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Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 1,849,451 |.......... 0.8 [ oo 1,849,451 | ..o | e 1,849,451 |............ 0.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES..........co.wurrerererenrumesnesnnesenneses | sevsessesesnesnenns 993,487 |....cceu... 0.5 | oo 993,487 | oo | e 993,487 |...cceeue. 0.5
1.22 Issued by U.S. government sponsored agenci€s..........c.eeveeererrerens | woerverenennnns 2,266,419 |............ 1.0 | e 2,266,419 [ .o | e, 2,266,419 |............ 1.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 1,492,637 |.......ee.l 0.7 | oo 1,492,637 [ .ooovereeeieineinnes | e 1,492,637 |............ 0.7
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | wovvvereeinnan 6,200,634 |............ 2.8 | e, 6,200,634 | ....coeveieeiees | e, 6,200,634 |............ 2.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccoeuveereereieeneerennions | cevereneennn8,891,389 |l | 8,891,389 | .o | e 8,891,389
1.43 Revenue and assessment obligations 15,696,652 15,696,652
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoevvrverevereierieieiens 433,436 |............ 0.2 | oo 433436 [ .ooviceeeeeieeen | e 433,436 |............ 0.2
1.512 Issued or guaranteed by FNMA and FHLMC............cccccoocuuneee. 430,200 |............ 0.2 | oo 430,200 [ | e 430,200 |............ 0.2
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevrevennn. 9,326,944 | ............ 43 | s 9,326,944 | ... | e 9,326,944 | ............ 4.3
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........ccccveieivininiieiesisiieien | coverreissienenenns 15,189 |............ 0.0 [ e, 15,189 | .o | e 15,189 |........... 0.0
1,523 All OtNEI...vvveeerieieeese st snsnssssens | seesessessans 49,071,373 |.......... 225 | oo 49,071,373 | .ooeeeeerireiens | e 49,071,373 |.......... 225
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 83,544,523 |.......... 38.3 | e 83,544,523 | ..o | s 83,544,523 |.......... 38.3
2.2 Unaffiliated non-U.S. securities (including Canada ..16,654,151 ...16,654,151 16,654,151 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffiliated..... oot essenenens | eeveeseeseneenes 1,000,279 |............ 0.5 | oo 1,000,279 | .oveeeeeeereereereieee | eeveeeeennen 1,000,279 |............ 0.5
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 Unaffilidted........covemereeririeireeiriseeesenienieniessessnnni | cereessnsnees 3,203,711 | .o 15 | 3,203,711 | o | e 3,203,711 | .ocvenvene 1.5
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
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccoeuiririeiirieieesceieeeissseseisssnies | eeeinssesiesissssssssesessssens | eovsssssenns 0.0 [ oo e | e (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDL)........ccviviieieiici s | e | e 0.0 [ oo e | e (O] I 0.0
6. CONTACE I0ANS.......coveveeeccte ettt naens | sveesesssssenens 2,814,615 |.......... 13 | e 2,814,615 | ..o | e, 2,814,615 |............ 1.3
T DEIIVALIVES.....coeiciiici ettt | sbneseninsisseeniesinesensenss | eeenensin 0.0 e e | e (V1N I 0.0
8. ReCEIVADIES fOr SECUMHIES. ......cvuureerereereicieiiecireee ettt sessssssaeess | ceeesessessssesssessssssessesss | eesssesenn 0.0 [ orereeeeeereereeernrieees | reerereeeseeesreeseiees | eeeeeeseees s (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccovvveerveiens [ eorrereeeiieieeceiniens | evereienad 0.0 | oo | e D,9,%, GRS D )9, G IR XXX..
10. Cash, cash equivalents and short-term investments..............ccoocevevevvieicereceiies | coerveiriiennns 8,005,474 |............ 37 | e 7,668,852 | ..cooveevevcrerereeiinens | v 7,668,852 |............ 35
11, Other iNVESIEA @SSELS.......ccvucvirriiirriie ettt | srsssssssssseens 3,001,450 |............ 14 | 3,001,450 [ ..o | e 3,001,450 |.......c.... 14
12, Total INVEStEd @SSELS...........ieeieeei et | eeneieeenas 218,287,223 | ........ 100.0 | .o 217,950,602 | ....ooorrirrrrrane (V) [ 217,950,602 |........ 100.0
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Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0

3. Current year change in encumbrances:
3.4 Totals, Part 1, COlUMN 13 ...
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

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

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

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other than temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DeCember 31 Of PrIOr YEAI ..ottt 3,747,390

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt b st 0
4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......c.cuiiiiiciee ettt bbb bbb bbb s st bbb sttt s s s
5.2 Totals, Part 3, COIUMN 8..........ooeeeeeeeececeeeeee ettt ettt ettt a ettt et s e st et et s s s setesssnsneen 0

Total gain (10ss) 0n diSPOSals, Part 3, COIUMN 18..........ocuiieiere et s bbb bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt 352,181

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0

10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 3,395,209

B Lo =RV 1 1o a0 T o ST

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 3,395,209

14, Deduct total NONAAMILEA @MOUNES.........cceiiiiiiccicietsie et s et s s s s s e E bt e e s bbb s e st s e R s s e Rttt s st n s e r e

15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt 3,395,209
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Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS
Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s

3,614,572

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et

4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee (607,965)
5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et

40

(607,965)

Total gain (10ss) 0N diSP0Sals, Part 3, COIUMN 19, ...
Deduct amounts received on disposals, Part 3, COIUMN 16.............cceuiueiiieicieieiee ettt ettt bbb bbb bbb bbb

Deduct amortization of premium @nd AEPIECIALION. ............cuiiueuiieiiieieie ittt b bbb bbbk b bbb bbb bbb

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN 14.........ouieeeieeseesei ettt

5,196

10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et
10.2 Totals, Part 3, COUMN 1. ..ot

0

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

12. Deduct total nonadmitted amounts............cccocoeveeeivicrcreiiiienns

13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s

ACCIUAL O GISCOUNL. .......c.ceivetiic ettt ettt bbbttt bbbt b s s s et e b e s s st ebe b s ss e s et et s s se s b e bbb s s s et bbb ae A e b e bbb ae b e bbb s et et et b s sesebebe b s st et esasananteta

> LN

Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 2.ttt bbbt b s bbb s s bbbt e s bbb bbb b s s bbb s st (75)
4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen

4.3 Part 2, SECtion 2, COIUMN 13... ..ottt sttt a ettt ettt e b et et eseas s s st st st babebebeenaees 168,062
O T T 070) 111123 I B TR 15,477

3,001,451

3,001,451

205,291,571

Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ceiieiiieicieiece ettt bbb bbbt bbbt s st ns

30,628,617

1,602,443

183,464

Total gain (10ss) on diSposals, Part 4, COIUMN 19.......c.c.iiieiiiie bbb s bbb bbb bbbttt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........cooiriiriieceee sttt

Deduct amOTtIZAtION OF PIEMIUM. .....c.viuiiieeiiei ettt bbb £ b £ b8 E s bbbt bbbt

©® N o o

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee
8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et
8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee

2,186,508

38,404,561

339,882

9. Deduct current year's other than temporary impairment recognized:
.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee 25,491
9.2 Part2, SECtON 1, COIUMN 7.ttt
9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 52,195
9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et

77,686

10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt

12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt

Si03
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Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 5,972,993 [ .o 6,708,843 | ...ccovvrirnnn 6,298,198 | ..o 5,811,096
Governments (Including all obligations 2. €aNAdA. ... [ [ [ [ e
guaranteed by governments) 3. 1,492,637 | oo 1,825,337 | oo 1,491,990 | oo 1,500,000
4. 7,465,630 8,534,180 7,790,188 7,311,096
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....covovereeeererereeies | oo 6,200,634 | ... 6,820,705 | ..................... 6,189,801 | ..cvcvvere... 6,120,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....oooovrnnininiins [ e, 8,891,389 [ ..o 9,991,648 [ ..o 8,813,415 [ oo 13,275,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS. oo | s 27,052,331 | oo 29,540,164 | oo 26,610,400 | ..o 26,277,056
Industrial and Miscellaneous and Hybrid 8. United States.........ccoevevees | covvervieinn, 130,600,484 | ................. 152,298,231 | .ovvovvieine 129,401,119 | v 135,614,415
Securities (Unaffiliated) 9. €aANAda......ooeeeieirirreienees [ | s [ e | e
10._Other Countries......coccovverees | cenrvsrnninnens 16,656,016 [ ..oovoovvrninne. 18,531,587 | .o, 16,699,265 | ...oovorirrirnes 16,702,121
11, TotalS. oo | e 147,256,500 | ..ooovvenennnees 170,829,818 | .o 146,100,384 | ..ooovvvvvnnnnes 152,316,536
Parent, Subsidiaries and Affiliates 12, TOtAIS......oveveeeeeeeeeiererees | e Lo | oo | e,
13. Total Bonds.......ooueessenseens | v 196,866,485 | ....oooonevnne 225,716,515 [ oo, 195,504,188 | ...ooovvcnnnnens 205,299,688
PREFERRED STOCKS 14. United States........cocvvvemecrns [ covrrvrirninrins 1,000,279 | oo 1,015,000 | coovvererrreeirnes 1,000,000
Industrial and Miscellaneous (Unaffiliated) 15, €aNAAA. ..o [ et | s | s
16. Other CoUNHES. ....ovvvrvres [ e [ s ssessessesses | oo ssesseees
17, TotalS..ovvcnicnesiniiins [ e 1,000,279 | .o 1,015,000 | c.ooviriiieninnes 1,000,000
Parent, Subsidiaries and Affiliates 18. TotalS.......veveeeeveeereeeeeeens Lo Lo Lo
19. Total Preferred Stocks..... [ ..o 1,000,279 | ..ovvoviiiiniis 1,015,000 | c.ovviriieninines 1,000,000
COMMON STOCKS 20. United States........ccocovvvene | wovvenriveineinns 1,474,410 1,474,410 ..1,382,685
Industrial and Miscellaneous (Unaffiliated) 21, CANAGA. ... | s | s | s
22. Other Countries......ooouvnrens | wovvenriisinniees 1,729,301 | oo, 1,729,301 | oo 1,705,159
23. Totals.....coocovininiiiiniiine | v 3,203,711 [ oo 3,203,711 | oo 3,087,844
Parent, Subsidiaries and Affiliates 24, TOAIS.....coovvreceereerereeeies | ereeeeeeieeceeeeereeceeiees | e eeeeeeeenes | eeeeteees e
25, Total Common Stocks......| ...ccoovvcininnece. 3,203,711 [ oo 3,203,711 | oo 3,087,844
26. Total Stocks......ovurrmrnsnnnns | cociniiiciiinans 4,203,990 | cooiiininiis 4218711 | s 4,087,844
27. Total Bonds and Stocks...| ................. 201,070,475 | ..ocvovvrrerenee 229,935,226 | ..cvovvvrrene 199,592,032
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 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)
1. U.S. Governments

11 ClASS T sseensssenes | eeresinenins 11,249,863 | ............... 4,643,922 | oo 237,139 | v 282,283 | oo 571,223 | v, 16,984,431 [ ..o 82 | oo 13,582,524 | .....vvvivririiirinins 6.4 | v 16,984,431 | ..coviverecreiene
1.2 ClASS 2.ttt ssstsssssssssssssssssssannns | eessssnssesssssnssnsssssnens | serisssnessssnsssssnesnssnnns | enesesenessesenesssssnessesses | cnessessnssensessessessensns | seriessessessessessessessenns | resseseeseseesaneeses (1 0.0 [ | e 0.0 [ | e
1.3 ClASS 3uioiiieiiiceiseeese st | e | s | | e | s | e (1 SR 0.0 [ | e 0.0 [ | e
T4 ClASS 4.ttt ssissssensssnenns | eeessnssessssnsssnessssnenns | s | e | e | s sssiens | s (1 S 0.0 [ | e 0.0 [ | e
1.5 ClASS Bu.eoovevcirieeieiinsie sttt ssssssssessssssssssssssssnsssnsss | sossssnsssnssnssnssnssnssnnss | serisssnssinssnssnssnssnssnnes | enessssnessessnessessessenses | senessessessessssssessessensss | seessssessesssssnsssssessones | sresessneseseessassessns (V1 [0 SRR IS 0.0

0.0

6.4

24
25
26
27

Class 4
Class 5
Class 6
TOMAIS. ...ttt

0.0
0.7
0.0
0.0
0.0
0.0

0.7

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

4.1
42
43
44
45
46
4.7

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

Class 2
Class 3
Class 4
Class 5
Class 6

............... ,000,000

............... 4,891,950

............... 2,999,439

............... 5,876,265

............... 8,891,389

5.1
5.2
5.3
5.4
5.5
5.6
5.7

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

Class 1
Class 2
Class 3
Class 4
Class 5

............... 8,160,415

............... 5,876,229

............... 5,656,017

............. 24,295,895

............. 27,052,331
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

....1,000,000 |.

Quality Rating per the 1 Y1ear Over% Year Over 53 Years Over 1‘(; Years Ovesr 20 Toﬁal Columr71 6asa Total frori Column % fron? Col. 7 Tl?al Tl:al
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

. Industrial and Miscellaneous (unaffiliated)

8.1 ClasS T..uuueeeeeeiiieisrieeiesieresiessssi st ensssnens | e 6,118,747 | covvvnnven. 33,824,583 | ..o 36,206,716 | ..ocooenee 14,772,777 | oo 13,639,192 |...........104,562,015 | ..ccoovvvvvrrienne50.3 | 116,698,271 [ oo 548 | 62,131,213 | covereene 42,430,802

8.2 Class 2.....c.vvueiineieiineieineineisinesen s | e 302,740 | oo 7,709,555 | ..ooevvvve. 14,361,796 | ..coovvvrvenee 7,503,973 | .o 9,004,057 | .............38,882,121 | oevvvrvvrerennnen 187 | i 40,459,361 [ i 19.0 | e 32,770,994 | oo 6,111,127

6.3 Class 3 .993,491 ..493,424 |.... 993,490 | oo 493,424

6.4 Class 4 505,542 | .oooererrirrenns 804,720 | oovvevrrererreeerirniienes | eeveneenniseinniseesnneninns | eevnenennnen 1,310,262 |06 | i 1,653,747 | 0.8 | s 1,310,262

6.5 Class 5......cuovvierieieieieicsie e nsenns | aeinseinsesnse s | s | seneensesessesssesnes | rensessessessessnesens | sienesneesssesssesseessees | sevnerersnnernsesnennenens0 | v 0000 | i [ 000 | | s

8.6 Class B......ceuuverrerrerirneieiineeeeinsieseeesstses st esssssennens | srssisssssesss s 5,986 | .oooiiiiniiniinas 9,203 | oo | eerenrnsesnssessssesnenes [ onenenesesnsennsnssssnens | seresreneresnenees 19,189 | iviiiiniiisinninnnnn0.0 [ 200436 |00 | 15,189 | v

8.7 TOtalS. ..ot | enesesenianes 6,427,473 | oo 43,042,373 | oo 51,866,655 | ...ccccvvene 22,276,750 | ..ooovovienes 22,643,249 |........... 146,256,501 | ......oooooieeeen. 704 [ 159,824,960 | . 750 | i 95,910,885 | ...ccovvenes 50,345,615
. Hybrid Securities

T4 ClaSS et | reeseeesse e

............... 1,321,670
77 TOAIS .ottt ssssssenssnees | enresissseesiessssiensanes [V [ [ (U I 1,000,000 | ...ccovueee. 1,000,000 | .oovoivnne, 05 | oo, 2,321,670
. Parent, Subsidiaries and Affiliates
8.1 ClASS .ottt | resresiesesesssssssisnins | s | s | e | s | oo (1 0.0 [ | e 0.0 [ | e
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1..voveeeerereresessssssesssnssnsssssssessessesssssessessssssssssnsens | (@), 18,788,554 | ............44,508,233 | ............. 49,770,714 | ...........27,261,312 | ............. 23,361,988 |.....cco.... 163,690,801
...14,361,796 .10,004,057 | ..... ..41,374,758
........... 1,486,914
..... 1,310,262
............................. (o) SSORRRRN
............................. (©)................15,189
. (b).......207,877,923
9.8 Line9.7as@ % 0f COL 6. | eernesnnesnisiseeenn 92 [ o258 | 35 [ 174 | 16 | 100.0
10. Total Bonds Prior Year
Class 1 20,960,276 | .....co.o... 69,732,473 | ............27,289,722 | .............36,028,427 | .............. XXX oveene [ enrereneee XXX e 166,054,726 166,054,726
..4,031,360 ..19,964,220 | ... W XXX i ..41,951,775 41,951,775 | ...
. .993,145 .1,000,000 | .... W XXX ....1,993,145 IS 1,993,145 |....
.................. 653,747 | cvoeveveeeeeeeeieiieieinn IS ¢.9 S v 2, 975,417 v 2,975,417
......................................................... 0
20436 | L e | e e XX [ XKX e | (€ 20,436 [ oo 0.0 | o 20,436
10.7 TOHAIS.....voivevciceeie et | oereieiens 13,365,498 | ............. 26,658,964 (b).......212,995,499 212,995,499
10.8 Line 10.7858 % Of COL 8. | v 6.3 | i, 125 [ ciiieiiieieeen2.6 | il 175 | 20 [ XXX | et XXX | e 100.0 | oo XXX [ i 100.0
1. Total Publicly Traded Bonds
11.1 Class 1 ..15,239,817 .26,773,868 ...36,300,228 | ............. 24,133,227 18,812,859 |............ 121,259,999 ....166,054,726 121,259,999 | ... XXX
11.2 Class 2 ..269,703 ..6,342,908 ...12,682,906 LB T154T3 | 7,760,006 ....32,770,994 ..41,951,775 ..32,770,994 | .... XXX
11.3 ClaSS 3.t ssssssssnss | seseseseneseeeennns | e 993,490 | vvvvererrerererrernerieines [ e | e | e, 993,490 | .oovovrierieierereenn 0.5 | i, 1,993,145 XXX
114 ClASS 4. sssssssssssssesses | sesesnsssessssssnsssssnssnssns | siesesesesiesesnssnssnssnees | srssesiesesesesesesnssnes | s | o | seossnsssssssssssessensed [ covvnrresressessennenenn0.0 | v, 2,975,817 | oo T 0 | ) 0.9 G-
11.5 Class 5 XXX...
118 Class B.....ccevvrereeeieirirereinreneescnsrncennneeeeneeseensessssssnsssssenes | eonsensensensennensesDy 980 | vovvnrinrenrennenn 203 | oo [ | eeeresniseisssnsnnes | evensensensennennes 19,189 [ o000 | 020,436 [ 00 | 15,189 | XXX i
117 TOHAIS. covoe e XXX
11.8 Line 11.7as@ % 0f COl. B.....covverereeerevieviereessesiennens | eeeieieieieiennenen 10000 | 22,0 [ 316 | 193 | b 17 01000 b XXX XXX
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9..........cooevveeee feoveereercceceiacah 75 [ i 164 | 238 | ek 144 | e 128 | e T4 [l XK K | XXX
12. Total Privately Placed Bonds
12,1 ClaSS 1ottt ssnsnss | ervesiensenens 3,548,737 | oo, 17,734,365 | ............. 13,470,486 | ...coevnve 3,128,085 | ..o 4,549,129 | ...coeveee. 42,430,802 [ .ooovveverereine, L 0 [ o000 [, ) 9.9 RN I 42,430,802
12.2 ClaSS 2.ttt ssssssns | ceessessessesenens 33,037 | oo 1,366,647 | ...oovvuve. 1,678,890 | ..oooovvnee. 3,281,137 | oo 2,244,052 | ...coovvvrnn 8,603,764 | ..o A4 | e 0 [ oreiereiieirennenn0.0 [ ) 0.9 NI IR 8,603,764

493,424 | ...

804,720

493,424

493,424

12,7 TOAIS.ccoeeeecee ettt enssssenses | srerenssenenns 3,581,774

12.8 Line 12.785@ % OF COl. B...vevvevereiererereireineeseensincrsnenenns | cerveenesnnnenenenennes 6.8

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9..........cccoevevvvvees | covvevrerrcrcnnnnn 1.7

(@) Includes $.....52,838,252 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§$.......... 0 current year, $.....1,000,000 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 $.....15,189 current year, $.....20,436 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....11,011,438; NAIC 2§......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S.......... 0.




80IS

Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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
Total
Current Year

Over 20
Years

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

Column6 as a
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. ........ucvieiiciieieieie s
Residential Mortgage-Backed Securities............ccccvvvrirnierieinnnnns
Commercial Mortgage-Backed Securities...........ccoooevenininincinn.
Other Loan-Backed and Structured Securities..

............. 11,024,393
.................. 225,470

.......................... 7.8
.......................... 0.4

..0.0 [....

............. 12,554,815
............... 1,027,709

........................ 5.9
........................ 0.5
........................ 0.0
..0.0

I 11,249,863

8.2

............. 13,682,524

6.4

All Other Governments

ISSUET OblIGAtIoNS..........cvvveieieieieieeiee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.covvvnereneininnne
Other Loan-Backed and Structured Securities..........ccoevvrrrreererenes

............... 1,492,414

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

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

TOtAIS e s

4.1 1SSUET OblIGAtioNS......c..vvrrereeeieiririrrineeeeeeeseseeeeeesssssesssssnssnes | sereeseessessessenssssssssnsenns | cevseereenenenensnsnsneens | sonneneennennns 1,000,000 | o.o.......4,891,950 | .............2,999,439 | ............. 8,891,389 | o3 | 5,876,265 | .oovvvevvreirnnn 2.8 | e 8,891,389
4.2 Residential Mortgage-Backed SECUNIIES............coeurieurirniinicnines [ v [ | e [ reeeneeseseseees [ ceeneeeeneenesnens | e 0 | o020 [ [l 0.0 [
4.3 Commercial Mortgage-Backed Securities......... .0
4.4 Other Loan-Backed and Structured Securities...... .0
4.5 TOtalS....coovivcicccee e sessssssssssssssesenene | ereeressesssessneniensen0 | o0 | ... 1,000,000 1 ... 4,891,950 . 2,999439 | 91,389 | o3 | 876,265 [ ..o 28 [ 91,389
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUEr OBlIGAtIoNS.......c..vvreereeeeeerirrieeceee s 5,076,624 | ............. 472,209 | oo 4,565,920 | ............. 14,706,555 | coovovveeeererecee L | i 12,459,800 [ ..oovovvvvrvrerenn 5.8 | e 14,706,555
5.2 Residential Mortgage-Backed Securities...... 3,083,791 [ oo 1,704,020 | ..ooververrnrnrnnnnnns | e 11,355,680 .11,836,095 .11,355,680
5.3 Commercial Mortgage-Backed SECUMHIES............coieiiveiieiiniieis [ e | errieeiesesesnennes [ v | cenvesssessssesssesssesnnss | cossesssesssessssesssesnnss | sorsesesssssssssessesssinsnns 0 [ o000 [ [ eeiiiieiend0.0 [
5.4 Other Loan-Backed and Structured SECUtIES..........ooeurerurieirienins [oieninnininins | eonnisnessssnssnneennes | sessesnssesnssssssessssssseens | eorneesnsesnsesnseenseense | oneennensnss 990,097 [ oo, 990,097 [ .05 | s 990,097
5.5 TOtAIS.....veeseiiet s 8,160,415 [ ............. 5876229 | ...........5,556,017 | ............ 27,052,331 | oo 13.0 e 295895 | oo 114 | 27,052,331
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OblIgAtioNS.........cvevreveeeieiciisisessesiesesesesesese e sesesseseens | eresieseneis 305,465 | ...coovve. 14,289,987 | ..o 37,067,408 |............ 15,615,650 |....coov... 21,220,524 | ............. 88,499,034 | ...ovvrereern 426 | .. 103,605,550 | ..ooovverreirririnns 486 [ oo 71,639,831 | ... 16,859,203
6.2 Residential Mortgage-Backed Securities............cccoovuerierieneennens | cevieiinnn, 3,304,896 | ... 7,992,562 | .ccovvenen 5488213 | ..onv.. 5511314 | .o 1,043,703 | ............. 23,340,688 | ..o 112 | 20949234 | oo 9.8 | 14,263,487 | ............. 9,077,201
6.3 Commercial Mortgage-Backed Securities 379,022 23,717,139 .25,612,679 .10,007,568 |............ 13,709,571
6.4 Other Loan-Backed and Structured Securities............cccoeeveeveveiniens [ e 1,295662 | ...............6,411,682 | ............... 1,936,902 | ............ 1,055,495 | ..o | v, 10,699,640 | ..o 5 | 9,657,497 | i 5 | [ 10,699,640
6.5 TOtAlS. ..o ersnesnesnrsnssnsennenns | enseennennen 0,420 ATS | 43,042,373 | .............51,866,655 | ...........22,276,750 |...........22,643,249 | .......... 146,256,501 | ..o 704 ] ... 159,824,960 [ oo 75.0 | oo 95,910,886 | ............ 50,345,615
Hybrid Securities
7.1 IsSUEr OblIgations..........ccevireiriveiiieiiieiee e
7.2 Residential Mortgage-Backed Securities......
7.3 Commercial Mortgage-Backed Securities.........
7.4 Other Loan-Backed and Structured Securities.. ...1,321,670
7.5 TOtAIS. ..o snssnssnssnsensensessensansans | oersesssssnssnsensensensensedd | oneersersnenensnnniense0 | aveeeisisisenssisinenen0 | o0 1,000,000 | e 1,000,000 05 | 2,321,670
. Parent, Subsidiaries and Affiliates
8.1 IsSuer OblIgations..........cceuiuruiieiiiriieieee e
8.2 Residential Mortgage-Backed Securities......
8.3 Commercial Mortgage-Backed Securities.........
8.4 Other Loan-Backed and Structured Securities..
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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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 Issuer OBlGatioNS..........cccveveveiviieieiieieiee s | e 11,329,858 | ............. 19,355,833 | ............. 47,399,881 |............ 27,872,249 |............ 30,953,223 |......c.... 136,911,044 | oo 88.9 |k XXX [ XXX oo [ 117,559,204 |............ 19,351,840
9.2 Residential Mortgage-Backed SeCUrities............cccvevererrcrereseninns | orveirriine, 4,950,309 | ..covvnne. 13,610,366 | ...covvveee 8,719,738 | .ocevnn 7,235,887 | ..ccoovnnnn. 1,043,703 | .o 35,560,003 26,482,802 | .....conc... 9,077,201
9.3 Commercial Mortgage-Backed SECUNtIES.........oorvverererereieireirenns | e, 1,521,451 | oo 14,348,242 | ... 7,374,132 | oo 94,291 | oo, 379,022 | ... 23,717,139 10,007,568 |............ 13,709,571
9.4 Other Loan-Backed and Structured Securities...........coovvererererieies [ coviisnie, 1,295,662 | ..oooovvve. 6,411,582 [ ..oooovvvnn. 1,936,902 | ............. 1,055,495 | ..coovvevene. 990,097 | oo 11,689,737 [ o568 | XXX | e XX | s 990,097 | ..o 10,699,640
9.5 TOtAIS.....veeeeirrirrieirieisiessiesesie et snsensennens | ereeeiens 19,097,280 53,726,023 | .............65,430,654 | ............36,257,921 | ............33,366,045 | ............207,877,923 | .....c.c0ce0ee0eee. 100.0 | oot XXX | e XXX | e 155,039,671 | 52,838,252
9.6 Line 95858 % 0f GOl B....cviuiviiiiriiiiiiisieiseisee s | ceesnsesssesnsesnees 9.2 | s 25.8
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.......cvueerrercececirciereeeee e eeeeeeeeeseeeeseessennes | eeeeneenens 11,350,863 | ............. 17,024,585 | ............. 55,289,031 |............ 30,588,160 |............ 28,337,976 | ..cccovennnn ). 9,9, U IS ) 9.9 NN S 142,590,615 | ovvvvvreireiennes 66.9 | .o 142,590,615 | ..ovvvveeereireireinene
10.2 Residential Mortgage-Backed SECUNtIES............cccvreereereeinienens [ e | e 4,618,891 | .ovvvnee. 13,391,423 | ............. 4,720,098 |............ 11,082,626 |.............. 9,00, SO S )., SO S 33,813,038 | ..ooovveviiees 159 | o 33,813,038 [ .coveveeieeieiinn
10.3 Commercial Mortgage-Backed Securities.............oovurnienienieniens | oveeirininenns 692,965 | ..o 5015488 | ............. 15,217,133 | oo | e 4,687,093 |............. 9,00, SO S )., SO SR 25,612,679 | covoevereierenns 120 [ oo 25,612,679 | ..cvoeverereieieiein,
10.4 Other Loan-Backed and Structured Securities...........ocoeverrririeiies | coviinininnns 1,321,670 | oo | e 6,799,106 [ ............. 1,941,758 | oo, 916,633 |............. XXX oo | i XXX oo | v, 10,979,167 [ .o 52| i, 10,979,167 [ .o
105 TOLAIS...vuvurieiiricceee ettt ensensensens | eresenens 13,365,498 | ............. 26,658,964 | ............. 90,696,693 |............ 37,250,016 | ............ 45,024,328 |.............. 0.0 RN IR ) 0.9 RN IR 212,995,499 | .oovereinen. 100.0 |.coovrnee. 212,995,499 | ..o 0
10.6 Line 10.5858 % 0F COl. 8....vuovviviiiieieeisissi s seissessissesssenesnsens | svessesssensesenesneaes 6.3 | i, 125 [ s 426 | oo, 175 [ o 211 | PO, ST I DO, S T [ 100.0 | .o XXX oo | v 100.0 | oo 0.0
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS.......vuerrerriririreieereeeesee e eeeeeeeseeseeessessnennes | eeeeneeens 11,275,973 | oo 17415795 | oo 40,323,161 |......c..... 24,104,244 | ............ 24,440,031 |............ 117,559,204 | ..o 56.6 | .coorrennn 142,590,615 | ovvvveeieiennns 66.9 | .o 117,559,204 | .............. XXX
11.2 Residential Mortgage-Backed SECUNtES...........cvvrerrrrnnrererenes | veeveereireens 3,387,339 [ oo 10,799,356 | oovvrvennnes 5,882,229 | ............. 5,650,164 | .occvvvnvne. 763,714 | ............ 26,482,802 | .oooveverrieinns 127 | v 33,813,038 | oo 159 [ v 26,482,802 | ....ccoonnnn XXX
11.3 Commercial Mortgage-Backed SECUItiES............ccovveveveeveererereeens | eveveieieians 852,193 [ ..oovvevee. 5,904,318 | ............... 2777744 | oo 94,291 | oo 379,022 | ............. 10,007,568 | ....oovvvvreriraee. 48| . 25,612,679 | ooovverererne 120 [ oo 10,007,568 | .............. XXX.........
11.4 Other Loan-Backed and Structured SECUNIES...........cocvevvvveeeeeeees | eovieieiiiiiiieceiienenenes | evevenissieieieinereneninieis | eveeeisieieieenenenessisisis | eveeieeeereneneneeeieinis | cevevevenennan, 990,097 | ..o 990,097 | ..covvvviii 05 v 10,979,167 | c.oovovvvn 5.2 | oo, 990,097 | .............. XXX.........
115 TOHAIS....uveveicicce st enseneens | oereieiens 15,515,505 | ..cvove. 34,119,469 | ............. 48,983,134 | ............ 29,848,699 |............ 26,572,864 |............ 155,039,671 | oovovvevereieienns 746 | .. 212,995,499 | oo 100.0 | .o 155,039,671 |.............. XXX.........
11.6 Line 11.5858 % OF COL. B.....ocvvveeeececcesesesstssssissisnenens | e 100 [ e, 22.0 | oo, 316 | v, 193 [ e L2% T [ 100.0 | .covvernnes ) 0.9 RN IR ) 0.9 RN U XXX oo | e 100.0 | coverrnaes XXX.........
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.........cccccveveveieieiees [ cvvsrisnieisiisieiieines 75 [ i 164 [ oo, 23.6 | oo, 144 [ oo 128 [ i, 74.6 | .S TN I O, TN I XXX oo [ v, 74.6 | XXX.........
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS.......vvuvvrerreireireieieisieieee s ssessessesseess | eveessssssessensenns 53,885 | .ovvririne 1,940,038 | .ovovvnene. 7,076,720 | ............. 3,768,005 | ............. 6,513,192 | ..oveveee. 19,351,840 [ oo, 9.3 [ oo (U1 0.0 v ).0.9 G R 19,351,840
12.2 Residential Mortgage-Backed SeCUNtES...........cvvrrrerninrenerenes | veveireiniins 1,562,970 | .oovvrnnne. 2,811,010 [ oo, 2,837,509 | ............. 1,585,723 | oo 279,989 | oo 9,077,201 | coovveeeireireireinns A4 | e (U1 (VR0 ) 9.9 U 9,077,201
12.3 Commercial Mortgage-Backed SECUItiEs............ccvvvvveveeveererereees | everernieinn 669,258 | ...coovvec 8,443,923 | ............... 4,596,389 | ...coooverererereeieeens | e | e, 13,709,570 [ covooveenee. (S [ (01 0.0 oo, ) .0 RN I 13,709,570
12.4 Other Loan-Backed and Structured Securities...........ccocvvveevvcveeeens | covvvirirnne. 1,295,662 | ............... 6,411582 | ............... 1,936,902 | ............. 1,055,495 [ ..o | e 10,699,641 | ..o T [P (U [ 00 |, XXX oo | 10,699,641
12.5 TOHAIS.....cvuivieiieieiete e sssnsenns | orvesiinienins 3,581,774 | ..., 19,606,554 | ............. 16,447,520 | ............. 6,409,222 | ............. 6,793,181 | .cvvevee. 52,838,252 | .ocvereiereinn 254 | oo (018 PO 0.0 |, D00 G IR 52,838,252
12.6 Line 12.5a5@ % Of COL ..o | v (O I 371 | e, K I T 121 | e 129 [ s 100.0 | ovvernnnee ) 0.0 RN U ) 0.9 RN IR XXX oo [, XXX oo | v 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........cccccveveveieieiees | cvvsrsrisisiisieiennns IV 94 | i 79[ i 3 33 [, 254 | .o, XXX rovores | i .S TN XXX oo [, .S S [ 25.4
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCembEr 31 Of PHOT YEAI........cuvurverrerrerrinrininieinieieieiseseessessessessesssessessessessesses | sesesssssessessessessessessessessesseseens 7,703,928 | ..o 7,703,928 [ ..o [ et nes | e
2. Cost of short-term iNVeStMENS ACAUINE...........ccuiiveiiiriiieeie ettt esessens | sreseseseseses s s s s 74,572,580 | .cooveeeeieieeeeeeeens 7R O [ BT
3. ACCTUAL OF GISCOUNL......eueeeisisisee bbbttt | ettt bbbttt 0 [ e | et | bbbt ens | eeaee e s
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 ettt | eehere ettt st | fetseb et bbbttt bbbttt bbbt bes | dhebebe bbbt
5. Total gain (I0SS) ON QISPOSAIS..........cviiriviriiiisciiietsiets ettt bbb s s s s s snsenas | oebessssessssesssses st e bbb et bbbt st sntns 0 | oot | eeeriee ettt aenens | essebessetes et st es st s st ensebentebentesentebens | srebeste s ettt bbb bbbt st
6. Deduct consideration reCeived 0N dISPOSAIS...........cucvririuririiriseiieiiesiie bbbttt sssenes | sebesesesesese s s et 71,265,070 | coovveeeeeeeeeeeeeeeeeees ALY 0 I [ (TR
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 ettt | oeteteiet ettt benet | fetsebets et ets bt s bt b bttt s b b st b stk enbebentebens | chebtteb ettt ettt bbbttt
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 ettt | eehere ettt | etseb et bt bbbttt bt bbbttt bes | dhebebe bbbttt
9. Deduct current year's other than temporary impairment rECOGNIZEM. .........ceurvvieeeeririeeirrieeeesssseesesssssssees | ererssssssseesessssssseressssssnssrsesssssssnsssesanas L0 P IO U I P TP
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........c.ccrmiirirninriniienienniens [ e 11,011,438 | oo 11,011,438 | oo 0 | o 0 | o 0
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 L e | e en e en e snr e | seeeeeene et entenen e e e ettt | Shienier e e
12. Statement value at end of current period (Line 10 mMINUS LINE 11).......ciiiiiiiiiiiceicce et | et 11,011,438 | oo 11,011,438 | oo 0 ] o 0 ] e 0




Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

10.

1.

31

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........cccoceveveeiericresieiennns
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14...........ccccoevvrrrnrrrrsrnrinnen.

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 7ottt s s et bbb bbbttt s bt s st s st nsn st
3.2 SECHON 2, COIUMN 1.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ..............................................................................
Amortization:

8.1 SECHON 1, COIUMN 1...uiiiiiiiiieiese ettt s bRt bbbttt
8.2 SECHON 2, COIUMN 27 ...ttt b bbb bbb bbbt s st

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7 4 8)....cuiieiciirireieereeeeesete ettt st e
DEAUCE NONAAMIIEEA @SSELS........v.cvivieciiiiiteiicie ettt et bbb st bbb b s s At s b4 s bbb s s bbb st s bbb s bbb st

Statement value at end of current period (LiNe 9 MINUS LINE 10)........coueieiiireieieieis ettt st s st bbb st st s bbb st s st st en s st nsnn

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAI.........cuvuieereriseesreeeiseesseseesesseseseesessesssessessesssssssssessesssssessessssssessesssesssssssssssessssssssessessssssessessssssssssessnssnses

Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)

Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAr MINUS........cccviveviiererercteiee et bnes
3.12 Section 1, ColUMN 15, PHOT YEAT........cueuieeveieeiireeeie ettt bbb 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus...........c.ceeeevevverennnn

3.22 Section 1, Column 17, PriOr YEAI.........cveveevierireeeieieeieie s 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus..............ccocveeverrennen
3.24  Section 1, Column 16, PriOr YEAI..........cveververrererereresiessssssssssessesenns E 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......eucvieieciiiiieiieietetet ettt s s b2 s s b8 s bbb R s bbb s bbbttt n st en

Variation margin on terminated contracts during the year (Section 2, Column 16)...........ccccceverrunrrrrrninnnns

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22 Amount recognized (Section 2, Column 16)

0

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......euieeereeiie ettt sttt s s8££ 8284888428582 E 2SR s s bbb st b s s et

Dispositions gains (losses) on contracts terminated in prior year:
Lo B 3 1o o 12 OSSOSO
5.2 Used to adjust Dasis 0f NEAGEA HEMS..........ccceiiiiiiicieeece ettt ettt bbb bbb b b s bbb bbb bR bt a bbbt b bbbt bn s aes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 - 5.2)...uoieriirirrere ettt sttt st
DEAUCE NONAAMIEA @SSES......vurvivieisiisiieiieie ettt s s8R 8 s b s8R s e E s b bbbt

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vurueurrurerieeeeeeseeseeeseeseeseseseesesssssesssessessesssessessessessessessssssessessssssessesssessessesssssasssessesssssssssessassnsans

Si11
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions
3

Components of the Replication (Synthetic Asset) Transactions

1 2 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY..........c.cuiiririrccinceeseseieissieees | cerensieseeneinsieessssssensennns | vesesseesessssessesssssssensesnsennes | soeenesnssessessessssensensenssenned | veneenmienersssnmnenesesssenneend0 | covnveneiecinnennninsisnenennens0 [ e 0 | 0 [0 | (0
Add: Opened or Acquired TranSACHONS. ........c.vvrrerrurrenrinns | wrnrerrerrenesnsssnessssssssssssssnnss | seseessssessmnsssssesmsssnssnssnssenss | erressmsssnssessmssenssessnsessenenes | oo N NI I e | et ssesssnees | rssssssessssssssssssstessssssnssesses | sressessassssssnssessasssssnssestonss | sessessesssnssessassnssessessansans {1 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........cccooovevrieveiecniens [eoviierennns XXX evvirriereinns | oerrereinsessnsenensssenssens | cnseenenens XXX eovreieirviniien | vereereinensenessssessssesees | cveensenssenns XXX vieieireiniiens | vereereieisssesssesensssnens | coneeensienns XXX orivvierreireinne | rerreinsenessessesssesssnsiens. | consennsnnnns XXX oevvirrinrienns | eorereensissieiessese s
Less: Closed or DispoSed Of TTANSACHONS...........ccccuiveieiieis [ crririreieiieieseiis e | essessessssessessssessesssssssssesses | sssessssssessssssesssssesssssssesisss | sresessessessssssssssesssssssessesssses | sesessessssssssssesssssssesessssesess | sessesssssssessessssessessssassesinss | sessessssessessssssessessssessessnssns | ssssssssessessssessessssessessssssanss | sssesessssessesssssssessesssassens 0 [ o
Less: Positions Disposed of for

Failing EffeCtiVENESS CHEEMIA. ........everererisiincireireireeins [ cerirerinsineisssesinsinsinsnssnnes | seessnssnsiessssssssssesssesssssnnss | sesnesssessssessnssssssessnssssssnsnss | sessessessnsssssssssessasssssessessans | sessessosssssnssessasssnssnssessansans | sessassssssessassassssssessassasssnssns | eessessessnsssssessnssessssssessessns | soessessossssssessessnssnssnssassenss | sessesssssssssessasssssessessasenns {1 RN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccccocvveeecieicerenes | evviierenan, XXX oeteveiiieieiines [ vrieeesisessseeseseessssiens | ersnissesanes XXX oireieiiiieies [ eeriiieesssessssessssseieninns | enerenessenas XXX ooirvereriieies [ ereiieesissssssseesssssiessnens | oeversnsesenas XXX ortteiirinieenes Lo ssssessseessnssiens | erssissesenes XXX eeeiiieeienes | e
ENAiNG INVENIOMY. ..o eseississesssrssiessnsssssenses | ossesissssssssesessssassessssanees {0 {0 [0 R [0 I [0 RN [0 PR [0 PR [0 P {0




Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, SECHON 1, COIUMN 14........oieieieiieie etttk bbb s st s bbbttt

SUDEOLAI (LINE 1 PIUS LINE 2).....uuveeririreeieereiseessseses e seseeseiseesssaseess s sesee e ssess s ss s s ess s a8 £se 828288425828 E bbb

Pt D, COIUMN 5.ttt s s s8££ R bbb a st en

Pt D, COIUMN B......oovoveeictciet ettt bbbt b bbbt b st b bbb bbb st tes bbb taen

Total (Line 3 minus Line 4 minus Line 5)

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, Column 8

Pt D, COIUMN O...ovvviieete e s8Rt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, Section 1, Column 21

[ Tl = TR T=Tox 1o T TR O] V74T T OO

Part D, Column 11

Total (Line 13 plus Line 14 minus Line 15)

Si14



Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 O PriOr YEar.........c.vueueereeeerereieiniineineeneenesseensesssnees | eerresesssesnssssssssessessenenennes 0 | e | e
2. Cost of cash eqUIVAIENES BCQUINET. .........vurrrreirrieieieeeeeee sttt ss st ssensenns | sesessessessessessensensensensensennens 0 | e | e
3. ACCTUAL OF QISCOUNL. ... ceueviiiieiieie ettt st st | sesesseesessess st st ansensensensenans 0 e | s
4. Unrealized valuation iNCrease (AECTEASE)...........c.vurrrurrereereereereieieieieeseises e sessssssssssssssssssss | sesessessessessessessessessenenenens 0 | e | e
5. Total gain (108S) ON AISPOSAIS.............cooerrrvvveereereerseeeeeseeesseesssees e NN E ........................... L0 OO NSO
6. Deduct consideration received 0N diSPOSAIS............coiuriirriiiriiirieirieisieisie e | osieesiesssissie ettt 0 | et | e
7. Deduct amortization Of PFEMIUM...........coiiiiiriiiee ettt | eeebetnbes bbbt ees 0 | e | e
8. Total foreign exchange change in book/adjusted Carrying ValUE..............cooeurieinieninnennieneens | e 0 | et | e
9. Deduct current year's other than temporary impairment reCOgNIZEd............coueureeerreninerineinieinnens | seeseseeeneeas 0 ettt | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccoccvvrvves | ornirinieniererneeeeeead (01 RN (01 RO 0
11. Deduct total nonadmitted @MOUNLS...........cvuerieieiiciisee e ssenns | erssrs s 0 s | e
12. Statement value at end of current period (Line 10 MinuS LiNe 11)........ccvieiiiiieeiiiccceeesiseen | e 0 | e 0] e 0

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

o

SI15
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 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

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

Showing all Real E

SCHEDULE A - PART 2

Description of Property

Location

2

City

3

State

4

Date
Acquired

state ACQUIRED and Additions Made During the Year
5

Name of Vendor

6

Actual Cost
at Time
of Acquisition

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Additional
Investment
Made After
Acquisition

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Year Including Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted

Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B./A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other

2005-03-1104. . | Lenexa .09/26/2005 | ........ 5.665 07/29/2005
2005-03-1106. Charlotte.... .10/03/2005 5.855 72,266 08/05/2005
2005-03-1108 . | Albuquerque . |.10/28/2005 6.005 74,969 09/21/2005
2005-03-1109. . | Albuquerque .11/04/2005 6.145 10/12/2005
2005-03-1110. Albuquerque . |.11/04/2005 | .. 10/12/2005
2005-03-1111 .. | Concord .09/26/2005 08/25/2005
2005-03-1113 . | Bakersfield 11/17/2005 10/12/2005
2005-03-1115. Naples . [.11/02/2005 | .. 10/12/2005
2005-03-1116. . | Escondido. .11/30/2005 09/28/2005
2005-03-1117. .. | Naples . | .12/05/2005 11/16/2005
2005-04-1118 . | Kansas City. . |.12/05/2005 11/16/2005
2005-04-1120........cvverercerreineierierineeins | eerereeens Prattville...........ccoco. .12/21/2005 11/16/2005
2005-04-1121 . | Shakopee . .02/09/2006 | ........ 6.105 ..337,064 01/31/2006
2005-04-1122 . | Minneapoli .01/18/2006 | ........ 6.115 |.... ..357,059 . 01/12/2006
2005-04-1123.....ooevereeeeeeereseseeieis | i Pocatello. .02/01/2006 | ........ 6.035 [ 265,299 | .o | et | e bns | et nienies | bttt eies | st 454,725 |01/11/2006
2005-04-1124. .| Tulsa . |.02/28/2006 | ........ 6.065 .111,296 ...193,500 | 01/18/2006
2005-04-1125. . | Tulsa .03/17/2006 | ........ 6.105 |.... ....76,607 ....141,255 | 03/03/2006
2005-04-1126........cooervrririirineirerienirenies | e Columbus, .03/02/2006 | ........ 6.145 | .o 200,384 | ... [ s | e s | sttt | et | e 313,470 |02/20/2006
2005-04-1127. . | Quicy . |.03/16/2006 | ........ (T[0T 63,825 ...210,915 | 02/07/2006
2005-04-1128 . .. | Columbus .03/06/2006 6.045 69,250 69,250 | 02/06/2006
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All OtNET........ oot sise | eeseiesseesesesses e se e sesens e seesessnesses st ensss et snsensessnnsnsess | seesssesnenes 3,395,209 0 0 | e 5,871,726 | ... XXX.......
0899999. Total - Mortgages in Good Standing......... 3,395,209 0 0 [ e 5,871,726 | .. XXX.......
3399999, TOHAIS.........rvrmerrrirrirerieeeieeiesisees et 3,395,209 0 [V 5,871,726 | ... XXX.......

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages §$.......... 0 unpaid taxes $

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $

4. Mortgages in process of foreclosure $....

.......... 0 interest due and unpaid.

0 interest due and unpaid.




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4

2

Loan Number City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

Ggo03

NONE




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
2005-04-1128 .... | Columbus OH...... ceveenenenns | 03/06/2006 | 08/31/2012 185,483 | oo | crverinesinnissisenieni | e | e | o 0 [ o | e 1565483 | oo 155,483
2005-03-1107... ... | South Portland. .[10/17/2005 | 09/01/2012 79,031 | oo | s | eeenrenssses s | s enssessssnsnnes | aenes 0 79,031 79,031
0199999. Total - Mortgages Closed by REPAYMENL.........iiuieririiiiieriseiersisiersrssseenss st s snsnsaes 234,514 0 (O [ OReoovovon o | [FOUOTRTORRORORRRROON 0 | [PV 0 (U [P 234514 | .o 234,514 0
Mortgages With Partial Repayments
2005-03-1104... .... | Lenexa.. . ....| 09/26/2005 | 12/04/2012 3314 [ e | e || s | 0 3,314 3,314
2005-03-1106. .. | Charlotte. NC...... ceeeenenees | 10/03/2005 | 12/10/2012 2,189 [ s | e | e | s | s 0 2,189 2,189
2005-03-1108... .. | Albuquerque. NM...... ceveeneens | 10/28/2005 | 12/06/2012 3,897 | i | e | e | st | oo 0 3,697 3,697
2005-03-1109... ... | Albuguerque NM...... seveenenenns | 11/04/2005 | 12/05/2012 8,149 [ v | e [ e | s | 0 6,149 6,149
2005-03-1110......cevvvrrrrncns AIDUQUETGUE. ..o NM.ooes [ 11/04/2005 | 12/05/2012 31967 [ v | e | s | e | s 0 3,967 3,967
2005-03-1111..cooeines Concord . ceveeeenns | 09/26/2005 | 12/10/2012 3,802 [ e | e | s | s | s 0 3,802 3,802
2005-03-1113 ... | Bakersfield .|CA....... ceeeenenenes | 1111712005 | 12/06/2012 4,329 | oo [ | e | s | s 0 4,329 4,329
2005-03-1115......ocvvrrrnens Naples. | FLuios | e 11/02/2005 | 12/06/2012 8,575 | vvercrireeineeinninenienes | cerineiieniessenssninnins | e | st | s 0 6,575 6,575
2005-03-1116.......ccvvvcrirecn ESCONIdO. ... CA...... ceveenenns | 11/30/2005 | 12/03/2012 AA07 | oo [ e [ e | s | o 0 4,407 4,407
2005-03-1117. ... | Naples | Flon. ceeeenenens | 12/05/2005 | 12/04/2012 2,857 | oo | cerineienese s | e | s | e 0 2,857 2,857
2005-04-1118.....coocvvrirrrnes Kansas City.........ocevveveerermneereennieiinnenns Y[ I I 12/05/2005 | 12/04/2012 7,556 | oo | e | e | s | 0 7,556 7,556
2005-04-1120........c00revereven Prattville.........evereeerreeereieeiseeeeiseinne AL....... ceeeenenns | 1212112005 | 12/10/2012 12,868 [ ...eoeeeeereerierierinens | eeriersneeenissineninnns | e | ceressesesssssenn | s 0 12,668 12,668
2005-04-1121 .... | Shakopee MN...... ceveeneeens | 02/09/2006 | 12/10/2012 9,833 | e | cerirere s | et | sereessesisees s | oo 0 9,633 9,633
2005-04-1122.......ovvrerrn. MiNNEAPONIS........ccorvverreerirererererneeiesnenes | MNcits [ 01/18/2006 | 12/04/2012 10,271 [ 1o | verierinreiesisninenienes | v | e | o 0 10,271 10,271
2005-04-1123 . | Pocatello ....| 02/01/2006 | 12/06/2012 T700 | oviieeeisninerienes | cerinerieniesesesssninenns | seesesessessssssssssssenens | seseessessseessssssssenn | conns 0 7,700 7,700
2005-04-1124. ..| 02/28/2006 | 12/05/2012 5,263 | ..o | s | e | s | 0 5,263 5,263
2005-04-1125.......cvvvvevrerrs | TUISAL e | OKeiiis [, 03/17/2006 | 12/05/2012 3578 | s | e | e | e | e 0 3,578 3,578
2005-04-1126. ....| 03/02/2006 | 12/04/2012 5,857 | vvercrireirneiinninerienes | cerineiiesiesiessnsinnins | eeeiesinessessissssnsnnins | s | oo 0 5,657 5,657
2005-04-1127. ..| 03/16/2006 | 12/04/2012 14,055 JRRTRIN [P 0 14,055 14,055
0299999. Total - Mortgages With Partial Repayments..........ccoveveieirincniecinisisieiss s 117,667 0 (O (O 0. {0 oo | I [P R 117,667 | oo 117,667 | o0 | 0 |
0599999. TOtAl MOMGAYES. ........cvorveereverereesiieesseessssseessisessseessessssssenss soeesssssnssasssssssssisssessssssasssanns 352,181 0 (V] [P (V1 [P 0. (0 OO | R POt 352,181 | v 352,181
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O|NYLIM-CCR |2002 Limited Partnership............... R....... Wilmington................ DE....|New York Life Investment.............cccoovrerinieens | voveirrinnns 04/15/2004 | ..ovovvere | cererrireirreseieineenns [ erereeisiseeie s i | e [ s [ s | e 4.1
000000 00 O[NYLIM-CCR Il 2002 Limited Partnership.............. R....... Wilmington................ DE.... | New York Life Investment........c.coovvrninnnninns | vernnnnnens 10/03/2006 |. 1,321,414 (607,965) e N ..383,000 | .......... 3.3
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 1,321,414 (607,965) 0 0 ..383,000
Surplus Debentures - Unaffiliated
29452P AB 2| Equitable Life Assurance SOS USC Surplus Note | ......... New York........ccocoeu NY.... | Equitable Life I 1 [12/29/2006 | ....oovere | covverncn 1,017,651 | coevenene 1,134,646 | ........... 1,017,692 (5,196) e | s 109,083 | ..ooouveerrrerieriee | e 0.5
Nationwide Mutual Insurance Company Surplus
638671 AK 3|Note | Wilmington ............... DE.... | Transfer from Schedule D.........ccccoouiveviniiniies | coriens 1108/07/2009 |....coooove | worvrirnnniead 995,164 | ........... 1,447,043 | . 995,124 40 . . 93,750 |..... 0.1
2199999. Total - Surplus Debentures - Unaffiliated. ..o . . 2,012,815 .2,581,689 2,012,815 0 (5,156) 0 202,833 0 |..XXX.....
3999999. Subtotal - Unaffiliated. ........covrrreriririniisissrisiisnssessrsnissenes .. .3,001,450 | ... .3,903,103 | ... .3,001,450 | .......... (607,965) (5,156) 0 0. 202,833 383,000 |...XXX.....
4199999, TOMAIS........vveeveeiesiesereieeeseets stttk 441 eLE SRRt enen | areienie 3,001,450 | ........c. 3,903,103 | ........... 3,001,450 | ........... (607,965) (5,156) (V) [ (V] [ 0. 202,833 383,000 |...XXX.....
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE BA - PART 2

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

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

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

NONE




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

ol3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 18 19 22
Rate Current
Used Year's
to Current Other Than Admitted Stated
NAIC Obtain Year's Temporary Amount Contractual
CusIpP Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment When Due and Maturity
Identification Description nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized Paid Accrued Date

U.S. Government - Issuer Obligations

478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042........c.ovcemseernvrernirneriens 114455 | ... 1,137,096 | .ocovvvernnne 993,490 | ..ovvovrrrerrn 993,487 | s | s (3) 01/15/2042
742651 DB 5|PRIVATE EXPT FDG 4.95 11/15/2015. 112.836 ..1,094,510 ....970,000 24 11/15/2015
880591 DY 5|TENN VALLEY AUTH B 4.375 06/15/2015. 109.975 | . 1,429,672 | .. .1,300,000 1,322 06/15/2015
912810 DW 5|US TREASURY BONDS 7.25 5/15/2016..........ccomvrvrrirrrierireririnrineinns 122781 | oo 1,841,719 | oo 1,500,000 (40,011) 05/15/2016
912810 DX 3|US TREASURY BONDS 7.50 11/15/2016.........cooceevrrverirerernervenrnnes [ SDe | e v | e 1 ...164,166 126.750 164,775 130,000 ..142,371 (2,849) 11/15/2016
912828 CT 5|U.S. TREASURY NOTES 4.25 8/15/14.....c.ccovvivvrnscnnenisnnnsnrnnnnnnnnees | Dt [ [eovniiinins [ e 1]. 58,978 106.484 ..63,891 | .. ..60,000 | ... 59,776 131 08/15/2014
0199999. U.S. Government - ISSUET OblIGAtIONS. .........vvriveiisiisisierissiissssessisssssssssssesessssssesnsssssssssnssanssnssseensssssssens | sesesssssnes 5,423,341 | .. XXXcoooooo | v, 5,731,663 | ...ccoovernnd 4,953,490 [ ..oooornenns 5,109,357 (41,387) 0 [0 [ XXX [ XK [ XXX | 64,329 ] ... 245,039 | XXX s [ e XXX......
U.S. Government - Residential Mortgage-Backed Securities

3128GL WV 0 [FGCI E84260 PT 6.0 7/01/20716.........cvvvererererreeneirciieniresessseissiseensens | evvieee oo [ eorerrinnnns [ ovens 1 106.793 | oo 23,899 | .o 22,379 | cooereeriens 21,462 (296) 07/01/2016
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031........cvvemerrereerrrererneenneineeiensnns v | oo | overivenens | vevens 1 114688 | ....cooovvvvneen 248213 | oo 216,425 | ..cooovvrern. 219,207 (303) 10/01/2031
31388T QZ 9| FNCL 614372 PT 7.0 1/01/2032.....ccoomererreeeereeerierieeeseesessrssssessiens | envee | oo | eevveeiiens | cvis 1 115.013 ..34.917 ..30,359 | ...... 30,828 | ..oovveereeiecienis [ e (41) 01/01/2032
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031 JRRN IFUPOR (FVR [UPUPORRORN OO 1 114.415 ..62,944 | .. 55,014 | 56,551 (127) 12/01/2031
3138IN N7 6|FNCL 630514 PT 6.0 1/1/2032.......cccmvuririmirrerieniseerssrissrssenseninees | veeeee | oo | vevereeenes | evvens 1 M1T3T | s 115,047 | oo 102,967 | oo 102,152 48 01/01/2032
36203R TF 6| GNSF 357050 PT 8.0 5/15/2023.........ccnuvvrrvvirerniinrrnninnisirsninenisnsnees | evneen | oo [ eovervnnnns [ onees 1 116.442 (134) 05/15/2023
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.........coovvvemirverierineenieiessrserirenireees | cveveee | oo | vevererenes | cvvns 1 113.120 27195 [ e [ e (60) 01/15/2024
36204H EF 3| GNSF 370134 PT 6.50 12/15/2023.........ccccovvenereneineineerneeinseiseninns | eeveee | oo | eeveverinnes | cvvens 1 113.868 33,015 | [ e (51) 12/15/2023
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024.. 114312 . (29) 02/15/2024
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 115.445 (277) 05/15/2024
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024.... 116.882 (140) 10/15/2024
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024.... 108.213 (35) 08/15/2024
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024..... 116.534 (92) 11/15/2024
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028.. 39,407 MBATT | oo 84,664 | 38,447 | 038,943 [ e | s (49) 07/15/2028
36209U AE 6|GNSF 481605 PT 7.0 7/15/202 12,071 116.296 11 07/15/2029
362247 NQ 9|GNSF 337999 PT 7.0 3/15/2023.. 112.649 ..52,116 (179) 03/15/2023
36225B PV 4 [GNSF 781336 PT 6.00 10/15/2031........ccovvvmereererenienensrinersensnennens | eevinee oo [ eerverivnnns [ vvens 1 . 112.583 137,767 (891) 10/15/2031
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028..........ccooosuieimriineinnnessrnsnisnnsinnenens | eeevnee | oo [ eonnennnnes [ e 1 19,342 116.064 L2317 114 12/15/2028
0299999. U.S. Government - Residential Mortgage-Backed Securities. 874,858 | ... XXX.ioio | e 977,179 (2,532) 0 |0 [ XXX Lo XXX [ XKX | i 4,861 | 58,327 [ XXX | e XXX......
0599999, Total - U.S. GOVEIMMENL........ivuuiieiiiesersiisessersssrsssesssens e eessses s sens sttt ettt | nnnssenssned 6,298,198 | ... XXX.ooois | corneniinninns 6,708,843 (43,918) 0 [ e XXX [ XXX [ XXX | 69,189 | ... 303,366 | ... XXXoooos | o XXX......
All Other Governments - Issuer Obligations

056732 AG 5| BAHAMAS-COMMONWEALTH 6.95 11/20/2029.........cccovvrnerinnrinnnnee | eonnee [ R coviiirinn [ 2FE| oo 1,491,990 121689 oo 1,825,337 | oo 1,500,000 | ..coovvinnnes 1,492,637 223 MN......
0699999. All Other Governments - Issuer Obligation ....1,491,990 [...XXX........ ..1,825,337 .1,500,000 ....1,492 637 223 0 XXX...

1099999. Total - All Other Governments........... ...1,491,990 |...XXX........ ..1,825,337 .1,500,000 ....1,492,637 223 0 XXX...
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati

452151 LE 1[ILLINOIS ST 4.95 6/01/2023 .| AFE| .. ....1,592,876 107.025] . .1,733,805 .1,620,000 ....1,603,892 1,428 06/01/2023
594610 6Q 5|MI ST 4.14 11/01/2020. .|.1FE| .. ....1,000,000 115232 . 1,152,320 | .. .1,000,000 | ..............1,000,000 11/01/2020
605580 6K 0 [MISSISSIPPI ST D 4.131 11/01/2022 AFE ] s 1,000,000 115.361 | ovvvvenee 1,153,610 | ..cooovcvvenee 1,000,000 | ..coovvorenenes 999,992 1 11/01/2022
605580 6S 3|MS ST SER C 3.243 10/01/2021 .|.1FE| .. 1,000,000 106.042 | . .1,000,000 AO...... 10/01/2021
93974C RF 9| WA ST MTR VHCLE FUEL F 5.09 8/01/2033. .|.1FE| .. ...596,215 118.774 | . . ....500,000 FA....... 08/01/2033
97705L WR 4| WISCONSIN ST BABS 5.50 05/01/29 AFE] e 1,000,710 112,668 | ...ccoovennn 1,126,680 | ..coceneee. 1,000,000 MN...... 05/01/2029
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX ..6,820,705 .6,120,000 0 XXX [ e 48,346 | ... 248,078 | XXX | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ..6,820,705 .6,120,000 0 XXX [ e 48,346 | .. 248,078 L XXX [ XXX......




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1'0L3

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. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
126775 TJ 4| CABARRUS CNTY NC 5.10 04/01/2023........cccvveumrremrernerienensriserienns [ e I [ 1| AFE| s 1,000,000 | ...... 115505 | ..o 1,155,050 | ..coovvrennee 1,000,000 | ..coorvernene 999,981 |...coonee. 1 5100 ........5.100 [ AO...c.. | ovvrererrn 12,750 | ovvrrcnecs 51,000 | 03/31/2011 | 04/01/2023
399262 HD 9|GROSSMONT CA SCH 5.479 08/01/2025..........ccovvvevemrrrernnrncerernninns | everee .| AFE| . ..541,710 | ...... 111.676 | . 558,380 ....500,000 ...539,465 (2,226) 5.479 .32,417 | 12/21/2011 | 08/01/2025
463632 4P 1|IRVINE WTR DIST 6.622 05/01/2040. RO IO . .| AFE] .. 1,367,080 | ..... 132612 . 1,326,120 | .. .1,000,000 | ... 1,366,557 |........... ((726) ) SSUUURIR FORRURRIRTRTIN IO 6.622 11/29/2012 | 05/01/2040
64966H 4J 6| NEW YORK NY 4.297 10/01/2021.......orvvmiirrieniineireeiieeiseissesineisenes | cevenae I [ AFE ] v 1,000,000 | ...... 112.906 | ..o 1,129,060 | ...oovvveneee 1,000,000 | ..coovvreneee 1,000,000 [ .ooovermieriireiienin e | e | e | e 4.297 10/07/2010 | 10/01/2021
655867 JF 7 |NORFOLK BLD AMER TX SR B 5.45 3/1/25.........ccccovvvmeririrnrineiiinnns | crvens .| IFE| .. 1,036,040 .1,000,000 1,031,119 (1,808) 5.450 01/27/2010 | 03/01/2025
675383 LB 7|OCEANSIDE CA SCH DIST C 0.00 8/1/2049.... JROT . .| AFE] .. ...234,380 . .2,000,000 | ... 243486 | ........... 9,106 . 04/12/2012 | 08/01/2049
717883 LV 2| PHILADELPHIA SD A 5.995 09/01/2030.........ccvurrerermnrreerersseiseenninnes | evee I AFE| 1,000,000 | .....115.493] .............1,154,930 | ............. 1,000,000 | ..ccoverenee 1,000,228 |........... 218 5.995(......... 5,993 |MS...c.. | v 19,983 | oo 41,798 | 11/23/2011| 09/01/2030
796269 VA 3|SAN ANTONIO ISD TX 4.006 08/15/2028 SO O . LFE 11,000,000 | oveoireerrn 999,986 | oo | eervrerneeieninenne(3) [ | [ 4.006 .38,391 | 08/24/2011 | 08/15/2028
798755 DQ 4 |SAN MARCOS CA SCH DIST B 0.00 8/1/2051........cvverneirervrireirernnns [ rvere . | AFE| .. ...260,549 . .2,455,000 | ... R 04/26/2012 | 08/01/2051
799017 JX 7|SAN MATEO CA UNION HIGH A 009/01/2037........covvveeremrrirerrnceens | crve [ [ 1|..1FE 113,175 25.287 126,435 | 500,000 | ..corvrernene 119,151 | oo 5,976 01/26/2012 | 09/01/2037
941247 N2 0| WATERBURY CT 7.089 12/01/2038.........covuerirerercernrinerseniesesensans | ceveeee .|.1FE| .. 1,000,000 .1,000,000 ...999,859 2 | e [ | e 7.089 09/02/2009 | 12/01/2038
969078 QM 9 [WILL CNTY IL SD 0.00 11/01/2027......coovvivririrsiinrssissiinssssesssssissennns | aveee . .. |.AFE] .. ...260,481 . ....820,000 | ... 321171 | | e 19,668 . 09/02/2009 | 11/01/2027
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 8,813,415 | ... XXXoovvos | v 9,991,648 | ...c..cee.. 13,275,000 | oo 8,891,389 | .o () I 40,248 0 0 .. XXXt XXX XXX | s 105,135 | oo 331,967 |..... XXX oo [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . T . 8,813,415 | . XXXoooooo | evvrrinan 9,991,648 13,275,000 [ ..ooovvienns 8,891,389 | ..o (U I 40,248 0 0 [..XXX....... XXX XXX [ e 105,135 | oo 331,967 |..... XXX [ 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
09089T AY 7|BIRMINGHAM AL B 6.00 04/01/2022 LAFE] . ...970,000 | ...... 119492 . ..1,159,072 12970,000 | cooireereee970,093 | oo [ 9) 02/16/2011 | 04/01/2022
34160P DF 3 |FLORIDA ST 6.825 08/01/2029........ CAFE ....1,000,000 | ...... 120837 . ..1,208,370 .1,000,000 4 10/29/2009 | 08/01/2029
358266 CA 0|FRESNO PENSION A 0.00 8/15/2023 .|..1FE 560,850 59.450 ....594,500 .1,000,000 20,063 04/19/2012 | 08/15/2023
438701 RE 6|HONOLULU HI WSTEWTR B 5.193 07/01/2024.. AFE] ....1,000,000 | ...... 110413 . 21,000,000 | .ovovrreern 1,000,099 [ oioiiinriiiiiieieins [ s (11) 10/27/2010 | 07/01/2024
54473E NS 9[LA CNTY CA PUB WKS BAB 7.618 08/01/2040.... JFE ... 1,000,390 | ... 132678 . 750,000 (123) 12/14/2012 | 08/01/2040
575832 UG 3|MA ST BAB 5.788 05/01/2025 .|..1FE| ..............1,000,000 | ..... 119.458 | . .1,000,000 4 12/10/2010 | 05/01/2025
592098 G5 0|MET GOVT NASH TN 6.568 07/01/2037 .|..1FE| ..............1,000,000 | ..... 133.639 . 11,000,000 | .oovreeerea 1,000,045 | oo [ e (1) 12/09/2010 | 07/01/2037
598022 FC 0|MIDPENINSULA CA OPEN SPACE 0.00 9/1/2041 LAFE] 21.718 . .2,335,000 22,488 01/20/2012 | 09/01/2041
646139 D7 7|NJ TPKAUTH REV 4.252 1/01/2016 GAFE] 75,000 | e 106.766 | ...vvvvrrreen80,075 [ oiiiiiieern 75,000 | v 75,000 | oo | e (0) 07/21/2005 | 01/01/2016
649902 7P 2| NY DORM AUTH-F 3.05 08/15/2021..........covvrmerrrerireerrrinernerirerirneens | cevnee JGAFE ] 992,990 | 107.009 | . .1,000,000 616 10/05/2011 | 08/15/2021
709223 UA 7|PATPKTXB SER B-2 6.70 06/01/2018.. OO B . | AFE] 1,151,340 | oo 116.008 | . . . .1,000,000 | ... R (18,112) 10/20/2010 | 06/01/2018
71781L AT 6| PHILADELPHIA PA PENSION B 0.0 4/15/15.......ccouveniinnrverineerenins | covene I [ AFE 92.400 ...924,000 | c.ovvinnnne 1,000,000 | ..cooevernnne 816,802 |........... 69,191 05/08/2009 | 04/15/2015
73358W EK 6|PORT AUTH NY&NJ 168 4.926 10/1/2051..........coovvvverircireriseirserinns [ s .|.FE| .. ..512,845 | ...... 109.001 | . .545,005 | .. ....500,000 ...512,763 12/21/2011 | 10/01/2051
783186 NH 8|RUTGERS NJ ST UNIV BAB 5.665 5/1/2040. T I . | AFE] . ..628,885 | ...... 126.034 | . 630,170 | .. ....500,000 | ... ..628,794 | .... 12/13/2012 | 05/01/2040
89602N VD 3| TRIBORO BRDG NY BABS 4.05 11/15/2021........ccovveerrmrerirererncerrenins | vvveene I [ AFE ] 1,000,000 | ...... 112.838 | ..ocvern 1,128,380 | oo 1,000,000 | ..cooovrvnnee 1,000,000 |........... 10/21/2010 | 11/15/2021
913366 EQ 9| UNIV OF CALIFORNIA CA 6.398 05/15/2031.......cooevumreerrricireiniinns [ rvere .|.1FE| .. ...594,120 | ...... 125.201 | . ....500,000 | ... (2,730) 01/27/2012 | 05/15/2031
914440 KZ 4|UNIV MA BLDG AUTH 3.95 11/01/2022 I I . .| AFE] .. 1,000,000 | ..... 112.504 | . . .1,000,000 | ... - 1 10/22/2010 | 11/01/2022
91528N AA 9| UNM SANDOVAL REG MD 4.50 07/20/2036........ccccsrereresmmsseresninnnnes | sovenas i 1AFE] s 1,000,000 | ...... 107.691 oo 1,076,910 | i 1,000,000 | .oooivrennnens 999,942 |...ccon. 1 10/07/2010 | 07/20/2036
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............ccoueiiiinniinniniinniins | covvniiens 14,480,070 | ... XXX | v 16,464,997 | ..o 16,630,000 | ...ccooouce 14,706,555 | ...covvvviirinniinad 0].. 91,211 0 0 .. XXX | e XXX | XXX | 200,795 | ............578,993 | ... XXX [ o 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
31340Y FN 4 [FHR 19 F PAC 8.50 3/15/20........cccomrurmrieirnrineieiiesieeissssiseisssisnns | ceveee I [ 2| LI I 19,554 | ...... 108417 | covorvriens 20,515 | s 18,922 | oo 18,614 | oo | e (46) 8.500 | ......... 8.286 [MON... | ..ooovvvriinninne 219 [ s 1,471 | 01/31/1999 | 03/15/2020
3136A9 7F 9[FNR 2012-136 ID 10 3.50 09/25/2041.. [SSSURTPRRRRIORN POO | e 234 ...... 1 2,538,545 (32,208) 3.500(....... 19.628 |MON... | ... 11/14/2012 | 09/25/2041
3136A9 HL 5[FNR2012-110 NI 10 3.50 10/25/2042.. SOOI PO I 234 ...... 1| e 348,048 | 6500 | oo 310,041 | i R (7,730) 3.500(....... 23.028 | MON... | ... 11/27/2012 | 10/25/2042
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017......ovvurvrrmrrevinrirerseiseiississirsnns | wveine IO [ 2| T 165,879 | L. 104.720| .cvovreeen 179,689 | e 171,589 | .o 169,709 | e 1,085 | oo [ e | e 4.500]......... 4.947 | MON... 10/04/2002 | 11/25/2017
31393A V6 1[FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE..........ccrsvermmremmerrerirneenens | wevinee [ oo [ cerverinns 2| 1| 2,029,190 | ... 105.500 | . .1,925,684 (454) 5407 | ......... 4.488 |MON... | ... 12/14/2012 | 09/26/2033
31393Q YC 0[FHR 2611 UH SEQ 4.50 5/15/2018.........cooveverririnnivciinnivcnireninnies | eevieee | oo [ e 2 1] 602,427 | ... 104.661| . ....648,643 B161 | oo | e | e 4500 ......... 5.379|MON... | ... 12/01/2003 | 05/15/2018
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31393V MS 7 [FHR 2628 AD NSJ ZX 4.0 6/15/2018.........cccccvvemrrirnrrnerirerreniniesnriens | covees 2| 1 104.609 | ....cooorvrnees 181,135 | oo 173,155 | i 175,341 | (769) MON... 06/15/2018
31394B  7J 7 [FNR 2005-32 AE SEQ 5.0 4/25/2025..........ccovvemeremmernerinerreriseinsrnns | ceveee 2| 1 111297 | oo 1,446,866 | .............. 1,300,000 | ............1,263,711 | ......... 2,954 MON... 04/25/2025
31394H LY 5|FHR 2663 BC SEQ4.0 8/15/2018.......cccvrvvirvrieiieiiinerisniseirenissirsnins | vrvees 2] 1 105122 . .1,045,711 994759 | ... 959,613 | 12,163 MON... | ... 08/15/2018
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023 ST RRITY DO 2| 1 107.556 | . ..1,107,084 11,029,307 | oovvvvrrrn. 979,036 | ... 7,496 MON... | ... 10/15/2023
31394K BC 7 [FHR 2690 DK SEQ 4.0 10/15/2018..........oveerierrieriierisriseiesiissienns | cevees 2| 1 105186 | ..oovvveirnes 844,116 | .ooovvvernn. 802,497 | ..o 781,996 | ... 7,159 MON... 10/15/2018
31394Y LP 7 [FHR 2802 BC SEQ 5.0 5/15/2019........cccomvvririerinrririneeisninerisesinens | covees 2| 1 106.365 | . .834,054 784,139 | 770,073 5,430 MON... | ... 05/15/2019
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5/15/2018...... ST O 2| 1 100.540 | . 127,802 LG A127,116 | e 125,884 1,378 MON... | ... 05/15/2018
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017......ccvvvimineirerssisssissiismssessnsnisninne | ovees 2. 1 690,962 101.958 | .o 684,388 | ..o 671,244 | ...............671,971 | ... (2,366) MON... 07/15/2017

2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. 11,140,330 [ ... XXX.oooooe [ s 12,030,417 | oo 8,647,056 | ............11,355,680 | ....ccooorrrrrannnn 0 (768) 0 XXX [ e 119,699 ] .....395,823 | XXX | e XXX......

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-B tructured Securities

59465M C9 4 | MI ST HSG DEV AUTH B2 5.622 10/01/2036..........cccovurererermmernmmmnnene | wvnees [ oo [ onirnnns 1 | AFE 990,000 | ......104.475] ..............1,044,750 | ..............1,000,000 | ................990,097 | ......... 97 AO......

2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNtes. ...........covvrrierieieiriieeisceieieees 990,000 97 0 XXX...

3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........oureeiieinnsinissesserssssssisnis 26,610,400 90,539 0 XXX...

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AJ 1 [AFLAC INC 4.00 02/15/2022 108.007] ..............1,080,065 | ..............1,000,000 | ................998,338 |......... 138 02/15/2022
00209T AA 3| AT&T BROADBAND 8.375 3/15/13.......cceuvrerrrericrirnens 101.565 | . ..252,000 | .................251,580 |......... 1,961 03/15/2013
00440E AG 2|ACE INA HOLDINGS 5.875 06/15/2014 107.451 1,300,000 | ..............1,308,368 |......... (5,386) 06/15/2014
020002 AT 8|ALLSTATE CORP 5.95 04/01/2036... 126.951 986 04/01/2036
02361D AG 5|AMEREN ILLINOIS COMPANY 9.75 11/15/201 139.202| ..............2,088,029 | ..............1,500,000 | ..............1,483,648 |........ 1,966 11/15/2018
03938L AL 8|ARCELORMITTAL 9.00 02/15/2015 110.966 | . ...500,000 | ..o 497,671 | oo, 993 02/15/2015
05523R AB 3 |BAE SYSTEMS PLC 4.75 10/11/2021 108.816 | . ..1,088,162 .1,000 83 10/11/2021
06406H BY 4|BANK OF NY MELLON 3.55 09/23/2021 109.000 | . ..1,090,003 .1,000,000 | .................999,403 |......... 57 09/23/2021
06423A AV 5|BANK ONE CORP 4.90 04/30/2015 107.917 | . ..1,402,921 .1,300,000 | ..............1,298,105 | ......... 749 04/30/2015
06739G BP 3|BARCLAYS BK PLC 5.14 10/14/2020. 104.357 | . ..1,043,570 .1,000,000 59 10/14/2020
073902 KF 4|BEAR STEARNS CO 5.30 10/30/2015.. 111102 v 99,992 | coe90,000 | e, 89,897 | 33 10/30/2015
084423 AC 6|BERKLEY W.R. 8.70 01/01/2022 125133 . .1,000,000 | ....ccceove..... 981,671 | ..o 1,278 01/01/2022
097023 AX 3|BOEING CO 6.875 03/15/2039 SD.. ...997,040 151.974 | . .1,000,000 | ................997,228 | ......... 37 03/15/2039
09751W AA 9| BOLDINILTD 3.60 07/19/2035........ccvvvrrrirrrierieriererseisniiserienienens | wovenes 1,000,000 100.884 | ..............1,008,843 | .............. 1,000,000 | .ocvrerrerrnn999,979 | oo | v (12) 07/19/2035
162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017.....covvvverireirnriseirseniseeneens [ e ...505,625 101.500 500,000 | coovrierrnnn505,542 | oo [ i (83) 12/01/2017
172967 AR 2| CITIGROUP INC 6.625 01/15/2028..........c.coevevverrerrierrieieresieniessninns | evis 1,555,632 120.172] . 11,300,000 | ..............1,491,925 | ......... (8,252) 01/15/2028
172967 BU 4 |CITIGROUP INC 5.875 02/22/2033..........ccomvvemermereneerneereniseesserienes | wveees 864,800 106111 vovverrrn 1,061,109 | oo 1,000,000 | .................876,074 |......... 2,737 02/22/2033
172967 CQ 2|CITIGROUP INC 5.00 09/15/2014.......ccoovvmerereirernieieerirerseineirerssinees | vvie . . ..713,333 105.216 | . ...770,000 | .................757,538 | ......... 6,750 09/15/2014
172967 CT 6| CITIGROUP INC 5.85 12/11/2034..........oovorererrrrerirerireceneeissrserirenes [ s VAFE] 1,234,987 116.632 . .1,300,000 | ..............1,241,936 | ......... 1,216 12/11/2034
186108 CJ 3|CLEVE ELEC ILLUM 5.50 08/15/2024............cocovvemermmeermrinnerinerineenes | oneeen | oo | veverneeins .2FE 119.906 | ..o 1,199,056 | ..o 1,000,000 | .................995,505 |......... 269 08/15/2024
201615 CY 5[COMM CREDIT CO 7.875 02/01/2025.........ccccoevererrrerrreierrsrenereniens | coveens |AFE]| L 123.968 | . ....650,000 | .................684,690 |......... (1,753) 02/01/2025
25468P CN 4 [DISNEY (WALT) CO 2.75 08/16/2021.........cvvuverrerereereriseererinninnens | cevee .| FE] .. 104.193 | . .1,000,000 | .................988,705 | ......... 1,137 08/16/2021
257867 AV 3| DONNELLEY & SONS 8.60 08/15/2016..........covverevverernirrrernrirernrinens [ wvvine [ [ vrirerinnns .3FE 107.500 .................537,500 | .................500,000 | ................495,820 |......... 941 08/15/2016
260543 BW 2|DOW CHEMICAL CO 7.60 05/15/2014.. 109.101 | . 222,565 | .................204,000 | .................203,802 |......... 132 05/15/2014
260543 BX 0|DOW CHEMICAL CO 8.55 05/15/2019.. . 135227 . 531,441 | ................393,000 | .................392,413 | ......... 67 05/15/2019
26483E AG 5|DUN & BRADSTREET 4.375 12/01/2022..........coovvrermrenvirnrnniinirnnnees | evnees | oo [ evevininnns .2FE 102.360 | ..cvecvrcirnne 511,798 | .................500,000 | .................495,165 | ......... 30 12/01/2022
268789 AB 0 |E.ON INTL FIN BV 6.65 04/30/2038...........covorrrerirmrieieriesisseresissssssens | evene LAFE] 136.918 . ..1,369,184 .1,000,000 | .................995,993 |......... 59 04/30/2038
26884L AA  7|EQT CORP 8.125 06/01/2019......ccvurevivriiererieieieriseisssnsierssssesenes | vveee 123.431 ..1,234,313 .1,000,000 | ................997,642 | ......... 270 06/01/2019
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283677 AX 0|EL PASOELEC CO 7.50 03/15/2038 et [ s I [ V2FE 991,460 | ... 146.836 | ...cooovvvveee 1,468,357 | ...oovvvvenee 1,000,000 | ...coovvvrnnene 991,726 |........... 108 | o [ | e 75001 ......... 7574 [MS...... | oo 22,083 | .cooverns 75,000 | 05/29/2008 | 03/15/2038
29364N AP 3| ENTERGY MISSISSIPPI 6.64 07/01/2019........ccmveveirereerrrerirneerieninns | cevenne I [ W2FE | 999,360 | ... 120.348 | ..o 1,203,481 | oo 1,000,000 | ..coorvernene 999,584 |........... 50 6.640]......... 6.648 [JJ..oco. | v 33,200 | coverernens 66,400 | 06/09/2009 | 07/01/2019
29365P AP 7 |ENTERGY GULF ST 5.59 10/01/2024...........coverevevreriemrireersirnniseissnnns | e . J2FE | 999,200 | .. 116.826 | . ..1,168,263 .1,000,000 | ... 40 5590 ......... 5.598 | AO...... 09/29/2009 | 10/01/2024
29365P AQ 5|ENTERGY GULF STATES 3.95 10/01/2020 ST O . e 2FE ] 998,610 | ... 108.462 | . ..1,084,617 | .. .1,000,000 | ... 122 3.950 | ......... 3.967 |AO...... 09/27/2010 | 10/01/2020
30251B AB 4 [FMR LLC 6.45 11/15/2039.......ccomirrrrierieririneinsiresiiesiesissessseinensens | cevens I [ AFE] 997,720 124158 | oo 1,241,582 | ..oovovrene 1,000,000 | ..ooovvorineres 997,845 |........... 29 6.450] ......... 6.467 |[MN...... 10/28/2009 | 11/15/2039
316773 CH 1|FIFTH THIRD BANK 8 03/01/38...... [SSTTRTNR IO . .|.2FE| .. ....1,000,460 | ...... 143914 . ..1,439,137 .1,000,000 ....1,000,426 8.250 | ......... 8.246 | MS...... 27,500 82,500 | 02/28/2008 | 03/01/2038
36158F AB 6| GE GLOB INS 6.4503/01/2019.......cccmiureirmeirerineinersenisseessesissisnens | eoveees . .| AFE] .. 21,212,523 | ... 115.852| . ..1,506,081 | .. .1,300,000 ....1,257,460 6.450] ......... 7.115|MS...... 27,950 83,850 | 01/04/2001 | 03/01/2019
362251 AA  8|GRD HOLDING IIl 10.75 06/01/2019. crees | [ [ 1].4FE| ................503,750 | ...... 100.250 | ..coovveeerern501,250 | i 500,000 12/07/2012 | 06/01/2019
36962G XZ 2|GEN ELEC CAP CRP MTNA 6.75 03/15/2032........ccoovrerrereririeernenines | cevee | AFE| 1,408,992 | ... 129.719| . .1,300,000 04/20/2006 | 03/15/2032
372470 AE 6|GENWORTH FINL 5.7506/15/2014 [T IO . | 2FE| i 649,071 | .o 104.250 | . . ....650,000 06/09/2004 | 06/15/2014
39121 AG 5| GREAT RIVER ENERGY 7.233 07/01/38.........cvveevirerereercrinrineeirenins | ceveene I [ VAFE] 937,890 | 128.695 | ..o 1,207,018 | .ovvovverene 937,890 4 04/23/2008 | 07/01/2038
40426W AS  0|HRPT PROPERTIES 5.75 11/01/2015........cocoumeemrererieeiseirneirsniiens [ s . L2FE | 1,136,569 | ... 104232 . ..1,188,241 .1,140,000 392 10/25/2005 | 11/01/2015
404280 AJ 8|HSBC HLDGS PLC 6.80 06/01/2038.... ST PN | AFE| .. ..997,830 | ...... 126.341] . ..1,263,409 | .. .1,000,000 29 05/19/2008 | 06/01/2038
458140 AN O|INTEL CORP 4.00 12/15/2032.........ccvvmerirerereereniseinnerseseseesssnissennes | eevenee I [ IFE 495,575 98.995 494973 | 500,000 8 12/04/2012 | 12/15/2032
478160 AL 8| JOHNSON&JOHNSON 4.95 05/15/2033........cccrvrvvveremrerernnnncerernvenns [evrne [ oo | vevvvnenns | WAFE | iiiiiiinnn.634,614 | ... 121.743] . ....650,000 347 06/27/2003 | 05/15/2033
50075N AW 4| KRAFT FOODS INC 6.875 01/26/2039.........cc.oevernrvevrrncrererererenenirines | oveeee | oo | veververinns | n2FE | 1iii0000..2,960,310 | ... 137.881] . .3,000,000 491 05/19/2008 | 01/26/2039
53079E AM 6 [LIBERTY MUTUAL 7.50 08/15/2036...........ccomrerereererererneernseeserisnnens | eevinne | oo [ eevneirnen [ w2FE | ciiiiier.887,230 | .. 120473 . .1,000,000 1,379 05/22/2008 | 08/15/2036
534187 AW 9|LINCOLN NATL CRP 6.30 10/09/2037..........ccorevererernrernmriemmrirenirenernne | eovvene | [eeverrenns | w2FE [ . 934,410 | L. 17.798 | . .1,000,000 938 05/22/2008 | 10/09/2037
539830 AY 5|LOCKHEED MARTIN 3.35 09/15/2021... veee | eeernee Lo e [ WTFE | 994,440 | .. 105.940 . .1,000,000 482 09/07/2011 | 09/15/2021
55608X AA 5|MACQUARIE BK LTD 6.625 04/07/2021........cccovrvvrerimnncerernerininninnns | eoveeee | R ovivcini [ WAFE | 0,998,050 | ... 110415 . . .1,000,000 150 03/31/2011 | 04/07/2021
589331 AC 1|MERCK & COINC 6.30 01/01/2026 weveee | oo | eereernnien [ AFE | 1,952,343 | 136.160 | . ..2,205,790 .1,620,000 (12,659) 06/17/2003 | 01/01/2026
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025.........ccnvvemeereremeenenneenseesenannenn | convee | oo | vevernerions | n2FE | i 973,500 | ... 103.674 | . ..1,009,270 ....973,500 15 08/17/2011 | 03/15/2025
617446 V7 1|MORGAN STANLEY SER F 6.25 08/28/2017 MTN........cccccouuiverirmrrnee | vovvene [ [woverirenns | LFE | ececc.....835,000 | ... 114.957 | . ..1,149,570 21,000,000 | .ooovreereen898,160 | o | e 16,952 09/19/2008 | 08/28/2017
629568 AX 4|NABORS INDS INC 4.625 09/15/2021.........ocvoevenerrnnrernernerreeirseeenne | eovneee | [ wvveevnens | #2FE [ iiinn..996,540 | ... 107.5% | . ..1,075,945 .1,000,000 291 08/16/2011 | 09/15/2021
650119 AA  8|NEW YORK UNIV 2009 5.236 07/01/2032. v e | [ | LTFE 1,085,000 .. 113.663 | . ..1,136,626 .1,000,000 (4,744) 09/28/2010 | 07/01/2032
652478 BC 1|NEWS AMER HLDGS 7.43 10/01/2026............ceveoreveriverneeererirerencennns | wevveee | [woveereens | #2FE | 12,095,518 | ... 130.144 ..2,537,800 .1,950,000 (4,457) 01/31/1999 | 10/01/2026
65364U AA 4| NIAGARA MOHAWK 4.881 08/15/2019........cecvurrererereernseeserinenienenns | coneee | oo | veverserinns | 2AFE | iiiiner.1,000,000 | ... 116.754 | . 1,167,541 | .. .1,000,000 | ..ovvennee 08/03/2009 | 08/15/2019
65557C AJ 2| NORDEA BANK AB 4.875 01/27/2020..........ccccovvvrvvevvrnerenrirerenenrenes | convee | R| vevivsvicens | LAFE | 2. 1,079,050 | ... 114249 | ... 1,142,49% | ... 1,000,000 | ..cooovvrvenne 1,062,549 |........... (7,559) 09/27/2010 | 01/27/2020
67740Q AG 1 [OHIO NAT FINAN 6.625 05/01/2031.......cvvevereerereserrnenieniseesssninnenns | eevnne | oo [ ervrervnens [ w2FE | 996,910 | e 111.838 . .1,000,000 | ... ...997,061 80 04/19/2011 | 05/01/2031
69318F AA 6| PBF HOLDING CO LLC 8.25 02/15/2020...........ccccomvrvrmrrerinnnerernrnns | vevens | oo | ervrenen T [ W3FE | i 492,825 | ... 108.000 | . . ....500,000 | ... ..493424 | ... 599 01/27/2012 | 02/15/2020
69351U AP 8|PPL ELECTRIC UTIL 3.00 09/15/2021.. . v | e | WAFE | 991,910 f L 105.896 | ...cvovvvnnee 1,058,960 | ....oocvvnnee 1,000,000 | ..coorvernnene 992,874 |........... 709 08/18/2011 | 09/15/2021
713448 BW 7| PEPSICO INC 3.00 08/25/2021.......cccooumrvrerrmrirneernereseeseessssesseessssenes | ceveeee . .|.1FE| .. ...993,930 | ...... 105.837 . ..1,058,367 .1,000,000 ...994,639 533 08/22/2011 | 08/25/2021
717081 CY 7|PFIZER INC 7.20 03/15/2039 SD.. |.. .| AFE] .. 1,069,960 | ...... 152433 | . 1,524,328 | .. .1,000,000 | ... 1,066,772 | ........... (928) 03/30/2009 | 03/15/2039
718507 BH 8| PHILLIPS PETE 6.65 07/15/2018.........ccovvevererirerirneirneeiseinensseniseens | ceveee I [ AFE ] 1,991,387 | ...... 126.744 | ... 2,471,499 | oo 1,950,000 | ..coovvrennee 1,967,339 [ ..o (2,531) 01/31/1999 | 07/15/2018
72650R AT 9| PLAINS ALL AMER PIPELINE 6.50 05/01/2018..........ccccovrvevrmrrerinnnne | vrvees . . cereeenn 1,505,000 | .. 123.814] . ..2,476,271 .2,000,000 | ..ovoerernn 1,664,876 | oo | e 44,636 10/16/2008 | 05/01/2018
742651 DM 1| PRIVATE EXPT FDG 2.80 05/15/2022...........cccrmreereeierinniseresisersninns | cerens . VAFE ] 2,990,610 | .. 106.813 | . ..3,204,394 | .. .3,000,000 822 09/26/2011 | 05/15/2022
754730 AD 1|RAYMOND JAMES 5.625 04/01/2024..........covvvoereseimrrrneinernerirseins | ceveee oo | e | 2FE | .............500,380 | ...... 110863 | ..o 554,313 | oovvvevireenne 500,000 | ..cvoerrererrn 500,370 | oo | s (10) 03/23/2012 | 04/01/2024
75884R AS 2| REGENCY CENTERS 4.80 04/15/2021........ccoueverrereririeerneinerienireeens | ceveene . . . ...998,600 | ...... 110.766 | . ..1,107,656 .1,000,000 110 09/30/2010 | 04/15/2021
767201 AD  8|RIO TINTO FINANCE 7.125 07/15/2028...........ocosvrrmrimrerneerneinernnns | crvene .| AFE] .. ..993,190 | ...... 135415/ . ..1,354,146 | .. .1,000,000 203 06/24/2008 | 07/15/2028
771196 AU 6 |ROCHE HLDGS INC 7.00 03/01/2039.......c0ovvrrriirerrnrineerensnnissernnssenes | cevene I AFE| e 1,051,810 | ...... 150.890 | ..oocvucinine 1,508,898 | ..cocoennee 1,000,000 | ..............1,049,527 |........... (697) 03/30/2009 | 03/01/2039
806854 AB 1|SCHLUMBERGER INV 3.30 09/14/2021.... [T I R]|. VAFE] 996,790 | ... 106.540 | . .1,000,000 278 09/07/2011 | 09/14/2021
828807 BT 3|SIMON PROP GP LP 6.10 05/01/2016. N [ [ 1. AFE| .. 647,146 | ... 115.338 | . ....650,000 305 05/12/2006 | 05/01/2016
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83614K AA 7 [SOURCE GAS 5.90 04/01/2017.......cvouvieirrerierinerieriseessseisssinenirenes | cvveees I [ W2FE] ... 996,850 | ... 108125 ..o 1,081,250 | ..cooovvveenee 1,000,000 | ...coovvvrnnene 998,420 |........... 318 5.900]......... 5.986 [ JAJO.. | ccovvirenene 14,750 | oo 59,000 | 04/11/2007 | 04/01/2017
837004 CB 4|SOUTH CAROLINA E&G 6.05 01/15/2038..........cccnevrmeernerirnererincens | cevene I [ AFE ] 951,220 | 129.705 | ..o 1,297,048 | ..oovvvennee 1,000,000 | .................954,213 | ........... 725 6.050]......... 6.420 [JJ.oovve | o 27,897 | oo 60,500 | 06/17/2008 | 01/15/2038
84755T AD 9| SPECTRA ENERGY 5.65 03/01/2020.........cccvvvmrrnvirermrinrirerrnnieriranis | vevees JG2FE | 997,880 | ... 118.869 | . .1,000,000 173 5.650(......... 5.677 |MS...... 08/25/2009 | 03/01/2020
86614R AA 5| SUMMIT MATERIALS 10.50 01/31/2020 RO . A|.4FE| ... 301,125 | 107.125| . . ....300,000 (17 ) [OOSR RRRRRTN ISP 10.500....... 10414 JJ....... 01/24/2012 | 01/31/2020
86764P AE 9 [SUNOCO INC 9.625 04/15/2015..........ooevoerimririiininrireiinnieceiienis | o I [ V2FE i 497,145 | L 115469 | ....cc.ccc0.e0... 577,346 | oo 500,000 | .................498,687 |........... 490 | oo | e | e 9.625] ......... 9.756 | AO...... 03/26/2009 | 04/15/2015
872540 AM 1| TIX COS INC 6.95 04/15/2019.......cvrumrreerinirierirenernieiesinerienienenns | cvvene .| IFE| .. ...998,120 | ...... 127.720| . 1,277,197 .1,000,000 161 6.950 ] ......... 6.976 | AO...... 04/02/2009 | 04/15/2019
88732J AR 9|TIME WARNER CABLE 7.50 04/01/2014.. IO I . .| .2FE] .. ...995,340 | ...... 108.400 | . ..1,083,999 | .. .1,000,000 974 [ oo | e | e 7500 ......... 7.613|AO...... 03/23/2009 | 04/01/2014
89054X AA 3| TOPAZ SOLAR FARM 144A 5.75 09/30/2039.........covvvmvermrrverinnrnrerenns | woveene I 2FE | 1,250,000 | ...... 103.574| .............1,294,674 | .............. 1,250,000 | ..............1,250,114 |........... 114 5.750 | ... 5.749|MS...... 02/16/2012 | 09/30/2039
90261X GD 8 [UBS AG STAMFORD 4.875 08/04/20..........ccosvurerimrremnereersnsesneesinins | ceveee R]|. | AFE| 1,064,840 | ... 1157911 . .1,000,000 (AL I ISR ISV 4.875] ......... 4.067 |FA...... 10/05/2010 | 08/04/2020
911308 AA  2|UPS OF AMER INC 8.375 04/01/2020.........cccosvvrrremerinerireeirsnensiinns | criene . .| AFE] .. ..664,922 | ...... 137.336 | . . ....520,000 | ... (7,597) 8.375( ......... 6.026 |AO...... 01/31/1999 | 04/01/2020
913017 BQ 1|UNITED TECH CORP 6.125 02/01/2019.......ccvvverrreerierereniieersnrnens | coveee I [ AFE ] v 2,240,100 | ...... 124960 ..............2,499,197 | .cooovvrnnnes 2,000,000 | ..ovrernvene 2,165,523 |...ccooone. (23,133) 6.125] ......... 4552 |FA....... 08/04/2009 | 02/01/2019
91324P BK 7 [UNITEDHEALTH GRP 6.875 02/15/2038..........cocovvurrerneirnerenerierineens | cevnee . AFE ] 984,750 | . 137.313] . .1,000,000 206 6.875]......... 6.997 [FA....... 02/04/2008 | 02/15/2038
920355 AF  1|VALSPAR CORP 7.25 06/15/2019.......cccvumrviiverieerseieieninsisssssinnes | evenes . | W2FE | i 497,870 | 122.037] . . ....500,000 182 | o | e | e 7.250]......... 7.311]JD....... 06/16/2009 | 06/15/2019
92334N AC 7| VEOLIA ENVIRONMENT 6.75 06/01/2038..........cvvvreerrerireircrrserirenes | cvvenne [ [ V2FE 989,710 | . M7.241 | e 172,407 | e 1,000,000 | .................990,294 |........... 140 6.750 | ......... 6.831(JD....... 05/21/2008 | 06/01/2038
927804 EZ 3|VIRGINIA EL&PWR A 5.40 01/15/2016. AFE] nn.648,310 | L. 113.790| . 180 5400(......... 5434 |JJ....... 01/10/2006 | 01/15/2016
94874R AU 0| WEINGARTEN RLTY MTNA 6.88 06/25/2027...........ccccovvvmevmerennener | covveee | oo | veververinns | n2FE | iiiiiinnnn....666,315 | ... 117.578 | . ....650,000 (492) 08/02/2001 | 06/25/2027
957576 AA 9| WESTERN & SOUTHERN FIN 5.75 07/15/2033........cccooveremvimriirneines | cvvene ...901,030 | ...... 104513 . ..1,045,129 .1,000,000 2,132 12/20/2010 | 07/15/2033
966629 AA 5| WHITNEY NATL BK BKNT 5.875 04/01/2017 . . ....1,996,500 . ..2,073,979 .2,000,000 344 03/15/2007 | 04/01/2017
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ocoeeverreisrnriasannnns . T 88,562,737 |.... s . s [ESSR o ] [ 14,857 0 0 .. XXXeooow [ XXX | XXX ] e 1,554,507 | .......5,142,437 | ... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
001990 AJ 9|ASG 2010-2 G70 SEQ CSTR 01/28/2037 RE. .18,584 MON... 02/23/2012 | 01/28/2037
02146P AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036. ...962,156 . (8,201) MON... | ... 01/19/2012 | 08/25/2036
05948X L9 0[BOAMS 2003-10 1B1 SUB 5.50 1/25/34 945,985 ....895,960 6,619 MON...| ... 01/23/2004 | 01/25/2034
05952B AB 8 |BAFC 2009-R5 1A2 MEZ 5.25 08/26/2035 RE... ...838,100 ..1,082,425 .1,160,000 .18,026 MON... 02/14/2012 | 08/26/2035
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ...958,399 .1,058,456 6,086 MON...| ... 09/06/2011 | 05/25/2035
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033.. 527,356 ....501,276 534,496 | i 838,933 | [ i 16,823 MON... | ... 07/25/2003 | 08/25/2033
152314 KJ 8| CXHE 2004-C AF5 SEQ STP 6/25/2034 e 2 AFM | 1,995,000 B85 s 1,831,100 | .. .2,000,000 | ... (249) MON...| ... 08/11/2010 | 06/25/2034
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033...........ovvvmererereririirireiieniinens . ARM | s 972,384 | ...... 104460 | ......ccooenee 1,046,157 | ..cooovvrienne 1,001,490 | ..ccovvvvrnnnne 972,820 |........... 1,317 MON... 08/06/2003 | 08/25/2033
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036. 728,036 92.212 ...814,976 | .. ...883,807 | ... ..778,164 39,077 MON... | .... ..3,516 | 11/30/2010 | 08/25/2036
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037 w2 | 2FM | 794,176 | ........ 99.360 | ..o 816,656 | .. ....821,916 | ... 196,252 |........... 1,756 MON... | ... .50,669 | 10/01/2010 | 06/25/2037
17315Q AV 8|CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE.........oevevevrrievrerinrnnns . ARM | s 628,000 | ........ 87.337 | .o 698,699 | ...oovevernenne 800,000 | ...coorvvernvne 621,554 |........... (6,446) MON... 01/30/2012 | 10/25/2035
241912 AA 2| DWMC 1 P-O SEQ 6.50 12/1/20716........ovvurerrcrierirncerieiseissesieeereennns | ceveee I [ 2| s 231 | .. 106.558 245 230 234 MON... | .... 01/31/1999 | 12/01/2016
46632T AA 3 [JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.....covvverevernrenrrrsernes | e [ [ 2|.1FM 388,912 85.500 446,336 | oo 522,030 . 17,399 MON... | ... 09/14/2009 | 07/27/2037
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37........ovvvmevernerinirneiiens [ s I [ 2[AFM | oo 313,847 | ...... 101.000 | cooovveernes 334,550 | ..ooerrrirenne 331,237 | oo 323,790 | .o 6,798 MON... 08/14/2009 | 05/26/2037
46635F AU 6 |JPMRR 2010-8 2A10 SUB CSTR 11/26/2034 RE.. R I [ 21 AFM | e 509,930 | ........ 81.000 ..cvvvreernne 551,644 ....681,042 (11,986) MON... | ... 04/03/2012 | 11/26/2034
47232C AW 4| JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE.... IO I I [ 2|.1FM 885,000 92.000 ...920,000 | .. .1,000,000 6,952 MON... | ... 02/02/2012 | 05/21/2036
47233A AW 7| JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37.......covvrererernerrnsriaes [ s I [ 2[AFM | oo 432,754 | ....... 97.250 | .cvvrrirnne 456,209 | ..oovvrernnne 469,110 | .................442,936 |........... 6,918 MON... 08/21/2009 | 03/26/2037
47233D AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36...........vvveereererrrirneins | cvvve | oo | cerireeens 2. 3,278,133 | 13,198,375 | s | e 40,756 MON... | ... 08/10/2009 | 09/26/2036
47233D AB 7 |JMAC 2009-R11 1A2 MEZ 6.00 9/26/36...........ccomerrmrircrrerienireeirnenins | oevenne I [ 2. . ....7100,000 25,547 MON... | ... 08/10/2009 | 09/26/2036
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE..........covvvvrvrrvirivinnirerininns | vveine [ [ 21 .1FM | .................480,000 | ........ 74.000 .coocviirnne 592,000 | .coovverrirennn 800,000 | .................489,511 |........... 9,511 MON... 01/26/2012 | 01/26/2036
74930E BB 4 [RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE.........coccomvremermerirerinens | wevnee [ oo [ cerverinns 2[AFM | ooii..530,000 | ..o 87.750 .702,000 1,905 MON... | ... 01/27/2012 | 12/27/2035
76111X HN 6 | RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019.........ccoovvvveerernercvnnniicinnnees | evvees | oo [ eoverenns 2[AFM | o 832,357 | ... 103.117 .660,516 (9,102) MON... | ... 03/29/2004 | 04/25/2019




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

S0l

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
76111X  J4 6 [RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36........vvevrvrrirreiiverrnerenins | crves [ [ 2[AFM | s 1,032,799 | ...... 100516 | ..ocvvvrennee 1,043,341 | oo 1,037,989 | .coovvriene 1,007,002 |........... 252 25,491 5.750 | ......... 6.001 [MON... | wocvvrriras 4,974 | v, 59,684 | 01/11/2006 | 01/25/2036
77876N  AK 4 |LFR 61 PAC 9.4 08/20/2019........cvuumiermerireireisseinersesssesessessssssessees | sevenne I [ 2| s 15,709 | ...... 101.671 | covocreirens 14,955 | oo 14,709 | oo 14,955 | oo (1)) — (1) [ coreermermerrenineenee | oeeernesinseineneeenes | oeveneens 9.400]......... 9.377 [MON... | coovvercrinne GV 1,392 | 01/31/1999 | 08/20/2019
803828 AP 3 [SAILN 2003-3 A SEQ 7.75 4/27/33..........covcvirverinrinirirsniseiiesinenns | v 3 I 2. .0 . .. |MON... 05/21/2003 | 04/27/2033
80382S AR 9[SAILN 2003-5 A SEQ 0.00 6/27/2033 FSSSTRRTRRRINN IOV 3] [ 2. 0 18,727 | ... . |MON... 06/12/2003 | 06/27/2033
81375W JE 7| SABR 2006-OP1 A2C SEQ FLT 10/25/2035..........coevvemrvrmmrirerereeeinsnins [ s I [ 2[AFM | v 595,324 | ... 97494 | o) 656,056 | .....covvvvnvnne 672,920 | ..coovvrirnvn. 599,299 | ..o | e 10,625 MON... 09/20/2011 | 10/25/2035
872225 AD 9| TBW 2006-5 A3 SEQ STP 11/25/2036. [SSSURTPRTURRORN OO [ [ 2|.1FM ...885,000 | ........ 70.000 | . ..2,100,000 .3,000,000 ...1,627,151 26,756 MON... | ... 03/20/2009 | 11/25/2036
949832 AA  7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35........oovvvvmmrrmerieeineeiseines | crvene I [ 2|.1FM | .. 1,014,475 | ...... 103.500 | . ..1,090,094 | .. .1,053,231 ...1,021,194 2,046 MON... | ... 11/10/2005 | 12/25/2035
94983Q AL 0 [WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.........ccccrvrrrerrrrnrerernrninns | wveene s 21 AFM | s 1,058,464 | ...... 104.443 | ....cocconee 1,141,479 | e 1,092,916 | ..............1,063,886 |........... 1,694 MON... 02/03/2006 | 03/25/2036
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36........cuveeverneerenenrenes [ onenes N 2/ AFM | i 677,310 ....164,243 8,317 MON... | ... 10/11/2011 | 03/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities et 22,677,013 237,772 25,491 0 XXX | e 118,320 ..l 1,398,176 XXXeooro [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07330T AA 0|BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.........ccorvveneenneernernerns | ovreee | oo | vevereeni | AFE | 920,195 | ... 120450 | . .1,000,000 9,136 MON...| ... 07/30/2009 | 07/17/2040
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42.. . veennnnn2,140,839 | ... 102.360 | . . . .2,537,291 347,435 MON... | ... 03/30/2009 | 10/12/2042
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44.........c.covvernirerirrerirnerrerirneens . AFM | .. 1,012,890 | .. 101.040 | weocvvvrennes 1,052,702 | .ooooverinnee 1,041,867 | .............1,035,372 | ........... 5,945 MON... 08/31/2007 | 02/11/2044
12527E AD 0| CFCRE 2011-C1 A4 SEQ CSTR 04/15/44.........cocovvvvvnrnenernrrernrinnes | vevens | oo | e [ AFM ] ..oi.....2,050,000 | ... 118.453| . ..2,369,063 .2,000,000 (4,802) MON... | ... 08/04/2011 | 04/15/2044
12639C AA 5[CSMC 2009-RR4 A4A SEQ 5.695 09/15/40...........coceervvemrvmnerirerrnnine | vevirne [ [everen2 [ AFE | i 845,117 | i 116.000 | . ..1,160,000 .1,000,000 22,664 MON... | ... 09/18/2009 | 09/15/2040
12641U AG 8|CSMC 2009-RR2 IQA SEQ 5.6945 04/16/49..........cocveomrvrsermnecmneiinnnns | veviene [ [ 2 [ LAFE | cinne..843,594 | ..o, 110.842| . ..1,108,418 21,000,000 | oooivreerre 901,752 | oo | e 18,852 MON... | ... 07/30/2009 | 04/16/2049
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21.......ccconvvvvvevvrverivrrnernee | vevivee [ [ [ AFM | 02,019,957 | ... 115.330 . ..2,306,600 2,000,000 (2,908) MON... 08/11/2011 | 08/10/2044
23305Y AJ 8[DBUBS 2011-LC3A AM SEQ CSTR 07/10/21......ccvvvrererencrrserncrrenns | veviene oo [evern2 [ AFM | 486,223 | .. 119.307 | . 673 MON... | ... 08/11/2011 | 08/10/2044
36186X AE 7 |GMACN 2012-BLIS 10 0.576 07/10/2050 (862) MON... | ... 11/28/2012 | 07/10/2050
36190K AC 3 |GSMS 2009-RR1 CSB SUB 5.286 12/17/203! . .1,000,000 (293) MON... 10/21/2010 | 12/17/2039
46629P AC 2 |JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47........cocvvverernrnvenrrcrsnnenns | vveee [ o | v | IFM | ciin.2,083,750 | ... 114.370 | . .2,000,000 (11,988) MON... | ... 08/24/2011 | 05/15/2047
46634V BG 2|JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE...........cccceververvmerines [ cvvee [ o [wvveriren2 | WAFE | 495,703 | oo 113.350 | . ....500,000 332 MON...| ... 02/10/2012 | 06/20/2049
46636V AC 0|JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046FB...........ccccconevmmerninnens | covnene [0 [ o2 | IFM | c.......1,009,998 | ... 114.160 | . ..1,141,600 .1,000,000 (999) MON... 09/16/2011 | 08/15/2046
48124W AA  7|JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51.......ccvvvvvrvrnerevrnns [ vvvee [ oo | verveneen2 | AFE | inn...862,188 | ... 116.813 | . ..1,168,125 21,000,000 | coovvvvrreerne 13,118 [ [ v 16,773 MON...| ... 08/18/2009 | 03/18/2051
48124X AA 5|JPMCC 2009-RR2 GEA SEQ 12/17/2049. . ...903,574 | ...... 115590 | . ..1,155,900 .1,000,000 112,994 MON... | ... 10/29/2009 | 12/17/2049
48124X AC 1|JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050.. IRV I I [ 2|.AFE| .. ...915,000 | ...... 116.250 | . ..1,162,500 | .. .1,000,000 .10,306 MON...| ... 10/29/2009 | 06/17/2050
61760R BA 9| MSC 2011-C3 A3 SEQ 4.054 07/15/2049 SIS IO [ [ 2[AFM | s 1,009,967 | ..... 112899 wovecrinnee 1,128,990 | ..cooovvreenee 1,000,000 | .............1,012,468 |........... (1,861) MON... 09/14/2011 | 07/15/2049
749271 AA  0|RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39.....ccvvvurermrrernninns v e [ errvrs 2|.1FE ..943284 | ...... 104.950 | . ..1,049,500 .1,000,000 1:985,622 | .o | e 11,803 MON... | ... 08/31/2009 | 09/17/2039
74930A AA 5|RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49... R I [ [ 2|.1FE| .. 1,087,734 | ...... 118.750| . .1,187,500 | .. .1,000,000 | ... 1,070,090 |........... (14,426) MON... | ... 10/06/2011 | 12/16/2049
92936C AJ 8| WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44.......ccovvernvenniinniiniinnns | coveens N 2| AFM | s 2,072,500 | ...... 118531 | v 2,370,625 | ..o 2,000,000 | .o 2,063,392 |...ccoonne (6,424) MON... 08/23/2011 | 06/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt 23,191,925 | .. XXX.....o.. | cooveeene 27,197,378 | ............ 23,579,157 | ............ 23,717,139 | .o [V P 412,352 0 0 XXX... | ............ 105,961 | .........1,240,034 |..... XXX...... | ... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00173P AA 3 [AMMC 2005-4A A CLO FLT 03/25/17......cvuvrvrerrereseersereseenensesisssenns | ceveee R . 234 . AFE | oo 1,689,460 | ....... 98.150 | .. 1,752,396 | ..ccoovvrennee 1,785,426 | ..covvrennee 1,717,420 |........... 25,396 | oo | e | e 0.580 | ......... 3.100 [MJSD. | cooovvvrrirnne 136 | v 13,510 | 08/24/2011 | 03/25/2017
006346 AK 6[ADMSO 2010-1 A ABS 5.438 12/20/2040...........covvveerernenrernnreirnnnnes [ eovnee [ [ rrirnnnns 2|.1FE ..968,473 | ...... 111.641] . .1,081,213 ....968,473 ...968,473 5438 ......... 5.500 | MON... | ... 12/03/2010 | 12/20/2040
05377R AV 6| AESOP 2011-5A A SEQ 3.27 2/20/18 IO I I [ 2|.AFE| .. 1,999,272 | ...... 107.103 | . 2,142,068 | .. .2,000,000 | ... 1,999,445 | ........... 130 3.270| ..o, 3.300 [MON... | ... 08/19/2011 | 02/20/2018
125634 AC 9| CLIF 2011-2A NOTE ABS 4.94 10/15/2026 ISR IOV I [ 2 AFE| o 884,372 | ...... 103.250 | oo 913,458 | ..coovvvinne 884,705 | ..cooovvvvrnvn. 887,431 | .o (597) | cevereerneinerrerienins [ e | e 49401 ......... 4.987 | MON... 10/26/2011 | 10/18/2026
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038 [SSTURTR O [ [ 2| AFE| 972,239 | . 108.071| . ...972,299 9 5.730 | oot 5.801 |[MON... | ... 12/09/2010 | 12/15/2038
227170 AA 5| CRNN 2011-1A A1 ABS 4.94 11/18/2026........ccoovvereerirrincrrerinsesenins | cevene 33 - 2 AFE]| 891,335 | ..o 101.010 . B2 | cevverrerineirieeiinnins | e | e 49401 ......... 5.000 [MON... | ... 11/117/2011 | 11/18/2026
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027. e | Ri.e 2| AFE| i 974,592 | .....1103.396 | ..............1,008,111 | .................975,000 | ................974,601 |........... 19 3.810 ... 3.850 | MON... 09/20/2012 | 09/18/2027
87244A AU 4 [WINDR 2012-1A C2 CLO 4.31 01/15/2024.........ccoovvvrmerererenerrseiseinnns | e 33 [ 2. B7 | covrereereneerieniinnins | e | e 4.310( ... 4.880|JAJO.. | ... 11/28/2012 | 01/15/2024
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039........cccovvvervvrirmrrrenirerineiisnnens | ervee | oo | eorevienes 2|.1FE (176) 6.657]......... 6.712|MON... | ... 10/29/2009 | 11/16/2039
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 17 18 19 20 22
Rate Current
Used Year's Total
to Current Other Than Foreign Admitted Amount Stated
Obtain Year's Temporary Exchange Effective Amount Received Contractual
CusIpP Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Year Date

89656C AA 1| TRL 2010-1A A ABS 5.194 10/16/2040.........ccccvvrinvrninnnnienninnninniinens | conneee | oo | eernnncnn | JAM | i 925,024 | ...... 114.900 | ..ovvvrnnnns 1,062,852 | ..ooovvvinnene 925,024 | .o 925,024 | ..o [ | | | 5194 5.251 [MON... | oo 2,002 | oo 48,032 10/16/2040
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES..........ocerrriereisrerniinsisisiinsiinnes | aevseriens 10,668,708 | ... XXX.oooowwe | corirrinnns 11,460,475 10,780,637 | coovvvs 10,699,640 . 24,909 0 XXX XXXt | i 15,759 | cvvrrns 390,736 | ... XXX.ooooi [ e XXX...o.
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ ..o ssessssnnss | cvesneees 145,100,384 | ... XXX........ 169,769,818 151,316,536 | .......... 146,256,501 (75)] oo 689,890 25,491 XXX XXX [ e 1,794,547 | ........ 8,171,383 | ... XXX.oooe [ XXX......
Hybrid Securities - Issuer Obligati

44841Y AA 4|HUTCHINSON WHAMPOA INTL 6.00 VR.....covvniiiiininiisinsiereninnines | AAAAAAA |R| .............. 1,000,000 | ......106.000] ..............1,060,000 | .......c.c.... 1,000,000 | ...ocovnnenee 1,000,000 [ ..o [ | e | | cneen0.000 | v 6.000 |AO......
4299999. Hybrid Securities - Issuer Obligations..........c.c.cocriiiniinns ....1,000,000 .1,000,000 ....1,000,000 0 0 XXX XXX...
4899999. Total - Hybrid Securities............c..c.... ....1,000,000 .1,000,000 ....1,000,000 0 0 XXX XXX...
Totals
7799999. Total - ISSUET OBIIGAHONS. .....vverreeresiresseesserissers sttt | sresnnens 125,961,355 .131,998,880 | .......... 125,899,606 | ...ooovvvvriniennn0 | i 106,405 0 0 XXX XXX 1,995,484 | ... 6,710,764 | ... XXX.oooo. | onee XXX......
7899999. Total - Residential Mortgage-Backed Securities 34,692,200 ..37,941,014 | ... 35,560,004 234,473 25,491 0 XXX XXX | 242,880 | ......... 1,852,325 | ... XXXoooot | coree XXX......
7999999. Total - Commercial Mortgage-Backed Securities. 23,191,925 |.... 23,579,157 | oo 23,717,139 | o0 [ i 412,352 0 0 XXX XXX | s 105,961 | ..ocoveee 1,240,034 | ... XXXooooe [ onee XXX......
8099999. Total - Other Loan-Backed and Structured Securities. 11,658,708 | ... XXX........ ....12,505,225 . A1,780,637 | o 11,689,737 . 25,006 0 0 XXX XXX... 29,814 | oo 425,874 | ... XXXeooowt | cores XXX....o.
8399999. Grand Total - Bonds...... ....195,504,189 | ... XXX........ ..225,716,515 .205,299,688 | .......... 196,866,486 | ........ccrerereeee(70) | crvrirerne 778,235 25,491 0 XXX XXX... 2,374,139 | ....... 10,228,996 | ... XXX...... | ... XXX......
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

1 2 Codes 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 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)
860630 30 0|STIFEL FINANCIAL 5.375 12/31/2022........covvivieneiiiniinnin | ........ | | ....... 40,000.000 |...cccooenee 25.00 |..... 25.007 | oo 1,000,279 |..... 25.375 | oo 1,015,000 | .ooovvrennes 1,000,000 | ..ovoivenieririiniinnns | e 279 | | oo 279 P2LFE... | 12/18/2012
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........cocovrviiviniinnnns 1,000,279 |...XXX..... ..1,015,000 .1,000,000 279 XXX [ XXX
8999999. TOtal = PTEEITEA SOCKS. .....cvuveeieeecrierieet et ssnnenies | oevieseinenes 1,000,279 |...XXX..... ..1,015,000 .1,000,000 279 XXX | XKX




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

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

cl3a

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
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
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 - Industrial and Miscellaneous (Unaffiliated)
055622 10 4|BP PLC-SPONS ADR.......coostuurirrireirrineiserssssssessesssssissssssssssssesssessssssas | sevsees Ro| s 10,000.000 | cooueveveernriarinna 416,400 | ........41.640 | oo 816,400 | i 421,101 | oo 15,000 e dT01) | s [ (4,701) 04/24/2012
086516 10 1|BESTBUY COINC 4,200.000 49,770 101,965 | oo 2,772 | oo | | v 52,195 | oo (52,195) 02/03/2012
19624R 10 6|COLONY FINANCIAL INC . 7,000.000 ..136,500 R 137,670 2,800 e(TAT0) | s [ (1,170) 12/21/2012
288522 30 3| ELLINGTON FINANCIAL LLC......covmiirriiiireireiiseiiessieeiseissessssisesssessienes | ceviees 4,000.000 89,840 | ... 22460 | .ocooriviiirireren89,840 | o T5,147 | v 10,000 | covooereierierieeins [ e 14,693 | oo | s 14,693 01/19/2012
43785V 10 2| HOMESTREET INC......cooovivirririiriiiniiieriesiesessseisssisssiessesessesssiesssieniene | ceveens v | s 12,000.000 | oo 306,600 .132,000 ..174,600 174,600 02/10/2012
536020 10 O|LINN ENERGY LLC-UNITS... SO POPUPPTOTPTUROR DOV | 20,000.000 ..704,800 758,656 | .. [GRRE1:1:) RO (53,856) 12/14/2012
87611X 10 5|TARGA RESOURCES PARTNERS LP......... et | 5,000.000 .186,900 | ........37.380 | .covviriiirieeen 186,900 | v 1TT247 | oo 9,654 | ..o | s 9,654 12/07/2012
881575 30 2|TESCO PLC-SPONSORED ADR B [ Ro| s 44,000.000 | .coooevernerrirnnne 720,936 652,892 | ..o 29,009 | oo | e 68,043 | ...covvieiriiriei .| 03/07/2012
92857W 20 9| VODAFONE GROUP PLC-SP ADR......... R R.|. 23,500.000 ..591,965 R 631,166 |. 12,203 23,284 (39,201) [ ovvvvveeninniiciinns | s (39,201) 03/07/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ..o | v 3,203,711 | XXX | i 3,203,711 | e 3,087,844 |. 15,003 80,065 0 . 168,062 | ..o 52,195 | oo 115,867 XXX
9799999. TOAI = COMMON SEOCK. .1ttt ettt ees et 3,203,711 | ....... XXX.oone ...3,203,711 ..3,087,844 |. 15,003 80,065 0 168,062 | ..ooiivrinnnns 52,195 ..115,867 XXX
9899998. Total - Preferred Stock from SECHON 1.............cooviviviieiiiiieieieie ettt nseneenesessenes | cvereseressiniinnas 1,000,279 |....... XXX....... ..1,015,000 | .... ..1,000,000 |..ooovoririiiiiine XXX
9899999. Total - Preferred and Common Stock.............. . 4,203,990 |....... D 0.0 O 4,218,711 | oo 4,087,844 |. 15,003 80,065 0 .168,062 | ....ccouvennee. 52,195 | oo, 116,147 XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....720,936.
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

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

Bonds - U.S. Government

478045 AA 5 | TVA JOHN SEVIER COMB 4.626 01/15/2042 | 01/10/2012 | MORGAN STANLEY & CO 1,000,000 1,000,000
0599999. Total - Bonds - U.S. Government 1,000,000 1,000,000 0
Bonds - U.S. States, Territories and P: ions
93974C RF 9 | WA ST MTR VHCLE FUEL F 5.09 8/01/2033........cccouuiminiriinnisiesinississsssensssesssnsssessenes | cessesssssninns | 12/14/2012 | MITSUBISHI. ...ttt | eesenssenessesas 596,215 | .. s 500,000 [ .o 9,756
1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS.............ccevueueveiereireritetetereceeteteeetetesaetetessaesesessetesessssesesesssesasass  tevessssessssssesesssssessssesesessssssesssesesesassesessssesesesassesansssesesesassesassnsesessassesassssass 596,215 | .vovveeeeereceeeceeecee e 500,000 | .vvoeeireiieeeeceeeeee e 9,756
Bonds - U.S. Political Subdivisions of States
463632 4P 1|IRVINE WTR DIST 6.622 05/01/2040.........0rvumerrmrererrerineeiessenisseisesssssssnssssensssissssseses | nevesseessesnns 11/29/2012 | BARCLAYS AMERICA.........cooomiiriieeiieiseiieeiessie s ssssssssessesssssesssssssnssnes. | soessssseseesas 1,367,080 1,000,000 [ .ooovereeereerereerierieeeeeseeesseenin 6,070
675383 LB 7|OCEANSIDE CA SCH DIST C 0.00 8/1/2049 .... | 04/12/2012 | US BANCORP/PIPER JAFFRAY. 234,380 2,000,000
798755 DQ 4|SAN MARCOS CA SCH DIST B 0.00 8/1/2051 .... | 04/26/2012 | STIFEL NICOLAUS & CO........ccocvrneee. 260,549 2,455,000
799017 JX 7|SAN MATEO CA UNION HIGH A 009/01/2037............ .1 01/26/2012 | STIFEL NICOLAUS & CO.....cuuiiiiiiiiisieissiisisssssssssssssssssssisssssssssssssssssssssssnssnsss | sasessssssssssnns 113,175 | e 500,000
2499999, Total - Bonds - U.S. POlICAl SUDGIVISIONS O STAIES............cveveeeierereeeeeeseeeeeeeeeveeeteseeessesester s s eee s sea s eenessassasese evessssssasesssesssetesesssssas e aasasssetes s assasesetssaesasssesassassssesseanessaseanaseassaseneanaes 1,975,184 5,955,000 | ..oooveiviiieiiiieiee s 6,070
Bonds - U.S. Special Revenue and Special A t
3136A9 7F 9|FNR 2012-136 ID O 3.50 09/25/2041.... 11/13/2012 | GREENWICH CAPITAL MARKETS, INC 1,500,000 | ovovoevrrieiinieierseieeenieienens 15,000,000 42,292
3136A9 7F 9[FNR 2012-136 ID 10 3.50 09/25/2041.... 11/14/2012 | GREENWICH CAPITAL MARKETS, INC 967,813 9,500,000 26,785
3136A9 HL 5|FNR 2012-110 NI |0 3.50 10/25/2042 11/27/2012 | GREENWICH CAPITAL MARKETS, INC 348,048 4,800,658 13,535
31393A V6 1 |FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE. .... | 12114/2012 | CANTOR FITZGERALD & CO. 2,029,190 1,925,684 [ ...ovoovercirinnierecns 5,206
358266 CA 0|FRESNO PENSION A 0.00 8/15/2023 . | 04/19/2012 | WELLS FARGO BROKERAGE.........ccvuuiimiiiiieiieniesisessssssessesssesessesssssssssnens 560,850 1,000,000
54473E NS 9|LACNTY CA PUB WKS BAB 7.618 08/01/2040. 12/13/2012 | MORGAN KEEGAN & COMPANY.. 666,245 500,000 14,495
54473E NS 9[LA CNTY CA PUB WKS BAB 7.618 08/01/2040. ... | 12114/2012| MORGAN KEEGAN & COMPANY.. 334,145 10:250,000 | ..o s 7,301
59465M C9 4|MI ST HSG DEV AUTH B2 5.622 10/01/2036 ....| 02/08/2012 | BANK OF AMER/ML............... 990,000 1,000,000
598022 FC 0|MIDPENINSULA CA OPEN SPACE 0.00 9/1/2041.... .| 01/20/2012 | STIFEL NICOLAUS & CO........c.ccevvenes 401,620 2,335,000
783186 NH 8|RUTGERS NJ ST UNIV BAB 5.665 5/1/2040 .... | 12113/2012 | BARCLAYS AMERICA 628,885
913366 EQ 9| UNIV OF CALIFORNIA CA 6.398 05/15/2031.... .| 01/27/2012 | MORGAN KEEGAN & COMPANY.. 594,120
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMIENES. ... vxerueueeieeiereratsaesersessesasaeseessesseseseeseesesessesssssesaesesans | etessesessessesassasseessesesesseesessesassesseesessessssessesassessessessesassessesansessesssssssassessesanes 9,020,915
Bonds - Industrial and Miscellaneous
001055 AJ 1| AFLAC INC 4.00 02/15/2022..........c0oeverrerieiiernerierireseseesssisssssessessssessesessssssssssssenine | sevesssesssssns 02/08/2012 | J. P. MORGAN SECURITIES.........covviririimerinrrieniesissesesssssssessesssssesssssssssnenes. | sevesssessssees 998,200
001990 AJ 9|ASG 2010-2 G70 SEQ CSTR 01/28/2037 RE . 02/23/2012 [ CITIGROUP........vvvrrierierineirerienes 602,250
02146P AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036 01/18/2012 | GREENWICH CAPITAL MARKETS, INC 577,406
02146P AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036 .... | 01/19/2012 | GREENWICH CAPITAL MARKETS, INC 384,750 ...600,000
05952B AB 8 |BAFC 2009-R5 1A2 MEZ 5.25 08/26/2035 RE..........c.cocmiuiririiiersriniirerissiseisssessssieniees .| 02/14/2012 | GREENWICH CAPITAL MARKETS, INC 838,100 1,160,000
162809 AA 5|CHECKERS DRIVE-IN 11.00 12/01/2017 .... | 11/27/2012 | JEFFERIES & COMPANY 505,625 | ..cvvvevrrrirrireeieriesrenene s 500,000
17315Q AV 8| CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE ....| 01/30/2012 | CITIGROUP 628,000 | ..vvueiriieieere e 800,000
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027. . .... | 09/20/2012 | WELLS FARGO BROKERAGE. 999,582 1,000,000
26483E AG 5|DUN & BRADSTREET 4.375 12/01/2022..........ccoveemerieierneerceissinssesessssssnesssessssesssssesss. | snesssesssesens 11/28/2012 | J. P. MORGAN SECURITIES. 495,135 | oo 500,000
36186X AE 7 |GMACN 2012-BLIS IO 0.576 07/10/2050 11/28/2012 | JEFFRIES AND COMPANY.. 509,881 7,000,000
362251 AA 8| GRD HOLDING IIl 10.75 06/01/2019. 12/07/2012 | JEFFRIES AND COMPANY.. 503,750 | ..ovvvevrrrirrereeneriesre s 500,000
458140 AN O|INTEL CORP 4.00 12/15/2032................. .... | 12/04/2012|J. P. MORGAN SECURITIES. 495,575
46634V BG 2|JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE . .... | 02/10/2012 | GREENWICH CAPITAL MARKETS, INC . 495,703 ...500,000
46635F AU 6 [ JPMRR 2010-8 2A10 SUB CSTR 11/26/2034 RE...........coovuerierireeririseisseriesiseesessssinsens | seeeseneseeens 04/03/2012 | GUGGENHEIM CAPITAL MARKETS........otvimrimerineiineeieniseessenssssssessenssssessessnss | sevessessnssnnes 509,930 | ..o s 681,042
47232C AW 4| JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE.... .... | 02/02/2012 | GOLDMAN SACHS & CO........ 885,000 1,000,000
69318F AA 6| PBF HOLDING CO LLC 8.25 02/15/2020. ....| 01/27/2012| CS FIRST BOSTON CORP. 492,825
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE. .... | 01/26/2012 | GREENWICH CAPITAL MARKETS, INC 480,000 659
74930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE .... | 01/27/2012 | GREENWICH CAPITAL MARKETS, INC 530,000
754730 AD 1|RAYMOND JAMES 5.625 04/01/2024... . | 03/23/2012 | MESIROW FINANCIAL. 500,380 156
86614R AA 5| SUMMIT MATERIALS 10.50 01/31/2020 01/24/2012 | CITIGROUP.. 150,000
86614R AA 5| SUMMIT MATERIALS 10.50 01/31/2020.... .| 01/24/2012 | OPPENHEIMER 151,125
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

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

87244A AU 4 [WINDR 2012-1A C2 CLO 4.31 01/15/2024. 11/28/2012 | DEUTSCHE MORGAN GRENFELL 486,334 | ..o 500,000

89054X AA 3| TOPAZ SOLAR FARM 144A 5.75 09/30/2039 02/16/2012 | BARCLAYS AMERICA.......cocouiviiiiiintiiiniisssi i 1,250,000 1,250,000
3899999. Total - Bonds - Industrial and Miscellaneous............ 13,469,552 18,285
8399997. Total - Bonds - Part 3 26,061,866 154,176
8399999. Total = BONAS. ... 26,061,866 154,176

Preferred Stocks - Industrial and Miscellaneous

860630 30 O[STIFEL FINANCIAL 5.375 12/31/2022.. .... | 12/18/2012 | BANK OF AMER/ML.. 40,000.000 1,000,000
8499999, Total - Preferred Stocks - Industrial @nd MISCEIANEOUS.................c.ciueuiuciiiicieieieieteteicteee ettt eterese e sesetesesiess | etetteetesisseteseseeeesesetetesesseeesessetetesassetennsetesessssesensssesesessssesassnsesesneetesasaseens 1,000,000 0
8999997. Total - Preferred Stocks - Part 3. 1,000,000 0
8999999. Total - Preferred Stocks 1,000,000 0

Common Stocks - Industrial and Miscellaneous

055622 10 4|BP PLC-SPONS ADR 04/24/2012 | 1SI GROUP INC 10,000.000 421,101

086516 10 1|BESTBUY COINC 02/01/2012 | ISI GROUP INC ..2,000.000 48,545

086516 10 1|BESTBUY COINC 02/02/2012 | 1SI GROUP INC ..1,000.000 24,326

086516 10 1|BESTBUY COINC 02/03/2012 | INTERSTATE, 1,200.000 29,094

19624R 10 6|COLONY FINANCIAL INC 12/07/2012 | FRIEDMAN BILLING. 5,000.000 98,111

19624R 10 6 COLONY FINANCIAL INC.......oviiuiiiriiirieniinietiiesissiessesessessessessssessessssssssssesssiesins. | seeesssesssenens 12/21/2012 | FRIEDMAN BILLING........ovviieimriiiieiiniiceirisiiessissssessesesssssssssessenssesesssiens | svoesssesesnsenns 2,000.000 39,559

288522 30 3|ELLINGTON FINANCIAL LLC 01/19/2012 [ INTERSTATE.......ouvtuieieerreieiseeseessse sttt 4,000.000 75,147

43785V 10 2|HOMESTREET INC 02/10/2012 | FRIEDMAN BILLINGS RAMSEY 3,000.000 132,000

43785V 10 2| HOMESTREET INC......coouirireimiemirinniriesiesisseessessssse st essssssssssssssss s ssssssssssssssssns | sevesssesssssens 03/09/2012 | Stock Split 2.0 FOF 1.0.......cvuuveurerreieeierieiserieesiesiesssees st ssessesssssenins | resssesesees s 3,000.000

43785V 10 2|HOMESTREET INC 11/08/2012 | Stock Split 2.0 08 1.0....voucvvreirieiieeiiceieese et esesesssstsnns | ebseenseniseeenas 6,000.000

536020 10 O|LINN ENERGY LLC-UNITS... 12/05/2012 | RAYMOND JAMES & ASSOC.......... 10,000.000 387,176

536020 10 O|LINN ENERGY LLC-UNITS......oiiiiiiriieiierieirseisssissessessesissessssissssssssessssessssisssssenes. | sevesssesssins 12/06/2012 | RAYMOND JAMES & ASSOC.........coueeieiaerierissseseesssissessesssesssssssssisssssssssnsess | sesessssesneesns 5,000.000 189,771

536020 10 O [LINN ENERGY LLC-UNITS......ccccovvvrvrnrrrnns 12/14/2012 | RAYMOND JAMES & ASSOC.......... 181,709

87611X 10 5|TARGA RESOURCES PARTNERS LP. 12/07/2012 | RAYMOND JAMES & ASSOC.......... . 177,247

881575 30 2|TESCO PLC-SPONSORED ADR 03/06/2012 [ INTERSTATE. ......ocvvurireiieieiseeieeisessseisseesssssesssessesesssenns 34,000.000 503,805

881575 30 2|TESCO PLC-SPONSORED ADR 03/07/2012 | INTERSTATE, 10,000.000 149,087

92857TW 20 9|VODAFONE GROUP PLC-SP ADR........ . 03/06/2012 | INTERSTATE, . 18,500.000 497,315

92857W 20 9| VODAFONE GROUP PLC-SP ADR........ R 03/07/2012 | INTERSTATE ..ottt esssssnsensessesssssssessens | aressesnsesssssessssssessessessssssesens 5,000.000 133,851
9099999. Total - Common Stocks - Industrial and MiSCElIaNEOUS................c..cevrcuereriereieetcecceeecee e 3,087,844 0
9799997. Total - Common Stocks - Part 3.............ccccvevereeierccieieecceieienns 3,087,844 0
9799998. Total - Common Stocks = SUMMANY HEM fTOM P 5.ttt et eheete | faeeeheeseeseEeEeeEees e ehee e e 1S E e e 8 o882 E e E o8 b e bttt ettt s 478,908
9799999, Total - Common Stocks................ 3,566,752 0
9899999. Total - Preferred and Common Stocks 4,566,752 0
9999999. Total - Bonds, Preferred and COMIMON SHOCKS............cccviuiueieiieiieiiieie ettt ettt ettt s et s b st et b s sbeses s aebebanse ss4ebebassssssessesesesesseseses e b et et s as s et esse s et b saeae b s s eb et b s ae b b ssete b b et et ebnses et s anaebnas 30,628,617 154,176
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Bonds - U.S. Government
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016... ... | 01/15/2012. | MBS Paydown 0.01439172...........cccovvurnven. 772 0 172 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 02/15/2012. | MBS Paydown 0.01301364...........c.coccernen. ..3,445 (71) (71) 3,445 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 03/15/2012. | MBS Paydown 0.01261797.........cc.cccrvurnecs 989 (2) 2 ..989 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 04/15/2012. | MBS Paydown 0.01227205 865 3) 3) ..865 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 05/15/2012. | MBS Paydown 0.01178755.........ccccoevernen. 21,211 (5) 5) 1,211 07/01/2016.
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016... ... | 06/15/2012. | MBS Paydown 0.0111907....... 1,492 (28) (28) 1,492 07/01/2016.
3128GL WV 0|FGCI E84260 PT 6.0 7/01/2016... ... | 07/15/2012. | MBS Paydown 0.01081185..........c.ccccconn. 947 (6) (6) .947 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 08/15/2012. | MBS Paydown 0.0105218....... 725 (6) (6) 125 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 09/15/2012. | MBS Paydown 0.01023162...........c.coecernvcn. 725 (6) (6) .725 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... .. | 10/15/2012. | MBS Paydown 0.00980352..............ccocoone.. ..1,070 (11) (11) 1,070 07/01/2016.
3128GL WV 0| FGCI E84260 PT 6.0 7/01/2016... ... | 11/15/2012. | MBS Paydown 0.00951806................cc....... 714 (8) (8) At 07/01/2016.
3128GL WV 0 |FGCI E84260 PT 6.0 7/01/2016... ... | 12/15/2012. | MBS Paydown 0.00895147...........c.cocceunen. 1,416 (33) (33) 1,416 07/01/2016.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 01/15/2012. | MBS Paydown 0.09853375............ccccrvurnen. 578 0 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 02/15/2012. | MBS Paydown 0.09828257...........c.cocccunen. 640 (0) 0) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031 .1 03/15/2012. | MBS Paydown 0.0980401....... 617 (0) (0) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 04/15/2012. | MBS Paydown 0.09778718.........c.cccruvereen. 644 (0) 0) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 05/15/2012. | MBS Paydown 0.09754673...........cccoevennecn. 612 (0) (0) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 06/15/2012. | MBS Paydown 0.09730982.............ccoccnun. 603 (0) (0) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... <o | .. | 07/15/2012. | MBS Paydown 0.0970688....... 614 A, (1) 1) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031......ccccovvvvrvrirncs ... | 08/15/2012. | MBS Paydown 0.09146432.............c.ccc...... 14,269 | .......... 14,269 | .......... 14,595 | ..o 27,318 | e (356) (356) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 09/15/2012. | MBS Paydown 0.09123312.........cccccnvvernene 589 1) (1) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 10/15/2012. | MBS Paydown 0.09100045............cccconeccn. 592 (1) (1) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 11/15/2012. | MBS Paydown 0.09076368........................ 603 1) (1) 10/01/2031.
31298W FC 4|FGLMC C59163 PT 7.0 10/01/2031.... ... | 12/115/2012. | MBS Paydown 0.08500582.............cccceouvne. 14,660 (368) (368) 10/01/2031.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. .| 01/25/2012. | MBS Paydown 0.01553847............ccccovvvnece 63 0 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 02/25/2012. | MBS Paydown 0.01550702 63 (0) 0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 03/25/2012. | MBS Paydown 0.01547537...........ccooeverneenne 63 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 04/25/2012. | MBS Paydown 0.01544351............ccccon. 64 (0) 0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 05/25/2012. | MBS Paydown 0.01541144.............cccconneeen. 64 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. .| 06/25/2012. | MBS Paydown 0.01537917.......cccccvvvrvrinece 65 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 07/25/2012. | MBS Paydown 0.01534669 65 (0) ) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 08/25/2012. | MBS Paydown 0.015314...........cccconervnnrnnnes 65 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 09/25/2012. | MBS Paydown 0.01528109...........c.coevernvcn. 66 (0) 0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 10/25/2012. | MBS Paydown 0.01524649.............c.c..c.... 69 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 11/25/2012. | MBS Paydown 0.01521315.........cc.cccrvvrnec. 67 (0) (0) 01/01/2032.
31388T QZ 9|FNCL 614372 PT 7.0 1/01/2032.. ... | 12/25/2012. | MBS Paydown 0.01517959 67 (0) 0) 01/01/2032.
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031 ... | 01/25/2012. | MBS Paydown 0.02567399............cccovvenec. 189 0 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.... ... | 02/25/2012. | MBS Paydown 0.02560664........................ 204 (0) 0) 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.... ... | 03/25/2012. | MBS Paydown 0.02483626....................c.... .2,332 (1) 1) 2,332 12/01/2031.
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.... ... | 04/25/2012. | MBS Paydown 0.02257237..........c.cccrvvenenn ..6,852 (259) (259) 6,852 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.... ... | 05/25/2012. | MBS Paydown 0.02152247...........c.coocerneen. .3,178 (116) (116) 3,178 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031 .| 06/25/2012. | MBS Paydown 0.02004527...........cccccevvnienee 4,471 (166) (166) 4,471 12/01/2031.
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31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031......ccccovvvvrrennes .| 07/25/2012. | MBS Paydown 0.01999386............c.cc.cevvennce 156 156 162 2160 | e (0) (0) ..156 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.... ... | 08/25/2012. | MBS Paydown 0.01993741...........ccoecuunven. 171 17 178 176 (0) (0) .M 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031.... ... | 09/25/2012. | MBS Paydown 0.01988521...........c.coevermene 158 158 165 .163 (0) (0) ..158 12/01/2031.
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.... ... | 10/25/2012. | MBS Paydown 0.01830062..............ccocen... AT | 4,796 | oo 5,000 | .ooereenn 4,943 (179) (179) 4,796 12/01/2031.
31389C FZ 7|FNCL 621284 PT 6.50 12/01/2031 ... | 11/25/2012. | MBS Paydown 0.01822381 232 232 242 240 (0) 0) 232 12/01/2031.
31389C FZ 7|FNCL 621284 PT6.50 12/01/2031.... ... | 12/25/2012. | MBS Paydown 0.01817672............ccccrvuvnec. 143 143 149 .147 (0) (0) 143 12/01/2031.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 01/25/2012. | MBS Paydown 0.02267804......................... 331 331 328 .329 0 .331 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 02/25/2012. | MBS Paydown 0.02261105............cccccen. 336 336 333 .333 0 0 ..336 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 03/25/2012. | MBS Paydown 0.02254358...........c.cccocone. 338 338 335 ..336 0 0 ..338 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/203; ... | 04/25/2012. | MBS Paydown 0.02244779 480 480 476 ATT 0 0 ..480 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... .. | 05/25/2012. | MBS Paydown 0.0223769....... 356 356 352 ..353 0 0 ..356 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 06/25/2012. | MBS Paydown 0.02230863.............cccevueene. 342 342 339 340 0 0 342 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 07/25/2012. | MBS Paydown 0.02224154.............c.ccconeeen. 336 336 333 .334 0 0 ..336 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 08/25/2012. | MBS Paydown 0.02217419.........cc.cocrvvrnens 338 338 335 ..335 0 0 ..338 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... weer | - | 09/25/2012. | MBS Paydown 0.02210643.............coccounene 340 340 337 .337 0 0 ..340 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032......ccccvevvevrervieinnne ... | 10/25/2012. | MBS Paydown 0.02203114..........c.cccrvvrnee. 378 378 374 2375 | 0 0 .378 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 11/25/2012. | MBS Paydown 0.02195414...........cccoccorn. 386 0 0 ..386 01/01/2032.
31389N N7 6|FNCL 630514 PT 6.0 1/1/2032... ... | 12/25/2012. | MBS Paydown 0.02053203............cccccnccn. L7132 7 7 7,132 01/01/2032.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 01/15/2012. | MBS Paydown 0.03581324............ccccouuvne. 160 0 ..160 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 02/15/2012. | MBS Paydown 0.03565325......................... 161 161 168 (0) 0) 161 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023 .| 03/15/2012. | MBS Paydown 0.03549213............cccovvenece 162 162 169 (0) 0) .162 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 04/15/2012. | MBS Paydown 0.03532987...........c.coecernen. 163 163 171 (0) (0) .163 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 05/15/2012. | MBS Paydown 0.03516646......................... 164 164 172 (0) (0) ..164 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 06/15/2012. | MBS Paydown 0.03500189...........ccoeveunvcne 165 165 173 (0) (0) ..165 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 07/15/2012. | MBS Paydown 0.03483615...........c.coeverneene 167 167 174 (0) (0) .167 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... .| 08/15/2012. | MBS Paydown 0.03466924..............cccocon.... 168 168 175 (0) (0) ..168 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023 ... | 09/15/2012. | MBS Paydown 0.03450114 169 169 177 (0) (0) ..169 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 10/15/2012. | MBS Paydown 0.03433187.........c.cconvvurnenne 170 170 178 (1) (1) .170 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 11/15/2012. | MBS Paydown 0.03416139...........ccoevernvcn. 171 171 179 1) 1) .17 05/15/2023.
36203R TF 6|GNSF 357050 PT 8.0 5/15/2023.... ... | 12/15/2012. | MBS Paydown 0.0339897....... 173 173 180 (1) (1) 173 05/15/2023.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024.... .| 01/15/2012. | MBS Paydown 0.00901908..............ccvvenev. 146 146 150 0 .146 01/15/2024.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024 ... | 02/15/2012. | MBS Paydown 0.00886926 147 147 151 (0) ) 147 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 03/15/2012. | MBS Paydown 0.00871852.............cccccunecn. 148 148 152 (0) (0) .148 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 04/15/2012. | MBS Paydown 0.00856684........................ 149 149 153 (0) (0) .149 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 05/15/2012. | MBS Paydown 0.00841421..........ccoccounen. 150 150 154 (0) (0) ..150 01/15/2024.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024.... ... | 06/15/2012. | MBS Paydown 0.00826063................cccc...... 151 151 155 (1) (1) 151 01/15/2024.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024 ... | 07/15/2012. | MBS Paydown 0.00810608 151 151 155 (1) W] .151 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 08/15/2012. | MBS Paydown 0.00795057............ccccrvvenec. 152 152 156 1) (1) .152 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 09/15/2012. | MBS Paydown 0.00779409............coccconn. 153 153 157 1) 1) .153 01/15/2024.
36204C J6 9| GNSF 365785 PT 7.0 1/15/2024.... ... | 10/15/2012. | MBS Paydown 0.00763663......................... 154 154 158 (1) (1) ..154 01/15/2024.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024.... ... | 11/15/2012. | MBS Paydown 0.00747819.........cc.cccrvurnen. 155 155 159 (1) (1) .155 01/15/2024.
36204C J6 9|GNSF 365785 PT 7.0 1/15/2024.... veer | - | 12/15/2012. | MBS Paydown 0.00731876.............cocceunecne 156 156 160 (1) 1) ..156 01/15/2024.
36204H EF 3 |GNSF 370134 PT6.50 12/15/2023..........cc.ovvvvnee ... | 01/15/2012. | MBS Paydown 0.04180678.............cccconen. 234 234 237 0 W234 | e | 0 | 1| 12/15/2023.
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36204H EF 3|GNSF 370134 PT 6.50 12/15/2023...........ccccrvvenee ... | 02/15/2012. | MBS Paydown 0.03608397............cccovvunec. ..5,608 5,608 (72) (72) 5,608 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 03/15/2012. | MBS Paydown 0.0358677....... 212 212 0 0 212 12/15/2023.
36204H EF 3|GNSF 370134 PT6.50 12/15/2023... ... | 04/15/2012. | MBS Paydown 0.03565017...........ccovverneeene 213 213 (0) (0) 2213 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 05/15/2012. | MBS Paydown 0.03543138.........cc.ccccrvuvnevn. 214 214 (0) (0) .214 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 06/15/2012. | MBS Paydown 0.0352113....... 216 216 (0) (0) .216 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 07/15/2012. | MBS Paydown 0.0349899%4.............cccouvnee. 217 217 (0) (0) 217 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 08/15/2012. | MBS Paydown 0.03476729...........c.coccounnen. 218 218 (0) (0) .218 12/15/2023.
36204H EF 3|GNSF 370134 PT6.50 12/15/2023... ... | 09/15/2012. | MBS Paydown 0.03445826....................c.... 303 303 (0) (0) ..303 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 10/15/2012. | MBS Paydown 0.03422596................cc....... 228 228 (0) (0) .228 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... ... | 11/15/2012. | MBS Paydown 0.03392655. 293 293 (0) (0) 293 12/15/2023.
36204H EF 3|GNSF 370134 PT 6.50 12/15/2023... .| 12115/2012. | MBS Paydown 0.03364545..............c.ccco..... 275 275 (0) (0) .275 12/15/2023.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... ... | 01/15/2012. | MBS Paydown 0.00742861............c.ccconun. 86 86 0 86 02/15/2024.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... ... | 02/15/2012. | MBS Paydown 0.00736255.............ccccconenn. 67 67 (0) (0) 67 02/15/2024.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... ... | 03/15/2012. | MBS Paydown 0.00726167............ccccovvene. 103 103 (0) (0) .103 02/15/2024.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... v | - | 04/15/2012. | MBS Paydown 0.00707453...........ccoccovrvnnee 191 191 (4) 4) 191 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024.............ccooovvvenece ... | 05/15/2012. | MBS Paydown 0.00698569......................... 91 91 (0) (0) 91 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024... ... | 06/15/2012. | MBS Paydown 0.00695298..............ccc.. 33 33 (0) 0) 33 02/15/2024.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... ... | 07/15/2012. | MBS Paydown 0.00692006....................... 34 34 (0) (0) 34 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024... ... | 08/15/2012. | MBS Paydown 0.00688694................ccc....... 34 34 (0) 0) 34 .. 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024... v | ... | 09/15/2012. | MBS Paydown 0.00685238......................... 35 35 (0) (0) 35 | .. 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024.............ccocovvvenee ... | 10/15/2012. | MBS Paydown 0.00681448...............cccc...... 39 39 (0) 0) 39 02/15/2024.
36205C FH 8| GNSF 386368 PT 7.00 2/15/2024... ... | 11/15/2012. | MBS Paydown 0.00677634............c.cccnu.n. 39 39 (0) 0) 39 02/15/2024.
36205C FH 8|GNSF 386368 PT 7.00 2/15/2024... ... | 12/15/2012. | MBS Paydown 0.00673796.............cccccnvn. 39 39 (0) (0) 39 02/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 01/15/2012. | MBS Paydown 0.03471573...........cccoevernnne 490 490 0 .490 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 02/15/2012. | MBS Paydown 0.03448267.............c.cccnen. 477 477 (0) (0) LATT 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 .| 03/15/2012. | MBS Paydown 0.03424798............ccccovvune. 480 480 (0) (0) ..480 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024. ... | 04/15/2012. | MBS Paydown 0.0339078....... 696 696 1) 0] 696 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 05/15/2012. | MBS Paydown 0.03359224.............cccccnen. 646 646 (1) (1) ..646 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 06/15/2012. | MBS Paydown 0.03341269............cccccueune. 367 367 1) 1) ..367 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 07/15/2012. | MBS Paydown 0.03324152...........c.coevernvnne 350 350 1) (1) ..350 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 .. | 08/15/2012. | MBS Paydown 0.03305959...........cc.ccooveneer 372 372 (1) (1) 372 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024. ... | 09/15/2012. | MBS Paydown 0.03287656 375 375 (1) Q] .375 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 10/15/2012. | MBS Paydown 0.03270177.........ccccconvverenn. 358 358 (1) (1) ..358 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 11/15/2012. | MBS Paydown 0.03251619...........c.coevernvcn. 380 380 (1) 1) ..380 05/15/2024.
36205C KY 5|GNSF 386511 PT 7.50 5/15/2024 ... | 12/15/2012. | MBS Paydown 0.03231986............c.cccceen. 402 402 2) ") ..402 05/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 01/15/2012. | MBS Paydown 0.01651072............cccrvvvnev. 305 305 0 ..305 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024. ... | 02/15/2012. | MBS Paydown 0.01620984 307 307 (0) (0) .307 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 03/15/2012. | MBS Paydown 0.01590682.............c......c.... 309 309 1) (1) ..309 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 04/15/2012. | MBS Paydown 0.01560166................cc..c.... 311 311 1) 1) .31 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 05/15/2012. | MBS Paydown 0.01535984............c.ccocn. 247 247 (1) (1) 247 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 06/15/2012. | MBS Paydown 0.01505034..............cccocene.. 316 316 2 2 .316 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 weee | - | 07/15/2012. | MBS Paydown 0.01473864............ccoccvvrennee 318 318 2) 2 .318 10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024...........ccocruvurenee ... | 08/15/2012. | MBS Paydown 0.0144907....... 253 253 2) () ..253 10/15/2024.
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36205F YX 5|GNSF 389626 PT 8.00 10/15/2024...........ccoconvreneee ... | 09/15/2012. | MBS Paydown 0.01443154.............ccoccoecn. 60 60 63 (0) (0) B0 | oo [ e | 0 [ e 4 110/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 10/15/2012. | MBS Paydown 0.01437195...........ccoecurnne 61 61 64 (1) (1) 61 ...4 [10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 11/15/2012. | MBS Paydown 0.01431194...........ccoeveeeen. 61 61 64 (1) 1) 61 .4 [10/15/2024.
36205F YX 5|GNSF 389626 PT 8.00 10/15/2024 ... | 12/15/2012. | MBS Paydown 0.01425151.........cc.cocrvvrnecn 62 62 64 1) (1) 62 ....5110/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 01/15/2012. | MBS Paydown 0.0080065....... 42 42 44 0 42 0 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 02/15/2012. | MBS Paydown 0.00795272............cccrvueneen 53 53 55 (0) (0) 53 ....1 1 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 03/15/2012. | MBS Paydown 0.00791264................c........ 39 39 41 (0) 0) 39 ... 11 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 04/15/2012. | MBS Paydown 0.00787228.............cccccen. 40 40 41 (0) (0) 40 ... 08/15/2024.
36205P 5J 6 |GNSF 396949 PT 8.0 8/15/2024 ... | 05/15/2012. | MBS Paydown 0.00783163............ccccrvuvnevn. 40 40 42 (0) (0) 40 ....1 ] 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 06/15/2012. | MBS Paydown 0.00774439 86 86 89 (0) (0) 86 3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. .| 07/15/2012. | MBS Paydown 0.00767272.........cc.cccrvvunene 70 70 73 (0) (0) 70 ....3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 08/15/2012. | MBS Paydown 0.00761191...........cccrvvernvn. 60 60 62 (0) (0) 60 ....3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 09/15/2012. | MBS Paydown 0.00755521...........c.coeverneene 56 56 58 (0) (0) 56 ...3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. ... | 10/15/2012. | MBS Paydown 0.00751232...........c.coecornvn. 42 42 44 (0) (0) 42 ....3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024. weer | - | 11/15/2012. | MBS Paydown 0.00746911...........cconvvernenne 42 42 44 (0) (0) 42 ...3 | 08/15/2024.
36205P 5J 6|GNSF 396949 PT 8.0 8/15/2024..........c.coevvvvvinrieae ... | 12/15/2012. | MBS Paydown 0.007383..........ccccouervmrrnnee 84 84 88 (0) (0) 84 7 |08/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 01/15/2012. | MBS Paydown 0.02307498...........c.coccconen. 115 115 120 0 .15 [ 1111572024,
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 02/15/2012. | MBS Paydown 0.02296151...........c.coccernvcn. 116 116 121 (0) (0) 116 .2 [ 11115/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 03/15/2012. | MBS Paydown 0.02284642................c......... 17 117 123 (0) (0) W7 ...2 | 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 woev | .. | 04/15/2012. | MBS Paydown 0.0227305....... 118 118 124 (0) (0) .18 .3 [ 11/15/2024.
36206A HZ 9 |GNSF 405348 PT 8.00 11/15/2024..........ccocoorvrenncc. ... | 05/15/2012. | MBS Paydown 0.02261377.........c.cccoecoen. 119 119 124 (0) 0) L9 e L |0 4 | 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 06/15/2012. | MBS Paydown 0.02249107...........c.coecernvn. 125 125 131 (0) (0) .125 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 07/15/2012. | MBS Paydown 0.0223675....... 126 126 132 (0) (0) .126 11/15/2024.
36206A HZ 9 |GNSF 405348 PT 8.00 11/15/2024 ... | 08/15/2012. | MBS Paydown 0.02224724......................... 123 123 128 (0) (0) 123 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 09/15/2012. | MBS Paydown 0.02212613...........cccovverneene 123 124 129 (1) 1) 124 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 .| 10/15/2012. | MBS Paydown 0.02201511.........cccevvrvrenece 113 13 118 .16 (1) (1) 113 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024.. ... | 11/15/2012. | MBS Paydown 0.02187715 141 141 147 (1) 1) 141 11/15/2024.
36206A HZ 9|GNSF 405348 PT 8.00 11/15/2024 ... | 12/15/2012. | MBS Paydown 0.02174924.............ccccnneeen. 130 130 136 (1) (1) .130 11/15/2024.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 01/15/2012. | MBS Paydown 0.02225288................ccc....... L4394 | 439 | oo 4503 | oo 4,459 (88) (88) 4,394 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 02/15/2012. | MBS Paydown 0.02215311.........cccconvvernenne 197 198 0 0 ..198 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... .| 03/15/2012. | MBS Paydown 0.02207075............cccovvenec. 163 163 (0) (0) .163 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 04/15/2012. | MBS Paydown 0.0219985....... 143 143 (0) (0) .143 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 05/15/2012. | MBS Paydown 0.02193322.........c.ccouvumnvcn. 129 129 (0) (0) 129 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 06/15/2012. | MBS Paydown 0.02185985......................... 145 145 (0) (0) ..145 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 07/15/2012. | MBS Paydown 0.02178574...........ccoccerenne 147 147 (0) (0) 147 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 08/15/2012. | MBS Paydown 0.0206418....... ..2,265 2,265 (45) (45) 2,265 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 09/15/2012. | MBS Paydown 0.02057773.........c.cccnvverenne 127 127 (0) (0) 1217 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 10/15/2012. | MBS Paydown 0.01954222.............ccccoc.cn. ..2,050 2,050 (41) (41) 2,050 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 11/15/2012. | MBS Paydown 0.01948006......................... 123 123 (0) (0) 123 07/15/2028.
36209C 6Y 7|GNSF 468087 PT 7.0 7/15/2028... ... | 12/15/2012. | MBS Paydown 0.01941752.........c.cccovverenne 124 124 (0) (0) 124 07/15/2028.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ...| 01/15/2012. | MBS Paydown 0.0152432....... 37 37 37 0 37 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... .| 02/15/2012. | MBS Paydown 0.01248207..........cccccorvrennee .2,763 2,763 | oo 2,737 7 7 2,763 07/15/2029.
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36209U AE 6|GNSF 481605 PT 7.0 7/15/2029........cccovvvrirvrrninne .| 03/15/2012. | MBS Paydown 0.01245263..............c.ccovennce 29 29 29 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 04/15/2012. | MBS Paydown 0.012423...........cc..ccoervmrrnn 30 30 29 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 05/15/2012. | MBS Paydown 0.01239319.........cccconvvernenne 30 30 30 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029........ccccrvvvivrvrrnnene .| 06/15/2012. | MBS Paydown 0.01236319.........ccccccrvvrnenn 30 30 30 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 07/15/2012. | MBS Paydown 0.01233301...........ccrvvermvene 30 30 30 0 0 07/15/2029.
36209U AE 6| GNSF 481605 PT 7.0 7/15/2029.... ... | 08/15/2012. | MBS Paydown 0.01230264..............cccocone.. 30 30 30 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.........ccccovuvererernecs .| 09/15/2012. | MBS Paydown 0.01227207............cccouvenece 30 31 30 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 10/15/2012. | MBS Paydown 0.01224132.........c.ccoevereene 31 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.... ... | 11/115/2012. | MBS Paydown 0.01221037..........c.cccrvvrnec. 31 0 0 07/15/2029.
36209U AE 6|GNSF 481605 PT 7.0 7/15/2029.........coconevererernecs .| 12115/2012. | MBS Paydown 0.01217923.........cc.cccvvennc. 31 0 0 07/15/2029.
362247 NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 01/15/2012. | MBS Paydown 0.02621183.............coccernevn. 356 0 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 02/15/2012. | MBS Paydown 0.02602881................cc....... 359 (0) 0) 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023........coconvrverernccn .. | 03/15/2012. | MBS Paydown 0.02584462......................... 361 (1) (1) 03/15/2023.
362247 NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 04/15/2012. | MBS Paydown 0.02539533.............cccccnnn. 881 (1) (1) 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 05/15/2012. | MBS Paydown 0.02508403............c.cccen. 610 (1) 1) 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023.........ccccocvvevinnecs .| 06/15/2012. | MBS Paydown 0.02489396..............c.coc.n.... 373 (1) (1) 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 07/15/2012. | MBS Paydown 0.02470271...........cccovvernen. 375 (1) (1) .0 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 08/15/2012. | MBS Paydown 0.02451026............c........... 377 (1) (1) .0 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 09/15/2012. | MBS Paydown 0.02431668........................ 379 (1) © .0 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/202 ... | 10/15/2012. | MBS Paydown 0.02399905 623 2) 2 0 03/15/2023.
362247 NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 11/15/2012. | MBS Paydown 0.02380219..........c.cccrvvvnec. 386 2 () .0 03/15/2023.
36224T NQ 9|GNSF 337999 PT 7.0 3/15/2023... ... | 12/15/2012. | MBS Paydown 0.02360412 388 2) ) .0 03/15/2023.
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031.. ...| 01/15/2012. | MBS Paydown 0.07349441 ..3,649 0 3,649 0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 02/15/2012. | MBS Paydown 0.07220092 2,712 (3) 3) 2,712 .0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 03/15/2012. | MBS Paydown 0.06983148 ..4,968 (182) (182) 4,968 .0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 04/15/2012. | MBS Paydown 0.06858791 ..2,608 (5) (5 2,607 0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 05/15/2012. | MBS Paydown 0.06633594 4,722 (176) (176) 4,722 .0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 06/15/2012. | MBS Paydown 0.06521509.............cccccen. ..2,350 (7) 7 2,350 .0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 07/15/2012. | MBS Paydown 0.06456159 .1,370 (5) (5) 1,370 0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 08/15/2012. | MBS Paydown 0.0636485....... 1,914 (8) 8) 1,914 .0 10/15/2031.
36225B PV 4| GNSF 781336 PT 6.00 10/15/2031.. ... | 09/15/2012. | MBS Paydown 0.06231738..........c.ccccovuvnec. .2, (13) (13) 2,791 ...0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 10/15/2012. | MBS Paydown 0.06064501...............c...c.... ..3,507 (136) (136) 3,507 ...0 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031 ... | 11/15/2012. | MBS Paydown 0.05941172.........c.ccoevunnn. ..2,586 (15) (15) 2,586 10/15/2031.
36225B PV 4 |GNSF 781336 PT 6.00 10/15/2031.. ... | 12/15/2012. | MBS Paydown 0.05836006........................ ..2,205 (15) (15) 2,205 10/15/2031.
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028.. ... | 01/15/2012. | MBS Paydown 0.23906188.............cccccen. 143 0 12/15/2028.
36241K BU 1|GNSF 781851 PT 7.50 12/15/2028 ... | 02/15/2012. | MBS Paydown 0.23473106............cccrvvenens 421 0 0 12/15/2028.
36241K BU 1|GNSF 781851 PT 7.50 12/15/2028.. ... | 03/15/2012. | MBS Paydown 0.23325043............cccccen. 144 0 0 12/15/2028.
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028.. ... | 04/15/2012. | MBS Paydown 0.22892217..........c.cccovvunec. 420 1 1 12/15/2028.
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028 ... | 05/15/2012. | MBS Paydown 0.2239941....... 479 12 12 12/15/2028.
36241K BU 1|GNSF 781851 PT 7.50 12/15/2028.. ... | 06/15/2012. | MBS Paydown 0.22135965......................... 256 1 1 12/15/2028.
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028.. ... | 07/15/2012. | MBS Paydown 0.21908165..............ccovvenee. 221 1 1 12/15/2028.
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028...........cocoorvrernecn .. | 08/15/2012. | MBS Paydown 0.21627776............cccovvvenncs 272 1 1 12/15/2028.
36241K BU 1| GNSF 781851 PT 7.50 12/15/2028...........cocovvererenee .1 09/15/2012. | MBS Paydown 0.21425081...........ccccevvienee 197 1 1 12/15/2028.
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36241K BU 1| GNSF 781851 PT 7.50 12/15/2028...........cocovvererenee ... | 10/15/2012. | MBS Paydown 0.21046289......................... 368 368 2 ..368 12/15/2028.
36241K BU 1 |GNSF 781851 PT 7.50 12/15/2028.. ... | 11/15/2012. | MBS Paydown 0.20695644......................... 340 341 2 ..340 12/15/2028.
36241K BU 1|GNSF 781851 PT 7.50 12/15/2028.. ... | 12/15/2012. | MBS Paydown 0.20508496.......................... 182 182 1 .182 12/15/2028.
478045 AA 5| TVA JOHN SEVIER COMB 4.626 01/15/2042......... ... | 07/15/2012. | Sinking Fund Redemption 100.0 .6,510 6,510 (0) 6,510 01/15/2042.
880591 BL 5| TVA-CALL04/12 1992-D 8.25 04/15/2042 .| 04/15/2012. | Call 106.0.......cvvuiveeriniisenisenississsnsssnsssnnes | coensssesssnsenssnees | cesseres 689,000 | ........ 650,000 (4,707) .689,000 04/15/2042.
0599999, Total - Bonds - U.S. GOVEMMENL........c.coiiiriiiiiieiieieicssieseieissieserseiss evesssssssesesnenns 860,011 | ........ 821,011 0 (7,161) 0 .860,011 | ..o |0 0 | 10..33,054 | XXX......
Bonds - U.S. Special Revenue and Special A t

09089T AY 7|BIRMINGHAM AL B 6.00 04/01/2022.. ... | 04/01/2012. | Sinking Fund Redemption 100.0. 30,000 | ..coooee. 30,000 [6<) ) R BT 30,000 04/01/2022.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20 ...| 01/15/2012. | MBS Paydown 0.0253321....... 322 322 0) .322 03/15/2020.
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20........cvermrerrrirrerierinnes .. | 02/15/2012. | MBS Paydown 0.02498986......................... 342 (0) 342 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 03/15/2012. | MBS Paydown 0.02467618............c.ccovuenec. 314 (1) 314 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 04/15/2012. | MBS Paydown 0.02323962.............c.ccconun. 1,437 1) 1,437 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20 ... | 05/15/2012. | MBS Paydown 0.02288567..............c.c.ccn. 354 (1) ..354 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 06/15/2012. | MBS Paydown 0.02256687..............ccc....... 319 (0) .319 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 07/15/2012. | MBS Paydown 0.02226513...........c.coccornene 302 (0) ..302 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20........cccovvvrirnririernricnnns .| 08/15/2012. | MBS Paydown 0.02174561............cccovvenec. 520 (1) ..520 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 09/15/2012. | MBS Paydown 0.02142957...........cccouverneen. 316 1) .316 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 10/15/2012. | MBS Paydown 0.02110614...........c.coccernvcn. 323 (1) .323 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 11/15/2012. | MBS Paydown 0.02079115.........cc.ccervvrnen. 315 (1) .315 03/15/2020.
31340Y FN 4|FHR 19 F PAC 8.50 3/15/20.... ... | 12/15/2012. | MBS Paydown 0.01892237 ..1,869 (3) 1,869 03/15/2020.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 01/25/2012. | MBS Paydown 0.25229301..........c.ccccrvurnec. .9,781 60 9,781 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 02/25/2012. | MBS Paydown 0.24343181 ..8,595 52 52 8,595 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 03/25/2012. | MBS Paydown 0.23730806 ..5,940 5 5 5,940 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 04/25/2012. | MBS Paydown 0.22905061 ..8,010 10 10 8,010 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 05/25/2012. | MBS Paydown 0.22190829 ..6,928 13 13 6,928 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 06/25/2012. | MBS Paydown 0.21643025 .5,314 13 13 5314 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 07/25/2012. | MBS Paydown 0.2086299....... ..7,566 22 22 7,566 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 08/25/2012. | MBS Paydown 0.20245003.............c.cccncn. ..5,994 21 21 5,994 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 09/25/2012. | MBS Paydown 0.19514567 ..7,085 29 29 7,085 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 10/25/2012. | MBS Paydown 0.18809903 ..6,835 32 32 6,835 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 11/25/2012. | MBS Paydown 0.18261323............ccccovuvnee. .5,321 28 28 5,321 11/25/2017.
31392E 4T 4|FNR 2002-72 DB SEQ 4.50 11/25/2017.. ... | 12/25/2012. | MBS Paydown 0.17689613...........c.cocccrneene ..5,546 32 32 5,546 11/25/2017.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018........ccccnvverrrenae ... | 01/15/2012. | MBS Paydown 0.74892809.............c.cccnc.c.. 33,945 813 05/15/2018.
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018 ... | 02/15/2012. | MBS Paydown 0.72287743.............c.ccceen. 33,866 814 05/15/2018.
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018. .| ... | 03/15/2012. | MBS Paydown 0.6984454....... 31,762 766 05/15/2018.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018..........ccocrirrrnnee ... | 04/15/2012. | MBS Paydown 0.66961063................cccc.n.... 37,485 906 05/15/2018.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018. ... | 05/15/2012. | MBS Paydown 0.64776155..........c.cocconen. 28,404 689 05/15/2018.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018. .| ... | 06/15/2012. | MBS Paydown 0.62688981................cccoo.uc. 27,133 431 05/15/2018.
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018........ccocorevernce. ... | 07/15/2012. | MBS Paydown 0.60554493...............ccc.n. 27,748 | ......... 27,748 | ......... 25771 | oo 50,194 AB3 [ .o | e 27,748 05/15/2018.
31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018. ... | 08/15/2012. | MBS Paydown 0.58546921............cccconen. 26,098 | .......... 26,098 ...24,239 ..47,209 438 ...26,098 05/15/2018.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018 . | ... | 09/15/2012. | MBS Paydown 0.55936644.................cco..... 33,934 | .......... 33,934 ..31,516 ..61,382 655 ...33,934 05/15/2018.
31393Q YC O0|FHR 2611 UH SEQ 4.50 5/15/2018.........cccorvverrrenne ... | 10/15/2012. | MBS Paydown 0.53958944.............c.cccneeen. 25,710 | oooneee. 25,710 | .......... 23,878 | oo 46,507 AB2 [ .o | e 25,710 05/15/2018.
31393Q YC O|FHR 2611 UH SEQ 4.50 5/15/2018.........cccocrerrrnnee ... | 11/15/2012. | MBS Paydown 0.51744608......................... 28,786 | .......... 28,786 | .......... 26,735 | oo 52,071 560 | oo | s 28,786 05/15/2018.
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31393Q YC 0|FHR 2611 UH SEQ 4.50 5/15/2018..........c.ccecumrnveee ... | 12/15/2012. | MBS Paydown 0.49895623............ccccccn. 24,037 | .......... 24,037 451 05/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 01/15/2012. | MBS Paydown 0.22648872...............ccc....... 13,394 | ..o 13,394 (165) 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 02/15/2012. | MBS Paydown 0.21707601...........c.coevernen. 12,237 | v 12,237 (150) 06/15/2018.
31393V MS 7|FHR 2628 AD NSJ ZX 4.0 6/15/2018 ... | 03/15/2012. | MBS Paydown 0.21035252............ccccovvenev. .8,741 8,741 (93) 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 04/15/2012. | MBS Paydown 0.20196104............c.ccconecn. 10,909 | .ovvvenee 10,909 (134) 06/15/2018.
31393V MS 7|FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 05/15/2012. | MBS Paydown 0.1918683....... 13121 | e 13,121 (177) 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018 ... | 06/15/2012. | MBS Paydown 0.18007183...........c.coeceunnne 15,335 | oo 15,335 (V20) 1 ISR OO 15,335 06/15/2018.
31393V MS 7|FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 07/15/2012. | MBS Paydown 0.1728629%4.............c.cccceen. .9,372 9,372 (119) 9,372 06/15/2018.
31393V MS 7|FHR 2628 AD NSJ ZX 4.0 6/15/2018.. .|... | 08/15/2012. | MBS Paydown 0.1670037....... BT | 7,617 91) 7,617 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.........ccccorverunnee ... | 09/15/2012. | MBS Paydown 0.15698938........................ 13,019 | oo 13,019 [RIci ) S DO 13,019 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.. ... | 10/15/2012. | MBS Paydown 0.15032893...........ccccovvvnec. ..8,659 8,659 (116) 8,659 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018.. .|...| 11/15/2012. | MBS Paydown 0.14126535.............c........... 11,783 | v 11,783 (R5) [N A 11,783 06/15/2018.
31393V MS 7 |FHR 2628 AD NSJ ZX 4.0 6/15/2018..........cccooncruneee ... | 12/15/2012. | MBS Paydown 0.1331959%4.............cccconeeen. 10,490 | .ovvvnnee 10,490 (R1515) N O 10,490 06/15/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 01/25/2012. | MBS Paydown 0.32494821............ccccovvvne. 70,337 | oo 70,337 566 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 02/25/2012. | MBS Paydown 0.28564324.............c.c.c.c.... 51,096 | .......... 51,096 436 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018, ... | 03/25/2012. | MBS Paydown 0.24607251............ccccovuenee. 51,442 | .......... 51,442 502 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 04/25/2012. | MBS Paydown 0.21022467............c.cccen. 46,602 | .......... 46,602 503 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 05/25/2012. | MBS Paydown 0.17232098.............ccccoen. 49,275 | .......... 49,275 603 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 06/25/2012. | MBS Paydown 0.13104934............ccccovvvnev. 53,653 | .......... 53,653 744 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018 ... | 07/25/2012. | MBS Paydown 0.09666062 44,705 | . 44,705 693 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 08/25/2012. | MBS Paydown 0.06457318..........c.ccccrvuunec. 41,714 | ... 41,7114 726 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018... ... | 09/25/2012. | MBS Paydown 0.02863897.............c.ccconn. 46,714 | ......... 46,714 934 01/25/2018.
31393Y Q6 5|FNR 2004-46 WB SEQ 4.50 1/25/2018 ... | 10/25/2012. | MBS Paydown 0.0 37,231 | oo 37,231 1,070 01/25/2018.
31394H LY 5|FHR 2663 BC SEQ4.08/15/2018 ... | 03/15/2012. | MBS Paydown 0.99722331...........ccoccoun. ..3,610 3,610 161 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018... ... | 04/15/2012. | MBS Paydown 0.96808652....................c.... 37,878 | ... 37,878 1,687 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018. ... | 05/15/2012. | MBS Paydown 0.9431299....... 32,444 | . .32,444 1,447 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ4.08/15/2018... ... | 06/15/2012. | MBS Paydown 0.91764331...........c.coccernen. 33,133 | oo 33,133 1,479 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018... ... | 07/15/2012. | MBS Paydown 0.89159258.............cocccunnn. 33,866 | .......... 33,866 1,514 33,866 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ4.08/15/2018 ... | 08/15/2012. | MBS Paydown 0.86438866 35,365 .35,365 1,583 35,365 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018... ... | 09/15/2012. | MBS Paydown 0.83662032 36,099 1,618 36,099 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018... ... | 10/15/2012. | MBS Paydown 0.81397064......................... 29,445 1,321 29,445 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ 4.0 8/15/2018... .| ... | 11/15/2012. | MBS Paydown 0.78788886..............ccccccnn.. 33,906 1,524 33,906 08/15/2018.
31394H LY 5|FHR 2663 BC SEQ4.08/15/2018.........ccccoevvvrriennee ... | 12/15/2012. | MBS Paydown 0.76519919.........ccccovvurenne 29,497 850 | oo [ s 29,497 08/15/2018.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 01/15/2012. | MBS Paydown 0.95178829...........c.cocceunvn. 60,288 3,209 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 02/15/2012. | MBS Paydown 0.92265527.............c.ccceeen. 47,195 2,516 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023 ... | 03/15/2012. | MBS Paydown 0.89295909.............c.ccco.u.. 48,108 | ..........48,108 | ......... 43477 | cci0ee083,672 | oo 2,567 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 04/15/2012. | MBS Paydown 0.86202266........................ 50,117 2,678 10/15/2023.
31394J YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 05/15/2012. | MBS Paydown 0.83247226.............c........... 47,872 I 2,561 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023 ... | 06/15/2012. | MBS Paydown 0.80619566......................... 42,568 | .......... 42,568 | .......... 38,471 | oo 74,037 | .o 2,281 2,281 | oo [ e 42,568 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 07/15/2012. | MBS Paydown 0.7790623....... 43,956 | .......... 43,956 ...39,725 ...76,451 2,358 2,358 ..43,956 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 08/15/2012. | MBS Paydown 0.75400608........................ 40,591 | ..ovoee 40,591 | ..........36,684 ...70,598 2,180 2,180 ..40,591 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.........ccovvervrenne ... | 09/15/2012. | MBS Paydown 0.72701344...........c.coccoenn. 43728 | .......... 43,728 | .......... 39,519 | v 76,054 | ..o 2,351 2,351 | oo | e 43,728 10/15/2023.
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31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.........ccovverrvrenne ... | 10/15/2012. | MBS Paydown 0.69651303...........c.cocceunvn. 49,411 | . 49,411 | 44,655 | 85,938 | oo 2,660 2,660 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 11/15/2012. | MBS Paydown 0.66259332............c.cccuun. 54,950 2,963 2,963 10/15/2023.
31394) YA 9|FHR 2697 LG SEQ 4.50 10/15/2023.... ... | 12/15/2012. | MBS Paydown 0.63537453...........c.coecernenn. 44,094 2,383 10/15/2023.
31394K BC 7|FHR 2690 DK SEQ 4.0 10/15/2018........cccovvrvrrernnns ... | 01/15/2012. | MBS Paydown 0.92446868......................... 35,852 1,116 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018 ... | 02/15/2012. | MBS Paydown 0.89717212.........c.cconvvureene 35,486 1,106 10/15/2018.
31394K BC 7|FHR 2690 DK SEQ 4.0 10/15/2018 .| ... | 03/15/2012. | MBS Paydown 0.86703779...........cccccoounec 39,175 1,223 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018..........ccocvrervrnec ... | 04/15/2012. | MBS Paydown 0.83504331...........c.coccounvn. 41,593 1,302 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018 ... | 05/15/2012. | MBS Paydown 0.80793922...........c.ccccounecn. 35,235 1,105 10/15/2018.
31394K BC 7|FHR 2690 DK SEQ 4.0 10/15/2018 . |... | 06/15/2012. | MBS Paydown 0.78044168..............ccccsvere. 35,747 1,123 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018..........ccocrvrererne ... | 07/15/2012. | MBS Paydown 0.75410247.............cocccunen. 34,241 1,078 10/15/2018.
31394K BC 7|FHR 2690 DK SEQ 4.0 10/15/2018 ... | 08/15/2012. | MBS Paydown 0.72577938.........cc.cccrvurnecn. 36,820 1,162 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018 .| ... | 09/15/2012. | MBS Paydown 0.69412474............ccccccounece. 41,151 1,301 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018..........covcvverernes ... | 10/15/2012. | MBS Paydown 0.66806377.............cccccneen. 33,879 1,074 10/15/2018.
31394K BC 7|FHR 2690 DK SEQ 4.0 10/15/2018 ... | 11/15/2012. | MBS Paydown 0.63689618............c.cccveenev. 40,518 1,014 10/15/2018.
31394K BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018 .| ... | 12/15/2012. | MBS Paydown 0.61730564..............ccocoeneee. 25,468 554 10/15/2018.
31394M JG 6 |FHR 2721 PD PAC 5.0 4/15/2021........cocovvvrrrerrnnee. ... | 01/15/2012. | MBS Paydown 0.32777776.........cc.cocrvvunenn 71,785 ((5) ) [ I T1,785 | e | cvieveenenieens | cenreireiieieen0 | e 299 | 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 02/15/2012. | MBS Paydown 0.28461375.............coccconn. 56,113 6 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 03/15/2012. | MBS Paydown 0.23755839...........c.coeceumven. 61,172 | oo 61,172 | ........61,203 | .......... 113,419 22 22 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 04/15/2012. | MBS Paydown 0.19369243............cccccocone. 57,026 | .......... 57,026 | ..........57,055 | .......... 105,732 41 41 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021 ... | 05/15/2012. | MBS Paydown 0.14162694 67,685 | . 167,685 .125,495 76 76 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 06/15/2012. | MBS Paydown 0.09274379.........cc.ccccovuune. 63,548 | .......... 63,548 | ..........63,580 | .......... 7,825 | oo | e 115 115 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 07/15/2012. | MBS Paydown 0.05831789 44754 | .......... 44,754 126 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021 ... | 08/15/2012. | MBS Paydown 0.02337495 45,426 | . 45,426 178 04/15/2021.
31394M JG 6|FHR 2721 PD PAC 5.0 4/15/2021.... ... | 09/15/2012. | MBS Paydown 0.0 30,387 | v 30,387 265 04/15/2021.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 01/15/2012. | MBS Paydown 0.88620413 40,749 | ......... 40,749 887 05/15/2019.
31394y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019 ... | 02/15/2012. | MBS Paydown 0.86551856. 26,891 | . .26,891 587 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 03/15/2012. | MBS Paydown 0.84021541 32,894 | .......... 32,894 720 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 04/15/2012. | MBS Paydown 0.80179464 49,947 | .......... 49,947 1,097 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019, ... | 05/15/2012. | MBS Paydown 0.77924714 29,312 .29,312 647 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 06/15/2012. | MBS Paydown 0.74776862. 40,922 | .......... 40,922 905 05/15/2019.
31394y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 07/15/2012. | MBS Paydown 0.72434411.........c..ccccrvvune. 30,452 | .......... 30,452 676 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... .| ... | 08/15/2012. | MBS Paydown 0.70071343..........ccccoovurrner 30,720 | oo 30,720 684 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019........cocomrrvrerernecn ... | 09/15/2012. | MBS Paydown 0.67359836.............cccccnc.n. 35,250 | .......... 35,250 788 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... ... | 10/15/2012. | MBS Paydown 0.6506999%4...................c.... 29,768 | ......... 29,768 668 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019... .| ... | 11/15/2012. | MBS Paydown 0.62250343............c.ccocovneer 36,655 | .......... 36,655 825 05/15/2019.
31394Y LP 7|FHR 2802 BC SEQ 5.0 5/15/2019......ccccvvvvvirerinns ... | 12/15/2012. | MBS Paydown 0.60318417.........cc.cccrvurnevnn 25115 | e 25,115 568 05/15/2019.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... ... 01/15/2012. | MBS Paydown 0.98702909...........cccccevene.. 16,862 | ..cvveeee 16,862 358 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... ... | 02/15/2012. | MBS Paydown 0.88045661.............cccouvveree [ overmrirerinnereins | ceveiis 138,544 | ........ 138,544 2,943 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017 ... | 03/15/2012. | MBS Paydown 0.74953003............ccccourerres | cormrrvmrierisninns | oerirennns 170,205 | ........ 170,205 3,659 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... ... | 04/15/2012. | MBS Paydown 0.64207369............ccccceen. 139,693 | ........ 139,693 | ........ 128,398 3,054 .139,693 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... . | ... | 05/15/2012. | MBS Paydown 0.5576578....... 109,741 | ........ 109,741 | ........ 100,867 | .......... 199,049 2,438 2,438 109,741 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017.......ovververnncns ... | 06/15/2012. | MBS Paydown 0.4536618...........c.ccoerrmrens | vermermerirmeencnnns | veverneens 135195 | ........ 135195 | ........ 124,263 | .......... 245218 | ..o 3,047 3047 | oo | e 135,195 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017........cc.oevveuve. .1 07/15/2012. | MBS Paydown 0.31171725........cccovuverveines | vervvrneirernnineiiens | cvvveinnins 184,528 | ........ 184,528 | ........ 169,607 | .......... 334,700 | .o | s 4,248 4248 | .o | i 184,528 12/15/2017.
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31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017.......ovvvvvernncn. .| 08/15/2012. | MBS Paydown 0.21493933..........ccoccmeimnee | vovvrneeneieninnin | ceeeeiens 125811 | oo 125811 | ........ 115,638 | .covoenee 228,198 | ..o 3,018 3,018 | oo [ 125,811 | oo | e | e 0| oo 3,774 | 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... ... | 09/15/2012. | MBS Paydown 0.14092897.............c.cccnn. 96,213 | .........96,213 | .........88,434 | ........ 174,513 2,400 2,400 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017... ... | 10/15/2012. | MBS Paydown 0.06808182............c.ccconen. 94,701 | .........94,701 | .........87,044 | .......... 171,771 2,468 2,468 12/15/2017.
31395A 3B 9|FHR 2805 DH SEQ 4.50 12/15/2017.......ccvevvrrernns ... | 11/15/2012. | MBS Paydown 0.0 88,506 | ..........88,506 | ..........81,350 | .......... 160,534 | ..ovvvicrriine 2,697 2,697 12/15/2017.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 01/15/2012. | MBS Paydown 0.39465568......................... 46,063 374 05/15/2018.
31395A ZP 3| FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 02/15/2012. | MBS Paydown 0.36365171...........c.ccccounnec. 40,305 339 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018 ... | 03/15/2012. | MBS Paydown 0.33401566...............ccc..c.... 38,527 347 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 04/15/2012. | MBS Paydown 0.30537641............ccccoen. 37,231 361 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 05/15/2012. | MBS Paydown 0.27561175.........cc.cccrvvrnens 38,694 410 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018 ... | 06/15/2012. | MBS Paydown 0.2458768....... 38,655 442 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 07/15/2012. | MBS Paydown 0.22210037..........c.ccccrvvenev. 30,909 360 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 08/15/2012. | MBS Paydown 0.19082464......................... 40,658 536 05/15/2018.
31395A ZP 3 |FHR 2823 EL SEQ 4.5 5/15/2018.......ccvvvvvrrrcrirs .| 09/15/2012. | MBS Paydown 0.16554875............cccccoevvennce 32,859 450 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 10/15/2012. | MBS Paydown 0.14507374.........cc.ccccrvuunen. 26,618 376 05/15/2018.
31395A ZP 3|FHR 2823 EL SEQ 4.5 5/15/2018.... ... | 11/15/2012. | MBS Paydown 0.1196846....... 33,006 511 05/15/2018.
31395A ZP 3| FHR 2823 EL SEQ 4.5 5/15/2018........covvvvverericrns .1 12/15/2012. | MBS Paydown 0.09778149...........cccovrvienne 28,474 464 05/15/2018.
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017.. ... | 01/15/2012. | MBS Paydown 0.80052679............c.cccnun. 13,479 0 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 02/15/2012. | MBS Paydown 0.79011058...........c.coccounecn. 13,541 (3 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 03/15/2012. | MBS Paydown 0.77878141..........c.cccrvvrnen. 14,728 (8 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 04/15/2012. | MBS Paydown 0.76360815 19,725 (15 07/15/2017.
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017.. ... | 05/15/2012. | MBS Paydown 0.74469953.............cccccen. 24,581 (26 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 06/15/2012. | MBS Paydown 0.72216162 29,299 20 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 07/15/2012. | MBS Paydown 0.69609791 33,883 (18 07/15/2017.
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017.. ... | 08/15/2012. | MBS Paydown 0.66660938 38,335 (57 07/15/2017.
31395M RP 6|FHR 2933 BC PAC 5.50 7/15/2017.. ... | 09/15/2012. | MBS Paydown 0.63379454 42,659 (97 07/15/2017.
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017.. ... | 10/15/2012. | MBS Paydown 0.59774951 46,859 (137 07/15/2017.
31395M RP 6 |FHR 2933 BC PAC 5.50 7/15/2017.. .| 11/15/2012. | MBS Paydown 0.55856806. 50,936 177 07/15/2017.
31395M RP 6| FHR 2933 BC PAC 5.50 7/15/2017......cvvinrennriranens | e 12/15/2012. | MBS Paydown 0.51634166...........ccoccevrennce 54,894 (218 07/15/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......cv.rererirrirriisirsierssssseensassssssssssassssssssesssssssssesssssssnsssssessassssssassasssnses | ersanes 5,440,774 114,219 [0 5,440,774 |0 0 |0 ] 100127,937 XXX......
Bonds - Industrial and Miscellaneous

00173P AA 3| AMMC 2005-4A A CLO FLT 03/25/17.. R | 03/25/2012. | MBS Paydown 0.960089847....... 11,050 55 03/25/2017.
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.. R | 06/25/2012. | MBS Paydown 0.954956393....... 10,267 85 .41 | 03/25/2017.
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.....ocvorsvernrrenne R | 09/25/2012. | MBS Paydown 0.927531336....... 54,850 (5K 72 RN DT 54,850 | ..oovverireens [ | s 0 | oo 321 {03/25/2017.
00173P AA 3 |AMMC 2005-4A A CLO FLT 03/25/17.. R | 12/25/2012. | MBS Paydown 0.892713212....... 69,636 1,051 69,636 | ..vovvvrieries [ e | e 0 | oo 407 | 03/25/2017.
00206R AZ 5|AT&T INC 3.875 08/15/2021 ... | 08/31/2012. | Reinsurance Intercompany Balance............ | ccooereeneienerrnee | ceveens 1,125,450 165 997,303 | ..o | 128,147 | i 128,147 | ........ 40,149 | 08/15/2021.
006346 AK 6[ADMSO 2010-1 A ABS 5.438 12/20/2040................ .1 01/20/2012. | MBS Paydown 0.986535302....... ..1,642 0 1,642 | [ | e (01 IO 7 | 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 02/20/2012. | MBS Paydown 0.984893265....... .1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 03/20/2012. | MBS Paydown 0.983251228....... ..1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040................ .| 04/20/2012. | MBS Paydown 0.98160919..........cccccevrvnnee .1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 05/20/2012. | MBS Paydown 0.979967153....... ..1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 06/20/2012. | MBS Paydown 0.978325115....... ..1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040................ .| 07/20/2012. | MBS Paydown 0.976683078....... ..1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040................ .| 08/20/2012. | MBS Paydown 0.97504104...........c..cccveenee ..1,642 0 1,642 12/20/2040.
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006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040................ ... | 09/20/2012. | MBS Paydown 0.973399003....... L1642 | 1,642 | 1,642 | 1642 | 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 10/20/2012. | MBS Paydown 0.971756966....... ..1,642 0 1,642 12/20/2040.
006346 AK 6|ADMSO 2010-1 A ABS 5.438 12/20/2040... ... | 11/20/2012. | MBS Paydown 0.970114928....... ..1,642 . 0 1,642 12/20/2040.
006346 AK 6[ADMSO 2010-1 A ABS 5.438 12/20/2040................ ... | 12/20/2012. | MBS Paydown 0.968472891....... 642 | 1,642 | 1,642 | 1,642 |, 0 1,642 12/20/2040.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 01/25/2012. | MBS Paydown 0.54641517...........cccovvurnene 85,188 | .........85,188 | .......85474 | oot BTATT [ | e 603 603 01/25/2034.
05948X L9 0[BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. .. | 02/25/2012. | MBS Paydown 0.54251743...........cc.cooovunec ..8,345 4 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34 ... | 03/25/2012. | MBS Paydown 0.53845969..............ccc..... ..8,688 5 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 04/25/2012. | MBS Paydown 0.52476383......................... 29,323 123 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 05/25/2012. | MBS Paydown 0.50865733.............ccoccnvn. 34,484 177 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34 ... | 06/25/2012. | MBS Paydown 0.50334649............c.ccc... 11,371 17 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. .| 07/25/2012. | MBS Paydown 0.49544687.............cccooon.... 16,913 37 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 08/25/2012. | MBS Paydown 0.48529344......................... 21,738 . 102 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.................. ... | 09/25/2012. | MBS Paydown 0.46555712...........c.coeverneeene 42,255 | ... 42,255 | 102,397 | 80,263 | s [ i 1,054 1,054 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 10/25/2012. | MBS Paydown 0.4644995....... ..2,264 1" 1 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.. ... | 11/25/2012. | MBS Paydown 0.45191963...........c.coecernene 26,934 . OO I 480 480 01/25/2034.
05948X L9 0|BOAMS 2003-10 1B1 SUB 5.50 1/25/34.................. ... | 12/25/2012. | MBS Paydown 0.440363473....... 24742 | oo 28742 | (i 24,825 | 23,575 | s | e 421 421 01/25/2034.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39. ... | 01/11/2012. | MBS Paydown 0.063603518....... .8,913 0 05/11/2039.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39. ... | 02/11/2012. | MBS Paydown 0.049822471....... ..8,958 10 10 05/11/2039.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39. ... | 03/11/2012. | MBS Paydown 0.034714702....... ..9,820 24 24 05/11/2039.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39. ... | 04/11/2012. | MBS Paydown 0.00738252.............coccernene 17,766 76 76 05/11/2039.
07383F XH 6|BSCMS 2003-PWR2 A3 SEQ 4.834 05/11/39. .|...| 05/11/2012. | MBS Paydown 0.0 4,799 60 60 05/11/2039.
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42........ ... | 08/12/2012. | MBS Paydown 0.843724579....... 625,102 35,202 35,202 10/12/2042.
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42........ | ... | 09/12/2012. | MBS Paydown 0.687277354....... 625,789 | ........625,789 ..45,562 | ... ...45,562 10/12/2042.
07387B CJ 0|BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42........ ... | 10/12/2012. | MBS Paydown 0.634322653....... 211,819 | ... 211,819 ..21,655 21,655 10/12/2042.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ... | 02/11/2012. | MBS Paydown 0.958527651....... 82,945 777 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/4 .| 03/11/2012. | MBS Paydown 0.933315384....... 50,425 | . 476 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ... | 04/11/2012. | MBS Paydown 0.858048094............ccccoverer | vermermrerirmeencninns | vvvernenns 150,535 | ....... 150,535 1,427 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ... | 05/11/2012. | MBS Paydown 0.830803459....... 54,489 | ... 54,489 524 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/4 ... | 06/11/2012. | MBS Paydown 0.80677128 48,064 | . 48,064 465 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ... | 08/11/2012. | MBS Paydown 0.568313479.........ccccouuvmere | verrmermerireeiineiins | v 476,916 | ........ 476,916 4813 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ..|09/11/2012. | MBS Paydown 0.555526225....... 25575 | v 25,575 266 . - . 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44... ... | 10/11/2012. | MBS Paydown 0.542735818....... 25,581 | v 25,581 267 25,581 |.. - . 02/11/2044.
07388R AC 1|BSCMS 2007-PW15 A3 SEQ 5.309 02/44............... ... | 12/11/2012. | MBS Paydown 0.520933347....... 43,605 | .......... 43,605 AT3 | e | e 43,605 | .o | e [ e 0| v 2,315 | 02/11/2044.
09247X AH 4 |BLACKROCK INC 4.25 05/24/2021. .| 08/31/2012. | Reinsurance Intercompany Balance.. 1,125,951 | ... 1,000,000 (2,643) ..1,041,243 84,708 | ......... 84,708 | ....... 32,701 | 05/24/2021.
124857 AE 3|CBS CORP 4.30 02/15/2021 weee | ... | 08/31/2012. | Reinsurance Intercompany Balance.. - . 1,106,225 | ..... 1,000,000 149 997,687 108,539 | ...... 108,539 | ........ 44,911 |02/15/2021.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............. ... | 01/18/2012. | MBS Paydown 0.974141.........cccovvvvvrvrnnenns ..8,264 8,264 0 8,264 10/18/2026.
125634 AC 9| CLIF 2011-2A NOTE ABS 4.94 10/15/2026. ... | 02/18/2012. | MBS Paydown 0.965959084....... ..8,182 8,182 0) 8,182 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026. . |...103/18/2012. | MBS Paydown 0.958268824....... 7,690 | e 7,690 (0) 7,690 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............. ... | 04/18/2012. | MBS Paydown 0.950060936....... 8,208 | ..ccovvnn 8,208 0) 8,208 10/18/2026.
125634 AC 9| CLIF 2011-2A NOTE ABS 4.94 10/15/2026. ... | 05/18/2012. | MBS Paydown 0.9420722....... 7,989 | s 7,989 (1) 7,989 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026. . |...106/18/2012. | MBS Paydown 0.933804476....... ..8,268 8,268 2 8,268 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............. ... | 07/18/2012. | MBS Paydown 0.925765712....... ..8,039 8,039 1) 8,039 10/18/2026.
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125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026............. ... | 08/18/2012. | MBS Paydown 0.917496416....... ..8,269 8,269 | ..cc0eeu.8,266 | oirirnn8,297 | i (2) 2 8,269 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.. ... | 09/18/2012. | MBS Paydown 0.909206696....... ..8,290 8,290 (4) 4) 8,290 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.. ... | 10/18/2012. | MBS Paydown 0.901150752....... ..8,056 8,056 (4) 4) 8,056 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.. ... | 11/18/2012. | MBS Paydown 0.892814032....... ..8,337 8,337 (4) 4) 8,337 10/18/2026.
125634 AC 9|CLIF 2011-2A NOTE ABS 4.94 10/15/2026.. ... | 12/18/2012. | MBS Paydown 0.884705044....... ..8,109 8,109 (5) 5 8,109 10/18/2026.
126650 BH 2|CVS CAREMARK 5.75 06/01/17 ... | 08/31/2012. | Reinsurance Intercompany Balance............ [ ccccovvevveniveins | voniene 1,202,504 | ..... 1,000,000 | ........989,510 | ..........993,591 | ..coooiviiirin | e 685 685 06/01/2017.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 01/25/2012. | MBS Paydown 0.321576528....... 17,340 331 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 02/25/2012. | MBS Paydown 0.315855565....... 22,884 936 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 03/25/2012. | MBS Paydown 0.311383857....... 17,887 448 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35. ... | 04/25/2012. | MBS Paydown 0.304911468....... 25,890 1,434 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 .. | 05/25/2012. | MBS Paydown 0.300460081....... 17,806 544 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 06/25/2012. | MBS Paydown 0.296477676....... 15,930 345 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 07/25/2012. | MBS Paydown 0.28970291.........c.ccovverneene 27,099 1,643 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 08/25/2012. | MBS Paydown 0.28471558............ccccovuenen. 19,949 840 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 v | . [ 09/25/2012. | MBS Paydown 0.279311862....... 21,615 1,102 05/25/2035.
12667G AC 7 [CWALT 2005-13CB A3 SEQ 5.5 5/25/35................. ... | 10/25/2012. | MBS Paydown 0.273709175....... 22,411 1,166 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 11/25/2012. | MBS Paydown 0.270159925....... 14,197 67 05/25/2035.
12667G AC 7|CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ... | 12/25/2012. | MBS Paydown 0.264613943....... 22,184 1,199 05/25/2035.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 01/25/2012. | MBS Paydown 0.630023916....... .4,932 0 08/25/2033.
12669E UJ 3|CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 02/25/2012. | MBS Paydown 0.619328778....... 10,695 471 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033, .. | 03/25/2012. | MBS Paydown 0.610906895....... .8,422 89 08/25/2033.
12669E UJ 3|CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 04/25/2012. | MBS Paydown 0.59743093...........c.coccerneen. 13,476 1,023 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 05/25/2012. | MBS Paydown 0.580478517....... 16,952 1,764 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 06/25/2012. | MBS Paydown 0.5706262 ..9,852 533 08/25/2033.
12669E UJ 3|CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 07/25/2012. | MBS Paydown 0.567186205....... ..3,440 63 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... .. | 08/25/2012. | MBS Paydown 0.559180338....... ..8,006 158 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033, ... | 09/25/2012. | MBS Paydown 0.551342699....... ..7,838 176 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 10/25/2012. | MBS Paydown 0.54936148.............cccconeenn. ..1,981 50 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 11/25/2012. | MBS Paydown 0.540399963....... ..8,962 201 08/25/2033.
12669E UJ 3| CWHL 2003-29 M MEZ 5.50 8/25/2033... ... | 12/25/2012. | MBS Paydown 0.534496109....... ..5,904 172 08/25/2033.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ..| 01/15/2012. | MBS Paydown 0.985373583....... 1,157 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038 ... | 02/15/2012. | MBS Paydown 0.984212353....... .1,161 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 03/15/2012. | MBS Paydown 0.983044182....... ..1,168 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 04/15/2012. | MBS Paydown 0.981871386....... L1173 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 05/15/2012. | MBS Paydown 0.980693963....... W1A77 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 06/15/2012. | MBS Paydown 0.979511913....... 1,182 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038 ... | 07/15/2012. | MBS Paydown 0.978322924....... .1,189 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 08/15/2012. | MBS Paydown 0.977129308....... 1,194 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 09/15/2012. | MBS Paydown 0.975928753....... ..1,201 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 10/15/2012. | MBS Paydown 0.974723572....... ..1,205 0 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... ... | 11/15/2012. | MBS Paydown 0.973513764....... 1,210 0 , 12/15/2038.
14574K AE 2| CAUTO 2010-1A A ABS 5.73 12/15/2038.... v | - [ 12/15/2012. | MBS Paydown 0.972299329....... 1,214 0 1,214 12/15/2038.
149123 BQ 3| CATERPILLAR INC 7.90 12/15/2018........c.crvvvrnvn. ... | 08/31/2012. | Reinsurance Intercompany Balance............ | .coevenciveirens | covis 1,360,083 | ..... 1,000,000 | .....1,210,120 | .......1,165,986 | ...coooverrrrricns | cerrerns (13,559) | oovvverererireeins | e (13,559) [ ..ovvvverrirnies | ceererin 1,152,427 | oo | s 207,656 12/15/2018.
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151020 AE 4| CELGENE CORP 3.95 10/15/2020............coovuerrennee ... | 08/31/2012. | Reinsurance Intercompany Balance............ | ccoeeveevnciveirnes | covees 1,069,860 | ..... 1,000,000 | ........ 997,450 | .......... 997,720 | ..o | i 147 14T | e [ e 997,867 | ..vvorireriiees | e 71,993 | ..ot 71,993 | ........ 34,672 | 10/15/2020.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 01/25/2012. | MBS Paydown 0.514381373....... 94,768 ATL281 | e | s 1,749 1,749 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 02/25/2012. | MBS Paydown 0.506475154....... 20,319 ..36,716 |.. 7 7 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033, ... | 03/25/2012. | MBS Paydown 0.496776244....... 24926 | ........24,926 | .........24,202 | .........A5,041 | ..o 442 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 04/25/2012. | MBS Paydown 0.477387213....... 49,830 938 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... .. | 05/25/2012. | MBS Paydown 0.46865759..............cccc....... 22,435 402 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033, ... | 06/25/2012. | MBS Paydown 0.453868074....... 38,009 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 07/25/2012. | MBS Paydown 0.44433756.............ccccceenn. 24,493 08/25/2033.
172973 RR 2|CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 08/25/2012. | MBS Paydown 0.437862214....... 16,642 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033...........ccc0onne. ... | 09/25/2012. | MBS Paydown 0.42529547.............c.cccen. 32,297 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... .| 10/25/2012. | MBS Paydown 0.40964041.............cccocon... 40,234 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033... ... | 11/25/2012. | MBS Paydown 0.401798059....... 20,155 08/25/2033.
172973 RR 2| CMSI 2003-8 A14 SEQ 5.50 8/25/2033...........ccc0vnnee ... | 12/25/2012. | MBS Paydown 0.389684886....... 31,131 08/25/2033.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 02/25/2012. | MBS Paydown 0.829501002....... 18,241 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 03/25/2012. | MBS Paydown 0.815013028....... 18,110 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036........... ... | 04/25/2012. | MBS Paydown 0.778270345....... 45,928 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 05/25/2012. | MBS Paydown 0.768816865....... 11,817 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 06/25/2012. | MBS Paydown 0.760184589....... 10,790 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 07/25/2012. | MBS Paydown 0.744732246....... 19,315 | e 19,315 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 08/25/2012. | MBS Paydown 0.733732702....... 13,749 | . 13,749 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. .| 10/25/2012. | MBS Paydown 0.725524859....... 10,260 | .......... 10,260 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. ... | 11/25/2012. | MBS Paydown 0.715210851....... 12,893 | v 12,893 08/25/2036.
17309L AD 7|CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.. .| ... | 12/125/2012. | MBS Paydown 0.707045216....... 10,207 | .ovenee. 10,207 08/25/2036.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................. ... | 01/25/2012. | MBS Paydown 0.891840603....... ..5,027 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 02/25/2012. | MBS Paydown 0.887446327....... .4,39% 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. .. | 03/25/2012. | MBS Paydown 0.882876809....... .4,570 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 04/25/2012. | MBS Paydown 0.878684038....... .4,193 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 05/25/2012. | MBS Paydown 0.8751229....... ..3,561 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 06/25/2012. | MBS Paydown 0.869557131....... ..5,566 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 07/25/2012. | MBS Paydown 0.86276929............c.cccen. ..6,788 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. .| 08/25/2012. | MBS Paydown 0.855668133....... 7,101 ..1,101 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 09/25/2012. | MBS Paydown 0.84550735............cocccuneen. 10,161 .10,161 P2y TR BT 10,161 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037................. ... | 10/25/2012. | MBS Paydown 0.83631657.............cccccunvcn. .9,191 9,191 220 9,191 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 11/25/2012. | MBS Paydown 0.829730223....... ..6,586 6,586 | ... X X 146 6,586 06/25/2037.
17312H AF 6| CRMSI 2007-2 A6 NAS 6.265 6/25/2037. ... | 12/25/2012. | MBS Paydown 0.821916043....... 814 | 7814 | ... 7,550 7,561 |.. 183 7,814 06/25/2037.
22546Q AD 9 |CREDIT SUISSE 5.4 01/14/20.......ccocevrirrriririnnins R [03/22/2012. | Cash Tender 101.577........ e | s 1,015,770 | ..... 1,000,000 | .....1,080,500 | ....... 1,071,621 | oo (55,852) [ ..vovrneererrnrens | overerinns 1,015,770 01/14/2020.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.... R | 01/18/2012. | MBS Paydown 0.9833333....... ..8,333 8,333 .8,330 .8,330 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.... R [02/18/2012. | MBS Paydown 0.975 . ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026................ R | 03/18/2012. | MBS Paydown 0.9666667....... ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026.... R | 04/18/2012. | MBS Paydown 0.9583333....... ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5[CRNN 2011-1A A1 ABS 4.94 11/18/2026.... R [05/18/2012. | MBS Paydown 0.95........ ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026................ R | 06/18/2012. | MBS Paydown 0.9416667....... ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026................ R | 07/18/2012. | MBS Paydown 0.9333333....... ..8,333 8,333 0 0 8,333 11/18/2026.
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227170 AA 5|CRNN 2011-1A A1 ABS 4.94 11/18/2026................ R | 08/18/2012. | MBS Paydown 0.925 . ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 .. |R [09/18/2012. | MBS Paydown 0.9166667....... ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 .. |R [ 10/18/2012. | MBS Paydown 0.9083333....... ..8,333 8,333 0 0 8,333 11/18/2026.
227170 AA  5[CRNN 2011-1A A1 ABS 4.94 11/18/2026 .. |R | 11/18/2012. | MBS Paydown 0.9 ..8,333 8,333 1 1 8,333 11/18/2026.
227170 AA  5|CRNN 2011-1A A1 ABS 4.94 11/18/2026 R | 12/18/2012. | MBS Paydown 0.8916667....... ..8,333 8,333 1 1 8,333 11/18/2026.
227170 AD 9 |CRNN 2012-2A A ABS 3.81 09/18/2027.. .. |R [ 10/18/2012. | MBS Paydown 0.9916666....... ..8,333 8,333 0 0 8,333 09/18/2027.
227170 AD 9|CRNN 2012-2A A ABS 3.81 09/18/2027.. .. |R [ 11/18/2012. | MBS Paydown 0.98333333..........ccc.ccevvvnncs ..8,333 8,333 0 0 8,333 09/18/2027.
227170 AD 9|CRNN 2012-2A A ABS 3.81 09/18/2027.. . |R | 12/18/2012. | MBS Paydown 0.975 . ..8,333 8,333 ...8,330 0 0 8,333 09/18/2027.
233851 AF 1 |DAIMLER FINANCE 3.875 09/15/2021.... ... | 08/31/2012. | Reinsurance Intercompany Balance............ [ cccoervevvevireins | vorviens 1,079,924 | .....1,000,000 | ........980,500 | .......... 980,952 | ..o [ v 1,083 1,083 | o [ 982,036 09/15/2021.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016.. ... | 01/02/2012. | MBS Paydown 5 5 0 5 12/01/2016.
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016 .| 02/02/2012. | MBS Paydown 5 5 (0) (0) 5 12/01/2016.
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 03/02/2012. | MBS Paydown 5 5 (0) 0) 5 12/01/2016.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 04/02/2012. | MBS Paydown 5 5 (0) (0) 5 12/01/2016.
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 05/02/2012. | MBS Paydown 60 60 (0) (0) 60 12/01/2016.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 < | . | 06/02/2012. | MBS Paydown 4 4 (0) 0) 4 12/01/2016.
241912 AA 2 |{DWMC 1 P-O SEQ 6.50 12/1/2016.........cocrvvrrrrreres ... | 07/02/2012. | MBS Paydown 4 4 (0) (0) 12/01/2016.
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 08/02/2012. | MBS Paydown 4 4 (0) 0) 12/01/2016.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 09/02/2012. | MBS Paydown 4 4 (0) (0) 12/01/2016.
241912 AA 2|DWMC 1 P-O SEQ 6.50 12/1/2016 ... | 10/02/2012. | MBS Paydown 4 4 (0) (0) 12/01/2016.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016 weer | | 11/02/2012. | MBS Paydown 4 4 (0) 0) ...0 [ 12/01/2016.
241912 AA  2|DWMC 1 P-O SEQ 6.50 12/1/2016.........oocorvvrrrrrnnes ... | 12/02/2012. | MBS Paydown 4 4 A | s 7/ (0) 0) A | i | s | e 0 | e 0 | 12/01/2016.
260543 BW 2|DOW CHEMICAL CO 7.60 05/15/2014..........ccccoouu.. ... | 12/17/2012. | Partial Call 109.6325885...........c.ccocvrrevernccn 324,512 | .......296,000 | ........295,076 | .........295,520 | ..cooovrrvrrririnns | ovrrirerienns 479 A79 [ | e 296,000 [ oo | 028,512 | 00028512 | 24,496 |05/15/2014.
36962G XS 8|GEN ELEC CAP CRP MTNA 5.875 02/15/2012....... ... | 02/15/2012. | Maturity 100.0.........cvvurernreerrirneiernnissirenins [ erererireriseneireins | e 1,000,000 71 T | e [ 1,000,000 | oo | e | cevrreiseiiennn0 [ 29,375 |02/15/2012.
38141G CG 7|GOLDMAN SACHS GP 5.70 09/01/2012.... ... | 09/01/2012. | Maturity 100.0.... 650,000 (528) (528) | oooevvvverreenerns [ errirrnsnern850,000 | v | e | ceveeenniieennn0 [ s 37,050 | 09/01/2012.
39121 AG 5|GREAT RIVER ENERGY 7.233 07/01/38.... .| 07/01/2012. | Sinking Fund Redemption 100.0. 20,685 | .......... 20,685 | ..........20,685 0 0 JUUSR ISV | N IS 1,496 |07/01/2038.
437076 AP 7 |HOME DEPOT INC 5.40 03/01/2016 .| 08/31/2012. | Reinsurance Intercompany Balance........... | oo | v 1,508,881 | ... 1,300,000 | .....1,293,643 | ......1,296,892 | ....cccorurmrrrirer | vorerrrvrirenns 451 451 [ e | i 1,297,343 [ oo | s 211,538 | ....... 211,538 | ..oooe. 70,200 | 03/01/2016.
438516 AZ 9|HONEYWELL INTL 5.00 02/15/2019.. .| 08/31/2012. | Reinsurance Intercompany Balance... wrn1,198,934 | .....1,000,000 036,540 (2,319) (2,319) ..1,026,445 | ... 72,490 | . 72,490 02/15/2019.
458140 AJ 9|INTEL CORP 3.30 10/01/2021 ... | 08/31/2012. | Reinsurance Intercompany Balance... [T 1,087,094 | ..... 1,000,000 | ........ 997,620 | ........997,682 | ..cooovriviireins | v 140 140 89,272 | ......... 89,272 10/01/2021.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 01/12/2012. | MBS Paydown 0.98311159.........c.ccvvvevnne ..1,602 (5) 5 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 02/12/2012. | MBS Paydown 0.980573841....... ..1,650 (5) (5 07/12/2035.
46625M RB 7|JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ..| 03/12/2012. | MBS Paydown 0.977592614....... .1,938 (6) (6) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35 ... | 04/12/2012. | MBS Paydown 0.975057404....... ..1,648 (5) 5) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 05/12/2012. | MBS Paydown 0.87989281.............ccccoen. 61,857 (104) (104) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 06/12/2012. | MBS Paydown 0.816848342....... 40,979 (78) (78) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 07/12/2012. | MBS Paydown 0.61751658............ococoemvveees | coveveeerieeerieneres | cevveenes 129,566 (330) (330) 07/12/2035.
46625M RB 7|JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 08/12/2012. | MBS Paydown 0.525658822....... (126) (126) 07/12/2035.
46625M RB 7|JPMCC 2002-C3 A2 SEQ 4.994 07/12/35 ... | 09/12/2012. | MBS Paydown 0.337106059.............cc....... (307) (307) 07/12/2035.
46625M RB 7|JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 10/12/2012. | MBS Paydown 0.236108633 (125) (125) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... ... | 11/12/2012. | MBS Paydown 0.045795287............ccocevever | cermerirerirmreincninns | vvvernenns 123,704 (233) (233) 07/12/2035.
46625M RB 7| JPMCC 2002-C3 A2 SEQ 4.994 07/12/35.... weee | e [ 12112/2012. | MBS Paydown 0.0 29,767 | 00029767 | .0 30,817 | 155,383 [ oo | e 146 146 07/12/2035.
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 01/27/2012. | MBS Paydown 0.589190341....... ..6,263 0 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 02/27/2012. | MBS Paydown 0.583114037....... ..6,076 20 20 07/27/2037.
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46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 03/27/2012. | MBS Paydown 0.576938378....... .6,176 40 40 6,176 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 04/27/2012. | MBS Paydown 0.56871804............c.cccooonec. 8220 | 8220 | cireernn8,124 | 6,220 | | i 1,820 1,820 8,220 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 05/27/2012. | MBS Paydown 0.562407293....... .6,311 66 66 6,311 07/27/2037.
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 06/27/2012. | MBS Paydown 0.556811703....... ..5,596 77 7 5,596 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 07/27/2012. | MBS Paydown 0.551616756....... ..5,195 88 88 5,195 07/27/2037.
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 08/27/2012. | MBS Paydown 0.545692735....... ..5,924 117 5,924 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 09/27/2012. | MBS Paydown 0.539487469....... ..6,205 143 6,205 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 10/27/2012. | MBS Paydown 0.533809334....... .5,678 150 5,678 07/27/2037.
46632T AA 3| JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 11/27/2012. | MBS Paydown 0.529376718....... 4,433 131 4,433 07/27/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... | ... | 12/27/2012. | MBS Paydown 0.522029883....... 7,347 1,751 7,347 07/27/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 01/26/2012. | MBS Paydown 0.477410751....... 236 0 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 02/26/2012. | MBS Paydown 0.473115237....... ..4,296 4 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 03/26/2012. | MBS Paydown 0.464553786....... ..8,561 19 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 04/26/2012. | MBS Paydown 0.406365272....... 58,189 1,060 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 05/26/2012. | MBS Paydown 0.387333849....... 19,031 13 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 06/26/2012. | MBS Paydown 0.383010229....... .4,324 37 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 07/26/2012. | MBS Paydown 0.382682979....... 327 3 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 08/26/2012. | MBS Paydown 0.379331623....... ..3,351 37 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 09/26/2012. | MBS Paydown 0.372787277....... ..6,544 81 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 10/26/2012. | MBS Paydown 0.350451047....... 22,336 217 05/26/2037.
46633K AY 9[JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 11/26/2012. | MBS Paydown 0.331802206....... 18,649 148 05/26/2037.
46633K AY 9|JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37....... ... | 12/26/2012. | MBS Paydown 0.331237449....... 565 1 05/26/2037.
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 01/26/2012. | MBS Paydown 0.563232876....... .8,378 197 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 02/26/2012. | MBS Paydown 0.558022288....... 5,211 6 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 03/26/2012. | MBS Paydown 0.552679208....... ..5,343 13 03/26/2037.
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 04/26/2012. | MBS Paydown 0.545375139....... .7,304 150 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 05/26/2012. | MBS Paydown 0.536625178....... ..8,750 249 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 06/26/2012. | MBS Paydown 0.523658754........ 12,966 | ...cooone. 12,966 F3722: T RN DT 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 07/26/2012. | MBS Paydown 0.514291096....... ..9,368 9,368 312 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 08/26/2012. | MBS Paydown 0.504192241....... 10,099 | .ocvennee 10,099 FLCT: T OO DTS 03/26/2037.
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 09/26/2012. | MBS Paydown 0.493220052....... 10,972 435 | s | e 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 10/26/2012. | MBS Paydown 0.486117502....... ..7,103 77 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 11/26/2012. | MBS Paydown 0.477833578....... ..8,284 281 03/26/2037.
47233A AW 7|JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... | ... | 12/26/2012. | MBS Paydown 0.469109998....... .8,724 8,724 319 03/26/2037.
47233D AA 9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..... | ... | 09/26/2012. | MBS Paydown 0.924327102....... 302,692 | ........ 302,692 9,643 09/26/2036.
47233D AA 9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..... ... | 10/26/2012. | MBS Paydown 0.881736744..........ccccovvcvens [ covrmrverviierens | ceveriens 170,361 | ........ 170,361 2,492 09/26/2036.
47233D AA 9|JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..... | ... | 11/26/2012. | MBS Paydown 0.831077914....... 202,635 202,635 3,832 09/26/2036.
47233D AA 9| JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..... | ... | 12/26/2012. | MBS Paydown 0.819533352....... 46,178 | ..ooece 46,178 545 09/26/2036.
526057 AS 3|LENNAR CORP B 5.60 05/31/2015 ... | 08/02/2012. | WELLS FARGO BROKERAGE.........cc.ccoovs | covmrrrmriieriieiinns | e 688,188 | ........ 650,000 (613) 05/31/2015.
59748T AA 7| MIDLAND COGEN 6.00 03/15/2025.... ... | 03/15/2012. | Sinking Fund Redemption 100.0 11,000 | .oovvenee 11,000 0 03/15/2025.
59748T AA 7|MIDLAND COGEN 6.00 03/15/2025 ... | 09/15/2012. | Sinking Fund Redemption 100.0 15,500 | .......... 15,500 0 03/15/2025.
617446 HC 6|MORGAN ST DEAN W 6.60 04/01/2012. v | | 04/01/2012. | Maturity 100.0.......cveuvemerereereeineinerierinne | eonerserseseseesienes | cerneens 1,300,000 | ..... 1,300,000 | .....1,383,629 (2,793) (2,793) 04/01/2012.
617451 AC 3|MSC 2005-1Q10 A2 SEQ 5.126 09/15/42................. ... | 02/15/2012. | MBS Paydown 0.164536944....... 28,671 | oo 28,671 | ... 28,828 0 09/15/2042.
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617451 AC 3|MSC 2005-1Q10 A2 SEQ 5.126 09/15/42................. ... | 03/15/2012. | MBS Paydown 0.0 266,550 | ....... 266,550 | ....... 268,014 | .......... 490,694 | ....cocorrrinn. (1 RPN ISP 266,550 | ...cvoucirreinees | e [ e 0| oo 3,416 | 09/15/2042.
63946B AE 0 |NBC UNIVERSAL 4.375 04/01/2021 .| 08/31/2012. | Reinsurance Intercompany Balance.. 1,127,063 | ... 1,000,000 | ........ 999,750 | .......... 999,771 14 14 999,784 127,278 | ....... 127,278 | ........ 40,104 |04/01/2021.
66989G AA 8|NOVARTIS SEC INV 5.125 02/10/2019. . |R | 08/31/2012. | Reinsurance Intercompany Balance.. - . 1,204,076 | ..... 1,000,000 | .....1,044,690 | ....... 1,035,135 |.. (2,838) (2,838) v 1,032,296 | .. . 171,780 | ... 171,780 | ........ 54,240 | 02/10/2019.
674599 CC 7 |OCCIDENTAL PETE 3.12502/15/2022................... ... | 08/31/2012. | Reinsurance Intercompany Balance............ [ cocevevvernireins | vornnens 1,071,083 | ..... 1,000,000 | ........ 980,930 | .......... 981,495 | ..o [ v 1,036 1,036 | o e 982,531 | oo | e 88,552 | ......... 88,552 | ........ 32,378 | 02/15/2022.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 01/25/2012. | MBS Paydown 0.4926701....... 35,318 0 35,318 04/25/2019.
76111X HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 02/25/2012. | MBS Paydown 0.475127764....... 34,207 . (42) (42) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019............... ... | 03/25/2012. | MBS Paydown 0.45813817...........ccoevurnvcne 33,130 | ..........33,130 | .........32,706 | ...........60,044 | .....ccccovvunn. (81) (81) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 04/25/2012. | MBS Paydown 0.44168503......................... 32,084 (118) (118) 04/25/2019.
76111X HN 6| RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 05/25/2012. | MBS Paydown 0.4258937....... 30,793 (150) (150) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019............... ... | 06/25/2012. | MBS Paydown 0.410599759....... 29,823 (181) (181) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 07/25/2012. | MBS Paydown 0.39578853...........c.coccounen. 28,882 (210) (210) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 08/25/2012. | MBS Paydown 0.381445751....... 27,968 (236) (236) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019............... ... | 09/25/2012. | MBS Paydown 0.367557567....... 27,082 (260) (260) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 10/25/2012. | MBS Paydown 0.354110511....... 26,222 (282) (282) 04/25/2019.
76111X HN 6 |RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019... ... | 11/25/2012. | MBS Paydown 0.341091504....... 25,387 . (303) (303) 04/25/2019.
76111X HN 6|RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019............... ... | 12/25/2012. | MBS Paydown 0.328487836....... 24577 | oo 28577 | 24,263 | ... 84,543 | (321) (321) 04/25/2019.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 01/25/2012. | MBS Paydown 0.931725671....... ..6,890 5 5 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 02/25/2012. | MBS Paydown 0.924185756....... ..9,802 8 8 01/25/2036.
76111X J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 03/25/2012. | MBS Paydown 0.920739147....... .4,480 3 3 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/3 ... | 04/25/2012. | MBS Paydown 0.910096304....... 13,836 13 13 01/25/2036.
76111X J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 05/25/2012. | MBS Paydown 0.893904118....... 21,050 21 21 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 06/25/2012. | MBS Paydown 0.884947375....... 11,644 | .......... 11,644 12 12 01/25/2036.
76111X J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/3 ... | 07/25/2012. | MBS Paydown 0.874641721....... 13,397 | . 113,397 3 3 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 08/25/2012. | MBS Paydown 0.854928622....... 25,627 | oo 25,627 6 6 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 09/25/2012. | MBS Paydown 0.853017179....... .2,485 2,485 1 1 01/25/2036.
76111X J4 6| RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/3 ... | 10/25/2012. | MBS Paydown 0.841376698....... 15,133 | e 15,133 4 4 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36... ... | 11/25/2012. | MBS Paydown 0.820088172....... 27,675 | .......... 27,675 7 7 01/25/2036.
76111X J4 6|RFMSI 2006-S1 1A3 SSNR NAS 5.75 01/36 ... | 12/25/2012. | MBS Paydown 0.798453068....... 28,126 | .......... 28,126 7 7 01/25/2036.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... ... | 01/20/2012. | MBS Paydown 0.024283216....... 341 341 364 .347 0 .34 08/20/2019.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... ... | 02/20/2012. | MBS Paydown 0.023800404....... 391 391 418 ..398 (0) (0) ..391 08/20/2019.
77876N AK 4|LFR61PAC 9.4 08/20/2019.... ... | 03/20/2012. | MBS Paydown 0.023443848....... 289 289 308 2% (0) (0) ..289 08/20/2019.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... ... | 04/20/2012. | MBS Paydown 0.022920142....... 424 424 453 431 .. (0) (0) 424 08/20/2019.
77876N AK 4|LFR 61 PAC 9.4 08/20/2019. ... | 05/20/2012. | MBS Paydown 0.022469757....... 365 365 390 LT | (0) (0) ..365 08/20/2019.
77876N AK 4|LFR 61 PAC 9.4 08/20/2019.... ... | 06/20/2012. | MBS Paydown 0.02195204................cc....... 419 419 448 .426 (0) (0) 419 08/20/2019.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... ... | 07/20/2012. | MBS Paydown 0.021481913....... 381 381 407 .387 |.. (0) (0) .381 |.. e L0 .23 | 08/20/2019.
77876N AK 4|LFR61PAC 9.4 08/20/2019.......cvvivvverrirerririnnienns ... | 08/20/2012. | MBS Paydown 0.019959385....... L1233 | e 1,233 | oo 1,317 | e 1,253 | oo (0) (0) 1,233 | oo [ | e (V1 IO 88 |08/20/2019.
77876N AK 4|LFR 6| PAC 9.4 08/20/2019.... ... | 09/20/2012. | MBS Paydown 0.019612312....... 281 281 300 ..286 (0) (0) ..281 08/20/2019.
77876N AK 4|LFR61PAC 9.4 08/20/2019.... ... | 10/20/2012. | MBS Paydown 0.019189885....... 342 342 365 .348 |.. (0) (0) ..342 08/20/2019.
77876N AK 4|LFR 61 PAC 9.4 08/20/2019.........vvereverercrircrienes ... | 11/20/2012. | MBS Paydown 0.018632122....... 452 452 483 LA59 |, (0) 0) .452 08/20/2019.
77876N AK 4|LFR61PAC 9.4 08/20/2019. ... | 12/20/2012. | MBS Paydown 0.018159451....... 383 383 409 ..389 (0) (0) .383 08/20/2019.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035... ... | 01/25/2012. | MBS Paydown 0.51252997.........cc.ccccrvuvnecs 12,111 | 12,111 | e 10,714 | oo 10,741 |.. 24 24 | e e 12,111 | L0 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQFLT 10/25/2035............ ... | 02/25/2012. | MBS Paydown 0.49436066........................ 27,254 | .......... 27,254 | ......... 24111 | 24170 | oo | v 1,589 1,589 [ ooeeeeirerienns | e 27,254 | oo | v | s (10 IO 27 | 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035............ ... | 03/25/2012. | MBS Paydown 0.49272276............c........ ..2,457 2,457 | v 2174 | e, 2,179 | e 18 18 2457 | oo | e | e (0 3 | 10/25/2035.
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81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035............ ... | 04/25/2012. | MBS Paydown 0.47285918...........cccocvurnenn. 29,795 | oo 29,795 | ...cooue. 26,360 | .oovrene 26,424 | .o 2,009 2,009 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035... .. | 05/25/2012. | MBS Paydown 0.47058722............cccoouunnc. ..3,408 39 39 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035... ... | 06/25/2012. | MBS Paydown 0.46794247.............c.cccneeen. ..3,967 52 52 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035............ ... | 07/25/2012. | MBS Paydown 0.46529094...............ccocon... 3,977 57 57 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035... ... | 08/25/2012. | MBS Paydown 0.46345753............coccceen. ..2,750 42 42 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035... ... | 09/25/2012. | MBS Paydown 0.4618427....... 2,422 . 38 38 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035............ ... | 10/25/2012. | MBS Paydown 0.45723245......................... .6,915 6,915 | oo 6,118 | v 6,133 | oo | e 108 108 6,915 10/25/2035.
81375W JE 7|SABR 2006-OP1 A2C SEQ FLT 10/25/2035, .. | 11/25/2012. | MBS Paydown 0.44861301..........cccccovvvvnec 12,929 | 012,929 | o 11,438 | i 11466 | | e 143 LT T N A 12,929 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35 ... | 01/25/2012. | Pass-Through LOSS...........ccoccmrereerrirninnns 0 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.............c.n. ... | 02/25/2012. | Pass-Through LOSS.........c..ccvevererernnranes 0 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. .. | 03/25/2012. | Pass-Through Loss.... 0 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. .. | 04/25/2012. | Pass-Through LOSS............evereererevnernnenne | ervvnernerrerneeinns | evvvernerverinseinens | corenen1,188 | 0,444 | i s [ i (3,100) (3,100) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35 .. | 05/25/2012. | Pass-Through LOSS..........cceeeeenerenmnrnnenne | ervnernerneriineenns | eevnernernerineennns | cerrnen84,152 | 00082892 | oo | eerveeieeeienins | i (6,325) (6,325) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. ... | 06/25/2012. | Pass-Through LOSS.........ccoceeevenerinrnnrenes [ overmnverinnnenenns [evvervnnnenennnnnns | vennnnnn3,331 182,579 | s [ v | v (3,265) (3,265) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. ... | 07/25/2012. | Pass-Through Loss.... (2,407) (2,407) 10/25/2035.
86359D SW 8|SASC 2005-17 B1 SUB CSTR 10/25/35.................. ... | 08/25/2012. | Pass-Through Loss (2,886) (2,886) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. .. | 09/25/2012. | Pass-Through LOSS...........ceeeeenmrennernnenne | ervnernerrereineeinns | eeenernerverineenens | cerined 30,748 | it b9,8688 | oo | e | v (3,822) (3,822) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. .. | 10/25/2012. | Pass-Through Loss.... . (2,338) (2,338) 10/25/2035.
86359D SW 8| SASC 2005-17 B1 SUB CSTR 10/25/35.. ... | 11/25/2012. | Pass-Through LOSS............ccccervrrerrirninnns (596) (596) 10/25/2035.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039 ... | 01/16/2012. | MBS Paydown 0.91353308 S ..3,100 (0) (0) 3,100 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... .| 02/16/2012. | MBS Paydown 0.91041546..............c.cocon.... 3,118 (0) 0) 3,118 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... ... | 03/16/2012. | MBS Paydown 0.90728178 3,134 (0) 0) 3,134 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039 ... | 04/16/2012. | MBS Paydown 0.90412504. .3,157 (0) (0) 3,157 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... ... | 05/16/2012. | MBS Paydown 0.90095058 3,174 (0) 0) 3,174 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... ... | 06/16/2012. | MBS Paydown 0.89775353 ..3,197 (0) (0) 3,197 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039 .| 07/16/2012. | MBS Paydown 0.89453946. o 3,214 (1) (1) 3214 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... .| 08/16/2012. | MBS Paydown 0.8913036....... ..3,236 (1) (1) 3,236 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... .| 09/16/2012. | MBS Paydown 0.88803153............c.ccocvvnecs .3,272 (1) (1) 3,272 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039 ... | 10/16/2012. | MBS Paydown 0.88473963 ..3,292 1) (1) 3,292 11/16/2039.
89655Y AA 4|TRL 2009-1A A ABS 6.657 11/16/2039... ... | 11/16/2012. | MBS Paydown 0.88142516 .3,314 (1) 1) 3,314 11/16/2039.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039... .| 12/16/2012. | MBS Paydown 0.87804281.............cccovvunec. ..3,382 (1) (1) 3,382 11/16/2039.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ..|01/16/2012. | MBS Paydown 0.956959703....... .2,761 0 2,761 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040 .| 02/16/2012. | MBS Paydown 0.954180558....... 2,779 0 2,779 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 03/16/2012. | MBS Paydown 0.951390302....... .2,790 0 2,790 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 04/16/2012. | MBS Paydown 0.948588219....... ..2,802 0 2,802 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040 ... | 05/16/2012. | MBS Paydown 0.945774649....... .2,813 0 2,813 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 06/16/2012. | MBS Paydown 0.942948901....... ..2,826 0 2,826 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 07/16/2012. | MBS Paydown 0.940111471....... .2,837 0 2,837 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040.................... ... | 08/16/2012. | MBS Paydown 0.937255279....... ..2,856 0 2,856 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 09/16/2012. | MBS Paydown 0.934385132....... .2,870 0 2,870 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040... ... | 10/16/2012. | MBS Paydown 0.931491266....... ..2,894 0 2,894 10/16/2040.
89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040.................... ... | 11/16/2012. | MBS Paydown 0.928271445....... ..3,220 0 3,220 10/16/2040.
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F 11 12 13 14 15 Bond
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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
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89656C AA 1|TRL 2010-1A A ABS 5.194 10/16/2040...........coc... ... | 12/16/2012. | MBS Paydown 0.925023645....... ..3,248 3,248 | ..o 3,248 | oo, 3,248 | .o 0 3,248 10/16/2040.
918204 AV 0|VF CORP 3.50 09/01/2021 ... | 08/31/2012. | Reinsurance Intercompany Balance........... | coeeveiverrnne | veviens 1,078,891 178 | oo [ e 997,173 09/01/2021.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/3 ..| ... | 01/25/2012. | MBS Paydown 0.90221643............c.ccoevrneer W1114 0 7,114 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35............ ... | 02/25/2012. | MBS Paydown 0.885485413....... 21,750 533 | | e 21,750 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 03/25/2012. | MBS Paydown 0.87738165............cocccunen. 10,535 234 | oo | e 10,535 12/25/2035.
949832 AA 7|[WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 04/25/2012. | MBS Paydown 0.87258805..............cccvvenec. ..6,232 4 6,232 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35........... ... | 05/25/2012. | MBS Paydown 0.86812771...........c.coevernvcne .5,798 5 5,798 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 06/25/2012. | MBS Paydown 0.86015835......................... 10,360 235 12/25/2035.
949832 AA 7|[WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 07/25/2012. | MBS Paydown 0.85560984...............ccocon... .5,913 7 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35........... ... | 08/25/2012. | MBS Paydown 0.84957295.............c.ccceen. ..7,848 1 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... .| 09/25/2012. | MBS Paydown 0.83842091............cccovvenec. 14,498 239 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 10/25/2012. | MBS Paydown 0.83010018...........ccoevernvcn. 10,817 137 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35........... ... | 11/25/2012. | MBS Paydown 0.82205567.............c.ccceen. 10,458 L1725 [N A 10,458 12/25/2035.
949832 AA 7|WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35... ... | 12/25/2012. | MBS Paydown 0.81017746............ccccovuvnev. 15,442 15,442 | 1 A48T | 27,807 [ | e 208 208 | oo | e 15,442 12/25/2035.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 01/25/2012. | MBS Paydown 0.93086211...........c.coeverneene WT1,741 L1741 . 0 7,741 03/25/2036.
94983Q AL 0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36............ ... | 02/25/2012. | MBS Paydown 0.92670488........................ ..5,404 5404 | .o 5,234 | 9772 | 1 1 5,404 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 03/25/2012. | MBS Paydown 0.92144577...........ccoccoeen. ..6,837 6,837 3 3 6,837 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 04/25/2012. | MBS Paydown 0.91132962...........c.cocconvn. 13,151 | e 13,151 | i 12,736 | i 23,779 [ i | e 263 263 | o [ s 13,151 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 05/25/2012. | MBS Paydown 0.90117374.........ccccocrvvrnen. 13,203 | ..oooee. 13,203 265 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/3| ... | 06/25/2012. | MBS Paydown 0.88999943 S 14,527 14,527 299 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... .. | 07/25/2012. | MBS Paydown 0.88147213..........cccoovvunnc 11,085 104 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 08/25/2012. | MBS Paydown 0.87119611..........cccrvverneen. 13,359 131 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/3| ... | 09/25/2012. | MBS Paydown 0.865721712....... W17 8 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 10/25/2012. | MBS Paydown 0.8580843....... ..9,929 94 03/25/2036.
94983Q AL 0[WFMBS 2006-3 A11 SSNR NAS 5.50 03/36... ... | 11/25/2012. | MBS Paydown 0.85035319 10,050 96 03/25/2036.
94983Q AL 0|WFMBS 2006-3 A11 SSNR NAS 5.50 03/36 ... | 12/25/2012. | MBS Paydown 0.84070458 12,543 125 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 01/25/2012. | MBS Paydown 0.31947883 21,124 0 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 02/25/2012. | MBS Paydown 0.317854286....... .4,874 (6) 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 03/25/2012. | MBS Paydown 0.30903778 26,449 1,481 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 04/25/2012. | MBS Paydown 0.29925697. 29,342 1,848 03/25/2036.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 05/25/2012. | MBS Paydown 0.29459332.............ccconuvun 13,991 62 03/25/2036.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 06/25/2012. | MBS Paydown 0.28818023.............ccccvvvnnee 19,239 713 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 07/25/2012. | MBS Paydown 0.28626523................ccccvune. ..5,745 13 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 08/25/2012. | MBS Paydown 0.27736232...........cccccrvrvnnee 26,709 1,668 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 09/25/2012. | MBS Paydown 0.27018896............c..ccccevvnnee 21,520 1,074 03/25/2036.
94983T AJ 9| WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 10/25/2012. | MBS Paydown 0.26259684.................cc...... 22,776 1,289 03/25/2036.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 11/25/2012. | MBS Paydown 0.25724858..............c.cceuvnnee 16,045 16,045 | 14,220 | 14181 | [ s 478 478 03/25/2036.
94983T AJ 9|WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... | ... | 12/25/2012. | MBS Paydown 0.25474767.............cccconuvuee ..7,503 ...7,503 74 74 7,503 . ....265 | 03/25/2036.
983024 AA  8|WYETH 5.25 03/15/2013........ccovvrmrerrnrrrcrirecereeens ... | 12/26/2012. | Call 101.140515, 323,650 320,000 | ......318,272 | ....c0..319,571 | oo | e 429 429 [ | e 320,000 | ..coovvrrerirines | wreennn 3,650 | 3,650 | e 22,538 |03/15/2013.
98419M AB 6| XYLEM INC 4.875 10/01/2021 ... | 08/31/2012. | Reinsurance Intercompany Balance........... | ccoeveeneevcrrnee | veveens 1,130,622 | ... 1,000,000 | ........999,350 .999,374 42 A2 [ e | e 999,416 46,177 |10/01/2021.
999999 ZZ 1|AMORTIZATION ADJUSTMENT. ... 1 01/01/2012. | Amortization AdJUStMENL........coccovivririnrinns [rorrmnnininninins [ | . e 15477 | 297,554 | .o | 313,031 coveneennens e | 0 [, 01/01/2012.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... ivuurririreriersistisiisssiiisies | aesessessseessensssss st senssnenes | annens 30,168,253 |....28,390,763 | ....28,386,242 | ..... 29,600,151 | ... 15,477 | ..cons 380,047 0 395,524 0 28,120,062 |....cccovnnne 0 ... 2,048,191 |.... 2,048,191 | ...1,106,715 | ..... XXX......

Bonds - Hybrid Securities
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065912 AA 5| BANKAMERICA INST 7.70 12-31-26......cc.oocvveriens ... | 11/05/2012. | Call 101.8893........c0iieirnrisiienisiismnninsrnnes [ oeeinnississnnsiinnns | e 1,324,561 | ... 1,300,000 | ....1,367,392 | ....... 1,321,356 | .o | e (3,059) [RN0LSTE) ] T [ 1,318,297 | .o | 06,264 | . .6,264 | o 134,857 | 12/31/2026.
4899999. Total - BONAS = HyBFid SECUMHES..........rvveoiviieiiieiiie it atiisisssssss sttt ssessssnssssnnns | conniins 1,324,561 | .....1,300,000 | ....1,367,392 | ....... 1,321,356 | o0 | i (3,059) 0 (3,059) 0 [ 1,318,297 |0 [ 6,264 | .........6,264 | ... 134,857 | ..... XXX......
8399997. Total - Bonds - Part4............ OO PO O PO PP POPPPPTORPOROTOR IPTTOOY 37,793,599 |....35,952,548 |....35,851,942 | ..... 41,571,251 | ... 15477 | ........ 484,046 | ..o (U 499,523 [ ..coovvrinnenad [ 35,739,144 | ..cccoo0 | 2,054,455 |.....2,054,455 | ...1,402,563 |..... XXX......
8399999, Total - Bonds SR OO PP PP PO PP PP PPPPPOPRPPPPPPPPOPSRRN TP 37,793,599 |....35,952,548 |....35,851,942 | ..... 41,571,251 | ... 5477 | ...... 484,046 | ..o 0 [ 499,523 | ..o [V 35,739,144 | ..o 0 | 2,054,455 |.....2,054,455 | ...1,402,563 |..... XXX......

9799998 Total - Common Stocks - Summary Item from Part 5 610,962 478,908 0 478,908 ......132,054 | ....132,054 | .......36,823 | ..... XXX......
9799999, Total - Common Stocks............. 610,962 478,908 0 0 0 0......478908 |........0 ... 132,054 | ....... 132,054 | ........36,823 | ..... XXX......
9899999. Total - Preferred and Common Stocks 610,962 478,908 0 0 0 [V 478,908 |.....coccee0 | oo 132,054 | ....... 132,054 | .......36,823 | ..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cuurireiriiriiiiiiiiinns aeriseeieessesisseessesssessssss st esss s sssssssesssasnss | eeees 38,404,561 |......... XXX...... ....36,330,850 | .....41,571,251 | ... 15477 | ....... 484,046 | ..o (U 499,523 |....ccocorennnd (V) [ 36,218,053 |....cccee0 | 2,186,508 |.....2,186,508 | ...1,439,386 |..... XXX......
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Common Stocks - Industrial and Miscellaneous
92852T 20 1| VIVENDI SA-UNSPON ADR... 04/19/2012 | INTERSTATE... 09/14/2012 [ INTERSTATE.........ccovvrvmirrerirane | correnens 5,000.000 | .............79,566 | ............103,136 | .cccccvvrrrnr 79,566 0 23,570 23,570
92852T 20 1| VIVENDI SA-UNSPON ADR... 04/19/2012 | INTERSTATE... .. | 09/27/2012 [ INTERSTATE......cconvrrmrvrerrnrens | cvvenne 25,095.000 399,342 (010 [OOSR I 108,484 | ...... 108,484
928527 20 1| VIVENDI SA-UNSPON ADR.......cccovverirnriresirnnines R | 05/16/2012 | INTERSTATE........ccorvivriiiraries 05/16/2012 | STOCK DIVIDEND..........covvvvev. .970.000 [ [ [ 0 oo [ e Lo | e 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 478,908 0 0 0 0 0 U 132,054 | ....... 132,054 0
9799998. Total - Common Stocks............. 478,908 0 0 0 0 0 0 ... 132,054 | ....... 132,054 .0
9899999. Total - Preferred and Common Stocks 478,908 0 0 0 0 0 0] . 132,054 | ....... 132,054 .0
9999999. Total - Bonds, Preferred and Common Stocks 478,908 0 0 0 0 0 0 ... 132,054 | ... 132,054 .0
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6

1 2 Codes 5 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized | Current | Other Than | Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary | Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ |Amortization)| Impairment | Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) | Accretion |Recognized| B./A.C.V. Value Cost Not in Default Accrued Rateof | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
825252 30 7|Invesco AIM Advisors Inc Treasury Portfolio Cash Management..............cocoviveenirernernnnnens | e .. | 12/126/2012. | The Bank of New York Mellon..... | ....... )9, SO 10,986,438 | ....oocveceerns [ cerrrirernrinees [ everenineireins e [ e | e 10,986,438 | .....cocoovrvenee 247 | .0.020 | ... 0.020 | Mtly.... | ..c.c.2,534 | oo
94975H 29 6| Wells Fargo Advantage Funds Treasury Plus Money Market Fund Institutional Shares. . [ 12/31/2005. | US BaNK......oceoerieiceerissisinninns | cenees XXX..... 25,000 [ I ..25,000 ...0.010 | ...... 0.010 | Mtly.... |...
8899999. Total - Exempt Money Market Mutual Funds . 11,011,438 | ... . 0 0 L 11,011,438 | oo, 247 | .. L0 XXX XXX XXX
9199999, Total - SNOM-TEIM INVESIMENTS..........civeieeiereiieeiseiseeiiseesee ettt ettt ensiensiennens | eeviinsins 11,011,438 | ..coovvnnd () [ 0 0 0 XXX, | e 11,011,438 | oo 247 | o) 0 |..XXX...... XXX XXX 2,534 | 0
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization)/|  Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Year-end (a)

NONE
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Annual Statement for the year 2012 of the

CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception

of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or |Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date or Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion Recognized Item Deferred  [Termination (a)

NONE
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker Number of
Symbol Contracts

Notional
Amount

Description

5 6 7 8 9 10 1 12
Description Schedule/ Date of Reporting
of Hedged Exhibit Type(s) Maturity or Trade Transaction Date

Item(s) Identifier of Risk(s) Expiration Exchange Date Price Price

Fair
Value

14

Book/
Adjusted
Carrying

Value

Change in Variation Margin

Cumulative

16 17 18
Gain (Loss) Gain (Loss)
Recognized Used to
in Current Adjust Basis of
Year Hedged Item Deferred

Potential
Exposure

20
Hedge
Effectiveness
at Inception
and at
Year-end (a)

NONE

Broker Name

Net Cash Deposits

NONE




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19
Indicate Book/ 16 17 18 Hedge
Exercise, Adjusted Gain (Loss) Gain (Loss) Used Effectiveness
Description Schedule/ Date of Expiration, Carrying Recognized to Adjusted Basis at Inception
Ticker Number of Notional of Hedged Exhibit Type(s) Maturity or Trade Transaction | Termination Termination Maturity Value at in Current of Hedged Item and at
Symbol Contracts Amount Description Item(s) Identifier of Risk(s) Expiration Exchange Date Price Date Price or Sale Termination Year in Current Year Deferred Termination (a)
m
N
-

Net Cash Deposits

Broker Name

NONE




Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY
SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book/Adjusted Book/Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

¢cd

NONE




Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......... ONAIC2: §........ ONAIC3: §........ 0 NAIC4: §....... ONAICS: §......... ONAIC6: §.......... 0

NONE

E23



Annual Statement for the year 2012 of the CONTlNENTAL GENERAL |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

E24



Annual Statement for the year 2012 of the

CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
JP Morgan Chase....... +AUSEN, TX et | eereneens .(3,958,506) | XXX
Wachovia Bank Winston Salem, NC.........cccoivirieinicieiee e | sevesnns . 125,290 | XXX
Bank of NY Mellon INEW YOTK, NY ... esseninienss | evsessens | oersnssenesssnesessenes | oessessemesssnesessessnssens | sersesssessensnssenssernnsees | cevseeees 364,736 | XXX
Wachovia Bank Columbia, SC......vviiieieirieieiee s | seeeines 125,894 | XXX
0199999. Total - Open Depositories.. XXX... ..(3,342,586) | XXX..
0399999. Total Cash on Deposit.... XXX [ i DS ST IR {0 [OOOROORORTOTORROON | I [FOOOPOROON (3,342,586) | XXX..
0599999, TOAI CASN.......ocvvererrerieiaeiseieeiese sttt XXXooo | e )90 SO IR (V) TSRS | [ IR (3,342,586) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (3,342,586) | 4. April (4,164,435) | 7. July. (2,750,046) | 10. October. (2,996,038)
2. February. (3,531,364) | 5. May (3,423,489) | 8. August (3,279,369) | 11. November. (3,161,952)
3. March (3,712,681) | 6. June (4,010,635) | 9. September. (3,839,494) | 12. December. (3,005,964)

E25
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Annual Statement for the year 2012 of the CONTINENTAL GENERAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. Arkansas........oeereinienne AR et Buid [LIFE INSURANGCE. ..o nssssssenssnssensenns. | cone 120,802 135,059
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.  Florida L | i Bt [LIFE INSURANGCE. ..ot ssssssesssssssssssssssesssessssenssssens. | sessesssssesssssnssssssnsenns | conns 2,064,000 3,044,067
1. GeOrgia.......ccorverieniinciciins GA | et | e[ shieni et | s | s
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. ceID [ i [ bbb | enteeb st | st | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
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.. MA | LB [LIFE INSURANCE. ...t sssnisns | sovnsssssessssesssessssinnis | enes 109,820 122,781
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.......ooervrvvervrnreend NM it Buits [LIFE INSURANCE. ..ottt ssssesssssnns | sesssssssesssssssssesssssnsnss | ores 109,820 122,781
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, North Carolina........ccceerevvevraeendNC [ ot Busts [LIFE INSURANCE........cooiiiiriiiii et sssssssssesssssnns | sessssessssssssssssesssssnsnss | ores 439,281 491,125
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36.  Ohio... ...1,509,897 1,667,044 |.....
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
47, Virginia.......oocenerenernerrernneeiennn VA | e Buce [LIFE INSURANCE ...ttt nsesssentsens | essssessesssesssesssnsssenss | veves 499,530 568,948
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].. P OO OO OO OO PTUOPUOPPUOPTUPR UTUOPOUORPUPPUOTOPPRURTUPRN VUTPROTURTIUORUPPIRPPORPORN BUOOR
55.  US Virgin Islands..........ccccovvrernce. VI ...... B..o. |LIFE INSURANCE.........cooiiirriiiiiasiiesises st sssesssssssssnsss. | ssssssssssssassssssssasssnsssns | cones 549,101 613,906
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57.  Canada . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX et | e 1,509,897 |...ovvvvirnnne 1,667,044 3,892,355 5,098,668
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............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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