ssessesssns | seeesssesssesens 06/28/2012 | PIPET JAfTAY......ouoreeeieeiiieiieeise ittt sssninns | sevesssssssians 906,392 | ...couuirereireereriee s 800,000 16,481
915137 5T 6 [UNIVERSITY TEX UNIV REVS........coiiiiiiiiiiieicieieiei e sssssessessessnsnns | evessesssssenans 111612012 | MLPFS INC....oovveii ettt sasnsenssnnsens | onsensessssnenns 1,174,980 1,000,000 11,739
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............owiurereirreeaeeeererseeeesesassessessesesseseesessssessessssssanaae 13,680,402 | ..o 12,622,601 45,340
Bonds - Industrial and Miscellaneous
00287Y AD 1|ABBVIE INC 11/08/2012 | Morgan Stanley 494,820 [ ..ooovereriie e 500,000
05947U W8 7 |BACM 2005-4 A3 05/07/2012 | JP Morgan. 1,647,990 1,627,644 | ..o 1,327
06051G DY 2 [BANK OF AMERICA FDG CORP.......cccvvtirriiiririisieirsisisssisssssssiessssssesesssssssssssessnss | sessessessenens 01/18/2012 | SHifel NICOIAUS.........cvreireiieeiieieiciiisie et ssesesns | cressessessnsnes 528,645 | ..o 500,000 | .ooviirierciiee e 6,453
07388Y AB 8|BEAR STEARNS CMBS 2007-PWR1.........coccorrererrrrirnnes 08/21/2012 | Citigroup Global Mkts 985,898 | ..o s 952,558 [ ....cvuuvirrireererier e 4,027
12189L AJ 0|Burlington Northern Santa Fe......... 02/28/2012 [ JP MOFGAN......ooviuiiiniiiiiiisiis e 995,850 1,000,000
12513X AB 8| CD 2006-CD2 MTG TR.....couuiiuurirrmierimniseessrssassesssessssesseessssssessesssesssssssssssesssesssesssnee | cossssenessnens 07/13/2012 [ J.P. MOIGAN.......vvrrireriieiiirieriseessessssse st snssnntns. | revesssssenssenes 662,204 | ...oooiieinee s (oL IR L OO 1,175
12513Y AC 4|CD 2007 - CD4 A2B..........ccccoon... 03/13/2012 | Pershing.........c.oecvereererennns 1,009,945 1,002,426 [ ..oovoveereiniieeieiee s 1,739
166764 AB 6|CHEVRON CORP NEW.... 11/28/2012 | Morgan Stanley 1,000,000 1,000,000
172967 EY 3|Citigroup Inc 01/19/2012 | Wm Blair & Co............ 530,510 | ..o 500,000 13,901
12572Q AE 5|CME GROUP INC 09/10/2012 | MLPFS Inc 996,910 1,000,000
15200W AC 9| CNP 2012-1 A3......ccovvvirrerene 01/19/2012 | Morgan Stanley. 999,993 1,000,000
24422E RR 2| DEERE JOHN CAP CORP MTNS BE........comiurieimeireeisieseesesssssisessssssssssessssessssssess 04/17/2012 | Citigroup Global Mkts AT8,704 | oo 480,000
260543 CH 4|DOW CHEM CO. 11/14/2012 | JP Morgan 982,660 1,000,000
3133EA XE 3|FEDERAL FARM CR BKS 07/12/2012 | Deutsche Bank............ 999,500 1,000,000
36828Q KP 0|GE CAP CMBS 2005-C1 10/30/2012 | Citigroup Global Mkts 1,339,214 1,308,945
369622 SN 6| GENERAL ELEC CAP CORP. 07/27/2012 | Merrill Lynch 534,375 .500,000
369604 BF 9| GENERAL ELECTRIC CO 10/04/2012 | Barclays Capital Inc...... 497,185 .500,000
38141G DQ 4 |Goldman Sachs Group Inc........ 01/18/2012 | Southwest Securities 519,455 .500,000
20173Q AB 7 |GREENWICH CAP CMBS 2007-GG9 12/17/2012 | Morgan Stanley 688,772 .666,688
46632H AB 7| JP MORGAN CHASE 2007-LDP12.......ouoveirieiiereeieisisieieisiesie e sesssssssesssnes 09/28/2012 | Citigroup Global Mkts 474,574 462,435
605417 BZ 6| MiSS POWET CO.....ovmiuieeiiciieieiisrieei et nsssssssensnnins | sesessessesins 03/09/2012 | Credit SUISSE SECUNMLIES...........uevreviieerireriereeiseieriesieeesesie s sesssenes | eveesseninsene 497,225 | oo 500,000
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CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
617482 V9 2|MORGAN STANLEY 07/24/2012 | MOGAN SEANIEY..........cvvueerrirerereiieeiseiseiseesesesensss st 988,670 1,000,000
61754K AC 9|MORGAN STANLEY CAP 2007-1Q14 07/19/2012 | VENDOR CODE *** NOT IN TA 892,033 | ..o 859,791
61755B AC 8|MSC 2007 - HQ12 A2. . | 03/12/2012 | Credit Suisse Securities............cowwrrereenes 1,013,267 | oo 984,054
61760V AQ 6[MSC 2012-C4 AS 03/28/2012 | Morgan Stanley. 1,002,265 1,000,000
674599 CE 3| Occidental Petroleum Corp............ 06/22/2012 | Merrill Lynch. 498,695 | ... 500,000
68268N AJ 2| ONEOK PARTNERS LP. 09/28/2012 | VARIOUS... 1,002,085 1,000,000 | ... 703
71645W AR 2| Petrobras Intl Fin Co 02/08/2012 | VARIOUS... 1,047,500 1,000,000 |... .1,493
718546 AF 1|PHILLIPS 66.............. 08/06/2012 [ MLPFS INCe....vvuvvrrireerseesseiseesesssessse st ssssssssss s ssssssss s sessssessssans 577,290 | .o 500,000 11,750
69349L AG 3 [PNCBKNAPITTSBURGH PA.......coooiiieeiieieiriniisie it snss 10/22/2012 | Morgan Stanley 499,955 .500,000
880591 EP 3| TENNESSEE VALLEY AUTH 12/21/2012 | Morgan Stanley 487,470 . .500,000
900212 AA 9| TURLOCK CORP 11/20/2012 | Citigroup Global Mkts 996,880 1,000,000
90269G AE 1 [UBSCM 2012-C1 AS.....ooieiiiiieeieieieeieie ettt ns 05/08/2012 | Barclays Capital Inc.... 1,014,964 1,000,000 | .... 811
92343V BG 8|VERIZON COMMUNICATIONS INC.. 11/07/2012 | JP Morgan 499,295 .500,000
92978Y AB 6| WBCMT 2007-C32 A2.......cooiiierrieiiereieisseieiessssssessssssessssssssssssenes .... | 06/25/2012 | RBS Securities Inc 870,163 BAT,390 [ 3,646
949746 PM  7|WELLS FARGO CO  7.980% 3/29/......ccouiruerirerereriirineriesisssesenssesisssssssssssssenssensnee | sevesssessesens 08/08/2012 | JP Morgan. 397,688 .350,000 11,482
563469 TV 7 |Manitoba 1 3/4.......cccovvvvrvierirrrnns A 05/31/2012 | CIBC World Markets . e 499,445 .500,000
68323A BK 9| PROVINCE OF ONTARIO......ccoiiiuiiieuiiiiieiriiinsisisssisens e sesssnessnssenssnsssenssensssssssnssnnses | soenssenesnees 12/20/2012 | BNY MEION... ..ot senssnsssnee | eosssssenssnes 1,015,770 1,000,000 11,638
3899999, Total - Bonds - Industrial and Miscellaneous............ 30,167,864 ...29,693,747 96,644
8399997. Total - BONAS - Part 3. s . . 53,669,633 <ovn51,650,451 159,997
8399998. Total - Bonds - SUMMANY EM fTOM PAI 5.ttt ettt se st ses et es et e e e seEeasemease | faeeseteeseeseEaeEeeseeseeseEeeEeEfeE e eeEeEA e e e e e e eE e e e aeEee8eE e seEenE e eE et eesen e st ansenser et s 1,337,910 1,258,521 10,514
8399999. TTOAI = BOMAS. .ttt E 841448 E A8 LR EEeEE4LE 8oL R4 eEEE e eLE1eEELoeE R eEEEeLE AL LE LRt 55,007,543 | .ovviiiiiiinisii s 52,908,972 170,511
Preferred Stocks - Industrial and Miscellaneous
064058 20 9| BANK NEW YORK MELLON CORP........coosiutmiimimeienneineniesisseissessssssssssssssssesssssssisnenss | sevesseesassins 09/19/2012 [ MEITHl LYNCR. ...covvrrerrirceieieieerieeis e nseeen 10,000.000 250,000 | ..oveereriieeieereeinei
49446R 77 8|KIMCORLTY CORP 08/08/2012 | VARIOUS.................. 10,000.000 247,700 | oo
693475 85 7|PNC FINL SVCS GROUP INC . veve | 0412412012 | MOTGAN SEANIEY......o.ovveeverrirrireetseiserssesseesi st 15,000.000 375,000 [ .oooverrereerenireineesees e 25.00
T4460W 80 0| PUBLIC STORAGE.........ccoiiiuiiiiireiieeineiieiissisee sttt ssssssssssssssssesssns | nevisssesassian 09/20/2012 [ MLPFS INCe..ovvvvvivriirirneieiseisesisessseessseesesssssses s 20,000.000 500,000 | ..oveurerrireeieireiiniis
857477 50 9|STATE STREET CORP 5.25% PFD 08/14/2012 | MOGaN StANIBY..........cvuuirveurirerirreieriseiseieeesessiesss st ensesesseens 10,000.000 250,000
902973 83 3| US BANCORP 6.5% PFD VAR......ceiuiiiiiiiieiseiiessiessesisse st esssssssssssneses <. | 08/08/2012 | Wells Fargo..........ccceueevrrereeeerennes 10,000.000 291,100
949746 72 1 [WELLS FARGO & CO NEW.......coiiiiiniiisiriniinisnsssesessssssesssssssssssnssssssssssssansssssssenssssssssanes | sesassissnssns 11/20/2012 [ Wells Fargo.......cccovvrersrnrersnnnines 10,000.000 250,000
8499999, Total - Preferred Stocks - Industrial and Miscellaneous . . ettt terans 2,163,800 0
8999997. Total - Preferred Stocks - Part 3. . . 2,163,800 0
8999999. TO - PrERITEA SHOCKS. ...ttt 80 ee LE1e0E e E e f o0 E et 2,163,800 0
Common Stocks - Mutual Funds
197199 40 9| Columbia ACOM FUNA Cl Z........oovvierieiiieiieicieieceiesciseie st sssssssans | evessssssesnns 12/07/2012 | Dividend REINVESIMENL.............cveiuerieiiiiiieiieisisiesie et esssesse s sssessessens | aesessessssssassessssssssssesssssssssenee 1,262.352 37,238
256206 10 3|Dodge & Cox Intl Stock Fund .... | 12/120/2012 | VARIOUS... 20,013.434 618,164
411511 30 6|Harbor International Inst 12/18/2012 | VARIOUS... 10,787.985 616,105
0075W0 67 6|LSV Conservative Value Equity 12/31/2012 | Dividend REINVESIMENL..........v.iviiireieiiiriieiciseeie st ersesssessees | aesessesssesssassessesasssssesseesessssessed 4,865.614 39,411
626127 49 2 |Munder Veracity Small Cap Value Y. 12/31/2012 | Dividend REINVESIMENL............cviieiririieieieiece ettt ensensees | essessessssessessessssessessessssensessnsnses 33.524 740
641224 37 3|Neuberger Berman L C Dis Ins.. 12/17/2012 | VARIOUS 51,574.285 382,374
683974 50 5| Oppenheimer Developing Mkts Fds Cl 12/11/2012 | VARIOUS... OO OO PSPPI OO OO OORRSRRRN 7,810.097 255,575
722005 62 6 |Pimco All Asset Fund - Instl... 12/28/2012 | Dividend REINVESIMENL............ccviviireiiiceieiecete ettt sessassenns | etesessesesisssassesessesesessesesesesseeas 9,117.149 113,589
693390 87 4|Pimco Global Bond Fund... . 12/31/2012 | VARIOUS 63,499.953 644,306
76628T 64 5|Ridgeworth SEIX High Bond FUNG..........ovvuuiimiimiineieiieeiscesesissisesiesiseesssisssssenienes 12/21/2012 | VARIOUS... 65,210.499 632,870
922908 49 6| Vanguard 500 Index Fund - Sign 12/24/2012 | VARIOUS................... 7,272.569 772,125
922908 44 7 |Vanguard Mid Cap Index - Sign 12/24/12012 | Dividend Reinvestment.. 533.675 17177
921908 85 1[VANGUARD SPECIALIZED PORTFOLIO. ......ciiiiieiiniisninnisrississrenesseseninnienes .... | 12/20/2012 | VARIOUS..........cc0nc.. 19,115.070 448,683
9299999. Total - COMMON SIOCKS = MUIUAI FUNGS. ...t E e re L6 ehf R E 88t 4,578,357 0




¢ell

Annual Statement for the year 2012 ofthe  UNite@d Transportation Union Insurance Association

SCHEDULE D - PART 3

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

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

9799997. Total - Common Stocks - Part 3 4,578,357 0
9799998. Total - Common Stocks - Summary Item from Part 5... 2,970

9799999. TOtal - COMMON SHOCKS. ... veeeeieie ettt 4,581,327 0
9899999. Total - Preferred and Common Stocks 6,745,127 0
9999999, Total - Bonds, Preferred and Common Stocks. 61,752,670 170,511
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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
Bonds - U.S. Government
31331J LA 9|FEDERAL FARM CR BKS CONS ... | 04/20/2012. | Bank Of Nova SCOta............coovvvve | covrreereereesresniens | covveees 1,000,000 | ........ 1,000,000 | ........... 997,500 997,802 121 121 997,923 | ..ccvvvrivvrens | e ,077 | s 2,077 | oo 21,650 | 04/20/2020.
31331R P9 0 |Federal Farm Credit Bank ... 11/07/2012. | JP Morgan 528,240 500,000 540,100 508,816 | ...ccvecrrerierin | crvrrrinas (3,775) (3,775) 505,041 | ..oovovvnerinens | 00en23,199 | ...n23,199 | e 24,676 | 12/11/2013.
31292S AQ 3|FHLMCPC GOLD CASH 30.....ccvvvreriiiiirnens ... | 12/115/2012. | PRINCIPAL RECEIPT..........co...... 5,159 5,159 (223) (223) 5,159 | oo | v | e {1 O 10/01/2042.
312928 AU 4 |FHLMC PC GOLD CASH 30... ... | 12/15/2012. | PRINCIPAL RECEIPT.... 5,108 5,108 (250) (250) 5,108 12/01/2042.
3132HM K2 6|FHLMC PC GOLD PC 30YR... ... | 12/15/2012. | PRINCIPAL RECEIPT......ovvvvevirns [ e | v 18,881 . (867) (867) 09/01/2042.
36202D AG 6|G2 2707 ... | 12/20/2012. | PRINCIPAL RECEIPT.....c.ovvvirerns [ v | v 14,006 | ............ 14,006 | ............ 14,456 | ...c...ccc....c. 14,139 (132) (132) 01/20/2014.
36202D YY 1|GNMA Il Pool 3427 ... | 12/20/2012. | PRINCIPAL RECEIPT.....cooovvvmmrres [ v | e 105,237 . .103,192 2,044 2,044 08/20/2033.
36290S 5M 9| GNMA Il Pool 616552... ... | 12/20/2012. | PRINCIPAL RECEIPT.... 62,702 ..67,169 206,944 | | (4,243) (4,243) ..62,702 08/20/2034.
36225A KR 0| GNMA PASS-THRU 780304...........ccosevrmrrrecrirerirnns ... | 12/15/2012. | PRINCIPAL RECEIPT.....ccovvvrvvrne [ | e 119,671 | 119,571 | e 137,507 | o 134,606 | .cooovvecricriens | eerir (15,035) | .vvvvereercerne [ e (RESHAK1)  OOR U 119,571 07/15/2021.
36225B 4C 9| GNMA PASS-THRU 781719 ... | 12/15/2012. | PRINCIPAL RECEIPT.... 104,731 .104,785 ) (5,189) ...99,595 02/15/2034.
36202F YA 8| GNMA PASS-THRU M SINGLE FAMILY. .| 12/20/2012. | PRINCIPAL RECEIPT.... 137,895 |.. )| ST IO (14,118) | ovvocvvvvcr | e 123,777 . 10/20/2041.
912810 QK 7| US TreasUNY......ocuumeumeerereereineeseeisseiserssssssensenes ... | 03/06/2012. | Southwest Securities...................... 500,000 513,984 | .coooovivrn 513,628 (40) [CT0) ) RS I 513,588 | ..cveerirreriiens | s 61,334 | ....... 61,334 | ........ 10,752 | 08/15/2040.
912828 RR 3 |US Treasury. v | 011712012, | MLPFS INC..ovvvvviricrsiseirersninnes | cveeniversnssnrennninne | 00000n2,026,250 | .o 2,000,000 | ........ 2,006,172 ..2,006,137 (28) (28) 2,006,108 | ..o | 20,142 | L 20,142 | ......... 6,923 | 11/15/2021.
912828 SF 8|US Treasury. ... | 08/14/2012. | VARIOUS 361,695 350,000 344,859 | .. 176 176 345,035 | ..cooooververrnes | e 16,660 | oo 16,660 | .......... 1,451 | 02/15/2022.
912828 QY 9[US Treasury 2 1/4.......ccovueivvrneernrnerisrnsirersnineins ... | 05/24/2012. | Southwest Securities...................... 538,359 500,000 511,094 | .............. 510,487 (596) (596) [ .ovrrvrerrrrrri [ v 509,892 | ..oooovierieiins | 000 28,468 | . 28,468 | .......... 9,148 |07/31/2018.
912828 PC  8|US Treasury 2 5/8........ccccovvueremrrnerierirneeseeinenans vor | 11/08/2012. | VARIOUS........oovvecrierrnerieriieinne | e | s 1,100,785 | ........ 1,000,000 | ........... 982,188 983,892 | ..o | e 1,311 1,311 985,202 | ...coovrvivirrene | 115,583 | i 115,583 | ........ 24,452 | 11/15/2020.
912810 QQ 4|US Treasury 4.375 ... | 02/29/2012. | Southwest Securities..........ccccooecees | ooerriveriverceirieniees | o 1,262,344 | ........ 1,000,000 | ........ 1,095,000 ..1,094,306 (295) (295) 1,094,012 | v | 168,332 | ... 168,332 | ....... 12,740 | 05/15/2041.
0599999. Total - BONdS = U.S. GOVEIMMENL. .....cvuiriiiiisiitierssissteserssss s s ssessrsss etessesssss s sss s st sab s s ens s anssensenssssensansnssenss | eosssns 7,946,631 | ....... 7,404,035 | ....... 7,586,276 | ........... 7,038,734 | .o 0 [ (41,139 [ oo (U] P (41,139) [ o 0 [ 7,510,837 | .0 | ... 435,795 | ... 435795 | ...... 127,954 |..... XXX......
Bonds - U.S. States, Territories and P ions
022171 AR 3|Alum Rock Calif Un Elem Sch Dist...........ccccocrnerenee ... | 02/29/2012. | Stifel Nicolaus.............ccvervrerernrenne 807,250 800,000 | ........... 680,496 | .....cc..eee.890,939 | oo | i 1,141 A4 | | e 692,080 | ...ooovieerienns | e 115170 | ....... 115,170 06/01/2026.
077324 XF 3|BEL AIRE KANSAS. ... | 11/15/2012. | Bony Capital Mkts......... 530,105 ....450,000 420,026 767 767 422,868 107,236 | ....... 107,236 11/01/2029.
13063A 5E 0| CALIFORNIA ST GO.. ... | 05/18/2012. | BBT Capital Market 892,255 ....700,000 733,117 .731,499 (202) (202) 731,296 160,959 .160,959 04/01/2034.
437506 CE 6|Homer Mich Cmty Sch Dist ... | 11/13/2012. | Advisors Asset Mgmt. 282,725 250,000 250,000 250,000 0 250,000 32,725 | ... 32,725 05/01/2022.
452151 LF 8{ILS 5.1 ittt .. | 10/30/2012. | Jefferies & CO........urvmrrerrrereeias | coveriesressieesssesi | cvveese 488,750 | ....cvonne 500,000 | ........... 482,165 340 340 484,352 4,398 4,398 06/01/2033.
517696 VJ 6|Las Vega Nev... ... | 06/01/2012. | Bank Of Nova Scotia 500,000 500,000 512,515 .500,000 0 .500,000 . 0 12/01/2016.
60415N E3 2|MINNESOTA STHSG FINAGY  RES ... | 01/01/2012. | Call 15,000 | .ooovrvrne 15,000 | coovvvrnees 15,657 ...15,646 0 ...15,646 ..(646) | .. ...(646) 01/01/2032.
861249 FH 8| Stockdale Tex Indpt Sch Dist ... | 10/04/2012. | Bony Capital MKLS..........cccvvererneernens [ v | e 616,250 | ........... 500,000 | ........... 500,000 500,000 0 500,000 116,250 | ....... 116,250 08/15/2026.
92603P CB 6|VICTOR VALLEY CALIF CMNTY COLL GO. ... | 04/26/2012. | Piper Jaffray 550,050 500,000 500,000 .500,000 0 .500,000 ..50,050 50,050 08/01/2033.
973517 HE 8| Windsor Calif Un Sch Dist . | ... [ 10/15/2012. | Piper Jaffray 949,475 815,000 815,000 815,000 0 815,000 134,475 134,475 08/01/2026.
1799999. Total - Bonds - U.S. States, Termitories & POSSESSIONS. ... iiiriieiriiiiis oteresiisississsssssssssssesssssssesanssss s sarssssssssensssssssssssssnnnss | seeeres 5,631,860 | ........ 5,030,000 | ........ 4,908,976 | .......... 4,909,198 | ..o 0 2,046 0 2,046 0 [ 4,911,242 | ................ 0] .. 720,617 | ....... 720,617 | .....256,874 |..... XXX......
Bonds - U.S. Special Revenue and Special A t
07786M AP 1| Bell Calif Pub Fing Auth ReV........cccccoevenreinrrirrrirnns ... | 08/23/2012. | Stifel Nicolaus.............ccoervrrreneenne 837,100 | ........ 1,000,000 | .......... 680,000 | .....ccoo..c. 680,000 22,518 22,518 | oo | i 702,518 | .o | e 134,582 | ....... 134,582 | ........ 57,190 | 08/01/2019.
239018 CZ 5|DAVIS CNTY UTAH SALES TAXREV SAL............ .. | 11/14/2012. | Stifel NICOIUS............ovvververriereens | oo | s 1,423,063 | ........ 1,250,000 | ........ 1,267,238 1263774 | e | s (1,348) (1,348) ..1,262,426 160,637 | ....... 160,637 | ........ 82,559 | 04/01/2028.
3136FT TP 4|Fannie Mae..... ... | 12/19/2012. | CALLED @ 100.0000000..........ccver | cormererererneerrrrseins | creeens 1,000,000 | ........ 1,000,000 | ........ 1,000,000 ..1,000,000 0 ..1,000,000 12/19/2031.
313376 LX 1|FedHomeLnBank 3........cccooviuvivierciniiciiirininnne o [ 1212112012 | UNEfiNed.......oovveeieicveiercieeiens [ eiveieeeieieisseies | cveias 1,915,000 | ........ 1,915,000 | ........ 1,914,043 | ........... 1,914,034 | .o 92 | oo | e ,914,126 12/21/2021.
3133XH K6 8|FEDERAL HOME LN BKS... ... | 11/07/2012. | Wells Fargo 587,005 500,000 553,205 535,315 (5,819) 529,496 10/19/2016.
3133XC US 0|Federal Home Loan Bank.... ... | 07/11/2012. | VENDOR CODE 691 NOT IN TA.... | c.ecvoeiineineriinnins | oo 1,131,270 | ........ 1,000,000 | ........ 1,037,860 ..1,021,274 (2,850) ..1,018,423 09/11/2015.
3128M4 JF 1|FG G02662........ ... | 12/15/2012. | PRINCIPAL RECEIPT.......ovvvrevirne [ o | cvvreverenns 51,277 | v 51,277 | v 54,610 | oo 54,312 | oo (0T T DR 51,277 07/01/2034.
31292H NC 4| FGC 01287.....coiereieiiceieeineeiseiseesesisessenseeens .. 112/15/2012. | PRINCIPAL RECEIPT......covvvvnrins [ correrrerirneerneniinnins | cevreeeneens 41,304 | oo 41,304 | .o 41,923 ...41,845 (542) ...41,304 01/01/2032.
3128M7 VT 0|FGG05726........ ... | 12115/2012. | PRINCIPAL RECEIPT.... 213,283 213,283 226,346 226,118 | e | eeeeeen(12,835) [ s [ i (12,835) | oo 213,283 08/01/2039.
3128MJ DE 7 [FGLMC GOB100.........ccourvrrreruermresnersersreeiseeseninns ... | 11/19/2012. | VARIOUS 307,098 | .......... 292,311 | coverenas 289,525 | ..coovrvrne 289,707 909 [ oo | e 290,617 12/01/2035.
3137EA CK 3|FHLMC 11/8 .1 03/26/2012. | JP MOTGaN.......ovvverricrverneirersnines | v | e 1,254,083 | ........ 1,250,000 | ........ 1,261,375 | cooevvenee 1,253,495 | .oooviiieiiine (1,442) | oo | e 1,252,053 07/27/2012.
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3128MJ LM 0 [ FHLMC GOB331.......euuivureaericrieeieisseisesienienes ... | 09/21/2012. | VARIOUS 939,569 895,767 905,425 | ...ovvcnenn 905,328 | ..o (3,308) 02/01/2039.
312935 H8 5|FHLMC PC AB-8355.... ... | 12/15/2012. | PRINCIPAL RECEIPT........cccconee. 347,301 347,301 350,883 2.350,892 | ..o (3,591) 09/01/2039.
312936 A8 O|FHLMCPC  A8-9031 1. [09/21/2012. | VARIOUS.........oorvverrierierrnerssereans | covervieeiesisssessiees | e 1,335,124 | ....... 1,269,945 | ........ 1,248,118 1,248,257 5,440 09/01/2039.
3128M7 LX 2|FHLMC PC 5442 ... | 12/15/2012. | PRINCIPAL RECEIPT.... 251,633 251,633 283,402 | ...ooe0eieeni281,092 [ | eeeeenn(29,459) | e | e (29,459) | cvovvvvireririnns 07/01/2032.
3128M8 3G 7|FHLMCPC G06799 GOLD COMB 30 ... | 12/17/2012. | PRINCIPAL RECEIPT 400,875 400,875 410,396 (9,454) 11/01/2041.
3138EB PJ 8|FN AK6724 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 52,183 (1,133) 03/01/2042.
31371K Y7 0O|FN 254634 ... | 12/25/2012. | PRINCIPAL RECEIPT.....coovvvrerins [ v | v 66,225 (168) 02/01/2023.
31371L E3 9|FN 254954 ... | 11/25/2012. | VARIOUS 337,653 322,023 310,866 3,200 10/01/2023.
31383S TH 3|FN 511852 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 1,803 1,803 | oo 1,883 (64) 07/01/2029.
31402C U6 7|FN 725205 ... | 12/25/2012. | PRINCIPAL RECEIPT 186,345 .186,461 (32) 03/01/2034.
31404V TS 7|FN 780061 .| 12/125/2012. | PRINCIPAL RECEIPT.... 152,752 152,680 122 05/01/2034.
31407F GC 8|FN 829195 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 89,840 2,859 07/01/2035.
31408F GA 1|FN 849893 ... | 12/25/2012. | PRINCIPAL RECEIPT.... JRVURN SOOI PR 88,260 | ............88,260 | ..cc00oee0.82,302 | corviirenn83,732 | 4,528 11/01/2023.
31408G Y2 7|FN 851329 ... | 12/25/2012. | PRINCIPAL RECEIPT.......ovvovivvres [ cerrveererrvniisisniienins | evvveinns 113,860 | ...........113,860 | ..........112,455 | ... 112,543 | 1,317 02/01/2036.
31412P G9 6|FN 930924 ... | 06/25/2012. | VARIOUS 586,929 558,428 567,502 | ... . (2,422) 04/01/2039.
31419K U8 6| FNAEBT0B.........covvvreverceieieieieeiee e ..o [ 10/25/2012. | VARIOUS.........oeoieieiinieieirnienes [ ceveieneiseisseieneens | cveieinns 728,335 | ... 697,243 | .......... 722,518 | oo 722123 | .o (6,610) 11/01/2025.
31419A KZ 9[FN Pool AE0311.. ... | 12/25/2012. | PRINCIPAL RECEIPT.... 341,538 341,538 341,858 ...341,833 (296) 08/01/2040.
31377E U9 8|FNMA 375108 ... | 06/25/2012. | PRINCIPAL RECEIPT.....c.oovvrevirne | o | e 1,506,806 | ........ 1,506,806 | ........ 1,595,331 1,515,442 | oo (8,636) | ..vovveeeerreeenre | eereeree 1,508,806 | oo [ eeveeeericeeiceeies | eveericeniiennn0 | e 56,072 | 05/01/2014.
31371K 7E 5|FNMA PASS-THRU 254793 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 216,997 216,997 217,540 (525) [ ovevererevernnis [ rvrnenenenn168,997 | oo [ v | veverienneenens0 | s 5,447 | 07/01/2033.
31381D 2J 3|FNMAPASS-THRU 458077 ... | 12/25/2012. | PRINCIPAL RECEIPT.... JOVORN ST R 71,033 | oo 71,033 | oo TT,071 | i 76,835 | e [ reeeeend(5,802) [ oo | verireernee(5,802) v v 71,033 | e | e | v [ e 2,671 | 08/15/2027.
31385) DJ 4 |FNMAPASS-THRU 545605...........coocomirirrrrnrinnns .. [ 12/25/2012. | PRINCIPAL RECEIPT......covvvirnrirns [ e | creererenns 66,623 | ... 66,623 | ..ccooonen. 73,119 | i 73,196 | e 05/01/2032.
31403D T8 2|FNMAPASS-THRU 745875 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 234,210 234,210 251,373 09/01/2036.
31403U PF 2|FNMA PASS-THRU 758322 ... | 12/25/2012. | PRINCIPAL RECEIPT.... JEOTRR [PPSR IS 139,404 | ........... 139,404 | ........... 145,612 12/01/2033.
31417 NH 9|FNMA PASS-THRU AC0391 ... | 12/25/2012. | PRINCIPAL RECEIPT........ccecon. 601,596 601,596 607,612 | ............607,564 | ....ccooovvrvirin 07/01/2039.
31417Y BQ 9|FNMAPASS-THRU MA0046 ... | 07/25/2012. | VARIOUS 616,005 591,779 594,137 04/01/2029.
31402R RN 1|FNMA PASS-THRU 735893... | 1112512012, [ VARIOUS.......ocvmiiiierinriennniieiins [ e | e 1,354,105 | ........ 1,284,436 | ........ 1,324,575 10/01/2035.
31416C FS 0|FNMA PASS-THRU 995777 ... | 12/25/2012. | PRINCIPAL RECEIPT.... 173,795 173,795 189,003 04/01/2033.
31418X ZQ 4 |FNMA Pool AD9750 ... | 09/25/2012. | VARIOUS 918,804 879,740 883,864 12/01/2025.
48542K N7 0|KANSAS ST DEV FINAUTHREV  PUB ... | 10/04/2012. | Bony Capital MKLS...........cocerererenes | o | e 1,143,010 | ........ 1,000,000 | ........ 1,000,000 04/01/2029.
50420A BJ 2 |LaQuinta Ca Fing Auth Loc Agy Rev. ... | 07/12/2012. | VENDOR CODE *** NOT IN TA..... 550,000 500,000 | ........... 493,805 | ...ooeveesr 493,677 | oo | i 62 09/01/2036.
60415N E7 3| MNSHSG 6.51 ..| 07/01/2012. | VARIOUS 35,000 (36) 01/01/2032.
64970M XL 2|New York NY City Hsg Dev Corp ... | 11/01/2012. | CALLED @ 100.0000000. 90,000 11/01/2017.
64970M ZS 5|NY Hsg Dev Corp. | 1170172012, | VARIOUS.......ovviiniiiniieniinsissins [ oneresnsssisensssninnes | ovesnseens 125,000 128,392 | | i (1,828) (1,828) 05/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special A L1 TP PO OO OO PP PO PO PPOS PP PPPTOPPPPOPPPOPPPO VPO 22,623,09 | .....21,865616 | .....21,918,514 | ........ 21,737,727 | oo 0] . (128,280) | ..vocvvrrinnns 0 i (128,280) | ...oovvevrennn 0].....21,662,765 |.........0 | ....960331 | ....960,331 | ....775922 |..... XXX..oou
Bonds - Industrial and Miscellaneous
002824 AW 0| Abbott Laboratories............c.cooeeveveirierienne ... | 02/28/2012. | Sumridge Partners 310,244 270,000 269,868 4) 05/27/2020.
05947U W8 7|BACM 2005-4 A3 .| 12/10/2012. | PRINCIPAL RECEIPT 202,529 202,529 205,061 (2,532) 07/10/2045.
06051G EC 9 |Bank of America COorp........couurererinivrernrirernnicerenns ... | 09/12/2012. | MLPFS Inc..... 905,240 800,000 | ....cco... 794,881 259 07/01/2020.
07388Y AB 8|BEAR STEARNS CMBS 2007-PWR16 ... | 12/13/2012. | PRINCIPAL RECEIPT.....cooovvvvvvires [ v | e 145293 | ...ccoooue. 145,293 | .ccovonee 150,379 (5,085) 06/11/2040.
12513X AB 8|CD 2006-CD2 MTG TR ... | 12/17/2012. | PRINCIPAL RECEIPT.... 238,943 238,943 242,751 (3,808) 01/18/2046.
12513Y AC 4|CD 2007 - CD4 A2B, ... 1 12113/2012. | PRINCIPAL RECEIPT......oovvivivires [ cerrveiernniininniienins | evvieinnd 641,341 | ... 641,341 | ... 646,151 (4,810) ! 12/11/2049.
172967 CT 6| Citigroup Inc . veee [0 [09/25/2012. [ VARIOUS........oorvoeeeresrieesiienins | eevesiiessssssiesiieninn | cvieens 1,757,229 | ........ 1,500,000 | ........ 1,505,055 | ... (161) | cevvveererereene [ ervrrnnenn 1,502,511 | o | e 254,718 | ....... 254,718 | ....... 67,000 | 12/11/2034.
24240V AM 3| Dean Witter Discover & Co Debs.........c.cocevvvivcrnnns ... | 07/25/2012. | Sumridge Partners..........cccoocvvevns | v | v 1,067,840 | ........ 1,000,000 | ........ 1,129,670 | ... 1,050,308 | ...covrvrirerine (6,550) | vvoovvvrrereirens | errererreen 1,043,758 | oo | v 24,083 | ......... 24,083 | ........ 71,813 | 01/01/2016.
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31331F AU 5| Federal Express Corp Sinking Fund............cccccvevunee 1 02/113/2012. [ VARIOUS.......ocouiiiiiniircininciiens | e | evieinnd 689,228 | ........... 689,228 | ........... 780,282 | ..oovivnne 725,236 | ..ovveevrvvcrneens | v (6,441) (6,441) | oo | e 718,795 | oo | v (29,567) | ........ (29,567) | ........ 29,162 | 01/15/2018.
36828Q KP 0|GE CAP CMBS 2005-C1 ... | 12/10/2012. | PRINCIPAL RECEIPT 3,654 3,654 | oo 3,738 (84) (84) 3,654 06/10/2048.
38141E A2 5|GOLDMAN SACHS GRP INC MTN BE... . | ... | 09/12/2012. | Sumridge Partners 606,730 500,000 524,120 | oo 519157 | s [ s (1,485) (1,485) [ ..o | e B7,673 | e | e 89,057 02/15/2019.
46632H AB 7|JP MORGAN CHASE 2007-LDP12........ccccovrvrrernnns ... | 11/15/2012. | PRINCIPAL RECEIPT......oovvivivvres [ cerrveirerinsiirisniienins | evvveinns 174,107 | e 174107 | .o ATBB7T | oo | et | ceerrens (4,570) [CCY(0) ) RN IR 174107 | oo | e 02/15/2051.
481258 AA 2|JPM Chase Capital XXVII ... | 07/12/2012. | Bank Of Nova Scotia 250,000 250,000 248,750 5 5 248,746 11/01/2039.
56585A AF 9| Marathon Petroleum ... | 01/25/2012. | BNY Capital Markets Inc................ 538,880 500,000 | ........... 495,775 20 495742 | .. v 43,138 03/01/2041.
59022C AB 9| Merrill Lynch, o | 02/17/2012. | tender Offer..........cuverrerrnreniicnnns v | e 475,390 | ..coovennn 500,000 | ........... 499,458 29 | s [ 499,507 | ..o | s (24,117)| ........ (24,117) | ... 13,131 | 09/15/2026.
61747Y CJ 2|MORGAN STANLEY ... | 09/12/2012. | BNY Capital Markets Inc 315,915 300,000 298,755 98 299,048 ..16,867 16,867 | ........ 16,359 | 09/23/2019.
61754K AC 9| MORGAN STANLEY CAP 2007-1Q14.. ... | 11/115/2012. | PRINCIPAL RECEIPT......oovvivivvres [ cerrveerrnniisisninenins | vevvveinns 176,162 | ........... 176,162 | ... 182,768 | .. . (6,606) 176,162 04/15/2049.
61755B AC  8|MSC 2007 - HQ12 A2......covverrerrirerierieeeseernninns ... | 12/14/2012. | PRINCIPAL RECEIPT.....coovvvmerres [ e | s 183,124 | ........... 183,124 | .ccovneee 188,561 | oooeeeereecrierierins | e (5,436) [ ..oovvrrcerrerirees | e 183,124 04/12/2049.
808510 AA 9| Schwab Capital ... | 08/31/2012. [ UNdEfiNed........coeveeeeireririsireeiinis [ oo | evieniend 600,000 .603,000 .602,920 (301) .602,619 11/15/2037.
844741 AG 3| Southwest AIrlINES..........ccoevercerreenirrerrerrecereeens ... | 09/24/2012. | MATURITY 60,840 | ... . ...58,253 ...60,571 269 ...60,840 | .. . 09/24/2012.
857477 AG 8| STATE STR CORP.......coooriiiniiserierieeirseeisninns ... | 11/29/2012. | Stifel Nicolaus.............ccvvrrveirerneenne 584,785 500,000 | ........... 498,275 | ..ovvvvrnens 498,644 107 | oo | e 03/07/2021.
85748B AB 9| State Street Cap STT. ... | 10/04/2012. | Undefined 500,000 500,000 | ...c.ee.cd93,750 | .ovoiereerend93,759 | o | s 38 38 01/29/2049.
904000 AA 4| Ultramar Diamond Shamrock Sr Notes oo | 07/31/2012. | WElS Fargo........ccoveveereereneeneninns | o | e 1,208,420 | ........ 1,000,000 (468) (468) 10/15/2017.
90783W AA 1| Union Pacific RR CO......cvvrvrerrieriiierssiceenis ... 1 07/02/2012. | Sink PMT @ 100.0000000.........c00c0 | corrnrerererrireereririinne | vevveinnine 18,655 | .vvvcrenee 18,655 0 07/02/2030.
931142 CP 6|WAL-MART STORES... ... | 11/29/2012. | MLPFS Inc..... 576,130 500,000 . 176 176 02/01/2019.
929227 ZC 3|WAMU 2002 - AR18 A.. ... | 12/25/2012. | PRINCIPAL RECEIPT........coccounvn. 1,699 1,699 1,692 |.. 7 7 1,699 01/25/2033.
92978Y AB 6| WBCMT 2007-C32 A2 ... | 12117/12012. | PRINCIPAL RECEIPT........ocvvvevres [ evvrereiieieieiiereiies | e 458212 | ........... 458,212 460,696 06/15/2049.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........uvruereriiiriirissississeri i sersssssssss s sss sttt snssssnsenes | eesees 12,690,590 | ......11,713,788 | ......11,999,165 | . ..9,582,651 11,794,099 s
8399997. Total - BONAS - PAM 4. bbbttt | e 48,892,177 | ...... 46,013,439 | ...... 46,412,931 | ........ 43,268,310 ..1,657,548 |..... XXX......
8399998. Total - Bonds - SUMMary IHemM from Part 5. i snss s s ensssnssssssenssensenes | cvesees 1,332,395 | ........ 1,258,521 | ........ 1,337,910 [ .o, v | enerenen(3,990) | e [eonnnnnnnd(3,990) [ | 1,333,920 | i | e (1,525) | iiinn(1,525) | e 23,618 |..... XXX.oooo

..1,681,166 | ..... XXX......

....47,212,863

8399999. TOtAl - BONGS......cveecc e et | e 50,224,572 | ...... 47,271,960 | ...... 47,750,841

Preferred Stocks - Industrial and Miscellaneous

20030N 40 8| COMEASt COMP....couurvrrreerrerrreesrreesseeesseeessseeenns ... | 04/20/2012. | VARIOUS.........omvrverrrrenrrrinnnrennes | onreees 10,000.000 250,000 25.00 258,500 258,387 |.. 7 (7) 258,379

29476L 78 4 |Equity Residential Prop ... | 08/20/2012. | Undefined .10,000.000 250,000 25.00 250,500 .250,487 | .. 2 2) .250,485 .

49446R 84 4 |Kimco Realty Corp ... [ 10/10/2012. | CALLED @ 25.0000000..........coovver | worreees 10,000.000 250,000 25.00 249,500 249,508 | .. 2 2 249,510 490 | .. ...490

617460 20 9| Morgan Stanley Cp Trll......oorvveirreeireiiercieeris ... | 02/22/2012. | Stifel Nicolaus 10,000.000 234,148 25.00 249,000 249,085 |.. 3 3 249,088 14,940) | ........ (14,940)

69350S 20 8|PNC Capital Trust E ... | 07/30/2012. | Bank Of Nova Scotia.. .15,000.000 375,000 25.00 379,200 .377,363 (1,114) .376,249

74460D 38 0 |Public Storage 6.45 Series F......ccoccovmrevrnrrrenncenn. <. [ 10/15/2012. | Undefined.........ovverrvenrriemrriinrnies | s 20,000.000 | ..occoen. 500,000 | ..ooovornncn 25.00 | coovvernee 494,300 . 0 494,300

903300 20 O [USB CAP Xl...ooevieeieieierieieieireieiee s 1o [ 05/18/2012. | Call...ocoeeee e | e 10,000.000 250,000 25.00 237,000 237,035 |.. 7 7 237,042

903307 20 5|USB Capital VIl ... [ 02/22/2012. | CALLED @ 25.0000000..........coovver | woreees 10,000.000 250,000 25.00 253,000 250,000 0 250,000

92978U 20 7 [Wachovia Cap Trust IV........ccoovvemrvennrrennreiinniis ... | 04/13/2012. | CALLED @ 25.0000000..........ccccovee | wrreees 10,000.000 250,000 25.00 250,000 | ..ovveonnee 250,000 0 [ e | s 250,000

94979S 20 7|Wells Fargo Capital XI . ... | 06/15/2012. | Bank Of Nova Scotia...........ccevuweees | onveees 10,000.000 250,000 25.00 250,000 250,000 |.. 0 250,000

8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. ........rvvuuriiiiiiriiis  oimiesiaiies s ssssss sttt snssnns | coneees 2,859,148 | ......... L0 S I 2,871,000 12,866,165 | oo (] (1,111) 0 (1,111) 0......2,865053

8999997. Total - Preferred StOCKS = Part 4. ..o sessnissins osssssssssssesssssssesssessanes 2,859,148 |......... XXXovvovs | v 2,871,000 | ........... 2,866,165 | .................. 0., (1,111) 0 (1,111) 0. 2,865,053 | ..o [ e (5,905) | ... (5,909) | ... 107,607 |..... XXX......
8999999. T0tal - Preferred SEOCKS. ... rrerurresarresareessseesssenes s sseses st esssesssssess st 2,859,148 | ......... SO S 2,871,000 | ..o 2,866,165 | .ovovsrre (] I (1,111) 0 (1,111) [ 2,865,053 | .0 | cini(5,905) | .......(5,905) | ... 107,607 |..... XXX
Common Stocks - Mutual Funds

481370 87 2| Attio Intl Equity II-I ... | 07/19/2012. | Dividend Reinvestment............ccocce. | wovveres 46,097.207 | ......... 454,979 | ... XXXooovver | v 719,071 | oo 440,228 | ...... 278,843 278,843 | oo | i 719,071 [ oo | o (264,092) | ...... (264,092) | .vooverrerceres | e XXX......
04315J 83 7|Artio Intl Eqy II-I < [ 07/19/2012. | VARIOUS........ooorrvervinreinnnieines | e 45,808.694 557,276 437473 | ... 119,803 | ovvvoeeeeereeiens | cevereeeeieeniinns | v 119,803 | oovvvvrrveeens 557,276 (105,145) | ...... (105,145) | covvvorreeareenns | e XXX......
197199 40 9|Columbia Acorn Fund Cl Z... | [ 12/08/2012. | VARIOUS.......cooovveieineiirrnniieinnins | ceviviis 1,604.620 | ... R . ..48,315 44223 | 4,092 4,092 48315 | i | 0000, 36,088 | 36,088 POV XXX......
19765H 18 0| COLUMBIA FDS SER TR.....comrvverrreerrreersreernneens | e 11/21/2012. | national financial Serv............cceees | oeveees 45,855.998 | ....... 1,022,589 |......... )90, SR 918,496 | ..oovvevnne 935,004 | ........ TGLGT0L:Y (USSR DRI IS (16,508) | vveveeeerreeen | cereeerneeeens 918,496 | ..oovverrreians | e 104,093 | ...... 104,093 | .......... 2,970 |..... XXX......

0075W0 67 6|LSV Conservative Value Equity..........cccococuurrvrn. ... | 11/21/2012. | national financial serv.............cccco.. | oo 49,504.950 | .......... 400,000 |......... ). 9.9 T [T 520,297 | ..coovivine 357,921 | ... 162,376 | .ooooreceiiiens [ v | v 162,376 | ..o | e 520,297 | ..oovvvivenians | e (120,297) | ...... (120,297) | covoovevirinns | e XXX......
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
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
626127 49 2 |Munder Veracity Small Cap Value Y..........cccooovunne ... [ 02/10/2012. | fund direct 2,328.831 50,000 3,827 IR 7 A T DO 49,449 | ..o | e 551 | v, 551 | oo | oo XXX......
641224 37 3|Neuberger Berman L C Dis Ins. ... | 12/17/2012. | CAPITAL GAIN....... 66,334 LV [UPOURPURSORTRUON VPURPPOTOSPORSTORPOURPIN EURPOURPPORTRIOTOTON ISR 66,334 | ........ 66,334 | ..coorverrerans | e XXX......
693390 87 4|Pimco Global Bond Fund ... | 12/13/2012. | CAPITAL GAIN....... 17,950 0 [ everereemiesenes | eeresseessssssessnsenss | erversesensienns | eveerees 17,950 | ..coooeee 17,950 | oveorenerrerins | XXX......
922908 44 7|Vanguard Mid Cap Index - Sign........cccccovueniiivirianns ... | 02/10/2012. | national financial Serv.........ccccccuues | vovi. 3,198.976 | .......... 100,000 2,440 2,440 | 92428 | | 7572 |l 1572 | [ XXX......
9299999. Total - Common Stocks - Mutual Funds 2,648,387 | ... XXXiooooos | 102,905,332 | ...........2,350,458 | ....... 554,873 | ... 0 0 554,873 0 ].n2,905332 | ..o l0 | L.....(256,946) | ......(256,946) | .........2,970 | ... XXX......
9799997. Total - COMMON SEOCKS = P 4.ttt bbbt skttt | bannsas 2,648,387 |...... XXXioreees | 002,905,332 | ...........2,350,458 | ....... 554,873 | .ooovcvriiennnn0 |0 | 00554873 |0 100000 2,905,332 | 0 | 00 (256,946) | .....(256,946) | ..........2.970 |..... XXX......
9799998 Total - Common Stocks - Summary Iltem from Part 5. cvvisiisissssnssisisneenes 2,945 cerisrnennnnnens | e | | cssnnensd | | e 23970 [ | iriinnnd(28) | iiiennn(28) [ | XXX......
9799999, TOtal - COMMON SEOCKS............oeiveieieiectetececteieicetet ettt eteiete eeaetetessaetesesaesesenseaesessaesesessseesessssetesnsssesnsesesesssssensnsnses | aererens 2,651,332 ..2,350,458 | ... 554,873 2,908,302 |...............0 | ......(256,971) | ......(256,971) | ..........2,970 | ..... XXX......
9899999, Total - Preferred and Common Stocks s | s 5,510,480 [ ... XXXeoooiore | v 5,779,302 .5,216,623 | ....... 554,873 | ... . . .5,773,355 |.. L0 (262,876)| ...... (262,876) | ...... 110,577 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks e e ennns | neees 55,735,052 | ....... XXXooovovirs | o 53,530,143 | ......... 48,484,933 | ....... 554,873 | ....... (229,637) 0 325,236 ()] [ 52,986,218 | ......ccoo..... 0. 2,748,832 |..... 2,748,832 | ..1,791,743 | ..... XXX......
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SCHEDULE D - PART §

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
E 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
172967 CT 6| Citigroup Inc .. | ... | 09/20/2012 | VARIOUS 09/25/2012 543,399 | ..o | e (B7) [ v | e B7) [ | e | cvvieennn(1,528) | eiennn(1,525) | . 6,921 | ...... 7,377
22544Q AB  5[CSMC 2007 - C3 A2......corumirrniriiirississsrissssssensenes ... | 03/26/2012 | Barclays Capital Inc. 10/18/2012 790,521 | oo | erneeneene(3,953) [ [ erinennnnd(3,953) | o [ [ | o0 [ 16,697 | ...... 3,137
3899999, Total - Bonds - Industrial and MISCEIANEOUS...............oovieiiiiiiieiiiiiies ettt nsssesensneiesenssesessssesessnssesensnsesessssesesenseesessnsesesensesenes | ceverenee 1,208,021 | 101,337,909 | .........1,332,395 | ........... 1,333,920 | ..ocoveveeean0 | i i(3,990) | o0 e (3,990) | o0 | 0 | (1,525) . (1,525) 23,618 |..... 10,514
8399998. TOHAl = BONMAS. vttt ent et | e 1, 2O8, D] | vorrenn 1,337,909 | 1000 1,332,395 | ciiiiiiinns 1,333,920 | .0 | iiienn(3,990) | o0 eiiennnn(3,990) | 0 | 0 [ nn(1,525) | oo (1,525) | 23,618 |..... 10,514
Common Stocks - Mutual Funds
19765H 18 0| COLUMBIAFDS SER TR......ccovuviriiriniiiininiinns |‘ 06/20/2012 | national financial serv................. | 11/21/2012 | national financial serv.........ccoceee | voeereee 132,060 | civivieeeen2,970 | i 2,945 | i 2,970 0 ..(25 (25)
9299999. Total - Common Stocks - Mutual Funds et eeieeieteeotietsetin  eeEesseseseesessesieisesessesesieiessesiersesesiesesiesissesiessesistessesiesossasteresissersasesossansesesiessnsanessessnsensensessnsenensessnes | consenienieseee 2y 00 | verseernereesi 2y 94D | iiiiiiiiieis 2,970 0 0 0 0 (2 (25) 0 0
9799998. Total - Common Stocks............. 0 0 0 0 .(2 (25) 0 0
9899999. Total - Preferred and Common Stocks. e 0 0 0 0 (2 (25) 0 0
9999999, Total - Bonds, Preferred and Common Stocks ,340,879 | ........1,335340 | ..........1,336,890 | ......cccc....0 | ciieinns(3,990) | oo (U] [ [RSEI)] 0| oo 0. (1,550) | .......... (1,550) | ........ 23,618 |.... 10,514
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Fifth Third Bank......... s Cleveland, OH..

(65,625) | XXX

0199999. Total - Open Depositories.. XXX.. (65,625) | XXX..
0399999. Total Cash on Deposit.... PSS IR, SO [UTORTRTRROON | [ ISR {0 N (65,625) | XXX..
0599999, TOAl CASN........cvvuiiiiiiiiii s XXXooo | e XXX [0 [ (0 IO (65,625) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 233,674 | 4. April 381,288 | 7. July. 1,009,165 | 10. October. 1,278,448
2. February 416,943 | 5. May. 162,364 |8. August 886,567 | 11. November. 679,274
3. March 303,937 |6. June 258,677 | 9. September. 1,578,814 | 12. December. 458,300

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year

U.S. Government Bonds - Issuer Obligations

T T T A ——— [ [ P 1,225.273

0199999. U.S. Government Bonds - Issuer Obligations...........ouiuersimiiiisinsiersnisseenesseensneenes 1,225,273

0599999. Total - U.S. GOVEMMENT BONGAS........cuuiviiieiisiiieiisiieis sttt s 1,225,273

Total Bonds

7799999. Subtotals - ISSUET OBIIGAHONS. ... ...cvueveiereserriisissti st 1,225,273

8309999, SUDOLAIS = BOMAS.......veereiereesersesesees stk 1,225,273 0
8699999, TOtal = CASN EQUIVAIENTS........vuveiriisciiiiiseiii i8££ 8441081484188 b bbb nEee H4Eeeb iR R R bR R bbb 1,225,273 | oo s (01 T
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States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Purpose of
Deposit

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

Book/Adjusted
Carrying Value

3

5
Book/Adjusted
Carrying Value

6
Fair
Value

1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. ATKANSES ... AR | s | s ens | eriereeni et enies | ereresieerene e enenes | e
5. CalifOMNIA. ..o dOA | s | et ntens | arsenies et enies | ereens e | e
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10, FIOMAA. ..o dFL | s | e[ srerens e enens | seress et | eres
1 GROMGIA. ..oveeeiiriciierienees OA [ i s | e | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13 1d8N0- D [ i bbbt | rees st | eerteniee s | e
14 TINOIS.....veevererrerereeenerinnreee L [ i et | eresesien et | eeriene e | oo
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. AL e s | et | s | e
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. SN | e | ettt n et nntennens | sressstestensessesnsensantennes | ertesiessesetensentesnennenes | eees
32, New MeXiCo........ccruuivvirnicrienne NM [ | R P . B | [ [
33, NeW YOrK.....oooveverveneererneeeeelNY [ [ JANO MR B QR | s |
34, North Caroling........ccovererveecreeenlNC i [ R N . . N D ... | ..o [ v | e
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONI0..cucvicerrierrnieerneenees OH i | s | sttt enies | ettt | e
37, OKIANOMA. ... DK s st ens | srires st enies | ereresseerenes e enienes | e
38, OrEQON.....ciiriciirinriienienedOR | et [ e | e | e | e
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40, RhOGE ISIANG. ... R s bbbt | stbtes ettt | ereeni s | s
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . . et nsnens | et | e | s
58.  Aggregate Alien and Other.......... OT | .. XXX... | e XXX et snsesnnnnes | eeneenees (0 ORI ) I [SSUUUURTRTRUTPRRRRIN | I ST
59.  Total XXX | e XXX et | e 0 | o0 | 0 |
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... 0.0, G P XXX et esesssseeennnene | eereenees (0 ORI ) I (SOOI | I ST
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX D0 OSSR RRRRR [PSTRT (O o ) I [OOSR | I [
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	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. D-Pt. 6-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. D-Pt. 6-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
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