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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .........cvvveveeveveeeeieieeee ettt senans | eeveneesnssnees 2,932,962 |............ 0.1 | oo 2,932,962 |...covoerererrirene (01 I 2,932,962 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........cceeuveevevrerererevererenseeenies | cevervienenns 14,214,222 |............ 05 | v 14,214,222 | ..o (0] I 14,214,222 |............ 0.5
1.22 lIssued by U.S. government sponsored agencies............coevvveveereenes | covvvvevversirenienns 78,608 |........... 0.0 [ e, 78,608 |..cccvirereiernen. [0 I, 78,608 |............ 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierierieriieeie ittt estsntans | sresssseseens 1,151,077 |............ 0.0 [ oo 1,151,077 | (1 S 1,151,077 |..ccouueeee. 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccccee. | veveevinen 154,374,054 |............ 56 | i 154,374,054 | ....covvvevrererne. [V 154,374,054 |............ 5.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccoeveveieverrieiieeeins | covieiiiiinnns 1,875,000 |............ 0.1 | e 1,875,000 |..ooovvevirererircnnn (01 I 1,875,000 |............ 0.1
1.43 Revenue and assessment obligations...............ccccceviveerverceniveesens | covvevereninnn, 2,007,885 |............ 0.1 | e 2,007,885 |.....ccccerveirerne. (01 I 2,007,885 |............ 0.1
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............ccooveiereeeiereesiereiens | e 34,018,371 | .o 1.2 | 34,018,371 | (V1 I 34,018,371 |............ 1.2
1.512 Issued or guaranteed by FNMA and FHLMC...........ccccoovveiviier | covrerreinnnns 2,117,913 |01 | ek 2117913 |0 | e 2,117,913 |............ 0.1
1513 Al OET ...ttt essntns | eeesenteneneens 3,991,348 | .01 | 3,991,348 |0 | 3,991,348 |........... 0.1
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| ceeoveveeeen. 68,279,934 | ............ 25 | o 68,279,934 | ..o (0 [ 68,279,934 | ............ 25
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........ccovrrurineenrnnnencneneiees | vveeirseenseneeseessensen 0 [eovrnad 0.0 [ oo [0 (0 (1 I 0.0
1.523 Al ONET ..ottt | sebnesanees 164,003,568 |............ 6.0 [ oo 164,003,568 | ......cocoovvrrrrrennne (1 S 164,003,568 |........... 6.0
2. Other debt and other fixed income securities (excluding short-term):

© o N >

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFid SECUMLIES).....cuuveveciiecicctete e
2.2 Unaffiliated non-U.S. securities (including Canada)... .
2.3 Affiliated SECUMHIES. .......cvueeeereieieec e
Equity interests:
3.1 Investments in mutual funds............cocreeernininene e
3.2 Preferred stocks:
321 AFIlIAEE. ... s
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ...
3.32 Unaffiliated
Other equity securities:
341 AFIlIGEE. ... s
3.42 Unaffiliated........ccvvuiieiriiiceee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
Real estate investments:
5.1 Property occupied by COMPANY.......ccceiiriieieiriieieseene et seesnees
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........c.cccoeeeeviveeivcciniceee
Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
CONTACE IOANS.......oveiriceie it

33

34

35

5.3

DEIVALIVES. ....cvcveiiecteicseie ettt setenen
Receivables for SECUMHIES..........couevirriereireiereseeseesienas

Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments.............ccoeveeierenisennnns
. Other invested assets
. TOtal INVESIEA @SSOLS.......evvieeeercieeieeieie ettt nnns

..411,823 |....

..84,357,063
............... (7,440,858)

..411,828 |...

0

411,823

......... 2,749,697 427

......... 2,749,697 427

......... 84,357,063

......... 2,749,697 427
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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0 0
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns 0
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE ................................................................................. 0
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 398,170,002
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 29,770,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0 29,770,000
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 27,603,793
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

9.2 Totals, Part 3, COIUMN 13. ...ttt 0 0
10. Deduct current year's other than temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt 0

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 330,404 330,404
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 400,005,805
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 400,005,805
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 400,005,805
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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 441,964
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...t 9,037
5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 15,426 24,463
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 47,245
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s (4,750)
9.2 T0tals, Part 3, COIUMN T4........omieirieeiteetieei st es et (2,607) (7,357)
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 411,824
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 411,824
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 1,991,291,629
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 417,909,759
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 3,245,449
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 794,628
4.2 Part2, SECHON 1, COIUMN 15, ...ttt sttt bbb a et s st es st es e ses b s s snenas (143)
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas (83,124)
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 2,994 714,355
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19...........oiiiiieiiiei ettt bt bbbt bbb bbb s bbb s bbb bbb bbb st b st st 3,300,353
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 228,790,472
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 3,163,708
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 1,696,961
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 75,353 1,772,314
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 2,182,735,051
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 2,182,735,051
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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 49,318,611 53,814,366 49,101,837 46,370,739
Governments (Including all obligations 2. Canada........cccoevenreeieriens | e 1,075,291 | oo 1,123,303 | oo 1,088,642 | .ovvvvveeeine 1,075,000
guaranteed by governments) 3. Other Countries.......coevevreees | coreereiirsieiiinnnns 1,075,577 | oo 1,141,275 [, 1,078,191 | oo 1,075,000
4. TotalS...coereircsicisnicicnicie | e, 51,469,479 | ..o, 56,078,944 | ..o, 51,268,670 | ..cooovvvirrene: 48,520,739

U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooviieeciierecieiienes | e, 137,689,309 [ ...coovvirennnnes 147,205,996 | ...ccocvvreene 137,693,587 | ..o 137,662,436

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) B. TOtalS...ooreiieireisiniirisinns | (01 0 ] 0 | 0

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...oocsiiesirsiinsiinsiiens | i 92,929,120 [ ..o 98,726,114 | .oovvvviine. 92,556,306 [ ..o 90,285,873
Industrial and Miscellaneous and Hybrid 8. United States........cccoeeveveces | coerrerrinnnns 1,383,833,624 | ...coevennee 1,544,401,540 | ................ 1,386,268,958 | ................ 1,388,641,283
Securities (Unaffiliated) 9. Canada.......ccoermremerernerns | v 85,166,581 [ ..ocvvvrrrierinnns 99,754,047 | ...cvvorrrrcnnne 85,420,639 | ...vvvvvrricrinnns 83,507,800
10._Other Countries.. ..426,281,906 | ....ocooveeennn 466,867,930 ...426,288,106 | .....cocoeve.e. 437,495,688
11. Totals.......ocec.... ....1,895,282,111 ..2,111,023,517 1,897,977,703 ..1,909,644,771
Parent, Subsidiaries and Affiliates 12, TotalS.....veovcieecieeceeeies | e {01 O (1 (O 0
13. Total Bonds.....ccoousmursssserssss | o 2,177,370,019 | oo 2,413,034,571 | .o 2,179,496,266 [ .......c........ 2,186,113,819
PREFERRED STOCKS 14. United States......ccocovvvrveerns [ o, 5,257,857 | covvervrerrerrenenne 5,300,657 | coveoeverrrereeennn. 5,258,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada......cccoeeneeeeenreerenenens [ rrereinereese e (01 N [0 U 0
16. Other Countries.........cccoeen [ 0 [ 0 [ 0
17, Totals. ..o [ v, 5,257,857
Parent, Subsidiaries and Affiliates 18. Totals......covveviisiisiicsiicsiieei [ 0
19. Total Preferred Stocks.......| ..coocvviiviiinnnaes 5,257,857
COMMON STOCKS 20. United States........coucvverrreeee | woverrrmerieriiesrienionns 2,467
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeerererreies [ e 0
22. Other Countries......c.covuvevses | covvvveevsiireiisene, 104,713
23, TotalS....ovoceeiireicsiiciiiciin | i, 107,180
Parent, Subsidiaries and Affiliates 24, TotalS..oovevevsiieicssicceiiees | e 0

25. Total Common Stocks....... | cocovviiiinisinninns 107,180
26. Total Stocks.......ccce... ...5,365,037
27. Total Bonds and Stocks.... | ................ 2,182,735,056
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Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

S0IS

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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)
U.S. Governments
11 ClaSS 1o eesesssssesssssssssssssesssesssssensssssssens | eeveeseseenens (5003423 | v 9,602,328 | .....c..c...... 15,565,325 | ...cvveeee. 13,895,957 | cooeveereerennn 3,251,578 | 49,318,611 [ 23 [ 13,416,450 |07 | 42,280,671 | .coovvrrre 7,037,940
1.2 Class 2..
1.3 ClASS 3.ttt b
14 ClaSS 4. sssssssssessssessssssssssssesens | seinssesisssssssssssssseneses0. | cevevssese s
1.5 ClaSS Bt sssssssessessssennes | svveseesssssessesessssieneensQ | oo L0 . 01. .0 .
1.6 ClasS B......oveurereeeeeeeeeesesess et ssssssssssssnss |_essssssssssssssssssessseeen | oo .0 . JEOSER o ) N [FSUUUOORRROOON | J IO L0 0. L0 ... .0
1.7 TOtAIS.coeceeceie e seesesssseessssssessssssssnnes | envenesnsensense (3003423 | ovviiviiiennans 9,602,328 |...............15,565,325 | ..............13,895,957 | ...............3,2561,578 | ............. 49,318,611 |23 [ 13,416,450 | ..o 07 | 42,280,671 | .coovvernnnn 7,037,940
. All Other Governments
2.1 ClASS 1.ttt st 500 | 2,075,368 | wooovvreereeeees (O [ (01 OO (V)N I 2,150,868 [ ...coevvrrereerrrrnnad 0.1 [ 2,153,118 | oo, 0.1 [ 1,075,291 | ..o 1,075,577
2.2 Class 2.. 0
2.3 ClasS 3.ttt 0
2.4 ClasS 4. sssssssessssessssssssssssssessnss | osesesssssssssssseessenenQ | v 0 | 0 | 0 | 0 | 0 00 | 0 00 [ 0
2.5 Class5.. L0 . 0].. .0
2.6 Class6.. 0].. .0 . 01N IS | I I L0 .00 |.. 0. .0
2.7 TOtAIS..oeoeeeee e naes 500 [ 2,075,368 | .oooeoveeereceeeeneenn0 | o0 [ 0 | 2,150,868 B I I 2153118 |01 [ 1,075,291
. U.S. States, Territories and Possessions, etc., Guaranteed

3.1 ClASS Tt es s sas sttt sessntnnen | sterseessssensen s enaenaen (V)N I 5,845,488 | ............... 51,230,198 | ............... 49,026,741 | ...............30,520,837 | ............. 136,623,264 68,708,057 | ..eovvereerrrereerenne B 136,623,264
3.2 Class 2.. 1,066,045 1,066,045 |.... ....1,064,886 |.. .1,066,045

3.3 ClasS 3.ttt
34 ClaSS Aot
3.5 Class 5..
3.6 Class6..

3.7 TOHaAIS .

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1
4.2 Class 2
4.3 Class 3
4.4 Class4..
4.5 Class5..
4.6 Class6..

4.7 TOtAS.....ceeeecct e

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 Class 1
5.2 Class 2
5.3 Class 3..
54 Class4..
5.5 Class5..
5.6 Class 6

5.7 TOtAlS. . cvieee ettt
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Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

7.7 Totals...

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)
Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ottt 97,095,942 | ............. 265,091,984 314,272,480 172,738,757 38,833,116 888,032,279 |..coovvvrinrrineren40.8 | o 890,496,810 563,085,522 324,946,758
6.2 rerereeennn 31,209,370 1 ............. 312,623,172 | ... 376,633,468 | .... 105,575,878 ..23,626,887 | .... 849,668,775 |. ....766,650,500 . ....496,995,110 ....352,673,664
8.3 ClasS 3. ..ttt essanns | eersenssensinnes 7,534,746 | ..o 32,306,586 | ........c...... 31,662,344 | ............... 17,257,666 | ....oocvvnvne 4,500,439 | ...coovunnnn. 93,261,781 [ .ovvoevverrrrceenid 3 | 106,471,123 [ .o 53 | 62,092,791 | ..coovrviennee 31,168,989
B4 ClasS 4.......oiiurieiieireiseees sttt ensienns | eesteesiensieees 1,474,363 | ..coovenee 15,134,590 | .ccovvrrnne. 10,441,426 | ..oovvvoenne 8,140,535 | .o 0 [ s 35,190,914 B | s 27,125,913 [ .o 14 |l 29,035,080 | ....cocevvvnvs 6,155,834
B.5 ClasS B.....euuierieeiieiieiissiseetse ittt sttt essienns | eesrenssensinnes 1,558,093 | ..ccoovrrennnn. 4,600,783 | ...ccoovrrenn. 2,773,821 | oo 2,089,862 | ..o () [P 11,022,559 | oo 05 | 7,451,503 | oo 04 [ 7,381,748 | oo 3,640,810
B.8 ClaSS B....uvvvierieiieiieeeee et | _ssesienst st (O I 410,873 | oo, 0 [ i [ 3018479 | .o 3,429,352 | .o 02 | 5313997 |03 [ 1,663,479 | .. 1,765,873
B.7 TOtAIS. ..ottt | seerseeeines 138,872,514 |............. 630,167,988 | ............ 735,783,539 | ...oocovnnv 305,802,698 | ....ccoouve. 69,978,921 | ......... 1,880,605,660 [ ......coocooviiriirrinnns 86.4 [........ 1,803,509,846 [.....cc.ccooei..90.6 | 1,160,253,730 [ ...cooo.vo.. 720,351,928
. Hybrid Securities

7.1 ClASS Tttt ettt sttt | steeeessessesi et sntenea 0
7.2 ClASS 2.ttt sttt sttt ssss s ssessentnens | steeeeessesensnseeesestenen 0
7.3 ClASS 3uoiieiierereteee ettt ettt sttt ssessansnens | steeeessessenenn s entenen 0
T4 ClASS ...ttt ettt sttt entnens | steeeesiessesine s sneenea 0
7.5 ClASS 5.ttt sttt ssessansnens | steeeessessesennsnsseseenen 0
T8 ClASS B..ooverereeceeerreseeeseeese et ssessss s st eesessessesssssessessanssnens | ssssssssssssssssssssssasssssan 0

Parent, Subsidiaries and Affiliates
8.1 ClASS 1ottt st
8.2
8.3
8.4
8.5

8.6
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Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 1
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 Tttt st (d)........ 112,516,448 | ............. 299,550,636 | ............. 414,708,706 | ............. 267,687,685 | ............... 72,715,667 |.......... 1AB7179,142 [ 536 | e XXX i [ e XXX [ 830,040,013 | ..ccevenvee 337,139,130
9.2 ClASS 2..ouvvuvrrrerieteie sttt st () M 31,289,370 | ..covvnees 323,685,761 | ............. 377,343,468 | ............. 107,326,923 | ...cevevrnne. 23,626,887 | .............863,272,409 | .....oocevvriirieeren39.6 | cooreresce XKX e | e XXX e [ i 498,061,155 | ............. 365,211,253
d)... 7,534,746 ...36,320,458 | .... ..31,662,344 4,500,439 | .... .97,275,653 ..66,106,663 | . ..31,168,989
d)... 1,474,363 ..15,134,590 | .... .10,441,426 0. ..35,190,914 ..29,035,080 ...6,155,834
d)... 11,558,093 | .... 4,600,783 2,773,821 | v 2,089,862 | oo 0 [(c) .11,022,559 ....7,381,748 ....3,640,810
B ClASS B..oovveeeverrieseiesieeseesssesesssssesessssssesessessssssssssessssssesss | (Q)rerssisissesssiesa (01 [P 410,873 | oo, (O R (I [ 3,018,479 |(C)..oovvvnrens 3,429,352 | o022 i b XXX e e XX | i 1,663,479 | .o 1,765,873
9.7 TOAIS ..ottt saens | crensensenes 154,373,020 | ............. 679,703,101 | ....cc...... 836,929,765 | ............. 402,502,671 | ............. 103,861,472 | (b).....2,177,370,029 | ..cevvvvrrrrrrernnn100.0 | oo cce XXX e e XX | 1,432,288,138 | ............. 745,081,889
9.8 Line 9.7a58 % Of COL B....voviieiiiiieisssisiessssssssisssssssessenssssens | ssssssessessssssessesssnsans T4 s 32 [ s 384 [ e 18.5 | oo 4.8 | i 100.0 | XXX e Lo XXX s e e XX | e (SIR I 34.2

10. Total Bonds Prior Year

10,1 ClaSS 1ottt ssessens | sessessessensas 85,513,469 | .............280,340,362 | ............406,856,715 | ............232,701,315 | ............... 55,021,698 |....ccoeeee XXX [ XK | i 1,060,433,559 | .oeoververeiiieennnnn53.3 | e 770,566,599 | ............. 289,866,959

7,174,610
....478,840
.................... 619,200

..22,147,055 | ...

..35,139,665 |.
.18,107,316 |.

....180,281,392
....110,489,231
.27125913
............. 7,451,503

....450,414,058

.22,677,801
................. 2,515,196

87,753,177 |.

....329,867,334
..22,736,055
..4,448 111

............................... 0 v 1,028,647 ceeneeennn0,313,997 e 1,173,647
115,933,174 | ... 110,291,332 |. .1,991,095,595 .1,335,100,478 | .
10.8 Line 10.7.25@ % Of COL 8......ovuveeeceeesceescicseesseessesneenes | eonessessesssessessesseanes 58 | 304 | e 1 [ 169 | 55 | b XXX e L b XXX e [ 1000 [ XXX e | e 67.1
1. Total Publicly Traded Bonds
T4 ClASS T sssssssssnsanssens | cevessessanesas 78,078,394 | ............. 189,891,687 | ............292,678,117 | .............211,089,146 | ...............58,302,669 | ............. 830,040,013 | o381 | 770,566,599 | ..vvvvrvvrrriieneenn38.7 | i 830,040,013
8,579,696 | ............ 198,479,559 | .... ...498,061,155 ...450,414,058 ...498,061,155
2,175,515 27,791,334 | ... ..66,106,663 ..87,753,177 ..66,106,663
.................... 939,783 reeereennnnn29,035,080 rernrennnnnn 22,677,801 vereenennnnnnn29,035,080
11,5 ClasS B..ouvvereeeeeesiesseeesesiesssesssssssssssssssessssssssssesssenssesssssssnsss | svssnsssnsssenss 1,929,526 | vvvvrerrnnennndy 156,619 [ o0 | 1,695,603 | o0 [ 7,381,748 | o033 | 2,515,196 | ovvovvveerieierieneennl 01 | e 7,381,748
11.6 Class 6 1,663,479 ....1,663,479 ...1,173,647 ....1,663,479
117 TOtAIS ..ottt ses st stes s sesssssssssnssessensnses | oevesseessenses 91,302,914 | ............431,538,476 | ............523,062,220 |............302,994,101 | ........c....... 83,390,427 |.........1,432,288,138 | ....c.cceevvvereernnn.65.8 | oo 1,335,100,478 1,432,288,138
11.8 Line 11.7.258 % Of COL B....ccverereercieeeseeresseteeesiesesienens | seeveiesissisesessesans 6.4 . 2 | s 5.8 | e 100.0 [ b XXX [ e XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovovvveeeicion | oo 42 [ i 198 | 24.0 | oo, 13.9 [, 38 | o088 | ook XXX L XXX
12. Total Privately Placed Bonds
ClASS .ot reesessss e ssssssssssesssessssssssssssssssssssessesssssensnsss | consensensnns 3,438,054 | covvennne 109,658,949 | ............. 122,030,588 | ............... 56,598,539 | ....cccovunne 14,412,999 | ............337,139,129 [ ..ooocevvrrvrrieeeeenn 155 | e 289,866,959 337,139,129
125,206,202 170,932,396 ..41,659,935 4,703,047 |.... 329,867,334 ....365,211,254

529,124 | ....

8 0. ..22,736,055 ..31,168,989
3,915,313 .0 ...4,448,111 ....6,165,834
............................... 0 cererereeennnnn 4,936,306 . e 3,640,811
................. 1,355,000 e 4140349 | 02 | XKX e [ e 1,765,873
...63,070,105 | .... 20,471,046 | .... 655,995,114

............................ 2.7

12.8 Line 12.7.a5@ % Of COL B.....oocvrvrerecereccsiecseesesessienens | cevvsniesessieiennensn®D | e 333 | oo 82.1 | e 134 |27 | e 10000 | XXX | e XXX oo

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccovcvrceeiininnes | covvnisninsinsisnienennn2ed | everisnisecisisneeneen 114 [ 144 | B | i 0.9 | 342 [k XXX [ XXX oo

(@) Includes $.....395,784,701 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....48,759,511 current year, $.....34,646,629 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$....3,023,173 current year, §.......... 0 prior year of bonds with 5* designations and $.....325,000 current year, $.....2,325,000 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0;

NAIC2$

............ 0; NAIC3$

............ 0;

NAIC4S§........... 0;

NAIC5S§........... 0;

NAIC6S........

.0,




Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OBlGAtIONS.......oooeeeecieii ittt stesssensias | seeseessnsissies 227,925 | oo 1,128,210 | .oovvveienee. 7147530 | oo 1,467,236 | oo (N [P 9,970,901 | e 05 [ 13,411,584 | i (Y I 2,932,962 | ..cooovvenne. 7,037,940
1.2 Residential Mortgage-Backed Securities 6,439,612 | .... 7,005,912 | .... 6,083,234 | .... 3,771,861 | .. .23,300,619 | ... 1% I I ..4,865 | ... 00 |.. ....23,300,619 | ..
1.3 Commercial Mortgage-Backed SeCurities..........ccoeveverreererrenesneinnes | cerieiieennnnnn. 335,886 | ... 1,468,206 | ................ 2,334,560 | ...............8,656,860 | .............3,251,578 | ..............16,047,090 | .oovovereriiiieeean 0.7 | a0 [ el 0.0
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns 0.0
1.5 TOtAIS. ...ttt 0.7

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes 0.1

0.0
0.0

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn.

3.5 TOHAIS ...t

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET ODlGAtiONS........ccovvereeeeeceereeseeeeeseeseseieesesesssenseeseesssssssseesssnsenns | eevessensenseesnssni80,000 | coeveiveine. 1,100,237 | ..o 13,526,005 | ............. 14116,278 | oveeeeeeerreeeeeen0 | e 28,822,520

............... 16,417,637 22,868,665

5.2 Residential Mortgage-Backed Securities ...15,596,050 | .... ..19,909,264 | .... 15,297,672 | .. ..59,106,600 50,117,223 | .... 25 .. ....59,106,600

5.3 Commercial Mortgage-Backed SeCUNHtIES...........cccovvvvveververeierceeeerecees | v 148,105 | .ovovveeennd 639,181 | .vevveeeeren 915,434 3,297,280 | o0 | 25,000,000 | 0.2 | 021,079,264 | el 1 5,000,000

5.4 Other Loan-Backed and Structured SECUNtIES..........cc.evveeververrreiiererins [ s (01 I 0 [ o0 0 0 [0 0.0 | 0 000 [ 0

5.5 TOtAIS ... sns s ens st nsesnssnsnsas | sessensesseansans 8,421,583 |..cooneane. 17,335,468 |...............34,350,703 | ............32,711,230 | ................ 110,136 | ..............92.929.120 | .....oc0oovvvvereneeed3 | oo 87,614,124 | e | 86,975,265
Industrial and Miscellaneous (unaffiliated)

57,857,427 | ...
A4894584 | ..
o (24,327)] ...

471,471,501

.1,514,997,056
..713,965,893 | ....

196,084,347
....6,823,792
162,700,465

1,417,017,459 ..925,360,311
251,343,305 | ... v, 183,688,691 | ...
..6,731,436 | .... 03 ] 1,958,305

128,417,647

....589,636,745
.12,395,756
....4,865,486
113,453,942

6.1 Issuer Obligations.......c..cc.cceeevenee.
6.2 Residential Mortgage-Backed Securities.
6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities.

.......... 1,880,605,660 1,160,253,730 | ...........720,351,929

8.5 TOtAlS......veeieiis e | s 138,872,513 | .............630,167,989 | ............735,783,537 | ...........305,802,699 | .............69,978,922 | ..........1,880,605,660 | ..........................86.4 | ......... 1,803,509,847

Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... . .
7.4 Other Loan-Backed and Structured SeCUrities..........cccoveverrivrievieieiens | coveiierieisissesceissins

7.5 TOtAIS. .ottt es st snses st | srensesssessensanssnsansansan 0

. Parent, Subsidiaries and Affiliates
8.1 ISSUET OBIIGAtONS......cooevcveveeicreeiere sttt ssssssenes | cvenssssessnssssessesessessenes 0
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities.... .
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes

8.5 TotalS.....ooeririeieies e




Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.....c.veuveurirririeeieiieeieiseiseissese e ssesssessnenen | ceseeissesnnees 58,240,852 | ............. 496,297,265 | ............. 729,206,786 | ........... 330,723,882 | ..ccovvvvneee 93,838,330 |.......... 1,708,307,115 B e XXX s | XXX i | e 1,093,940,410 |........... 614,366,706
9.2 Residential Mortgage-Backed SECUNtIES..........cccveverrererernriieiesnninens | veveerieninns 59,527,674 | ..ccvvvreneen. 96,567,855 | ...ccocvvnne 69,653,017 | ..cvvvnnns 49,651,252 | ..covvvrnnes 3,091,768 | ............. 278,491,566 B e XXX [ e XXX [ 266,095,810 | ............. 12,395,756
9.3 Commercial Mortgage-Backed SECUTIES..........cccurereeeneeneerneeineiines | ovrireiseiinenens 459,664 | ...ovvevienne 2,001,735 | oo 9,251,703 | ..vvvrnne 12,278,158 | ..coovvvvnvcn. 3,879,622 | ..coovvrrnnee 27,870,882 B (ORI, 0, CRRINOON INVRRINY 0,0, CRIRNE RN 23,005,395 | ..o 4,865,486
9.4 Other Loan-Backed and Structured Securities...........cocvevvevnernerneenns | cornienninnees 36,144,829 ... 84,836,247 | ............... 28,818,256 [ ......ccoo.uce. 9,849,380 | ..o 3,051,753 | ..ccocnene. 162,700,465 I D0, 0, SRR [VRRTND. 0,0, CONRTOE INPRTRRY 49,246,523 113,453,942
0.5 TORAIS...o.cvvureureaeeeiietisei et 154,373,019 | .... 679,703,102 | .... 836,929,762 | ..........402,502,672 | .. 103,861,473 | ..........2,177,370,028 | .... ...1,432,288,138 | ...........745,081,890
9.6 Line 9.5858 % Of COL B.....ccuuivuiiiiniiiniiissiissiisis s | eersnsssssssnssssesssenees TA [, 3.2 | i 384 | i, 185 [ s 4.8 | i 100.0 .o e XXX [ XXX i XK | i 65.8 | v 34.2
Total Bonds Prior Year
101 1SSUET ODlGALIONS........ouvvrrrrricrieriiriesiesississssssiessssssssssssesssesssenas | eseessneens 36,470,432 | ............. 401,625,245 | ............. 729,052,450 |.......... 270,659,216 | ... 95,594,513 | oo XXX i [ e ) .9 NN IO 1,533,401,856 | ..ccoovvvvcrvcrinnene T7.0 | 973,534,477 | ........... 559,867,379
10.2 Residential Mortgage-Backed SECUtIES............couwvervniunerneerneeneinennns | oereerineeens 46,070,023 | ............. 134,080,482 | ....ccovevenne 69,529,060 | ............. 46,396,696 | .............5,389,132 [ ..oooreres . XXXt | e XK X +.301,465,393 [ .oovoiiene 151 [ 289,138,222 | ............. 12,327,169
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis 1,459,842 | .... 1,927,783 | .... 7,510,961 | .... 10,200,295 | .. ..27,810,700 ....23,892,767 ...3,917,933
10.4 Other Loan-Backed and Structured Securities. ..o | osiessinnieas 31,932,877 [ .o 66,969,348 | ............... 17,864,966 | .............. 9,054,587 128,417,647 48,535,013 79,882,635
10.5 TOtAIS. ..o ensensesses | crssiesinns 115,933,174 | ...ccoouv.n. 604,602,858 | ............. 823,957,437 | ........... 336,310,794 1,991,095,596 1,335,100,479 | ........... 655,995,116
10.6 Line 10.5858 % 0f COL. 8......ccouiiiriiiiieiisiii s | i 58 [ 304 | o 414 |, 16.9 [ i, 55 [ XXX | XXX [ v 100.0 | .o XXX | i B7.1 | s 32.9
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiei i eessesseenas | eseessnneens 24,824,925 | ............ 314,587,721 | .o 438,036,767 |........... 240,839,574 | .....cccouce. 75,651,423 |......... 1,093,940,410 [ .cooovvvvrriiiceennn50.2 | e 973,534,477
11.2 Residential Mortgage-Backed SECUMtES............coowwrrvnruneeneeneeneineins | ovreerinneens 56,583,934 | ....ccccoenee 88,402,979 | ...cccoovvenne 69,349,162 | ............. 49,081,722 | ...ccovvennee 2,678,013 | .ovvvenene. 266,095,810 | ..cooovvvvvrrrrinennn 122 | e 289,138,222
11.3 Commercial Mortgage-Backed SECUMHES..........c.ovvvrrvnernerncineineinens | e 483,991 | oo 2,107,387 | oo 5,062,366 | ............. 11,954,139 | .ccovvvnnneen. 3,397,512 23,005,395 | oovveneenrnenenen T | 23,892,767
11.4 Other Loan-Backed and Structured Securities. N 9,410,064 ...26,440,389 | .... .10,613,926 .1,118,665 | .. 1,663,478 .49,246,522 .48,535,013
115 TOHAIS ..ottt esssensies | esisneeneens 91,302,914 431,538,476 523,062,221 302,994,100 |....cccoouee. 83,390,426 1,432,288,137 [ o058 | e 1,335,100,479
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens 6.4 [ oo 301 | e 36.5 | e 212 | s 58 [ oo 100.0 [overrere e XXX s | v 0,9 CR
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccovvininniinnincinn | o 42 [, 19.8 [ i, 240 | i, 13.9 [, 38 | i 65.8 | .cooveeecee XKX e [, XXX
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. ..33,415,928 |.............181,709,544 89,884,308 | .. ...18,186,907 614,366,706 | ... 559,867,379 | .... ....614,366,706
12.2 Residential Mortgage-Backed Securities. ..o | o 2,943,740 | ccoovvrs 8,164,875 | ...ceceeeee0ee 303,856 [ oo 569,530 | .ooververiirs 413,755 | oo 12,395,756 B e, 12,327,169 B [ XXX [ i 12,395,756
12.3 Commercial Mortgage-Backed SECUMHES............oveurrinrinrincrneineiineis | i (VZ3C VA0 I— (105,652) ...oovvvnvvnnns 4,189,338 | cooovrvrins 324,018 | oo 482,110 | .o 4,865,487 2 [, 3,917,933 2 [ XXX [ s 4,865,487
12.4 Other Loan-Backed and Structured Securities.............cooeveenrenrernrrnins | osiensinniens 26,734,765 [ ...ccocennnne 58,395,858 | ... 18,204,330 | ..cooccveneee. 8,730,714 | .o 1,388,274 | ............. 113,453,941 3 79,882,635 113,453,941
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 63,070,106 | ............. 248,164,625 | ............. 313,867,543 | ..cooovvenee. 99,508,570 | ....cccou... 20,471,046 | ............ 745,081,890 655,995,116 745,081,890
12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens 85 [ oo 333 | e A2 [ e 134 [ o, 27 [ e 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 29 [, 114 | i, 144 [ i 46 [ o 09 | s 342 ) XX [ XXX e XXX e e XXX | i, 34.2
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Sch. DA-Verification
NONE
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NONE
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NONE
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NONE
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NONE
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NONE
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NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE
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Showing all Mortgage Loans OWNED December 31 of Current Year

14'E

1 2 Location 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
Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
0024B95........coomreerrierrierirererseeisniserienen | s COEUR D'ALENE..........ccosirerierierierirneenns .04/30/2001 | ........ 8.000 | ..o 1,427,898 (11 SR [V RN 0 0 0 3,495,000 | 12/31/2011
0024745... o | SAN ANTONIO. ..o eesseiseeseees .1.08/29/1997 | ........ 8.125 895,544 (01 I [0 O 0 0 0 3,725,000 | 12/31/2011
0024750... . . | DOUGLASS TWP......ouiririrrrierirereeieriens . 1.09/30/1997 | ........ 8.000 ...1,002,781 (11 SR [V RN 0 0 0 5,265,000 | 12/31/2011
0024762........cooerveerireiieeiseesseieesieseseeens [0 SODDY-DAISY ....ooriuiiriimieireiissimesessesiesssssessessssse s sssessss s .04/30/2001 | ........ 8.000 (118 O (U IO 0 0 (V1 OO 569,500 |12/31/2011
0024786... o | COLUMBUS......ooivimririereieie e sissssenienes .|.06/03/1998 | ........ 7.250 (11 SR [V N 0 0 0 2,400,000 | 12/31/2011
0024798... . | FAYETTEVILLE .1.09/30/1998 | ........ 7.165 (01 I [0 OO 0 0 (1 I 356,499 |12/31/2011
0024807 BROKEN ARROW........oirimrirreierineneieerinesieninenes .10/2211998 | ........ 7.240 (0 (O 0 0 0 3,430,000 | 12/31/2010
0024809... .. | COLONIAL HGTS.....cooorierierinrereeiseirsiins .1.10/30/1998 | ........ 7.400 ..893,908 (01 I [0 O 0 0 0 3,295,000 | 12/31/2011
0024872... . | OAKWOOD .1.10/22/1999 | ........ 7.000 |.... 421,144 (010 [ (O O 0 0 0 1,512,501 |12/31/2011
0024881 ELKTON. ..ottt sssseseees .02/15/2000 | ........ 8.050 | .o 2,591,469 (11 O [0 I 0 0 0 6,005,000 | 12/31/2011
0024883... .. | LOS ANGELES . |.04/26/2000 | ........ 8.650 310,900 (1 (O 0 0 0 5,105,000 | 12/31/2011
0024884...  JLOUISA . . |.04/28/2000 | ........ 8.000 ...1,260,235 (U1 RN (U IO 0 0 0 3,490,000 | 12/31/2010
0024885... . | BEAVERCREEK TWP.. .1.05/11/2000 | ........ 8.250 862,142 (010 (O 0 0 0 2,350,000 | 12/31/2011
0024891 TAYLORS.. . 1.09/07/2000 | ........8.000 ,594,806 0 0 0 0 0 15,340,000 |12/31/2010
0024893... .. | ALBUQUERQUE . |.11/06/2000 9.000 ...1,136,139 (11 SR [V N 0 0 0 3,755,000 | 12/31/2011
0024902... . | HALLS CROSSROAD.........ccoouveriinriiirirnes .05/16/2001 8.000 327,931 (V18 RN (U I 0 0 0 1,835,000 |12/31/2011
0024905 BATTLE CREEK........cooiviriemririierirereeeieeisesiesnins .08/30/2001 | ........8.200 1,699,729 0 0 0 0 0 9,155,000 | 12/31/2011
0024906... o [OLIVE TWP...oiieeese i .08/30/2001 8.200 (11 O (O IO 0 0 0 4,425,000 |12/31/2011
0024907... . | TOWNSEND TWP. . |.08/30/2001 8.200 (1 (O 0 0 0 5,725,000 | 12/31/2011
0024909 KNOX COUNTY . |.08/30/2001 | ........8.200 0 0 0 0 0 3,070,000 |12/31/2011
0024910... .. | ROWAN COUNTY .08/30/2001 8.200 (010 (00 I 0 0 0 4,580,000 |12/31/2011
0024912... . | VERNON TOWNSHIP . [.09/10/2001 8.210 399,674 {01 I (0 I 0 .0 0 2,300,000 |12/31/2011
0024913 KNOX COUNTY .10/12/2001 | ........7.750 ,373,125 0 0 0 0 0 2,845,000 |12/31/2011
0024917... .. |MUSKOGEE.... . .12/21/2001 7.500 {01 (0 IR 0 .0 0 3,195,000 |12/31/2010
0024922... . | BIRMINGHAM.... .04/09/2002 7.680 . (010 [0 I I 0 0 0 17,240,000 | 12/31/2011
0024924 COLUMBUS.. . 1.05/01/2002 | ........7.500 ,144,361 0 0 0 .0 0 2,475,000 |12/31/2011
0024926... 1 | EL PASO...coiiieieieeeisee s sienes .05/17/2002 7.850 ...2,165,337 0 | oo (1 I 0 0 0 9,770,000 | 12/31/2011
0024927... . | BROOKSVILLE .05/20/2002 7.500 851,996 (11 (0 I 0 .0 0 2,490,000 |12/31/2011
0125139 PHENIX CITY. .05/17/2005 | ........5.820 727,911 0 0 0 0 0 3,115,000 | 12/31/2011
0125329... .. |MOUNTAIN BROOK .06/21/2007 | ........ 6.060 {01 (0 I 0 .0 0 4,370,000 |12/31/2011
0125488... .. | BIRMINGHAM .03/09/2011 | ........ 5.070 (1 (IR T 0 0 0 2,860,000 | 12/31/2011
0125523... . | FORT PAYNE .08/30/2011 | ........ 5.500 |.... {01 I (0 I 0 .0 0 4,180,000 |12/31/2011
0325132, | s TUCSON. ...ttt .04/07/2005 | ........ 5.850 [ .iereireiieriienind 623,508 (118 O (1 IR 0 0 (V1 TR 980,000 |12/31/2011
0325153... | GILBERT oo .07/07/2005 | ........ 5.750 ...1,003,547 (V1 TR [V RN 0 0 0 1,725,000 |12/31/2010
0325357... C{LAVEEN. ... . |.11/30/2007 | ........ 6.330 |.... 824,549 (118 SR (1 IO 0 0 0 1,370,000 |12/31/2010
0325372....ccuvvirieirieniiesieriseeississsienin | e SCOTTSDALE........oveiririreiierieniierierireeans .01/07/2008 | ........ 6.050 | .o 1,055,008 (V1 R [V I 0 0 0 1,600,000 |12/31/2011
0325431... 1 | TUCSON....ociiiirieieeseisis e . |.12/05/2008 | ........ 6.700 ...1,395,960 (11 O (1 IO 0 0 0 3,060,000 | 12/31/2011
0325510... . | CHANDLER . |.06/29/2011 | ........ 5125 |.... ...1,340,924 (01 (O O 0 0 0 2,710,000 | 12/31/2011
0325548........coeveerrierineniesiseessssisssiesins | eerienes MESA .03/20/2012 | ........ 5.000 | .o 1,960,494 (11 SR (1 IO 0 0 0 4,200,000 |02/21/2012
0425231... o |LITTLE ROCK......covieiierierieierisrisiieniens . |.04/25/2006 | ........ 6.080 (1 (O O 0 0 0 4,465,000 |12/31/2011
0524992... [ DEL AIRE......coiiiiieiscireeiseise e .1.04/10/2003 | ........ 6.400 (118 O [0 IO 0 0 0 7,830,000 | 12/31/2011
0524994........cootvnrrnnierierseeessiserienins | s TUSTIN ot .04/17/2003 | ........ 6125 | .o 2,636,565 (V1 TR [V I 0 0 0 6,255,000 | 12/31/2011
0524995.......coorierrieriierieeseiississsienin | s FRESNO ..ottt .04/23/2003 | ........ 6.500 | .o 1,086,971 (118 O (1 [ 0 0 0 1,640,000 |12/31/2011
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Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
052511B.....coeevrererieesenieeisseesssisessenens | eeeerienes SAN DIEGO.......coieriierierieeineesseissisessssisenseees .12/29/2004 | ........ 6.180 | .o 4,291,724 (110 O [0 N 0 0 0 9,190,000 | 12/31/2011
0525133 | s PACOIMA. ..ot seessisenienes .04/20/2005 | ........ B5T70 | oo 2,709,455 (11 SR [V RN 0 0 0 4,625,000 |12/31/2011
0525142... .. | FRESNO . |.05/31/2005 | ........ 5.820 ...3,005,003 (01 I [0 O 0 0 0 6,965,000 |12/31/2011
0525227.... . | SAN DIEGO..... .04/03/2006 | ........ 6.200 |.... ...1,382,216 (01 (O T 0 0 0 9,075,000 | 12/31/2011
0525241 ..o seessissienin | s SANTA ANNA. ... .06/07/2006 | ........ B.110 | oo 2,703,909 (118 O (U IO 0 0 0 15,995,000 |12/31/2011
0525267... 1 | SAN DIEGO......cooerriiririerenceiseie e .09/27/2006 | ........ 6.640 (11 SR [V N 0 0 0 3,305,000 | 12/31/2011
0525291...  [LONG BEACH........ciiiiiiireiseeiiesieeise i . |.12/27/2006 | ........ 6.160 (018 [0 OO 0 0 0 2,280,000 | 12/31/2011
0525295.......cvuereeiriieiieriesesseessneserienen | s MISSION VIEJO.......cooriiririreeeiseeneriessiesieneseenns .12/28/2006 | ........ 6.320 (110 SR [V RN 0 0 0 2,980,000 | 12/31/2011
0525315... . | SACRAMENTO.....ccoooorirrireieieiiseieeiieees . |.04/16/2007 | ........ 7.500 (018 [ [0 O 0 0 0 2,885,000 | 12/31/2011
0525373... [ WINDSOR.....oiieieieiereeieee e sseesienes .1.01/15/2008 | ........ 6.050 (11 SR [V N 0 0 0 4,395,000 |12/31/2011
0525396 MORGAN HILLS ...t ssisees .05/22/2008 | ........ 6.000 (11 O [0 I 0 0 0 14,175,000 |12/31/2011
0525404... .. | LOS ANGELES .1.07/09/2008 | ........ 6.760 (1 (O 0 0 0 2,250,000 | 12/31/2011
0525417... | DELMAR ... . [.09/30/2008 | ........ 6.600 (U1 RN (U IO 0 0 0 5,020,000 | 12/31/2011
0525425... CHINO e . |.10/30/2008 | ........ 6.530 (1 (O 0 0 0 3,635,000 | 12/31/2011
0525452 SUNNYVALE....... .1.06/17/2010 | ........6.490 0 0 0 0 0 2,505,000 | 12/31/2011
0525522... o | DANA POINT .coooieeieriesiees e ssesssensenes . 1.08/19/2011 5.500 (11 SR [V N 0 0 0 2,760,000 | 12/31/2011
0525583... | VICTORVILLE. ... L[ 1110212012 ........ 4.750 . (V18 RN (U I 0 0 0 3,320,000 | 09/26/2012
0625232... DENVER . | .04/25/2006 | ........6.050 ,267,306 0 0 0 0 0 2,650,000 |12/31/2010
0R24234 .. |NEW BRIGHTON . |.04/29/1999 7.250 ....12,988 (11 O (O IO 0 0 (V1 OO 208,000 |12/31/2011
0R24298 . | ALBUQUERQUE .08/24/1999 7.500 147,751 (11 SR (U I 0 0 (V1 OO 555,000 |12/31/2011
1025057 LAKELAND..... . .02/27/2004 | ........5.970 ,792,135 0 0 0 .0 0 4,220,000 |12/31/2011
1025169... o | PALMETTO..oooviviirierereereiseesesiesssenienes . |.09/16/2005 5.770 ...1,579,676 (01 (1 IO 0 0 0 1,835,000 |12/31/2011
1025205... .| PORT ST LUCIE . |.01/31/2006 5.790 629,812 {01 I (0 I 0 .0 0 1,240,000 |12/31/2011
1025264 WEST PALM BEACH .09/07/2006 | ........6.540 ,561,458 0 0 0 0 0 3,920,000 | 12/31/2011
1025286... .. | FORT LAUDERDALE . .12/18/2006 6.330 {01 (0 IR 0 .0 0 2,792,000 |12/31/2011
1025325... o [ PLANTATION. ..ot .05/14/2007 6.310 (010 [0 I I 0 0 0 1,490,000 |12/31/2011
1025349 WINTER HAVEN . [.09/28/2007 | ........6.590 0 0 0 .0 0 2,165,000 |12/31/2011
1025363... .. | CORAL SPRINGS........ovvererrirerrerinerinerienes .12/20/2007 6.600 0 | oo (1 I 0 0 0 3,070,000 | 12/31/2011
1025381... . |ROCKLEDGE . [.01/31/2008 6.450 {01 I (0 I 0 .0 0 4,695,000 |12/31/2011
1025398 TAMPA.. .06/02/2008 | ........6.550 0 0 0 0 0 3,855,000 | 12/31/2011
1025434... .. | POMPANO BEACH . .02/17/2009 | ........ 7.670 {01 (0 I 0 .0 0 1,715,000 |12/31/2011
1025473... .. | JACKSONVILLE .11/01/2010 | ........ 6.125 (1 (IR T 0 0 0 3,930,000 | 12/31/2011
1025485... | GROVELAND........vvririiiiireierisisissisississesssins . [.01/26/2011 | ........ 5.650 |.... (1] (0 I 0 .0 0 4,140,000 |12/31/2011
1025486 GROVELAND.......otverieiierieeiieeiseieeissisenseees .01/26/12011 | ........ 5650 | .orerrireiiniienis 422,132 (118 O (1 IR 0 0 0 2,063,000 | 12/31/2011
1025489... | ORLANDO......oiviririereinieriesiesiesissesseesienes .03/24/2011 | ........ 5.910 927,339 (V1 TR [V RN 0 0 0 3,470,000 | 12/31/2011
1025495... .| STPETERSBURG.........coovieierieieiesisisninns . |.04/07/2011 | ........ 5.69 |.... ...1,355,487 (01 [0 OO 0 0 0 2,340,000 | 03/17/2011
1025502......ccourvirrirerirrirseisniiserieneeneins | eeeieeens BRADENTON.......... .05/25/2011 | ........ 5.650 | .o 1,060,152 (V1 R [V I 0 0 0 3,365,000 | 12/31/2011
1025503... . | JACKSONVILLE . 1.05/27/2011 | ........ 5.625 ...1,446,911 (01 I [0 O 0 0 0 2,500,000 | 04/27/2011
1025505... . .06/03/2011 | ........ 5.625 |... ...1,068,555 (01 (O O 0 0 0 1,520,000 |12/31/2011
1025575...o.veeeererieeeiseiseeissesesseseesenes | eeeseeens KISSIMMEE .07/07/2011 | ........ 5.730 | oo 1,129,957 (11 SR (1 IO 0 0 0 1,725,000 |06/29/2011
1025519... .. | DESTIN.... . |.07127/12011 | ........ 5.500 ...2,885,938 (01 (O O 0 0 0 5,925,000 | 12/31/2011
1025528... [ ORLANDO. ...ttt . 1.09/29/2011 | ........ 5.500 |.... 948,249 (118 O [0 IO 0 0 0 1,585,000 |12/31/2011
1025565........ooovvirrirerirrirseisnriserieneeseins | eeeienens TAMPA ..ottt .07/03/2012 | ........ 4875 | o 2,772,187 (V1 TR [V I 0 0 0 6,000,000 | 05/25/2012
1025575......cveereierieeiseiseeissisesiesiesenns | eeersenns TITUSVILLE. ...t .09/26/2012 | ........ 5.000 | .o 812,367 (118 O (1 [ 0 0 0 1,440,000 |08/01/2012
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1025581....ccvvervirieeieieeiesee s MARIANNA. ..o .10/26/2012 | ........ 4875 | oo 1,593,951 (110 O [0 N 0 0 0 2,600,000 | 08/08/2012
125112, s TIFTON. oo .11/29/2004 | ........ 6.300 (11 SR [V RN 0 0 (V1 TR 875,000 |12/31/2011
1125183... .. | OAKWOOD . 1.11/01/2005 | ........ 6.210 (010 O [0 O 0 0 0 3,245,000 | 12/31/2011
1125258... [ DALTON..oovtreeiierierieeieeieseriesneenieees .08/21/2006 | ........ 6.720 (11 SR [V RN 0 0 0 3,055,000 | 12/31/2011
1125338....ccvieiierieeise s OAKWOOD .08/13/2007 | ........ 6.940 (118 O (U IO 0 0 (V1 OO 800,000 |12/31/2010
1125362... o | SAVANNAH. ..o . |.12/20/2007 | ........ 6.260 (1 (O 0 0 0 2,865,000 | 12/31/2011
1125483... [ SAVANNAH. ......oovmiiririeieese i . 1.12/22/2010 | ........ 5.750 (018 [0 OO 0 0 0 3,215,000 | 12/31/2011
1125531 SAVANNAH........vviiirimrierierriessiesieneseenns .10/20/2011 | ........ 5.500 (0 (O 0 0 0 1,730,000 |12/31/2011
1325092... .| COEUR D'ALENE........ooooieirrincrierieriiens .1.09/16/2004 | ........ 6.290 |.... ..576,566 (01 I [0 O 0 0 0 1,360,000 |12/31/2011
1325224... . |COEUR D'ALENE.........cccoovvmrnrierrnrirrirsnirens . |.03/30/2006 | ........ 6.250 |.... .431,261 (1 (O O 0 0 0 1,155,000 |12/31/2011
1425146 KENILWORTH. ..ot .06/08/2005 | ........ 5.750 (018 [ [0 OO 0 0 0 1,355,000 |12/31/2011
1425236... + | MIDLOTHIAN. ...t . |.05/15/2006 | ........ 6.010 (1 (O 0 0 0 2,005,000 |12/31/2011
1425304... .. | ARLINGTON HEIGHTS . 1.02/01/2007 | ........ 6.270 (01 I (V1 IO 0 0 0 3,400,000 | 12/31/2011
1425382... . | EDWARDSVILLE . 1.02/07/2008 | ........ 6.670 (1 (O 0 0 0 2,415,000 | 12/31/2011
1425385 BOURBONNAIS......ooooiiriieiierereeisssseisssins . |.02/28/2008 | ........6.000 0 0 0 0 0 1,155,000 | 12/31/2011
1425429... .. |LINCOLNWOOD . |.12/01/2008 | ........ 6.600 (1 (O 0 0 0 3,365,000 | 12/31/2011
1425458... I CHICAGO......cooeiiieie e .1.07/16/2010 | ........ 6.410 (01 I [V IO 0 0 0 1,485,000 |12/31/2011
1425459 GURNEE........ooooeeeeeee e .1.07/22/2010 | ........6.125 0 0 0 0 0 1,580,000 |12/31/2011
142559... o |CHICAGO.....c.oiiiiieese e . 121262012 ] ........ 4.950 (01 I (O IO 0 0 0 2,170,000 | 12/06/2012
1525141... | ZIONSVILLE. ... . |.05/24/2005 | ........ 5.890 (1 (O 0 0 0 1,590,000 |12/31/2011
1525180 BUCKCREEK TWP.......ovviieiiiiensisisnieiesieinns . [.10/28/2005 | ........5.570 0 0 0 .0 0 2,990,000 |12/31/2011
1525229... 1 | STUOSEPH TWP.....ooviriirieineiiseriesiesesseesssssse s .04/07/2006 | ........ 6.460 (010 (00 I 0 0 0 1,515,000 |12/31/2010
1525287... . | BROWNSBURG........covvveireririnirnisisnsisierineenes . [.12/20/2006 | ........ 6.300 {01 I (0 I 0 .0 0 2,015,000 |12/31/2011
1525331 INDIANAPOLIS.......ovoueimerierierieeiesiseiserseesieneenes .06/26/2007 | ........6.130 0 0 0 0 0 4,305,000 |12/31/2011
1525332... . [MCCORDSVILLE.......coieiiieieritieisieieisceie e . |.06/28/2007 | ........ 6.390 {01 (0 IR 0 .0 0 2,415,000 |12/31/2011
1525371... . | INDIANAPOLIS. .12/26/2007 | ........ 6.470 (010 [0 I I 0 0 0 2,470,000 | 12/31/2011
1525491 FISHERS... . |.04/06/2011 | ........5.880 0 0 0 .0 0 1,500,000 |12/31/2011
1525499... .. | CARMEL .04/28/2011 | ........ 5.870 (010 (010 I 0 0 0 3,435,000 | 12/31/2011
1525573 . | GRIFFITH . .09/11/2012 ] ........ 5.000 {01 I (0 I 0 .0 0 4,600,000 |08/02/2012
1625230 DAVENPORT .04/24/2006 | ........6.300 0 0 0 0 0 1,250,000 |12/31/2011
1625247 .. | DES MOINES . |.06/29/2006 | ........ 5.810 (1] (0 I 0 .0 0 2,200,000 |12/31/2011
1625278... .. | ELLSWORTH .11/28/2006 | ........ 6.510 . (018 (IR T 0 0 0 1,260,000 |12/31/2011
1625322.. . | WATERLOO . |.04/30/2007 | ........ 6.620 |.... ..268,227 (1] (0 I 0 .0 () T 755,000 |12/31/2011
1625419, DES MOINES.........itirierierieeeeeissisensssssesienes .10/09/2008 | ........ 6.490 | .o 2,391,662 (118 O (1 IR 0 0 0 3,955,000 | 12/31/2011
1825089... .. | DANVILLE .08/26/2004 | ........ 6.660 |.... ..718,531 (1 (O T 0 0 0 1,050,000 |12/31/2010
1825143... . |LEXINGTON . |.05/31/2005 | ........ 6.040 |.... ..815,907 (01 [0 OO 0 0 0 1,600,000 |12/31/2011
1825352 LOUISVILLE .10/17/2007 | ........ 6.375 (1 (O T 0 0 0 2,215,000 |12/31/2011
2225157... .. | PLYMOUTH............. .1.07/18/2005 | ........ 5.500 (11 O (1 IO 0 0 0 8,555,000 | 12/31/2011
2225506... [ BURLINGTON.....ooviiiiiienireieiise s .06/09/2011 | ........ 5.625 (V1 RN [V RN 0 0 0 2,770,000 | 05/02/2011
2325307 PLYMOUTH TWP.....ooviiiiriieierisseiesiesesseesssisse s ssesssssesssinns .03/01/2007 | ........ 6.320 (018 O (O OO 0 0 0 4,220,000 |12/31/2011
2325326... .. |ROMULUS .05/30/2007 | ........ 6.300 (1 (O O 0 0 0 1,675,000 |12/31/2011
2325550... . |ROCHESTER HILLS.......oovoevveeeeeieereeseeeveers .04/04/2012 | ........ 5.000 |.... ,044,309 (01 [0 O 0 0 0 8,900,000 |12/20/2011
2425080........ccourirrierireeiereis MINNETONKA......coovriiiinireiierieeieninseissies .06/18/2004 | ........ 5.620 | .o 6,825,948 (V1 TR [V I 0 0 0 16,795,000 | 12/31/2011
2425368........cooeieriee s ST PAUL. ..ottt .12/21/2007 | ........ 6.100 | .o 2,617,273 (118 O (1 [ 0 0 0 3,920,000 | 12/31/2011
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2425507 ... s GOLDEN VALLEY.......otvuirierierineereeiseiseriseins .06/14/12011 | ........ 5.690 | .o 1,200,429 (110 O [0 N 0 0 0 1,965,000 |12/31/2011
2425572 MAPLE GROVE .09/04/2012 | ........ 4750 | oo 1,442,723 (11 SR [V RN 0 0 0 3,100,000 | 08/22/2012
2425585... .. | EDEN PRAIRIE . |.11/29/2012 | ........ 4.500 ..900,000 (01 I [0 O 0 0 0 2,330,000 | 10/29/2012
2625165... . | LEE'S SUMMIT .08/22/2005 | ........ 5.910 ..843,418 (010 [ (O T 0 0 0 2,090,000 |12/31/2011
2625179....coeie s JEFFERSON COUNTY..... .10/06/2005 | ........ 5.940 (118 O (U IO 0 0 0 1,565,000 |12/31/2011
2625233... .| STLOUIS .04/26/2006 | ........ 6.100 (1 (O 0 0 0 2,160,000 | 12/31/2011
2625406... | EARTH CITY o .1.07/23/2008 | ........ 6.620 (018 [0 OO 0 0 0 5,690,000 |12/31/2011
2725159....ccoverierieeiee s BOZEMAN.........comivierirrieeiininsiesieseiessesesseens .07/29/2005 | ........ 6.070 (110 SR [V RN 0 0 0 2,770,000 | 12/31/2011
2725206... | BOZEMAN.......oovvmiriiiincisese e . |.02/08/2006 | ........ 5.930 (118 SR (U I 0 0 0 4,615,000 |12/31/2011
2725366... [ BOZEMAN......cooviiirierieseceiee e sisssiesienes . |.12/20/2007 | ........ 6.410 (11 SR [V N 0 0 0 3,215,000 | 12/31/2011
2725477 .o BOZEMAN.......oooiriiirinciisese e .11/29/2010 | ........ 6.000 (11 O [0 I 0 0 (V1 TR 935,000 |12/31/2011
2825023... .09/09/20083 | ........ 6.500 774,204 (010 (O 0 0 0 1,265,000 |12/31/2011
2825149... .06/22/2005 | ........ 5.980 .415,352 (01 I (V1 IO 0 0 (V1 PR 970,000 |12/31/2011
2825151... .06/29/2005 | ........ 5.860 613,155 (010 (O 0 0 0 1,305,000 |12/31/2011
2825251 .07/13/2006 | ........6.350 ,008,000 0 0 0 0 0 2,700,000 |12/31/2011
2825293... . .12/28/2006 6.330 ...1,960,698 (010 (O 0 0 0 4,260,000 |12/31/2011
282549... | PAPILLION. ..ot .04/15/2011 5.750 812,398 (V18 RN (U I 0 0 0 2,045,000 | 12/31/2011
2925469 LAS VEGAS . 1.10/27/2010 | ........5.900 ,906,766 0 0 0 0 0 5,330,000 | 12/31/2011
3025334... .. | COLEBROOK........covvierrmrirereierisireninnines . |.07/31/2007 6.140 (01 I (O IO 0 0 (V1 OO 870,000 |12/31/2011
3125190... . | ELIZABETH . |.11/15/2005 5.690 (1 (O 0 0 0 2,190,000 | 12/31/2011
3225187 ALBUQUERQUE . [.11/09/2005 | ........5.800 0 0 0 .0 0 4,475,000 |12/31/2011
3225235... .. | ROSWELL .05/04/2006 7.640 (010 (00 I 0 0 0 8,735,000 | 12/31/2011
3325115... IMORAVIA. ..o . | .12/22/2004 6.970 {01 I (0 I 0 .0 0 1,530,000 |12/31/2011
3325129 AUBURN... .03/22/2005 | ........6.160 0 0 0 0 0 1,465,000 |12/31/2011
3325171... .. | PENFIELD . [.09/22/2005 5.590 {01 (0 IR 0 .0 0 1,640,000 |12/31/2011
332519%4... . | MINEOLA .11/18/2005 5.850 (010 [0 I I 0 0 0 6,320,000 | 12/31/2011
3325269 BOHEMIA.. . [.09/29/2006 | ........6.630 0 0 0 .0 0 2,780,000 |12/31/2011
3425202... .. | DURHAM. .01/19/2006 6.040 (010 (010 I 0 0 0 2,275,000 |12/31/2011
3425239... .| GREENSBORO.......cmviirerierinieeesisissnienns . |.05/31/2006 6.230 (01 I (O N 0 0 0 4,170,000 |12/31/2010
3425370 CHARLOTTE .12/21/2007 | ........6.260 0 0 0 0 0 4,805,000 |12/31/2010
3425403... ..| GOLDSBORO . |.06/24/2008 | ........ 6.510 (01 I (O TN 0 0 0 4,735,000 |12/31/2010
3425444... .. |ROANOKE RAPIDS.........coorrireririniireinriennnns .03/01/2010 | ........ 6.375 711,828 (1 (IR T 0 0 0 2,530,000 | 12/31/2011
3425457.... | CHARLOTTE. ..ot . .07/13/2010 | ........ 6.375 |.... ,433,396 (1] (0 I 0 .0 0 3,265,000 |12/31/2011
BA254T5......ove s HOLLY SPRINGS.......ooorireririerierineeieeiseenns 1112212010 | ........ 6.260 | ..o 1,230,437 (118 O (1 IR 0 0 0 1,750,000 |12/31/2011
3425487 ... o JASHEVILLE ... . |.01/26/2011 | ........ 5.250 (1 (O T 0 0 0 2,910,000 |12/31/2011
3425582... . [MONROE..........oovveiirinrinciines . |.10/26/2012 | ........ 4500 |... (01 [0 OO 0 0 0 4,150,000 |09/04/2012
3625002........ceurreriierire s LOVELAND......cotiiiinirierirereeiss et .05/30/2003 | ........ 6.000 | ..o 3,427,488 (V1 R [V I 0 0 0 6,860,000 | 12/31/2011
3625138... o | VANDALIA.....ocoviririeieessseresieenieees . 1.05/10/2005 | ........ 5.810 ...1,732,862 (01 I [0 O 0 0 0 7,050,000 | 12/31/2011
3625144... | GROVEPORT. ...t .06/02/2005 | ........ 5.800 |.... 905,058 (V1 RN [V RN 0 0 0 2,340,000 | 12/31/2011
3625145 CINCINNATL .ottt .06/02/2005 | ........ 5.870 | .o 3,345,198 (11 SR (1 IO 0 0 0 7,035,000 | 12/31/2011
3625166... | COLUMBUS.......ocviriiriierierieeisiee s . 1.08/30/2005 | ........ 5.820 585,722 (V1 R [V I 0 0 0 1,390,000 |12/31/2011
3625184... . | FRANKLIN TWP . |.11/01/2005 | ........ 5.820 [ .o 729,682 (01 [0 O 0 0 0 1,490,000 |12/31/2011
3625185.....coueerririini s WASHINGTON TWP.......cooovrvirvicrirrirenne .11/01/2005 | ........ 6.240 | .o 4,949,221 (V1 TR [V I 0 0 0 9,700,000 | 12/31/2010
3625189.....cuureiiiei s COLUMBUS......oovtmeiriiriise it .11/10/2005 | ........ 5.680 922,494 (118 O (1 [ 0 0 0 1,810,000 |12/31/2011
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3625192, GAHANNA....... .11/18/2005 | ........ 5.860 | .ovreererinriienienes 571,404 (110 O [0 N 0 0 0 1,025,000 |12/31/2009
3625197 ... WASHINGTON TWP......coovrmvircrimeiniriesriesieneeses s ssesssesseeens .12/16/2005 | ........ 5.850 | .o 1,528,874 (11 SR [V RN 0 0 0 2,765,000 | 12/31/2011
3625240... .. | BROOK PARK......ovirircririrerins . |.06/06/2006 | ........ 5.990 ...1,686,185 (01 I [0 O 0 0 0 3,265,000 | 12/31/2011
3625246... . |ELYRIA...... .06/27/2006 | ........ 6.420 |.... ...1,045,759 (01 (O T 0 0 0 1,790,000 |12/31/2011
3625252 PAINESVILLE........oooveeeeereeeeeeerieseeseese s .07/18/2006 | ........ 6420 | .o 939,115 (01 I (O TS 0 0 0 2,255,000 |12/31/2011
3625256... .. |HUBER HEIGHTS . |.08/08/2006 | ........ 6.730 ...2,447,035 (1 (O 0 0 0 6,805,000 | 12/31/2011
3625274... [ GROVE CITY oo . |.10/31/2006 | ........ 6.600 |.... 901,509 (01 I [0 OO 0 0 0 5,510,000 | 12/31/2011
3625280 CINCINNATL .ot .11/28/2006 | ........ 6.500 | ..o 1,147,600 (110 SR [V RN 0 0 0 1,835,000 |12/31/2011
3625283... .. | BROOK PARK . |.12/05/2006 | ........ 6.500 ..916,000 (01 I [0 O 0 0 0 2,275,000 | 12/31/2011
3625290... . | FAIRFIELD . |.12/22/2006 | ........ 6.340 |.... ..784,454 (010 [ (O O 0 0 0 2,220,000 | 12/31/2011
3625294 WEST CHESTER .12/28/2006 | ........ 6.380 | .o 1,413,276 (01 I [0 OO 0 0 0 2,970,000 |12/31/2011
3625335... ..|COLUMBUS.......... . 1.07/31/2007 | ........ 6.280 (11 SR [V I 0 0 0 2,510,000 | 12/31/2011
3625361... .. | CINCINNATI . [.12/11/2007 | ........ 6.250 (01 I (V1 IO 0 0 0 3,620,000 | 12/31/2011
3625388... . | CARROLLTON . |.03/24/2008 | ........ 6.100 (1 (O 0 0 0 3,605,000 | 12/31/2011
3625534 FOREST PARK . [.10/27/2011 ] .......5.375 0 0 0 0 0 2,690,000 |12/31/2011
3625568... .. | PATASKALA, . 1.07/20/2012 | ........ 4.500 (1 (O 0 0 0 2,930,000 | 06/21/2012
3625569... . |COLUMBLUS.......... . .07/20/2012 | ........ 4.750 (V18 RN (U I 0 0 0 1,500,000 |06/08/2012
3725123 OKLAHOMA CITY. . 1.02/22/2005 | ........5.860 0 0 0 0 0 3,725,000 | 12/31/2011
3725181... .. | TULSA . |.10/31/2005 5.810 (01 I (O IO 0 0 0 1,680,000 |12/31/2011
3725225... . | TULSA . |.03/31/2006 6.110 (1 (O 0 0 0 1,760,000 | 12/31/2011
3725226 MUSKOGEE.... . |.03/31/2006 | ........6.210 0 0 0 0 0 1,170,000 |12/31/2011
3725532... .. | TULSA .10/20/2011 5.500 (010 (00 I 0 0 0 2,115,000 | 12/31/2011
3825553... . | PORTLAND . |.05/07/2012 5.375 983,279 {01 I (0 I 0 .0 0 3,600,000 |12/19/2011
3925199 HORSHAM TWP. .12/28/2005 | ........5.530 ,657,484 0 0 0 0 0 4,560,000 |12/31/2010
3925244... .. | CASTLE SHANNON BOROUGH.... . | .06/15/2006 6.390 514,478 {01 (0 IR 0 .0 () TR 940,000 |12/31/2011
3925248... . | QUAKERTOWN .07/06/2006 6.380 (11 SR (1 I 0 0 0 5,190,000 | 12/31/2011
3925289 PITTSBURGH...... . .12/21/2006 | ........6.375 0 0 0 .0 0 2,120,000 |12/31/2011
3925551... .. | PITTSBURGH...... .04/30/2012 | ........ 4.750 (010 (010 I 0 0 0 2,500,000 | 04/04/2012
3925552... . | PITTSBURGH...... . .04/30/2012 | ........ 4.750 635,848 {01 I (0 I 0 .0 0 1,650,000 | 04/04/2012
4125118 MOUNT PLEASANT. .01/18/2005 | ........5.750 ,799,554 0 0 0 0 0 3,010,000 | 12/31/2011
4125271... .. INORTH MYRTLE BEACH . [.09/29/2006 | ........ 6.680 {01 (0 I 0 .0 0 2,475,000 |12/31/2011
4125272... . | CONWAY ..o .10/24/2006 | ........ 6.940 (1 (IR T 0 0 0 2,735,000 | 12/31/2011
4125365... .| GEORGETOWN.......oovirrerieririeereriseieninines . [.12/20/2007 | ........ 6.040 |.... (1] (0 I 0 .0 0 9,050,000 |12/31/2011
B125440.......co s GREENVILLE.........ccostrerrinrirnns .12/23/2009 | ........ 8.875 | .o 1,906,994 (118 O (1 IR 0 0 0 5,245,000 | 12/31/2011
4125449... .. | GREENVILLE.......crvviirinrirnrines .1.06/03/2010 | ........ 6.000 937,064 (V1 TR [V RN 0 0 0 1,815,000 |12/31/2011
4125536... . | FORT MILL....... . |.10/31/2011 | ........ 5.500 |.... ...1,237,663 (01 [0 OO 0 0 0 2,435,000 | 12/31/2011
4325113 LAKELAND..... .12/14/2004 | ........ 6.200 | .o 1,533,541 (V1 R [V I 0 0 0 2,105,000 | 12/31/2011
4325167... .. | COLLIERVILLE . |.08/30/2005 | ........ 5.770 ...1,157,480 (01 I [0 O 0 0 0 2,000,000 | 12/31/2011
4325374... . |HENDERSONVILLE............... . |.01/24/2008 | ........ 6.030 |.... 855,174 (1 (O O 0 0 0 1,595,000 |12/31/2011
B425058........cooeveeeieieee e ABILENE........oooiiiineineiiesies e .02/27/2004 | ........ 6.230 | .o 4,032,330 (11 SR (1 IO 0 0 0 7,690,000 | 12/31/2011
4425107.... o | DALLAS.....coovieririrererinsieiis . |.11/16/2004 | ........ 6.160 ..977,460 (V1 R [V I 0 0 0 2,090,000 | 12/31/2011
4425108... . |ELPASO...... . |.1117/2004 | ........ 5.875 |... ..788,923 (01 [0 O 0 0 0 2,430,000 | 12/31/2011
4425120.......coiieieces LAREDO............... .01/25/2005 | ........ 8.610 | .o 1,181,657 0 | s [V RN 0 0 0 2,960,000 | 12/31/2011
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AA251B7 ..o EL PASO.....viiiiiineieineiesieseessse e sssssssssnenes .08/10/2005 | ........ 6.010 (110 O [0 N 0 0 0 5,735,000 | 12/31/2011
4425188........ooer s SAN ANTONIO. ..ot .11/09/2005 | ........ 5.660 (11 SR [V RN 0 0 0 2,750,000 | 12/31/2011
4425193... 1 | PASADENAL........oooiiiiie st . |.11/18/2005 | ........ 5.850 (11 O (U IO 0 0 0 2,880,000 | 12/31/2011
4425222... . | CONROE . |.03/28/2006 | ........ 6.170 (1 (O T 0 0 0 2,910,000 |12/31/2011
B425223....... s CONROE .03/28/2006 | ........ 6.170 (118 O (U IO 0 0 (V1 RN 665,000 |12/31/2011
4425228... | TEMPLE ...t .04/06/2006 | ........ 6.150 (11 SR [V N 0 0 0 2,270,000 | 12/31/2011
4425249... [HOUSTON. .o . 1.07/11/2006 | ........ 6.630 |.... (01 I [0 OO 0 0 0 4,060,000 |12/31/2011
4425250........cooeveiiees DALLAS .07/12/2006 | ........ 8.700 | .o 1,957,678 (110 SR [V RN 0 0 0 3,470,000 | 12/31/2011
4425284... o |[LEWISVILLE. ... . |.12/12/2006 | ........ 6.330 ...1,218,662 (01 I [0 O 0 0 0 1,290,000 |12/31/2011
4425299... . | CONROE . 1.01/19/2007 | ........ 6.610 |.... 577,336 (1 (O O 0 0 0 1,160,000 |12/31/2010
4425302 MCALLEN. ...t .01/31/2007 | ........ 6.240 | .o 1,074,572 (01 I [0 OO 0 0 0 8,015,000 | 12/31/2011
4425312... .. |HOUSTON . 1.03/29/2007 | ........ 6.300 (1 (O 0 0 0 1,690,000 |12/31/2011
4425316... .. | ADDISON . |.04/16/2007 | ........ 6.200 (01 I (V1 IO 0 0 0 1,955,000 | 12/31/2011
4425324... . | DALLAS . |.05/14/2007 | ........ 6.100 (1 (O 0 0 0 3,510,000 |12/31/2011
4425333 HOUSTON......ooiiiiiicciiesieeisinisiiis . |.06/29/2007 | ........6.400 0 0 0 0 0 3,830,000 | 12/31/2011
4425367... .. | CARROLLTON . 1.12/21/2007 | ........ 6.410 (1 (O 0 0 0 3,815,000 | 12/31/2011
4425369... | SUGAR LAND......oocviiiirriiceeriesnieeessienes . |.12/21/2007 | ........ 6.300 (V18 RN (U I 0 0 0 2,090,000 |12/31/2011
4425377 SAN ANTONIO. .1.01/29/2008 | ........6.100 0 0 0 0 0 2,870,000 |12/31/2011
4425393... | TEMPLE. ...t . .05/12/2008 | ........ 6.580 (01 I (O IO 0 0 0 1,480,000 |12/31/2011
4425415... . |HOUSTON . |.09/26/2008 | ........ 6.580 (1 (O 0 0 0 1,550,000 |12/31/2011
4425427 HOUSTON . [.11/21/2008 | .......6.500 0 0 0 0 0 8,860,000 | 12/31/2011
4425462... o |HOUSTON ..ot .09/15/2010 | ........ 5.750 (010 (00 I 0 0 0 2,195,000 | 12/31/2011
4425493... . | DALLAS . |.04/07/2011 | ........ 5.680 {01 I (0 I 0 .0 0 3,870,000 |12/31/2011
4425511 SAN ANTONIO. .06/30/2011 | ........5.610 0 0 0 0 0 2,000,000 |12/31/2011
4425554... .. | PORTLAND . .05/14/2012 | ........ 4.750 {01 (0 IR 0 .0 0 3,200,000 | 04/05/2012
4425571... | ELPASO. oo .08/28/2012 | ........ 5.125 . (11 SR (1 I 0 0 0 2,220,000 | 07/03/2012
4425592 LYTLE .o . [.12/20/2012 | ........4.500 ,150,000 0 0 0 .0 0 2,680,000 |11/06/2012
4525162... .. | SALT LAKE CITY. .08/15/2005 | ........ 5.710 ...2,346,938 (01 (1 IO 0 0 0 3,575,000 |12/31/2011
4525163 I SANDY oo e . |.08/15/2005 | ........ 5.830 951,930 {01 I (0 I 0 .0 0 1,865,000 |12/31/2011
4525380 PROVO........ .01/31/2008 | ........6.280 0 0 0 0 0 5,785,000 | 12/31/2011
4625461 o [ BARRE. ... . .08/26/2010 | ........ 5.850 {01 (0 I 0 .0 0 6,335,000 |12/31/2011
4725131... .. | STERLING .03/30/2005 | ........ 5.670 (1 (IR T 0 0 0 8,075,000 | 12/31/2010
4725134... | MIDLOTHIAN. ..ot . |.04/28/2005 | ........ 5850 |.... 737,745 {01 I (0 I 0 .0 0 1,830,000 |12/31/2011
A725204.......cooveiee s POWHATAN......ccotevierireeireeseeise s .01/30/2006 | ........ 6.100 | .oeorererirriieriees 798,703 (118 O (1 IR 0 0 0 1,275,000 |12/31/2011
4725237.... .. |MECHANICSVILLE . |.05/15/2006 | ........ 6.170 918,615 (1 (O T 0 0 0 2,485,000 | 12/31/2011
4725261... [NORFOLK. ...t . |.08/30/2006 | ........ 6.650 |.... ...1,248,287 (118 SR (1 IO 0 0 0 2,330,000 | 12/31/2011
4725408.........oeveirniees GAINESVILLE.......cviieieiirieirenieeieniriienies .08/15/2008 | ........ 6.480 | ..o 1,262,939 (V1 R [V I 0 0 0 1,915,000 |12/31/2010
4725411... 1o [NORFOLK.....ooiirirrireiiseieiieriesisesissiseesssins . 1.09/02/2008 | ........ 6.610 3,072,153 (11 O (1 IO 0 0 0 8,655,000 | 12/31/2011
4725412... [ NORFOLK.....oieiiriieirese e . |.09/02/2008 | ........ 6.510 |.... ...22,789 (V1 RN [V RN 0 0 0 8,655,000 | 12/31/2011
A725420........ccmiveiieeieeee s GAINESVILLE. ...t .10/10/2008 | ........ 6.600 | .o 2,426,985 (11 SR (1 IO 0 0 0 3,450,000 | 12/31/2011
4725450... | VIRGINIA BEACH. ...t . 1.06/07/2010 | ........ 6.000 ...1,134,104 (01 (O O 0 0 0 3,970,000 | 12/31/2011
4725454... [ MIDLOTHIAN. ..ot .1.06/23/2010 | ........ 6.860 |.... 686,966 (01 [0 O 0 0 0 1,300,000 |05/04/2010
AT254B7 ... PORTSMOUTH.... .10/27/2010 | ........ 6.250 | .o 1,196,638 (V1 TR [V I 0 0 0 2,550,000 | 12/31/2011
AT25546........cooeverieeieee s ROANOKE .02/27/12012 | ........ 5.625 | .o 1,706,908 (118 O (1 [ 0 0 0 3,100,000 | 12/07/2011
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4825137 s | s SPOKANE VALLEY. . s WA oo | s .05/02/2005 | ........ 5.760 (110 O [0 N 0 0 0 3,000,000 | 12/31/2011
4825262.......cooveeereeereeesniesenin | s TACOMA. ...t srenienes WA oo | e .09/01/2006 | ........ 6.300 (11 SR [V RN 0 0 0 2,695,000 | 12/31/2011
4825435... .. | GIG HARBOR......cooovvirrirrinriines .02/19/2009 | ........ 7.250 (010 O [0 O 0 0 0 3,385,000 |12/31/2011
4925383... .. |HEDGESVILLE s .02/11/2008 | ........ 6.240 (18 (O T 0 0 0 4,470,000 |12/31/2011
5025197 ..ot | s OCONOMOWOGC......ccouuieriineiriesseisesesesseesseses s sseees .11/16/2005 | ........ 5.710 (118 O (U IO 0 0 0 3,580,000 | 12/31/2011
5025364... .. | PRAIRIE DU CHIEN........ccoeriiriiririerienrierienes .12/20/2007 | ........ 6.400 (0 (O 0 0 0 5,255,000 | 12/31/2011
5025416... 1 | MADISON......iriiririinrieiieeieseeeeisesia ] . 1.09/30/2008 | ........ 6.850 |.... (11 O [0 I 0 0 0 4,120,000 |12/31/2011
5025447 ... | s MADISON.......tririerirreieriseseeseeeserienienes LT I .04/20/2010 | ........ 6.300 . 929,873 (110 SR [V RN 0 0 0 4,800,000 |12/31/2011
5325355, | s TOWNSEND TWP. e [0] 5 O I .11/28/2007 | ........ 6.770 |.... 1,597,412 (] I [O 0 0 0 8,660,523 | 12/31/2011
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other .. ettt ettt eeeheereeseeeeeh et eE et E e h ettt ...400,005,805 (] (U 0 0 0 942,047,023 | .. XXX.......
0899999. Total - Mortgages in Good Standing . s OO OO OO OO U PPOT PP PP UOT PO OOPYRPPPRTOOR) [OVPOTUPPPRRRORPRTORY 400,005,805 | . (] I [O 0 0 0 942,047,023 | ... XXX.......
3309999, TOIS. ......euocveereseeseeseeeeerieeeseee et es et HieeRE ettt et nens | etesnsine e 400,005,805 | . (V) [ [V [ 0 0 0 942,047,023 | ... XXX.......
General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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1 Location 4 5 6 7 8 9

2 3 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

0325548.......ccomevvmerrnriinnns MESA. ...ttt AZ 03/20/2012 2,000,000 | .voovernrernereinerieeieeieees (V1 I 4,200,000
0525583. VICTORVILLE. ...ttt CA 11/02/2012 1,250,000 [ ..ovoouvererererrierieeeeeieeies 0 3,320,000
1025565. TAMPA ...t FL 07/03/2012 2,800,000 | .voorererereieierierieeeeees 0 6,000,000
1025575. TITUSVILLE. ...ttt FL 09/26/2012 825,000 0 1,440,000
1025581. .| MARIANNA FL 10/26/2012 |. 1,600,000 0 2,600,000
1425596. CHICAGO.......cierreiesei it IL 12/26/2012 1,000,000 0 2,170,000
1525573. GRIFFITH. ..ot IN 09/11/2012 2,000,000 | ..ooocvvirirniiieniis 0 4,600,000
2325550. ROCHESTER HILLS......cooiimiiiiiieeiiesiesissesssisssiess ettt M, 04/04/2012 2,100,000 | .ooovernrernnirereiierrierienes 0 8,900,000
2425572. cr [MAPLE GROVE ...t MN..oiiies 09/04/2012 1,450,000 0 3,100,000
2425585. .| EDEN PRAIRIE MN..oooriris 11/29/2012 |. 900,000 0 2,330,000
3425582. MONROE. ..ottt NC......... 10/26/2012 2,400,000 0 4,150,000
3625568. ce [PATASKALA. ...ttt OH 07/20/2012 1,650,000 [ ..ooouverrirriierieeinerieeie 0 2,930,000
3625569. 1 [COLUMBUS..... o OH 07/20/2012 1,125,000 [ ..o 0 1,500,000
3825553. voe [PORTLAND.....coovoivirnireeirinerierireenes 05/07/2012 1,000,000 0 3,600,000
3925551. ... |PITTSBURGH 04/30/2012 |. 960,000 0 2,500,000
3925552. .| PITTSBURGH 04/30/2012 660,000 0 1,650,000
4425554, PORTLAND....c..cvviirerieiererieireriees 05/14/2012 1,750,000 | ..o 0 3,200,000
4425571. EL PASO.....coiririirieriseiseisesseesisesissessenns 08/28/2012 1,400,000 | ..oovorvrireerieieeeienieninns 0 2,220,000
4425592, LYTLE oo 12/20/2012 1,150,000 0 2,680,000
4725546. . ROANOKE ...ttt VA s 02/27/2012 | . 1,750,000 0 3,100,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OHNET. ... s XXX [ e XXX i | s 29,770,000 0 [ s ..66,190,000
0899999. Total - Mortgages iN GOOT SEANGING. ... ...ttt et eee st s et ee et st esee et ee et s s o8 ee e e e s 828 e e eeEee8 e e e et eesee et enteesee et sntente | eeseesessssassessessssassansessnsanes XXX e | e XK s | e 29,770,000 | ..ovovooriieee e 0. ..66,190,000
3309999, TOAIS.........vvvrererireriesiissieseeese st s et s bbb e eeetne bt XXX [ e XXX s | e 29,770,000 | ...ovvrrvrrvrrrreierrieieirerinenes 0. ..66,190,000
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 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 Repay t
0024719....ccorvvrrrieriereienns PLAINFIELD 06/12/1997 |07/11/2012 | ......... 67,141 (V1 [ 0 .0 0 | o0 | 0 e 11,360 | oo 11,360 | 0 [, (V1 OO 0
0024741 ..o ONONDAGA ....| 04/30/2001 | 08/15/2012 .110,060 0 .0 0 [ o0 | 0 e 12,370 (V1 R 0
0024744...... EL PASO. ..| 08/28/1997 |09/05/2012 | .. .203,689 0 .0 0 | o0 | 0 e 23,022 (V1 R 0
0024850........c0orrverrererirnens HENDERSON......c.oovviiiriineircrienireens NVeio s 04/13/1999 | 03/30/2012 | ..oocvvrvrernvne 238,220 0 .0 0 [ o0 | 0 e 95,993 | .coovvs 95,993 | o0 [ (V1 OO 0
0024947... .... | COLUMBIA.. ....| 10/15/2002 | 08/03/2012 1,529,861 0 .0 (010 1,488,477 | oo, 1,488,477 0 | e 0
0R24066... . | GREELEY.... .| 07/31/1997 |08/02/2012 36,779 0 .0 0 [ o 4,540 |......... 4,540 (0 RO 0
3625340..... ATHENS.......oovrerrrnrrnsninerserineeinennne | OHeiit [ 08/16/2007 |08/08/2012 | .......ccove... 2,183,721 0 .0 (V1 RO 2,034,757 | oo 2,034,757 | oo | e (V1 RO 0
4425114..... ALLEN. ..o | T [ 12/20/2004 | 07/23/2012 ....331,204 0 .0 0 [ s [0 | 312,956 ...312,956 0 | i 0
0199999. Total - Mortgages Closed by Repayment...... ..4,700,675 0 .0 {0 3,983,475 3,983,475 {0 0
Mortgages With Partial Repayments
0024695... .... | COEUR D'ALENE ID.... ... | 04/30/2001 | ..ooovvrirnnes 1,526,977 0 .0 0 0 99,078 (01 0
0024719... .... | PLAINFIELD ... | 06/12/1997 67,141 0 .0 0 0 55,781 (VN IO 0
0024741....coovverirerieriienes ONONDAGA ..| 04/30/2001 .110,060 0 .0 0 0 97,691 (0 I 0
0024744... EL PASO. 08/28/1997 .203,689 0 .0 0 0 180,667 0
0024745.......cooevrrrerirererenes SAN ANTONIO. ....| 08/29/1997 |.... ..1,044,113 0 .0 0 0 ...148,570 (01 0
0024750... . | DOUGLASS TWP .| 09/30/1997 | .... ..1,166,329 0 .0 0 0 163,548 (V1 RO 0
0024762 SODDY-DAISY.... 04/30/2001 .135,258 0 .0 0 0 23,881 0
0024786... .... | COLUMBUS. ....| 06/03/1998 |.... 495,284 0 .0 0 0 60,938 (0 RO 0
0024798... .| FAYETTEVILLE .| 09/30/1998 | .... .106,062 0 .0 0 0 14,435 (01 0
0024807 BROKEN ARROW. 10/22/1998 .281,007 0 .0 0 0 0
0024809... .... | COLONIAL HGTS.... ....| 10/30/1998 |.... ..1,010,140 0 .0 0 0 (V1 TR 0
0024850... .... | HENDERSON.. .| 04/13/1999 |.... .238,220 0 .0 0 0 (0 R 0
0024872... .| OAKWOOD.. 10/22/1999 466,898 0 .0 0 0 0
0024881 ELKTON .... | 02/15/2000 | .... ..2,773,060 0 .0 0 0 (0 R 0
0024883 LOS ANGELES ..| 04/26/2000 | ... ...421,818 0 .0 0 0 (V1 R 0
0024884... LOUISA 04/28/2000 ,370,384 0 .0 0 0 0
0024885 BEAVERCREEK TWP ....| 05/11/2000 |.... ...926,752 0 .0 0 0 (V1 RN 0
0024891... .| TAYLORS ..|09/07/2000 | ... ..6,089,128 0 .0 0 0 (0 R 0
0024893 ALBUQUERQUE.. 11/06/2000 ..1,229,036 0 .0 0 0 92,897 0
0024902... .... |HALLS CROSSROAD.. ....| 05/16/2001 ....406,077 0 .0 0 0 78,146 LU 0
0024905... .| BATTLE CREEK.. ..| 08/30/2001 .2,071,741 0 .0 0 0 ..372,012 (U 0
0024906 OLIVE TWP.. 08/30/2001 ..1,001,636 0 .0 0 0 79,887 0
0024907... .... | TOWNSEND TWP... ....| 08/30/2001 0 .0 0 0 232,600 (O RO 0
0024909... .... | KNOX COUNTY ....| 08/30/2001 0 .0 0 0 0 | e 0
0024910... .... | ROWAN COUNTY... .INC...... ..| 08/30/2001 . . 0 .0 0 0 . (0 R 0
0024912.....covvvvrrerinriins VERNON TOWNSHIP........oovvoivirriirinnns PA.cooo [ 09/10/2001 | ..ocvorverrries [ i 484,975 (V1 0 .0 0 | o0 | 0 | s (V18 I 85,302 | .ovveverrernrrrirenen0 [ s (V1 RO 0
0024913.....covvveierierireens KNOX COUNTY ....| 10/12/2001 1,476,114 0 0 .0 (10 0 102,988 (0 RO 0
0024917..... MUSKOGEE ..| 12/121/2001 . ..1,234,830 0 0 .0 (010 0 | 98,628 (V1 OO 0
0024922.......cooovvverieriens BIRMINGHAM........oovvvrirrinrieiieriees AL.coois [ v 04/09/2002 | ...voovververees | v 5,483,275 (V1 [ 0 .0 0 | o0 | 0 | s (V18 O 388,688 | ..oooveriernriinrnnen0 [ e (V1 O 0
0024924.........covvvnernriens COLUMBUS OH...... ....| 05/01/2002 | ... ..1,186,498 0 0 .0 (010 O 0 0 | e 0
0024926..... EL PASO. TXeoveenn .| 05/117/2002 | .... . ..2,551,501 0 0 .0 (V1 OO 0 0 | e 0
0024927 .....oovvvvrrerierines BROOKSVILLE.........coviviriririeriierirenes FLooiir | i 05/20/2002 | ...cvooverrvins | e 911,334 (V1 0 .0 0 | o0 | 0 | s 0 [ e 89,338 | i 0 [ (V1 RO 0
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0024947 .....covvvvrriereriens COLUMBIA.........oviiineieiiesieeieeens 10/15/2002 | ..o | e 1,529,861 (0] I 0 .0 (V1 OO (V] I (V18 IO 41,384 (0 I (V1 O 0
0125139, PHENIX CITY coooviicriecieniceeeeireenns 05/17/2005 | ..o | e 1,819,319 (V1 [ 0 .0 (010 (U — 0 | 91,408 0| s (V1 OO 0
0125329... .... | MOUNTAIN BROOK ....| 06/21/2007 |.... .2,478,819 0 0 .0 (V1 O 0 0 98,711 0 (V1 R 0
0125488... ... | BIRMINGHAM ..| 03/09/2011 . ..1,213,266 0 0 .0 (010 0 01.. 120,064 0 (V1 R 0
0125523.....covvinrircrierireens FORT PAYNE.......oooviieieineriseiierienes 08/30/2011 [ oo | v 1,674,801 0 0 .0 (V10 OO (V] I (V18 O 104,326 (U I (V1 OO 0
0325132, TUCSON. ....| 04/07/2005 | ... 0 0 .0 (010 0 0 20,052 0 (V1 RO 0
0325153..... GILBERT ..| 07/07/2005 | .... 0 0 .0 0 [ o 0 0 31,894 0 (V1 R 0
0325357..... LAVEEN 11/30/2007 0 0 .0 (010 [V (V] I 39,655 0 | s (V1 RO 0
0325372... 1o | SCOTTSDALE.......cooiviiieirericieis ....| 01/07/2008 | .... ..1,076,997 0 0 .0 (0 RO 0 0 21,989 0 (V1 R 0
0325431... .| TUCSON. ..| 12/05/2008 | .... . ..1,425,164 0 0 .0 (010 0 0 29,204 0 (V1 O 0
0325510 06/29/2011 | oo | i 1,383,067 (V1 0 .0 (0 RO (V1 I 0 [ e 42,143 (0 IO (VN R 0
0325548... ....| 03/20/2012 | .... 0 .0 (010 0 0 39,506 (01 0
0425231... . |LITTLE ROCK.. ... | 04/25/2006 | .... 0 .0 (V1 O 0 0 214,116 (VN IO 0
0524992..... DEL AIRE ..| 04/10/2003 | .... 0 .0 0 0 0 (V18 OO 0
05249%4... TUSTIN 04/17/2003 0 .0 0 0 0 0
0524995........coovirieririienes FRESNO. ....| 04/23/2003 |.... 0 .0 0 0 0 (V18 R 0
0525116.....cvvnereririceriins SAN DIEGO .| 12/29/2004 | .... 0 .0 0 0 0 116,955 (V1 RO 0
0525133... PACOIMA 04/20/2005 0 .0 0 0 0 87,854 0
0525142......ccmiriicrirn FRESNO. .... | 05/31/2005 | ... 0 .0 0 0 0 146,082 {0 R 0
0525227.... .| SAN DIEGO ..| 04/03/2006 | ... 0 .0 0 0 0 39,051 (01 0
0525241 SANTA ANNA.. 06/07/2006 0 .0 0 0 0 0
0525267... .... | SAN DIEGO ....| 09/27/2006 |.... 0 .0 0 0 0 (V1 TR 0
0525291... . |LONG BEACH .| 12/27/2006 |.... . 0 .0 0 0 0 {0 N 0
0525295 MISSION VIEJ 12/28/2006 ..1,659,449 0 .0 0 0 0 0
0525315... .... | SACRAMENTO.... ... | 04/16/2007 |.... .1,524,699 0 .0 0 0 0 {0 RN 0
0525373... .| WINDSOR ..|01/15/2008 | ... ..3,426,443 0 .0 0 0 0 (V1 R 0
0525396 MORGAN HILLS.. 05/22/2008 ,763,891 0 .0 0 0 0 77,055 0
0525404... .|LOS ANGELES.... ....| 07/09/2008 |.... ..1,616,658 0 .0 0 0 0 34,077 (U I 0
0525417 DEL MAR ..| 09/30/2008 |.... .1,420,128 0 .0 0 0 0 65,044 {0 R 0
0525425... .... |CHINO.. 10/30/2008 ,553,314 0 .0 0 0 0 54,257 0
0525452... .... | SUNNYVALE ....| 06/17/2010 |.... .1,011,927 0 .0 0 0 0 29,056 (V1 OO 0
0525522......ccvererierirerinenes DANA POINT ..| 08/19/2011 ..1,285,942 0 .0 0 0 0 58,202 (V1 R 0
0525583... VICTORVILLE 11/02/2012 .0 0 .0 0 0 0 9,299 0
0625232..... DENVER ....| 04/25/2006 |.... ..1,313,336 0 .0 0 0 0 46,030 (U 0
0R24066... ... | GREELEY. e | 071311997 | oo | s 36,779 0 .0 (0 0 0 32,239 (V1 RO 0
0R24234... ... |NEW BRIGHTON. . | 0472971999 | ..o | e 21,403 0 .0 (10 0 0 8,415 (0 R 0
OR24298.........ovveverirerirnns ALBUQUERQUE.........ccocoermrererirrirriinns 08/24/1999 | ....ovverevnes | v 223,993 (V1 0 .0 0 [ o 0| oo 0 | e 76,242 (U [ (V1 RO 0
1025057... .... | LAKELAND... ....| 02/27/2004 | .... ..1,900,733 0 0 .0 (01 0 0 108,598 0 (V1 O 0
1025169... .... | PALMETTO.. . .| 09/16/2005 | .... . ..1,634,311 0 0 .0 (01 0 0 54,634 0 (V1 OO 0
1025205.......coocvererirciineinns PORT ST LUCIE.........ovvmrrierineiieeiennns FLotiiir | i 01/31/2008 | ...cvooevereirns [ e 656,544 (0] I 0 .0 0 [ o (V] I (V] I 26,732 (U [ (V1 O 0
1025264... .... | WEST PALM BEACH... ....| 09/07/2006 |.... ..1,587,873 0 0 .0 (01 0 0 26,416 0 (V1 RO 0
1025286... .... | FORT LAUDERDALE.. . .. 12/18/2006 | ... . ..2,263,430 0 0 .0 (V1 OO 0 0 57,774 0 (V1 O 0
1025325......covurireriirians PLANTATION. .....cvorirrirrienirinenienirenens FLooiir | i 05/14/2007 | ...cvorvereriens | e 787,592 (V1 0 .0 0 | o 0| oo (V18 P 42,774 (U [ (V1 RO 0
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1025349......ccvmrviriiins WINTER HAVEN. ......cooomririniniieiis 09/28/2007 | ..ocvvvvereeins [ e 751,716 | o0 | e 0 .0 0 | o0 | 0 | 0 56,228 (V1 O 0
1025363......ccvvmrirrereririeinne CORAL SPRINGS.........ccovvrerirmrriererrens 1212012007 | .oooovvrvvienins | e 1,714,699 | o0 [ s 0 .0 0 | o0 | 0 | 0 85,415 (V1 OO 0
1025381 ROCKLEDGE ....| 01/31/2008 |.... ..2,555,986 0 .0 0 (V1 R 0
1025398..... TAMPA ceeres ..| 06/02/2008 | ... ..1,093,042 0 .0 0 (V1 R 0
1025434......coovreinis POMPANO BEACH.........ccoveerriinericrines 02/17/2009 | ..ocvovvervians [ e 730,681 | o0 | e 0 .0 0 | o0 | 0 | s (V1 OO 0
1025473... .... | JACKSONVILLE.. ....| 11/01/2010 |.... ..1,827,575 0 .0 0 95,838 0 | e 0
1025485... .| GROVELAND ..|01/26/2011 ..2,334,351 0 .0 0 S 82,960 (V1 R 0
1025486 GROVELAND......c.oovemerieriieeieniseirnsnin 01/26/2011 | oo [ e 437,689 | o0 | s 0 .0 0 | o0 | 0 | 0 [ 15,557 (V1 RO 0
1025489... ....| ORLANDO ... | 03/24/2011 ....971,789 0 .0 0 44,450 (0 RO 0
1025495... .... | ST PETERSBURG . ..| 04/07/2011 ..1,448,263 0 .0 0 R 92,777 (V1 O 0
1025502......ccvemvirrireiineinns BRADENTON......ccooeirrimeireiierircireens 05/25/12011 | oo | e 1,154,692 (V1 0 .0 0 (V] I 0 [ e 94,539 (VN R 0
1025503.......coomeverrereriieinns JACKSONVILLE. ....| 05/27/2011 ..1,516,596 0 .0 0 69,686 (01 0
1025505..... TAMPA ....| 06/03/2011 .1,119,573 0 .0 0 51,018 (VN IO 0
1025515..... KISSIMMEE........... ..| 07/07/2011 0 .0 0 53,029 (V1 O 0
1025519... DESTIN 07/27/2011 0 .0 0 86,324 0
1025528.......coomverrircriirinns ORLANDO......covvtrrerririneeneesiessereenens ....|09/29/2011 | .... 0 .0 0 40,939 (01 0
1025565..... TAMPA ..|07/03/2012 | .... 0 .0 0 27,813 (V1 RO 0
1025575... TITUSVILLE 09/26/2012 0 .0 0 12,633 0
1025581.....ccveiricieicies MARIANNA ... [ 10/26/2012 | .... 0 .0 0 {0 R 0
1125112..... TIFTON .| 11/29/2004 | .... 0 .0 0 (V18 TR 0
1125183... . | OAKWOOD.. 11/01/2005 0 .0 0 0
1125258..... DALTON ....| 08/21/2006 |.... 0 .0 0 (V1 TR 0
1125338... . | OAKWOOD.. .| 08/13/2007 |.... 0 .0 0 {0 N 0
1125362 SAVANNAH. 12/20/2007 0 .0 0 0
1125483... .... | SAVANNAH. .. [ 12/22/2010 | .... 0 .0 0 68,433 {0 RN 0
1125531... .| SAVANNAH . 1072072011 0 .0 0 69,768 (0 R 0
1325092 COEUR D'ALENE 09/16/2004 0 .0 0 18,722 0
1325224... .... | COEUR D'ALENE.... ....| 03/30/2006 |.... 0 .0 0 12,217 (0 RO 0
1425146... . | KENILWORTH. ..| 06/08/2005 |.... 0 .0 0 30,704 {0 R 0
1425236 MIDLOTHIAN... 05/15/2006 0 .0 0 33,378 0
1425304... .... |ARLINGTON HEIGHTS ....|02/01/2007 |.... 0 .0 0 77,065 LU 0
1425382... .| EDWARDSVILLE. ..|02/07/2008 | .... 0 .0 0 42,849 (0 R 0
1425385 BOURBONNAI 02/28/2008 0 .0 0 22,511 0
1425429... .... | LINCOLNWOOD.. ....| 12/01/2008 |.... 0 .0 0 56,181 (O RO 0
1425458... .... | CHICAGO ....| 07/16/2010 | ... 0 .0 0 29,952 (V1 RO 0
1425459... S| GURNEE.........ccmtiniierierineereniseieninns ..107/22/2010 | .... 0 .0 0 - 45,565 (0 R 0
1525141..... ZIONSVILLE 05/24/2005 | ......cvorevenes | v 1,119,193 (V1 0 .0 0 | o0 | 0 | 0 34,468 (V1 RO 0
1525180... .... |BUCKCREEK TWP.. ....| 10/28/2005 |.... .2,218,119 0 .0 0 68,108 (0 RO 0
1525229... ... | ST JOSEPH TWP.... ..| 04/07/2006 | ... ...918,709 0 .0 0 s 39,932 (V1 OO 0
1525287 ....ovvvcrierineeiniin BROWNSBURG.......coconveirirerineireiines 1212012006 | ....ovvevvverees | e 1,485,113 | o0 [ s 0 .0 0 | o0 | 0 | 0 60,975 (V1 O 0
1525331... .... | INDIANAPOLIS, . ....| 06/26/2007 |.... 0 .0 0 97,983 0 | e 0
1525332... v [IMCCORDSVILLE.........oocosiirricrirerirns ..| 06/28/2007 | ... 0 .0 0 S 56,371 (V1 O 0
1525371 INDIANAPOLIS 1212612007 | ...oovvvvvvcvens | e 1,870,818 | i | i 0 .0 0 | o0 | 0 | 0 s 68,403 (V1 RO 0
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1525491 ..o FISHERS......cioiiniieiieeiecissise i 04/06/2011 [ ..o [ 975,322 | 0 | e 0 .0 0 | o0 | 0 | 0 44,321 | o0 [ (V1 O 0
1525499..... CARMEL 0412812011 | oo [ v 1,224,638 | o0 | e 0 .0 0 | o0 | 0 | 0 45,725 | o0 [ s (V1 OO 0
1525573..... GRIFFITH ....|09/11/2012 | .... 0 .0 0 14,997 (V1 R 0
1625230.....cccvvvrirerercriieinne DAVENPORT. ..| 04/24/2006 | ... 407,258 0 .0 0 R 53,202 (V1 R 0
1625247 ... DES MOINES........ooiirieieiierereeineens 06/29/2008 | .....oocvevveres | rrerrirnns 1,247,057 0 .0 0 | o0 | 0 | 0 56,018 | coooovvvreerrerineiinennd0 | s (V1 OO 0
1625278... ... | ELLSWORTH... ....| 11/28/2006 |.... 827,016 0 .0 0 41,860 0 | e 0
1625322... .... | WATERLOO! . ..| 04/30/2007 |.... .300,714 0 .0 0 32,487 (V1 R 0
1625419....covvirirecriieinns DES MOINES........oocerierierineeierieens 10/09/2008 | .....vvonveres | cevrrrirennne 2,474,869 0 .0 0 | o0 | 0 | 0 [ 83,207 | coovvrrvrenrrrsrrinereen0 [ i (V1 RO 0
1825089..... DANVILLE ... | 08/26/2004 757,597 0 .0 0 39,066 (0 RO 0
1825143.....ovrircriieinne LEXINGTON ..| 05/31/2005 858,379 0 .0 0 R 42,473 0 | e 0
1825352.... LOUISVILLE 10/17/2007 | oo | v 1,058,396 (V1 0 .0 0 (V1 I 0 [ e 69,363 | ...ccovvririinniieenn0 [ i (VN R 0
2225157... .... |PLYMOUTH ....| 07/18/2005 |.... ..4,122,050 0 .0 0 0 130,262 (01 0
2225506... .... | BURLINGTON.. ... | 06/09/2011 1,473,125 0 .0 0 0 67,122 (VN IO 0
2325307... .|PLYMOUTH TWP ..| 03/01/2007 1,867,785 0 .0 0 0 133,828 (0 I 0
2325326 ROMULUS... 05/30/2007 928,703 0 .0 0 0 45,103 0
2325550... .... |ROCHESTER HILLS ... | 04/04/2012 0 .0 0 0 55,691 (01 0
2425080... . | MINNETONKA. ..| 06/18/2004 | ... 0 .0 0 0 242,640 (V1 RO 0
2425368 ST PAUL.. 12/21/2007 0 .0 0 0 64,550 0
2425507... .... | GOLDEN VALLEY. ... | 06/14/2011 0 .0 0 0 35,403 {0 R 0
2425572... .| MAPLE GROVE.... ..| 09/04/2012 0 .0 0 0 7,277 (01 0
2625165 LEE'S SUMMIT.... 08/22/2005 920,040 0 .0 0 0 76,622 0
2625179... .... | JEFFERSON COUNTY ....| 10/06/2005 741,416 0 .0 0 0 21,902 (0 I 0
2625233... .| ST LOUIS ..| 04/26/2006 |.... ..2,300,718 0 .0 0 0 64,380 {0 N 0
2625406 EARTH CITY. 07/23/2008 ,624,857 0 .0 0 0 77,787 0
2725159... .... | BOZEMAN... ... | 07/29/2005 | .... . 1,178,167 0 .0 0 0 204,956 {0 RN 0
2725206... . |BOZEMAN... ..| 02/08/2006 | ... ..1,642,167 0 .0 0 0 75,629 (U I 0
2725366 BOZEMAN 12/20/2007 ,152,386 0 .0 0 0 73,799 0
2725477... . |BOZEMAN... ....| 11/29/2010 | .... ...622,418 0 .0 0 0 29,284 (0 RO 0
2825023..... OMAHA ..|09/09/2003 |.... .821,951 0 .0 0 0 47,747 {0 R 0
2825149..... OMAHA 06/22/2005 457,407 0 .0 0 0 42,055 0
2825151..... OMAHA ....| 06/29/2005 | ... 0 .0 0 0 62,438 LU 0
2825257 LINCOLN .| 07/13/2006 | ... . 0 .0 0 0 44,946 (U 0
2825293... OMAHA 12/28/2006 ..2,115,622 0 .0 0 0 154,925 0
2825496........coovirieririienns PAPILLION ....| 04/15/2011 | .... ....836,542 0 .0 0 0 24,145 (O RO 0
2925469... .... | LAS VEGAS. . ....| 10/27/2010 | ... 0 .0 0 0 95,711 (V1 RO 0
3025334... vvee | COLEBROOK.....oovvrrerereinerisriinenienes .| 07/31/2007 | .... 0 .0 0 (] I 30,838 (V1 R 0
3125190....ccrvrrrerriis ELIZABETH.......vviieerinnierirericeinenns 11/15/2005 (V1 0 .0 0 | o0 | 0 | 0 45,855 | ..o 0 [ s (V1 RO 0
3225187 .. ALBUQUERQUE.........cccoomeremrirerinririnninns ....| 11/09/2005 | ... ..2,378,759 0 .0 0 207,400 (0 RO 0
3225235..... ROSWELL................ ..| 05/04/2006 | ... ,646,780 0 .0 0 197,300 LU R 0
3325115..... MORAVIA 1212212004 | .....ovvovvvveen | cevirrerneeen835,007 | o0 | i 0 .0 0 | o0 | 0 | 0 40,543 | o0 [ (V1 O 0
3325129..... AUBURN ....| 03/22/2005 | ... 0 .0 0 35,380 0 | e 0
3325171 PENFIELD......courivrieneiieiieeisciseiseiis ..|09/22/2005 | .... 0 .0 0 S 38,699 (V1 O 0
332519%4..... MINEOLA M/18/2005 | ..o | 2,258,719 | 0 | 0 .0 0 | oo e 0 | 0 | 150,793 | e | i 0 | e 0
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3325269..... BOHEMIA. ..o NY.ooooe s 09/29/2008 | ....vooverreres | rrereirnen 2,371,636 (0] I 0 .0 (V1 OO 0 (V] I (V18 O 136,614 (0 I (V1 O 0
3425202..... DURHAM.......ovrirrirririnnreesierierieeens NC..ovvv [ s 01/19/2006 | ....vooververes | v 1,385,953 (V1 [ 0 .0 (V1 RO 0 0 | oo (V8 I 39,617 (U [ (V1 OO 0
3425239... .... | GREENSBORO... NC...... ....| 05/31/2006 |.... ..1,749,075 0 0 .0 (V1 O 0 0 0 191,557 0 (V1 R 0
3425370... .| CHARLOTTE. cevenenenns | 1212172007 | ... . ..3,612,851 0. 0 .0 (010 0 0 v, 0. 85,279 0| s (V1 R 0
3425403 GOLDSBORO.......ccconvremmrrrneriereneerernnes NGt [ e 06/24/2008 | ......cvvvererees | orrerrrirnen 2,765,632 (0] I 0 .0 (V10 OO 0 (V] I (V18 I 95,881 (U I (V1 OO 0
3425444... .... | ROANOKE RAPIDS. ....| 03/01/2010 . 822,490 0 0 .0 (010 0 0 01.. 110,663 0 (V1 RO 0
3425457.... ....|CHARLOTTE ceverneennns | 0711312010 | oo, . 1,505,453 0. 0 .0 0 [ o 0 (V] I 0. 72,057 0 (V1 R 0
3425475......vverrrerrienns HOLLY SPRINGS........coovvmverrerrmeerneninee | NCriose | v 1112212010 | oo [ v 1,266,304 (V1 [ 0 .0 (010 0 (| (V] I 35,867 0 | s (V1 RO 0
3425487..... ASHEVILLE ....|01/26/2011 | .... 0 0 .0 (U0 0 0 0 89,396 0 (V1 R 0
3425582..... MONROE.........cccoovvene. veveenenns | 102612012 | ... 0 0 .0 (010 0 0 (V] I 14,085 0| s (V1 O 0
3625002........cceeirerierirnens LOVELAND.......c.coevermrneierirernnincerennenee | OHecoiis | i 05/30/2003 (V1 0 .0 (U 0 (1] I (V18 O 130,278 (0 IO (VN R 0
3625138... .... | VANDALIA ....| 05/10/2005 |.... 0 .0 0 179,241 (01 0
3625144... vee |GROVEPORT......ovtiviriririrnniseenis ... | 06/02/2005 | ... 0 .0 0 47,520 (VN IO 0
3625145... | CINCINNATL .. ..| 06/02/2005 | ... 0 .0 0 105,717 (V1 O 0
3625166 COLUMBUS v [ 08/30/2005 0 .0 0 58,165 0
3625184... veee | FRANKLIN TWP.....ovirriiierierieeeneens vevernenenns | 1110172005 | ... 0 .0 0 36,856 (V18 R 0
3625185... . | WASHINGTON TWP .| 11/01/2005 |.... 0 .0 0 145,689 (V1 RO 0
3625189 COLUMBUS e |- 11/10/2005 0 .0 0 46,689 0
3625192... v | GAHANNAL ..o reevreenen | 1171812005 | ... 0 .0 0 28,507 {0 R 0
3625197... .... | WASHINGTON TWP... .. 12/16/2005 | .... . 0 .0 0 46,277 (01 0
3625240... . |BROOK PARK.. 06/06/2006 ,734,233 0 .0 0 48,048 0
3625246 ELYRIA ....| 06/27/2006 |.... ..1,092,562 0 .0 0 46,803 (0 I 0
3625252..... PAINESVILLE ..| 07/18/2006 | ... ....964,396 0 .0 0 25,281 (0 R 0
3625256 HUBER HEIGHTS 08/08/2006 ,551,803 0 .0 0 104,768 0
3625274... ....| GROVE CITY ... | 10/31/2006 | .... 0 .0 0 38,321 {0 RN 0
3625280... .| CINCINNATI.... .| 11/28/2006 | .... 0 .0 0 29,686 (0 R 0
3625283 BROOK PARK.. 12/05/2006 0 .0 0 71,722 0
3625290... .... | FAIRFIELD ....| 1212212006 |.... 0 .0 0 61,950 (0 RO 0
3625294... . |WEST CHESTER.......cccovivrrrinireiniineinns .| 12/28/2006 |.... . 0 .0 0 111,363 {0 R 0
3625335 COLUMBUS 07/31/2007 ..2,110,558 0 .0 0 51,515 0
3625340 ATHENS ....| 08/16/2007 |.... . ..2,183,721 0 .0 0 148,965 LU 0
3625361... .| CINCINNATI.... .| 1211172007 | .... . ..1,868,505 0 .0 0 (V1 R 0
3625388 CARROLLTON. 03/24/2008 ..1,664,696 0 .0 0 0
3625534... .... |FOREST PARK.... . ....| 10127/2011 | .... ..1,156,509 0 .0 0 (V1 R 0
3625568... v | PATASKALA. ..o ....| 07/20/2012 | .... .0 0 .0 0 (V1 RO 0
3625569... .| COLUMBUS vevennenens | 0712012012 | ... .0 0 .0 0 R (0 R 0
3725123 OKLAHOMA CITY ....corvvvrrrnrrnerirerinenns | Kt s 02/22/2005 | ....ooovvererenes | v 1,916,427 (01 0 .0 (010 0 (O 0 | e 60,978 0| s (V1 RO 0
3725181... ... | TULSA.. ....| 10/31/2005 |.... 526,245 0 0 .0 (V10 RN 0 0 0 81,616 0 (V1 O 0
3725225... ... | TULSA.. ....| 03/31/2006 |.... . .905,013 0. 0 .0 (010 0 (O 0 | e 80,629 0 | s (V1 OO 0
3725226..... MUSKOGEE.........ccocoosvverveeerernrierinnrcene | OKevois | v 03/31/2008 | ...coooeverirs [ e 533,222 (V1 [ 0 .0 0 [ o 0 (V] I (V] I 47,310 (U [ (V1 O 0
3725532... ....| 10/20/2011 | .... 0 0 .0 (010 O 0 0 0 54,008 0 (V1 RO 0
3825553... .... | PORTLAND.. cevenenns | 05/07/2012 | ... . 0. 0 .0 (V1 OO 0 (V] (V] I 16,721 (U [ (V1 O 0
3925199....ccrvirreririis HORSHAM TWP.......ccoovvrrerrmrennrnvnenens | PRt | i 12/28/2005 | ...oovvovvcvnne | e 2,740,820 (V1 0 .0 (010 O 0 (O (V18 P 83,336 0| s (V1 RO 0
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3925244......ooiirns CASTLE SHANNON BOROUGH............. 06/15/2008 | ....voovvrceres [ worrirnerrnenenn 537,568 | o0 | s 0 .0 0 | o0 | 0 | 0 23,090 (0 I (V1 O 0
3925248.......ovevireriins QUAKERTOWN......coomrimrrienirrirririeiens 07/06/2006 | ......oververes [ v 3,193,135 | 0 | e 0 .0 0 | o0 | 0 | 0 107,893 (U [ (V1 OO 0
3925289... .... | PITTSBURGH.. ....| 12/21/2006 |.... 0 .0 0 61,879 0 (V1 R 0
3925551... .... | PITTSBURGH.. . .| 04/30/2012 | .... 0 .0 0 R 35,135 0 (V1 R 0
3925552.....ccevirriieiieriieens PITTSBURGH.........cvvveiierierireiiseineii 04/30/2012 [ oo o0 | e | s 0 .0 0 | o0 | 0 | 0 24,152 (U I (V1 OO 0
4125118... .... |MOUNT PLEASANT ....| 01/18/2005 | ... 0 .0 0 59,838 0 (V1 RO 0
4125271... . |NORTH MYRTLE BEACH .. 09/29/2006 | ... . 0 .0 0 S 38,541 0 (V1 R 0
4125272..... CONWAY....oovrrrerirnns 10/2412006 | .....ovvonvvernns | cevirieirennne 1,537,601 0 .0 0 | coverrrereerenrienens0 | e | eeeecesiesieeenn0 [ 111,720 0 | s (V1 RO 0
4125365......cooieris GEORGETOWN.. ... [ 12/20/2007 | .... ..3,012,704 0 .0 0 114,422 0 (V1 R 0
4125440..... GREENVILLE .. 12/23/2009 | .... ..2,004,977 0 .0 0 97,983 0 (V1 O 0
4125449..... GREENVILLE............. 06/03/2010 | ..o | e 1,007,355 (V1 0 .0 0 (V1 I 0 [ e 70,291 (0 IO (VN R 0
4125536..... FORT MILL ....| 10/31/2011 | .... ..1,295,335 0 .0 0 57,672 (01 0
4325113 LAKELAND......ovvviimrierereeissiseiissians ....| 12/14/2004 | .... ..1,582,564 0 .0 0 49,023 (VN IO 0
4325167... ... | COLLIERVILLE ..| 08/30/2005 | ... 0 .0 0 115,174 (0 I 0
4325374... . |HENDERSONVILLE.... 01/24/2008 0 .0 0 33,512 0
4425058..... ABILENE ....| 02/27/2004 | .... ¥ 0 .0 0 170,606 (01 0
4425107..... DALLAS.......cccvvvrirns .1 11/16/2004 1,087,460 0 .0 0 110,000 (V1 RO 0
4425108..... EL PASO. 11/17/2004 832,937 0 .0 0 44,014 0
4425114..... ALLEN.. ... | 12/20/2004 331,204 0 .0 0 18,248 {0 R 0
4425120..... LAREDO ..|01/25/2005 | .... ..1,287,370 0 .0 0 (V18 TR 0
4425161... EL PASO. 08/10/2005 ,714,246 0 .0 0 0
4425188.......vern SAN ANTONIO. ... ....| 11/09/2005 |.... ...870,015 0 .0 0 (V1 O 0
4425193... . | PASADENA.. .| 11/18/2005 |.... .1,262,636 0 .0 0 {0 N 0
4425222 CONROE. 03/28/2006 1,511,514 0 .0 0 0
4425223... .| CONROE. ... | 03/28/2006 | .... 0 .0 0 {0 RN 0
4425228..... TEMPLE ..| 04/06/2006 | ... 0 .0 0 (V1 R 0
4425249... . |HOUSTON... 07/11/2006 0 .0 0 0
4425250..... DALLAS ....| 07/12/2006 |.... 0 .0 0 (V1 RN 0
4425284..... LEWISVILLE .| 12/12/2006 |.... 0 .0 0 {0 R 0
4425299... .... | CONROE. 01/19/2007 0 .0 0 0
4425302... .... |MCALLEN ....| 01/31/2007 |.... 0 .0 0 84,318 (V1 OO 0
4425312, HOUSTON.....covrierriirerieeeierieeeseenns .| 03/29/2007 | .... 0 .0 0 22,822 (V1 R 0
4425316... ADDISON 04/16/2007 0 .0 0 51,982 0
4425324..... DALLAS.......ccomtrirrrrnne ....| 05/14/2007 |.... ..1,842,882 0 .0 0 42,924 (O RO 0
4425333... .... |HOUSTON ....| 06/29/2007 |.... ..1,913,026 0 .0 0 130,655 0 | e 0
4425367.... .... | CARROLLTON. . .[12/21/2007 | .... ..3,154,695 0 .0 0 73,111 (0 R 0
4425369........coovnrereris SUGAR LAND.........cvvvirirriinrienerierirnens 1202172007 | oo | e 1,418,101 (V1 0 .0 0 | o0 | 0 | 0 48,527 (U [ (V1 RO 0
A42537T .o SAN ANTONIO.....orvrrirerrireireeieninens ....| 01/29/2008 |.... ..1,093,305 0 .0 0 26,143 0 (V1 O 0
4425393..... TEMPLE ..| 05/12/2008 | .... ..1,040,612 0 .0 0 s 36,153 0 (V1 OO 0
4425415, HOUSTON.......ovoiiieierieeieeieeieenas 09/26/2008 | .....oocvvrreres | v 1,086,095 0 .0 0 | o0 | 0 | 0 23,099 (U [ (V1 O 0
4425427 ... .... |HOUSTON... ... | 11/21/2008 |.... ..3,217,122 0 .0 0 107,195 0 (V1 RO 0
4425462... . |HOUSTON... ..|09/15/2010 | .... ..1,186,568 0 .0 0 57,853 0 (V1 O 0
4425493..... DALLAS......ccovvvvmrr 04/07/2011 | oo | e 1,458,357 | ..ocvevvvernververnenn0 | s 0 .0 0 | o0 | 0 | 0 s 74,669 (U [ (V1 RO 0
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4425517 oo SAN ANTONIO.....cvvmrirrireiseierieninens 06/30/2011 (V1 [ 0 0 (V1 OO 0 | o0 | e (V18 IO 30,854 | o0 | s (V1 O
4425554.......oovv, PORTLAND......ovvemerrreerieriresereesnsenns 05/14/2012 (V1 [ 0 0 (V1 RO 0 | covvrerererrvrinereennd0 | e (V8 I 40,515 | o0 [ s (V1 OO
4425571..... EL PASO. ....| 08/28/2012 | .... 0 0 0 (V1 O 0 | o0 | e 0 13,003 (V1 R
4525162........cverrreririins SALT LAKE CITY ..| 08/15/2005 | ... . ,445,637 0 0 0 (010 (0 ST | I ST 0 98,699 0 | e
4525163..... SANDY. 08/15/2005 | ....voocverreres | v 1,000,881 0 0 0 (V10 OO (0 ORI | I IO (V18 I 48,951 | o0 [ s (V1 OO
4525380..... PROVO ....| 01/31/2008 |.... ..2,610,038 0 0 0 (010 (0 SO | I ST 0 118,090 (V1 RO
4625461..... BARRE .| 08/26/2010 | .... . ..3,291,737 0 0 0 0 [ o 0 | o0 | s 0 98,848 (V1 R
4725131..... STERLING. 03/30/2005 | ....vorververes | ovrrrrerirenen 2,957,268 0 0 0 (010 (0 ESTOSRRURRRORRRON | I ST (V18 [ 310,338 | .o 0 [ s (V1 RO
4725134... .... |MIDLOTHIAN... ... | 04/28/2005 | ... .814,985 0 0 0 (U0 0 | o0 | 0 77,241 (V1 R
4725204... . |POWHATAN.... . .| 01/30/2006 | ... . .837,105 0 0 0 (010 (0 SO | I ST 0 38,402 (V1 O
4725237 MECHANICSVILLE........coovirieiireiniin VAo [ 05/15/2008 | ....ocooverereeen | o 987,659 (V1 IO 0 0 (U 0 | o0 | (V18 I 69,044 | ..oooivirien0 | (V1 O
4725261... .... NORFOLK ....| 08/30/2006 |.... ..1,280,758 0 0 (010 (0 TR | I ST 0 32,471 (01
4725408... .... | GAINESVILLE, ....| 08/15/2008 |.... .1,324,711 0 0 (V0 RO 0 | o0 | 0 61,772 (V1 OO
4725411... .... NORFOLK .| 09/02/2008 | .......oovevenee 3,260,168 0 0 (01 TSR o I KOO | I IO 0 188,015 (0 I
4725412... . NORFOLK 09/02/2008 88,355 0 0 0 0 65,566 0 [ oo
4725420 GAINESVILLE .| 10/10/2008 | .....coovvernve. 2,479,573 0 0 (V1 OPUROORRTRPRRPOO o I ESVOPURRORPURRORRRRRPON | ) ISP 0 52,588 (V1 R
4725450... . | VIRGINIA BEACH ..| 06/07/2010 | .... 0 0 0 | o0 | 0 | 0 114,708 (0
4725454 MIDLOTHIAN... 06/23/2010 0 0 0 0 49,049 (0 I
4725467 ... ... | PORTSMOUTH ....[10/27/2010 | .... 0 0 0 [ o0 |0 | 0 63,763 {0 R
4725546... .... | ROANOKE ..102/27/2012 | .... 0 0 0 | vovvereeeeeeeeereieereen0 o0 | e, 0 43,092 (01
4825137... . | SPOKANE VALLEY. 05/02/2005 0 0 0 0 267,361 {0 RN
4825262..... TACOMA ....| 09/01/2006 |.... 0 0 (V1 OPUROORRTRPRRPOO o I ESTOPORPRORURSTORRORRPOON | N ISR 0 43,056 (V1 O
4825435... .| GIGHARBOR.......coovtrirererieisirnniernies ..|02/19/2009 |.... 0 0 0 [ o0 [0 | 0 {0 N
4925383 HEDGESVILLE 02/11/2008 0 0 0 0 (V1 RN
5025191... ... | OCONOMOWOC.......ovoeriricirnriririninnns ... | 11/16/2005 | ... 0 0 0 [ o0 |0 | 0 {0 RN
5025364... .| PRAIRIE DU CHIEN Wi....... .. 12/20/2007 | .... 0 0 (01 SOOI ) I IO | N IO 0 (V1 R
5025416 MADISON.... 09/30/2008 0 0 0 0 73,637 (0 R
5025447... .... |MADISON.... . ....| 04/20/2010 | ... . . 0 0 (01 OO ) I ORI | I IO 0 28,504 (V1 RN
5325355.....ciriniieiciins TOWNSEND TWP.......ovviiriniriirerinniisneas OH...... 1172812007 | .o [ i, 1,959,407 0 0 0 [ e | 0 | (] 361,996 (]
0299999. Total - Mortgages With Partial Repayments. 397,219,593 0 0 0 0 23,000,318 {0
Mortgages Disposed
1625196.....ovvecrierineniininns DES MOINES......coiiiiininiisiissrreninens |IA ........ | ............ |12/08/2005 03/29/2012 .950,404 0 0 ....330,404 .(330,404) | coovevierireiiin0 | 620,000 (U IR
0399999. Total - Mortgages DISPOSEA...........cuuuiuuurimiimiiisniiiieriiniiiiinis ceriesisississesssssesensenesseeas .950,404 0 0 ...330,404 .(330,404) 620,000 0 [ oo
0599999, TOtal MOMGAGES.........coorvvveeereeeeerseseeeeeseeeeseeesesessssseeessssissins oeeeessssssseesssssssesessssneesseees ..402,870,672 0 0 ....330,404 .(330,404) 4,603,475 ..27,603,793 (V] [
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BLUE CHIP CAPITAL FUND Il...ccooovvvoeieiiniins [ s CINCINNATL............. OH... | BLUE CHIP....ooouiiiriieicirneiserieriesiseesssines | ceveeiinnes 04/30/2001 |....... 1| e 46,595 | ..oovvciirns 46,595 | ..o 46,595 2,892 | oo 0 [V O (1 [P (V1 IO 45
COMPASS PARTNERS EUROPEAN EQUITY
FUND NEW YORK.............. NY.... | COMPASS PARTNERS.........cccovuvmrrerernririenns [ coreeinnes 04/30/2001 | ....... I [T 86,063 | ..coovriernn 86,063 | ..o 86,063 28,100 | oo 0 (U O (4,750) [ cooocvvciieieenn0 [ e 493,943 | .......... 11
R.W. ALLSOP AND ASSOCIATES lll....ccocvovvvrnne | corinnes CEDAR RAPIDS....... IA..... VENTURE CAPITAL L.P....ccoooiiinniiniinninins | o 04/30/2001 | ....... 1 .279,165 279,165 (21,955) | covoovrinniiiriens 0 0 0 0] i 1.6
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. 411,823 411,823 9,037 [ oo 0 0 (4,750) 493,943 | ... XXX.....
3999999, SUDHOtAL = UNGFIIBLEG. .. ... ettt fH 8 EE 8RR 411,823 411,823 9,037 | i 0 0 (4,750) XXX
B199999. TOMAIS........vvveereeraeeesetse e ees s s es etk s e8RS R R eeEs  HieEEseLE R R LR E SRR R R 411,823 411,823 9,037 | ovvereicrineind 0 (V1 [P (U £10) | [ XXX,
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Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
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 OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND.............. | NEW YORK......coooounee. INY... ICOMPASS PARTNERS......ccoooniiinniiniinns 04/30/2001 |09/26/2012 | ..........97,139 | ......... 15,426 | .oooovviinnnnncd (U1 I (V] I [ 15,426
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccccoviiiiiiiiiininnsiisssissisnssssnsssnsssnsnns | covenneenn 30,139 | i, 15426 | o0 [0 [0 | 15,426
3999999, SUbLOtAl = UNGFIBLE. ...tttk fieeb ettt ettt snssnnsennsnnssssnsnnsnnssennses | enneene 903189 [ v 15,426 15,426
4199999, TOAIS.......oovvrerercerseieieeeeee sttt ettt ettt siesnsensensssssssssessnnenensnens | eeeieenenen D1, 13D | i, 15,426 15,426
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
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.JA.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
233244 AD 4|US DEPT OF TRANSPORTATION 144A LEASE FXD......occonmvermeennees | vevnne [ v | evvvmrrinens [T | 2,841,210 | e 123.951 | oo 3,718,515 | oo 3,000,000 | .coovrvrnnes 3,114,205 (9,659) (V1 0 12/08/2004 | 12/07/2021
RATE MTG CERT.....ooourirrirrinnrinnrieniereneesssisssssessesssenssssessensns | sevinee | oo | eenneesennns [ roverens | covverirensnennsnennennen0 | veverneens 0.000 .0 .0
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT. 13.053 4,292,508 0 09/09/2010 | 06/15/2030
LEASE BACKED CERT.......vvvierereerinieriersinensenessesssssssnsesssnesssnenns | sevinee | oo | eernresennns [ roveres | cevverirenninennsnennennen0 | oo 0.000 .0 .0
831641 EM 3 |SMALL BUSINESS ADMIN 2008-10B e i 126,827 | 112.162 142,251 .0 08/19/2008 | 08/10/2018
912810 DT 2|US TREAS BOND.......cccomvivererrverirnes 1 27.110] . 127,110 0 12/16/1985 | 11/15/2015
912810 EJ 3|US TREASBOND.......ccccovvvvirrnriins e | 797,272 | 153.329 .2,736,923 .0 03/23/1992 | 05/15/2021
912810 EJ 3|US TREASBOND.......cccomsirmerrririrnes e | i 15,103 | 153.329 22,999 15,000 | ...... 15,057 (V1 R [(5))] [ 0 .0 03/23/1992 | 05/15/2021
912810 EM  6[US TREAS BOND.......coosvivrinierinnninns LA 1,042,017 | ...... 150.391 | oo 1,503,910 [ ..oocovreneee 1,000,000 | ..o 1,025,271 0].. (1,802) 0 .0 01/21/1999 | 08/15/2022
0199999. U.S. Government - Issuer Obligations ettt | s 9,722,837 | .. XXXoovewes | v 12,544,216 | .o 9,823,735 | oo 9,970,901 | i 0 ] e (AL I {1 I 0 o XXX [ e XX | XXX | e 88,713 ] ........595,805 | ... XXXeiren [ o XXX.oone
U.S. Government - Residential Mortgage-Backed Securitie
36202B U9 4 [ GNMA Il SF POOL# 001508...........ccoumerererererrrnireessnsserienssenssnesnnnes | veeee | oo | vevereeens 2| 1| o854 | 120.514 5| o 66 | 11/21/1990 | 11/20/2020
36202B UP 8 [ GNMA Il SF POOL# 001490.........covumirieriiiierinniiniissiiiesisesienisnin | vviies | oo | vevirenens 2| T e 1,235 | 120.356 10 | ... 124 | 10/18/1990 | 10/20/2020
36202B VT 9 [GNMA Il SF POOL# 001526...........coouerrerireerenerseesserserserisenssnennens | veene | oo | vevereeeni | avvene 1| e 1,993 | 121.426 16 | ..... 195 | 12/20/1990 | 12/20/2020
38373S TM 9| GNMA 2003-20 MA.......coiviiiiiririirsisiereniseienssiseesssesssssssensssines | sevees 2 1] 8,570,184 | ... 104.113] .............8,970,347 | .............8,615,956 | ............8,593,383 | ....ccccoevvuiincn0 | o 3,287 | 0 [0 [ 15,500 .....5.604 | MON... | e 39,490 | oo 473,877 | 11/03/2003 | 06/16/2032
38373V PY  0[GNMA 2002-64 ZH........cocovirmeriererreeiicinerissssesieniseessesssssssssssssssnes | cveeene | oo | vevereeens 2| I [ 6,356,549 | ...... 113.811 6,374,046 | ..o [ (BT [ i | 0 [ 108,000 | ........6.154 [MONL.. | oo 32,050 | coverernes 384,604 | 11/25/2002 | 09/16/2032
38374) F3  5[GNMA 2004-97 C.....oovvirrirrrinrireiieriinsisissississsssissssissssessssissssies | oniee | oo | vevreneni | avvs 1 ...1,600,859 | ...... 105.035 11,628,043 ...1,592,592 0 0 [0 [ 4522 10 4132 [MON... | e 5841 | oo, 70,091 | 08/26/2009 | 02/16/2028
38376G AN 0 [GNMA 2009-88 A........courvmmrerrrmerierireessessesssessessesesesssssssssssssness | seveene 2 1. ...1,968,846 | ... 104.528 .2,055,426 | .. . 21,968,316 | ..o (VI RPN 57 T IS 0 5,79 | . 69,532 | 08/26/2009 | 03/16/2035
38377T GE  5|GNMA 2011-2 HG...ooooveeierieienieisesienssissnisenssssesessssesessessssnss | sinneee | oo [ eveenens 2|...... L 5,584,375 | ...... 109.960 [ ..ovvveene 5,498,010 | ..coovvrnees 5,000,000 | .cocrvrrnen 5,575,923 0].. (8,452) 0 | o0 | 104000 | ........2.590 [MON... | oo 16,667 | oovvvernes 33,333 | 10/09/2012 | 01/20/2041
383777 LL 3| GNMA 2011-3 QP...couiviiriniiieniississinissrssenssssssensssnessssssssssnsssnssssssens | ennees | o | nenenens 2] 1 ...2,766,752 | ... 110.503 .2,748,184 ....2,486,968 2,753,415 | oo 0 | s (13,336) | oeovvrririrniriniennn 0 8290 | . 33,160 | 08/06/2012 | 06/20/2040
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES. ...t ieeissssississssssnisens ..26,851,447 | ... XXX........ 28,199,995 6,033,217 .26,861,527 0 (21,687) 0 oo | b XXX | XXX [ XXX 108,163 | ......... 1,064,982 |..... XXXover | e XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38373M  2F 6| GNMA 2008-80 IO........ccoovrrvrrrenes 647,273 0 (6,370) 7,268 11/17/2009 | 04/16/2050
38373M  3S 7| GNMA 2008-86 IO...........ccouuovrrenee 603,134 0 (5,544) 0,250 11/19/2009 | 10/16/2048
38373M 7D 6| GNMA 2009-37 IO.......cccoomrrvmrranes ....357,645 0 (4,760) .8,980 11/19/2009 | 05/16/2049
38374N  JX 6| GNMA 2006-42 B...........oovvorrrerrierireriseisniinnsiessisesssessssssssssssssssnnens | eonnnns | oo [eoveriren [ o | v 1,656,532 | e 107.333 624,793 | .. 1,513,787 0 ) 6,588 11/12/2010 | 08/16/2046
38376G 2H 2 [GNMA 2011-92 C...oovvvrririrniersireieninsiseessseisnsssssssssssesssssssnsnenss | vvveens | oo | evnrenen oo [ v 1,961,875 | i 112500 | oo 2,250,000 | .ovvrernnns 2,000,000 | ...cooerrrn 1,964,299 | oo 0 . 6,908 82,875 | 07/20/2011 | 04/16/2052
38376G QY 9 [GNMA 2010-72 B.....covvvorvrrrerriniieniseisssissisesisssssssssssisssssssssssssenns | ensee | oo | vevvereni | vvies 1 ...4,986,133 | ..... 106.833 .5,341,650 5,000,000 0 B - 14,413 | o 172,950 | 06/16/2010 | 05/16/2036
38376G U2 4| GNMA 2011-77 D..vvreerscirerssissississnssssssssnsssessssssssssssssssssessnenss | annee | oo | censninnin | sonnes 1 1,977,109 | 112.283 .2,245,660 0 7,157 85,886 | 06/09/2011 10/16/2045
0399999. U.S. Government - Commercial Mortgage-Backed SECUMIES. ... .12,527,553 | ... XXX. ...13,070,155 .0 ..61,564 | ........1,129,605 |..... XXXove: | e XXX......
0599999. Total - U.S. GOVEIMMENE........iieuiieiiieiirsienesseessssssssss st ssesssnsssssas ...53,814,366 ) 238,440 | ........2,790,392 | ..... XXXeivon [ conae XXX..oone
All Other Governments - Issuer Obligations
683078 FY 0|ONTARIO ELECTRICITY FIN.....coocosivierirnirreimnerinernneriesessensseessenines | ovvenne Al [ AFE | 89,312 | e 101710 | v 76,283 | 75,000 | e 75,500 0 (2,002) 0 1,412 5,588 | 11/30/2004 | 03/31/2013
683234 8A 9| PROVINCE OF ONTARIO........coorumirirririiiininirieriesesensssissesssssienses | coveene Al. . ...999,330 | ...... 104702 .............1,047,020 | ..............1,000,000 | ......c.c........ 999,791 0 137 0 | ovvvmrverirenene0 | o100 | e 8115 [ID | i 1,708 | oo 41,000 | 06/09/2009 | 06/16/2014
46513E GM  8|AGENCY FOR INTL DEV - ISRAEL 3RD JUBILEE.........ccccoonuvermernvrinns | crve 24 [ AFE] 1,000,000 | ...... 106.183{ ..............1,061,830 | ..............1,000,000 | .......c.o.... 1,000,000 | .ooovvrncrirnrirnns (V1 (1 T 0 | ovevmrrnerineeenne0 | 1005650 | 10005652 [ ML | o 9417 | v 56,500 | 06/01/2004 | 07/01/2014
SER B ISRAEL BDS...... ettt | s e [ [0 [ 0.000 | coooveereerrnerrerren |0 [ (V1 0 0. 0
50064Q AA 8|KOREA LAND CORPORATION 144A......cccooiiimiiniiinmississnissnsssinnes | ssvenas Rl |AFE [ i 78,191 | 105.927 | ...ccooccvvvee.. 79,445 | ... 75,000 | e 75,577 0 20 0 | 5750 | e BATT I MNL | s 371 | s 4,313 | 11/30/2004 | 05/30/2014
0699999. All Other Governments - Issuer Obligations XXX | 2,264,578 1 .........2,150,000 | .. 2,150,868 0 (2,250) 0 12,908 | ............ 107,401 |..... XXX | v XXX......
1099999. Total - All Other GOVEINMENS. ........vwuurieierearerserssssesersssisnas XXX | 2,264,578 | 2,150,000 | e 2,150,868 0 (2,250 0 12,908 | .o 107,401 | ..... XXXerwon [ conae XXX...o.
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligation:
01170R EF 5| ALASKA ST HSG FIN CORP MTG REV SERIES A.........ccoovnerinrirnns | ....... | . | .......... 1 | ..1FE| .............. 1,961,320 | ...... 103.193 | .ovvrerne 2,063,860 | .............. 2,000,000 | ..oovrernvene 1,961,656 0 336 | 0 6,875 32,083 | 05/25/2012 | 12/01/2037
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
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.JA.C.V. of of Paid Accrued Year Acquired Date
040484 GP 6|ARIZONA BOARD OF REGENTS UNIV ARIZONA. VAFE] 1,495,000 | . 100.044 | .... ..1,495,000 12/20/2012 | 06/01/2034
SYS REV ..ot ssessssessssssisssssssssnsssssssssssnss | voesens | oo | vevensennens | avvnnne | cevenernennsinsenennnnens0 [ v 0.000
040507 NB 7 |ARIZONA ST HLTH FACS AUTH BANN.......ccccvvvrmreneninnrnervnnrnennes | vevnee [ oo [ wevverinen [ LAFE | i 1,000,000 | ... 101.737{ .............1,017,370 | ..............1,000,000 | ......cc.o.ec. 1,000,000 10/18/2012 | 01/01/2030
04300D AD 2| ART INSTITUTE OF CHICAGO........ccocrmeemrrineinerirneincnieeiseesssinseees | wovseee | o [ eveeivenns | WIFE | niinr.2,000,000 | ... 104.189 ] .... 2,000,000 10/11/2012 | 03/01/2027
052414 NR  6|AUSTIN TX ELEC UTILITY SYS REV.......ccvcvmvrimerrerrnecninirserseiinenes | veveene | oo | e [ LAFE] o.iie..3,000,000 | ... 98.663 ] ..............2,959,890 | ..............3,000,000 | .......o...... 3,000,000 12/04/2012 | 11/15/2027
14916R AC 8| CATHOLIC HEALTH INITIATIVE.......cocosivmmeimmrrnernerrseensesseisnsnnnnns | venee | oo | vevrsenonns | WAFE | 02,493,350 | ... 101.409 ..2,493,448 98 .0 | 10/25/2012| 11/01/2022
16772P AK 2| CHICAGO ILLINOIS TRANSIT AUTH......ccorvverrerrrinerrerineenenirseennens | eevvene | o [ weverreens | W TFE | ec..0.2,000,000 | ... 114.261 | ..o 2,000,000 | .vvovrenrrrennnn0 [ (1 TN v 101,400 | 03/24/2010 | 12/01/2020
172217 GX 3|CITY OF CINCINNATI OHIO BUILD AMERICA..........cccovvmermrnerenins [ woveee [ [ e [ LIFE] 1,055,000 | oo 113467 | oo 1,197,077 | v 1,055,000 | .....c........ 1,065,000 | ..ooooiocriicrienn0 | o0 | 0 0 [ 4,630 | oo 4830 | D | 071 | 48,847 | 07/14/2010 | 12/01/2020
BONDS......ovviririerinisriessiessenssssesessssssessessssesssssssssssessnssenss. | eovinee | oo [ eensrenenens [ overns | eevnerrensinennsnnnennen0 | oo 0.000 .0 0 | coreeeeeerenneeeneenn0 | e |0 | eeeceeceiceeeennn0 0 | 000,000 | 100,000 | o o0 | s 0
199491 R4 5|CITY OF COLUMBUS OHIO BUILD AMERICA...........ccccoonmvvmmvvnrcnnns | e [ o [ wovennn 1| LIFE | ..1,000,000 | ... 113.884 | .....ccooeuce 1,138,840 | ..cocceveneee 1,000,000 | .....c........1,000,000 | ..ovvvecriimrienn0 | o0 | i 0 4110 | 4110 | D | 3425 | 41,100 | 07/30/2010 | 06/01/2021
BONDS.....covviririreieniniseeiesisesienienes . .0.000 .0 0 .0 0
207758 KL 6|CONNECTICUT ST SPL TAX OBLIG.........cocccovvvivriccimnivcnrnrinsiennis | ceveee [ oo [ evvcvniieen [ LAFE | ni.7,000,000 | ... 117140 oo 8,199,800 | ...cccoovnve. 7,000,000 ..7,000,000 | .covriiiiinnenn [0 0 |0 | 4576 [ 4576 [MNLL | 3,387 | 320,320 | 10/28/2010 | 11/01/2022
20775B YZ 3 |CONNECTICUT ST HSG FIN PROGRAM 2012..........cccovvrmerrmrenenrane | covree | oo | verren 1] LAFE | cecee...2,000,000 | ... 104.753 | ..ovvorrnee 2,095,060 | ..ooocverneen 2,000,000 +2,000,000 | .o [0 | 0 |0 | 4150 [ 4150 [MNLL | 10,608 | e 36,428 | 05/23/2012 | 05/15/2042
SERIES D-2...ciiriiniieseieeississsssssssssssesssssessssssssssssssssssessnns | onvee | oo | vevevsennns | evvvenne | vevernernnnisniinnninnnens0 [ v 0.000 .0 0 [ om0 0 i | 0 [0 | 000000.000 | 100,000 | e | v | 0
230563 AS 7 |CUMBERLAND COUNTY NJ...cooooririmrrrmerinierisnineniensnessesssseesnnnnns | eevinee | oo [ eerereins 1|..1FE .1,000,000 | ...... 114.035] ..............1,140,350 1,000,000 10/09/2009 | 04/15/2020
234667 HV  8|DALLAS COUNTY HOSPITAL DISTR......c.ccovvrevimrinmiinniiciinniienienes | eevees [ oo [ ceveriin 1|.1FE]| ... 500,000 | ...... 119.775| ... 598,875 500,000 | ... 08/26/2009 | 08/15/2021
246412 EC 0|DELAWARE ST SOLID WASTE AUTH........ovvuveerimererineenenineenens | vevnee [ oo [ cevverinens 1FE| e 1,000,000 | ...... 110.705 | ..cvvvvrene 1,107,050 | ..cooovvreneee 1,000,000 | ..ccovvrvnnee 1,000,000 06/11/2010 | 06/01/2020
246412 ED 8 |DELAWARE ST SOLID WASTE AUTH.......ccorvvirirnnnirerneinseneiisnseines | e 2,000,000 06/11/2010 | 06/01/2021
249174 SQ 7 [DENVER SCHOOL DIST NO 1 2012C.......c.cooermrirerrririererireieeirernnes | cevees 2,000,000 12/05/2012 | 12/01/2035
29270C YV 1|ENERGY NORTHWEST.......coocvviiirirnrineierississeressesssssseessssssssensnees. | evenes 1,000,000 08/15/2012 | 07/01/2027
34160P CW 7 |FLORIDA ST DEPT OF MGMT SVCS.......ccosuvemrerrernerieriseesensseenes | oveees 2,700,000 10/29/2009 | 08/01/2015
372546 AN 1| GEORGE WASHINGTON UNIVERSITY .....covrvvrvrnerivirnerenseneninnens | vevvee | oo [evvrcerennn [ W1FE ] .oe..1,000,000 | ......115.230] ..............1,152,300 | ..............1,000,000 | ....cc........ 1,000,000 03/24/2011 | 09/15/2021
372546 AQ 4| GEORGE WASHINGTON UNIVERSITY ..o | e . 1,000,000 03/20/2012 | 09/15/2022
373384 RV 0|STATE OF GEORGIA........ccocoviviirinrinericnnivererisniissniseisenisnessnnnne | vevnee | oo [ evcesnioeens [ WIFE | ciinn.4,000,000 | ... 109.914 | ..o 4,000,000 10/13/2010 | 10/01/2023
373539 MA 0|GEORGIA ST HSG & FIN AUTH REV 2008.........c.ovevereverneerniservenns | vevnee [ oo | weveeend [ AFE | 1,003,710 | .o 103170 | v 1,031,700 | .oooovrreneee 1,000,000 ..1,002,682 08/31/2011 | 12/01/2031
SERIES Aot ssssssnssssnns | svvees JUVS STURPIRN SURURPRRTORPORRPRORROIN | I ISR 0.000 .0 0 [ evvereeeverierenieriened0 [0 [0 |0 | 0 0000000.000 | .. 0.000 | e [ o0 | e 0
373539 QP 3| GEORGIA ST HSG & FIN AUTH REV 2007........cccomrvreriererneennnisenns | weveee [ oo [ eervreins T AFE | s 985,000 | ...... 102.561 | oo 1,025,610 [ .oooovereneee 1,000,000 | ..oovrrerrern 985,470 | o0 | i 291 | 0 [0 [ 4850 [ 14952 | D | 4,042 | 48,500 | 08/10/2011 | 12/01/2037
SERIES A.oiireeseseessississienssssssnsisssssssssssssssssessssssssenss | nenvene | oo | evvererenns | eevnnnne [orveernnnennnnnennenQ [ o 0.000 .0 0 | eveereeeverierenieeiened0 [0 [0 |0 | 0 00000000.000 | 11000000 | s [ o0 | e 0
434682 AA  8|HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED........ccccomerrmrermeennee | vernee [ v | wvvvrrinen | LAFE | <.cer..1,000,000 | ... 108.296 | ....ovvvnee 1,082,960 | ...ooocvvneee 1,000,000 | ....cce0eeere 1,000,000 | vooveocriinrrnnn0 | o0 | 0 o0 49144914 1D | 4,095 | 20,885 | 06/21/2012 | 06/01/2032
SCH CONSTRUCT ....c.oviierriernnieierineienssssessssensnssssenssssssssnssenns | sevinne | oo | evvererenns | eernnine [ovrveermnneinnnnnennnn0 [ v 0.000 .0 0 | evvrreeeveriereeieeiennd0 [0 [ | eiecieiienn0 | 0 0000000000 | 11000000 | s [ o0 | e 0
45201Y  YJ 0|ILLINOIS ST HSG DEV AUTH REV......ccosierrerirrerierineernsiseeisneines | ceveee . ..4,992,436 | ...... 100.673 | oo 5,026,035 | ....ccovnnes 4,992,436 | ... ..4,992,436 11/06/2012 | 12/01/2042
452227 FN 6 [ILLINOIS ST SALES TAX REVENUE..........ccvrvvivernerernnnnrnninenisnneens | eevveee | oo [evvrievnnn [ WAFE | i 1,500,000 | ...... 102.075| ovvvvvrrnnee 1,531,125 | oo 1,500,000 | ..ocvvvrnee 1,500,000 | ..ovvvvervrvrrnnnn [ e [V TN 05/10/2012 | 06/15/2023
452227 FP  1|ILLINOIS ST SALES TAX REVENUE.........cocosmvimrirmirineinnrisnrierieeens | cevenne 770,000 | ...... 101.948 ... 770,000 05/10/2012 | 06/15/2024
469466 EV 4| JACKSONVILLE PORT AUTHORITY ....cooiveririmririinnieerienesseessninnes | ceveene ..1,032,760 | ...... 104.899 .... 1,000,000 . 09/13/2012 | 11/01/2031
472149 BE 2|JACKSONVILLE ELECTRIC AUTHORIT......oovvrrircirnrinerieriseninseis | ovvenne 250,000 | ...... 117.096 | .... 250,000 | ....... 250,000 03/19/2010 | 10/01/2021
491189 FA  9|KENTUCKY ASSET/LIABILITY COMML......cvveurieirimriiirirerernieienines | ceveene ...2,000,000 | ...... 111.555| ....e00rrn2,231,100 | oo 2,000,000 | ..oovrernvne 2,000,000 | ..oooirerriierinnn 08/18/2010 | 04/01/2019
49130T PQ 3 |KENTUCKY ST HSG CORP HSG REV 2012 SERIES..........ccccovvvcmurrs [ ovree | oo | vevrne 1| LAFE | iinee...875,000 | ... 101.699 | ..ccovovevv......889,866 | oo 875,000 | ..ooererreeees875,000 | o0 [0 | 0 [0 [ i 4268 | 4268 [ | 19,087 [ 0 | 06/06/2012 | 01/01/2028
A | v | oo [ e [ |0 | 0.000 0 | om0 0 i | 0 [0 | 00000.000 | 000,000 | o | o0 | 0
49151E 7A 5| COMMONWEALTH OF KENTUCKY........coveumrrermrenerneesensseiserisennns | veviene | o [ eevvvevnen [ L1FE | 11,000,000 | ... 113.307 | .ovvereee 1,133,070 | e 1,000,000 | ....cce0eeere 1,000,000 | ovoovercrinrrnnns0 | o0 | 0 [0 [ 4403 | 1 4403 | MNL | i 7,338 | 44,030 | 10/26/2010 | 11/01/2020
544525 NV 6|LOS ANGELES DEP WATER & POWER........ccccvimerrmrnninvincneivnnns | vevvee [ oo [ weevirine [ LFE | .oeir.1,000,000 | ... 1184771 ... 1,000,000 ..50,810 | 11/20/2009 | 07/01/2021
544712 2E 1|LOS ANGELES CNTY CALIF MET TRANSN AUTH.....c.oecemvvenmervernns | vevnne [ wv | evvvrrieen [ LAFE | 500,000 | ... 113.109] ... 500,000 ..21,400 | 11/05/2010 | 06/01/2021
SALES TAX REV....ooiiiiririiiiisiineinerieriesissssissisesissssssssessssessnses | coeneee | oo | veversneiees | eevvens | coveonersessnsssessenens 0 | oo 0.000 0 | om0 0 i | 0 0 000,000 | 100,000 | i | i | 0
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544712 2F 8|LOS ANGELES CNTY CALIF MET TRANSN AUTH........coccovvvmvervenine | vevvie [ oo | wervveronen [ LAFE ] ...r..1,000,000 | ... 115.665] .... ....1,000,000 ..1,000,000 4.530 11/05/2010 | 06/01/2022
SALES TAX REV....ooiiiriieierinsinerinesiesiseessssssssissesssssssssssssssessenss | coesens | oo | vevensensens | avvnene | vevevnernesnsinseneninnnens0 [ e 0.000 .0 0 | om0 0 | 0 | 0 [0 | 00,000 | e 0.000
56052E 2H 0 [MAINE ST HSG AUTH MTG PUR 2011 SERIES.........cccconuvvvevcmvnvncs [ vvree | oo | verre 1] LAFE | e 1,665,000 | ... 108.539 [ ..ovorrne 1,807,174 | oo 1,665,000 | ....coeeeeer 1,665,000 [ .voovvecrinrrnen0 | o0 | e 0 [ 4875 | 4.875 | MN....o. | voverierns 10,372 | oo 81,169 | 08/18/2011| 11/15/2041
[P U OO OO UOPEOPPUPPEOPURTUURPSURPUUPUUPTUPPRUPPIR PUUPPUORS VR VPUORTOIRN UPPUUPPRN OPPRUPPOPPORPOURPRUPPON | I INOOPRROON 0.000 .0 0 | om0 0 | i | 0 [0 | 0,000 e 0.000 | ...occenee 0. 0
57419P MC 0 [MARYLAND ST CMNTY DEV ADMIN 2007 SERIES.........cccooucevrvveres [ ovree | oo | verre 1] LAFE ] ceceer2,010,000 | ... 107.083 | ..o 2,141,660 | ..oovvernee. 2,000,000 12,007,885 | ..coovvevvrvvrenen0 [ e (1,605) | i |0 [ 8500 | ........6.391 [MSL | 43,333 | oo, 130,000 | 08/16/2011 | 03/01/2043
| TAXABLE . .0.000 .0 0 .0 0 0
57420P GS 9 |MARYLAND ST ECON DEV CORP LEASE REVENUE............c.c........ AFE| 2,985,930 | ........ 99.940 | ....covvvne 2,998,200 | ..oocvernees 3,000,000 12,985,956 | ..oovvervriirnnen0 [ 28 | 0 |0 [ 30150 | 1 3193 [UD | e 16,013 [ oo 0 | 12/19/2012 | 06/01/2026
574300 JN 0[MARYLAND TRANS AUTHORITY BUILD AMERICA..........cccoovumemmrne | worves | oo [ corerrnns 2|.1FE] .................500,000 | ...... 123.006 | ....oovvvvenn 615,030 | ..ccooverinnns 500,000 | ....cccceeees500,000 | o0 [0 | e 0 50164 | 5.164|JJ....... 12,910 25,820 | 07/14/2010 | 07/01/2025
BONDS......ovviririerinisriessiessenssssesessssssessessssesssssssssssessnssenss. | eovinee | oo [ eensrenenens [ overns | eevnerrensinennsnnnennen0 | oo 0.000 .0 0 [ eooereerverieneriereenes0 [0 [0 | ceeeciieeieeen0 | veeeeceiieeen0 | 0000 0.000 | ...oovenee 0. 0
57563R JN 0| MASSACHUSETTS EDL INGAUTHED LN REV........ccccouvvvvrcvcrvninnes [ cvvee [ [ v T LAFE | ..3,007,500 | ... 108.396 | ......cveuve 3,251,880 | ..oovcvernne 3,000,000 | ...cc00eeerne 3,008,657 | oo | e (B01) | 0 | 0 005500 | 5ABT | e | 82,500 | ............ 159,500 | 07/21/2011 | 07/01/2026
SERIES J . . .0.000 .0 0 0 0
57563R KE 8| MASSACHUSETTS EDL INGAUTHED LN REV........cccccuvevvvcvervninnes [ [ [T LIFE | ...1,000,000 | ... 100.381 | ..o 1,003,810 | .cooovereneee 1,000,000 | .....c...c....1,000,000 | ..ooovvorrivciinnns0 | o0 | a0 0 [ 4800 ... 4.800 | S | v 24,533 | oo 0 | 06/01/2012| 07/01/2027
SERIES J 2012.....coieieicecrieeierieriseessseissssnesiesssesssssssnssessssses | eeeee | oo | vevenneniens | eevnene | vevenervenninsnnennnnens0 [ e 0.000 .0 0 [ eooereereereereriereenes0 [0 [ | eeieciieeieeen0 | veeeceieeeenn0 | 0000 0.000 | ..ooorenee 0. 0
57586P R4 0 [MASSACHUSETTS STHSG FIN AGY.....ccccoevnniimrvcnniveicnnivcrrenirnnns | covvi | oo | e 1] LAFE ] iceen.1,050,000 | ... 106.879 | ..o 1,122,230 | oo 1,050,000 21,050,000 |0 [0 [ 0 [0 [ 4350 [ 4.350 [ JD.ccce. | oo 3,806 | i 30,831 | 03/08/2012 | 12/01/2027
59259Y BD 0 METROPOLITAN TRANS AUTH NY......ccosvrumvrrrmrrmerreriseessnisenneens | cveve | oo | vernee 1| LAFE | eicee...2,000,000 | ... 1106911 .............2,213,820 | ..............2,000,000 | .......c.o..c. 2,000,000 | ..vervrererrereen0 [0 [0 |0 | 5013 | 5.013 |MN...... ....100,260 | 10/07/2009 | 11/15/2020
594610 7A 9| MICHIGAN STATE.......cccoovirmmrniinnicnnirciinnisenisssissiseenienssssssensnns | vevene | oo [ evveeneed [ WIFE | 1. 2,495,075 | ... 1127291 ... 2,495,669 | ...oooverivrrirennc0 [ viiiiininnn366 | 0 | 0 | e 4650 | 4673 |AO...... ... 116,250 | 04/14/2011 | 04/15/2022
59465M C8 6|MICHIGAN ST HSG DEV AUTH 2012 B-2........ccccovvvrvrrnerrcrineenennnee | vevnee | oo [ eeeveend [ WAFE | 1,745,000 | ... 102.811 | ovvvrrine 1,794,062 | ..o 1,745,000 | ..ccoovvrrnnee 1,745,000 [ .oovvrevvrinnrnenn0 [0 | e [0 5372 5.373 |AO...... 58,588 | 02/08/2012| 10/01/2028
59465M C9 4 |MICHIGAN ST HSG DEV AUTH 2012 B-2......c.ovvvervrverenveirsnneiieninns | eoveee oo frvveeend T WAFE | 1,257,300 | o 102.246 | .... 1,257,354 | o0 [ B4 | i 0 5622 5.704 |AO...... ..44,625 | 02/08/2012 | 10/01/2036
597502 BF 9|MIDLAND CNTY TEX HOSP DIST revrneenssinssnnessnesinennns | evveees o [eoveeenneens | W TFE | 1,500,000 | ... 121.9881 ..............1,829,820 | ..............1,500,000 | .......c.o..c. 1,500,000 | .oovvreerrrnrernenn0 [0 | e [0 [ 5,605 | e 5.605|MN...... ..84,075 | 08/18/2009 | 05/15/2020
60416Q EP 5|MINNESOTA ST HSG FIN AGY 2011 SERIES E........cccovvoverrvrvcrnicnes | veve | oo | werwen [ LAFE | i 1,910,000 | ... 107.8481 .............2,059,897 | ..............1,910,000 | ......cc0..... 1,910,000 | .ooovvrverinrinenn0 [0 | i [0 [ 4450 | 4.450|JJ....... ..64,218 | 08/26/2011 | 07/01/2031
605580 6J 3| STATE OF MISSISSIPPL........occovverirrnirirerineerreeiseerssesssnssessenssnenens | vevnee | oo | eevvserinens [ WTFE | 1ii00022..2,000,000 | ... 112101 ... , , s 2,000,000 | ..vervrerrrrereen0 [0 [0 |0 | 3931 3.931|MN...... 10/21/2010 | 11/01/2021
60636Y HL 8 |MISSOURI ST HSG 2012 SERIES 1......ccvvvvvrverrvrsererneinsennissisnrens | vevens | oo | wreeenen 1| LAFE | iioee..1,000,000 | ... 101143 oo 1,011,430 | oo 1,000,000 | ...ocovrreee 1,000,000 | ..ovvoverervrrrrnn0 {0 | 0 [0 3723 3723 0o | 5,585 | 0 | 10/17/2012 | 07/01/2028
646080 MV 0|NEW JERSEY ST HIGHER ED ASSIST 2011-1.....ccoovvvvermerrmennenrnee | vevvee oo | wevvnend [ WAFE | 1,487,895 | . 111.988] ..............1,679,820 | ..............1,500,000 | .......coo..c. 1,488,730 [ .oovvvverinrrnenn0 [ evviiieireennB57 | i [0 5375 | 5.462|JD....... 80,625 | 06/08/2011 | 12/01/2024
647200 W8 3|NEW MEXICO ST MTGE FIN AUTH 2012 B-3.......ccccovvevvivervnriverrans | vervee [ oo [ w1 [ LAFE] oi..2,000,000 | ... 104.213 ] .............2,084,260 | ..............2,000,000 | .............. 2,000,000 | ..ooevvricrniienenn0 [0 [0 |0 | 103550 | 3.550 [MS...... | ovvrreernnn20,314 | i) 0 | 08/15/2012 | 09/01/2032
64763F QD 4|NEW ORLEANS LOUISIANA cevnrerenneresnnesesnsesennes | cevenee [ oo | veveeeen 1| WAFE | iicnsnn.3,000,000 | . 101.679] ..............3,050,370 | ..............3,000,000 | .......c.o.... 3,000,000 | ..vervrerrrrereen0 [0 [0 |0 | 4,242 4.242 IMS ... | oo 24,038 | oo 0 | 10/12/2012 | 09/01/2025
649902 S7 9| THE DORMITORY AUTH OF STATE NY BUILD.....cc.coevvvvvvvrrcveivenes | vevvee oo | evvvnreeen [ LAFE ] ..i.2,001,000 | ... 116.695| ..............2,333,900 | ..............2,000,000 | ......cc...... 2,000,807 | ..oveovverrivereen0 [ viveiiiiiand(89) [ 0 |0 | e 4750 | 4.745|MS...... 95,000 | 07/14/2010 | 03/15/2022
AMERICA BONDS. SOOI SUURTURRURPSURSTRSTRRRPSURTPURIN DURPPO) VR RPPUOOPRON ISPPOOTRN PP 0 | oo 0.000 .0 (1 I 0 | o0 |0 [0 | 0 | 102.0.000 | e 0.000 | ...oovenee 0. 0
68608E MW 9 [ OREGON HSG MULTIFAM 2012 SER B....cccoouverrienrinnrierineeieninnins | vviee | oo | vevirnens 1|.1FE| ..............1,500,000 | ...... 100.940 .............1,514,100 | ..............1,500,000 | ......cc...... 1,500,000 | .oooovrverinrinen0 [0 | i [0 4125 | 4.125|0J....... 10/04/2012 | 07/01/2043
686343 CQ 5[ORLAND IL FIRE PROTECTION DIST.......ccivrrirrrrirerneirernnincennnes | evvvee | oo [ corevienns 1|.1FE| ..............1,038,996 | ........ 98.986 | .... 1,039,006 | .cooververermrernenn0 [ e 10 | i [0 3750 [ e 3.900 | JD....... 12/20/2012 | 12/15/2025
70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF)......ccoviovirniiernieneensinennnes | vvvenee | oo | vervrnnns 1]..1FE| ..............1,500,000 | ...... 115.669 ..............1,735,035 | ..............1,500,000 | ............. 1,500,000 | .oooovrverinriren0 [0 | i [0 [ 4750 | 4.750 | JJ....... 01/26/2011 | 07/15/2022
736740 MS 7|PORTLAND OREGON TAX REVENUE 2012 SER A......ccccovvvvnmrvvernes | weveee [ oo [ e 1|..1FE| .............2,010,580 | ...... 103.415] .... 2,010,187 | ovvevverrerrercenn0 [ vriiirieeeen(B93) [ 0 |0 | 10003250 | e 3.200 (JD....... 04/13/2012 | 06/01/2025
JELD-WEN FIELD PROJ.....coiiriiirinnieiinnieierssesssisessessssssiensnnes | neeiens | oo | evvsverennes | eernnne [ oorvveeiesinsnnnnninnn (1 I 0.000 | oo |0 [ 0 [0 [ [0 |0 | 000000 e 0.000]..........
745190 TR 9|PUERTO RICO HWY & TRANS AUTH ceevnereneenssennenens | evinee [ [ 1|.2FE| .............1,062,875 | ........ 98.114] ... 1,066,045 | ....cccoovvvvereeenn0 [ i 1159 | 0 [0 [ 15,000 | 5.272 |JJ....... 27,500 55,000 | 03/16/2010 | 07/01/2030
76221R RB 1| RHODE ISLAND HSG & MTG FIN COR.........ccccmrrmmrrmerierirerenieicnnis [ evveen | [ v 1| AFE| 2,119,560 | ... 105.202 ..............2,104,040 | ..............2,000,000 | .......c...... 2117374 | o0 [ ieed(2,186) [ e |0 | 4000 | e 3.225 |AO...... | oo 14,667 | cooovvecrierirens 0 | 10/11/2012 | 10/01/2040
76222R HP 0| RHODE ISLAND ST & PROVIDENCE PLANTATIONS......ccoovvumeemnne [ evvee e [ ervrirens 1|..1FE| ..............1,090,000 | ...... 111570 | oo 1,216,113 | oo 1,090,000 | ...ccoeeeeere 1,090,000 | ovoovvecrierrnen0 | o0 | e [0 [ 4863 | e 4.863|A0...... 13,252 53,007 | 05/13/2010 | 04/01/2022
REC ZONE ECON DEV.. v | e [ [ e [ |0 | 0.000 .0 0 [ evvereerverceeeniereened0 [ [0 | eeeciiiciieeen0 | 0 0000 0.000 | ...ocvenee 0. 0
762315 MB  2|RHODE ISLAND ST STUDENT LOAN 2012 A......oevvvremeernmrinneinennes | eeeieee [ oo [ eeririins 1| AFE| oo 1,447,057 | ... 102.756 | ..voonrene 1,489,962 | ....covvenee 1,450,000 | ..cooovvreenee 1447133 [ o0 [ e 76 | e [0 [ 14000 | e 4.021 [ ID.coes [ s 4,833 | v 40,278 | 02/09/2012 | 12/01/2024
762315 MC 0|RHODE ISLAND ST STUDENT LOAN 2012 A.......covvorvverrenrninnnineninns | eevvee [ oo [ eervriin 1| AFE| e 1,271,572 | e 102.683 ] .............1,319,477 | .............1,285,000 | ......cc.o..c. 1,272,094 | o0 [ i 522 | i [0 [ 4000 | e 4.101[JD....... 4,283 35,694 | 02/09/2012 | 12/01/2025
783186 NF 2| RUTGERS ST UNIV NJ.....ovvierirnrrreinerinnnineriesineessesisssssssssssssnsenns | wennse | oo | evcvservnens [ W TFE | 11,000,000 | ... 109.558 | ...ooorvrne 1,000,000 | .oooververirnrrnen0 [0 | e [0 4126 | 4126 |[MN....o. | oo 6,877 | coveererens 41,260 | 11/04/2010 | 05/01/2021
797669 UQ 9|SAN FRANCISCO CA BAY AREA 2012 SERB......ccovevevvvenvrcvnrivenns | vevvee [ oo [ ween [ LAFE] .oi..2,000,000 | ... 101.247 | ..o 2,024,940 | ..oovvennee. 2,000,000 .2,000,000 | ..o [0 [ 0 [0 [ 4287 | 4.287 | W | e 20,721 | oo 0 | 09/21/2012 | 07/01/2042
(RAPID TR DIS)....... JSOSTUSPUSTOPUPPTRSTURTOURPIURPURTRY IVPOVPPRN DU IVURPROPIOY IRV cevernennnresenennneenQ [ 0.000 .0 0 | o0 0 | 0 | 0 [0 | 00,000 e 0.000 | ...ocvenee 0. 0
799017 KY 3| SAN MATEO CA UNION HS DISTRICT.......ovverrererirrenrieseninerirenirene | vevvee | oo | eevevriinens | o0 1FE] s 1,000,000 | ...... 100.854 | .....cvveneee 1,008,540 | ....covveneee 1,000,000 | ...coovvrvenee 1,000,000 | .ooovvreverinrirenn0 [0 | i 0| 003.220 | 3.220 [MS...... | oo 4,830 | oo 0 | 10/25/2012 | 09/01/2024
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83756C AY 1|SOUTH DAKOTA HSG DEV AUTH MTGE 2012. JAFES 1,355,000 104.153 | .... ..1,355,000 9,033 | . 20,777 | 05/23/2012| 11/01/2042
SERIES C...corieecieeieeiseessssis e e | e [0 [ 0.000 0. 0
843146 3Q 2|SOUTHERN ILLINOIS UNIV 2012B-2 [SSTTURURRRIORR PO o | e | LIFE | eeee.2,365,000 | ... 103.633] .... 12/06/2012 | 04/01/2035
843375 ZM 1| SOUTHERN MINNESOTA MUNICIPAL POWER.........ccccoovvemmrvmerirerin | cerenne v | | WIFE | nee..935,000 | ... 107.267 | oo 10/14/2010 | 01/01/2023
AGENCY ..ottt sessssssessessssessenens | cavenne e e | [0 0.000 .0
850593 AE 4 |SPRINGFIELD ILL METRO SAN DIST.......oecunvvinneennrermnrnenirneenseinnees | vevnne | oo | evvsrivnen [ W1FE | tiiiiier2.500,000 | ... 112.085] ... 04/09/2010 | 01/01/2018
875301 FH 1|TAMPA-HILLSBOROUGH CNTY FL EXP 12/13/2012 | 07/01/2025
875301 FJ 7| TAMPA-HILLSBOROUGH CNTY FL EXP.......ccccovvvvmrcvervmrivcrvsrcnnns | ceveee [ oo e 1 [ LAFE] icie.n.1,000,000 | ........99.687 | ................996,870 | ..............1,000,000 | .............. 1,000,000 12/13/2012 | 07/01/2026
87638T EG 4| TARRANT CNTY EDU FACS FIN CORP.......cccovvrmrvreriireserenirvenines | wvveen | [ eveene2 | WIFE | ceoe.....500,000 | ........99.7821 .................498,910 | .................500,000 | ....... 500,000 09/27/2012 | 11/15/2047
882722 JX 0|TEXAS STATE......ccconncenn. 08/12/2009 | 10/01/2020
882722 VK 4|TEXAS TRANSPORTATION COMMISSIO..... 09/22/2010 | 04/01/2023
92812Q NU 7 |VIRGINIA ST HSG AUTH DEV AUTH 2006.... " RO 08/09/2011 | 01/01/2033
SERIES.....ooiirieeeiee ettt | areees e e | [0 [ 0.000 .0
92817Q KR 2 |VIRGINIA RES AUTH INF REV BND SERIES.........cccoccvmvmurevrnererinnes | veven | oo | eevvrverens | AFE | i 134,865 | ... 111.668 | ..o 150,752 06/09/2009 | 11/01/2016
2000A. ... ssessessenssnes | ceennne | an | vevennennns | eernens | senenerennsnenenns0 [ e 0.000 .0
92817Q Q6 2 |VIRGINIA RES AUTH INF REV BND SERIES.........cccoomermrierernrrerinnns | crvees s 1].1FE| ... ..750,000 | ...... 108.342 [ oo 812,565 11/05/2010 | 11/01/2022
2010 Ceovrereeeeeeneeene [SSSTURRURN PORo e e | e [ 0 | oo 0.000 20 0 |
928181 GY 6|VIRGINIA RES AUTH WTR & SEWER........ccccovvvirivrvernnvinveniieinens | voveees | oo [ o2 [ WIFE ] ooiee...2,000,000 | ... 100117 .... 2,000,000 11/07/2012 | 11/01/2029
93265P BT 5WALNUT ENERGY CENTER AUTHORITY.......cccosvvemerimnrnerrenirncessens | cvvvees | oo | vevervvenne | AFE | e 1,008,050 | ... 111.330( .o 1,113,300 | .............1,000,000 | ..oonvcnee 1,006,510 05/21/2010 | 01/01/2021
935187 HJ 6|WARREN COUNTY SCHOOL DISTRICT QZAB 2012.......ccovvevervevens [ eoveene | oo [evvrivrnnnn [ LIFE ] .o....2,000,000 | ... 100.621 | .............2,012,420 | ..............2,000,000 | .............. 2,000,000 10/25/2012 | 11/15/2033
93978P KP 1 |WASHINGTON ST HSG FIN COMMN SERIES 2011A.......ccconvvvvrrnens [ wrenns e[ AFE | e 1,634,175 | 111.534 | oo s 1,632,497 08/12/2011 | 07/01/2029
93978P LL 9 |WASHINGTON ST HSG FIN COMMN SERIES 2012.......ccccvrmrvvvivrnns | cevees w2 [ WAFE 1,325,000 105.833 | .ovvvvinee 1,402,287 | ..ovoernne 1,325,000 | ..ooovrrenne 1,325,000 05/31/2012 | 07/01/2030
93978P ML 8 WASHINGTON ST HSG FIN COMMN.......ccccovureererenreinerinsernerrennne | veeees | oo | vernnen 1| LAFE ] cicee...2,000,000 | ... 102.029 ..............2,040,580 | ..............2,000,000 | .......c.o.... 2,000,000 11/07/2012 | 07/01/2030
93978X EM 8 | WASHINGTON ST HSG FIN COMMN 2011 SERIES.........ccccovvcvervvvcvee | vevens | oo | wrveenn 1| LAFE | oco...2,985,000 | ... 109.469 | .... ..3,267,650 | ..............2,985,000 | .............. 2,985,000 08/24/2011| 10/01/2033
B | crbiees e [ [0 [ 0.000 .0 0 0. 0
940858 L4 3 [WASHOE COUNTY NEVADA SCH DIST......cciurirrmnnnrinnssirerssissenns | srvnes . ..1,000,000 | ...... 110.360 | ..o 1,103,600 | ..oovvvrennn 1,000,000 | .... ..1,000,000 | ... 4,350 | . 52,200 | 10/28/2009 | 06/01/2019
1199999. U.S. States, Territories & Possessions - Issuer Obligations............coveiisiinernssinennas P [ 137,693,587 | ... XXXoovvee | ovrinnns 147,205,996 | .......... 137,662,436 | .......... 137,689,309 0].. (4,573) {1 I 0 .. XXXt XXX XXX [ s 1,255,545 | ......... 3,688,143 |..... XXXeowon [ o XXX..oone
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) et | e 137,693,587 |.. XXX.cooooo | vovrerns 147,205,996 | .......... 137,662,436 | .......... 137,689,309 0].. (4,573) {0 [ 0 |..XXX........ XXX XXX [ e 1,255,545 | ........ 3,688,143 |..... XXX.oooot [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
05914F JL  5|BALTIMORE COUNTY MARYLAND.......ccovvuivnrrrrererieisernsiemsssiennnes | erene I AFE] 3,998,720 110.569 | ..............4,422,760 | ..............4,000,000 | .............. 3,998,865 0. 83 0 ....152,400 | 11/09/2010| 11/01/2023
076523 AA 7|CITY OF BEDFORD VIRGINIALESSEE -.........ccoovvueririrenineinncrinnns | cevenne I [ 2. 2] .. ..1,875,000 | ...... 100.073 1,875,000 | .ooovvvncrirerirns (11 (1 T 0 06/07/1996 | 05/01/2026
APPALACHIAN POWER CO s | o e [ [ (1 I 0.000 [ oovreverrrrrerrerenen0 |0 [ {1 IO 0 | e (VI RN 0
313373 KN 1|FEDERAL HOME LOAN BANK.... SSSSTRURRIR U e [T | 3,105,480 | .. 123620 .... 3,097,427 0].. (5,427) 0 06/22/2011 | 04/28/2026
33803W AA  7|FISHERS LANE ASSOC LLC US GOVT LEASE........ccconmvermruiiriniiis $..... | ven2| LIFE e.....4,080,000 | ... 101.506 ..............4,060,240 | ..............4,000,000 | .............. 4,078,855 0].. (1,145) 0 10/16/2012 | 08/05/2030
BACKED CERT.....otiiuiimrieiierieisessseisessesssessessssessssssssssssssnsens | ceveee e e | e [0 [ 0.000 .0 0 | om0 0 |0 | 0 [0 | 000000.000 | 100000.000 | o | o0 | 0
452024 HF 2|ILLINOIS MUNICIPAL ELEC AGENCY. [SSSTUOPRTORSTORN PO o | v | LIFE | ... 1,000,000 | ... 115.349 | oo 1,153,490 | ...ocvvveneee 1,000,000 | .... ..1,000,000 |... . 55,990 | 11/19/2010 | 02/01/2021
452024 HG 0]ILLINOIS MUNICIPAL ELEC AGENCY. SOOI oo | e | L1FE | ............3,000,000 | ...... 117498 | ..o 3,524,940 | ..ooccvennes 3,000,000 | .coovrvrnees 3,000,000 | .ooeonrereirerinnn (V1 (1 T 0 | overvmrrnerineeensn0 | 5799 [ i BT99 [FA | i 72,488 | 173,970 | 11/19/2010 | 02/01/2022
452151 8V  8|ILLINOIS STATE e | errnes 2| LIFE ee......500,000 | 106.081| .................530,405 | .................500,000 | ....... 500,000 0 . 22,105 | 01/08/2010| 01/01/2015
452151 LD 3|ILLINOIS STATE I | | WIFE | 955,610 | ... 106.598 ..............1,065,980 | ..............1,000,000 | .....ccccorreenn. 968,765 | ..o 0 | e, 910 | 0 | i | 4350 | 05,016 | D | e 3,625 | o 43,500 | 03/16/2010 | 06/01/2018
59333A LC 3 |MIAMI-DADE CNTY EDU FACS AUTH......cccovvvmerrmrinrnnsnineireninenins | oveee | oo | vrvennnene | WAFE | 1,500,000 | ... 99.250] ..............1,488,750 | ..............1,500,000 | .............. 1,500,000 11/29/2012 | 04/01/2021
658203 V7 6|NORTH CAROLINA ST MUNI PWR AGY #1.....voivrerireriineineeiineins | oevene . 1,090,000 11/30/2012 | 01/01/2029
CATAWBAL.......oooriiiriitse sttt siessenes. | sienes e | [0 00000 [ o0 [0 (V1 (V1 [V N 0 | oveverirerirercne0 | 10000000.000 | 1100000000 [ oo | eeviviiiniiiinnen0 [ e 0
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677521 HN 9|STATE OF OHIO ULT GO IFE ...5,000,000 0 92,938 223,050 | 11/23/2010 | 08/01/2022
880591 CU 4|TENN VALLEY AUTH SERIES E POWER BONDS.........ccoovvuneremrernens | wevrnee oo [ eormrrirnens e 1 78,608 .0 11/30/2004 | 12/15/2017
977100 CU 8|WISCONSIN STATE 1|..1FE ...1,635,000 .0 11/06/2012 | 05/01/2030
977100 CV_ 6| WISCONSIN STATE . 1]..1FE 1,000,000 0 11/06/2012 | 05/01/2031
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations. . .28,822,520 0 [ XXX [l XXX XXX ] 300,912 997,790 XXXeoowe [ e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Oblig and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-B.
31340Y 4Z 9|FHLMC REMIC 93 H 37,390 37,587 0 04/14/1993 | 11/15/2020
31358P HV 2 [FNMA REMIC G92-35 EB.......cc.ccooonirinrernrinnerncrrnniseessnisnsissnsinseinns | enee | oo | eevireecni2 | e | vvriiiiiinnennn80,633 | o0 113741 | 88,815 | 60,501 60,337 | o0 [T 0 05/07/1993 | 07/25/2022
31358Q EU 5[FNMAREMIC 1992162 D......ccooovvvreverrircrieriens ..312,847 308,985 0 03/04/1996 | 09/25/2022
3136A6 TH 7 [FNR 2012-63 MW.....oooovvoivireirriireiniiesieeeeeeeas . . 8,396,000 9,414,205 | ..o [ e (49,661) [ 0 08/03/2012 | 05/24/2034
3136A8 DP 2 |FANNIE MAE 2012-104 V. 2| L [ 7,890,387 | ......106.100 | ...coee0n. 7,729,210 | oo 7,284,835 7,869,300 0 08/06/2012 | 02/25/2038
3136A9 2W 7 [FNR 2012-118 VB....cvvoeeieiireireiiseseiissiesiesiesisssssssissssssssesssenns | evvne | oo | vevivseeni | avine 1 ....5,200,000 5,000,000 ..5,197,11 0 10/15/2012 | 10/25/2032
3136A9 LC O [FNR2012-114 VG.....ocvoreercriereerieniseiserissssessesssssssesssssssesssssnes | cveene | oo | vevereeeni | avvnne 1. ....3,218,438 3,000,000 ...3,215,457 0 10/17/2012 | 09/25/2029
3136A9 V7 0[FNR 2012-124 VM......oooiviriieieiscisniesieesessessssissssssssesssssnssnens | nenvne | oo | vevreeeni | avine L I 3,740,287 | .....110.348 | .............3,827,972 | c.oovvrrrinns 3,469,000 3,739,843 | oo [ (B43) [ 0 12/18/2012 | 10/25/2029
3137AG DP 2| FHR 3947 PB.....oooiereieineiierniesiensssessesssssssssessssssssssssssssesssssnns | wonneen | oo | overnen | covees 1 ....1,447 425 1,363,084 0 03/14/2012 | 10/15/2041
3137AR WS 1| FHR 4073 HC......cvveicrcersseesseesissiensssssssesssesssssssensns | sonneee | oo [ evereneni [ ovine 1. ....5,347,538 4,942,843 | ............5,330,642 | ..cooovvvvvriiciinn0 [ e (16,896) | oo 0 08/06/2012 | 03/15/2035
31392D 2B 7|FNMA 2002-59 ZB.......ccocoovivirerirereneeiseiseriesiesssensssssssssssssssssssssssens | enneen | oo | everenenl | coeees T e 6,697,926 | ......112.902| ..............7,866,836 | .............. 6,967,844 | ..............6,866,952 | ..coovvrvvririinn0 [ 21,758 | 0 08/27/2002 | 09/25/2032
31392R WT 4| FHLMC 2492 Z......c.ovvieriniieniesesisssississssssssssssssssssssssssssssns | eivnnen | oo | onrieenl | covens 1 ....2,844.317 3,152,388 | ....c.......3,058,205 | ..ooviiviiiiiinnnd0 | 36,189 | 0 08/19/2002 | 08/15/2032
31393A 5P 8|FNMA 2003-43 PE 2 1. ....4,505,952 4,588,400 0 21,030 | .. 252,362 | 09/19/2003 | 05/25/2033
31393N  4A 4| FHLMC 2589 GM.......covvvieriiienicinnieierinsins 2. L [ 7,856,169 | .....110.585] ..............8,756,160 | ........c..... 7,918,028 | ..ovosrrrrn 7,890,866 | ..o | i 1517 | 0 | overveierereend0 | 00,5500 ........5.631 [MONL.. | v 36,291 | oovrernns 435,492 | 04/11/2003 | 03/15/2033
31405W QT 5|FNMA POOL 801566....... 2] 1 118,412 . 117,713 0 |0 | 1000.5.000 ] ..o 4.894 [IMON... | oo 490 5,886 | 08/25/2005 | 01/01/2020
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities | ..58,733,638 6,610,873 | ... 59, 106 600 | .0 | eiiieenen(31475) | i 0 [ [ XX [ XX | XXX ] i 209,697 | ......... 1,657,915 |..... XXXover | e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agenmes and Authorities of Governments and Their U.S. Polltlcal Subdivisions - Commercial Mortgage-Backed Securities
43232E CU 1|HSGFIN AUTH OF HILLSBOROUGH..........ccccrvurnec. A 1 ....2,000,000 2,000,000 .2,000 12/19/2012 | 12/01/2032
476565 AA 4 |JERSEY CITY MEDICAL CNTR 2012. . LAFE] ....3,000,000 3,000,000 11/15/2012 | 11/20/2028
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securmp': B 5,000,000 | ... XXX.coooooo | corernnnnn5,083,595 | v 5,000,000 | ..............5,000,000 | .oooviiiiininiiienn0 | |0 |0 | XXX [ XXX | XXX i 9,857 0 XXXoover | o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ccovevereirniniarierninsnsssenisranienees | eoreseenneas 92,556,306 | .. XXX | ceenr...98,726,114 | ... 90,285,873 | ............92,929.120 | ..o [ oeiiiiceend(33,679) | o0 [0 [ XXX [ XXX [ XXX 520,460 1 .......2,655,705 | ... XXXooowe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AB 9| A&E TELEVISION NETWORKS LLC........coevurreerrerirnrirnenineesseninsenses [ evveen | e | eeversenins | ceeens Y2 I 2,000,000 | .......98.140 | ..............1,962,794 | ............... 2,000,000 08/22/2012 | 08/22/2022
00037B AB 8 |ABB FINANCE USA INC.. ....1,964,620 2,000,000 05/04/2012 | 05/08/2022
001010 AB 2 [ADT CORP.....oecrrrierrcrierirnenreeineenns . . ....2,006,240 2,000,000 06/28/2012 | 07/15/2022
00103Y AF 8|AES RED OAK SENIOR SECURED BONDS..........cccoveurermnminrernrieinnns 2|.4FE| .o 5,000,000 | .....111.187| ..............5,5589,350 | ....ccovuuvs 5,000,000 09/26/2000 | 11/30/2029
001055 AJ  1{AFLAC INC...coosvviriierierineeiseiseeieniseeienes ....1,025,940 1,000,000 0 ....20,556 | 04/16/2012 | 02/15/2022
001192 AG 8|AGL CAPITAL CORP. 3,000,000 0 08/28/2009 | 08/15/2019
00139P AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A..........oocvmmrmernnernennneinnees | veeees | oo | veverneeiene | WAFE | iiiiii000.86,226 | ... 134.626 | .00 100,970 | oo 75,000 | oo 84,478 | 0 | e (264) | s 0 11/30/2004 | 03/15/2032
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC.......c.ccoccovrvrrriniiinns 0 12/16/2005 | 08/15/2021
00440E AC 1 [ACE INAHOLDINGS INC.......coccomeremrrrrrrrranns 0 06/05/2002 | 08/15/2029
00817Y AE  8[AETNAINC....ccooviviiriiricrireinsierinenienisressssisnsisesienessenssnssssssnense | cennee | oo | vevevnnecens | o2FE | 00000, 3,969,203 | ......116.157 | .............4,646,280 | ..............4,000,000 | .............3,987,270 | ..oevivirivirnennc0 | 3,220 | s 0 07/07/2006 | 06/15/2016
008548 AE 9|AGUA CALIENTE BAND OF CAHUILLA INDIANS........ccccoomervmmrenerinns 11/15/2006 | 10/01/2016
TAAA. ...t 0 20 | ieend0 ] 000000.000 | 000,000 | e | 0 [ 0
00855L AC 3|AGUA CALIENTE BAND OF CAHUILLA 144A.........ccovvimirmrirneiiniin 2| 3FE| oo 410,000 | ......102.590 | ....ccvvererren420,619 | covoriirniinnn 410,000 410,000 | ...ooovivrcnniiennc0 | i | 0 26,035 | 02/07/2008 | 10/01/2015
013078 AA 8| ALBERTO-CULVER COMPANY ........cccouvumerimmrrerirerernenisniseriisnnnenns | vevnee | oo | cevverinens VAFE] 999,590 | .....120.129] .............1,201,290 | .....ccco..ce. 1,000,000 999,692 0 | orcvnrieniieeenen0 | e 5150 | 10005155 [ D | 4,292 | e 51,500 | 05/18/2010 | 06/01/2020




s'0L3

Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Accrued Year Acquired Date
018522 E# 5|ALLETE INC. v .88.838 . .888,380 1,000,000 .0 07/02/2012 | 07/15/2026
01885@ AB 2|ALLIANCE RESOURCES OPERATING PARTNERS LP.......coccvmeennees [ covvene [ [ erverveens [ e | 11,000,000 | ... 110.000 .1,100,000 ...1,000,000 0. 06/26/2008 | 06/26/2018
020002 AC  5|ALLSTATE CORP.......coccovrerrirrrrerirerineessenisesssrsenssssnenssensssesnses | vennee | oo | eevereronens [ W TFE | 88,451 | i 103.236 77,427 75,861 (1,837) 11/30/2004 | 06/15/2013
02360X AJ 6|AMERENERGY GENERATING CORP SENIOR NOTES.. 71.661 . 493,474 01/21/2003 | 06/01/2032
025816 AQ 2 [AMERICAN EXPRESS..........ccccocvvimrininnrnrsenesevensnrenissensnseninns | eoveee | oo [evvrvencnen [ WFE | 125,451 | L 102.388 LG127,985 | 125,000 [ 125,031 | 0 12/05/2003 | 07/15/2013
025816 AX 7|AMERICAN EXPRESS. ceevnerneennsnsssssssssssssessnns | vovenne | oo | eevveeninen [ TFE | 002,001,490 | ... 121.233 2,424,660 | ..............2,000,000 | ..............2,000,802 | ..oorriimiiirrinac 0 08/23/2007 | 08/28/2017
02581F YE 3|AMERICAN EXPRESS CENTURION BK... 20990 . ,419,800 0 09/10/2007 | 09/13/2017
025932 40 1 [AMERICAN FINANCIAL GROUP........ccovvvviveirernrnirerneissensisesssnenes | eoveee | oo [ o1 [L2FE ] .oi....2,000,000 | ... 104.760 .2,000,000 | ..oooovrieriiiis 0 06/07/2012 | 06/12/2042
026074 AA 2| AMERICAN FINANCIAL GROUP...........coccrvreerinnrinerirnrenensnessesiennnes | vevnee | oo [ eeveverinens [ 2FE | 11,000,000 | ... 130.914 1,000,000 | .ooovvererirrernns 0 06/10/2009 | 06/15/2019
026609 AC 1|WYETH DEBENTURES........cc.covvinrirmrinrinneisensneisssisessssesesssssinnnes | eevnne | oo [ evvsnvieen [ TFE | 82,393 | e 141.478 80,112 0 11/30/2004 | 03/01/2023
029163 AD 4|MUNICH RE AMERICAN CORP SENIOR NOTES.........ccccovurmmrermeenins | vevnee [ oo | eervverinen [ W AFE | i 79,629 | e 129.902 0 11/30/2004 | 12/15/2026
SERIES B...oooiieieieeiscesissieeissesessssssssssisssssssssesssssssssssnnes | vonvene | oo | vevevsennns | evvvenne | vevernerennisnineninnnens0 [ v 0.000 .0 0 | o0 | e 0 0. 0
03040W AB 1| AMERICAN WATER CAP CORP........cccovtrmmrrrerierirneerenirneessnssernens | ceveee . 3,852,466 | ...... 119.610 | .ovvvnrrnee 4,604,985 | ............. 3,850,000 | ... 3,851,667 (] - (293) | coverrerrnrreierieen0 | vvivrieiieriienenn0 | e 8.085 | ... 8.074 | AO.... | o 49,458 | 234,273 | 06/18/2008 | 10/15/2017
03073E AJ 4 |AMERISOURCEBERGEN CORPORATION........ccvvvrireiiiereninernninees | vvevee | oo | verenrnns 1 AFE| o 2,068,340 | ...... 107.836 | .....cvevee 2,156,720 | ..ococvennee. 2,000,000 | ..cocvvrnvene 2,062,543 | ..o [ (BT97) [0 |0 | 103500 | ol 3.084 [MNLL | e 8,944 | 70,194 | 01/19/2012 | 11/15/2021
03076C AE 6| AMERIPRISE FINANCIAL INC......ccovvvieririeririeineriseriesseneseessnenns | s 1,261,243 | ...... 118.905 .1,486,313 ...1,258,649 .66,250 | 03/09/2010 | 03/15/2020
031162 AX  8[AMGEN INC.......coviiiiiiiienierneireienisseneissssisenssssesessssisssessnnes | eoneee | oo [rovrienonen [ W 2FE | 00,998,280 | ... 122.104 11,221,040 998,956 .61,500 | 05/20/2008 | 06/01/2018
031162 BG4 |AMGEN INC......ccovvriririrncrrerincessrinsrnenieneseessssissnssensesssesssssinees | vevnne | oo | eeveeeens] [ W2FE | ciiiie.2,002,140 | ... 111134 | e 2,222,680 | ..oovrernen 2,000,000 | .oovvrrneee 2,001,844 82,000 | 06/28/2011 | 06/15/2021
037411 AT 2 [APACHE CORP.......coovtiiririrrinnisissssiessssssensssesessssissssssssssssses | seveees .|.IFE| .. 1,847,475 | ...... 101.449 1,775,358 ...1,757,594 .91,875 | 05/15/2009 | 04/15/2013
037411 AW 5| APACHE CORP........ooooririrriririnirinenieseseesssisssssessessssessesssssessssines | sovenns VAFE] . 841,160 | .. 114.230 ...913,840 | .. ...800,000 | ... 840,213 . 140,800 | 08/25/2011 | 09/01/2040
038222 AF 2 [APPLIED MATERIALS INC......ocovvvrrrrirerinririrnnieiseienssisseenssessnsnees | evnnes | oo [ eonerinnnns AFE] ... 1,003,580 | ... 112550 | oo 1,125,500 | ..oovorevenee 1,000,000 | ..coooovrrenee 1,003,168 | ..ooovvverierieenn0 [ erirriieieeend(308) | o0 [0 [ 4300 [ oo 4255 | D | e 1911 | 43,000 | 06/30/2011 | 06/15/2021
039483 AT 9| ARCHER-DANIELS-MIDLAND........coouuerermrmmmrererimeessnnsesmensenesseenns | ovvenne LAFE] 5,111,644 | ... 124.284 .6,214,200 5,000,000 ...5,096,726 ...296,750 | 12/16/2005 | 10/01/2032
040555 CM 4 |ARIZONA PUBLIC SERV CO OO IO . ....2,009,160 | ...... 112.794 .2,255,880 | .. 2,000,000 | ... ...2,008,989 ...102,683 | 08/22/2011| 09/01/2041
046003 JU 4|ASSOCIATES CORP OF N AMERICA DEBENTURES.........coccommvmnens | vevnie [ v | cornverinens AFE] 8,931,683 | ...... 121.326 | oo 9,190,445 | .....cooonee. 7,575,000 | coovrvinees 8,214,217 526,463 | 04/03/2003 | 11/01/2018
04621X AC 2 |ASSURANT INC......cocrvriirrirriirerniineieninsisssssnssssenessssesensssssssssssenss | sevens | oo | eovsvneries | 2FE | vviiviiiniinnnn 75,888 | i 104439 ..coovereeenn 78,329 | . 75,000 | e 75,134 11/30/2004 | 02/15/2014
04626R AA 4| ASTORIA POWER PROJECT SERIES A 144A.........oooomevrrenernveines [ s . ceeenennnnn 2,004,325 | ... 100.000 . 2,604,325 | ...cocoonne. 2,604,325 05/24/2005 | 05/01/2016
049164 AK 2 [ATLAS AIR INC...oovvviririiieisnieieriseiesssisisssssesssssssenssssssssssesssnsens | evvnne | oo [ eovernenes 2|...... KN [ 1,453,239 | ...... 100.000 | ..vovveenee 1,442,887 | ..ooovvvenee 1,442,887 | ..cooovvvvanes 1,447,034 08/07/1998 | 00/00/0000
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT........cccnuvernermmrrnnrns | eevinee oo [eernerieni2 [ s 3 ...1,365,493 | ...... 100.000 .1,365,493 1,365,493 ...1,365,493 07/20/2000 | 07/02/2021
053332 AF 9| AUTOZONE INC SENIOR NOTES.........cocvurimrinniirerinniienississiinns | ceveene ..2,913,345 | ... 112.675 .3,380,250 | .. 3,000,000 | ... ...2,971,676 01/03/2005 | 11/15/2015
053611 AF 6|AVERY DENNISON CORP. SOOI IOV 1,002,230 | ...... 110.043 | ..o 1,100,430 | .cooovrreneee 1,000,000 | ..cooovvrennee 1,001,737 04/08/2010 | 04/15/2020
05366# AG 8|AVIATION CAPITAL GROUP CORP SERIES B........cccooeveerimrviniinens | crvs ....1,000,000 | ...... 110.000 .1,100,000 ...1,000,000 . 04/08/2010 | 04/08/2017
05366# AH 6| AVIATION CAPITAL GROUP CORP SERIES C......cccovvrvunrrrerirrerneenns | crveee ....1,000,000 | ...... 110.000 .1,100,000 ...1,000,000 0 [0 [0 | 0 | 1072200 0 7200 [ AO.e | 16,600 | e 72,000 | 04/08/2010 | 04/08/2020
05379B AN 7 [AVISTA CORP......covriiiririiciieieeesissssssisissssessssssiessssisssesssssnns | svvees 1,993,320 | ...... 121.942 | oo 2,438,840 | ..............2,000,000 | ....ccoouee. 1,996,169 0 [ o583 | o0 | e | 1005950 [ 1005992 | JD e | v 9,917 | 119,000 | 03/27/2008 | 06/01/2018
054303 A@ 1|AVON PRODUCTS INC.......ovvumerireririreernsninerserienesensssesensessinnenss | evvenne | oo | eevvmernnne [ 2 | eviineennnn5,000,000 | oo 96.562 4,828,100 | ..............5,000,000 | ...coceoneene 5,000,000 | ..coorereirerinnn 0 | om0 |0 | 0 | 4030 e 4030 |MNLc | 21,269 | 201,500 | 11/23/2010 | 11/23/2020
054937 AF 4 |BB&T CORPORATION SUB NOTES.........ccoouumerrmremmnnniverrnnnnennes | vevvee [ oo [ evvvmnriven [ W TFE | i 72,862 | e 116.326 87,245 | ........cc.........75,000 | ...... 73,808 0 3,938 | 11/30/2004 | 11/01/2019
057224 AZ 0|BAKER HUGHES INC... ceevrersessnssssesssnesssssssnses | eonseee | oo [eeeereneeens | W TFE | 1,071,080 | e 124.263| ..ooovvvene 1,242,630 | ..............1,000,000 | ...ccccemc... 1,069,498 0 [ o 1,210) | o0 | cvicieiinnnnd0 | 005125 | 1 4875 | MS | 15,090 | e 51,250 | 08/30/2011 | 09/15/2040
059438 AH 4 |BANK ONE CORP SUB DEBENTURES.........ccccoeuvmerirmrvnenineennnnnenn | vevvee [ oo | evvvvnrinen [ TFE | 89,419 | i 137.422 103,067 | ..oovoveveernn. 75,000 | ... 86,089 0 5,719 | 11/30/2004 | 10/15/2026
060505 BD 5|BANK OF AMERICA CORP SUB NOTES.........ccoouunerermrermeninmeennnnnees | venene | oo | evvsrrinens [ w2FE | v 122,718 | e 102.339 127,924 | 125,000 | e 124,820 0 5,938 | 12/08/2003 | 08/15/2013
060505 DH 4 |BANK OF AMERICA CORP.........cccovvumerimmrrrerirnrennniesnineremsnnenirennnne | vevvee | oo | evvveriven [ W TFE | 1,995,500 | ... 117.330 | oo 2,346,600 0 | covveirercrenn35 | o0 | cvveiiciiviiennnn0 | i 6.0001 ...o....8.030 | MS...... | .............40,000 | ... 120,000 | 08/20/2007 | 09/01/2017
06423A AS 2 [BANK ONE CORP SUB NOTES........ccocoseermmeinerrnrinerierimeesssnsserinnnnns | veree | oo | vevevnercnns | WAFE | i 127,933 | e 100.385 125,481 ...125,000 .0 2,753 6,563 | 12/09/2003 | 01/30/2013
07385T AJ 5|BEAR STEARNS CO INC SENIOR NOTES..........cocervvvmmremerrerrneenes | eovvene [ [everreens | WIFE | 129,790 | e 108.815 .136,019 0 [ (809) [ 0 | 0 | 5700 | 5234 [ MNL | 910 | v 7,125 | 12/11/2003 | 11/15/2014
078167 BA 0|BELL TELEPHONE CO PENNSYLVANIA.......ccccoovvmmmrmmrrmeennnnseiannes | vennne [ oo [ evvserveen [ AFE | .. 96,683 | ... 138517 | v 103,888 0 2,479 6,563 | 11/30/2004 | 08/15/2031
DEBENTURES........oooiiiirieiinnieniesinseisssissniesiesessessssesssssnnnes | eovneee | o | roverirene | covniens | e 0 | oo 0.000 .0 0 | om0 | e 0 0. 0
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080555 AE 5|BELO CORPORATION DEBENTURES..........cccomuvimerimeeirernennnnnnenin | vevnee [ oo [ evveverinens [ 3FE | viiiiiiinnnn.84,939 | i 103.142 82,867 B8.610 [ID.o | e 484 5,813 | 11/30/2004 | 06/01/2027
084423 AM 4 |BERKLEY (WR) CORPORATION........cocemeremmerrerieeerneerseeseessssnnens | vennne | oo | evvsnrinens [ w2FE | i 2,747,883 | .. 108.489 .............2,983,448 | .............2,750,000 | .....cccoo..c. 2,749,399 | o0 [ 231 |0 |0 | 15600 | e 5.610 [MN...co. | covvrrrrine 19,678 | .oooovvennee 154,000 | 05/04/2005 | 05/15/2015
PROPERTY/CASUALTY INS......covivirierinrrineriereneessssissesisssnenienes. | eevinee oo [ eernrennnns [rovenns | e | e 0.000 0 [ eoomreereercererierienes0 [0 [0 | eeeeiiieeieeen0 | eeieceienen0 0000 0.000 | ...oovenee 0. 0
09247X AC  5[BLACKROCK INC........cceveeriririreirneriniineriesiseesssisenssssessnsnsssesanns | convee | oo | vevevnenenns | WAFE | 4,959,800 | ... 122.765| ..o 6,138,250 | ...oocvvnncs 5,000,000 LA977,955 | 0 [ 3917 | 0 [0 [ 6250 6.360 [MS...... | coovrrerennn 92,014 09/12/2007 | 09/15/2017
09256B AA 5|BLACKSTONE HOLDINGS 144A . ...1,994,650 | ...... 117.652] ..............2,353,040 | ..............2,000,000 | ......ccoo..c. 1,996,051 [ .ooovvrvvrinrrnen0 [ o859 | i [0 [ 6625 | 6.662 FA....... 50,056 08/13/2009 | 08/15/2019
093662 AC 8|BLOCK FINANCIAL CORP GUAR H&R BLOCK.... 5,003,050 | ...... 105.809 ..5,000,691 43,420 10/26/2004 | 10/30/2014
096629 AA 8|BOARDWALK PIPELINES LLC 249,207 | ...... 110.782] ... 09/15/2005 | 02/01/2017
097023 AT 2|BOEING CO SENIOR NOTES 252,130 | ...... 100.618 ] .... 250,000 | ....... 250,035 | o0 | vrieiennnd(283) | i [0 5125 5.007 [FA....... 12/15/2003 | 02/15/2013
099738 AA 4|BORGER ENERGY ASSOCIATED LP ..2,896,434 | ...... 104.885] .............3,037,925 | .............. 2,896,434 | ... 2,896,434 | ..o [0 [0 |0 | 7.260 | e 7.259|JD....... 06/11/1998 | 12/31/2022
10112R AU 8 [BOSTON PROPERTIES LP........cccoovsivrinriiniveivernncsnisciissisennes | eevie | oo | oo T W 2FE | 798,232 | ... 1054051 .................843,240 | .................800,000 | ....cccccc.... 98,281 | coovoiiiiiiiicnnnn0 [ | i [0 | 13850 | 3.876 |FA....... 05/31/2012 | 02/01/2023
10138M AF 2 [BOTTLING GROUP LLC.......cccosvvrrerierinrercniseiseresensnensensseesssesnenss | veeee | oo | veversreenne | W AFE | i 126,036 | ... 103.955 12/12/2003 | 11/15/2013
10510K AA 5| BRAMBLES USA INC........ccccoovviriiriniinciisnisciinnisniissiseissineniinns | evveis | o [eovevirenns | w2FE | 1000002.3,010,150 | ... 112.060 .... 23,007,862 | ..coovvvvirinrcen0 [ (BT | i |0 [ 105350 ... 5306 [ AO.... | i 40,125 | e, 160,500 | 03/25/2010 | 04/01/2020
10623* AA  4|BRAZOS SANDY CREEK ELEC COOP.........cccoveemivenerenernerirererncenes | wevvene [ [eoveeeren2 [ 0012 | 2,954,167 | ..o 127511 ...c.........3,766,887 | .............2,954,167 | ..o 2,954,167 | .ovevvvvrrrineeenn0 [0 [0 |0 | 8540 | e 6.541JD....... ....193,203 | 11/04/2009 | 06/30/2024
110122 AA  6|BRISTOL-MYERS SQUIBB DEBENTURES...........cccconuvummrimnicnniivcnns [ eveeie [ [eovervenns | LIFE | .. 16,445,949 | ... 138.815] ... 15,914,862 | 0| e (68,856) | 0 [0 | e 72150 6.230 [JD....... .1,063,563 | 12/18/2002 | 06/15/2023
11133T AA 1|BROADRIDGE FINANCIAL SOLUTIONS .. oo | e | 2FE | ............1,000,000 | ...... 112423 ............. 1,124,230 | ..............1,000,000 | .....cccooeuee 1,000,000 | .oovvrvvrrrmrernenn0 [0 | e [0 6125 | 6.125|JD....... 10/14/2009 | 06/01/2017
116663 AC 9|BRUCE MANSFIELD........... OO |2 | L2FE | 1,849,996 | ... 107.321] ... 1,849,996 | ...cocovvrierenenn0 [0 | i [0 [ 6850 | e 6.850 [JD....... 10/03/2007 | 06/01/2034
118230 AH 4|BUCKEYE PARTNERS LP. SO SRTRTRI O o | | H2FE | ... 3,009,170 | ... 109.962 .............3,298,860 | .....ccco..... 3,000,000 | .ooovvrnees 3,007,390 | .ovevvrrerrerenn0 [ O17) [ 0 |0 | .5.500 | e 5.455 |FA....... 06/10/2010 | 08/15/2019
120569 AA 6|BUNGE NA FINANCELP..........cc...... FESTRURR RN | vervvrneens | W2FE | 1,348,461 | L 115.005] .... 1,349,252 | .oovvvverinrinenn0 [ v 151 | i [0 105,900 | 5.915|AO...... 03/19/2007 | 04/01/2017
124857 AG 8|CBS CORP......cccovvvrmrrrerirnes I | 1| L2FE | e 2,449,225 | ... 104.069 ..............2,601,725 | ..............2,500,000 | .......coo.... 2,452,217 | o0 [ 2,992 | 0 |0 | 103375 | 3.622|MS...... 04/27/2012 | 03/01/2022
12542R - B 0 CHS INC ..o sssenssnsnns | ervees w2 2 | inn..4,000,000 | . 110.000{ ..............4,400,000 | ..............4,000,000 | .............. 4,000,000 | ..oovvrcrriverenn0 [0 [0 |0 | 8180 | 6.180 [AO...... 10/04/2007 | 10/04/2017
125509 BM 0| CIGNA CORP........coourirriicririeircrissrierieseseessssssessessssssssesssssssssinns | eevees oo | e | 2FE | .............1,006,830 | ...... 114.213| ... s 1,005,410 [ .oovvrevcrrnrrnenn0 [ v (885) | oo [0 [ 5125 | 5.037 |JD....... 05/12/2010 | 06/15/2020
12572Q AE 5| CME GROUP INC......coovvirirriirieisineierssiseiesiseisnssssssssssesssssssssense | sneene v | WAFE | 002,990,730 | .. 101.816] ..............3,054,480 | .............. 3,000,000 | ...covvenee 2,990,981 | o0 [ 281 [0 |0 . 3.000 | 3.036 | MS...... 09/05/2012 | 09/15/2022
126117 AH 3| CNA FINANCIAL CORP........ccccrmrrvmrrrerinrerenssnesssrisernesisensssnsssnsnnens | eevnees | o [ eeverereees | 2 2FE | i 78,907 | e 1204551 .... 90,341 | ... 75,000 | ... 76,890 | .oovvvveeverveenn0 [ vvirerrnenenn(309) [ 0 | 0 | 8950 | e 6.358 | JJ....... 11/30/2004 | 01/15/2018
126117 AL 4|CNA FINANCIAL CORP | veverieene | W2FE | iii...995,860 | ... 108.617] .... ,086,170 | ..............1,000,000 | ..cccoovirinnne 999,000 | ..evvvvvrinrieennc0 | 70 | 0 0 | 5,850 | e 5.905(JD....... 01/11/2005 | 12/15/2014
126168 AB 9|RIO TINTO FIN USALTD SSSTRRURRRRRSTITRN IOV oo | e | WIFE | 2,982,600 | ... 104.959 ..............3,148,770 | ..............3,000,000 | .......c...... 2,998,570 | .vevvvevrrrereen0 [ i 1464 | 0 |0 | e 7125 7.180|JD....... 12/09/1993 | 12/01/2013
126408 GT 4|CSXCORP......cocrvrviirvrrrrinns [ I | 1] L2FE | 2,998,470 | ... 108.135] .... s 2,998,781 | o0 [ 132 [0 |0 | 103700 | 3.706 |AO...... 10/18/2010 | 10/30/2020
127097 B# 9|CABOT OIL & GAS CORP.... SO RTIRN PO e [ 2 [ 23,000,000 | e 110.000{ ..............3,300,000 | ..............3,000,000 | .......c...... 3,000,000 | ..cervrirernereen0 [0 [0 |0 | 8440 | 6.440 [ JJ....... 07/16/2008 | 07/16/2018
127097 D* 1|CABOT OIL & GAS CORP.... ST OOTRRRTORN ORI e [ e [ 1,000,000 e 109.648 | .............1,096,480 | ..............1,000,000 | .......c...... 1,000,000 | .oooovrverinrinenn0 [0 | i 0 [ 5420 | 5420 [JJ....... 12/30/2010 | 01/15/2021
13052@ AA 6| CALIFORNIA PACIFIC ELECTRIC CO SRR PO oo | e | 2FE | ...........1,000,000 | ...... 111811 oo 1,118,108 | ............1,000,000 | ....e00eerc 1,000,000 | o0 [0 | e [0 5190 [ e 5.190 [JD....... 12/29/2010 | 12/29/2020
133131 AL 6| CAMDEN PROPERTY TRUST.......ccccovvmvrmrirernnneernrineisnnnensensssesennnns | wovneee | oo [everneinen [ W 2FE | v 125,091 | i 104.236 | ... 130,295 | oo 125,000 | oo 125,011 [ 0 e (1) i [0 5375 | 5.365|JD....... 12/09/2003 | 12/15/2013
13342B AC 9| CAMERON INTL CORP. i | s . | 2FE ]| 998,990 | .. 121.001 ] .... cevrernneenen999,402 | i |88 [0 | 0 | 8375 | 6.388 |JJ....... 06/23/2008 | 07/15/2018
134429 AS 8|CAMPBELL SOUP COMPANY et | o [ [T AFE| 123,980 | 103.340 | vvvvvrerenn 129,175 | i 125,000 | oo 124,905 | ..o | 122 |0 | 0 | e 4875 | 4.980 | AO...... 12/11/2003 | 10/01/2013
14149Y AG 3| CARDINAL HEALTH......ooitiiiinriieiineineeissiseniesiseessssisessesssessssennas | ceveee . . cerneeenen 113,191 | 107.711 | e 134,639 | i0125,000 | oo, 121,881 | o0 | e 1,165 | 0 | 0 | 4000 | e 5.095|JD....... 12/09/2003 | 06/15/2015
141781 AE 4|CARGILL INC 144A SENIOR NOTES. i I . AFE] i 87,743 140.541 | .................105,406 | ...................75,000 | ...... 84,786 | ...ooovvvvvrveeenn [ v (880) [ i | 0 | e 7500 | 6.080 [MS...... 11/30/2004 | 09/01/2026
144285 AH 6|CARPENTER TECHNOLOGY OSSR OO W T7,267 | e 101.629] .... 76,222 | ..o 75,000 | .. 75125 | o0 [ viiriineeeen(326) | o0 |0 | 8625 | e 6.160 | MN...... 11/30/2004 | 05/15/2013
144287 BA 8| CARPENTER TECHNOLOGY MTN SERIES B.......cccvvvunirenrrrerirenins | v . . ..79,459 | ..... 112,657 .... ..84,493 | ................75,000 | ...... 77,220 | oo [ e (343) [ 0 |0 | 8990 | e 6.324 |AO...... 11/30/2004 | 04/20/2018
14754D A@ 9 |CASH AMERICA INTERNATIONAL INC SERIES A.........ooevomviemnrranins [ s I [ 2| Y2 I 1,600,000 | ...... 108.883 | ...oovvvrne 1,742,128 | ..o 1,600,000 | ..cooovvrennee 1,600,000 | .ooovcrvecrirnrrnen0 [0 | e [0 [ 6,090 | e 6.090 JD....... 12/19/2006 | 12/19/2016
14754D B@ 8 |CASH AMERICA INTERNATIONAL INC SENIOR.........cccomrvmerirerernins | cvviee | oo | vevirenens 2. 2| e ,000,000 | ... 116.039 | ..o 1,160,389 | ..oooovvrerene 1,000,000 21,000,000 | .o [0 [ 0 [0 [ 6,000 | 6.000 [FA....... 08/28/2012 | 08/28/2019
UNSEC NOTES SER A. . e e | e [0 [ 0.000 .0 0 | eoreeerveereerreneeenn0 | o0 | e | 0 [0 {10,000 0.000 | ..oocennee 0. 0
149123 BF 7 |CATERPILLARINC.......ccoovvvrrrrinns e [ s e | VIFE | i 84,359 | L 133417 ...cove...... 100,083 | ..................75,000 | ... 82,414 | oo [ iiiieecn(292) [ 0 | 0 | e 8.625 | 5.660 [JJ....... 11/30/2004 | 07/15/2028
149162 B* 9|CATHOLIC HEALTHCARE WEST SERIES B.......cccovvvrnmrineernneinseriinns | cevee . ...2,000,000 | ...... 110.000 .... ,200,000 | ..............2,000,000 | ..oovvorncne 2,000,000 | .ovevvrrnnrinerienn0 [0 [0 |0 | 8090 | e 6.092 [JJ....... 05/28/2008 | 05/15/2015
149162 B@ 7| CATHOLIC HEALTHCARE WEST SERIES C.......covvvevvrvverrerirncrrieinns | v I (RO BV L I 2,000,000 | ...... 110.000 | ..covvvvenee 2,200,000 | ..oocverneee 2,000,000 | ..ovrernvne 2,000,000 | ..oovvrivrrreren0 |0 |0 |0 | 8450 | 6.452 | JJ....... 05/28/2008 | 05/15/2018
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151020 AE 4|CELGENE CORP... .2FE 1,504,155 ..1,503,372 ....(365) 10/05/2010 | 10/15/2020
151020 AH 7| CELGENE CORP......cccosvrimrieirnninerieriesirnensssisenssssssssssssssessseesanns | evvneee | o [ eoveeersees | #2FE [ riiiiiii.999,490 | ......102.201 | ..............1,022,010 | .............1,000,000 | ....c.cccccc0.999,510 | .oovviriviiininnn [ e 20 08/06/2012 | 08/15/2022
15133K AC 7 |CENTEL CAPITAL CORP ceevrerenennssinennessnenenensenne | vevenne | oo [ eevveerinens [ W 2FE | i 13777 | 716 4,713,919 | 4,025,000 | e 4,079,850 (5,727) 12/27/1991 | 10/15/2019
151895 B@ 7 |CENTERPOINT PROPERTIES TRUST [SOSTRTRR O 4,000,000 | .ovevrrinriininnn0 [ 0 06/15/2006 | 06/15/2016
156686 AJ 6|CENTURYTEL INC SENIOR NOTES SERIES D........cccoovvrevmrriverrerrnee [ covvene [ o [ woverreens | 2FE | ...........3,235,406 | ......108.376 | ..............3,386,750 | .............3,125,000 | ....cccooeuc. 3,209,671 (3,971) 08/18/2004 | 12/01/2025
165069 AS 4|VERIZON MARYLAND INC FORMERLY BELL.. 11/30/2004 | 05/01/2023
ATLANTIC MD....ooovirrirereieierieesieeiesessenns
165087 AN 7| VERIZON VIRGINIA INC FORMERLY BELL.......ccovvverinriiernricirnrirnns 07/27/2004 | 01/15/2022
ATLANTIC VA ...ooiiiiirieiiesieesiesieeesssesssssesiesessessssssssessesssnenss | oaveene
171232 AE 1| CHUBB CORP DEBENTURES........cccoovumriiiirniinniisiiesiieeiseisansinns 11/30/2004 | 11/15/2031
171232 AR 2|CHUBB CORP.... 05/01/2008 | 05/15/2018
172062 AF 8| CINCINNATI FINANCIAL CORP DEBENTURES 05/09/2005 | 05/15/2028
17252M AH 3 [ CINTAS CORPORATION NO 2 (7,221) 01/09/2008 | 12/01/2017
172967 BW 0|CITIGROUP INC SUB NOTES! 486 12/05/2003 | 05/07/2015
185508 AF 5|CLECO POWERLLC....... . v 1,992,860 | ... 116.634 | ..............2,332,680 | ..............2,000,000 | ......ccoo..c. 1,995,592 650 05/28/2008 | 06/15/2018
19075Q AB 8| COBANKACB 144A.........cccoovviiriniiniiiniiseiiiesesessssssiiesiesissnins | covens | AFE] .. 2,783,720 (5,039) 04/25/2008 | 04/16/2018
195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES........ccovevmermeremeenes [ coveee [ oo [ errerirneens AFE] i 94,292 | L.135.877 | .................101,908 | ...................75,000 | ...... 91,277 11/30/2004 | 04/15/2032
195891 AE 6| COLONIAL REALTY LP SENIOR NOTES........cocovrvermrnersnneninrnerens [ wonnee [ [eovrvrinens [ W 2FE | v 76,430 | 10101750 | oo 76,313 | e 75,000 | e 75,061 11/30/2004 | 04/15/2013
195891 AJ 5|COLONIAL REALTY LP REITS 2FE| ..............2,952,180 | .....109.250  ..............3,277,500 | ..............3,000,000 | .......c....c. 2,983,819 01/17/2006 | 10/01/2015
199575 AW 1| COLUMBUS SOUTHN PWR CO.....ccovrmrirerniriierineisninenseesnsensnineens [ verne [ [ vverennnnns .2FE 997,740 05/13/2008 | 05/01/2018
20030N 60 6| COMCAST CORP.....cccivrmrimerierireeieniseesensassssesssesessssssesssssssssssnns | eoneees 1|..2FE ...1,500,000 . 11/29/2012 | 12/15/2061
20035C AA 8| COMERICA BANK......ccrvvniirrinrieinnieienissienssississsissnsnssessessssessnenss | ovene [0 | vevvverenns | W AFE | iiiiiiin...994,060 | ......106.438] ..............1,064,380 | ..............1,000,000 | .....ccccco..... 998,941 06/07/2004 | 06/01/2014
202795 HU 7|COMMONWEALTH EDISON........ ceevreresennsssessnenines | eeeonee oo [evvnnnnen [ WTFE | 2,994,240 | ......121.491] ..............3,644,730 | ..............3,000,000 | ....ccooneen. 2,996,543 03/19/2008 | 03/15/2018
207597 DY 8[CONNECTICUT LT & PWR CO....ccvvrvrrvvirereisennieinninerssnsssrennnnnne | eevvee | oo [evvrcercnnn [ WIFE ] 100000.2,992,920 | ......117.636 | ..............3,529,080 | ..............3,000,000 | ....cccc0..... 2,996,133 09/10/2007 | 09/01/2017
209111 ET 6| CONSOLIDATED EDISON CO NY INC......cvvvuerrerererrnnenenisserserirenenns | vevnee | o | eevverinen [ L1FE | 102,001,800 | ......122.203 | ..............2,444,060 | ..............2,000,000 | .........c.... 2,001,076 04/03/2008 | 04/01/2018
209115 A* 5[CONSOLIDATED EDISON INC....ccovrvrrrirerieirinrsienssierssesseesssssnnes | eevees . . R 3,671,162 06/27/2008 | 06/30/2022
210518 CT 1|CONSUMERS ENERGY CO.......cocormrrmmrimeenerirnnrnerimeesensseessnnssnns | wevinee oo [eorseeed [ WTFE | 1,606,095 | ......103.793 | oo 1,556,895 | ..coovrrene 1,500,000 | ..ooovrennee 1,505,745 05/01/2012 | 05/15/2022
216831 AE 7 [COOPER TIRE & RUBBER CO. cvrrrneseneeneens [ | | e | AFE | 5,674,950 | L. 112.851 1 ............5,642,550 | ..............5,000,000 | .............. 5,316,714 01/22/2003 | 12/15/2019
219023 AF 5| CORN PRODUCTS INTERNATIONAL........oseuuremrrrerirrereesssiserinnes | cvvenne 09/15/2010 | 11/01/2020
222372 AJ 3[COUNTRYWIDE FINANCIAL CORP.......cccovvrirrmrrrirmriernnsseeensssissernns | wevees 03/05/2007 | 05/15/2016
224044 BM 8| COX COMMUNICATIONS INC.......ovveurrrerireirrinneesseiseesesssseessnenss | oevenne 05/31/2005 | 12/15/2014
22541L AE 3 [CREDIT SUISSE FB USA INC.....c.cevvvimriernricieriseisniersnsseeensssinnns | sevnees 11/30/2004 | 07/15/2032
226829 AA 7|CROCKET COGENERATION 144A.........ccoosiummimrierineerssnisersessinnns | oevenne 660,742 03/10/2005 | 03/30/2025
22822R AX 8| CROWN CASTLE TOWERS LLC SERIES 2010-5 CL......cccocvevervvvrrvrins [ e 1,500,000 07/29/2010 | 08/15/2037
C-2017 TA4A. ...ttt | e .0 0 | o0 0 | 0
22845# AC 3| CROWN PINE PARENT LP TIMBER LP........c.cccoimivmrinrnnnrnnrrerinns v | e [ eevrrverns | e [ vviiinennnn4,027,897 [ ... 110.000 | oconcnee 4,400,000 | ..ocovonnnnnn 4,000,000 (3,885) 10/26/2011 | 12/14/2017
231516 AA 3| CURTIS PALMER INC 144A GUAR EPCOR POWER........ccccouevmerrne | vernne [ o | eevvvrrvven [ W3FE | v 498,110 | ... 104.760 | oo 523,800 | ..cocvverernns 500,000 06/23/2004 | 07/15/2014
L[ criees .0 0
23314# AG 4|DCT IND OPERATING PARTNERSHIP CLASS K......ocvvvrerneriseinenns [ eovvee | e [ eoverrverne | o2 | iei000002,000,000 | ......108.275 | ... 2,165,502 | .ooovvvnne. 2,000,000 ..2,000,000 | ... 08/01/2011 | 08/01/2018
233326 C*  6|DST SYSTEMS INC.......ovrimriiririiiisriserieniesiesissesessesessenineenes | ceveene ...2,120,760 ....2,000,000 | ..ovovvrrnnen 2,000,000 | .ovvevrinrrierenn0 [ 0 08/09/2010 | 08/09/2020
233835 AQ 0|DAIMLER FINANCE NALLC.......ooviuierrrieriesiineeiseiseesssesssssesisnenes | ovvenne . .15,633,100 ..10,000,000 | ............11,065,240 (27,484) 08/05/2002 | 01/18/2031
235851 AM 4| DANAHER CORP..........ccoevemrimirirnrinerenisninssissnsesssesesssssissssnssens | evvinee | oo | eoveree ] [ IFE | ciiii00999,750 | 1.0 113.010 | oo 1,130,100 | ..ooovvrenn 1,000,000 | ...coorvvernnne 999,782 | ..vvvvivrvrrnnnn [ i 21 06/20/2011 | 06/23/2021
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237194 A# 2|DARDEN RESTAURANTS INC SERIES B.... 99571 . 3,000,000 ...3,000,000 .0 | 08/28/2012| 08/28/2024
244217 BK 0|JOHN DEERE CAPITAL CORP DEBENTURES. v veeee | oo | e | LAFE | 254,353 | . 100.202 250,000 | ....... 250,022 .12,750 | 12/10/2003 | 01/15/2013
24422E QR 3 |JOHN DEERE CAPITAL CORP SERIES D.......ccovvvvvveriverninirerninns | vevvene | oo | eevveverens | AFE | 249,235 | L. 120.152 ....13,375 | 03/31/2008 | 04/03/2018
24422E QV 4 |JOHN DEERE CAPITAL CORP. 22103 . 09/03/2008 | 09/10/2018
24424C AU 5| JOHN DEERE CAPITAL CORP........cccovvrmerirmrrrerirneenenisssrseninennenennee. | wvveee | o [ everirenns | W TFE | 1,000,000 | ... 111.161 06/12/2009 | 06/15/2015
24702R AQ 4| DELL INC....cooieviiciierinciieeiseissiississensssessesssssissnsssssessssssssssesenss | eovnees | oo [ wovervenns | W TFE | 2,488,525 | ... 108.784 03/28/2011 | 04/01/2021
24715@ AD 6 |DELOITTE LLP SERIES B......... 10.000| . 09/17/2009 | 09/17/2019
249030 AC 1 [DENTSPLY INTERNATIONAL.......ccovvviverirniirernrirernriserensersnsenseniens | eoveeee | oo [rvnieend T [W2FE | 0,996,530 | ... 106.711 08/16/2011 | 08/15/2021
250847 H* 4|DETROIT EDISON COMPANY 2011 SERIES D......cocoveremevrerernennins | vevnee [ oo [ eevverinens [T | 4,000,000 | ... 103.999 4,000,000 09/01/2011 | 09/01/2023
25087 AB 9 |DETROIT INTL BRIDGE COMPANY SERIES C.......cccooevvmvriverirniinns | vevene [ [ eeenn2 [ 22 ] ...........3,000,000 | ... 112.501 . . 3,000,000 | ... . ceevres 09/14/2009 | 09/02/2017
25179M AL 7|DEVON ENERGY CORPORATION ceevnereneesnnsnnesnnn | vevene [ oo | o] [W2FE | e, 2,107,500 | ...... 119.861 | ..ovvonrrnee 2,397,220 | ccoovvrernen 2,000,000 | ..ovrernvne 2,105,487 | oo [ (1,614) 0 | 0 | 1005600 | ... 5239 [ o | v 51,644 | e 112,933 | 08/24/2011| 07/15/2041
252747 AD 2 |[ULTRAMAR DIAMOND SHAMROCK DEBENTURES.........cc.cccrvvvirrns | vrvns . . 5,868,694 | ... 118.570 .6,965,988 | ......ccooueu 5,875,000 | ...ccovvvnees 5,873,285 ...514,063 | 02/17/1995| 06/15/2015
25468P CB 0 |WALT DISNEY COMPANY MTN SERIES B.......c.ccooomerierermeerieirnerinnes [ s AFE 257,225 | 123.443 ....308,608 250,000 | ....... 253,207 (V1 I (548) | cvvvrrrrirerieninn 0 ....653 ....14,688 | 12/08/2003 | 12/15/2017
254709 AD 0 |DISCOVER FINANICAL SVS......cocovireinriririniriernirerssiseeressesssssnnnns | eoveene | oo [rvvrinronnn [ W2FE | iinnn.5,009,702 | ... 117.249 | ... 5,862,450 | ... 5,000,000 | ...cccooonees 5,005,540 0 (1,047) (V1 0 17,021 322,500 | 06/02/2008 | 06/12/2017
25470D AE  9|DISCOVERY COMMUNICATIONS........coovumererermmrenermersmsnseninseennns | wevveee | o [eovevreeens | #2FE | 1,993,920 | ... 111111 2,000,000 ...1,994,679 0 509 0 .3,889 .87,500 | 06/13/2011 | 06/15/2021
257867 AR 2 [RRDONNELLEY & SONS........ccccomrmirmirernninierenneisssnsisensnsensennne | eoveene | oo [rvvrcevinen [ W3FE | viiiii.682,909 | ... 102.000 683,681 0 123 0 4,807 12/13/2005 | 05/15/2015
260543 BA  0|DOW CHEMICAL CO.....ccovvvrerirrerrrinerreriererseesssnissrsnensesssesssnssees | vevnne | oo | eevvnerinens [ w2FE | 95,998 | e 132475 | oo 99,356 | ..voorererrens 75,000 | ...... 88,182 0 (1,192) (V1 0 .1,688 11/30/2004 | 04/01/2021
261561 AB 0 |DRESDNER BANK NEW YORK SUB DEBENTURES..........ccovvrerviins | vrves . verrnrenennnD,508,500 | ... 108.269 | ..............5,413,450 | ..............5,000,000 | ...........5,141,038 | ...0ce0ovrrrirrmrrcns (1 I (46,772) | oo 0 .106,736 10/04/2002 | 09/15/2015
263534 CE 7|E1DUPONT DE NEMOURS.......cccostuummirmerirreriemneineriessinessenesssenes | sovenne VAFE] 3,990,920 | . 115.269 . . 4,000,000 | ... . 0 766 0 42,500 | .o 03/24/2011 | 04/01/2021
26439R AK 2| SPECTRA ENERGY CAPITAL SENIOR NOTES........ccoocovivvmrmeerernnnns [ cvvree [ [ vvererinns 2FE| i 4,724,600 | ... 119.791 | oo 5,989,550 | ..vvvernens 5,000,000 | .oorvrrres 4767,808 | ..o {1 [ I 5,530 | cvrrrvereriernninnd {1 [ I 0| oereee8.750 | o 7201 | FALt | i 127,500 | ccovrerees 337,500 | 06/12/2002 | 02/15/2032
264411 AC  3|DUKE REALTY LP.......coconiririnirnirnerirerineensniessrnesisesssensssnsssesenss | vevnee | oo | evveserinens [ w2FE | v 121,086 | ... 101.419 ....126,774 ...125,000 ..124,809 0 501 0 oo | 4625|5048 [MNL...o. | oo, 739 5,781 | 12/05/2003 | 05/15/2013
26441C AD 7|DUKE ENERGY CORP cerneerennenensnnnnennnns | vvveee | oo [ eorsnveeiens | 2FE | 1,995,670 | ... 117.443 ,348,860 | .. 2,000,000 | ... 1,996,967 0 372 0 0 [ 5050 [ e 5077 [MSe | e 29,739 | covvine. 101,000 | 10/15/2009 | 09/15/2019
26875P AA 9[EOG RESOURCES INC.......cccovuvierimeeririsernserssnieneseesssnissnsssssnenses | ceeveee | oo | veverseeiens | WAFE | 3,004,390 | ... 121107 | v 3,633,210 | coovvrernees 3,000,000 | .ooovvrnees 3,002,394 | ..o (V1 I (432) | covoevrrerienind (V1 0...5.875]........5.855 [MS...... | v 51,896 | .oocvvrees 176,250 | 09/05/2007 | 09/15/2017
26875P AC  5|EOG RESOURCES INC.......coovvviriiiriiieiinsiieniesisssississisesseninns | wovenes ..745,988 | ...... 126.084 ....945,630 ...750,000 0 362 0 09/25/2008 | 10/01/2018
26882P BB 7 |ERAC USA FINANCE CO 144A [T O . 4,000,040 | ...... 121.191 ,847,640 | .. 4,000,000 | ... (VI I (2) 0 . 10/11/2007 | 10/15/2017
27430 AG 8| EAST PENN MANUFACTURING CO.....ocoevvrirernrieiinreierissienssniinnns | vvvnee | oo | vevvvrsnees | vvvnee 2| s 3,000,000 | ...... 110.000 | ..ovvvvvenes 3,300,000 | .ovvrernnns 3,000,000 | .ovrvrrnen 3,000,000 | ..eovrrrireriinnd {1 [ IR (0 R {1 [ I 0....5940]......5.940 | AO...... | ccooovrirenns 39,105 04/12/2006 | 04/12/2016
27430* AJ 2 |EAST PENN MANUFACTURING CO SERIES A........oocomerrmrimeerininns [ s ....1,000,000 | ...... 110.000 .1,100,000 1,000,000 ...1,000,000 .0 7,453 05/22/2008 | 05/22/2015
27430* AK 9 |EAST PENN MANUFACTURING CO SERIES B........ccccovurverirmriirerins [ s ....2,000,000 | ...... 110.000 .2,200,000 | .. 2,000,000 | ... ...2,000,000 .0 05/22/2008 | 05/22/2018
277432 AN 0|EASTMAN CHEMICAL CO JESSTRUTRRIIRES IOV 2,787,032 | ...... 104.830 | ..cooonrrnee 2,935,240 | .ovevernd 2,800,000 | ..oovrernvne 2,787,785 0 05/30/2012 | 08/15/2022
278058 AM 4 [EATON CORP DEBENTURES........ccccocvviiviimrneennnerisnnenernninnisenienes | eoveene | oo [evvriencnnn [ W 2FE | i 94,793 | i 138.950 104213 | e 75,000 | 88,126 0 (1,000) 0 11/30/2004 | 08/15/2022
278265 AC 7|EATON VANCE CORP........coccomirmerinnrineineriseiserseninensssniseessssssssssns | sennne | oo | evcvserinens [ W 1FE | 11ii0002...3,030,000 | ... 120.540 ,616,200 | ..............3,000,000 | ...ccoonneen. 3,016,581 0 (2,910 0 . 10/01/2007 | 10/02/2017
29078E AB 1 |EMBARQ CORP.........ccovririirriiniririernnisiesisisssssssssssesssssssensnnes | sevenes 6,065,500 | ...... 117.094 | .....covenee 7,025,640 | ....cooonee 6,000,000 | ..ccovrrnen 6,028,482 0 (7,179) (V1 0 e 7,082 ... 6.923 | D | v 35410 | oovvrrnnns 424,920 | 01/25/2007 | 06/01/2016
291011 AT 1|EMERSON ELECTRIC CO.....covvvvrrirereinerinserneniesesessssisessseesiseens | osvenne ..245825 | ...... 101.428 ....253,570 ...250,000 0 528 0 ....11,250 | 12/15/2003 | 05/01/2013
29266R K# 4 |ENERGIZER HOLDINGS INC........oevorrinirierinerieninresnsinsiesessnsienes | evinen | oo | weverivenin | cevees 2. 4,000,000 | ...... 107.652 4,306,080 | .. 4,000,000 | ..............4,000,000 | ...coovvrrrrrrerinncs (V1 [V TN 0 10/15/2007 | 10/15/2014
29273R AB  5|ENERGY TRANSFER PARTNERS.........coccomrerrmrmnrnneriersnisesesisenes [ vnvens [ | vevvnrennes | 22FE | v, 997,129 | ...... 109.701 | oo 1,097,010 | c.overnee 1,000,000 0 338 0 | overvrrrnrrinerennn0 | 10005950 [ 1. 5.990 [ FAL.coo | e 24,792 | oo 59,500 | 07/29/2005 | 02/01/2015
29348Q AB 8 [ENOGEXLLC 144A.........ccomiiirinirieriineienissiseiessesiesissessssisssnes | coveene ....1,035,590 0 (3,065) 0 18,403 62,500 | 05/13/2010 | 03/15/2020
29364D AJ 9|ENTERGY ARKANSAS INC FIRST MORTGAGE........ccccoocvmereneiinnis [ s ....2,990,445 0 195 0 0 [ 5900 [ 5922 [UDco | e 14,750 | oo 177,000 | 01/23/2004 | 06/01/2033
29364L AL 6|ENTERGY GULF STATES FIRST MORTGAGE.........cccccouvrmmvvmmivenrs | verevee [ oo | w1 [ L2FE | ... 1,540,500 | ... 100.000 | ..coooureneee 1,500,000 | ..cooovvreneee 1,500,000 | ..coovvrrenee 1,500,000 | .ooovvererirrirnns (V1 [V TN (V1 0 46,500 93,000 | 02/02/2005 | 07/01/2033
29364N AK 4 |ENTERGY MISSISSIPPI INC FIRST MORTGAGE.........ccccouuvmmrnnernne | evueee [ [eoveriveens | w2FE | i, 70,089 | e 112371 | e 84278 | 75,000 | e 72,581 0 372 0 11/30/2004 | 06/01/2018
293791 AD 1|ENTERPRISE PRODUCTS OPERATING GUAR veee e [ [ | W2FE | i 79,616 | e 100471 .oovviereen. 75,353 | 75,000 | e 75,058 (V1 I (A0 ) 0 11/30/2004 | 02/01/2013
ENTERPRISE PROD PARTNERS.........oocvmmrvmerinrineersrisersnsninennnes | eevinee | oo [ eernernnens [ eoveens | e | o 0.000 | cooovvnereerernerreennn0 |0 | (V1 (V1 (1 TN (V1 0




Annual Statement for the year 2012 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

60L3

1 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 16 18 19 21 22
F
0 Rate Current
r Used Year's Total
e to Current Other Than Foreign Admitted Stated
i NAIC Obtain Year's Temporary Exchange Amount Contractual
CusIpP g Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and Maturity
Identification n nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized B.JA.C.V. of Paid Accrued Acquired Date
29379V AJ 2 |ENTERPRISE PRODUCTS OPERATING V2FE i 76,967 [ 100.450 75,055 ....(638) ..1,914 10/26/2009 | 02/01/2013
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING... | W2FE| 997,010 | e 120.398 ..............1,203,980 | ..............1,000,000 | ........c....... 997,563 253 MS...... 17,333 05/11/2010 | 09/01/2020
299808 AD 7|EVEREST REINSURANCE HOLDINGS..........cccomeemrvnirierirerercnirnens JFE] ..............3,038,820 | ... 103.267{ .............3,097,710 | ..............3,000,000 | .............. 3,008,479 (4,427) AO...... 34,200 10/12/2004 | 10/15/2014
30161M AH 6| EXELON GENERATION CO LLC.......ccocovvrrmrirerrneineeinseiseniiseieennnee | eeviene | oo [ e [ L2FE | 1,001,960 | ... 104.787 | .... 1,001,583 | o0 [ s (173) AO...... 10,000 09/28/2010 | 10/01/2020
302491 AQ 8|FMC CORPORATION ..1,010,100 | ...... 113487 ...........1,134,870 | ..............1,000,000 | .............. 1,007,536 | oo [ e, (884) JD....... 2,311 11/24/2009 | 12/15/2019
302491 AR 6|FMC CORPORATION. 1,038,230 | ...... 106.407 (2,130) | wovereveireireiieenns0 | cviiieiiinnnd0 | 000003950 | . 3483 | FALoott | e 16,458 04/25/2012 | 02/01/2022
302508 BA 3 . 400,416 | ...... 100852 ...covvvvvve... 403,408 | ....cererni400,000 | oo 400,021 | o0 [ s (127) | w0 [0 [ e 4750 [ A TAT [ MS e | s 6,333 07/24/2009 | 03/01/2013
30251B AB 4 AFE ...2,088,180 | ...... 125916 .... (1,254) MN...... 16,483 08/26/2011 | 11/15/2039
30256Y AA 1 |FPL ENERGY MARCUS HOOK LP 144A. 938,971 | ...... 106.073 | ..vvvreerrern995,992 | 938,971 | 938,971 | 0 [ 0 N 07/01/2008 | 07/10/2018
303250 A@ 3|FAIR ISAAC CORPORATION SERIES A........ccooovvvmriverrmrnnicnnicnen | eeveee [ oo [ evceniivens [ 003 | eii002.1,000,000 | ..o 101.152] ... 1,000,000 MN...... 05/07/2008 | 05/07/2013
303250 C@ 1|FAIR ISAAC CORPORATION........cocommrvierireircrinnrieriersnenssneseninnnns | veninee | oo [ eevvverinens [ ereeed | eerieennnnn 1,000,000 | .o 100.913 ..1,000,000 07/14/2010 | 07/14/2019
316773 AD 2|FIFTH THIRD BANCORP SUB NOTES 233,525 | ...... 110.530 .... 250,000 12/16/2003 | 06/01/2018
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A.........ovcvmvrnererineenenineennens | veeee | oo | vevreeeni2 | v 1 ..1,277,580 | ...... 110.000 .... 1,277,580 MN...... 10/16/2007 | 10/15/2027
31953 AM 4| BNSF RAILWAY COMPANY SERIES B........cccovvrirnrenirmnnerrnnineriennnes [ vvevee [ e | ververeen | v | 128,392 | e 110.000 .... 128,392 | .... MN...... 10/16/2007 | 10/15/2027
31953* AN 2 |BNSF RAILWAY COMPANY SERIES C........ocoorvvvrrinrernenrnerirerineenes [ onees | oo | vvvereneni2 | oo | i 812,484 | 110.000 | ..oovvrerrrn.893,733 | oo 812,484 | ..o 812,484 MN...... 10/16/2007 | 10/15/2027
31953 AP 7| BNSF RAILWAY COMPANY SERIES D.......ccoevvviirminnirnenernnineerenns [ vvenee [ oo | verveeen2 | v [ i 329,045 | L. 110.000 ... 329,045 | ....... 329,045 MN...... 10/16/2007 | 10/15/2027
31953* AQ 5 |BNSF RAILWAY COMPANY SERIES E........coccnmirmerrmrenenneencnninnnes [ vvree | oo | vvverenni2 | oo | i 436,471 | o, 110.000 | v.ocvvrevrrer 480,119 | i 436,471 | s 436,471 | o0 | 0 MN...... 3, 10/16/2007 | 10/15/2027
32055R AN 7| FIRST INDUSTRIAL LP REITS......cccovnviirernnincermrnennnneienssrensssinneins | vvenee [ oo | vervvnvenens | w3FE | i 2,491,325 | ... 107.125] .............2,678,125 | ..............2,500,000 | .......c...... 2,496,838 927 W | 66,285 01/05/2006 | 01/15/2016
32055T AG 8|FIRST INDUSTRIAL REALTY REIT MTN.....cosvvervvenerrrmernerrmnerneennns | eervene [ [eoverreeens | W 3FE | ciiiiiiiin.84,039 | ..o 112375 v 84,281 | 75,000 | ... 79,268 | ..coovvevvrrnernen0 [ (724) Do | e 469 11/30/2004 | 12/01/2017
33582V AB 4 |FIRST NIAGRA FINANCIAL GROUP...........ccocervrnrrmrrneinsinsirersnreninne | vevens | oo | eerveirerens | 2FE | i 1,565,437 | ... 119.687 | ............1,795,305 | ..............1,500,000 | .............. 1,551,725 (5,575) 06/10/2010 | 03/19/2020
337358 BD 6 |FIRST UNION CORP (WACHOVIA) SUB.........ccocoomemverenercererennereenns | cvceeee | oo | everereiens | WAFE | 82,202 | oo 124162 oo 93,122 | . 75,000 | .. 81,342 | o0 [ (130) 11/30/2004 | 10/15/2035
.................................... 0].....0.000 .0 0
33761N  A* 0|FIRST SERVICE CORPORATION SENIOR SECURED.......cccooovummerne [ corvene [ [ v [ e | 1,200,000 | .. 106.254 | .....ocvvvnee 1,275,048 | ..o 1,200,000 04/04/2005 | 04/01/2015
.................. 0.000 .0 0
341099 CC 1|FLORIDA POWER CORP FIRST MORTGAGE 125120 | ...... 100.757 ... 125,000 12/19/2003 | 03/01/2013
341099 CG 2|FLORIDA POWER CORP . 997,310 | ...... 122.305] .... ,223,050 1,000,000 09/13/2007 | 09/15/2017
343412 AB 8| FLUOR CORP.......ccocrimrrrerieirerinsrsenseniseessssisssnssenssesssesssssisssssnses | sevenne | oo | wervnernene [ TFE | e, 1,014,940 | ...... 106.123 | ..o 1,061,230 | .cooovereneee 1,000,000 01/04/2012 | 09/15/2021
34354P AC 9 |FLOWSERVE CORPORATION 996,150 | ...... 101.004 | .... 09/06/2012 | 09/15/2022
345397 WB 5|FORD MOTOR CREDIT 2011-1 ...1,000,000 | ...... 106.747 | .... 09/21/2012 | 04/15/2016
345397 WF 6 |FORD MOTOR CREDIT CO LLC....c.cvviveririnieisirierinsessssisirnens . 495,550 | ... 105.498 .... 09/20/2012 | 09/20/2022
354613 AG 6|FRANKLIN RESOURCES INC LAFE] .. 998,890 | ...... 1144351 ... ,144,350 ....1,000,000 05/17/2010 | 05/20/2020
35669%# AA 2|FREEPORT LNG DEVELOPMENT LP SENIOR NOT! V2FE | 4,321,973 | ...... 119.935| ... 5,183,558 | ..o 4,321,973 12/19/2005 | 12/19/2025
361561 AA 1|SYSTEM ENERGY RESOURCES GG1C FUNDING V2FE | i 18,562 | 101.315 | oo 18,866 | ..o 18,621 | ...... 18,612 11/30/2004 | 01/15/2014
.................. 0.000 .0 0 | o0
362338 AQ 8|GTE SOUTHWEST INC 1ST MORTGAGE.........ccoueermevennernerrnreinennns | vevnne [ oo | evvvriveen [ AFE | .. 94,388 | .. 136.180 | ..ocvvervrenn 102,135 | oo, 75,000 | ... 91,527 1Y\ SO P 815 11/30/2004 | 11/15/2031
36804P AH 9 [GATX FINANCIAL CORP GMT5.7 4/15/15.......ccmvviverrcrrmrenervsrineies | covvee | oo | vevevrrens | o 2FE | 1,993,360 | ... 108.8911 .... 177,820 | ..............2,000,000 | .oocvoneeene 1,998,136 744 AO...c. | o 24,067 04/11/2005 | 04/15/2015
369550 AR 9| GENERAL DYNAMICS.......ccooomrrmerineeneeinneeseriserseninenssnisenssssssssssns | sennne | oo | evvvnniend [ WAFE | viiiiii0.998,350 | ... 112191 | o 1,121,910 | ..............1,000,000 | ....coovvrneene 998,557 140 W | e 17,868 07/05/2011 | 07/15/2021
369622 42 8|GENERAL ELECTRIC CAPITAL CORP......ccccovvvvervmrrverirereninssninenes | vevvee [ oo [ w1 [ LAFE ] ooi..2,000,000 | ... 101.960 ..............2,039,200 | ..............2,000,000 | .......c...... 2,000,000 | .ovvevrinriierenn0 [ 0 JAJO.. 10/02/2012 | 10/15/2052
36962G 6F 6|GENERAL ELECTRIC CAPITAL CORP. cevvnerennennnsennene | eevveee [ oo [ erveneinen [ TFE ] 002,995,650 | ... 102.393] .... 2,995,770 120 MS...... 09/04/2012 | 09/07/2022
36962G ZY 3 |GENERAL ELECTRIC CAPITAL CORP MTN SERIES........ccccoouviverrnee [ onree | oo | verervrrcene | LAFE | 260,520 | ... 100.416 250,000 250,054 (1,394) o 12/08/2003 | 01/15/2013
JESTUSTURPOUORPRPOIN | I IO 0.000 .0 0 | o0 0 | 0 | cvvervrernereeneenn0 [0 [ 100,000 .........0.000 | ..o
37048@ AB 0| GENERAL PARTS INTL INC FKA THE INTL......occoiriiirnrirerirererens B2 2,000,000 | ...... 105.766 | .............. 2,115,326 | ... 2,000,000 | ..ovrernvne 2,005,864 | ....oovvvvrriverenn0 | i 5,864 MN.cooo | v 28,267 11/01/2011| 11/01/2016
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.0 0 0
378272 AA  6|GLENCORE FUNDING LLC 144A GUAR:........cooovmerermremernseerseiannenns | wevinee oo [ evserinnes [ w2FE | 002,927,040 | ......105.237 | cooornenas 3,157,110 | coovvreens 3,000,000 | oooereernn 2,987,432 | o0 | 9,125 | 0 | 0 | 18,000 | ...o....8.345 | AO.. | e 38,000 10/18/2004 | 04/15/2014
GLENCORE INTL AG .0 0
38141G CU 6| GOLDMAN SACHS GROUP INC........oocurrrimrinrineriseersneinseinnnisnenne | envee | oo | vevvseionne | AFE ] 009,882,999 | ......117.186 | ... ..11,572,118 228,497 02/10/2003 | 02/15/2033
39121 A* 1 |GREAT RIVER ENERGY 20098 115.362 .3,299,890 09/02/2009 | 07/01/2021
39121 AE 0 |GREAT RIVER ENERGY 144A 115.460 11,154,600 08/12/2008 | 07/01/2038
404119 AL 3 05.125] . ,051,250 06/08/2004 | 03/15/2014
406216 AV 3|HALLIBURTON CO.... 123.397 1,233,970 | .. 09/09/2008 | 09/15/2018
41242* AJ 1|HARDWOOD FUNDING LLC (NBA) SENIOR NOTES 114197 | oo 3,425,895 | ...ccooonee. 3,000,000 06/07/2010 | 06/08/2020
.......... 0.000 .0 0].. 0
416515 AT 1|HARTFORD FINL SVCS GRP. V2FE | 4,942,355 113575 v 5,678,750 | ..oovvrernees 5,000,000 | .ooovvrerncs 4,969,915 | oo [ eiiiiiennn8,209 [ 0 |0 | 5375 [ 1 5537 [MSe | i 79,132 | 268,750 | 02/12/2008 | 03/15/2017
416515 AU 8|HARTFORD FINL SVCS GRP. ....1,499,955 119.010 1,785,150 1,500,000 ...1,500,001 .94,500 | 02/28/2008 | 03/15/2018
421915 EC 9 ....1,347,938 110.190 1,377,375 | .. 1,250,000 | ... ...1,302,500 . .75,000 | 12/15/2010 | 03/01/2015
421915 ED 7 [HCP INC REITS.....ocovmiiiiirirnirenneisinserssisesenssisssessssnsssnessennns | eovnne | oo [eovnernnns [ W 2FE | i, 1,742,738 114333 oo 2,000,828 | .............. 1,750,000 | ...oooovvveeee 1,746,814 | o0 [ 833 | i 0 [ 15625 | L BUBTS | MNLLL | e 16,406 | 98,438 | 04/22/2005 | 05/01/2017
421915 EG 0|HCP INC REITS - HEALTH CARE.......c.covvumrimrieriiriseeseeiserienienes 3,284,418 116.874 .3,798,405 3,250,000 3,265,270 ...204,750 | 09/27/2006 | 09/15/2016
421915 EJ 4 . 114.993 977441 ...850,000 | ... ..847,245 . ...51,000 | 01/17/2007 | 01/30/2017
421946 AF 1|HEALTH CARE REALTY TR REIT.. .2FE 3,908,168 104.448 | .............. 4,256,256 | ....coonnnnn 4,075,000 | ..oovrernvene 4,044,472 | oo [ 28,027 | 0 |0 | 5125 | BTET (A | e 52,211 | 208,844 | 01/19/2006 | 04/01/2014
42217K AM 8 |HEALTH CARE REIT INC REITS . . ....3,998,625 110.602 4,424,080 4,000,000 06/15/2005 | 05/15/2015
422188 AC 2|HEALTH CARE SVCS CORP 144A VAFE] ....2,068,300 108.310 .2,166,200 | .. 2,000,000 | ... . (6,076) . . 06/29/2011 | 01/15/2021
428236 BM 4 |HEWLETT-PACKARD CO .2FE 4,320,695 98.367 | ...oovrrrnen 4,180,598 | ...cooovvvvnnn 4,250,000 | ..ovvernvne 4,311,588 (6,024) | .ovevvvrrrieriirnn0 | veiieiiieninnd0 | 4300 4095 | D | e 15,229 | oo 182,750 | 06/16/2011 | 06/01/2021
431116 AA  0|HIGHMARK INC 144A LAFE] 4,988,600 102.757 .5,137,850 5,000,000 4,999,042 | ..o [ v 1461 | 0 | 0 | 8800 | <.........8.832 [ FA o | e 128,444 | ........c.. 340,000 | 08/14/2003 | 08/15/2013
431282 AK 8[HIGHWOODS REALTY LP REITS.... ...997,018 113.106 1,131,060 | .. 1,000,000 | ... ..998,532 17,225 | . 58,500 | 07/26/2007 | 03/15/2017
441060 AJ 9 1,847,077 116.352 | ..cvvonrrnee 2,152,512 | coovvrens 1,850,000 | ..coovrennee 1,848,564 | ...oocvvvrrerrnen0 | 289 | 0 [0 [ 6,050 | oo 8,071 [ MSe | i 28,292 | oo, 111,925 | 03/20/2007 | 03/30/2017
44106M AG 7|HOSPITALITY PROPERTIES REITS... . ....3,923,520 105.450 4,218,000 4,000,000 07/08/2005 | 02/15/2015
443510 AF 9 VAFE] ....3,941,060 107.654 4,306,160 | .. 4,000,000 | ... . 06/28/2011 | 11/15/2022
44643T AC 1 |HUNTINGTON NATIONAL BANK SUB NOTES........cccovvmrvrvinrirernnins V2FE | 124,380 102.728 | ..o 128,410 | oo 125,000 | cooovererrirnns 124,921 | o0 | i 72 | 0 | evciciiieennn0 | 4900 | e 4963 [ I | 2,824 | 12/19/2003 | 01/15/2014
449909 AL 4|ICI WILMINGTON GUAR IMPERIAL CHEM.......cccovvvmrierirceirenineenns 76,672 104.652 [ ..oovvrrrirnnne 78,489 | oo, 75,000 | ...... 75,208 | .ovevverrrriereeen0 [ (216) [ 0 |0 | 100005625 | 11008310 [ D | v 382 | s 11/30/2004 | 12/01/2013
.......... 0.000 .0 0
45138L AZ  6|IDAHO POWER CORP.........coeeemerrreinerirnernenieneseesssessenssssssensnssenes | sevinee | oo [ eevenneend [WAFE | i 998,290 101.705 | ..o 1,017,050 | .oooovrrnneee 1,000,000 101 04/10/2012 | 04/01/2022
45326T AA 6[INCITEC PIVOT FIN LLC ....3,012,880 113.087 .3,392,610 3,000,000 (1,212) 06/01/2010 | 12/10/2019
458140 AM 2 . ....3,645,165 99.860 .3,644,890 | .. 3,650,000 | ....ccee...3,645,183 | o0 | e 18 . . 12/05/2012 | 12/15/2022
45820E AH 5|INTELSAT LTD SENIOR NOTES .5FE 1,558,607 104.236 | ......cooovee 1,563,540 | ....covvenee 1,500,000 (7,332) | coovvvvrnnriieniienns0 | cvvrireiieciiennnnd0 | 8500 .......5.964 |MNL..co | oo 16,250 | ..ooocvrrenen 97,500 | 02/02/2004 | 11/01/2013
459200 AL 5 .|.1FE| .. 3,135,840 103.326 .3,099,780 3,000,000 | ...ooerrerrn. 3,005,699 | oo | e (11,980) | vvvoevrrererrerinnn 10,000 225,000 | 02/03/1994 | 06/15/2013
459200 GJ 4 | IFE| ... ...996,540 1,210,110 | .. 1,000,000 338 | e [0 [ 5700 | < 5746 [MSL | e 16,942 09/11/2007 | 09/14/2017
459200 GM 7 VAFE ] 996,280 134.016 | ..o 1,340,160 | ....ccoevenee. 1,000,000 330 10/09/2008 | 10/15/2018
459902 AS 1|INTERNATIONAL GAME TECHNOLOGY . . ....2,003,600 108.016 .2,160,320 | ..............2,000,000 | ...oo0eerrei2,002,870 | oo (V1 IR (308) | vvvvvveririieiinan 06/03/2010 | 06/15/2020
46051M AD 4 | INTERNATIONAL TRANSMISSION CO 144A. .|.1FE| .. ....1,248,588 116.463 .1,455,788 0 134 . 03/25/2008 | 04/01/2018
461070 AC 8|INTERSTATE POWER AND LIGHT... .2FE 3,865,855 131.397 | v 5,091,634 0 178 | cveverveeiveceen0 [0 [ 6450 ... .6.468 | AO...... | oo 52,765 | e 249,938 | 10/14/2003 | 10/15/2033
461202 AB 9 . 115.300 .2,306,000 0 891 | o0 | cvviiieiiicinennd0 | 5750 | ..o...5.809 | MS... | 33,861 | e 115,000 | 03/07/2007 | 03/15/2017
465685 AA 3|ITC HOLDINGS CORP 144A DEBENTURES.... 101.946 76,460 | ...................75,000 | ...... 74,840 0 286 3,938 | 11/30/2004 | 07/15/2013
465685 AC 9 |ITC HOLDINGS CORP 144A........ccconmvvmmrrneinnrnneenerineriseissnssssissensens | seeinee | oo [ ersercenens [ 2FE | 1,236,863 | 1.0t 113567 | oo 1,419,513 | oo 1,250,000 | ..cooovvrennee 1,244,132 | o0 [ s 1,362 | covververrnerienenn0 |0 | 15875 [ 18017 [MSe | 18,563 | e 73,438 | 10/25/2006 | 09/30/2016
46625H AX 8| JP MORGAN CHASE & CO SUB NOTES.........ccccmmurirmrimreiiniririiinins VAFE] 125,748 108.998 | ...ovovvirecn 136,248 | ..oovvvcrinnn 125,000 | ooovvvenrienns 125192 | o0 | i (76) 6,563 | 12/12/2003 | 05/01/2015
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46849E AP 2| JACKSON NATIONAL LIFE 144A GIC BACKED.. 71482 | e [ 540 |0 |0 | A 700 | 5720 [UD i | 294 3,525 | 11/30/2004 | 06/01/2018
NOTE...oooeeieieries e 0 0
47102X AF  2|JANUS CAPITAL GROUP 06/07/2007 | 06/15/2017
472319 AB 8|JEFFERIES GROUP INC SENIOR NOTES... 10/28/2005 | 03/15/2016
476556 CM 5|JERSEY CENT PWR & LT CO 1ST MORTGAGE. 11/05/2004 | 05/01/2016
478366 AR 8|JOHNSON CONTROLS INC 01/10/2006 | 01/15/2016
480081 AH 1|JONES APPAREL GROUP....... . 06/16/2005 | 11/15/2014
481165 AF  5|JOY GLOBALINC......cccccovvverimriiriirinriiniis 02/12/2007 | 11/15/2016
482480 AA  8|KLA-TENCOR CORP.........ccovvvmmrrrerirnes 04/29/2008 | 05/01/2018
48305Q AA 1 [KAISER FOUNDATION HOSPITALS . 04/03/2012 | 04/01/2022
484168 AC 3 |KANEB PIPELINE OPERATING PART........cocoimevmmremennnnrnerreneineeinne | vevnee | oo [ eevvverinens [ W3FE | vt 250,458 | ... 101470 | ooovviinnce 253,675 250,000 | ....... 250,035 10/24/2006 | 06/01/2013
485260 BH 5|KANSAS GAS & ELEC........cccoevverniiiricsricciinniivesesisnnssivssissinens | evvieee oo o] [WAFE | 71,602 | 10110285 | i 78,967 | i 71,602 | 71,602 11/16/2005 | 03/29/2021
487836 BD 9|KELLOGG CO ceeeienen ,117,200 | ... 1,000,000 | coooovincineees 997,506 07/01/2011 | 12/15/2020
492386 AT 4|KERR-MCGEE CORP.........cccovvrmrrrmrinrinneirseinnsisnrsesesenssesssssissssnns | eveinee oo [ evserinnens [ 2FE | ciii00000.3,593,700 | ... 132247 | oo 3,967,410 3,000,000 | .coooovvrnnes 3,491,560 | .ooovvivrrininen [ i, (13,426) | oo (V1 0 01/08/2003 | 09/15/2031
49327X AB 6|KEY BANK NA ....1,967,045 .2,340,487 090,000 12,033,888 | ..o [ s 15,558 | oo 0 02/27/2008 | 03/03/2016
494368 BB 8|KIMBERLY-CLARK ....3,339,850 14,110,082 350,000 | ... ...3,344,588 994 0 07/25/2007 | 08/01/2017
494492 AA 9 |KINCAID GENERATION LLC 144A s 3,566,049 | ... 117.746 | .............. 4,188,512 3,657,231 | oo 3,561,000 | ..ocoovvrreriernn0 | i (G 10 (V1 0 07/06/1998 | 06/15/2020
494550 AR 7 [KINDER MORGAN ENERGY PARTNERS SENIOR........cccocovevvvrvvernnes | cvvrs | oo [evvervvinn [ w2FE | v 123,404 | . 104473 | e 130,216 125,000 188 0 12/10/2003 | 12/15/2013
NOTES.....ovvreerrerrneiienes . .0 0 | oevrerrveenerenereen0 0 | (1 TN 0 0 0
494550 AY 2 |KINDER MORGAN ENERGY PARTNERS.........ccccovuverervernnnerrnrinens | eovvees | oo [rvveivrnn [ n2FE | 005,002,250 | ... 119.713 | oo 5,985,650 5,000,000 | .cocrvrrnen 5,001,328 | oo [, (VL) (V1 0] .n5.950] ........5.944 | FAL..oo.| o 112,389 | cccvvenee 297,500 | 02/06/2008 | 02/15/2018
49725V AB  8|KIOWA POWER PARTNERS LLC 144A SNR........ccocomevimreriniieinnini 2,011,660 | ......106. 111 c.oovvereces 2,122,220 2,000,000 2,005,049 (1,001) 0 | om0 | e 5.737 | 1t BT [MISD. | s 319 | e 114,740 | 01/11/2005 | 03/30/2021
SECURED NT SERIES B .0 0 {0 e | (0 TN 0 0 0
500255 AP 9|KOHLS CORPORATION........cooimeeirrirerrnrrerierinnensenisseesssesssnsnensnne | wevinee | oo [ eersveenens [ 2FE | i 2,478,135 | .. 119.940 | ooovncen 2,998,500 2,500,000 | .coooerrrrn 2,487,849 | o0 | 2,028 | oo (V1 0 | .ooereen8.250 ..e0r8.366 | ID.coce. | o 6,944 | ............ 156,250 | 02/22/2008 | 12/15/2017
50075N AS 3| KRAFT FOODS INC.... 11,041,097 ...850,000 405 0 21,486 55,250 | 08/08/2007 | 08/11/2017
50075N AU 8|KRAFT FOODS INC............ . .5,489,550 ,500,000 | ... (6,306) 0 01/17/2008 | 02/01/2018
501044 BM 2 [KROGER CO......ccconiirirriiriinninsisiinsrisnssienssssssessssssssssssesssnsssssesnns. | eoneee | oo [rvernecren [ 2 2FE | i, 82,664 | .....125.206 | .....ccovvrrrnne 93,905 | .ovveerirriinns 75,000 | ...... 78,998 | .ovvvvevirvirennn0 [ [GS1510) 0 11/30/2004 | 12/15/2018
501044 CQ 2[KROGER CO......ccoevvrrmriernrircrnricirenirenes 2,992,660 .3,114,900 ,000,000 2,993,097 437 0 04/16/2012 | 04/15/2022
502413 AZ 0|L-3 COMMUNICATIONS CORP..... . ...996,790 1,112,260 1,000,000 | ... ..997,559 263 0 05/18/2010 | 07/15/2020
50540R AL 6 |LABORATORY CORP OF AMERICA HLD.......oooovvererrrireriseiisenis 1,012,680 | ......106.482] .............. 1,064,820 1,000,000 | ..cooovvrennee 1,012,294 | o0 [ s (1215 (V1 0 08/21/2012 | 08/23/2022
511546 AA 1 |ENBRIDGE ENERGY PARTNERS LP SENIOR NOTES... ...4,862,033 .5,682,349 4,875,000 778 0 10/01/1998 | 10/01/2018
52465# AD 7|LEGG MASON CAPITAL CORP HUNTINGTON NATL .6,537,922 ,307,599 | .ovreiern5,307,599 | o0 [ e (1 T 0 12/16/1998 | 12/05/2020
BANK-LESSEE..........ccocoiieiieineieinninsnniensnsseenssssssesssssssssssssessnns [ overne [ oo | vevverinnes | verenes | ernvevernsinessnensennend 0 .0 [0 TUOURPUSPRSRPOORPRURPIN I SOPUUPRURPUPRUPPON | I IVUUOPOUORRRRRORO (0 R 0
524660 AW 7 |LEGGET & PLATTINC......cocoonvvurenne ....826,976 800,000 | oovoiereerenn 797,723 | 0 | 75 0 | covererrrnrrrnenennn0 | 100003400 [ o 3435 [FAL | e 10,276 | oo 0 | 08/08/2012 | 08/15/2022
526057 AS 3|LENNARCORP............... .5,375,000 ,000,000 | ..ooeerrn4,996,624 | ..oooiciiiiincnn0 [ v 1,255 | oo 0 23,333 | .. 280,000 | 12/08/2005 | 05/31/2015
530715 AD 3|LIBERTY MEDIA CORP DEBENTURES.........ccccocemmmrmmrrmrenennneinenns | wevvnee oo [ eorsvrnnens [ W8FE | 7,092,927 | ......109.000 | .oovonvnne 7,793,500 7,150,000 | oo 7,102,548 | o0 | e 1,268 | oo (V1 0 {8500 ... 8576 | I | v 280,240 | oo 607,750 | 01/09/2002 | 07/15/2029
53079E AC 8 |LIBERTY MUTUAL GROUP 144A...... 4,184,200 | ..............4,000,000 | ..............3,996,088 | ...coovvrviriveriinn0 | o 3,081 | oo 0 |0 | 05750 ... 5836 [MS. | e 67,722 | e 230,000 | 01/12/2006 | 03/15/2014
53117C AM 4 |LIBERTY PROPERTY LP ....550,100 ..499,039 101 0 23,750 | 09/22/2010| 10/01/2020
53117C AN 2|LIBERTY PROPERTY LP . ceevrerernnenns [ wovene | oo | evrenenine | W2FE | 1,005,440 | ......105.401 | ...ooneneee 1,054,010 | ..............1,000,000 | .............. 1,005,197 | o0 [ e (243) | oo 0 | om0 | 4125|4058 [UD e | e 1,833 | 21,083 | 06/07/2012 | 06/15/2022
532716 AL 1|THE LIMITED BRANDS INC 5 1/4 11/01/14....coooirieieineireirneinens ...951,142 ...899,000 891,389 | ..ovvevrrrrirnend0 | e 3,841 | o 0 47,198 | 04/28/2005 | 11/01/2014
534187 AL 3|LINCOLN NATIONAL CORP......... ...1,033,088 (5,246) 0 .70,000 | 05/15/2008 | 03/15/2018
540424 AN 8|LOEWS CORP SENIOR NOTES... cervneremeennssesessnenes | ennene | o [ervernnens | W TFE | s 71,672 | ... 112220 | c.ocevvvevvne 84,165 | .. 75,000 | .o 73,833 324 (V1 0 3,938 | 11/30/2004 | 03/15/2016
548661 CN 5|LOWES COMPANIES INC... s 5,026,500 | ......122.390 | .............. 6,119,500 5,000,000 | ...covvenecs 5,014,401 (2,593) (V1 0].....6.100].......6.029 | MS...... | .....c......89,806 | ............ 305,000 | 09/11/2007 | 09/15/2017
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548661 CT 2|LOWES COMPANIES INC... JIFE] ..............1,000,280 | ...... 109.551 ..1,000,277 07/21/2011 | 04/15/2021
5526J0 AB 4 |MDC HOLDINGS INC | .2FE| ..ceeie....1,996,960 | ...... 107.805] .... 1,999,074 06/28/2005 | 07/01/2015
565849 AB 2|MARATHON OIL............... .|..2FE| ............10,730,832 | ...... 131.438] ... ....10,690,802 12/08/2003 | 03/15/2032
571748 AP 7|MARSH & MCLENNAN HQ L2FE| i 3,476,050 | ... 112,587 .... 3,492,127 10/05/2005 | 09/15/2015
573284 AK 2| MARTIN MARIETTA MATERIAL.......coccosvvirenervnnnnerereseessnisnsnnnns | vevnee | oo | evveverinens [ w2FE | v 751,478 | e 110.799( ..ovvvervrer..830,993 | .oooer. 750,000 | oo, 750,893 04/17/2008 | 04/15/2018
574599 AN 6|MASCO CORP.....cccovvimrrierineirseiseirserissesensssisssessssssssssssssesssssssnees | eennne | oo | evvservenns [ e8FE | viiiiiinnnnnnn85,321 | i 102.767 75,897 11/30/2004 | 08/15/2013
574599 BD 7|MASCO CORP... crereree s | s | o | eeerenenes | #3FE [ 5,973,580 | ......110.967 | ..............6,658,020 | ..............6,000,000 | .......c...... 5,988,173 10/04/2006 | 10/03/2016
574754 AC 1 |MASHANTUCKET WESTERN PEQUOT 144A..........cccoovmmvvnmineinnes | evveee | oo [eoreiren2 [ 0B | viiiiinnn.600,000 | ... 07/29/2005 | 09/01/2021
SERIES Aottt
575767 AJ  7|MASS MUTUAL LIFE 144A.........cccooiiiiiiiniiiciinnceenisnicesissis 6,102,348 (1,732) 01/20/2012 | 12/01/2041
577081 AT 9|MATTEL INC.....cooviverimrrreriinircrieinns ..3,021,453 (2,298) 09/23/2010 | 10/01/2020
577778 BF  9[MACYS RETAIL HLDGS INC........couiiieiiiriniireriissesieisssienssisens . 1,047,545 | ...cocvvvviiiann0 [, (10,893) 07/13/2004 | 10/15/2016
577778 BM 4|MACYS RETAIL HLDGS INC .6,187,900 | ...... 119.709 .... ..5,645,246 ..(80,241) 08/24/2004 | 06/01/2019
577778 BS 1|MACYS RETAILHLDGS INC 381,500 | ...... 107.449] ... 350,000 (11,984) | 0 | 0 5750 | 2153 [ e | 9,280 | 20,125 | 12/09/2011 | 07/15/2014
579780 AH 0|MCCORMICK & CO 996,460 | ...... 110.933] .... 1,000,000 300 . 39,758 | 07/05/2011 | 07/15/2021
58013M DU 5|MCDONALDS CORPORATION MTN SERIES H . . 236,045 | ...... 101.596 | .... 250,000 | ..cooovrrenn 249,248 | o0 | 1,757 . 868 [UD..oes | 859 [ 10,313 | 12/10/2003 | 06/01/2013
580645 AE 9| MCGRAW HILL COS INC.......ccoomremrinrrrnerierisseseeissssseriesesessseninee | vevnne [ oo [ ceveeninens TFE | e 4,977,020 | ...... 116.154 | .............5,807,700 | .....cccoonue 5,000,000 | .ooovrrnncs 4,987,185 | o0 | e 2,259 (VI SRR | I IO 5.900]......... 5.962 [ AO...... | coovrrrernnnnd 62,278 | ..coooneen. 295,000 | 10/31/2007 | 11/15/2017
58155Q AD 5 [MCKESSON CORP........cccosurmrrrrmrnirisnnirernnseienssisssssssessssssessessnes | svveens | oo | wovsrenen T WIFE | 3,556,185 | ... 116.583 | .... ....3,500,000 3,547,701 03/24/2011 | 03/01/2021
585055 AP 1|MEDTRONIC INC.......ocovvveerermerririiernerinninenienissnsssssssnsenssssssnsnnns | vevnne | oo | eeveserinens | WTFE | i, 1,828,488 | ... 104.843 ] .... s 1,770,813 [ oo 05/15/2009 | 03/15/2014
585055 AV 8 [MEDTRONIC INC......ocovvviririieriiieinsisisssieienssseenssssssssssessssssssnes | svveees AFE( .............3,989,600 | ...... 113.319| oo 4,532,760 | ... 4,000,000 | ..cocovrnnene 3,991,194 03/24/2011 | 03/15/2021
585515 AD 1| MELLON FUNDING CORP........cocovurmrimrrrmeniirireenennnessensenessesnnnns | vevnee | oo [ eevenerinens [ or 1FE| ... 251,883 | ...... 108.194 | ... 250,000 | ....... 250,406 12/11/2003 | 12/01/2014
590188 JF 6 [MERRILL LYNCH CO....covvriivririirninnisisniersisseenssisssssssensssssssenns | evnnes | oo [ eonerinnnns 1FE| s 5,072,900 | ...... 118.897| .............5,944,850 | .............. 5,000,000 | ...covvvnecs 5,034,328 10/04/2002 | 07/15/2018
59022C CS 0 |MERRILL LYNCH & CO....ovvvvurvmiririreieeiseiseriesssessssessessssssssssnes | eveees 947,690 | ...... 109.645] .............1,096,450 | .............. 1,000,000 | ..ocoorvernnene 972,883 | oo 07/19/2007 | 05/02/2017
59156R AG 3| METLIFE INC SENIOR NOTES........ccoviiiiirmrinrinniersnieeessseessssnnienns | eveee 250,283 | ...... 103.874 ] .... 250,000 | ....... 250,032 12/12/2003 | 11/24/2013
59531# AB 6| MID-AMERICAN APARTMENTS SERIES B........ccovvurerererneennrineninns [ evveen | e [ everirenins | oo 2 ...2,000,000 | ...... 112,581 .... 2,000,000 | .cooorveneee 2,000,000 | ..oeorrerrrierinnn 07/29/2011 | 07/29/2021
60040# AA 0| MILLENNIUM PIPELINE LLC SENIOR SECURED.........ccocovuvrmrvvrerins [ wrviee [ [ erirnnnna 2(..2Z ] .................866,794 | ...... 111.975] ... 866,794 | ....... 866,794 08/26/2010 | 06/30/2027
NOTES.....ciiieereeieineeiseriesiesissesseesssssssssessesssssssssssssssssssssssnssses | eonnees | 0 | soeessnenens | revviene [ oneesenenneesessnsssnend 0 | oo 0.000 .0 (1 I (V1 I
605068 AA 3| MISSION HEALTH SYSTEM.......cocosvrrmrinerrerineinseinssisssiensissssssssnns | vevenne | oo | eviennieni [ LAFE | iieenn.2,000,000 | ... 100.049 ..............2,000,980 | ..............2,000,000 | .............. 2,000,000 | .oooorvrrrernriiecnnn0 [ (V1 IR 0 7,073 2,581 | 11/08/2012| 12/01/2034
608190 AH 7 |MOHAWK INDUSTRIES INC.......coovvemrrrerinrereniseisnsrisersenisseessenssees | vevnne | oo | evcvnerinens [ 2FE | ciiiiiene.4,008,960 | ... 113.500 .... 4,003,318 01/12/2006 | 01/15/2016
615369 AB 1|MOODYS CORPORATION... v | e | [ [ W2FE | 2,519,410 | i 107.011 | ..coee0rnn. 2,675,275 | oo 2,500,000 | ..ooovvrnnene 2,518,855 | ..o 08/16/2012 | 09/01/2022
617446 HR 3| MORGAN STANLEY GROUP SENIOR NOTES.......c.coovuumrremrirnenirneinns | cevenne . 256,275 | ...... 100.767 | .... 250,000 | ....... 250,137 12/12/2003 | 03/01/2013
61980A AC 7 |MOTIVA ENTERPRISES LLC 144A.........cccovviirmririnnncrernsnsssnissinns | cevees AFE| s 998,040 | ...... 119191 | oo 1,191,910 | e 1,000,000 | ..cooevernnene 998,518 01/06/2010 | 01/15/2020
620076 BB 4 |MOTOROLA SOLUTIONS INC.......covverrerrierieriserineniseesnesiseeneeis | eeveee | oo [ cereneinns 1|..2FE ...2,060,960 | ...... 102.827 .... ....2,000,000 ..2,058,840 07/31/2012 | 05/15/2022
626717 AD 4| MURPHY OIL CORP......coovrirrrirrinirienineeienisissesiesssesssessssesessesnes | ceveene 699,766 | ...... 100.873] .... 675,000 | ..coccoover....698,849 | oo 07/17/2012 | 06/01/2022
629568 AQ 9 [NABORS INDUSTRIES INC......cooveeririerinriiieriereniseeeriseeenesernsinees | eevees 755,255 | ...... 1174781 ... 750,000 | ..oovierreennnn 753,288 | i 10/16/2008 | 02/15/2018
629568 AX 4 |NABORS INDUSTRIES INC.......coovruririrriririnnrierieseienisssesssiesesienes | coveene . ..3,776,116 | ...... 107.793] ... 3,700,000 | .... . 06/26/2012 | 09/15/2021
62963# AJ 0| NRP OPERATING LLC SERIES ....cccvvvurierinrineeieeeseersssisersenenens s | e [ onerenes 2| Y2 I 5,000,000 | ...... 102.656 | .............5,132,800 | ....ccocvunee 5,000,000 | .coovvvrnees 5,000,000 | .overveinrrinrenn0 [ o (1 T 0 | oevmrrneineens0 | 100005030 [ ... 5,031 [ID e | 20,958 | e 248,706 | 04/20/2011 | 12/01/2026
636180 BG 5|NATIONAL FUEL GAS CO.......oevvvvrrrerirerinerierisseiensrnerresineisssennnes | vevnee | oo [ evcenrrinens [ W 2FE | 1,991,315 | i 120.284 | .............2,405,680 | ..............2,000,000 | .............. 1,994,510 845 0 ....130,000 | 02/23/2009 | 04/15/2018
637432 KT 1|NATIONAL RURAL UTILITIES COOP.. ceevnerennensenninnens | weveene [ oo [ evvnerieen [ SAFE | 1,995,540 | .. 120.359 .... 1,997,457 423 0 ....109,000 | 01/15/2008 | 02/01/2018
638585 AN 9 |BANK OF AMERICA CORP (FORMERLY........cccconuvunrrvmrrmerrmrenenrene | vevvee [ oo [ evvvnriven [ w2FE | 89,278 | e 113541 ..oover.85,156 | oo 75,000 | e 79,281 (1,482) 0 5,813 | 11/30/2004 | 08/15/2015
NATIONSBANK CORP). SO OTRRRRTSTTEN IOPON JESTUSTURPOUORPRPOIN | I IO 0.000 .0 [0 I 0 [ om0 | i (1 T 0 0. 0
638620 AD 6|NATIONWIDE HEALTH PROPERTIES REITS........cccoomurrerermrmririneies | vevvee [ oo | eevvrriinens [ o 2FE| oo 3,019,480 | ...... 110.208 | ..o 3,306,240 | .............. 3,000,000 | .ooovvvenecs 3,005,830 (2,217) 0 | ovvverirerireenn0 | 10008000 | oo 5911 [MNLc | e 20,500 | ..coooneee. 180,000 | 07/05/2005 | 05/20/2015
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638671 AJ 6|NATIONWIDE MUTUAL INSURANCE 144A.. .96.086 | . 4,500,000 11,620 12/03/2008 | 12/15/2024
63946B AE 0 [NBC UNIVERSAL MEDIA LLC.......cocomrrrrmririrnrineirerisnenensseisensnnnes | eevees | oo | veverneninns | o 2FE | 2,040,873 | ... 113.303 . 2,000,000 | ... ..21,875 08/25/2011 | 04/01/2021
644239 AY 1|NEW ENGLAND TEL & TEL DEBENTURES.........ccccoovvevrmrrmerrneennnes | vevnee [ oo | eevviriven [ SAFE | 112,420,672 | ... 133.675 15,934,060 | ............11,920,000 | ............ 12,330,116 119,945 05/07/2002 | 11/15/2029
645767 AW 4 |NJ BELL TEL DEBENTURES..... 28.399| . 86,018 752 11/30/2004 | 11/15/2029
64952W AM 5| NEW YORK LIFE GLOBAL FDG 144A..........ccccovuvmmrnmrnmnrnnerveninenines | vevinee oo [ eevviriven [ IFE | i 745,575 | e 101141 | i 758,558 | oo 750,000 | oo, 749,651 05/22/2009 | 04/15/2013
650094 CJ 2|NY TELEPHONE DEBENTURES.........ccccovivmmrirmrimmrneenneinsensenirneennne | vevene | oo | evcvnrivnen [ LAFE | 1,556,625 | ... 113.190 ...1,545,529 03/02/2005 | 04/15/2028
651229 AG 1|NEWELL RUBBERMAID INC. 17.959] . 1,497,342 03/25/2008 | 04/15/2018
651229 AM 8 |NEWELL RUBBERMAID INC........c.coevummvinrirciinnivcrienisnicsniscisennes | vevene [ oo [ everniieens [ W2FE | v 498,205 | ... 105.635 498,287 06/12/2012 | 06/15/2022
651639 AN 6| NEWMONT MINING CORP.........cccrvverrrrnrrrerirererneesnninnrserisnssinennes | vevnee | oo [ evvennend [ W2FE | i 1,477,635 | . 103.942 ...1,479,022 04/16/2012 | 03/15/2022
652482 BX 7 [NEWS AMERICA INC.....c.cccovvumrrrirnrirerinrserennsienennserssnsessenssssssienss | eoneee | oo [eovrvnninen [ W 2FE | 997,125 | i 121.858 . 03/24/2010 | 08/15/2020
65364U AA 4| NIAGARA MOHAWK POWER 144A..........ccccovvmermmrrnennsrinserssnninennes [ covneee | o [ overireen | W FE | eec...1,000,000 | ... 114472 v 1144720 | 1,000,000 08/03/2009 | 08/15/2019
65473Q AQ 6 [NISOURCE FINANCE CORP.........cocmvrrrirrmrnrirmnnerisnnnirersnisessesnensnns | vevvens | oo | eevnrverens | 2FE | 003,719,360 | ... 115.387 4,615,480 ...4,000,000 | .............3,853,566 | ......ccocoveriann0 | coririiis 26,168 | ..o 0 ..61,833 01/30/2007 | 09/15/2017
654894 AF  1|NOBLE AFFILIATES INC SENIOR NOTES.........cocoovirmerrmrernerrseernens | vevnee | o | wervverinens [ 2FE | oinein. 10,725,086 | ... 134.805 14,019,720 | .. 0,400,000 (9,831) 0 .208,000 11/30/2004 | 04/01/2027
655855 FA 7 |[NORFOLK SOUTHERN CORP DEBENTURES..........ccccoermrvenvenenens [ eoveene | oo [rvviivvinn [ W 2FE | i, 103,989 | ..o 144350 | ..o 108,263 | .ooovvvrciinnns 75,000 | .oooovieeneennnn92,143 | 0 [t (1L785) [ e |0 [ 09750 [ 5913 [UD | 325 11/30/2004 | 06/15/2020
66416T AF 2|NORTHEAST GENERATION CO SENIOR SECURED........ccccconvvcevens | vrvene [ o [ o2 | LIFE | .............6,560,938 | ...... 116.000 | ..ovonrrnee 7,610,688 | ....ccoovvvs 6,560,938 122,054 02/07/2002 | 10/15/2026
SERIES B...oooiiieieeisessissieeniesesesesssssississsssssssesssssssssssnses | vonvene | oo | veversesnns | evvenne | vevernerennissinsninnnens0 [ v 0.000 0].. . . 0
665501 AJ 1|NORTHERN NATURAL GAS CO 144A........coconuvmmeemvrnnernnrinerinennnes | vevenie oo | e [ LAFE ] oiein.2,056,440 | ... 11179 | e 2,235,880 | ..occovenee. 2,000,000 | .oovvrrneee 2,049,173 (5,018) 0 .7,083 06/27/2011 | 06/01/2021
66586G CC 9 [NORTHERN TRUST COMPANY 144A..........ccccoevmmmmrmmnnninniineins | vnree | oo | verivsniens | LAFE ] 6,007,380 | ... 119.969 7,198,140 | ..............6,000,000 | .............. 6,004,104 | ...coovviveriennnn0 | i (T14) | e 0 | ovnineirenn0 | 10005850 [ ... 5834 [MNLc | 50,700 11/07/2007 | 11/09/2017
66765R BF 2| NORTHWEST NATURAL GAS FIRST MORTGAGE..........cocoonuvermeeniee | covveee [ [wovevrenns | WIFE | ciiiiiinnr..95,600 | ... 113.041 | oo 84,781 | .. 75,000 | e 86,409 (1,346) 0 oo | e 7630 | ooven.5.007 [ D | v 477 11/30/2004 | 12/09/2019
SERIES MTNB......ovriiiieisriinsisesiesisesisssssssisssssssssesssssssssssssssnssss | vonnee | oo | vevevsnsiens | evvvenns | eevernerensieniinsninenens0 [ i 0.000 0 0
670346 AK  1|NUCOR CORP........cocovrmrrmeriricirnsrrnerseniesessensssssssessesssessenssssesseses | sevnee | oo | evveserinens [ W TFE | i 1,741,613 | i 122.589 .2,145,308 1,750,000 05/28/2008 | 06/01/2018
67059T AC 9|NUSTARLOGISTICS LP v | e o [eoeen T [ WBFE | 2,793,392 | e 95.135 .2,663,780 | .. 2,800,000 01/30/2012 | 02/01/2022
670877 AA 7|OMXTIMBER FIN INVESTMENTS | 144A A-T...cooovvvnvvnvcenninnerineens | vevnee oo | w1 [ LAFE ] ooi..1,000,000 | ... 109.970 | .ovvvrrnee 1,099,700 | ..oooovereneee 1,000,000 12/13/2004 | 01/29/2020
GTD BY WACHOVIA CORP.......c.cvviiriririersnisierississessssessssessnnes | seveees 0 0
67088C AA 5|OMX TIMBER FIN INVESTMENTS Il 144A A-2......ccoovvvvvvvnerrcrrncnnee | wvvee [ [roveineT [ B [ 130,000 | ......22.500 [ oo, 225,000 | .oovoverennee 1,000,000 | ..ocvvrererernrn 130,000 | o0 | 0 | 0 [0 [ 15,540 ... 43.545 | AO...... [ v, 0 12/13/2004 | 01/29/2020
GTD BY LEHMAN BROTHER........ccooisvinriieinniineissiiesensinnisnssnnnes | envee | oo | veversninns | evvienne | eevrnerinniiesiinniinnnns0 [ i 0.000 0 0
67103H AC 1| O'REILLY AUTOMOTIVE INC.....ocoovrerrririrerierernensseeseessssssenssenens | enneee | o [woverreens | #2FE | 1,011,150 | e 104.473 1,000,000 | ..ovoreeeer 1,010,817 | o0 | i (333) | cenciiinnen0 [0 [ 1n.3.800 | ... 3.666 | MS.cos | v 13,722 08/17/2012 | 09/01/2022
67612W AD 0|ODYSSEY RE HOLDINGS P/C / Reinsurance............ccceeeeevveververrne | eevver oo | evevrrcven [ w2FE | viriiiiii0.993,570 | .o 111.495 1,000,000 | ... 998,073 738 0 11,458 05/10/2005 | 05/01/2015
676220 AF 3| OFFICE DEPOT INC.....c.ovveerrrrinerierineereniseessesisnssensessssenssssessenes | sennne | oo | evvvnerinens [ WOFE | v 24,275 | e 102.000 23,000 | ...... 23,112 | o0 [ Q) ) 0 11/30/2004 | 08/15/2013
677415 CJ 8|OHIO POWER CO SENIOR NOTES........ccccomurimmrmmrvmmnnrinencnnivennes | vevvee [ oo [ ereenend [ L2FE | 1,859,625 | ... 101.893 1,875,000 0 302 0 07/08/2003 | 07/15/2033
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE.. v e [ e [ 2 | WIFE | e 4,026,926 | ... 119.533 . . 3,962,986 | ... . 0 (2,163) 0 12/16/2005 | 12/01/2028
68268N  AJ 2| ONEOK PARTNERS LP........cccovvvrrmrrernincierseirsnssnssnneissssenssssensnnes | evvnee [0 | verveneeT | W 2FE | .. 995,760 | ... 102.372 | oo 1,023,720 | oo 1,000,000 | ..cooevernnene 995,869 0 109 0 09/10/2012 | 10/01/2022
690742 AA 9| OWENS CORNING........cccommrvmerierineirnsrineiseriesssnensssissenssssssssssesins | sennse | oo | eecvserinens [ 2FE | ciiiinn..5,023,608 | ... 112.789 .5,639,450 5,000,000 ...5,011,644 0f.. (2,542) 0 ..27,083 06/22/2007 | 12/01/2016
69349L AA 6|PNC BANK NA.......ccovviirirrircrirnrnnesnisenieensenissesenisssssessessnenes | vevnee | oo | eveseronens [ WTFE | i 4,813,650 | ... 114.546 5,727,300 | .. 5,000,000 | ... 24,906,130 | .o [ i 20,100 | .o 0 121,042 11/07/2007 | 01/15/2017
693506 AZ 0|PPG INDUSTRIES DEBENTURES........cccoconirimmeimmrinnerneriinrenennseennnns | eevnne | oo | evvseiinens [ 2FE | ciiiinn..6,995,590 | ... 124991 | oo 8,749,370 | c.oovvvvrne. 7,000,000 | ..ovovenene 6,997,946 233 0 195,689 01/31/2002 | 08/15/2019
693506 BB 2| PPG INDUSTRIES........cccoevuirimnrimnireriesissseisssisesssssssssssssssssssssssssenses | ovvenee | oo | evvnniienns | 2FE | viiieiinnnn 334,482 | ... 124.147 ..372,441 | ................300,000 | ....... 323,332 (3,854) 0 12/09/2009 | 03/15/2018
69362B AW 2 [PSEG POWER LLC......coorerrririrerierineersnineissssissesssssssensssesessanees | eevee | oo | vevevnenions | 2 2FE | 2,495,621 | ... 113.926 2,848,150 | ...c00eer..2,500,000 | cooooenncene 2,496,672 368 0 08/17/2010 | 04/15/2020
693659 AC  8|ARIZONA PUBLIC SERVICE.........ccccoourmmrmeririnrennrnerrensenisninnnns | vevnee [ oo [ erveeeni [ W2FE | i 22,123 | e 105.857 | .ooovvverieenenn 21171 | .20,000 | ... 20,641 | o0 [ Q) 0 11/30/2004 | 12/30/2015
694032 AX 1|PACIFIC BELL TELEPHONE DEBENTURES..........cccoocurmermmnrmernmrnne | vennne [ wo | ercvnneed [ WAFE | i 76,653 | e 103.680 | ...ccvvevrrrneenn 77,760 | oo 75,000 | .. 75,921 | oo [, (98) 0 11/30/2004 | 10/15/2034
694476 AC 6 |PACIFIC LIFECORP 144A.........cccovumervmrnerninrnsninersesinnsnenssneinnes | vevenee | oo [ evevnrinens [ W 2FE | 1,043,380 | ... 115.376 1,183,760 | ..............1,000,000 | .............. 1,033,961 (3,825) 0 05/24/2010 | 02/10/2020
70342@ AC 2 |PATTERSON COMPANIES INC.......ccoourrrirriririneinerimersneniseesennnees | ennees | oo | oververens [ ceneee [ 1,000,000 | e 110.000 | ..vvonrrnee 1,100,000 | ..............1,000,000 | .............. 1,000,000 | .cooovvreverernrirnene0 [ oo, (1 T 0 03/19/2008 | 03/25/2018
703481 A* 2| PATTERSON-UTI ENERGY INC......ccoormmrirmrurirnrinnrnnrrerreneneninnnes | vevvee | oo | evvvniivens [0 | eiiernenn2,000,000 | ..o 106.899 | ....oovenee 2,137,980 | ..............2,000,000 | .........c.... 2,000,000 | ..ovevrinriverenn0 | i [V N 0 10/05/2010 | 10/05/2020
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707567 AA 1|PENN MUTUAL LIFE INSURANCE CO 144A.... IFE 1,095,100 ...1,069,145 0 (1,475) 08/26/2011 | 06/15/2034
708696 BM 0|PENNSLYVANIA ELECTRIC CO SERIES C SENIO 85,858 | ...cccovernnnr. 75,000 | ... 77,187 (V1 I (281) 11/30/2004 | 04/01/2019
NOTES.....covvreerrerinerienes .0
708696 BW 8|PENNSYLVANIA ELECTRIC CO.... .870,848 09/28/2009 | 04/01/2020
713409 AC 4|PEPSI BOTTLING GROUP INC SR NOTE GTD .108,309 11/30/2004 | 03/01/2029
BOTTLING GRP LLC. .0
714046 A@ 8|PERKIN ELMER INC.......cccoviiririerineeriieierisenenienessenssssssensssss | vevinee | oo [ eevennrinens [ e | cviverinen.1,000,000 | ......108.801 | ..... .1,088,010 05/30/2008 | 05/30/2015
714290 A# 0| PERRIGO COMPANY........cocomirieririiniinriseiissiienisnesssisssisniscses | vevene | oo [ evesniinens [ e | eiiennnn. 1,000,000 | oo 110.000 .1,100,000 05/29/2008 | 05/29/2018
718172 AH 2| PHILIP MORRIS INTL INC......ccoorivererrrrirerierinreneeisnisnrisessnnnsensnne | vevnne | oo | evveverivens [ W TFE | i 3,771,462 | ... 116.584 4,313,608 3,700,000 07/01/2010 | 03/26/2020
718546 AA 2 [PHILLIPS 86 144A..........coorvrviririnircrnireiessessnsenesnssisenssisesiessenns | eoneene | oo [evvrinnonen [ W2FE | 1,496,445 | ... 112.279 1,684,185 | .. 1,500,000 03/07/2012 | 04/01/2022
7244TW AN 9| PITNEY BOWES INC MTN......coouivirrerrrrnnrrnerierienernenissnnssenissssnennee | vevnee | oo [ eevverinens [ w2FE | v 117,808 | e 101.387 | oo 126,734 | oo 125,000 12/19/2003 | 06/15/2013
72447X AC  1|PITNEY BOWES INC.....ocvvvrirririeiererneirerssissensienssnsssssenssnisenienes | vevens | oo | eevseiverens | 2FE | . 988,030 | ... 107.414 11,074,140 1,000,000 ..993,517 09/06/2007 | 09/15/2017
72650R AW 2| PLAINS ALL AMERICAN PIPELINE.........c.cooovmivimrerenrieineriseernerinenes [ s 2FE| ............3,016,950 | ...... 121.332 .3,639,960 | .. 3,000,000 | ... 3,013,465 05/25/2010 | 01/15/2020
72925P AB 1 |PLUM CREEK TIMBERLANDS [SUPTURPRSRPURPIURSUURPIURPRURTOIRN DUVPPONRN VR IVPRRRPORY I 2FE | oo 2,219,270 | ...... 111,440 | ..o 2,507,400 | ....ccooonee. 2,250,000 | ..ocvernvees 2,238,280 01/11/2007 | 11/15/2015
73651E AA 6 |PORTLAND GENERAL ELEC CO 144A FIRST.......ovvrmevmerrneernveinnens | vvree | oo | vevervvrene | LAFE | i 74,798 | e 102.322 oo 76,742 | oo 75,000 | ...... 74,984 11/30/2004 | 08/01/2013
MORTGAGE SERIES MTN.....coooriimriniririnniinneiseriesieensseissssssssisns | svvieee | oo [ ernernnnns [rovnens | e | oo 0.000 .0 (O T 0
737679 DD 9|POTOMAC ELEC PWR CO......cocooverrerireernrrinserserierinenssenissessessssnsn | vevnee | oo | evvvverinens [ WTFE | 1,495,650 | ... 106432 ..o 1,596,480 | ....cocvvneee 1,500,000 | ..ooovvrvnnee 1,495,928 03/28/2012 | 04/01/2022
73932# AA 4| POWER MINN 9090 LLC SERIES A SENIOR.......ccoermvrrermrneireriniinnes [ vvene 92,644 | ..o 825,037 890,542 | ....... 890,542 12/10/2004 | 07/15/2027
SECURED NOTE.........oiiririieinieesesisssiesiesssssesssssssessessesssenses | wneees revener.0.000 .0 (U I 0 0. 0
74005P AL 8 [PRAXAIRINC......osvvervriiiernsininniernnieisssssienssssssssssenssnsssesenssnsnns | vvvens | oo | eovsvnenees | TFE | i 118,365 | i 101.531 | oo 126,914 | oo 125,000 | cooovererrrirnns 124,645 | ovoveivicieennl0 | 831 | 0 [0 0000032950 | e 4651 [ D | AT | s 4,938 | 12/19/2003 | 06/01/2013
74251V AE 2 | PRINCIPAL FINANCIAL GROUP........ocvvivirireersrineriensneeseessessnes | eoneees ...996,360 | ...... 100.951 .1,009,510 1,000,000 996,457 | .ooveviiiinend0 | 97 | 0 [0 ] 003.300 | i 3343 |MS | e 10,175 | oo 0 | 09/05/2012 | 09/15/2022
74254P YE 6 |PRINCIPAL LIFE INC FDG......ccovivvriiireriiiisirenieisesssiesssssseeessssisnns | eeveees . .491,750 | ...... 101.411 ...507,055 | .. ...500,000 | ... ..499,273 4932 |. 26,500 | 06/16/2009 | 04/24/2013
743263 AL 9|PROGRESS ENERGY INC.......ocoovrrerirnrernerinrirseriserinenissesssnsssenens | vevenne | oo | wervverinens [ w2FE | e, 3,994,220 | ...... ERCR:XICH - 4,553,520 | ..vvvrrnnnn 4,000,000 | ..ovrernvne 3,997,901 | oo [ erininen17 |0 | i | 105625 | 5644 [ U | e 103,750 | vovevereee 225,000 | 01/10/2006 | 01/15/2016
743315 AJ 2| PROGRESSIVE CORP SENIOR NOTES.........coovvumrirrrimninerieeeriniins | cevenne ..10,388,300 | ...... 130.817 13,081,700 10,306,085 | ...ovevvrveriinienn0 | eiiieieecn(10,670) | o0 | i | 8625 .........8.320 [MS.. | e 220,833 | ... 662,500 | 10/08/2002 | 03/01/2029
74340X AB 7 |PROLOGIS TRUST.......... ST ROTN PO 125,756 | ...... 101.308 ....126,635 125,075 2,292 6,875 | 06/08/2011| 03/01/2013
74340X AL 5|PROLOGIS TRUST FORMERLY SECURITY CAPITAL......cccovrvvrerinne | vevenn | oo | eervrrerins | 2FE | 2,996,833 | ... 121.960 | ..o 3,658,800 06/08/2011 | 07/01/2017
IND ..ottt essssssssssensesssesssssnsssnses | sevinee | oo [ eennensnnnns [ eovenens | eennerirensinennnnnennnn0 | e 0.000 .0 L0 TOPOUPPURURTRPRRRPON | ISR
74432Q AB 1 |PRUDENTIAL FINANCIAL INC MTN SERIES B........coccovrnvrereirneirenns | vvvve | oo | wvvriveens | 2FE | i 120,083 | ..o 102.037 12/15/2003 | 07/15/2013
74438G AE 1 [PRUDENTIAL HOLDINGS LLC 144A........cccosiimirimrinerineineeinnsineiiins | veeee | oo | cerireeens 2 AFE]| oo 93,750 | ..o 129.298 11/30/2004 | 12/18/2023
744538 AC  3|PUBLIC SVC NEW HAMP.........ccoovrimirireninrinnicnnireriieninenssninniinenies | vevvee | oo | evernriven [ WIFE | 1,514,835 | e, 101.590 01/19/2012 | 09/01/2021
74730 AJ 1| QUAD GRAPHICS INC......cooeviricieiiieiintieriniisiesienssiseeesississsenins | evines . ..3,618,712 | ...... 108.201 3618,712 | 09/28/1995 | 09/01/2020
74834L AP 5[ QUEST DIAGNOSTICS.......cvcrvrrrernririererieiseneisensneienssssssssssnssssnnnns | eonnnee | oo [evvnerennns [ W 2FE | oo 492,455 | ...... 111.057 | oo 555,285 | oo 500,000 | oo 494,441 11/12/2009 | 01/30/2020
749685 AQ 6 [RPM INTERNATIONAL INC......cooviiiriiicinrieriniisinniseresiseeesiseienies | eevees 1,981,820 | ...... 117.468 11,989,202 | oo 02/19/2008 | 02/15/2018
750236 AJ 0|RADIAN GROUP INC 06/15/15 JETTURTTORTRTORTIIRINN IOV . ...925,000 . ...1,133,446 06/02/2005 | 06/15/2015
755111 AU 5|RAYTHEON CO DEBENTURES........ccccosmuimrermmrinernerimsennensseessninnnes | vevene [ oo [ eevvseiinens AFE] 5,404,800 | ...... 125,653 ..cvvoenne 6,282,650 | ...ccvvvncs 5,000,000 | .cooovrrrnnes 5,202,179 01/12/2004 | 12/15/2018
758203 AA  1|REED ELSEVIER 144A..........coconivirncivnrncrreninneennieesinennenenes | vevenee | oo [ eveenrinen [ W 2FE | ciiiiiiinnn.80,156 | e 1244601 ..................93,345 | ................75,000 | ...... 78,621 11/30/2004 | 10/15/2023
75820Q AC 6 |REED ELSEVIER CAPITAL MTN.....ociiiiririniierinrierinrieeeniserenisenns | eevees cevenennnenn 87,049 | 127.838 . .75,000 | ...... 83,936 11/30/2004 | 05/15/2025
75884R AS 2| REGENCY CENTERS LP......ccovtviviirernerrerineennnineisesinssnenisnenns | evvvene | oo [eorererneens [ w2FE | i 1,001,880 | ...... 110.630 | ..cvvvnrrnee 1,106,300 | ..cooovvrerene 1,000,000 | ..ooovvrvenee 1,001,564 | ..oooovveerierirns 09/30/2010 | 04/15/2021
75913M AB 5|REGIONS BANK............ SOOI IOV ...1,010,140 | ...... 120.882 .1,208,820 1,000,000 1,006,335 | oo 05/12/2008 | 05/15/2018
759509 AD 4 |RELIANCE STEEL & ALUMINUM CO......ccouvivirriirinnieienniienienens | ceveene . . ..2,991,858 | ..... 113.998 3,419,940 | .. 3,000,000 | ... ...2,996,255 04/02/2007 | 11/15/2016
75952A AF 4 [RELIANT ENERGY MID-ATLANTIC PW SERIES B........coovoveernvrineins | vveeee | oo | cevireeens 2| AFE| . 1,059,128 | ..... 109.500 | ..vvonvrne 1,149,984 | ....ccoooonee 1,050,214 | .o 1,053,260 | .ooovvercrvrrirnns 03/23/2001 | 07/02/2017
PASS THRU CERT.......ovtrimrireririnieinnineiseninsssenisssesssssssssesenenns | evneee | o | overirenes | cvvvens | v 0 | oo 0.000 .0 (U IR (V1




Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

SL'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
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
760761 AB 2|REPUBLIC SERVICES INC ..2,002,425 0. (295) 0 08/03/2010 | 09/15/2019
76169# AG 8|REYES HOLDINGS LLC SERIES 2012A . 2,000,000 | .ooeonreneireiinnn (V1 (1 T 0 08/07/2012 | 07/31/2022
76176L EQ O [REYNOLDS METAL.....cootiiriirnniniierinninienieinnienenisnissnsensnssenssnnns | eoveee | oo [eovrveriens [ o2 | cvvvirieinnnn.88,455 | Lo 100462 .....ocooeveernn 75,347 | e 75,000 | . 75,190 0].. (1,964) 0 11/30/2004 | 02/04/2013
77340R AC 1|ROCKIES EXPRESS PIPELINE 144A . . ..2,510,715 | ...... 102.79% | ..............2,569,850 | ..............2,500,000 | ......cc.o..c. 2,506,863 | ...ooorvirrireiinan (V1 I (993) | crvveeerrireiieiinan 0 171,250 | 06/24/2008 | 07/15/2018
776696 AC 0|ROPER INDUSTRIES.........cccoimirrerernrnnne . e ...2,026,400 | ...... 119.608] .............2,392,160 | ..............2,000,000 | .......c.o.... 2,019,273 0 (2,290) 0 ....125,000 | 08/27/2009 | 09/01/2019
783549 AZ 1|RYDER SYSTEM INC. 1,106,400 | ...... 127.374 0 (4,053) 0 06/13/2005 | 12/01/2025
783764 AK 9|RYLAND GROUP. 995,560 | ...... 104500 .... 0 499 0 01/06/2005 | 01/15/2015
78387G AL 7 [AT&TINC...cooviirririrereieeieiieis ...5,994,360 | ...... 115.050{ ..............6,903,000 | ..............6,000,000 | .............. 5,997,765 0. 571 0 08/11/2004 | 06/15/2016
78403D AA 8|SBA TOWER TRUST 144A 500,000 | ...... 102.7481 .................513,740 | .................500,000 | ....... 501,847 (V1 IR 1,693 | oo 0 04/08/2010 | 04/15/2015
78403D AC 4|SBA TOWER TRUST 144A 700,000 | ...... 103.159] .... ..700,000 | ...ooovreeren700,000 | covocevnirniinnnad (V1 (0 T 0 07/26/2012 | 12/15/2042
78412D AN 9|SEMCO ENERGY... .499,650 | ...... 109.507 ...500,000 . 30 0 04/14/2010 | 04/21/2020
78442F AG 3|SLM CORP MTN SERIES A 257,700 | ...... 100.163 ] .... 250,000 250,040 0].. (1,025) 0 12/15/2003 | 01/15/2013
78442F AR 9| SLM CORP SENIOR NOTES SERIES MTNA.......ccoocumrimirmerirerirenns . . 990,000 | ...... 100.079 .............1,000,790 | ....oovcveneee 1,000,000 | ..ocoorvernnne 997,081 0. 464 0 01/09/2004 | 04/25/2018
806605 AE 1|MERCK&COINC.......cccccovvrvviranns | 1FE| ... 254,273 | ... 104.563 | .... 250,000 | ....... 250,487 (1 [ N (508) | vvveevrrirrireiinan 0 12/05/2003 | 12/01/2013
808513 AD 7|CHARLES SCHWAB CORP .| 1FE| ..............1,002,450 | ...... 113468 .............1,134,680 | ..............1,000,000 | .............. 1,001,946 (] - (213) 0 07/20/2010 | 07/22/2020
80851Q DA 9 |CHARLES SCHWAB CORP. . . . | AFE] 2,991,570 | ... 121173 2,995,343 0. 834 0 63,750 09/11/2007 | 09/01/2017
808626 AE 5|SCIENCE APPLICATIONS INTL ST IOV I [ AFE| i 85,175 | 119.090 83,682 0 (227) 0 2,672 11/30/2004 | 07/01/2032
812404 AX 9|SEARS ROEBUCK ACCEPTANCE.........cccconuvinmminnicnniveniseiivenisnienns | veviees | oo | e [ WBFE ] oo 1,668,000 | ... 64.001] ............2,224,035 | ..............3,475,000 | .............1,695,603 | ...ovvviviviiienc0 | viiierenenni27,524 | 0 [0 | 0 7.500 .. 15,979 | AD.c. | v 55,021 | .overiree 260,625 | 07/19/2002 | 10/15/2027
81683R AB 0| SEMINOLE TRIBE OF FLORIDA 144A..........ccccomvvmiirmerrnrinerreniseens | s o2 | L2FE | ... 120,000 | e 101.989 1,739 6,958 | 10/06/2005 | 10/01/2013
81721M 20 8|SENIOR HOUSING PROP TRUST...... [SSSTUOPORPORN O o || L2FE| ..............1,000,000 | ........ 98.440] .................984,400 | ..............1,000,000 | .............. 1,000,000 07/17/2012 | 08/01/2042
824348 AL 0|SHERWIN-WILLIAMS CO DEBENTURES..........cocoomrrirerrirnerinirinens | cvveene | | WIFE | . 89,815 | 126.316 | c.ovvveerenn 94,737 | ... 75,000 | e 86,404 11/30/2004 | 02/01/2027
828783 AT 7 [SIMON PROPERTY INVESTORS REIT.......ccovvmmrrnriernrinnernsiensnienns | veveees | ververeeene | WAFE | 85,130 | e 125337 | covvvierren. 94,003 | oo, 75,000 | .. 80,054 11/30/2004 | 06/15/2018
828807 BZ 9|SIMON PROPERTY GROUP INC.......ccovuvereerrrinerieernerneniseessninnens | vevnne | oo | evvvverinens [ TFE | 1,997,720 | .o 122.09 | .............2,441,920 | ..............2,000,000 | ......ccoo..c. 1,998,637 05/12/2008 | 05/30/2018
82894* AS 6|J R SIMPLOT COMPANY J R SIMPLOT COMPANY........ccoevvnivinrines [ wrrenes e [ e | 0..2,000,000 | o 1071451 .............2,142,890 | ..............2,000,000 | .......c...... 2,000,000 03/01/2005 | 03/01/2015
SENIOR NOT.....ouiiririmeriesrieeiesssessessssssessesssseessssssessessessssnsas | woneees e e | [0 [ 0.000 .0 0 0. 0
82894* AT 4|J R SIMPLOT COMPANY. . O . PO 2. ...2,000,000 | ...... 110.000 | ..covovvenee 2,200,000 | ..oocvernee. 2,000,000 | ... ..2,000,000 |... w0 [0 6210 | 1 8.210 [MNL | 18,285 | 124,200 | 05/08/2007 | 05/08/2017
82894* AV 9|J R SIMPLOT COMPANY SENIOR NOTES.........coocrmmurmrireerneiseriinns [ eveees I (RPN Do Y I 2,000,000 | ........ 99.172| v 1,983,438 | ..cooovvrenee 2,000,000 | ..oovrernenne 2,000,000 | ..ooeonrereirerinnn (V1 (1 TN 0 . 39,100 | 05/22/2012 | 05/22/2024
833034 AH 4 [SNAP-ON INC.....oooviriiiieiieieresissiesiessssseensssessssesssssssssssessssesens | sveees . ..2,522,150 | ...... 121.270{ .... 2,500,000 ..2,517,504 0].. (1,516) 0 |0 | 8125 06,020 [MS. | 51,042 | 153,125 | 08/14/2009 | 09/01/2021
837004 BY 5|SOUTH CAROLINA ELEC & GAS FIRST MORTGAGE..........ccoconseerns | evvenne o | | WIFE | 126,526 | ... 120.289 .... 125,000 | cooovvvreeeen 125,741 | i (1 [ N (1074 ) 0 6,563 | 12/18/2003 | 11/01/2018
837004 CC 2|SOUTH CAROLINA ELEC & GAS...... . O I | vevereneene | AFE | 2,742,108 | . 127.228] ............3,498,770 | .............2,750,000 | ......ccoo..c. 2,744,998 0. 685 0 ... 178,750 | 09/25/2008 | 11/01/2018
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIES A.........ooconveieinerineinenes [ s 2] | 2,823,529 | 117.919] oo 2,823,529 | .o (11 (1 T 0 11/19/2009 | 01/01/2028
84265V AD 7 |SOUTHERN COPPER CORP........... . IO IR | vevereieene | W2FE | 1,501,495 | L. 115.275 | oo 1,729,125 | oo 1,500,000 | ..ocvvvrnee 1,501,203 [ oo (1 [ I () 0 | om0 | 1000005375 [ 11005361 [ AL | i 16,797 | e 80,625 | 05/04/2010 | 04/16/2020
84314# AB 7|SOUTHERN ILLINOIS POWER COOP SENIOR.......cconevererieircrinnes | crve 2] 2 | 1,964,286 | .. 116.865 | ...ooovvrnee 2,295,561 | cooovrennes 1,964,286 | ..o 1,964,286 | ooovecriciienn0 | 0 | 0 [0 [ 5750 | 05,750 | D | 5,020 | i 112,946 | 07/01/2010 | 06/15/2040
SECURED NOTES.......coomtiririerinieiieissiiesiessiesseessessssssssssenens | woenes e e | [0 0.000 .0 0 0. 0
84314# AC 5|SOUTHERN ILLINOIS POWER COOP SENIOR.......cconevererineircrinnes | crve . . v 961,538 | o 109.505 | ...ooorvrne 1,052,934 | .o 961,538 | ..oveverreennn 61,538 | o0 [0 | i [0 [ 105,000 | ...00.5.000 | D [ o 2137 | e 48,077 | 07/01/2010 | 06/15/2025
SECURED NOTES.......cooirierierinieiisissieiiessiesseessessssssssssenens | woenes o e [ JESTTTTOPORSPORPORPOON | B ISR 0.000 .0 0 0. 0
844030 AA 4 |SOUTHERN UNION CO SENIOR NOTES.........coovvmrrmmrveresneesnreenses | evveene | oo | eveerrieen | W 2FE | 1,927,380 | ... 129.007 | ..vvonernee 2,580,140 | cooovrernee 2,000,000 | ..oovrernenne 1,948,774 | oo (V1 IO 2,798 | o 0 | covererrrnerrrenenen0 | e 7800 [ 1o 7.952 [ FAL | 63,333 | oo 152,000 | 01/30/2002 | 02/01/2024
84489P AE 8|SOUTHWEST GAS COMPANY SERIES MTNA........ccccvurommrrmrrmenrens | covveee | oo | vevevrrens | W 2FE | viiiii.80,624 | ... 127.307] .... ..95,480 | .......c.e.......75,000 | ...... 79,438 (V1 I (L2 ) 0 1,268 5,070 | 11/30/2004 | 09/24/2027
845743 BN 2| SOUTHWESTERN PUBLIC SERVICE...........cccocomevmeerneenmnnsernneinenns | vevnne [ o | eecvenend [ WAFE | 1,001,750 | .o 111.748] ... 117,480 | ..............1,000,000 | ..covonneene 1,001,740 (V1 IO (10) 0 | overvrrrnrrrneenen0 | 4500 | oo 4489 [FALL | e 17,000 | .oveernnee 45,625 | 08/24/2011| 08/15/2041
852060 AT 9|SPRINT CAPITAL CORP.......ccovvenrrerrranns | | AFE | .. 96,625 | .. 123.250] ... 92,438 | .....ccc00eer.. 75,000 | ... 93,529 (V1 I (ATT) | e 0 1,932 6,563 | 11/30/2004 | 03/15/2032
852891 AC 4|STANCORP FINANCIAL GROUP FSSSTRTURRRRTRRPIRN IOV oo | e | 2FE | ... 1,001,870 | ... 104.383 ] .... ,043,830 | ..............1,000,000 | ..oovorneen. 1,001,816 (V1 IO (54) 0 | coveremernerrneene0 | 100005000 [ oo 4976 [ FAL | e 19,583 [ oo 0 | 08/06/2012 | 08/15/2022
854502 70 5|STANLEY BLACK & DECKER [SSSTURTUTORUTORSTORIOROIRN ORI |1 L2FE | .............500,000 | ...... 103.800 | ..oovvvvvirens 519,000 | .................500,000 | ....... 500,000 (V1 [V N 0 | ovvveiverirecnn0 | 5750 | ... 5750 [MUSD. | oo 1,278 | oo 11,181 | 07/18/2012 | 07/25/2052
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855244 AC 3|STARBUCKS CORP 6,056,000 ...5,096,966 .118,056 01/24/2008 | 08/15/2017
855707 AB 1|STATE AUTO FINANCIAL CORP SENIOR NOTES. 77,255 | coovvrrernnn. 75,000 | .o 75,025 11/30/2004 | 11/15/2013
857473 AE 2| STATE STREET BOSTON.......coomvvirierinerinerirenieeenensssnsersnensnennes | vennee | oo [ evveenrinens [ W TFE | .. 88,858 | e 140.708 ....105,531 11/30/2004 | 06/15/2026
867914 AZ 6|SUNTRUST BANKS.......c.ccocommririrnnns 19.156 | . ,574,680 0 09/05/2007 | 09/11/2017
871503 AK 4| SYMANTEC CORP.......ccccosvvirirrirmrrnerirerirneesesissrsesisessnensssnissenenss | vevnee | oo | evveverinens [ 2FE | v 1,288,630 | ... 102.440 0 06/12/2012 | 06/15/2022
872287 AF 4| TCI COMMUNICATIONS INC.......cocvoerimrireirnerineierienesensssninseeannes | eevnne | oo [ evvservnens [ w2FE | 89,279 | e 140.335 0 (522)] ... 11/30/2004 | 02/15/2026
87236Y AA 6|TD AMERITRADE HOLDING CO... 19.058 | . 0. (967) 03/02/2010 | 12/01/2019
87236Y AB 4 |TD AMERITRADE HOLDING CO......cocovvverniiernirevensirernsisennsiesesnnns | vevvens | oo | eevseeverens | TFE | i 499,505 | ... 106.774 0 | 98 11/20/2009 | 12/01/2014
872438 AB 5 BOARDWALK PIPELINES LLC.......cccovvvmevirereinnnnerierinenienisseinnnns | eeveee | oo | vevevnreens | 2FE | i 70,005 | oo M217 | 83,413 | 75,000 | 72,564 0[.. 372 11/30/2004 | 06/01/2018
87265C AH 3| NORTHROP GRUMM SPACE SENIOR NOTES.........cccoouvvveriniiranins [ s . 6,025,139 | ...... 136.514 440,013 | .. 5,450,000 | ....ccooeenns 5,786,031 | ....cccooouue. (1 I (31,652) | ovovvvvrivciienenn0 [0 [ 1000009350 | 1 8226 [ FALL | s 192,506 | ...cooouue 509,575 | 01/09/2002 | 06/04/2020
87408# AB 7 |TAL INTERNATIONAL CONTAINER SENIOR.........occomevemmremmmineinnne | evveee [ [ererernens [ 00022 | o 1,000,000 | ...... 112692 oo 1,126,917 | oo 1,000,000 | ..coovvrvenee 1,000,000 | ..ccovvvrnee. 0 9,167 | .. 29,755 | 04/12/2012 | 04/30/2024
SECURED NOTES......oovuiiriiniisiieeinsiseeississssssssensssesssssssssesssses | convee | oo | veversenens | avvvenns | eevernerensieniineninnnens0 [ v 0.000 .0 0 .0 0. 0
87612E AF 3| TARGET CORP DEBENTURES........ccooormvirrieisriesiessiesssssssssssnss | eeees . 5,555,050 | ...... 138.769 | oo 6,938,450 | ....ccoovnee. 5,000,000 | ... 5,455,719 .0 (12,891) | w0 [0 [ 7.000 | oo 8,168 [ I [ e 161,389 | .o 350,000 | 01/07/2003 | 07/15/2031
87612E AK 2| TARGET CORP DEBENTURES.........coccovrmiimerniineirnnineirnninenisnssirennens | vevvens | oo | evvveerenens | W TFE | i 5,025,248 | ...... 132539 .o 6,461,276 | .............. 4,875,000 | ...ccooouee. 5,001,089 0 (3,202) | wvvvvrinriveieenns0 | v | 08350 | et 8423 | MNLL | 51,594 | ...c...ccoe. 309,563 | 01/06/2003 | 11/01/2032
87875U AK 8| TECO FINANCE INC......coveviuirereerrieineeisesiesienseeesessssssssnsesinnees. | coneees ..1,992,420 | ...... 116.767 .2,335,340 2,000,000 0 654 ...30,328 ...103,000 | 03/05/2010 | 03/15/2020
879868 AL 1 [ TEMPLE INLAND INC......coovviiiiriiiiiiiieriseiernsissesesssessssseeensssisenens | sevees . ..2,981,370 | ...... 120.767 .3,623,010 | .. 3,000,000 0 (6,395) cevrennnn 91,646 | ............ 198,750 | 12/02/2005 | 01/15/2018
88031J AB 2 |TENASKA GEORGIA PARTNERS SENIOR SECURED..........cocvervvenee [ wovees | oo | vveeenni2 | W 2FE | i 6,432,058 | ...... 119.974 | oo 7,349,751 | oo 6,126,120 0 (9,934) | .ovvvvvrrerieriienn0 | 0 | 0000.9.500 | ...0.8.950 | FALtt | oo 242,492 | ............ 581,981 | 01/10/2002 | 02/01/2030
BOND ...ttt ssssssssesssesssssssssssesssesssesssssssssssans | svsiene | oo [ eorsessnnnes [ ovnvre | eovesrneseiensinsnsenens0 | veveenens 0.000 .0 0 .0 .0 0. 0
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A.........cccooovmiernirerneerinsirenes | cevees 2. . 3,787,135 | ...... 107431 | oo 4,057,196 | ..oovveenne 3,787,135 3,787,135 .0 O | e [0 6119 8165 [ MUSD. | oo 644 | ............ 231,735 | 04/29/2004 | 03/30/2024
88031R AA 6| TENASKA ALABAMA Il PARTNERS 144A SENIOR........cccovvrermrenverens [ cvvvee [ e | verrrnnnne 2[.2FE | i 8,170,129 | ...... 107.967 | oo 8,785,148 | ..coovernnnd 8,136,882 0 (1,652) | oovevvrrnrireriinnncnd0 |0 | 008125 108421 |MISD. | e 1,384 | oo 498,384 | 10/20/2003 | 03/30/2023
SECURED NOTES......cooierinrierierineenenissinsessssssssssssessenssssssseees | coneeee | oo | vevenensens | vevnens | vevvnernssninsnineninneens0 [ e 0.000 .0 0 .0 .0 0. 0
88162F B@ 3|TETRATECHNOLOGIES.........ccccovmivrrimriernrisrerenieinsnrsessensssennninns | ovnne [ o | vervnrenns | vereni | covrneennnn 1,000,000 | oo 110.000 | ..vvouveneee 1,100,000 | ..oocvvrenene 1,000,000 .0 O | e 0 [ 16560 | ........8.560 | AO... | v 1116 | e 65,600 | 04/30/2008 | 04/30/2015
881685 AV 3| TEXACO CAPITAL INC......ccorvverirrrrrrerierineenenissnissensensnenssensssessenes | vevnee | oo [ evvvserinens [ W TFE | i 101,279 | e 146.130 [ ..o 109,598 | covooeverceinens 75,000 0 (1,453) 2,219 6,656 | 11/30/2004 | 09/01/2021
883203 BL 4|TEXTRON INC rernrnennsnnnssenneenssssens | eoee | oo [eoeneoen | W2FE | i 490,265 | . 113.594 ....567,970 ...500,000 0 988 2,333 28,000 | 08/20/2008 | 12/01/2017
883556 AX 0| THERMO FISHER SCIENTIFIC INC.......ccoevvvnerierineereneseeserissersenins | vevnee | oo | eevverinen [ 2FE | .ccc....3,606,965 | ... 112.997 ,954,895 | .. 3,500,000 | ... 0 (9,468) | ..ovvvevrvrrrereenns0 | i | 500 | e A3 MS e | 52,500 | .ovvveres 157,500 | 06/29/2011 | 03/01/2021
884315 AG 7|THOMAS &BETTS CORP. cevnrrernsnsnsennsenssnsenn | o | oo [ [ WIFE | 495,930 | i 123521 | oo 617,605 | ...ccoovvvernes 500,000 | .oovevrrrerens 496,732 0 11/16/2009 | 11/15/2021
88643@ AJ 5|TIDEWATER INC SENIOR NOTES SERIES I......coveveeremrrrreeineernnnins v | e | overirenins | v 2 ...4,000,000 | ...... 106.127 4,245,096 4,000,000 ...4,000,000 .0 10/15/2010 | 12/30/2022
887315 BJ 7| TIME WARNER INC DEBENTURES.........ccooevuiminrimninerieninenisnines | ceveene . ...5,765,100 | ...... 125.563 .6,278,150 | .. 5,000,000 | ... ...5,336,262 .0 02/20/2004 | 10/15/2017
891027 AF 1| TORCHMARK CORP.........ccocrmmrrmrrrnriseirnsriseriessenesenssssissnssessnssns | sevnne | oo | wevvnerinene [ w2FE | e, 5,096,666 | ...... 130.792 | v 6,376,110 | ..ovoerernnnn 4,875,000 | ..oovvernene 5,026,380 0 08/01/2002 | 05/15/2023
89233P 4C 7[TOYOTAMOTOR CREDIT CORP.......cccovurrmrimrimrinrinnrinnrireriinieene | envee | oo | vereveneens | AFE | 1,034,250 | ... 115.416 1,000,000 | ..ccovvrvenee 1,027,037 0 07/15/2010 | 06/17/2020
893830 AF 6| TRANSOCEAN INC......coovirieirirrneineriienineessniseisssssssssssensssesesnnne | vennne | oo [ evvnnrinens [ 2FE | i 88,675 | e 126.718 | ..ovvveerrnn95,039 | i, 75,000 | ... 86,474 0 11/30/2004 | 04/15/2031
89417E AC 3| TRAVELERS COS INC.......cevvrrrernrinrirnnrerinnrneierseinennsnsssnssenenssnne | vevens | oo | eevsveverens | TFE | iiiii000.958,230 | ... 121.865| ..o 1,218,650 | ....covveneee 1,000,000 | ..cooevernnene 974,880 | ....covveerierirs O | e 196 | viiieiinnn0 | 0 | 005,750 | 6349 | ID i | 02,556 | e 57,500 | 08/14/2008 | 12/15/2017
89417E AE 9|TRAVELERS COS INC [V 1,998,180 | ...... 123.903 2,478,060 | .....cooec.... 2,000,000 | .oovrerneene 1,998,901 0 ...116,000 | 05/08/2008 | 05/15/2018
894206 AJ 8|TRAVELERS PROPERTY CASUALTY SENIOR NOTES.......c.coocuovuvers | cevvene . ..251,693 | ..... 100.951 ....252,378 250,000 | ....... 250,046 0 . ...12,500 | 12/12/2003 | 03/15/2013
89566E AB 4 |TRISTATE GEN AND TRANS ASSN 144A PASS.........coocvmernmeevnnnnnee [ oneeee | oo | vvrvenei2 | AFE | i 5,128,850 | ...... 133408 | ..o 6,670,400 | ...occvvnnee. 5,000,000 0 | oo (4,928) | o0 | 0 | e 7144 | 8911 | s | e 149,826 | 357,200 | 10/21/2003 | 07/31/2033
THRU CERT SERIES B......cccoooeveieririirinnrirerierinceississisesssnenes | eeneee | oo | vevevnneens | evvvens | verenerveninnnneninennd0 [ v 0.000 .0 0 w0 [0 0 0 | 0.000 | 00,000 | | 0 [ 0
902494 AF 0| TYSON FOODS INC.....corererrmrererierirncisesiseisessssssseesssisssssssssnnss | onvenne 5,655,460 | ...... 117.500 | .ovvonrrnes 5,875,000 | ..oovvernees 5,000,000 0 | einen(80,594) | 0 | 0 | 7,000 ..oo....5.587 [ MN..... | 58,333 | i 350,000 | 01/31/2005 | 05/01/2018
902905 AM 0| USX CORPORATION........ccourierimreiirirrernrinerierinensenisssessssssssnens | vevnee | oo | evesnrivens [ 2FE | ciiiir.3,254,700 | ... 100.338 | ..covovreree 3,010,140 | cooovvvernees 3,000,000 0 | coireerenn(25,148) | o0 |0 | 0009125 100008.232 | e | 126,229 | 273,750 | 02/01/1994 | 01/15/2013
902911 AN B UST INCi..ouiouiiririireeieeiieeeiesi s essssssess s sssssesssensns | sesenns . v T47,240 | o 118.733 .890,498 ...750,000 0 | o262 | vvrnscineiiennn0 | 0 | 05750 | 105799 | MS | il 14,375 | 43,125 | 02/26/2008 | 03/01/2018
90333W AC 2|US BANK NA SUB NOTES.... et [ s AGAFE | 122,936 | e 109.448 .136,810 0 6,000 | 12/18/2003 | 04/15/2015
904764 AH 0| UNILEVER CAPITAL CORP GUAR UNILEVER PLC.....ccccovvvmmrermeeanne | eerene | oo | eevvrirens AFE] i TT6T | 138482 .o 103,862 0 e (B9) | vveireineiinrinnen0 | crieiiniinennd0 | 005,900 | 005,692 | MN.c | D65 | 4,425 | 11/30/2004 | 11/15/2032
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905641 AA 4 |UNION CENTRAL LIFE 144A. 1,300,000 2,000,000 ...15,776 07/23/2009 | 11/01/2026
908906 AC 4|UNIONBANCAL CORP..... ....2,296,955 2,300,000 06/12/2012 | 06/18/2022
90919@ AA 7|UNIPAC VI SENIOR SECURED NOTES . ...2,461,319 08/20/2007 | 05/31/2020
91155@ AA 8|ARMY LODGING FUND SENIOR SECURED NOTES.. 2,797,266 09/23/2010 | 09/23/2030
91169# AA 0| UNITED STATES COLD STORAGE INC ....2,000,000 | ...... 110.000 02/21/2008 | 02/21/2018
913017 BH 1|UNITED TECHNOLOGIES CORP..........ccoevemmrimrimneirnernnninnnsnriscennnne | wevnne | oo | evcvsrivnnn [ AFE | 1,831,218 | e 110.037 05/27/2009 | 05/01/2015
913017 BV 0|UNITED TECHNOLOGIES CORP..... 06.173| . .15,500 | 05/24/2012 | 06/01/2022
913026 AS 9 |UNITED TELEPHONE FLORIDA SERIES FF 1ST......ccccovvvvvrrerivnines [ eoveee | oo [evviienenn [ L2FE | ..n..2,088,501 | ... 102.902 2,269,000 ceevenen. 155,994 | 05/02/2002 | 07/15/2013
MORTGAGE..........coririreericrinerierieeesssesssrsesiesssessenssssssssssnssens. | eovonee | oo [ eennresennns [ overns | evverrereineennnnneen0 | oo 0.000 0 | o0 e i | 0 [0 | 000.000 | 000,000 | o | o0 | s 0
913026 AT 7 |UNITED TELEPHONE FLORIDA SERIES HH 1ST....c.cocovimiveriveinens [ eoveee | oo frvvrcvvinan [ W2FE | 12,195,910 | ... 122.237 1,973,000 | ..cooc00ee02,136,690 | oooviiiciienn0 | i (8,249) | o0 [0 [ 8375 ] 1 7326 | W | 76,193 | oo 165,239 | 04/24/2003 | 01/15/2025
MORTGAGE.........ccooerirrieierinssrssriesieseseessssssssssesssssssenssssssssnenss. | eennees | 0 | onerenenens | cvvneene [ oneesneneneesnessesnend 0 | v 0.000 .0 0 | o0 0 i | 0 [0 | 000000.000 | 000,000 | o | o0 | s 0
91324P AE 2 |UNITEDHEALTH GROUP INC SENIOR NOTES.......cccoermriverrvnnerrens | vevvene | oo | eevveverone | AFE | i 127,053 | e 101.156 ....126,445 125,000 | e 125,087 | o0 | e (264) | 0 | 0| 4875 | 4854 | AOL | e 1,523 | o 6,094 | 12/18/2003 | 04/01/2013
91324P BC 5 |UNITEDHEALTH GROUP INC.......cccovvverererirririneriserneniensseesssninenes | cvvvees | oo | veverneeoens | WAFE | iiiinee..5,963,020 | ... 121.628 ,297,680 | .. 6,000,000 | ... 46,000 | .. 360,000 | 02/22/2008 | 11/15/2017
918204 AV 0| VF CORP......oeorrinrieineisneinssissisenssisssssssisssssessssssssssssssssonssss | oevinne | oo | evevnneed [WAFE | v 499,705 | e 106.571 [ oo 532,855 | ..oovveiirns 500,000 | ..oovvrrrinns 499,742 (V] I 26 | o0 |0 0000003500 | 03507 | MS | 5833 | oo 17,840 | 08/17/2011 | 09/01/2021
919138 AD 9|VALERO ENERGY SENIOR NOTES........ccccomermmrrmmerrmnernemnsnisernenns | vevnee [ oo | evvvverinens [ w2FE | 82,693 | e 100.261 75,196 | ...ccocveveeer.. 75,000 | ... 75,043 0 (1,125) 2,317 5,025 | 11/30/2004 | 01/15/2013
91914C AC 1| VALERO LOGISTICS......ccvererrirrimeriniineirernsissnnisssssssesessssesesensenes | eovenee [ oo | vevvvnrennns | w3FE | v 78,620 | e 100.764 .T75573 | .. 75,000 | ...... 75,105 (V1 I (507) 11/30/2004 | 03/15/2013
92240@ AL 9| VECTREN CAPITAL CORP.......ccovvrvmrrmerirmrercniseenseriessssensenessnnnnns. | eenvens | oo | overerenens [ o [ r0000002.3,000,000 | ... 104.539 | ..ooorrrne 3,136,170 | covvvvernees 3,000,000 | .ooovvrnees 3,000,000 | ..ooeorrerrierinnn (V1 0 12/15/2010 | 12/15/2025
92344R AB 8| VERIZON NEW ENGLAND SENIOR NOTES.........ccccomuvverrmmrerimnnrernnns [ evvnee [ o | vervvnrenns | WAFE | 121,301 | e 103.131 ...128,914 ...125,000 124,650 0 449 12/08/2003 | 10/01/2013
925524 BB 5| VIACOM INC.......csvverrierireiresiessissssessissses s esssssssssssnss | oevseas ,488,700 | .. 3,000,000 | ..............2,995,466 (V1 IO 1,191 . 01/25/2007 | 04/30/2016
92553P AD 4 [VIACOM INC.....cooovvirririrniieeieeiinsssessnsissssesisssssssssssssssssssssenssens | convere | oo | vevvenninns | o2FE [ iviiini0n.997,830 | ... 119.356 | oo 1,193,560 | ...ocovvenene 1,000,000 | ..coovvirnnne 998,456 0 185 | v 0 [0 [ 15,625 ... 5,653 [ MS L | i 16,563 | 56,250 | 08/20/2009 | 09/15/2019
92553P AL 6 [VIACOM INC.......oooovveiverriesiieeiesisssssssessesssessss s | soeeees . v 490,315 | i 99.754 ...498,770 ...500,000 ..490,444 0 129 ....11,188 | 02/23/2012 | 02/27/2042
92928Q AA 6 [WEAFINANCE LLC 144A.......coviiiieninererssseesisesssssesssienns | ervees .|.AFE| .. 446,280 | .. 2,000,000 | ... 1,990,394 | ..ocovvvcrinrins (V1 IR 1,448 04/09/2008 | 04/15/2018
931142 BT 9| WAL-MART STORES..........ccoevrerrrrmriimerimsiesissssssssessssssssssssssssssnses | evviese | oo | coveensonnns AFE] i 247,958 | 101449 | 253,623 | .veveerirnn 250,000 | .oovrerieennn 249,913 0 257 12/18/2003 | 05/01/2013
94403* AY 2| WAWA INC SENIOR UNSECURED NOTES........ccoccovunmmmerrerneerennnns [ vvevee [ o | ververeen2 | 22 | i, 780,000 | oo 106.216 ....828,486 ..780,000 | ....ccereerrrnn 780,000 | covovevniriirnnnd (V1 0 05/04/2005 | 05/04/2016
94874R AY 2| WEINGARTEN REALTY MTN SERIES A.......ccoovvvmerrmeerneeseeneinnnnns [ evveee [ [wevevireens | #2FE | .......5,969,250 | ...... 113.505 ,959,013 | .. 5,250,000 0 (25,467) .102,643 06/09/2003 | 07/15/2026
94973V AM 9 | WELLPOINT INC....covovvrrireririrernniseinsierisnssiessssisseesssesssssssssessnnssens | vevens | oo | eovseivenees | 2FE | 1,040,350 | ... 118.822 | oo 1,188,220 | ....cocovne. 1,000,000 0 (4,885) 2,611 08/27/2009 | 06/15/2017
949746 FJ 5|WELLS FARGO & COMPANY SUB NOTES.........cocvummirerimrerncnineenns | evvenne AGAFE| 124013 | 103.454 129,318 ...125,000 0 118 1,289 12/11/2003 | 10/16/2013
958587 BH 9|WESTERN MASS ELECTRIC CO RO JGAFE| 498,230 | ... 114.598 572,990 0 154 .8,500 03/03/2010 | 03/01/2020
960402 AS 4|CBS CORP WESTINGHOUSE ELEC CORRP.........c.coevemmreneererineirnerins | vevnne [ oo | crveriiens W2FE| 90,306 | ... 133.948 (V1 I (699) 1,969 11/30/2004 | 09/01/2023
961548 AQ 7|WESTVACO CORP DEBENTURES.........ccccoovvivivmmrinrivnniveriverinennene | vevvee [ oo [ evceeeni [ W2FE | 49,383 | e 109.763 | ..o 48,296 | ... 44,000 | 47,492 (1 [ I (178) | cvvovvevrrerierceen0 [0 [ e 7650 [ e 8T [ MS e | 991 3,366 | 11/30/2004 | 03/15/2027
962166 BR 4 |WEYERHAEUSER CO DEBENTURES........ccccoovviimeimmrinernneinerieniins | vevnee [ oo | eevserinens [ L3FE | ciinnen...6,395,400 | ... 126.001{ ..............7,560,060 | ..............6,000,000 | .............. 6,334,345 0 (8,250) | .ouvvvurererrcriienn0 | cevvrirneiisiinennd0 | i 7.375 | 8,849 | MS | i 130,292 | covrvrns 442,500 | 01/02/2003 | 03/15/2032
969133 AK 3| WEYERHAEUSER CO DEBENTURES.........cccccouvimevmmrnmiennneivenns | vevvee [ oo [ eveviriven [ W3FE | ciiiiiiin..88,154 | L. 116.095 | coovvvvrvririnen 87,071 | v 75,000 | ...... 85,127 (V] (463) 2,944 5,888 | 11/30/2004 | 07/01/2026
96950F AJ 3| WILLIAMS PARTNER LP.......oiiimiirrirrierieseeeiseisessesesesssssseenns | ceveee ....2,007,240 | ..... 101.735 .2,034,700 2,000,000 | ..cccererni2,007,008 | oo (V1 I (232) 08/10/2012 | 08/15/2022
970648 AB 7|WILLIS GROUP s | s . ...2,012,808 | ...... 109.395 .2,187,900 | .. 2,000,000 | ... . 0 (1,413) 06/29/2005 | 07/15/2015
973582 AA  7|WINDSOR FINANCING LLC 144A........cccovvvmerimrinerrneensnnnenieniennns | vvvnne [ oo | e [ LAFE | e, 1,072,837 | ........ 98.504 | ...oovvvrne 1,056,788 | ..coovvvvneee 1,072,837 | oovevviine 1,072,837 | oo (V1 0 02/06/2006 | 07/15/2017
976656 BX 5| WISCONSIN ELECTRIC POWER.........ccooviuirirririinnieiiesiienienens | ceveene JGAFE| 123,254 | L 101.487 126,859 124,916 0 220 12/18/2003 | 05/15/2013
983024 AE 0| WYETH..ooiiiiiieeineiieeise et essssssess s sssssssenssesssnensns. | onvenns LAFE] . 124,755 | ...... 105.504 131,880 ..124,969 0. 27 12/11/2003 | 02/01/2014
98310W AB 4| WYNDHAM WORLDWIDE............cccoomivirrerniirirerinerinsenenirsnesnsnnnenies | vevnee | oo [ eevenrinens [ oo 2FE| o 4,716,022 | ...... 113810 oo 5405975 | ..............4,750,000 | .............. 4,733,658 | ..o {1 [ I 3,596 285,000 | 06/19/2007 | 12/01/2016
984121 BP 7| XEROX CORPORATION......cceririrmirerierseriseeesensseesesssssssesiseess | onvenne ....2,020,000 | ...... 112.987 .2,259,740 2,000,000 ...2,008,398 0 (2,306) ...128,000 | 01/25/2007 | 03/15/2016
G3424# AD 3| GAS PLC.....oiericririseinrissie et | crvens Y ISR BV 2. ....3,000,000 | ...... 110.000 .3,300,000 | .. 3,000,000 | ... ..3,000,000 | .ooovrieririiins (V1 R 0 ...203,400 | 07/15/2008 | 07/15/2018
008474 A@ 7 |AGNICO-EAGLE MINES LIMITED........cosevumrerrenermerirneesensseessenines | ovvenne Al [ Y2 I 2,000,000 | ...... 110.000 | ..vvonvrnee 2,200,000 | .oocrerneen 2,000,000 | .oovrernvene 2,000,000 | ..oeorrereirerinnn (V1 0 | cvvervnrrrereeneenn0 [0 [ 06670 [ e 8670 [AO.cs | v 31,127 | e 133,400 | 04/07/2010 | 04/07/2020
013716 AS 4| RIO TINTO ALCAN INC......ooiiuirimirierirriirinsrierieneneesesisssisessnnes | ceveene Al | TFE | e 243378 | ...... 101517 | e 253,793 | .covri 250,000 | ..coovevernne 249,680 0 839 | o0 | cverieeieciiennnd0 | 4500 oo 4,854 |MNL | i 1,438 | e 11,250 | 12/19/2003 | 05/15/2013
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064149 A5 6| BANK OF NOVA SCOTIA.....comivirieririnirieriserieeiseeesseessessesssensesens Al [ LFE] .on.2,009,520 | ... 100.059 ..2,000,200 (3,480) 0 .2.073 ..45,000 | 03/31/2010 | 01/22/2013
064149 C8 8|BANK OF NOVA SCOTIA.......covvmmrinrenrernneiserinenineniseeseessenssnsssnens | venvnee | A | cecvviine [ LFE | 11,030,540 | ... 116.380 .... (2,736) | .overevrnerierinnn0 | cerenciinniinennd0 | 4375 e 3.988 06/09/2011 | 01/13/2021
067901 AL 2|BARRICK GOLD CORP........coccovrrrerrmrineriirinenrserienrsnersenessenssssennnes | vevenee | A | covverire [ W 2FE | v 999,439 | ... 106.279 .............1,062,790 | ..............1,000,000 | ......c...c......999,505 | ..vooivivrirvirnenn0 [ o6 | v [0 | 10.3.850 [ e 3.856 06/14/2012 | 04/01/2022
09784Y A* 9|BONAVISTA ENERGY CORPORATION........ccocuemmrvmmirerencenseeserennes | vneeee | Ao | 2 | iiieer.e.1,000,000 | ... 96.764 21,000,000 | o0 [0 | 0 [0 [ 4250 | 4.250 10/25/2011 | 10/25/2021
09784Y B* 8|BONAVISTA ENERGY CORPORATION SERIES B.........ccoccomvrrmirreres [ e Al 2| 1,500,000 | ........ 98.930] ..............1,483,950 | ..............1,500,000 | .............. 1,500,000 | .oovvreerernrernen0 [0 | e [0 4370 | 4.370 10/04/2011 | 11/02/2020
13643E AG 0| CANADIAN OIL SANDS LTD 144A........cccoomvrmermmrnerrsrernennseirsensnnnes | eonnee | A1 L2FE | ............3,035,950 | ...... 106.984 04/24/2012 | 04/01/2022
13645R AH 7 [ CANADIAN PACIFIC RR CO.....ccoovvrierirreirinerrerirnsnnenieneseessssnnnes | coevee | A v | L2FE | v 1,008,260 | ... 1214281 .............1,214,280 05/15/2008 | 05/15/2018
208250 AC 8| CONOCO FUNDING CO GUAR CONOCOPHILLIPS...........ccccoouvevernes e [A ] v | WAFE | 17,122,910 | e 147.327 | ... .21,914,891 16,725,679 | 0 | e (51,509) | o0 [0 | e 7.250 | 6.126 12/19/2002 | 10/15/2031
22576C A@ 0|CRESCENT POINT ENERGY CORP.........cooevmvrermrrrnnrnerirmrenennenennens | wvvee | A v [ 002 | 1,000,000 | . 110.000{ ..............1,100,000 | ..............1,000,000 | .......c...... 1,000,000 | .oovvreerernrrnen0 [0 | e 0 [ 5480 | e 5.480 , 03/24/2010 | 03/24/2017
22576C C* 0|CRESCENT POINT ENERGY CORP SERIES H........cccounvvevrrvcrvmiines [ [A i [ 002 | 1000002..3,000,000 | ... 107471 ... 3,000,000 | ..ooevricnrieeen0 [0 0 |0 | 5130 5130 [AO...... | oo 32,918 | v 153,900 | 04/14/2011 | 04/14/2021
22576C D@ 7 |CRESCENT POINT ENERGY CORP SENIOR NOTES.. ..1,000,000 4,333 20,000 | 05/22/2012 | 05/22/2022
SERIES Koo 0. 0
29357# AC 8 |ENSIGN US FINANCIAL LP.......ccovvverimreneniininerieninensnenenesensnenns | eonneee | AL oveeirecns [ e | ire0ee..3,000,000 | ... 105.663 ..............3,169,890 | ..............3,000,000 | .......c.o.... 3,000,000 | ..cevrrrrrrereen0 [0 [0 |0 | e 4540 | 4.542 ...105,555 | 02/22/2012 | 02/22/2022
30217V AC 1|EXPRESS PIPELINE LP LP 144A........ccccoooviivnirnveivineierincreninnns | oo | A | 2 | L2FE | ... 1,582,800 | ... 111.337] ... 1,582,800 | ..oooovvvcrierinenn0 [0 | i [0 7.390 | e 7.390 ...116,969 | 02/06/1998 | 12/31/2017
448055 AB  9|HUSKY ENERGY INC.......cocommreririiernerisernerirneeneniseessensessssenssenee | vevenee | b [ eevvirinen [ W 2FE | . 7,802,350 | ... 122,076 .............9,766,080 | ..............8,000,000 | .......c...... 7,854,159 | .ovevvevvrrineenn0 [ 16,654 | 0 | 0 | 8150 | 6.489 ...492,000 | 12/18/2008 | 06/15/2019
65334H 50 8|NEXEN INC SUB NOTES........ccocovurermirrrermnrernnierinssserenssersssssnnenenns | vvnee | 1o | verivienns | W3FE | oinineen...4,500,000 | ... 101.8401 .... 4,500,000 | ..ooovrcnrienen0 [0 [0 |0 | 7,350 | 7.350 v 330,750 | 10/28/2003 | 11/01/2043
707064 AA 9| PENGROWTH CORPORATION........ccconvvurrrrmmrrnreriereneersnensersssnnnenens | vevenee [ A | v [ 002 | ciieinen.4,000,000 | ... 114.883] .............4,595,316 | ..............4,000,000 | .............. 4,000,000 | ..ovevrrrrrrerenn0 [0 [0 |0 | 8350 | e 6.350 [JJ.coves | e 109,361 | oo 254,000 | 07/26/2007 | 07/26/2017
707886 B# 3|PENN WEST PETROLEUM LTD......cccovvrinniinnivcienivenienisnnienninenies | vevvee [ A | i [ 02 | e000000022..2,000,000 | ... 110.000 ... 2,000,000 | .ovevrrcrnivenen0 [0 [0 |0 | 108300 | e 6.300 05/29/2008 | 05/29/2018
707886 B@ 5|PENN WEST PETROLEUM LTD.......cccorvverirvrermerinerneniseesseninnnsnenens | vevenee [ A | v [ 0002 | v 1,000,000 | ... 110.000{ ..............1,100,000 | ..............1,000,000 | .......c...... 1,000,000 | .covvrevrrrnrernen0 [0 | e [0 [ 6,120 | 6.120 05/29/2008 | 05/29/2016
72605X AG 0 |[PLACER DOME INC.......ccocvvirmrmririrmnrsnrsninerisnsesensnsssssensssnssnssssensnns | vevven | b | vvvviveions | 2FE | 02,589,225 | ... 130150 .............3,741,813 | .............2,875,000 | ......cco...c. 2,699,812 | oo [ el 14721 | 0 |0 | 7310 8.364 02/20/2002 | 01/26/2021
75944R  A* 2| RELIANCE LP SENIOR SECURED NOTE.........ccccnmeemermmrrmeriererneenns [ s ...2,000,000 | ...... 100.746 | .... , s 2,000,000 | .vervrererrerenn0 [0 [0 |0 | 18300 | e 6.304 04/02/2008 | 04/03/2013
77509N  AF 0| ROGERS COMMUNICATIONS........ccovvvrirrirerinnieernrissesssssessnsseesenssnns | evenee Al 2FE| s 4,960,203 | ...... 153.021 | oo 7,651,050 | ..oocvennces 5,000,000 | ...covvvrens 4,965,971 | oo [ 884 | 0 |0 | 8750 | 8.824 06/28/2002 | 05/01/2032
86722T AA 0| SUNCOR ENERGY INC......coovumrimrieirciiessiessisssiesssssssssssesssssssessins | cvvees 246,600 | ...... 1224251 ... 250,000 | .ovvoerrenr 247,882 | o0 | 319 | 0 [0 | 8100 6.287 08/21/2008 | 06/01/2018
87425E AG 8| TALISMAN ENERGY INC......ccovvvvrvvnrirerirircennincrnnisenisnseesenenssnnenss | vevvee | A vvviiveion | 2FE | 1,014,430 | ... 107.707 .... 21,008,507 | o0 [ eiiennd2,835) [ e [0 [ 5125 | 4.831 08/28/2009 | 05/15/2015
87425E AH 6| TALISMAN ENERGY INC......c.ccocrmirirerireeninisersnrserreniseessssessnnnes | ceevee | A v | L2FE | i 1,838,200 | ... 111.2511 .............1,946,893 | .............1,750,000 | .....cccooeuee 1,836,880 [ ..coovervverrrvrrnenn0 [ e (1,320) | oo [0 [ i 5750 [ e 5.366 04/13/2012 | 05/15/2035
87425E AM 5| TALISMAN ENERGY INC........... vernerernnnsennnnseinns | oo | A i1 L2FE | oo 1,007,070 | ... 106.963 .... s 1,006,721 [ o0 [ (349) | e [0 3750 [ e 3.651 06/21/2012 | 02/01/2021
878742 AY 1| TECKRESOURCES LTD......cccosvremmrrrmerimreneniseiserissrseniesssensssnssnnses | vevenee | A | i [ L2FE | ciiiii...918,084 | ... 101.9411 .................942,954 | .................925,000 | ...ccoevvrneen. 918,294 | .0 | 210 | 0 0 | 3750 | e 3.837 07/31/2012 | 02/01/2023
89346D AC 1| TRANSALTA CORP.......ccocrmrmrririrnnrnnisrernrnerisnsneesenssssssssssssessnsnssenans | covenee | A verivienns | W2FE | 2,011,680 | ... 115.069 ..............2,301,380 | ..............2,000,000 | .............. 2,007,184 | o0 [ e (1,085) [ a0 |0 | 8650 | e 6.570 05/08/2008 | 05/15/2018
895945 B@ 1|TRICAN WELL SERVICE LTD SERIES G.......oeecovvvvnerrereneenennseinnees | vevveee [ A | v [ 0002 | 4,000,000 | ... 110.000 .... 4,000,000 | .ovevvrrerrinereeen0 [0 [0 |0 | 15900 | e 5.900 04/28/2011 | 04/28/2021
90388@ AB 7|ULTRARESOURCES INC v | e | A v |2 | .. 3,000,000 | e 110.000{ ..............3,300,000 | ..............3,000,000 | ......cc...... 3,000,000 | ..ooevvricnriveren0 [0 [0 |0 | 15920 | 5.920 03/06/2008 | 03/01/2018
C0445# AM 8 |ARC RESOURCES LTD SENIOR UNSEC NOTES SER.........ccccouevcvere | coveee | A e [ 002 | e 1,000,000 | ... 95.784 1,000,000 | .ooovcrreerirmrrnen0 [0 | e [0 . 3.810 | e 3.810 08/23/2012 | 08/23/2024
Bt nssnnns | cinnnns | e [ sreeniienene | rennins [ e (1 I 0.000 w0 0 0 [0 [ [0 |0 | 000000 e 0.000 | oo | evervrireriinierend0 | e 0
C2107# AA 9 [CANFOR PULP FINANCE INC.......ccovuieurireirerisernereesesessseessenins | oreenne L] [ o2 | i022.2,000,000 | ... 104.775] ..............2,095,500 2,000,000 | .overveerrrnereenn0 [0 [0 |0 | 8410 | e 6.410 11/30/2006 | 11/30/2013
007634 AA 6|AEGON FUNDING CORP... SO TRRRRRTNOR IO Floa| AFE] 8,751,695 | ... 117.138] ... .10,249,575 | ..............8,750,000 | .............. 8,751,107 | v [ (108) [ i |0 | 5750 | e 5.748 12/05/2005 | 12/15/2020
01959E AA 6 |ALLIED WORLD ASSURANCE.........ooooiiirierieeiienieeissessseisesnnnes | neens Flon| 2FE | o 4,337,500 | ... 118.152] ..............4,726,080 4,150,618 | .ovevveererireicenn0 [ (36,389 [ viiciiiennd0 | 0 | e 7500 | e 6.309 [FA......| covvereens 125,000 | covrvrnnes 300,000 | 01/16/2007 | 08/01/2016
02343* AA 0|AMCOR FINANCE INC............ et | s Flo] 2 | e 1,000,000 | ... 110.000] ..............1,100,000 s 1,000,000 | .ooovvrverrnriren0 [0 | i 0 5,380 [ e 5.380 [JD....... 2,391 53,800 | 12/15/2009 | 12/15/2016
02343* AB 8|AMCOR FINANCE INC............ e | s Flon] 2 | oii000eni2,000,000 | ... 110.000 | ..vvvnernee 2,200,000 | .oocvenneen 2,000,000 | ..oovrernenne 2,000,000 | .overvvrrrrrneieeen0 [0 [0 |0 | .5.690 | e 5.690 [JD.coee | cerrrieriis 5,058 | .oovrrnnes 113,800 | 12/15/2009 | 12/15/2018
02364W AH 8| AMERICA MOVIL SA DE CV GUAR RADIOMOVIL.........ccoemrvrirenrinns | crvee Floa | AFE] 3973913 | 109.693 | ...ooouvenee 4,387,720 | ..ooovonn 4,000,000 3,993,729 | ..oevivvivirrnenn0 | 2,819 | 0 |0 | 5750 5.833 [Jevoees | v 106,056 | ............ 230,000 | 01/21/2005 | 01/15/2015
DIPSA. ..ottt | criiees e [ [0 [ 0.000 | cooovrnereerernerrrrrnne0 |0 |0 | [0 0 |0 | 10.0.000 | e 0.000 | ..oocennee 0. 0
02364W AX 3| AMERICA MOVIL SADE CV....covvvmirierinirieriiniineiiesiiesiesesseessessns | coveee F 992,420 | ...... 116.446 | .............1,164,460 | ..............1,000,000 | ....cc..cc.....994,090 | .oooiriviriviinc0 [ 713 | i [0 [ 15,000 | e 5.104 |AO...... ..50,000 | 08/31/2010 | 10/16/2019
034863 AD 2| ANGLO AMERICAN CAPITAL.......coomieriirerineereriesesessssisessssessnnens | osvenne F . . ..2,010,710 | ...... 105.659 | ..vvonvrnee 22,008,666 | .....oorvrerrirrnne0 [ e (927) | 0 [0 [ 4450 | 4.383|MS...... 09/21/2010 | 09/27/2020
03938L AF 1| ARCELORMITTAL....ccvvuuirirririririeriesiiesisesissesssiesesienssessenesssesns | oeveene F o] SFE| oo 1,062,300 | ...... 102.209 | ..oovvveneee 1,022,090 | ..coovvrenene 1,000,000 | ...coovvrvenee 1,044,645 (6,983) | .vvvvrivrrierinnn0 | 0 | 8125 i 5169 [ID.cooee | v 5104 | ..ooovvnne 61,250 | 05/06/2010 | 06/01/2018
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04530D AB 8| ASPEN INSURANCE HOLDINGS LTD SENIOR... 4,272,760 | .. 4,000,000 ...90,667 01/05/2007 | 08/15/2014
NOTES.....ovvieerineineiinrins .0 0 0
05070F A* 1| AUCKLAND INTERNATIONAL AIRPORT LIMITED.........cocconuvermvemenes [ woveee | F [ o | e | 04,000,000 | ......110.644 | ............. 4,425,752 | ..ovvvorenn 4,000,000 02/15/2011 | 02/15/2021
SERA. . .0 0
05252A AM 3 [AUST & NZ BANKING GROUP 144A...........coocovermmrmerrnrrnieenerinerinns | cvvveee | F | oo | AFE | 1,044,180 | ......106.002 | .............. 1,060,020 | ....ovvveneee 1,000,000 | ... 09/10/2010 | 01/13/2015
05257H AF 8| JEMENALTD 144A........oovvinrinneineirerscenseisenessissssssssssesssssssssens | eovsees | F [ oo | WIFE | niicn....8,855,475 | ......108.866 | ..............9,661,858 | ..............8,875,000 | ......cc...... 8,869,425 09/22/2003 | 09/25/2015
054536 AA  5|AXA SUB NOTES 25.082 . 92,811 11/30/2004 | 12/15/2030
05461T AA 5| AXIS CAPITAL HOLDINGS 107.812 11/12/2004 | 12/01/2014
05530H A@ 9|BBA AVIATION PLC SERIES B.......... 108.093 2,000,000 05/18/2011 | 05/18/2021
05530Q AF 7 BRITISH AMER TOBACCO INTL FIN 144A 104.088 . 3,000,000 07/06/2012 | 06/07/2022
055451 AA  6|BHP FINANCE USA 101.232 vovvvivernn. 126,540 | oo 125,000 12/19/2003 | 04/15/2013
055451 AR 9 |BHP FINANCE USA BHP BILLITON FIN USA LTD 106.336 .2,126,720 2,000,000 02/22/2012 | 02/24/2042
05565Q BL 1|BP CAPITAL MARKETS PLC........... 103.876 4,155,040 | .. 4,000,000 | oo 3,981,720 | oo [ s 12,940 | oo 0 ..21,347 06/05/2009 | 05/08/2014
05607M  AA 5| BAA FUNDING LTD 144A........oooiiiriinrinniseineiiesies e 108.942 | ... 5,447,100 | ..oovvvvreees 5,000,000 (5,699) 0 | ovrvmrrnerireecnsn0 | e 875 | 4,658 [ e | e, 112,396 02/22/2012 | 07/15/2021
06849U AC 9|BARRICK AUSTRALIA FINANCE.. 111.856 11,118,560 1,000,000 832 0 12/30/2009 | 01/15/2020
111013 AG 3 |BRITITSH SKY BROADCASTING 144A........covvmirivnirerniireiesineinnins 118.597 .2,964,925 | .. 2,500,000 | ..ccocc0rrei2,506,092 | ..o [ (988) | oo 0 02/08/2008 | 02/15/2018
12622N AB 8 [ CNPC HK OVERSEAS CAPITAL 144A........cocomirmiriieirinernerieeniens 109.664 | .............. 4,386,560 | ....coouunnn 4,000,000 | oo 3,927,234 | 0 [ 6,982 | ..o 0 04/21/2011 | 04/28/2021
146230 AD 9|CARTER HOLT HARVEY LTD DEBENTURES. 107.626 .3,094,248 2,875,000 | oo 3,023,173 | o0 [ (58,973) | oo 0 11/13/2003 | 04/15/2015
191241 AD 0|COCA-COLA FEMSA SAB CV 112.433 12,248,660 | .. 2,000,000 (6,755) 0 07/06/2011 | 02/15/2020
202712 AG 0|COMMONWEALTH BANK OF AUSTRALIA 144A SUB. 106.512 [ oo 79,884 | .ooovvirins 75,000 435 0 11/30/2004 | 06/15/2018
NOTES.....oiviieirirerisiresiesiseesssssssesssssessessssessssssssssssssssssssensssssns | sevinee | oo | eerseesennns [ overens | eevnerrensineensnennennen0 | oo 0.000 .0 0 {0 0 | (1 TN 0
21685W BT 3| RABOBANK NEDERLAND 112878 | .o 3,386,340 | ..ococvernees 3,000,000 830 0 | ovrvrrineirecnen0 | o500 [ v 4541 [ | 63,750 03/03/2011 | 01/11/2021
22303Q AN 0 [COVIDIEN INTERNATIONAL FINANCE.........cccocoiomiimeinrirerineirinnene 105432 oo 1,054,320 | ..coovvreneee 1,000,000 165 0 1,422 05/22/2012 | 06/15/2022
23380Y AA 5|DAI-ICHI MUTUAL LIFE INSURANCE 144A SUB 103.584 | ....coovvvirnn. 77,688 | ..o 75,000 11/30/2004 | 03/17/2014
NOTES.....oiiiieirirerissieriesissesessssesssssessessssesssssssssssssssnsssenssssss | sevinee | oo | eersessenens [ overens | eevneriressineensnennennen0 | oo 0.000 .0 0
23636T AA 8 |DANONE 144A..........ccooon.... 102.753 | oo 3,596,355 | ....ccoounne. 3,500,000 | ...covvvnens 3,495,556 05/30/2012 | 06/15/2022
25156P AR 4 DEUTSCHE TELEKOM INTL FINANCE 144A 103.162 4,126,480 4,000,000 3,957,333 02/29/2012 | 03/06/2042
252458 AB 3 |DIAGEO INVESTMENT CORP 103.408 .1,034,080 | .. 1,000,000 | ... ..997,394 05/09/2012 | 05/11/2022
268317 AD 6|ELECTRICITE DE FRANCE 144A 113158 | v 3,394,740 | ..oovvrennees 3,000,000 | .oovrvrnees 3,065,448 07/09/2010 | 01/27/2020
26835P AC 4 |EDP FINANCE BV 2,500,000 03/02/2010 | 10/01/2019
292688 AE 1 |ENEL FINANCE INTL SA 144A.......... . . . 4,000,000 | ... . 09/30/2009 | 10/07/2019
302154 AX 7 |EXPORT-IMPORT BANK OF KOREA. AFE 107.685| ......ccovouve 3,230,550 | .oovvernces 3,000,000 | ...covvvnene 2,993,244 10/14/2010 | 01/29/2021
368266 AF 9|GAZ CAPITAL 144A.......... 119.250 14,770,000 4,000,000 ...4,005,391 03/02/2007 | 03/07/2022
377373 AD 7|GLAXOSMITHKLINE CAPITAL 104.133 .3,123,990 ...2,986,344 814 0 MN...... 05/03/2012 | 05/08/2022
37930E AA 4|GLITNIR BANK HF......... 21.000 | ovverirnenad 630,000 | .............3,000,000 | .....cc..ccc...300,000 | .ovoerovrirnrrnann0 [ o0 | e [0 | 16,310 ... 189.317 [ UJ....... 0 07/28/2006 | 12/31/2012
423012 A@ 2|HEINEKEN NV SENIOR NOTES 110.000 .3,300,000 ..71,853 08/15/2008 | 08/15/2018
448414 AC 6|HUTCHISON WHAMPOA FIN 144A 123.051 12,305,100 310,417 06/12/2002 | 08/01/2017
45074G AB 6 |IBERDROLA FIN IRELAND 144A 102.537 | oo 3,588,795 09/02/2010 | 09/11/2019
48268E AB 1|KT CORP 144A.................. 106.974 ....534,870 ...500,000 07/11/2005 | 07/15/2015
500631 AS 5|KOREA ELECTRIC POWER CO 144A........cccovvivmminrirerineiirerienens . 104.250 11,954,688 | .. 1,875,000 | ... ...1,850,127 625 0 04/19/2004 | 04/23/2034
50064Y AC 7[KOREAHYDRO & NUCLEAR POWER 144A..........cooccommvinmernnrirnernenns .1FE 112.331 | oo 1,123,310 | oo 1,000,000 | ..coovvernens 978,738 | .oovvevvvirrrnend0 | e 1,949 | oo 0 07/06/2011 | 07/13/2021
50066A AA 1|KOREA GAS CORP 144A AFE 109.807 | ..covouvenee 2,196,140 | ..oocvernee. 2,000,000 | ....cccoeenee 1,992,622 777 0 10/26/2010 | 11/02/2020
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505861 AB 0|LAFARGE SA Flon| 3FE] 1,991,760 | ... 111.089 ..1,996,454 0 864 0 .6.557 .59,944 130,000 | 07/13/2006 | 07/15/2016
52605# AC 0|LEND LEASE CAPITAL INC SERIES C......ccccovvvvvvrvmerreeerneesseirsersnnes | wovneee | F [ o | 2FE | .............2,000,000 | ...... 113.006 ..............2,260,120 | ..............2,000,000 | ..............2,000,000 | ...ccccorirrmrrrnrrns (V1 (1 T 0 | oovveernerineeenn0 | 105780 | e 5.780 ...115,600 | 10/12/2005 | 10/12/2017
55608) AA 6 |MACQUARIE GROUP LTD 144A..........cccovvverimirneverinnneieisnreninens | vevene | F | v | LAFE | eci.2,026,630 | ... 107.863 | .... 0 (5,454) 0 [0 [ 7300 o 6.981 ....146,000 | 07/31/2009 | 08/01/2014
55608) AB 4 |MACQUARIE GROUP LTD 144A..........ccccovvmrimrmrnmrnerinnnerinrnereninens | vevvene | F | evveivee | AFE | iin.995,660 | ... 117.305] .... 0 361 0 |0 | e 7625 7.688 |FA....... 08/06/2009 | 08/13/2019
59146Q A# 0[METCASH TRADING LIMITED SERIES C.......ccccovvvvvvrnerrerernerrenernens | coneee | F | v |2 | eii0000.2..2,000,000 | ... 109.1341 .............2,182,688 | ..............2,000,000 | ..............2,000,000 | ....cccceerrrrrrrernt (V1 (1 TN 0 | o0 | 4990 | e 4990 | MS...... 09/09/2011 | 09/11/2023
65504L AC  1|NOBLE HOLDING INTLLTD.....coccomrvmrrierirnenrnriserserimsenesnenssseessnees | eevene | F | evcvviiee [ W 2FE | v 498,625 | ... 111.475 0 117 0 07/21/2010 | 08/01/2020
65504L AJ  6|NOBLE HOLDING INTLLTD.....cccovurrerirmrereniininernneriensneneniseessenes | vevenee | F | eeevirine [ W 2FE | . 1,037,340 | ... 106.060 | .... . 0 (1,170 0 08/20/2012 | 03/15/2022
65535H AA 7|NOMURAHOLDINGS INC................ cevneerernennsnnnsiens [ | F | | W2FE | 1,008,130 | ..o 1054491 ..............1,054,490 | ............. 1,000,000 | ...ocovrrnee 1,003,767 0 (1,612) 0 | orrnrneineeennn0 | 1005000 | oo 4.815|MS...... 02/26/2010 | 03/04/2015
68210* AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE........c.coccrnevvvee [ wovree | R| o2 | e | . 396,333 | ... 110.000 .... 396,333 | ....... 396,333 (V1 (1 TN 0 |0 | 100 .5.980 | e 5.980 [ JAJO.. 07/12/2009 | 07/12/2016
68278# AB 4| ONESTEEL US INVESTMENTS......c.coovvvmrinrimnnirneianeinsersenienssesenns | evnene | F [ [ e8| 000000.....3,000,000 | ... 110.000 .... 3,000,000 | ..o (V1 (0 T 0 om0 | 10007330 | e 7.330 [ JJ....... 07/09/2008 | 07/09/2018
69319H AA 1| PCCW-HKTC CAPITALLTD 144A........coocmmiimermrrnernniinerinerrseernnns | v | R v | L2FE | .............6,505,925 | ... 101.987 ..6,501,036 0 (1,851) 0 11/08/2006 | 07/15/2013
705010 AB 2 [PEARSON DOLLAR FINANCE PLC 144A.........ccccovvvecrmrininvineieineons | eoveeee | F [ [ L2FE | nnr..998,160 | ... 117.108 1 .... 0 172 0 04/29/2008 | 05/06/2018
705011 AA  2|PEARSON FUNDING FOUR PLC 144A.........cccoccommeemvvnnernnninerinennnee | vevevee | F | evviinc [ L2FE | ne..2,989,690 | ... 104785 .... 2,990,249 0 559 0 [ cvrrvrrnierirennd0 [ 003750 | o 3.792|MN...... 05/01/2012 | 05/08/2022
71645W AP 6| PETROBRAS INTERNATIONAL FIN CO.....cccovvvevernnrrnerverreeerssennees | evvvene | F v [ L2FE | ......2,500,300 | ... 113.924 | ... 2,500,032 | oo (V1 I ()] [ 0 | om0 | 05750 | e 5.750 | JJ....... 10/26/2009 | 01/20/2020
71645W AR 2| PETROBRAS INTERNATIONAL FIN CO......ccovvvemvernvrrnerrerrneenennnens | vevinee | F v [ W 2FE | 12,107,700 | ... 112153 ... ..2,098,844 0 (8,856) 0 | o0 | 5375 | e 4.634|JJ....... 02/06/2012 | 01/27/2021
71654Q AW 2 |PETROLEOS MEXICANOS........... v e [F v [ L2FE | 988,545 | ... 119.638 1 .... 990,767 0 999 0 [0 [ 108000 | oo 6.161 | MS....c. | v 19,333 | oo 60,000 | 10/01/2010 | 03/05/2020
71912N  AA 5| PHOENIX PARK FUNDING LTD PHOENIX PARK.........ccoccnvevmerenenne [ corve | F [ o2 | L2FE | .. 237,500 | ... 100.325 | ..o 238,272 237,500 | ....... 237,500 (V1 (1 TN 0 | o0 | e 7267 | e 7.332 [JAJO.. | o 4315 | e 17,259 | 05/22/1998 | 04/01/2013
GAS PROCESSORS.......coomiriririiinirinsiissisesisssssississsssssssesies | vennie | on | vevevsniens | evvvens | covennivesisnnennenns0 [ v 0.000 .0 0 | om0 0 | i | 0 [0 | 10,000 e 0.000 | ...ovvenee 0. 0
731011 AR 3|REPUBLIC OF POLAND... ceevnerensnnnsenessessnessssnnnes | coeeeee | F | vevrsenen | WAFE | 1,536,250 | ... 123.897 | oo 1,858,455 | ....cocvuneee 1,500,000 21,526,123 | 0 [ BAT2) | 0 [0 | 8375 6.049 |JJ....... 44,094 95,625 | 07/22/2009 | 07/15/2019
73931@ AE 9|POWERCOR AUSTRALIALLC SERIES C........cocovvvvverrerinnncnniveiins [ evvne | F [ | o1 [ 125,000,000 | ......108.073  ..............5,403,650 | ..............5,000,000 | .............. 5,000,000 | ..oovvrenriveren0 [0 [0 |0 | e 4470 4470 (JD....... 17,383 | ... 223,500 | 06/02/2011 | 06/03/2020
759470 A# 4|RELIANCE INDUSTRIES LIMITED. s 2,000,000 | ..vervrererrereen0 [0 [0 |0 | 8240 | e 6.240 [MS...... | oovvrrrrnnes 32,933 | s 124,800 | 03/26/2007 | 03/26/2017
759470 A* 8 |RELIANCE INDUSTRIES LIMITED........cccovvveerernrirvermnneirsensenssnsserenss | eovveee | F [ [ 002 | 4,000,000 | ......110.000 ..............4,400,000 | ..............4,000,000 | .............. 4,000,000 | ..ooovvrenriieren0 [0 [0 |0 | 8510 e 6.510 [MS....c. | ovvrvern 74503 | ..coooneee 260,400 | 09/18/2006 | 09/18/2016
761655 B* 9|REXAM PLC SENIOR NOTES SERIES C.......oecovvrvvrrverrererncennnennens | vevenee | F v [ .22 ] ........3,000,000 | ........97.151] ..............2,914,530 | ..............3,000,000 | .............. 3,000,000 | ..vevrererrerenn0 [0 [0 |0 | 4300 | e 4.300 | Do [ s 4,658 | ..o 0 | 12/18/2012 | 12/18/2024
780097 AM 3| ROYAL BANK OF SCOTLAND GRP PLC SUB NOTES.........cccoceuuree | eorvvee [ F [ eovvieen [ WBFE | i 70,284 | 198973 | i 74,230 | e, 75,000 | e, 72,678 | o0 | 354 | 0 |0 | e 4700 5.357 | JdJ....... 1,743 3,525 | 11/30/2004 | 07/03/2018
78440P AC 2 [SKTELECOM 144A.........cccoommvvmeririrircnnns rernennn:D,160,000 | ..............4,000,000 | ...ooocornenee 3,970,432 | oovevvvvrrrineenn0 [ i 1,168 [ 0 |0 | e 8.625 | 6.705 [Jd.cooves | v 118,514 | ovvveneee 265,000 | 07/17/2007 | 07/20/2027
78467K A# 4 [SSE PLC SENIOR NOTES........cocomiimmrimrireniseinnsisnrssssiensssssssssnnes | conveee | F | vevcvsniions | oo | ii000002.2,000,000 | ... 102.266 | ..............2,045, , s 2,000,000 | .ooevvrcrriieren0 [0 [0 |0 | 103890 | e 3.890 [AO...... 16,208 38,900 | 04/16/2012 | 04/16/2022
78467K B* 7 [SSE PLC SENIOR NOTES.........ccccouvrmmrrmerimrineerssninerssnsnenssnsseesenees | coeneee | F | vvvvneriens | e | 4,000,000 | ... 100.536 | ...oovvrnee 4,021,440 | ...coonvnn 4,000,000 | ..oovrernenne 4,000,000 | ..ooovnricnrienienn0 [0 [0 |0 | 4010 4.010|AO...... 33,417 80,200 | 04/16/2012 | 04/16/2024
789547 AD 8| WESTPAC BANKING CORP 144A.........c.coccovvmrvernnneinnsnrennsssninnns | eoveee | R [ vvicvicni [ WIFE | 17,983,120 | 103.677{ .............8,294,160 | ..............8,000,000 | .............. 7,995,083 | ...oovvvcvriverenn0 [ i 1,600 [ 0 |0 | .5.300 | 5.324 |AO...... 10/08/2003 | 10/15/2015
80105N AG 0| SANOFI-AVENTIS......coirrvrrimrreerneerseniseisessensseessesissessessesssnensnnns | eovnees | F [ overiveeons | WIFE | i 7,944,940 | ... 114276 | ..o 7,953,415 | v [ 838 [ 0 | 0 | 4000 | e 4,084 |MS...... 06/10/2011 | 03/29/2021
806854 AB 1|SCHLUMBERGER INVESTMENT 144A.........ccccocovmvimermmrnnnncenninenns | vovevee | F | T LAFE ] oeii.4,087,500 | ... 105499 .............4,219,960 | ..............4,000,000 | .............. 4,080,522 | ..oovvrerriierenn0 [ eeiiiieena(8,978) [ 0 |0 103300 | 3.028 |MS...... 03/30/2012 | 09/14/2021
82929R AC 0| SING TELECOMMUNICATIONS 144A........ccocooverrmerrmernseersnnnsersennns | eovvee | F [ | WIFE | 9,918,300 | ... 145592 ... .14,559,200 . 9,931,079 | ovevvvrrrneeenn0 [ i 1,628 | 0 |0 | 7375 | 7.443|JD....... 06/07/2002 | 12/01/2031
833636 AC 7[SOC QUIMICAY MINERA DE CHILE 144A..........coccovcrmrvennniveveinecnns | wovveee | F [ [ L2FE | .....4,987,300 | ... 110.232 [ oo 5,511,600 | .ovovernnns 5,000,000 | ...covvvrens 4,995,019 | oo [ i 1,331 [0 |0 | 8125 6.159 [ AO...... | oo 64,653 | ............ 306,250 | 03/30/2006 | 04/15/2016
83363R AA 5|SOCIEDAD CONC AUTOPISTA CENTRA 144A........ccoovvmminnecrneinnees | o | R| o2 L2FE | ..............5,786,875 | ...... 103.366 | ....oovvvne 5,981,661 | ..cocvvvnes 5,786,875 5,786,875 | ..veevvciirrnnn0 [0 | 0 [0 [ 6223 6.223 [UD.cooes | v 16,005 | .coovvvnnee 360,117 | 12/17/2003 | 12/15/2026
SENIOR SECURED BOND........covuerimirierireieninreinniensnensenenensnne | enneee | oo | vevernneiens | eevivene | verenerveninnnneninennd0 [ e 0.000 .0 0 0 [0 [ 1 l0.000 | 0.000]........... 0. 0
83368R AA 0|SOCIETE GENERALE 144A........... ceevnerensensnnenesennns | eeveene | F [ | WTFE | 02,999,670 | ... 109.835] .... 2,999,717 (VN 28 0 | om0 | 100005200 | e 5.201 |AO...... ....156,000 | 04/12/2011| 04/15/2021
83545 AB 4 |SONIC HEALTHCARE INVESTMENTS SERIES B........cccccovvvverrernnne [ovree | F | o | 2 | 1,000,000 | ... 108.248 1 ..............1,082,480 | ..............1,000,000 | .......c...... 1,000,000 | .oooovreerirrirnns (V1 [V TN 0 | ovevnriverirecnn0 | 05730 | e 5.730 [ | overrernn26,899 | e 57,300 | 01/12/2010 | 01/12/2020
853250 AA 6|STANDARD CHARTERED BANK 144A..........ccccoovvmerimmrnnernnrsernnnn | vevvnee | F | v [ W AFE | 93,142 | e 119409 | ..o 89,557 | o 75,000 | .. 90,255 (V1 I (438) | oo 0 [ cverereinerend0 [ 1.8.000 | oo 6.140 [MN...... 6,000 | 11/30/2004 | 05/30/2031
873152 AC 6| TXU AUSTRALIA HOLDINGS 144A SENIOR NOTES.........cccccoureverre | vorevee | R covvvrivc [ AFE | ciiiiii..85,303 | .o 113.365| ...ccovvvvvnvn.85,024 | oo 75,000 | e 79,141 0 | oorreerreeene(921) | vviviriiriiieiiienn0 | reeeiiiniieenn0 | e 7.250 | e 5.658 | Do | s 453 5,438 | 11/30/2004 | 12/01/2016
87927V AQ 1| TELECOM ITALIA CAPITAL.......cocosvrrmrrmerrerineernseisersscsinessensseesanees | coeveee | F | vevvnerinns | W 2FE | i 4,547,150 | ... 106.238 ..............5,311,900 | ..............5,000,000 | .............4,836,162 | ...cccoorvrrrrrrnrnns 0 | 52,883 | vivineiieiinnen0 | 0 | 0 5.250 | e 6.574 | AO...... 07/11/2006 | 10/01/2015
87938W AP 8| TELEFONICA EMISIONES SAU.......ccovvrimriicrirririisnineiiissiinenienens | cvvene F 998,745 | ...... 107.646 | .... 0 | o102 | 0 | eviiiisiinend0 | 5,462 e 5478 |FA....... 02/08/2011 | 02/16/2021
879403 AS 2| TELEFONOS DE MEXICO SA......ccoviiirimrireerneinsersseissessssssnesssssnns | osvenne F . . 2,975,527 | ...... 108.366 | .....oovvnve ..2,993,520 0| 2,874 0 | om0 | 10008500 | e 5.612|JdJ....... 08/23/2005 | 01/27/2015
87969N AC 9| TELSTRA CORP LTD 144A........coooomirmiririniinrinirienienesessssissiines | avenes Flon TFE| s 4,469,490 | ...... 115.600 | ..vvvnrenen 5,202,000 | ....ccovonvn 4,500,000 | ..ocvernvne 4,473,502 0. 2,370 0 |0 | 4800 | o 4.883|AO...... 04/08/2011 | 10/12/2021
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880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A Fl. V2FE | i 71,949 102.975 71,658 (V1 IO (31) 0 01/10/2005 | 00/00/0000
88166J AA 1 |TEVA PHARMACEUTICAL INDUSTRIES........cccomeremrrrerierereeiseines [ s F i AFEN 3,038,370 | 107.318] ..............3,219,540 | ..............3,000,000 | .....cccooeece 3,035,848 0 (2,522) 0 03/22/2012 | 11/10/2021
89152U AD 4| TOTAL CAPITAL SA......oiiiiiiriirieriesineeiesissessesssssssessesssssesnssenns | aneees Flo| AFE] ne.4,062,840 | ..... 116.932f .............4,637,280 | ..............4,000,000 | .............. 4,049,497 0 (5,516) 0 06/28/2010 | 06/24/2020
89675* AN 7 |TRITON CONTAINER INVEST LLC SERIES A-1....coouivvrrinerireeincin [ s Flon2] 2| oinenn3,000,000 | ... 110.000 .... 3,000,000 | ..ooorirrireiinnn (V1 (1 T 0 04/30/2010 | 04/30/2020
90261X GD  8|UBS AG STAMFORD CT.......ovvumimrirerierienireesssssnersessesesseessseones | wveees Flo| AFE] 2,009,780 | ... 116.296 | ..............2,325,920 | ..............2,000,000 | .......c.o.... 2,007,827 | .oveovvirrierinnn 0 07/29/2010 | 08/04/2020
91020Q AB 3 |UNITED ENERGY DISTRIBUTION 144A.... R| oo | - 2FE | i 76,029 | ..o 108.060 75,364 0 11/30/2004 | 04/15/2016
91311Q AE 5 |UNITED UTILITIES PLC.. Rl | .2FE] ............ 10,567,824 | ...... 111734 ............12,067,272 | ............10,800,000 | ............ 10,680,717 | coooeverrercrireenad 0 11/30/2004 | 02/01/2019
91911T AM 5| VALE OVERSEAS LIMITED Fl. .2FE] ..............3,043,160 | ...... 106.924 | .... 3,040,613 0 (2,547) 0 03/29/2012 | 01/11/2022
92852T AE 2|VIVENDI SA 144A............ Flo| .2FE] ......c.....2,989,860 | ... 103.680 ..............3,110,400 | ..............3,000,000 | .......c.o.... 2,990,444 0 584 0 04/03/2012 | 04/12/2022
92857W AE 0|VODAFONE GROUPPLC.............. Rl oo | AFE | 69,395 | . 116471 i 87,353 | 75,000 | e 72,227 0 419 0 11/30/2004 | 07/15/2018
928670 AB 4 |VOLKSWAGEN INTL FIN NV 144A.... Flo| AFE] .c..e.....4,066,480 | ... 108.642 ..4,052,768 0 (5,982) 0 06/30/2011 | 08/12/2020
947075 AD 9 [WEATHERFORD INTL LTD...covviireriiicerrieinsieresiseeessesssssesssennes | evvees Flo|.2FE] ... 1,989,240 | ... 115.272 ... 1,993,570 03/19/2008 | 03/15/2018
950840 AA 6|WESFARMERS LTD 144A Flo| AFE] .........r..2,000,000 | ... 101,516 ..............2,030,320 | ..............2,000,000 | .......c...... 2,000,000 04/03/2008 | 04/10/2013
96008Y AB 1 |WESTFIELD CAPITAL CORP 144A 73,274 | ... 106.743 ] ...................80,057 | ..................75,000 | ...... 74,604 11/30/2004 | 11/15/2014
964152 AA 0| WHITE MOUNTAINS RE GROUP 144A . ..1,994,300 | ...... 104798 ..............2,095,960 | ..............2,000,000 | .......c.o.... 1,997,159 03/14/2007 | 03/20/2017
980888 AF 8 [WOOLWORTHS LIMITED 144A.........ccccovvmirniniirnninerinineiesisseensssnnnes | ceveees F . . ..3,994,290 | ...... 112.815] ... 3,995,099 04/06/2011 | 04/12/2021
98372P AF 5 |XL CAPITAL LTD SENIOR NOTES.......c.coeumrirrirnrinrererissisersssssssnsenss | cvreees [R5 [ I 2FE| oo 1,988,640 | ...... 106.255 | ...oovvenee 2,125,100 | ccoovvverneen 2,000,000 | .cooovvrrnees 1,997,655 08/18/2004 | 09/15/2014
98372P AG 3| XL CAPITAL LTD SENIOR NOTES [RTSRRRROIRN IO Flo| 2FE | v 1,581,975 | .. 121.372 ... 1,560,073 03/03/2005 | 11/15/2024
D5861# AA 7 |NUPLEX INDUSTRIES GMBH GTD SR NT SER A.....c.ovvvvvereirncrinns [ s Flo] 2 | e 1,000,000 | ... 110.000{ ..............1,100,000 | ..............1,000,000 | .......c...... 1,000,000 07/30/2012 | 07/30/2019
D6574* AB 5|CLAAS KGAA MBH SENIOR UNSECURED NOTES.......ccccocovevvvvirins | vrvnes Flo] 2 | i 1,000,000 | ... 93.719| .o 937,190 | ............. 1,000,000 | ... 1,000,000 08/15/2012 | 08/15/2022
FB5300# AC  1[IPSOS......oieeveeriereeeeeeeseeees s sessesssssessses st sssssnsesssssssesssnsnes | cerees Flo] 2 | oiiiennn2,000,000 | ... 111.413 s 2,000,000 09/28/2010 | 09/28/2020
F6519%# AG 6|NEOPOST SA SENIOR NOTES SERIES D......ccovvervvvivvirieriiirenis $..... Flo] o | 1,000,000 | ... 111166 .............1,111,656 | ..............1,000,000 | .............. 1,000,000 06/20/2012 | 06/20/2022
G0646# AN 9|ASSOCIATED BRITISH FOODS..........ccoeereriermeriereieesenesseesssesnes | cevees Flo] e | oiiiennn2,000,000 | ... 105.995 .............2,119,904 | ..............2,000,000 | .......coo..c. 2,000,000 . 03/29/2012 | 03/29/2024
GO0754# AD  9|BABCOCK INTL GROUP PLC........coevviriririinnineiierinseiesissiennins | cvvene Flo] 2 | eiin.n3,000,000 | ... 106.991 1 .............3,209,730 | ..............3,000,000 | .......c...... 3,000,000 | ..oooovvrvriineieend [0 0 |0 | 5640l 5640 [MSL | i 48,880 | e 169,200 | 03/17/2011 | 03/17/2021
G1108# AE 8| THE BRITISH LAND COMPANY PLC.......cccconivurrermrrnerierienennenisnins | coveee Flo] e | 3,000,000 | ... 112.902f ..............3,387,072 | ..............3,000,000 | ......ccoo.ec. 3,000,000 ....139,050 | 09/01/2011| 09/01/2021
G1253* AD 7| BORD NAMONA ..ottt ssssseeessssissssessssssnsenses | evenes Flo] 2 | eiieennn2,000,000 | ... 108.108 , , s 2,000,000 ....138,800 | 08/06/2009 | 08/06/2014
G1257* AE 1|BOREALIS FUNDING COMPANY LTD SERIES B........cccoonvrvrverrrrinnes $.... Flo 2 | 2,000,000 | ... 97492 ..o 1,949,840 | ............. 2,000,000 | ....ccovrenee 2,000,000 | .overrererrinerenn0 [0 0 |0 | 4460 [ 4460 [ | 42,370 | 0 | 07/10/2012| 07/10/2022
G2163# AH 1| COOKSON PLC......coitiiriririrenieisissierisiesssssessssesssssseessssssssenses | wnsene Flo] 2 | eiieennn2,000,000 | ... 101.993] ..............2,039,860 | ..............2,000,000 | .............. 2,000,000 . 98,056 | 12/16/2010 | 12/16/2020
G2978# AJ  2|ELECTRICITY SUPPLY BOARD.....c.covuirierinerierirneesenisesssssesisenes | ceveee Flo] 2 | oiienn2,500,000 | ... 105.135] ..............2,628,363 | ..............2,500,000 | ............2,500,000 | .cooorvrrrrrerrrrnens0 | o0 | cviiniiniinnennc0 [0 [ 06,360 | ... 00.6.360 | Do | e 7,067 | e 159,000 | 06/25/2009 | 06/15/2014
G3157# AB  0|EUROPEAN METAL RECYCLING LMTD........cccosvvemrimmrierinierenirnninnes | crvee Flon2] 2 909,091 | ...... 107.546 | ..o 977,691 | i0909,091 | oiiii00909,091 [ 0 [0 | e [0 [ 4800 | ... 4,800 [ D | 1,626 | 41,818 | 12/17/2010| 12/17/2022
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK........ccccovvmierermierinins [ v F o] e 6.. 410,873 | ........ 14.344 . 12,864,492 | ..o 410,873 | 12,614 | (12614) | 0 [0 [ 10,000 | ......42.864 | MUSD. | o0 | 0 | 12/02/2011| 12/02/2016
G3652@ AA 4| QUINN MANUFACTURING GROUP HOLD........ccocovvvernrieenrinnernninnies | cveene F o] e A4 e 1,501,742 | ...... 100.000 | ..covvvvenee 1,501,742 | oo 1,501,742 | .o 1,501,742 12/02/2011 | 12/02/2016
G4622# AB 5|HOWARD DE WALDEN ESTATES LTD SENIOR NOTE........cccccoouvnnes | covn F o] e | oiiennnnn4,000,000 | ... 119.1411 ... ....4,000,000 4,000,000 08/25/2010 | 07/16/2025
G4939@ AA 7|IRISH FOOD PROCESSORS SENIOR GUARANTEED........c.couveniveens | crvens Flon2] 2| 3,402,549 | ... 110.000 .............3,771,429 | ............3,428,571 | cccooevrnnnes 3,419,218 10/06/2006 | 12/22/2015
NOTES.....oovvrrieirerinrirenns I I e e | e [0 [ 0.000 | cooovvnreerinernernnn0 |0 [0 [0 [0 | 0 |0 [ 10000000.000 [ 110020000 [ o [ e 0 [ e 0
G4939@ AB 5|IRISH FOOD PROCESSORS SENIOR GUARANTEED........cccouvuniveens | crvee Flo] 2 | oiiieenn2,000,000 | ... 110.000{ ..............2,200,000 | ..............2,000,000 | ...........2,000,000 | ...ccorrerrurirncs0 | o0 | cviinivirienc0 [0 [ 6,120 ] 106120 | D | e 3,060 | e 122,400 | 12/22/2005 | 12/22/2015
NOTES.....oiiieiteeieieriseisesiesiseesseessssssssssessessssssssssssssssssssssessses | eonnees | o | eoeessnenens | rerniene [ oneesssinenseesesesend 0 | oo 0.000 | .ooovvvnerverencrnernnn0 |0 [0 [0 [0 | 0 |0 [ 10000000.000 [ 110020000 [ o [ eevieeinciiiennen0 [ e 0
G6177# AA 1|INCHCAPE PLC ceevirereneennsnssenesesssssnsensssenes | e | F [ [ [ 1,571,429 | 110.000 | .....oe...... 1,728,571 | ... 1,671,429 | e 1,571,429 9,853 | . 93,343 | 05/23/2007 | 05/23/2017
G7866# AD 9|SAGE GROUP PLC SRNOTE........cooomeerirrineriinreneninseesenssssisessensnns | sevvene | F [ e [ 0002 | 221,000,000 | ... 108.312] .... 1,000,000 | .oooverrerernrrnen0 | 0 | 0 [0 50150 | 150150 | MSe | 15,736 | ovverrrne 51,500 | 03/11/2010 | 03/11/2017
(G9020* AA 8| TRAVIS PERKINS PLC SENIOR UNSECURED NOTE........ccccocrevernne | vovve | F [ [ o003 [ 100000..2,000,000 | ... 100.079 ..............2,001,580 | ..............2,000,000 | .......c...... 2,000,000 | .ovevvvirrinereen0 [0 [0 |0 |l 5770 [l BTT0 [ | 49,686 | ............ 115,400 | 01/26/2006 | 01/26/2013
(G9224* AE 4| UNITED DRUG FINANCE LIMITED SERIES B . F ...1,000,000 | ...... 104.858 | ...ooovvvrnee 1,000,000 16,625 | . 52,500 | 09/07/2010 | 09/07/2020
G9284# AY 3| VITOL FINANCE LTD SERIES K......ccoovvvurriririirinerirerineeinenissenenins | cvveee F o] oo Y2 I 3,000,000 | ...... 107.549 | ...ooovvvenee 3,226,470 | .ovvvernees 3,000,000 | .ooovvvenecs 3,000,000 | ..ooevvvivrrneeen0 [0 [ 0 |0 | 5740 | 1 5740 [ W | 73,185 | oo 172,200 | 07/28/2011| 07/28/2021
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K2162@ AA 4|DANISH CROWN A/S SENIOR NOTES SERIES A Flo] 2 | e 1,000,000 | ... 108.435 ..1,000,000 4.940 ..24,700 | 06/13/2012 | 06/13/2022
K2162@ AB 2|DANISH CROWN A/S SENIOR NOTES SERIES B.... Floi] 2 | e 1,000,000 | ... 109.610] .... 1,000,000 | ..ooovvinrieriennn0 [0 | i [0 5,090 | 5.090 25,450 | 06/13/2012 | 06/13/2024
K3752# AE 8| COPENHAGEN AIRPORTS A/S SENIOR UNSECURED.........cccourmens | covrnee Flo] 2 | oiiieen2,000,000 | ... 116.443 .2,000,000 | .ooorerercrvirrnnn0 [0 [ 0 [0 [ 6,000 | 6.000 [JD..ccoe | vorverrrerirennB67 | i, 120,000 | 06/29/2010 | 06/29/2020
NOTE .ottt | crbiees e e | [0 [ 0.000 .0 0 | om0 0 | i | 0 [0 | 0,000 e 0.000 | ...occenee 0. 0
N1492@ AC 0|BOSKALIS FINANCE BV GUARANTEED SNR........cccoovrmriieririnrines | ceveene Flo] 2 | e 1,000,000 | ... 115.784 | ..o 1,157,838 [ oo 1,000,000 ..1,000,000 25,882 58,600 | 07/22/2010 | 07/22/2022
UNSECURED NOTES.... .0.000 .0 0 .0 (V1 I 0
N3386# AG 4|FUGRON.V. SERIES C.......coeoorvrrmrrrrnrrnerirereneensniseriserissessenssssessenes | eovneee | F [ [ e | 1,000,000 | oo 103.461 | ..covorne 1,034,610 | .oooovcreneee 1,000,000 1,000,000 | .o [0 0 |0 [ 4880 | .. 4880 [ FAL | 18,164 | ..ovoeerene 49,749 | 08/17/2011 | 08/17/2023
N4281@ BW 4 [ KONINKLIJKE VOPAK N.V. SENIOR........ccoimivvvvrrernnscrnnnessnneinns | eovveee | F [ [ 022 ] ..r..2,000,000 | ........99.527 | ..o 1,990,534 | .....ccco..ce. 2,000,000 .2,000,000 | .o [0 [ 0 [0 [ 4140 | 4.140 | UD..cooo. | o, 2,760 | oo 0 | 12/19/2012 | 06/19/2027
SUBORDINATED NOTES........ccccoveverrerennne .0 0 | o0 0 | e | 0 [0 | 0,000 e 0.000 | ...oovenee 0. 0
N4281@ BX 2 |KONINKLIJKE VOPAK N.V. SENIOR.........cccovuvvivmrrvcrnrinnnicsnisciinns | coviee | F | e [ 232 ecin.2,000,000 | ... 92,513 ............. 1,850,256 | .............. 2,000,000 .2,000,000 | ..coovviiirinneenn [0 0 |0 | 10005050 [ 11005050 [ D | 3,367 | v 0 | 12/19/2012| 12/19/2019
SUBORDINATED NOTES........cccconeverrerennns .0 0 .0 0 0
N4282* AE 6| KLONINKLIJKE FRIESLANDCAMPINA SENIOR........c.cocovvrevrmrnvrnnes | wovveee | F [ [ o2 | 100000..3,000,000 | ........97.370 | .ovovevvnee 2,921,100 | .ooovcrernees 3,000,000 23,000,000 | .coovviviiinneen [0 0 |0 [ 4010 | 4010 [ FALLLL | 40,434 | oo 0 | 08/30/2012 | 08/30/2022
NOTE SER B....ccoooourvrrrrerririreriniis .0 0 | o0 0 | e | 0 [0 | 0,000 e 0.000 | ..ooorenee 0. 0
N6704@ AP 4| OILTANKING FINANCE BV.......cccoovcvirvcirvcrierisiicssicssivenisnineninnies | cevieee | F | e [ 222 .......3,000,000 | ......104.983 | .............. 3,149,499 | .............. 3,000,000 23,000,000 | .o [0 [ 0 [0 [ 4940 | 4.940 | AO..... | ceovevernee 27,993 | oo 0 | 10/23/2012 | 10/23/2032
N8783# AD 9| TRAFIGURA BEHEER BV SERIES A... 1,000,000 | .covvrervrrrmrernenn0 [0 | e [0 [ 1. 5.800 | e 5.800 [AO...... 13,533 | .. 58,000 | 04/07/2011| 04/07/2016
N8783# AE 7|TRAFIGURA BEHEER BV SERIES B... 2,000,000 | ..oovrricnrieeenn0 [0 [0 |0 | 18500 | 6.500 [ AO...... | coovreverranns 30,333 | v 130,000 | 04/07/2011 | 04/07/2018
N9146# AC 1|VAN OORD FINANCE BV SERIES G........ccovvemerimerierirererenssninnersnens | s Flo] 2 | v 3,000,000 | ... 113.384 | .............3,401,529 | ..............3,000,000 | .......coo..c. 3,000,000 | .oeovrererrereen0 [0 [0 |0 | 105530 | e 5.530 [AO...... | covvrrrerrrnas 32,719 | oo 165,900 | 04/20/2011 | 04/20/2023
P4948@ AE 8| GRUPO CEMENTOS DE CHIHUAHUAL...........ccoovveiimniennriiniinnines | i Flo] 3 ] 2,251,734 | . 103.397 .... 2,321,646 | .o [ 9,271 |0 |0 | 7,000 | 6.865 ... 147,489 | 05/27/2010 | 05/27/2015
P7077@ AF 1|NASSAU AIRPORT DEVELOPMENT CO.......coovrvverierrrinerierieennenes | cevene Fl....2|.2Z]......3,000,000 | ... 129477 | v 3,000,000 | ..vevrirrrrereen0 [0 [0 |0 | 1 7.000 | e 7.062 crerener210,000 | 11/30/2010 | 11/30/2033
Q0455# AF  5|APT PIPELINES LTD AUSTRALIAN PIPELINE.........coccovrmrerervnrncirnrs [ coviene Flo |2 | 2,000,000 | ... 112,406 | ..o 2,248,122 | ovevirnd 2,000,000 ..2,000,000 | .ooveriviriirennn0 [0 [ 0 [0 [ 5890 [ i 5.890 [MN......| oo 15,062 | oo, 117,800 | 05/15/2007 | 05/15/2017
LTD .ttt | erbiees e [ [0 [ 0.000 .0 0 | o0 0 | i | 0 [0 | 0,000 e 0.000 | ...ovvenee 0. 0
Q0832¢ AB 2| AUSTRALIA PACIFIC AIRPORTS PTY SR......cvvivrinriernrineererineisnns [ eree Flo |t | 2,000,000 | ... 107.213 | oo 2,144,260 | ..oooovernnnd 2,000,000 | ...oorrnenen 2,000,000 | .ovevvreeriierenn0 [0 [0 |0 | e 4470 4470 | MS..c.. | v 26,323 | oo 89,400 | 09/15/2011 | 09/15/2021
SECURED NOTES SERIES A..... [SSSTRRRRRN PO e e | e [0 [ 0.000 .0 0 | o0 0 | 0 | 0 [0 | 0,000 e 0.000 | ...oovenee 0. 0
Q1629 AB 3|BRISBANE AIRPORT CORP PTY LTD SERIES B.......cccovvrvvrverivirvires [ woviene Flo |2 | 1,000,000 | ... 107.427 | oo 1,074,270 | ...ccoevnne 1,000,000 21,000,000 | .0 [0 [ 0 [0 [ 5340 [ 5.340 [ JJ....... 04/20/2011 | 07/14/2023
Q1798# AB 8|BROADCAST AUSTRALIA FINANCE [SSSTURRRIRR PO Flo] 2 | oiinennn4,000,000 | ... 102.515] .... 4,000,000 | ..oeovrirrrnerenn0 [0 [0 |0 | 4350 | e 4.350|JD....... 12/15/2010 | 12/15/2020
Q2759 AL 1|CONSOLIDATED PRESS FINANCE LTD SERIES K......covvvvverervniinns [ vrviene Flo|2Z ] ...r2,500,000 | ... 101.169] .... 2,500,000 | ..ovevvrerriveren0 [0 [0 |0 | 5450 | 5.450 |JD....... 06/09/2005 | 06/09/2013
SENIOR NOTE......cooiviirireirerinnimeniesiessseesessssesensesssssssessssessssss | eoeeeee | oo | vevenessens | vevsnens | coversessesssnsssnensnnens 0 | oo 0.000 | cooovvnerererrrnerrrernnn | |0 |0 [0 [0 |0 | 100,000 | e 0.000 | ...oovenee 0. 0
Q2759 AP 2| CONSOLIDATED PRESS FINANCE LTD SERIES N....c..cvcvvverviirirns [ voviene F 22 2,500,000 | ... 111.895 ...o00e..2,797,370 | .............2,500,000 | .........e0.2,500,000 | .oovovvvirvriernnns0 |0 | i | eviiciiiiennn0 | 0 5,720 | e 5.720 [JD.coes | o 8,739 | oo 143,000 | 06/09/2005 | 06/09/2017
SENIOR NOTES........iveiieeiieeieciessessses e essessassnsans | eenes e e | e [0 [ 0.000 | cooovvnereerrrnerrrrenne0 |0 |0 | [0 0 |0 | 100,000 | e 0.000]........... (V1 0
Q3079# AA 6|DBCT FINANCE PTY LIMITED SERIES A.......ccovvrvrrmrrninerernninseinnis | v F oo 2| 2,000,000 | ... 109.012] .... 2,000,000 | .ovevvrenriierenn0 [0 [0 |0 | 105230 | e 5.230 |AO...... 18,305 ...104,600 | 04/28/2011 | 04/28/2020
Q3629 AD 5|ETSA UTILITIES FINANCE PTY LTD...ccovvverrriernnincenriersnirersnineeres | v Flo et | 2,000,000 | ... 110.000 | ..oocvvevnee 2,000,000 | ..ooovvervrrireen0 [0 [0 |0 | 5,890 | 5.890 [MS...... 34,358 09/16/2009 | 09/16/2016
Q3946* AC 7|FOXTEL MANAGEMENT PTY LIMITED SERIES C......ccovevverervriviins [ rrene Flon .2Z | .............1,000,000 | ...... 117.381 | o 1,173,807 | oo 1,000,000 | ...ocorrvene 1,000,000 | .ooovrverinrirenn0 [0 | i [0 [ 1 6.200 | 6.200 [MS...... | coovreverinn 16,706 09/24/2009 | 09/24/2019
Q5516* AB 4 |LEIGHTON FINANCE (USA) PTY LTD GURANTD.......ccccovvmrvernrirines [ e Flo |2 | 1,000,000 | ... 111100 | v 1,110,997 | oo 1,000,000 | ..............1,000,000 | ..ocvvocriinrien0 | o0 | i [0 [ 15220 | 5.220 [ JJ....... 23,200 07/21/2010 | 07/21/2017
SNRINTS SRS B.....oovececiercieiesiesieeessssssessssssssesesssesssessssssees | cvoenee e [ [0 [ 0.000 .0 0 | o0 [0 |0 | eriieiiennnn0 [0 | 1nnn0.000 ] 0.000 | ...ocvenee 0. 0
Q5516* AC  2|LEIGHTON FINANCE (USA) PTY LTD GURANTD.......ccccovvmrveririrines [ e Flo |2 | 1,000,000 | ... 116.757 | oo 1,167,573 | oo 1,000,000 | ....coc00ee. 1,000,000 | ooooveiririireeann0 |0 | viiciiicenn0 [0 e 5,780 | 5.780 [Jdeeoovee | v 25,689 | .o 57,800 | 07/21/2010 | 07/21/2020
SNR NTS SRS C...cvvirriririieiisrieniesesssisssesesieseeessessssssssessnnes | woenes e e | [0 0.000 .0 0 [ evvereerverceeeniereened0 [ [0 | eeeciiiciieeen0 | 0 0000 0.000]........... 0. 0
Q6077# AA 1 |MIGHTY RIVER POWER LIMITED......ccccomiiimrirernrincirerineieninersinns | e Flo |2 | vieennen5,000,000 | ... 105.407 | ..coovveeene 5,270,350 | ..ovoevernnnn 5,000,000 | ..ccovrenene 5,000,000 | .ovenverrrrnereeen0 [ o0 [0 |0 | 4250 | e 4.250|JD....... 12/08/2010 | 12/08/2020
Q6270# AE 8| MURRAY GOULBURN CO-OP LTD SERIES C.....ccoovvverrvrrinrireriinns | crvee Flo 2 | 2,000,000 | ... 108.945] .............2,178,900 | ..............2,000,000 | .............. 2,000,000 | ..oooverivriiien0 [ [0 | 0 | 5810 5.810 |AO...... 10/27/2009 | 10/27/2019
Q6634@ AB 7 |NEWCASTLE COAL INFRASTRUCTURE..........coocvirireeerinrieninersinns | e Flo|.2Z ] ..............3,000,000 | ...... 101.99 | .... 3,000,000 | .coovveervrriren0 [0 [0 |0 | e 4720 4.720|JD....... 12/13/2012 | 12/14/2022
Q7397# AM 6| PRATT FINANCE PTY LTD GUAR SERIES A.........oeveivvnirnirverrenes | v Flo|.2Z] ..............3,000,000 | ...... 111.843] .............3,355,284 | ..............3,000,000 | .............. 3,000,000 | ..ooovvrivrviien0 [ [0 |0 5320 | 5.320 [ JJ....... 07/13/2011 | 07/13/2023
Q9103# AC 9| TOLL FINANCE PTY LTD.....cvoirrieriereriniiiensieiseeesiseisesssesessssesennnes. | woneene F ...1,000,000 | ...... 102,440 | ..covvvenee 1,000,000 | ...ovovveerrireenn0 {0 | i [0 | 4340 | 4.340|JD....... 12/07/2010 | 12/07/2020
Q9749% AF 2| WES TRAC PTY LTD SERIES A....cooouveiinirierierinneinniseiiessiesienens | cvveeee Flo| o 2Z | 1,000,000 | ...... 110.647 | ..o 1,106,468 | .............. 1,000,000 | ....ccceveee 1,000,000 | .ooovvrverirnriren0 [0 | i [0 | 5190 | 5.190 | JD....... 06/07/2011 | 06/07/2023
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Q9749 AG 0|WES TRAC PTY LTD SERIES B | F 2,000,000 2,000,000 0 07/07/2011 | 07/07/2023
R8047# AA 3|SOLVEIG GAS NORWAY AS 2,000,000 .0 06/27/2012 | 12/27/2027
W2469* AC  9|ELEKTA AB SERIES B........ovvorieririirierieniceienereenns .0 05/04/2011 | 05/04/2021
X4761* AB 1 |LANDSBANKIISLANDS HF.............. 0 03/30/2006 | 12/31/2012
X5152* AD 1 |MJ MAILLIS SA PACKAGING SYSTEM SENIOR C .0 10/06/2012 | 10/06/2016
SPIK s .0
X5152* AJ 8|MJ MAILLIS SA PACKAGING SYSTEM 0 10/06/2012 | 10/06/2016
CONVERTIBLE C..ovvvviiriieiieriee st sssessssisssssnss | ceeees e vevennr.0.000 .0 .0
Y3915# AA  5|INDIAN RAIL FINANCE CORP.........cccovturreiricrierereeseniserserissnnens | wveees F o] e 2 ....1,000,000 | ...... 110.000 .1,100,000 1,000,000 .0 15,510 | .. 59,400 | 03/27/2007 | 03/27/2017
Y3915@ AA 7]INDIAN OIL CORPORATION LIMITED......ccooviiroiirniiininsissnsnissesniinnes | ennens Flo..2]... 2. ....3,000,000 | ...... 110.000 .3,300,000 | .. 3,000,000 .0 B9 FAL 76,500 | ..ccoonee 183,600 | 07/02/2007 | 08/01/2018
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cueurerirssrsssiisinsenesssesssnisrsssssssnsnenes | seveans 1,520,949,321 | .. XXX.oovooee | voris 1,714,617,998 | ....... 1,518,461,305 | ......1,514,997,054 | ...........242,479 | ...........(728,339) | ..............878,704 | .oooiiviviriiirinns 0 .. XXX XXX XXX | s 20,974,557 | ....... 84,594,873 |..... XXXeiren [ o XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
000780 HW 9|ABN AMRO MORTGAGE GROUP 2003-8 A3.........cccoueerreeverrreremernes | vevnee [ oo [ erennen [ FM | s 428,673 | ...... 100.793 [ .o 451,232 | oo 447,682 | .o 445406 | ....coooovvrverirnns (V1 IO 2,711 | e 0 12/17/2004 | 06/25/2033
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 A1.......cocevvvvrervrercermnnenns | wvveee | oo [evvereen2 [AFM | i 232,797 | ... 103.042 [ oo 238,240 231,207 | ....... 231,384 (V1 I (316) [ ovvrererrrierrenis 0 10/14/2009 | 08/25/2018
02640C AF 2| AMERICAN GENERAL MORTG LOAN TR 2009-1 AB.......cccvvverervrenes [ worenes ....3,430,000 | ...... 101.755 .3,561,425 3,500,000 | ...covvrer. 3,467,447 | oo (V1 IO 18,362 | oo 0 06/24/2010 | 09/25/2048
02640F AG 3| AMERICAN GEN MRTGE LOAN TR 2010-1A Ad.......coovvcivnriirerinrians | i . ....2,020,000 | ...... 106.464 2,129,288 | .. 2,000,000 0 (5,028) 0 02/02/2012 | 03/25/2058
02660T BU 6| AMERICAN HOME MORTGAGE INV TR 2004-3 BA5.........cccovevermvernens | vovvene | [eorereren | TFM [ s 828,800 | ...... 104452 ..o 1,044,520 | ..cooveveneee 1,000,000 12/08/2004 | 10/25/2034
030728 P9 0|AMERIQUEST MORTGAGE SECURITIES 2005-R9.........cccccovvrrmirvanes [ e 90642 ..o 1,722,198 | ..ooovvrenee 1,900,000 10/21/2005 | 11/25/2035
....... revener.0.000 .0 0].. . . L0 .0.
04542B MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 Ad......ccovvvvnvrervvnnns | vevens | oo | eerneeren | AFM | i 1,635,661 | ...... 104.310 | oo 1,728,850 | ....coevvne. 1,657,415 | .o 1,640,527 | covvvverierninnd {1 [ I 3463 | o {1 [ I (V1 I 5.010]......... 5.305 [MON... | cccerierrnnce 6,920 | ..covvirnees 83,036 | 05/12/2011| 06/25/2035
05949A EC 0 |BANK OF AMERICA MORTGAGE SEC 2004-4 1A2.........coccvvvvnerrnens [ wreees 6,308,410 | ...... 103.929 .6,621,447 6,371,126 6,344,187 29,201 350,412 | 09/28/2004 | 05/25/2034
05955P AJ 7 [BANC OF AMERICA FUNDING CORP 2009-R15A... JOOS 2]. . ...165,032 | ...... 100.288 ....166,968 ...166,489 ..165,596 . L0 5. JOO IO 694 8,324 | 11/18/2009 | 06/26/2021
05955Q AE 6 |BANC OF AMERICA FUNDING CORP 2009-R17.......cveoeremrernrrinerns | vveie | oo | vevereeens 21 AFM | o 662,751 | ...... 101.704 | oo 670,690 659,454 | ...... 660,065 (V1 I (204) | covoovrerieninnn (V1 0 | v 5.500]......... 5.378 [MON... | ..vvrvrerrrnes 3,023 | . 36,270 | 12/08/2009 | 02/26/2020
BAT v e Lo Lo [ e | s 0.000 .0 0 | o0 | e (V1 (VI IR 0 0 | 0
05956T AA 7|BANC OF AMERICA FUNDING CORP 2011-R1 AT....ccovvverrmnererrene [ covvene [ [ [ IFM | nceee..854,215 | L 100.505 [ ...ovvvvrrreens 661,240 | ..ccovvrernes 657,915 0 795 0 0 4. . 2,193 | .. 26,317 | 02/24/2011| 05/26/2036
073914 VK 6|BEAR STEARNS MTGE SEC INC 1997-4 Ad........cccovvvvrmverneiveinnns | evvres | oo [eoreiee2 [ AFM | i 515,707 | 99.510 [ .vvvrvrirnnnd 531,793 534,411 (V1 IO 2124 | o (V1 (1 I 3.552] oo 4,065 [ MON... | .corvrvcrnnes 1,582 | oo 19,722 | 12/04/2009 | 10/25/2025
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R.........coccrmermmrrnerne | vvres | oo | verrnei2 | IFM | ccccc.....882,368 | ... 103.578 | ..ocvvrerrnens 903,774 | ovvvrens 872,552 0 (1,857) 0 | om0 | 108500 | .........6.031 [MONL.. | coooiirinnes 4726 | v 57,260 | 11/05/2009 | 05/27/2037
AAT e VR IO [ |0 | 0.000 .0 0 | o0 | e (V1 O (V1 IR 0 0 .0. 0 | 0
126673 ZS 4|COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4........cocouvvvmerernes [ covvee e [ wverrns 2[AFM | e 1,495,175 | ... 104.972 ... 1,603,591 [ oo 1,527,637 | .oocoeeeen 1,506,604 | oo (V1 IO 11,429 | oo (V1 0 | oo 5.308]......... 6.843 [MON... | ..cccvenrrrncn 6,757 | covvvverens 47,301 | 05/07/2012 | 08/25/2035
12667F R5 6|COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB..........cccccovrvrveine | vovvees | oo [ o2 [ IFM | ... 2,664,023 | ........89.152 | ..ooveevnee 2,674,560 | .ovovernns 3,000,000 0 | e ,399 | iiiieni213,369 | o0 | 5,500 | ... .8.877 [IMON... | oo 13,750 | coocvrvenee 165,298 | 01/05/2005 | 02/25/2035
2R3t | s ..0. .0 0 0 L0 .0. 0. 0
12667F VF 9[COUNTRYWIDE ALTERNATIVE LOAN 2004-J10........cocrvverervrrerrnnns | ervvrs | oo [ eorerrnns 2[AFM | e 3,410,415 | ...... 105.696 | ...oovvnene 4,024,756 | ..ooovvvnne 3,807,860 0 (7,063) (V1 (O IO 6.500......... 7.690 |[MON... | vovvererene 20,626 | ............ 247,511 | 08/13/2008 | 10/25/2034
ACB oottt | arinae .0 0 0 0. 0
12667F Y3 3| COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB.......cccccoevvmevvvrrnnns | vervee [ oo e [ AFM | ... 909,846 | ... 91.708 | ..ooorirnnnen 917,080 | .covvereneee 1,000,000 L0 LU 6. 4,583 55,116 | 02/24/2005 | 03/25/2035
TATB b | criieee .0 0 | o0 | e (V1 (1 TN (V1 (0 IO 0.000]......... 0.000 | ..ooovenee 0. 0
12667F YF 6| COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB.........ccccccovuriverrnne | voivee [ oo |2 [ 2FM | ..c.......4,946,289 | ... 109.519 | ..o 5,475,950 | ..ovvvernves 5,000,000 0. 2,317 0 | om0 | 105500 ........5.631 [MONL.. | oo 22917 | oo, 275,488 | 01/04/2005 | 01/25/2035
TAZ et | crbiees .0 0 | o0 | e (V1 (1 T 0 L0 . (V] 0
12668A MN 2| COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB.........cccconuvermrrnin [ voviee | oo [ o2 | TFM | c.c..3,5610,449 | ........86.637 | .............. 3,734,923 | ... 4,311,002 | ..cccorer.n.3,554,480 | oo (V1 IOV 47,322 | oo 323,431 | oo 0 | oo 5.500]......... 8.888 [MON... | wccvoerrnnes 19,759 | oocvrrenes 236,927 | 03/07/2006 | 11/25/2035
BB | arina .0 0 0. 0
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17.....ccovvenrrerimrrrcriinins | cvvene 2]. v 978,041 | 11099167 | o 1,033,181 [ oo 1,041,860 | ... . LU 7. JOO ATT5 | 57,417 | 10/28/2010 | 10/25/2035
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8......ccovvvveremeernnnes [ wovreen | [ wverrns 21 AFM | o 2,856,631 | ...... 102155 | .vvovrne 3,063,593 | ..oocrernen 2,998,965 | ..ocvvvnvne 2,973,799 | oo (V1 IS 16,348 | oo (V1 0 | oo 5.000]......... 5.653 [MON... | cocvverennee 12,496 | .cooovvennee 150,058 | 01/02/2004 | 10/25/2033
12669F C7 6| COUNTRYWIDE HOME LOANS 2004-10 A7.......cocovvvmerimremnennnineins | evvivee | oo | cevervians 21 AFM | o 358,377 | ...... 102819 vovvevvrirens 379,875 | oo 369,460 | ....... 366,591 0 733 (V1 0 | oo 5.000]......... 5429 [MON... | .coereerrrne 1,539 | oo 18,531 | 12/03/2004 | 07/25/2034
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12669G 4J 7|COUNTRYWIDE HOME LOANS 2005-J3 1A1 AFM 71,546 0 113 0 3,969 | 04/23/2010 | 09/25/2035
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 A8 2FM 355 | oo 1,615,126 | ... 1,622,973 | e 1,599,189 [ .oovovvrcrierirns (V1 IO 1,034 [, 20,195 | .ocovvvvveiirrnnnn0 | 5500 | ........5.826 [MON... | .o 7,439 | i 89,282 | 07/21/2005 | 06/25/2035
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2........cocovevemrermeemmrirnerne | wevinee [ oo [ cervvrnnns 2|.1FM 985,343 | ...... 102.323 55,024 | 12/01/2004 | 08/25/2033
152314 MV 9| CENTEX HOME EQUITY LOAN TRUST 2005-B AF5......c.ccrevmierrnne [ eonree [ [ ervirrrnna 2[.1FM 500,000 | ........ 98.144 03/22/2005 | 03/25/2035
152314 PH 7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5.......c.cooovvviverns [ woveee [ [ erirennna 2[.1FM AT7973 | ........ 99.437 10/05/2005 | 11/25/2035
161546 FW 1|CHASE FUNDING MORTGAGE LOAN 2003-4 1A6 2| AFM .185,59 | ...... 100.599 06/03/2010 | 10/25/2014
16162W BV 0| CHASE MORTGAGE FINANCE CORP 2003-S12 1AT......ccvvvevvvrerens [ wovveen | e [ verins 2| 1FM | .................335,628 | ...... 103.113 333,194 10/22/2009 | 12/25/2018
16165T AJ 2 |CHASEFLEX TRUST 2005-1 2A4.... FSRTOURPUSPOPPURUPPOOREN DUUPTON VR PPN 2[AFM | .............. 1,958,738 | ........ 2,107,947 08/28/2008 | 02/25/2035
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5 AFM | ..............3,559,298 | ......100.489 | ..............3,746,239 | ..............3,728,009 | .............. 3,559,298 02/08/2006 | 09/25/2035
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2Af1.... AFM 06/14/2010 | 02/25/2021
17309N AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 A4.. 3FM ..1,848,165 06/02/2010 | 07/25/2036
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3.... AFM . 1,211,535 04/15/2011 | 09/25/2037
21075W BF 1| CONTI MTGE HOME EQUITY 1995-2 A5........cocovvrervrrerrmrrenenrerenns [ eoveee [ oo [ erereeenn 2[4AFM | ................242,619 | ..... 102.937 | ..coovvveerenn250,018 | ... 242,885 | 242,885 05/23/1995 | 08/15/2025
22541N 52 8| CS FIRST BOSTON MTG SEC CORP 2003-10 2AT........coovvvrervenines [ evve | [ v 2[AFM | .................340,011 | ...... 102570 .ovvvvvernnn 343,599 | oo 334,990 | e 336,070 10/28/2009 | 05/25/2018
22541Q VG 4|CS FIRST BOSTON MORTGAGE 2003-23 1A4.......covvvirervecrenrres | eevee | oo [ coreriens 2[AFM | .............4,225294 | ...... 101.267 | .............4,336,079 | .............4,281,828 | ............. 4,251,290 01/03/2006 | 10/25/2033
225458 AY 4|CS FIRST BOSTON MORTGAGE SECUR 2005-1.......ccocoevveevimrvnnnis | cvveee [ oo [ cevriiana 2[AFM | 2,948,717 | . 100.246 | .............. 2,948,717 03/04/2005 | 02/25/2035
...................... 0.000 .0 0 | o0 0 | e | s
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 BA1........cccovvremmriverrnninens | evviees [ oo [ eeririians 2[AFM | ............. 1,012,984 | ... 101423 ... 990,696 1,001,817 [ o0 [ eeiieeeenn(3,833) | o 0 [ 15250 | ... 4.644 | MONL.. | 4,334 | 11/10/2010 | 10/25/2019
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R........ccvvveuerrmerirerinees | cvvree | oo | verereeens 2| 1FM | ..............1,280,878 | ...... 100.540 | ..ooovrneee 1,319,643 | ..o 1,284,232 | o0 [ e 1,683 | 02/11/2010 | 08/27/2037
...................... 0.000 .0 0
32051D 3U 4|FIRST HORIZON ASSET SEC INC 2004-4 1A3..........oovvmevrereneernnnns [ eovvee | [ wverires 2]. . ..1,794,603 | ...... 100.941 | ..oovovenee 1,878,105 | .ooovvreneee 1,860,596 | .... 21,848,828 | .0 | 22,905 | 0 |0 [ 105250 | ... 5796 [MONLL. | oo 8,140 | e 01/10/2005 | 09/25/2034
320510 X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1A7......ccoovvvreirernverernnens | vvnee [ e | verrernne 2[AFM | o 1,938,570 | ...... 103490 | .o 2,026,491 | .oovvviene 1,958,152 | ..o 1,946,549 | ..o [ i (488) [ v 11/15/2004 | 05/25/2034
32051D Z3 9|FIRST HORIZON ASSET SEC INC 2004-3 1A2........ccovvvmemrerineernnnis [ evveen | e [ erverirs 2|.1FM ..1,726,255 | ...... 100411 | v 1,814,136 | e 1,806,710 | ..ccovvrrnnee 1,798,360 | ..oovvvverrvrrenn0 | e 10/01/2004 | 06/25/2034
32051G CN 3 [FIRST HORIZON MTG PASS-THRU TR 2004-7.........cocoreremrrvmrinrins | cvviee | oo | verirenens 2[AFM | .eeeee.. 251,345 | 100.250 ... 254,205 | ....... 252,836 | ..coovevrrinriiennc0 | e (19) | s 11/29/2004 | 01/25/2035
TAZ.ee s | aeninee | oo [ eenseennnns [ |0 | e 0.000 .0 0 | coreeereresneeereen0 | eevercieeseeees0 e | eeeceeeeieeieennn0 0 | 00,000 | 100,000 | o o0 | s
36157R D9 3|GE CAPITAL MTG 1999-HE M rerneerenennsesessnnens | e | oo [ e 2[AFM | ... 975,654 | ........ 99.441 | v 1,139,801 | oo 1,146,208 | .... 21,004,938 | o0 [ 9,068 | 0 |0 [ 8705 0 9.027 [MONLL | e 6,404 | 04/16/2010 | 04/25/2029
36185N 5V 8| GMAC MORTGAGE CORP LOAN TRUST 2004-J6.........ccosvvemerrrerres [ evveen e [ wvrrrns 2[AFM | oo 2,933,320 | ...... 1071476 | oo 3,215,280 | coovvrerneens 3,000,000 | .ooovrvrnee 2,961,588 | ..coovvrvvrineenn0 [ i 8,975 | 0 |0 | 15500 ... 5768 [MONL.. | o 13,750 | e 01/03/2005 | 02/25/2035
A3 ssessssnenenes | ciernnn | e | evneennn [ e . 0 |evevevererererereeeenen0 0 |0 [ iieel0 |0 0,000l 0,000 | e 0 |
362341 4B 2| GSR MORTGAGE LOAN TRUST 2006-AR1 2A2........ccccovvrmervererncenne | vvvnne | oo | w2 [ AFM | .. 583,261 | ..o 99.240 | ....cccee0r..598,274 | .oiirrn.602,856 | i 598,932 | 0 | 5,246 | 0 | 0| 2774 1 A019 | MONL | 1,394 | 08/12/2010 | 01/25/2036
362341 DK 2|GSR MORTGAGE LOAN TRUST 2005-6F 1AT........cocomvvvvrcververivenns | vorves [ oo | e [ AFM | oo 250,480 | ... 99.671 | ovvereeren 87,797 | 248,615 | 248215 | a0 | nc(1,269) | icciieieen0 | iiiieiieenl0 | 5,000 .o 4483 |MON... | 1,036 | e 03/08/2011 | 07/25/2035
40432B AA  7|HSI ASSET LOAN OBLIGATION 2007-2 1AT......ccemmeennermerrmrenensnnens | cvvnne [ [ [ AFM | ... 542,532 | .o 97.071 06/15/2010 | 09/25/2037
437185 AC 5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2...........coocomrvemnrcverns | vorvee [ oo | e [ AFM | 921,291 | e, 100.750 07/26/2010 | 02/25/2036
................. 0.000
43718W AB  8|RESIDENTIAL FUNDING MRTGE SECU 2007-HI1.........coccnvvemmvvnnnes | vevivee oo [evercnc [ AFM | i 403 | e 100490 [ oo 13 |1 1T 0 2 | i [0 5,640 | .. 8488 [MONL.. [ o2 | s 07/01/2010 | 03/25/2037
................. 0.000
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AG.........cccccouvvrmener [ woenee . . ..1,367,647 | ...... 102.728 | ..o 1,429,072 | oo 1,391,122 | ... ..1,368,111 04/14/2011 | 08/25/2034
45660N QC 2 |RESIDENTIAL ASSET SEC TRUST 2003-A5 Ad.......cccovmrerernrrcrins | ervee [ e | vereerenee 2[AFM | oo 570,186 | ...... 104.680 [ ..coovvvnrnnnnd 678,251 | .o 647,928 | ..ooovvvrnnd 633,565 10/01/2008 | 06/25/2033
45660N QF 5|RESIDENTIAL ASSET SEC TRUST 2003-A5 A7.......ovveneveivinniverins [ evvee | e [ wverirs 2[.1FM ...6,905,937 | ...... 119.115 7,000,000 ..6,935,482 05/06/2003 | 06/25/2033
46628C AC 2|JP MORGAN ALTRNTVE LOAN TRUST 2006-S2 A2.........ovvenvremmnrns [ cvvee e [ orrrrns 2[AFM | o 161,276 | 99.788 ] .... 164,148 07/12/2010 | 05/25/2036
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2........covvmremieinirriinerinerineninnesnenes | eevinee [ oo [ ceverninns 2| 2FM | e 1,877,112 | 104.107{ .............2,082,140 | ..............2,000,000 | ......cc.o.... 1,877,112 01/09/2007 | 11/25/2035
52520M AG  8|LEHMAN MTG TRUST 2005-1 2A4.......oovuerimeinneineernerisersseniseesnnnes | wevinee [ oo [ cernerenns 2[.2FM | ... ...3,955,104 | ...... 104.580 | ...ooonvrne 3,955,104 11/07/2005 | 09/25/2035
55265K 2C 2 |MASTR ASSET SEC TRUST 2003-11 BA15.......coovivierinrririicinenies | vviee | oo | vevirenens 2| AFM | o 3,796,524 | ...... 102112 v 4,023,175 | ..ovvvreenne 3,939,963 | ..ocvvvinnes 3,914,046 12/05/2003 | 12/25/2033
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55265K 2X 6[MASTR ASSET SEC TRUST 2003-11 10AT......ccvvverrmrrnervvcescrvnnns | vvreee | oo | o2 | IFM | iccce..328,890 | ... 104.042 327,662 | ....... 327,434 07/22/2009 | 12/25/2018
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3AT......cconevemeemmernneeneermeenennes | venee | oo | vereree2 | IFM | iii002.92,086 | ... 101.878] .... 93,370 | ...... 92,618 07/29/2009 | 05/25/2018
57643M JK 1|MASTR ASSET SEC TRUST 2004-11 5A3........coovevemmremernmrrverreneinee | eevinee oo [ cervvrinns 2[AFM | ............. 1,283,922 | ...... 101.193] .............1,603,999 | .....ccc...ee. 1,585,089 | ..coovvrvenee 1,356,622 10/24/2008 | 12/25/2034
73316P CE 8|POPULAR ABS MORTGAGE PASS-THRO 2005-2.........cccosvvemurreriene | evevee | oo | vevireeens 2[AFM | ................250,000 | ........ 98.032 250,000 | ....... 250,000 03/28/2005 | 04/25/2035
AFD .ot |sennee | oo [ eeennnnens [ |0 | 0.000 0
73316P DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3.........ccccouvvmevrmrernes | covveee | oo | veveree2 | IFM | i 1,999,984 | ... 103.056 | .... ....2,000,000 06/09/2005 | 07/25/2035
AFD .ottt |veenee | oo [ e [ |0 | 0.000 .0 0
73316P HP 8 1,723,281 | oo 1,900,000 | ... 1,833,641 | o0 | i 5,819 |l 72178 | a0 [ 5297 [ L 8118 | MONLL. | e 8,387 | .cvvvs 127,678 | 11/18/2005 | 01/25/2036
.0 0 0
74160M BP 6 ...3,627,349 3,397,370 ... 172,680 | 01/03/2006 | 10/25/2033
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6A1. ,914,779 .1,947,126 113,420 | 04/20/2010 | 02/26/2036
74930E AM 1 [RBSSP RESECURITIZATION TRUST 2010-12 3A4... 598,729 | ....... 598,113 23,949 | 02/15/2011| 06/27/2032
74958D AH 1|RESIDENTIAL FUNDING MTG SEC | 2006-S10.......ccvvvevverncernvernnenes [ corveee [ [ o [ IFM | ccce...547,570 | ......101.394 | .................584,040 | .....ccco.once. 576,010 560,341 | .ooovverivrireciennnd0 | iiiiienn8,336 | o0 |0 | 05500 o 8732 | MONLL | 2,640 | e 31,681 | 05/20/2010 | 10/25/2021
2A%. s .0 0 0
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5. 4,899,355 | ....coovnvne 4,254,110 | oo [ iiierncn(832) [ e | 0 [ 5591 ... 8.298 [MONLL. | oo 22,827 | oo 364,031 | 07/20/2004 | 07/25/2034
760985 L6 6|RESIDENTIAL FDG SEC CORP 2003-RS11 AI6B.. ....3,944,265 | ... 3,935,502 19,393 | ... 232,712 | 12/17/2003 | 12/25/2033
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3........c.ocoimevmererneenvenns | wevinee [ oo [erire2 [ AFM | 159,165 | ... 101.388 | oo 169,673 | oo 167,350 | oo 165,944 | ..o | i85 | 0 |0 | 4500 ...o....5.205 [MONL. | e (S22 I 7,531 | 12/06/2004 | 05/25/2033
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7. 8,690,767 51,021 | ... 589,635 | 12/01/2012 | 05/25/2031
76110H J7 5|RESIDENTIAL ACCREDIT LOANS INC 2004-QS16........corvvererevvvenrs [vvvne [ | vereeenn2 | IFM | .c.....1,878,000 | .......92.360] ..............1,847,200 | ..............2,000,000 | .............. 1,878,000 | ...coovvvervrvern0 | 0 | i [0 [ 15500 .oo...6.146 [MONL.. | oo 9,167 | oo 110,000 | 01/11/2005 | 12/25/2034
TA3 s | e [ | veeennnes | e | e[ e 0.000 .0 0 0
76110H KS 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS19........covrmvevercvnvenns [vvvee [ oo | o2 | IFM | .. 4,938,091 | L. 113.210 5,660,500 | ....ccovonnnn 5,000,000 | .covoerrerned, 943,091 | o0 | 1,959 | 0 | 0 | 5750 5909 | MONLL | e 23,958 | .coovenee. 287,500 | 12/11/2003 | 10/25/2033
NBT . ensensssssssenssssssssenes | oenee |0 | eenennnes | vernees | erneerernnnennennnnd0 | e 0.000 .0 0 0
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2........c.cocrevvuerrnere [ vvvee [ o | verieen2 | TFM | . 238,613 | oo 104.402 261,005 250,000 | .ooorrerrernn238,613 | o0 | 284 | 2,686 | 0 [ 5500 .l 5977 [MONLL | e 1,146 | oo 13,750 | 03/08/2005 | 02/25/2035
A2t | e | oo [ eoeerienes [ | 0| 0.000 .0 0 0
76110H RW 1| RESIDENTIAL ACCREDIT LOANS INC 2004-QS4..........ccccovvivuervnecne [ vveee [ o | verieen2 | TFM | ... 7,670,000 | ... 103.798 8,303,840 | ..ovvevernnnd 8,000,000 | .ovrerrern 7,776,484 | o0 | 15,660 | vicieen0 | 0 | 5500 el 5.910 | MONLL | e 36,667 | ..o 440,000 | 04/29/2004 | 03/25/2034
A2 | e | oo [ eoerenes [ | eeeneennennn0 | 0.000 .0 0 0
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QST7........ccovrermuerrrnnre [ vvvee [ o | verireen | IFM | . 973,438 | L. 111.862 1,118,620 | ....cccoenve. 1,000,000 | .ovvverreerer 981,017 | o0 | e 1,908 | 0 [0 | 6,000 | .........6.288 [MON... | ..o 5,000 | .oonrene 60,000 | 06/09/2004 | 05/01/2034
A2 | e | oo [ eoeerenes [ | 0| 0.000 .0 0 0
76111X HD 8 |RESIDENTIAL FUNDING MTG SEC 1 2004-S4...........cccovvvrmervmrimernnne | covreee | oo | e | IFM | cccc...926,230 | ... 100.664 984,692 | ..ccvvvrirnns 978,197 | v 972,897 | iiiieeenn0 [ i 7719 | i [0 [ 105.250 [ ... 6.071 [MONL.. [ o 4,280 | oo 51,355 | 08/19/2004 | 04/25/2034
LSOO USSP PSPPUPPPOTPUSOURPRROPPURPOOPRN USSPOVRN U DUVSURPIURPIN IURPOPPOR IVOPPOPPOTRORORTORPPOON o B ISSUORPOOON 0.000 .0 0 0
76111X QK 2 |RESIDENTIAL FUNDING MTG SEC 1 2004-S9.........ccccovrermirerimnvcrnns | vevene | oo | e | AFM | ecc2,018,045 | ... 101.679 2,072,655 | ..coovvrnnnd 2,038,430 | .ooe0eern2,029,279 | o0 | 1,599 | 0 [0 [ 5500 . 50657 [MONLL | 9,343 | oo 112,114 | 01/03/2005 | 12/25/2034
TAT o | e | | veeernnes | e | e | e 0.000 .0 0 0
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3.........cccconeemmenneens | covvee | oo | verernen2 | IFM | c.c.6,999,973 | ... 111.549 7,808,430 | .ooocrennen 7,000,000 | ..ooereerrns6,979,000 | o0 | i (12119) | iiiiineiieen0 | i | 5,651 ... 5.667 [MON... | oo 32,964 | oo 395,784 | 11/05/2004 | 09/25/2034
Al | e | oo [ e [ |0 | 0.000 .0 0 0
805564 PA 3|SAXON ASSET SECURITIES TRUST 2003-3 AF5. AFM | .............4,020,816 | ...... 101.674] ... 4,020,816 | ....oe0.en3,952,803 [ o0 | 11,921 | 0 [0 [ 52301 | il 5,590 | MONLL. | e 17,763 | oo 214,015 | 09/04/2003 | 12/25/2033
817447 AB 3| SEQUOIA MORTGAGE TRUST 2012-1 2AT.....covvvvrimerrerineerenienens [ v | [ e 2. . 728,457 | ...... 103.187 1 .... 728,484 2,109 | .. 23,199 | 01/20/2012| 01/25/2042
85171U AJ 6| SPRINGLEAF MORTGAGE LOAN TRUST 2011-TA......vveerermerncrirene [ evvee e [ wverrns 21 AFM | o 2,992,500 | ...... 105.345 3,160,350 | .oocverncs 3,000,000 | ooooereennn2,992,445 | 0 | iiieiene(88) | iciireineieen0 | 0 | 5450 | ... 5498 [MON... | oo 13,625 | oo 136,250 | 02/07/2012 | 01/25/2058
...................... 0.000 .0 0 0
86359A X7 3 [STRUCTURED ASSET SECURITIES 2003-29 A2........ovvemerrrerinrenens | vveene | oo | vevereeens 2[AFM | e 4,367,702 | ... 99.680 4,819,066 | ... 4,834,537 | ... LATENA24 | 0 |l BT | 0 |0 [ 5250 ..o......6.652 [MONL.. | oo 21,151 | oo, 253,813 | 05/11/2004 | 09/25/2033
86359B 3A 7 [STRUCTURED ASSET SECURITIES 2005-1 BAT.......covvvvmriverrerrnne | vviee | oo | vevirenens 2]. 541,381 | ... 100484 | ...............574,143 | .............BT1,378 | ....... 551,291 ..31,426 | 06/21/2010 | 02/25/2020
86359B 5G 2| STRUCTURED ASSET SECURITIES 2005-4XS 3A4.......ocvovveneennnes | cvveeee | oo | vevereeens 2]. 839,532 | ........ 99.677 | .vvvrereernn839,970 | i 842,692 | oo, 839,884 ..40,366 | 03/17/2011 | 03/25/2035
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86359B E3 1 [STRUCTURED ASSET SECURITIES 2004-19XS A5, 2|.2FM 0 MON... 09/24/2004 | 09/25/2034
86359B J8 5|STRUCTURED ASSET SECURITIES 2004-20 8A2.........coccovvvmmrerneens [ oneens 2|.2FM .0 MON... 12/01/2004 | 11/25/2034
86359D GT 8|STRUCTURED ASSET SECURITIES 2005-10 5A9. 2[AFM | ... 1,099,935 | ... 104.870 .0 MON... 07/21/2005 | 12/25/2034
86359D JT 5|STRUCTURED ASSET SECURITIES 2005-14 2A1. 2| AFM 01.110] . 0 MON... 11/10/2005 | 07/25/2035
90263B HE 1|UCFC HOME EQUITY LOAN 1998-D MF2 2[1FM .0 MON... 01/19/2000 | 04/15/2030
92922F VE 5| WASHINGTON MUTUAL 2004-S3 3AT.......osiummrenerimrineriiesiseesseines | cevnee 2| AFM .0 MON...| .... 08/20/2009 | 07/25/2034
94980K AG 7 [WELLS FARGO MBS 2004-4 A7 2[1FM 5,112,127 0 MON... 05/26/2004 | 05/25/2034
94981A AA 1|WELLS FARGO MBS 2003-14 1A1 2(.1FM 217,736 .0 MON...| .... 07/24/2009 | 12/25/2018
94981B AA 9| WELLS FARGO MBS 2004-T AT.......ovouirierireerererenssessersenssenssseeses | wveees 2| 1FM LAT4,363 | 0 MON... 08/25/2009 | 09/25/2034
94982C AF 5|WELLS FARGO MB TRST 2004-DD 2A5 [SSTRURRAI DOV 2| AFM .135,076 0 MON... 01/21/2011 | 01/25/2035
94982J AA 1 |WELLS FARGO MTG BACKED SEC 20056 Al........ovververnveennerrerires | vvveee | oo | vevereeens 2[.1FM 300,951 0 MON... 06/09/2011 | 08/25/2035
94982W AZ  7|WELLS FARGO MB TRST 2005-9 2AB.........ccovrrrrrernririererieisnineiienes | v AFM ....3,646,297 .0 . MON... 11/07/2005 | 09/25/2035
94982W BB 9|WELLS FARGO MB TRST 2005-9 2A8 SRS IOV 2[AFM | .. ....3,690,755 . 3,886,284 .0 .0 MON... 02/23/2006 | 10/25/2035
94984F AV 1|WELLS FARGO MBS 2006-11 A20.......cccovrmmmnnrnierennsisnnnsssnssenennnees | onnee | oo [ orernnens 2[3FM [ o 2,991,978 | ......97.458 | ... . 3,127,947 | oo 3,209,534 | .o 3,015,376 | oo 0 [ iennn30,945 | i 117,4% MON... 09/27/2006 | 09/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........c.ocovooerencnininns | oviennne 193,863,604 | ... XXXoooo | ceveenn 204,603,653 | .......... 201,873,818 0 654,706 818,257 XXX [ 923,561 | ... 11,215,517 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05955R AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A......ccccovvvmevrmeernennnee | evvveee [ [rorererac [ VIFM | e 1,001,748 | ...... 112.931 | oo 1,071,672 | oo 948,962 | ....covvvrinns 998,903 | ....vvvvrrrerrenns0 | v (1,331) | 0 0 [ 5,204 | L 4761 |MON... | o 4115 | 49,384 | 10/27/2010 | 01/25/2042
30261X AA 6 |FREMF MORTGAGE TRUST 2010-K9 B.......ccovvveimrvnirirerinniienisniens [ e ...2,894,063 | ... 111.294 .3,338,820 3,000,000 2,904,676 | ..covvvviiiinennn0 [ 8,465 | 0 |0 [ 5164 | 5687 [MONLL. | e 12910 | o 157,412 | 04/07/2011 | 09/25/2045
30262B AL 9 |FREMF MORTGAGE TRUST 2011-K11 B...oovvvrereerereerreriresineenns [ e . 1,782,346 | ... 106.060 2,121,200 | .. 2,000,000 | ... ...1,812,371 . . 5. . 7,367 89,898 | 03/21/2011| 12/25/2048
30290D AN 7 |FREMF MORTGAGE TRUST 2012-K706 B.........cccovvrervrrrverernrrnnnens [rvvrne [ [ e | IFM | i 956,974 | ...... 104.790 | oo 1,047,900 | ..ccorernne 1,000,000 | ..ooovrvrirenes 961,908 [ ..o {1 [ I 4934 | o (0 [ ORI | I ISV 4.023]......... 4.681 | MON. 3,352 35,246 | 02/15/2012| 11/25/2044
46625M RC 5| JP MORGAN CHASE COMMERCIAL MOR 2002-C3 B.......ccooisvvinenes [ wonenes ..152,250 | ....... 99.910 ....145,803 ...145,934 0].. (2,713) 0 10/15/2010 | 07/12/2035
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 6,787,381 [ ... XXX........ ,725,395 7,094,896 | ..............6,823,792 | .o (U I 24,817 | oo, 0 o0 e XK [ XK [ XXX | 28,370 eel..339,331 [ XXX...oo. [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00213R AB 9| ARL FIRST LLC 2012-TA A2......ovvvvririrnrrernnineienississnnsnssnsseinsssennns | vvenee [0 | verveneen2 | WAFE | 1,498,821 | . 105.301 .............1,5679,521 | ..............1,500,000 | ......cc...... 1,498,823 | ..oovovvrrieiiinnd {1 [ I 2 | e 0 12/06/2012 | 12/15/2042
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1.......coovvveiererriernereneneirenes | cevees . revnereneenn 116,880 [ oo 100.934 . rrernenennn 878,702 | . 694,964 0 (8,555) 0 . 10/12/2010 | 08/15/2030
009325 AD  3[ACBN 2003-TA D...cvvverrrreireieierieierisissessssensnssseesssssssssssssssnssesies | avvnne | oo [ eorerenns 2[3AM | oo 867,329 | ...... 101.750 | v 967,131 | oo 950,498 | ..ovvovirvrirens 938,424 | ..ovvvveiviieinn0 | 025,760 | 0 [0 [ 8455 | 1TATT IMS | e 17,213 07/23/2009 | 09/20/2022
02005A CW 6 |ALLY MASTER OWNER TRUST 2012-5 A......cocovvvmmreierieiseriinninens [ s 2|.1FE ....2,007,266 | ...... 100.356 .2,007,120 2,000,000 ...2,007,266 1,540 12/28/2012 | 09/15/2019
03064N AF 3| AMERICREDIT AUTOMOBILE REC 2011-2 C.....ovvvvvvverereirneirersnienes [ vrene 2|.1FE]| .. ..2,499,863 | ...... 104.023 .2,600,575 | .. 2,500,000 | ... ...2,499,934 5,095 04/06/2011 | 10/12/2016
05377R BA 1| AESOP FUNDING I LLC 2012-2A B.......covvuuerernrererineirnnriserineninesnnnes | evreen | e [ orrivens 2[.2AM | ... 1,499,975 | ...... 105.911 | v 1,588,665 [ ..coovvrenee 1,500,000 | ..coovvrennee 1,499,976 03/15/2012 | 05/20/2018
05463S AA 5 |AXIS EQUIPMENT FIN REC 2012-1A A. ..o | vevees e .1FE 1,151,550 | ....... 99.659 1,178,165 ...1,163,457 03/21/2012 | 03/20/2015
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-A A....ccovvomrrerreririnerinerinnes | cevene E|. LAFE] ...1,534,946 | ...... 100.260 11,540,115 ...1,534,222 12/14/2010 | 03/02/2026
05606U AA 8|BXG RECEIVABLES NOTE TRUST 2012-A A.....ccovvvvirnnieinerneiiens | vvnee [ e | vevennne 2[AFE| i 958,989 | ...... 100.629 | ..oovvvrirnnnd 965,027 | .ovvreernnn958,995 | i 958,989 09/06/2012 | 12/02/2027
123168 AA  4|BUSH TRUCK LEASING LLC 2011-AA Ao | e .1FE ...836,225 | ........ 99.707 ....835,747 ...838,203 835,963 03/04/2011 | 09/25/2018
1248P8 AD 1|CREDIT-BASED ASSET SER & SECUR 2006-MH1..........cccosuvevvcvers | vvvene [ [ v | WAFE | 1,344,350 | ... 107.767 1,373,238 | .. 08/26/2011 | 10/25/2036
AFA e ssesssisssessessssssnsnnns. | nesnee | oo [ eevnnsninens [ | enerneenneneen0 | e 0.000 .0 0
1248P8 AH 2| CREDIT-BASED ASSET SER & SECUR 2006-MH1..........cccooevcevrcvcrs | vvvene [ [ o2 | LIFE | .......2,020,000 | ... 108.027 | ...ovourenee 2,160,540 | ...cccvennee. 2,000,000 06/01/2010 | 10/25/2036
M | crbiees RSSO | I IO 0.000 .0 0].. (V] 0
12502Y AP 8|CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.....cooovvvrrvrvrinerns [ rvere e [ eeverire 2 AFE]| s 2,000,000 | ...... 100.658 | .....oovevee 2,013,166 | ....ccoovnve. 2,000,000 | ..oovrernvne 2,000,000 | .ovevvvevrrnereenn0 [0 [0 |0 | e 4750 | 4754 [MONLL. | e 5542 | oo 39,319 | 07/06/2012| 07/11/2022
12557Y AE 7|CIT EQUIPMENT COLLATERAL 2010-VT1A Co.oovvovvciereceneiieines [ veie AFE ....1,684,620 | ...... 100.953 11,700,842 1,684,786 LABBATAS | 0 [ 38 [ 0 |0 [ 4860 | 4913 [MONLL. | e 3,639 | .o 81,881 | 03/03/2010 | 03/15/2014
125588 AE 6| CIT EQUIPMENT COLLATERAL 2012-VT1 C...covvvvvvrrrirciisrinerirenes | cvvee AFE] ..1,999,925 | ........ 99.888 11,997,760 2,000,000 | ... ...1,999,938 1,558 33,292 | 04/19/2012| 09/20/2016
125588 AF 3| CIT EQUIPMENT COLLATERAL 2012-VT1 D..oovevveeerninceeriniresnnees [eoviee [ [ erirenend 2[.2AM | ... 2,880,289 | ........ 99.759 | v 2,874,057 | c.oovvrennen 2,881,000 | ..oovvernene 2,880,426 | .ocevvevrrineenn0 [ 136 [ 0 |0 | 4120 | 4164 [MONLL | e 3,297 | e 77,813 | 04/19/2012| 10/21/2019
125634 AA 3| CLI FUNDING LLC 2011-1A NOTE......ooovrrrerimnirerieresmnisninerineniens | e | e | wverinens 2| AFE]| s 1,255,340 | ..... 103.721 | v 1,302,051 | oo 1,255,340 | ..cooovvvvenes 1,255,340 | .oooovvvcrieiinen0 [0 | i [0 | 14500 .. 4542 |MONLL. | e 2,040 | .o 57,275 | 03/15/2011| 03/18/2026
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12612B AE 0| CNH EQUIPMENT TRUST 2010-A B. AFE 1,796 40,400 | 03/19/2010 | 09/15/2016
126185 AA 5|CPSAUTO TRUST 2012-A A LAFE] 1,427 23,544 | 03/13/2012| 06/17/2019
126185 AB 3|CPSAUTO TRUST 2012-AB 2AM | ......c........999,881 | ... 103.754 2,221 .36,740 | 03/13/2012| 06/17/2019
126186 AA 3|CPSAUTO TRUST 2011-A A. .1FE 01.399| . 11,039 .24,932 | 04/21/2011 | 04/16/2018
14041N BX 8 [CAPITAL ONE MULTI-ASSET 2005-B1 B LFE] 107.719 149,000 | 06/10/2009 | 12/15/2017
14366U AB 8|CARNOW AUTO RECEIVABLES TRUST 2012-1AB.... LAFE] .. 99.890 .19,980 | 04/30/2012 | 03/15/2016
14366U AC 6[CARNOW AUTO RECEIVABLES TRUST 2012-1AC 2AM 00.182] . 41,887 | 04/30/2012 | 03/15/2016
165182 BC 9| CHESAPEAKE FUNDING LLC 2012-1A C. JAFE] ......2,000,000 | ... 100.570 2,000,000 | ....cc.ee0ee2,000,000 | .oooeriirvriviiinenn [0 | e 25,291 | 05/10/2012| 11/07/2023
17290D AD 6 [ CITIFINANCIAL AUTO ISSUANCE TR 2009-1 A4 VAFE] 1,415,605 | . 100.585 1,415,759 | oo 1,415,748 | 0 | 10/01/2009 | 08/15/2016
17308B AL 2|CITIBANK OMNI MASTER TRUST 2009-A13 A13.... 2 AFE] 2,048,125 | . 107.295 . 2,000,000 12/03/2009 | 08/15/2018
208245 AA  8|CONN FUNDING I1LP 2012-AA A.....evvirerierieerenissrisessssnneniene | wevnee [ oo [ cervvennns 2|.2AM | .................734,828 | ...... 100125 .oovvvveren . TA0,418 | o 739,494 | i 738,398 | 0 [ 3,570 | e [0 [ 14,000 o 4,958 |MONLL. | o 1,315 | 18,455 | 04/26/2012 | 04/15/2016
20846Q HE 1[{CONSECO FINANCE SECURITIZATION 2001-2 M1.......ccovvvvnrinriians | o 27484 | .............. 1,663,479 | ....cccoo.u 6,052,536 O] e 0 |1 7.690] ........0.000 | MON.... | ............38,787 | ....c...... 142,328 | 06/13/2001 | 02/01/2033
MH. st | crriees +errr0.000 .0 0. 0. 20 | 0 000,000 | 00,000 | e | 0 [ 0
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1.....coovvereriverinniernnienens | cvnevee | e | vereeenne 2[AFE]| e 3,367,587 | ...... 108.308 | .....cvvune 4,038,606 | .............. 3,728,816 | ....ccco.ucc. 3,594,485 0 (9,648) (V1 12,595 04/03/2000 | 06/15/2028
22540A CP 1 [ASSOCIATES MANUF HOUSING 1997-2 CLASS M. 2|.1FE ....2,009,902 | ...... 102.793 .2,257,965 2,121,428 | o (V1 IO 13,287 | oo 0 6,858 03/03/2000 | 03/15/2028
23336E AC 0{DTAUTO OWNER TRUST 2011-1AC 2|.AFE]| .. ...1,850,141 | ... 100.279 1,855,524 ...1,850,327 2,508 02/02/2011 | 08/15/2015
254683 AH 8|DISCOVER CARD MASTER TRUST 2008-Ad Ad..........coccmvermermmerines | wevinee [ oo [ ceririrnns 2| AFE| o, 2,033,281 | ...... 102.341 | oo 2,046,820 | ..............2,000,000 | ...occorneene 2,004,142 | .ooveovvvrrrnennn [ oiriied(8,768) [ 0 |0 | 15650 | <........5.245 [MONL.. | cooociinnc 5,022 06/10/2009 | 12/15/2015
301655 AC 0|EXETER AUTOMOBILE REC TRUST 2012-1A B.......ovvoverrverireriniins | v AFE ...1,699,595 | ...... 102.652 11,745,084 21,899,691 |0 [ 97 [0 |0 [ 1003180032209 [MONLL. | e 2,403 02/23/2012 | 03/15/2017
31331F AL 5|FED EXPRESS CORP A-2........cooomirirreriniieenerinssieniesessenssssssssssenes | cevees VAFE] ....1,000,000 | ...... 112.842 1,128,422 | .. ...1,000,000 39,404 08/21/1995 | 01/05/2016
33843B AC 1 |FLAGSHIP CREDIT AUTO TRUST 2012-1 B....ccovvvurviereierrseererineiinens | vveeee | e | vernenne 2[AFE]| 1,999,962 | ... 100.350 | ..vvovrenee 2,007,000 | ...cccverneee 2,000,000 | ..coovernnne 1,999,969 2,951 06/26/2012 | 10/16/2017
34528Q AT 1|FORD CREDIT FLOORPLAN MSTR TR 2010-3 C......cccovvvevrvrirervrrnes | ceveee 2|.1FE ...1,995,938 | ...... 107.489 .2,149,780 2,000,000 ...1,998,108 4,436 | ... 99,800 | 03/24/2010| 02/15/2017
345296 AG 0 [FORD CREDIT AUTO OWNER TRUST 2009-D Ad........cccovvvvmricmirvens | o 2|.AFE]| .. ...1,336,182 | ...... 100.639 1,344,941 | .. 1,336,402 | ... 21,336,382 | 0 [ 83 |0 |0 [ 102,980 | .0.3.004 [MONLL. | e b 1770 | 39,825 | 09/02/2009 | 08/15/2014
36159 DM 0 |GE CAPITAL CREDIT CARD MSTR 2012-7 B.....cccoovvremermerirerevcnnnnes | vvvee | oo | vevereeens 2| AFE]| o, 2,499,239 | ...... 101195 oo 2,529,875 | ..oovvvernen 2,500,000 | .ooovvveneee 2,499,255 8,901 | 10/10/2012| 09/15/2022
39153V AR 5|GREAT AMERICA LEASING REC 2009-1 Ad........occovvvvmrnirverinenires | ovree | oo | e | AFE ] 1,546,310 | ... 100.357 .1,551,958 49,331 | 11/02/2009 | 12/15/2013
39153V AS 3 |GREAT AMERICA LEASING REC 2009-1 B.......cccovevevvemerrmernerrneeinee | vvvee | oo | vevreeni | AFE | 999,774 | ... 101.270 11,012,700 45,200 | 11/02/2009 | 11/15/2014
39153V AZ 7 |GREAT AMERICA LEASING REC 20111 C....ovvvvvvrvvrerrsrnrerensnrisnnees | vvvene | oo | vereenen2 | AFE | 999,928 | ... 98.941 | .o 989,410 | ..coovvreneee 1,000,000 | ..cooevernnene 999,945 33,800 | 02/16/2011| 02/15/2018
39153V BF 0 |GREAT AMERICA LEASING REC 2012-1 C....ccoovvrvvrrrrerrsnineeirnernenns [ oveenn | oo | veriennni2 | AFE | iiii.999,925 | oo, 99.035 .990,350 1,000,000 | ...coorverneene 999,931 .21,333 | 03/21/2012| 11/15/2018
393505 CF 7|GREEN TREE FINANCIAL CORP 1994-2 AB.........cccoonmvenmmvnnrinervnnnns | vevvee [ oo | evceeeni [ WAFE | i 70,586 | . 101.577 LT71,969 | 70,851 | 70,847 ...5,881 | 05/10/1994 | 05/15/2019
393505 KX 9|GREEN TREE FINANCIAL CORP 1995-10 M1.....ccocoonvvermermnernerinenns | vevnee [ v | w2 [ LAFE] <.cn.2,039,850 | ... 101451 | v 2,089,033 | ...oocvvnneen 2,059,154 | ..oovverenn. 2,052,899 | .o [ i 1,561 [ 0 |0 [ 17000 | e 7.209 [MONL | 8,406 | e 144,141 | 07/18/2001 | 02/15/2027
MH..ccooe s | e [ | eenennnes | vernee | erneiennnennennnd | e 0.000 .0 0 | evvrreeeveriereeieeiennd0 [0 [ | eiecieiienn0 | 0 0000000000 | 11000000 | s [ o0 | e 0

42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A A...ovvvvevvreiciienes [ s . 2,000,000 | ...... 100.000 | ..ccvonernee 2,000,000 | .oocrerneen 2,000,000 | .cceererrei2,000,000 | .ovorviriiriinirnen [0 | 0 |0 [ 0003.320 [ 1 3343 [MONLL. [ 2,213 [ s 0 | 12/12/2012| 12/16/2017
42805R AU 3 |HERTZ VEHICLE FINANCING LLC 2009-2A A1.......ccovvvrrvvrvnrerinnnne [ vvrne [ [ v | WAFE | i 749,955 | ... 100.538 [ ..ooovvvrirnne 754,035 | ..covoerinns 750,000 | ..oovvririrnns 749,997 | o0 | e 13 | 0 [0 [ 4260 ... 4.300 | MONL.. | o B33 | 31,950 | 10/16/2009 | 03/25/2014
42805R AW 9| HERTZ VEHICLE FINANCING LLC 2009-2A B1.......ovvovvrrirncrirnernens [ s . 1,249736 | ...... 100.533 .1,256,663 1,250,000 ...1,249,936 .61,750 | 06/10/2010 | 03/25/2016
44921A AD 3 |HYUNDAI AUTO RECEIVABLES TRUST 2009-A Ad........oovvevrrnervans | crvene ...2,153,470 | ...... 100.965 2,174,620 | .. 2,153,836 | ... ...2,153,768 09/02/2009 | 03/15/2016
46616M AA 8| HENDERSON RECEIVABLES LLC 2010-3A A....ccocoovvvmeirerinericriienes [ s 1,227,988 | ... 103.974 | ..o 1,284,819 [ oo 1,235,712 | covvevri 1,228,565 06/01/2011 | 12/15/2048
49327TH AE 5|KEYCORP STUDENT LOAN TRUST 2006-A 2A2.........ccocoonvvemmvennrnes [ covevs | oo | evreeen2 | WAFE | ii.337,930 | oo 99.527 ....353,104 349,504 07/27/2010 | 06/27/2025
52176Y AD 6 |LEAF Il RECEIVABLES FUNDING LL 20104 B.......cccosvveerrerierirnenens [ s v 1,302,623 | ... 99.780 11,336,374 ...1,310,749 12/03/2010 | 01/20/2019
52177A AB 1 |LEAF Il RECEIVABLES FNDG LLC 2010-3 B......cccovvvererenevririnrivnnnes | verree | oo | verreeni | LAFE | i 960,622 | ........ 99.880 | ..o 969,161 07/27/2011 | 02/20/2022
53688Q AA 8 |LITIGATION SETTLEMENT MONETIZE 2002-4A A.......coovvvevenrrcrnnes | ceve 1,975,672 | ... 102.560 .2,038,993 1,988,098 01/06/2012 | 10/25/2032
552647 CN 9| MBNA CREDIT CARD MASTER NT TR 2004-B1 B1......cccovvenrrvvrrivens | crvene AFE] 3,429,731 | ...... 103.969 3,945,624 | .. 3,795,000 06/02/2009 | 08/15/2016
55313U AD 1|MMAF EQUIPMENT FINANCE LLC 2009-AA Ad.......covvveevmrmerennnires | vrvee [ e | vereeeine 2[AFE]| 2,850,730 | ...... 102.784 | ....covvvne 2,930,646 | ..coovernend 2,851,267 12/02/2009 | 01/15/2030
57164X AA 7 |MARRIOTT VACATION CLUB OWNR TR 2009-2A A.......ccvoevvnivnrns | cvvree | oo | vevirenens 2| AFE| o 550,855 | ...... 103.244 | ......ccoonnve. 568,732 550,862 (V1 | ERN (V1 26,491 | 10/16/2009 | 07/20/2031
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57165A AA 6[MARRIOTT VACATION CLUB OWNR TR 2012-1A A 2|.1FE 1,768,249 1,356 .21,208 | 06/20/2012 | 05/20/2030
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1A B... 2|.2AM ...1,768,364 1,891 .29,573 | 06/20/2012 | 05/20/2030
59549N AD 5|MID-STATE TRUST 6 A4........ccrvvemneen. 2[1AM 735,692 14,864 59,455 | 06/09/2010 | 07/01/2035
59549W AA  1|MID STATE TRUST SERIES 11 A1 2[.1AM 1,473,475 3,325 74,810 | 04/22/2010 | 07/15/2038
59560U AA 9| MID-STATE TRUST 2004-1 A. .2|.3AM ...1,291,354 .75,951 | 04/19/2011 | 08/15/2037
59560W AC 1|MID-STATE TRUST 2010-1 M . 2| AFM .. 1,774,576 .93,302 | 11/12/2010 | 12/15/2045
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AA A 2|.1FE 1,384,805 .36,099 | 02/29/2012 | 03/10/2027
685049 AB 4| ORANGE LAKE TIMESHARE TRUST 2012-AA B......coovvvvermriverinirerns | e 2[2AM | .. ...1,038,480 .38,218 | 02/29/2012 | 03/10/2027
68619A BK 2|ORIGIN MANUFACTURED HOUSING 2005-5 A Ad........cccoovvmvvenernns [ s 2. AFE] .. ...1,632,525 .86,560 | 02/11/2011 | 06/15/2036
69138V AB 7|OXBOW RESOURCES LLC 2011-1A A2 . 2. AFE] .. . . 2,000,000 | ... ...1,999,949 .99,380 | 03/25/2011 | 05/01/2036
69144X AA 7 |OXFORD FINANCE FUNDING TRUST 2012-1TA A....covvvurverieernieinns [ e I [ 2 AFE] ... 1,947,614 | ......100.250 | .............. 1,943,978 | ..o 1,939,130 | oo 1,947,468 | ....ocvvvrrviinenn0 [ e (146) | o0 [0 [ 1000.3.900 | ........3.688 [ MONL.. [ oo 3,367 [ o, 0 | 12/14/2012| 03/15/2017
74112R AA 8| PRESTIGE AUTO REC TRUST 2009-TA A......covivrirnrineererieinernsienns | vveee AFE] ...622,790 ..615,198 34,882 | 12/02/2009 | 04/15/2017
74112V AJ 0 |PRESTIGE AUTO REC TRUST 2012-1AC... OO I . 2| AFE] .. ,022,870 | .. 23,201 | 03/21/2012| 07/15/2019
78446D AB 5|SLM STUDENT LOAN TRUST 2011-A A2.....ccovvmirerniiernnisisniseninns | vveree [ T 2[AFE]| 999,992 | ... 108423 | ... 1,084,230 | ..oocvvveneee 1,000,000 | ..ccovevvrnneee 999,998 | ....ovcvviveiienns0 | i | 0 [0 [ e 4370 4410 | MONLL. | 1,942 | 43,700 | 04/14/2011 | 04/17/2028
78446V AB  5|SLM STUDENT LOAN TRUST 2012-A A2.......cccomrvrerireereeiseriseninnns | s 2| AFE] .. .1,087,220 1,000,000 999,987 32,555 | 02/03/2012| 01/17/2045
78447B AB 8 |SLM STUDENT LOAN TRUST 2012-C A2 OO IO . 2 AFE] . .2,099,660 | .. 2,000,000 | ... 21,999,780 |0 [ 36 | 0 |0 [ 10003310 [ 1. 3336 [MONLL. | 2,942 | e 35,858 | 05/23/2012| 10/15/2046
78459T AC 2|SNAAC AUTO RECEIVABLES TRUST 2012-1AB......ccovvvenrrrerienens | crve I [ 2 AFE]| .e..999,981 | ......100.597 | ............ 1,005,970 | ..oooovvreneee 1,000,000 | ..cooreernnene 999,984 | ...ovvivirerienns0 | i3 | 0 [0 3110 3131 MONL | 1,382 | 15,636 | 06/06/2012 | 06/15/2017
78487Y AA 1[SVO VOI MORTGAGE CORP 2010-AA A.....ccooouvvvrieiinnierieniiniins [ e CFED .1,010,158 ...988,200 ..987,346 .36,069 | 08/23/2010 | 07/20/2027
784888 AA 0[SVO VOI MORTGAGE CORP 2012-AA A.....ccccoomvvmrirerinerinenieserssnins | s . 2| AFE] ... ..942,221 | .. . ..935,194 . ...1,923 | 10/16/2012 | 09/20/2029
80281A AE 9| SANTANDER DRIVE AUTO REC TRUST 2012-1 C.....ccoovvvvererrrirvins | crves [ I 2[.1FE]| ..............2,589,708 | .....104.706 | .............. 2,711,885 | o 2,590,000 | ...oovvuenen 2,589,790 | oo [ o820 |0 | 103780 | . 3.814 [MONLL. | e 4,351 | 88,656 | 01/11/2012| 11/15/2017
80282P AE 5|SANTANDER DRIVE AUTO REC TRUST 2011-1 C...ooevevvvrerirererncnns [ 2. AFE| .. 11,637,320 1,500,000 21,499,923 |0 [ B3 |0 |0 [ 3110 | 3134 [MONLL | 2,073 | e 46,650 | 04/28/2011 | 05/16/2016
80282V AE 2| SANTANDER DRIVE AUTO REC TR 20122 C.....coovvrvvvrrrrirervrisnirns | vrvees . 2. AFE] .. 1,552,830 | .. 1,500,000 | ... ...1,499,880 35,200 | 03/14/2012| 02/15/2018
82651L AA  1|SIERRA RECEIVABLES FUNDING CO 2010-TA AT...ccvvmrvnerieriricenns | cvvenne I [ 2| AFE| o 474,617 | 102,22 | e 485,249 | ...oovivrrnns 474,705 | ..o 474,654 | ..ooovorceeenn0 | e 13 | 0 [0 [ 4480 oo 4526 |MONLL. | o850 | i 21,267 | 03/12/2010 | 07/20/2026
82651N AA 7| SIERRA RECEIVABLES FUNDING CO 2010-3A A.....coovvrevieiverniinnns [ vrenee AFE| 419,650 | oo 410,785 | .covorirns 410,759 14,419 | 10/14/2010 | 11/20/2025
82651P AA 2 [SIERRA RECEIVABLES FUNDING CO 2010-2AA... RO IO . 2| AFE] .. .584,995 569,106 | ....... 569,070 .21,854 | 07/16/2010 | 11/15/2025
82651R AA 8| SIERRA RECEIVABLES FUNDING CO 2011-1A A ...cvvvererieiverveienns [ v [ I 2[.AFE| 897,190 | ... 103.505 | ..o 721,699 | .o 697,260 | ...oovvrinned 697,216 23,358 | 03/16/2011| 06/20/2018
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-TA A....ovvvmrverincirrenens [ s 2| AFE] .. 638,876 ...635,450 635,343 .13,485 | 03/14/2012 | 11/20/2028
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A. O I . 2| 4AAM 684,615 | .. ..685,733 | ... 684,821 .50,881 | 04/30/1998 | 04/15/2030
82838U AA 7| SILVERLEAF FINANCE LLC 2012-D A....cocooeverremerrererneerseiseissssines | s I [ 2|.AFE] ..............2,309,668 | .......99.747 | .............. 2,310,101 | covovvrirnees 2,315,961 | .oovvrenne 2,309,816 | ..ovevvvrrriiereen0 [ 148 | 0 | 0 | 10003000 | <3125 [MONL. | 03,088 | e 5,404 | 11/09/2012| 03/17/2025
82838U AB 5| SILVERLEAF FINANCE LLC 2012-D B....vvocvvrvreiricierieiseissiensssies [ vvene 2AM | ... ....926,091 926,384 | ....... 926,191 3,206 | 11/09/2012| 03/17/2025
82838W AA 3 |SILVERLEAF FINANCE LLC 2010-B A.. IO I . 2. AFE| .. 519,127 | v 1,512,322 | oo 1,511,052 | o0 [ e (7T7) | i 0 [ 16,000 | ........6.038 | MON.. | oo 7,562 | i 90,739 | 12/23/2010 | 05/16/2022
82838W AB  1|SILVERLEAF FINANCE LLC 2010-B B.......cccovvvvverrveirernninrirnnirerinnines [ v [ I 2[2AM | i 377,893 | ... 100.207 | oo 378,840 | .oovvevirnnns 378,080 | ..cccovvrinenn 377,737 32,042 | 12/23/2010 | 05/16/2022
844741 AS 7|SOUTHWEST AR 95 Ad........cccconee. I [ 2| 2AM | .5,530,350 000,000 ...5,000,000 10/04/1995 | 01/01/2018
86365L AB 7|STRUCTURED RECEIVABLES FINANCE 2010-B B.......ccccovvvmivrirns | v |2 LIFE| 4,332,120 | .. 000,000 | ... ...3,093,155 02/08/2012 | 08/15/2036
872162 AD 4| TAL ADVANTAGE LLC 2010-2A A....cooevomvimiierineeiesiseesseisenssisenins | oevenne I [ 2 AFE]| i 783,333 | 104211 | 816,320 | ..ccooovvrernes 783,333 | .o 783,333 10/13/2010 | 10/20/2025
872162 AF 9| TAL ADVANTAGE LLC 2011-TA Av.oonioiiiiieiieeeieneseessisesiesienins | ceveene 2. AFE] .. .2,125,068 01/14/2011 | 01/20/2026
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1A OO I 2| LIFE| 1,793,670 | .. . 06/17/2011 | 06/15/2026
88641U AE 3| TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C......ovvvvvrierirncnes [ e I [ 2| AFE]| 999,763 | .......99.847 | oo 998,470 | ....coevvneee 1,000,000 | ..coorevernnne 999,768 11/19/2012 | 10/15/2019
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A SOOI PR ol LAFE] .1,966,489 1,850,047 ...1,850,047 10/18/2010 | 10/16/2040
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1A A...cvvonvenverierinces [ s 2| LIFE | 1,962,546 | .. 1,883,333 | ... ...1,883,109 05/16/2012 | 05/14/2027
89690E AC 1|TRIP RAIL MASTER FUNDING LLC 2011-TA A2.....ovvverenerrneirnniinnns [ s I [ 2|.1FE] ..............2,000,000 | ......123.982] .............. 2,479,640 | ..ooovvennee. 2,000,000 | .oovrernvene 2,000,000 06/29/2011 | 07/15/2041
96032T AA 4| WESTGATE RESORTS 2012-2A A ceevrerenneennsnsessssnnns | ceenee | E | e 2| AFE]| i 1,770,169 | ... 101126 ... 1,790,101 | oo 1,770,169 | ..ooovvvrenes 1,770,169 09/14/2012 | 01/20/2025
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Accrued Year Acquired Date
96328U AL 0|WHEELS SPV LLC 2012-1B.. IFE 1,499,535 1,500,000 1,499,569 34 0 0 1,054 | . 22,425 | 04/18/2012 | 03/20/2021
963280 AM 8| WHEELS SPV LLC 2012-1C LAFE] ....3,964,949 3,965,000 | ....cc..er..3,964,949 | oo (V1 (1 T 0 .0 B [ 347 | e 72,989 | 04/18/2012 | 03/20/2021
981464 CW 8| WORLD FINANCIAL NETWORK 2012-A A. ..1,999,952 | ...... 104.080 0 .0 2,442 42,390 | 04/05/2012| 01/17/2023
227170 AC 1|CRONOS CONTAINERS PROGRAM LTD 2012-1A 1,883,101 02.597] . 0 0 2,863 43,829 | 05/18/2012 | 05/18/2027
227170 AD 9|CRONOS CONTAINERS PROGRAM LTD 2012-2A A.....coovvvvmvrmernne | vevonee [ F | [ | i 974,591 | 105.835 .0 .0 1,341 8,255 | 09/21/2012| 09/18/2027
37952U AA 1| SEACO CONTAINER 2012-TA A....ccvvecreneinerereneennseissnssssisenseenne | eovnee | F L2 [ | 1,916,287 | e 104.702 .0 0 [ 8110 | 4150 [MONLL. | e 3,063 | oo 29,537 | 07/25/2012 | 07/17/2027
92848E AA 0| VITALITY RE Il LTD 144A 0 0 21,005 | . 58,107 | 01/23/2012 01/07/2015
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities . 161,974,430 .169,785,006 | .. 167,414,752 .0 0 L XXX e [ XX [ XXX [ i 690,912 | ......... 5,995,771 | ..... XXXoover | o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ ..o sssesssnessssssenees | seveens 1,883,574,736 | ... XXX.oooowwr [ o 2,096,732,052 | ....... 1,894,844,771 | .......1,880,605,650 | ...........794,628 | ............ 75,381 | .oooviiinnes 1,696,961 | .o 0 o XXX [ e XK [ XXX | s 22,617,400 | ..... 102,145,492 | ..... XXXeoroo [ o XXX.oone
Hybrid Securities - Issuer Obligations
25153R AA 0| DEUTSCHE BANK CAPITAL FUNDING TRUST.....c.ccocvmerirmrernenrnnnnes [ s I [ 1| 2FE| s 996,890 | ........96.466 | ................. 964,660 | .....cocoo.n.. 1,000,000 01/31/2006 | 01/19/2016
05565A AA 1 |BNP PARIBAS 144A..... . JEUSTUROONNEN IOV Fl. .2FE ....4,654,069 4,713,408 4,900,000 03/09/2006 | 06/29/2015
456837 AC 7|ING GROEP NV FLOATING PERPETUAL DEBT.........ccconevumermerirenens | cvvenne Fl. WIFE| . ....4,038,600 .3,750,000 4,000,000 01/25/2006 | 12/08/2049
65557A AB 3| NORDEA BANK AB 144A........oooiiiiiiiiiiiniisissisesssssssiessersssesnsssssnss | snvsees Flo. 1].2FE| oo 4,713,408 | .......99.253 | ...coooovs 4,863,397 03/23/2006 | 04/20/2015
4299999. Hybrid Securities - Issuer Obligations ..14,402,967 ...14,291,465 14,676,461 | o0 | i 47,348 | 0 [0 L XK | XK | XXX ] 93,913 | ... 807,170 .o XXXeiroo [ e XXX..oone
4899999,  Total - HYDII SECUMES. ... everruiesertii st ..14,402,967 ...14,291,465 14,676,461 | .0 [ i 87,348 | 0 | 0 ] XXX [ XXX | XXX | 93,913 ] 807,170 XXX...... | ..... XXX......
Totals
7799999. Total - ISSUEr OBlIGAtONS........cvuuiieuiieiiiiiiiri it | sniiaes 1,713,758,213 | ... XXX.oooows [ o 1,922,323,876 | ....... 1,711,572,476 | ....... 1,708,307,113 | .ooovvvnee 242,479 | oo (702,287) | ..oovvvrrnnd 878,704 | ..o [ XXX [ XK | XXX | s 22,706,548 | ....... 90,791,182 |..... XXXeoveo [ e XXX......
7899999. Total - Residential Mortgage-Backed SECUMHES. ........cuc e ssssssnssssessenssssssssnsssens | eonseoens 279,448,689 295,046,544 284,517,908 | .......... 282,052,472 0 601,544 818,257 | .o [ XXX e XK | XXX | i 1241421 | ... 13,938,414 | ..... XXXeiroo [ o XXX..oone
7999999. Total - Commercial Mortgage-Backed SECUNHIES. .........viriiriiiiiesisessnississisersssssssnsssesnsssssnsssees | ossessnes 24,314,934 [ XXX oo | o 25,879,145 | ..o 22,608,683 | ............ 24,309,975 | o0 | 8,075 | 0 |0 XXX | XX [XRX [ i 99,785 | ......... 1,468,936 |..... XXX [ e XXX......
8099999. Total - Other Loan-Backed and Structured SECUNMHIES...........viuiiririirinirissieiisesnssssssssssssssensssssseneee | onseenens 161,974,430 | ... XXXoooooee | oviinnns 169,785,006 ....167,414,752 ...162,700,459 | ...........552,149 | oo 124197 | 0 0 [ XK [ XK [ XXX [ i 690,912 | ........ 5,995,771 | ..... XXXeiron [ o XXX..oooe
8399999, Grand Total - BONGS.........ccuivririieriiieieiiciseissie st ansesssssns | aeroies 2,179,496,266 413,034,571 ,186,113,819 2,177,370,019 ....24,738,666 | ..... 112,194,303 |..... XXX evovwe [ e XXX......
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSsIP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02005N 60 5| ALLY FINANCIAL INC 144A........oovnirmrinemnneneinnninnnnnens | cvvenen | vee | cevereeesineenns 8.000 1,000.000 | .ooovvvnrererirns 7,857 |...982.156 7,857 | ... 8,000 | .ovvererrrrirnereen0 [ s 420 .0 (143) 0 0 ....(143) 0 | P5LFE... | 02/16/2012
064058 20 9|BANK OF NEW YORK MELLON PFD 5.20%.......cccveverevernees | cvvveree [ eore | cvves 70,000.000 |..............25.00 | ...... 0.000 1,750,000 | ..ccovvrerrrierienn0 | e 23,100 .0 0 0 0 0 0 | P2LFE... | 09/12/2012
49446R 74 5|KIMCO REALTY CORP SER K 5.625% REITS. .1,500,000.000 ......0.993 1,500,000 0 .0 0 0 0 0 0 | P2UFE... | 11/28/2012
55261F 70 8| M&T BANK CORPORATION PFD SER C 5%.......ccouerermrvee | cevevnee [ oee | correeens 1,000.000 1,012.500 1,000,000 .0 0 0 0 0 0 | P2LFE... | 08/17/2012
74460W 80 0|PUBLIC STORAGE SERIES V.....cooooviiiniinniiinniieniississninsnins [ eennes | eons [ cvvnd 40,000.000 1,000,000 .0 0 0 0 0 0 |P1LFE... | 09/11/2012
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........oeiriieiiiniiiie e 5,257,857 5,258,000 .0 (143) 0 0 .(143) 0 . XXX.... | ...
8999999, Total - Preferred StOCKS...........cc.iiiiiiiniicciciense s 5,257,857 5,258,000 .0 (143) 0 0 .(143) 0 |.XXX.... |....
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
C on Stocks - Industrial and Miscell (Unaffiliated)
71709* 11 3|PHHOLDING LLC CLASSA.... ST TRIRIRN PO v | e 62,540.310 (O TS 0 (V1 O 0 0 u 12/31/2009
747301 10 9| QUAD GRAPHICS INC......coovverirrrirrierineierirerereenns 121.000 5,328 | .o 0 363 .0 875 L. 02/23/2012
000000 00 0|MJ MAILLIS SA INDUSTRIAL . Fol v 1,636,140.000 (O TSSO 0 0 .0 (83,999) u. 10/06/2011
000000 00 0| QUINN MANUFACTURING GROUP HOLD.. . Fol s 19,407.000 | ... [ — 0 0 .0 0] .. U 12/02/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). (SRR [P 107,180 .107,180 | ..... 5,328 | oo 0 363 .0 (83,124)] .... XXX
9799999. Total - Common Stock.. . 107,180 .107,180 | ..... 5,328 | .o 0 363 .0 (83,124) XXX.....
9899998. Total - Preferred Stock from Section 1 5,257,857 5,300,657 | .. 5,258,000 | ..oovviiiiiiriiniinnn 0 51,100 0 ..(143)] ... XXX.....
9899999. Total - Preferred and COMMON SLOCK............c.ureuirimirierierisceiteissiseseseeeeieeiseesesissseneenes 5,365,037 5,407,837 | .. 5,263,328 | ...oooviviricinn 0 51,463 | oo, 0 (83,267) XXX,

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....3, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

SCHEDULE D - PART 3

1 2 3 4 5 6 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
38377T GE 5|GNMA 2011-2HG 4.000% O1/20/41.......ccomirimrierirneeieeeneesssisesiesisessse s sssesssenes 10/09/2012 | RaYMONd JAMES & ASSOCIALES.........uucvvveerrerrrirseianeisesiseeeseesseesesssessessssessssinnes | aeissessssssssssesssnsesssssssssessesssssssessissssns | soseesessnsssssssssssssssesssnssnsssesss: 0,084,378 | s 5,000,000 |........... 6,111
383777 LL 3| GNMA 2011-3 QP 4.000% 06/20/40.........c0miurimemiriiiinsiriiensnissseessssisssrssesssssssenessesssneens 08/06/2012 | KGS = Alpha Capital.........cccuivesiesiiesiriinienesssessssssssssensens s enssssssensssnssenssenssness | sesssessssensssnsssssssssssessssenssensssssssssssssssssnsnns | sonessen 2,486,968 | .......... 2,211
0599999. TOtal - BONAS = U.S. GOVEIMMENL...........oooviieiteteiieiteeiteteteicte et ttetetesete et eaetesesaetesesassesessssetessassesessesesesassesassesesesassssesass  etesessssesessssssessssesesasassesasassesesessesesessesesessssetesesseses s e setesasaeses s setesesaeseseses et et s setesasseses s ssetesansetesssesetesassstannsesesessnsetansssesessnsesess | srveserns 7,486,968 | ..o 8,322
Bonds - U.S. States, Territories and Pc
01170R EF 5|ALASKA ST HSG FIN CORP MTG REV SERIES A.... 05/25/2012 | BANK Of AMEIICA. .....vvvorvvurireisaeeseeesseesesssesssees sttt ss s sssssssesssees | oesssessesssse s ssess e st st ss s ssessessssenssas | Hhiesssssssess e ss bbbttt 1,961,320 |...... 2,000,000 | coorerneeriiien s 0
B.125% 12/01/3T ..ottt | eteseeseneae | foeeeseeesees s | eeehee sttt e SRR E SRR SRRt s b | Heebe Rttt | ettt 0 . .0
040484 GP  6|ARIZONA BOARD OF REGENTS........coiiiiimiiiiieiieeiseesse st ssss s sseeees 1202072012 | il vvveereeseieeiee et es bbb bbbt | £eb e h bbb | ettt 1,495,000 | ...... 1,495,000
UNIV ARIZONA SYS REV' 3.912% 06/01/34.........cooverevinirierierirneeiesisssesessserssssssesssnnes. | onersesssnesss | srsmesssesssnsesns | sertestesssessesssessseesssesssse s s st st eees s bs e84t R8s b n b entrs | H41eeb et bbbt | eestsensse s s ess st enes 0 . .0
040507 NB 7 |ARIZONA ST HLTH FACS AUTH BANN........cccosrirrrineiiniinniienns 10/18/2012 | BANK Of AMETICA. .....ovvvvoerieieseiiesiseiseesssise et s s sssssssniss | cebieeisse s ssess e ss bbb s s esbnes | eestseess e ss sttt 1,000,000 |...... 1,000,000
B.162% 01/01/30...00uevvrvereereeeeerieriese sttt sessesssensenine | oetesenssnneae | freeeseeesnesies | eeeseese e et e E SRRkt s b | Heebe ettt | ebeees et 0 . .0
04300D AD 2| ART INSTITUTE OF CHICAG 3.780% 03/01/27......ccvvurrierierirneeiseirnniis 10/11/2012 | MOTgan StANIEY & CO.........vvurvrmrirririeinsiieiiesiseeeseeiseissessesssessssesssssssssissssssssss | seissssssssssessssssssesssssensssnsssessssssensonsssns | soneeseesssnssesssssssssssnesssssnsseesn: 2,000,000 | woveee 2,000,000
052414 NR 6| AUSTIN TX ELEC UTILITY SYS REV.....ccosiuirimirieririeierineisesisssiesiesesesssssssesssssssens 1200472012 | Gttt ettt nssnssssnsenes | snsssessesssesssensssnesssssssssensessssssnsinsnes | consesnessnssenssssessnesessnsesne 3,000,000 | oo 3,000,000
BUABB% T1/15/27 ..ottt ees s inens | sieerisesssenens | ceiessieeesaesia | fereees e es st e R R R R s bbbt ein | HebeeR bbbt | et neb et enes 0 . .0
14916R AC 8 |CATHOLIC HEALTH INITIAT 2.950% 11/01/22......ccvvvuerermrercrreinerinninens 10/25/2012 | J P IMOGAN & CO0...vvvvvvererneiaienserisesis s sssss st sssessse st sssesssesssness. | cessesssssssesssess st s ss s st st ensssessnes | oestsesssseessssse s st st sessssssae 2,493,350 | ...... 2,500,000
207758 YZ 3| CONNECTICUT ST HSG FIN.....eiviiriiiriinrieiiieciceiesisse s 05/23/2012 | MOrgan StANIBY & CO..........uruumiiuiiiiiieiiiiiisii et sesnees | eesiisas bbbt | s s 2,000,000 |...... 2,000,000
PROGRAM 2012 SERIES D-2 4.150% 05/15/42..........cooviruevireeereeiieesneeiseriessseesssissenes | onersesssnesss | ersmessesssssesns | cermeesiesssessesssessseesssesss e ss s st et es s 8880888888 b bbb ntrs | £41ee b et bbbt ees | sest st bbb enes 0 . .0
249174 SQ 7 |DENVER SCHOOL DIST NO 1 2012C........coiiirniiiiniiieineiesesiseessesssssssessseensssenes 12/05/2012 | RBC Capital MATKELS............oucvireiireiiiciaeiiiissiieeiseeissss s sssssseesssesssssssssssssssns | cosisssssesssssssssssessssesssassssssssssssessssesssasssnes | ressssessssssssssssssesssessssessssessnssan 2,000,000 | ... 2,000,000
BTT3% T2/01/35...c ettt sn et nessesanens | seesinessseenss | cetestsesesaneias | ferees LRSS R SRR Rt | Hed e Rttt | ettt 0 . .0
29270C YV 1|ENERGY NORTHWEST 3.603% 07/01/27.......ccmvvurrirmiireeireiinsissseississesiesesssesssissssenns 08/15/2012 | BANK Of AMEIICA........oucvviuiiriiiriiiiiiiiieiiesiiei it nasnes | eesbisas bbb | Gheesbie bbb 1,000,000 |...... 1,000,000
372546 AQ 4| GEORGE WASHINGTON UNIVERSITY.......vvuriemeimirieriinesiensssessssssssssesssessssesssssesssenns 03/20/2012 | Barclays Capital INC...........cvuueverrerrermeriaeiseriserssseeseessseessessssessesssessssesssssssssssessses | sesssesssessssssssesssssssesssesssesssssssssssesssesssns | tooesssesssesssssssssssessesssesssesssessas 1,000,000 |...... 1,000,000
3.485% 09/15/22 ettt ess s ensiens | cesnsisenssenss | aessessiessteeses | eebeiesss e s R R RS R Rkt ns | eebsiee bbb ss sttt | enssiesst et 0 . .0
434682 AA  8|HOKE CNTY NC LMTD OBLIG........iierrermeimerieiiiesieeiseessesssessessesssesssssesesssssssesssenes 06/21/2012 | WEIIS FAGO SECUIHIES. ......cvvurerererrcersriseesssessesiseessseisseessessssesse st essssssssssssssns | oesssssssessssssssesssesssessesssesssssssssssesssenssos | tosmsssnesssesssasssssssessessseesssesssessas 1,000,000 |...... 1,000,000
TXBL QUALIFIED SCH CONS 4.914% 06/01/32........ccevvrirerierieieererinsisssnsismssssesssssnnes | oveessessnnss | oesessssessssons | sorossssssessossessessssesessosssessasssessessssesessssssssssssessssssssesssssssssesssessasssessessssssessosssnssasssessanss | oessosssesssssessesssssesssessessasssessessnssessoessnns | sressesssssessosssssonseses 0 [ e .0
45201Y YJ 0]ILLINOIS ST HSG DEV AUTH REV.............. 11/06/2012 | RBC Capital MAKELS.............cvvvecvreiircieciisssies e sssesssssssssssessans | sosssssssssissssssssessssssssassssssssssssesssssssassssns | sosssssssssssssssssssssssesssssssssssssssns 4,992,436 | ..o 4,992,436
2.825% T2I0T/A2.......ooveeveeeeeeei ettt s s sssssessense | essessessesiess | oesessesiesesiees | essesiesssse et ee et s et b e e s s e s b bR b e bR s s bR bbb s st s s b st s s s s esents | Shesiebaesietesa s bbb s s st n st b et nte s nes | bntessesiesssent s s snean 0 [ e .0
452227 FN 6|ILLINOIS ST SALES TAX REVENUE. 05/10/2012 | Ky BaNC CaPItal MAIKELS...........uvvrurerrerceseiaeiiesiesisesssesisesssesssssssesssesssseesneses | sesssssssessssssssssssssssessesssessssssssssssesssesssos | toossssesssesssasssssssessesssssssesssenses 1,500,000 |...... 1,500,000
BL08B1% 06/15/23.......cuvveiiiireirsiissises et sssnsienns | sresssessiensss | sereessiesisensses | ceseeeiee e et s e s SRRt | Hebeeb ettt | eesbne st enes 0 . .0
452227 FP 1|ILLINOIS ST SALES TAX REVENUE. 05/10/2012 | Key Banc Capital MArkets.............c.evureerreermerierireeienisssesessssssessesesssesssssneses | neeesesssssesssssesssessessssssssssssessessessssesses | sonmessensssesssssonssssessessseessssssssssoes L 10,0000 | vovereenns 770,000
3123190 06/15/24........cooevoeieisie et nsnerens | estsessenieess | eebersassessens | Seheer s e R R SRR bbbt | et rb ettt nnnnnns | serseneentensensantenenssesensensenssensennnssnsnenns 0| erees .0
469466 EV 4|JACKSONVILLE PORT AUTHO 4.500% 11/01/31.... 09/13/2012 | MOIgan StaNIBY & CO.........cuueerureuirirerirrireesseieisesssessessseessssssesssessesssessssssnees | sneesssssssessssssesssessessssesssssnsssesssessssnssas | senessssssssssonssssessnsssnessssessnsseeses 1,082, 7180 | vovene 1,000,000
49130T PQ 3 |KENTUCKY ST HSG CORP HSG 06/06/2012 [ Citi...v.vvevrvreeirercrseieseiesiesese e 875,000
REV 2012 SERIES A 4.268% 01/01/28 et ss st | cebnsesessens | serbieesseentenes | Seebieee s s RS RREEER RS R bbb | Sebb ettt .0
57420P GS 9 |MARYLAND ST ECON DEV CORP LEASE REVENUE............coccovmiiiiniieiniinsirsniernnins 12/19/2012 [ J P MOFGAN & CO.uvviivieiririiiieiresieises et nsssssssnes | sebssssssssessassessesssssssssssessssssessssssssensnnss | oesssees 2,985,930 |...... 3,000,000
B150% 0B/01/26.........uvveeevereereiseessesssesseseseeeseesss s sss st essssss e ssesssssessssanens | soesssessseess | cesesssesesiessas | feseeseeese s s et Es RS R RS EEEREEERERER bbb eetr | Hhdee Rt | ettt 0 . .0
57563R KE 8| MASSACHUSETTS EDL ING AUTH.....cooiimiiriiieriiciericssissesssseenssissssssesssssensnes 06/01/2012 | MOIGan SEANIEY & CO0......uvvuiveirrireriiieiresieiseresiessssse s ssessssssesssses s ssesssssans | esssesssssssssesssssessessssssasssessessssssessasssnssasss | seessesssessnsssssesssssssssssessasssessenss 1,000,000 |...... 1,000,000
ED LN REV SERIES J 2012 4.800% 07/01/27......cucvuuevererireeereesseesseessessnesssesssssissessssssns | ossesesssnssss | sesmessesssssesns | sesmeesessssesssesssesssaesssessssesseessessseeesseeesaeeseessae 8o s a8 b s Eb b E R8s bk ee bR s b e tra | £h1eeb e bbb bbbt bbbt ens | eebteeb e bs s bbb eees 0 . .0
57586P R4 0|MASSACHUSETTS ST HSG FIN AGY.......... 03/08/2012 | MOGaN StANIEY & CO......u.vvvurerueiurieniireriiriseissiaiiessiessess s sesenes | oesssessssessses s bbb sientr | dhoessiestess et 1,050,000 |...... 1,050,000
B.350% 12101127 ..ottt st s st nsenine | etesessneiaee | eeesaeesanetiees | ieesseeEeee iR E et R R R RS R RS R RS R RS R R b | HireEse Rt enne | Shiees ettt 0 . .0
59465M C8 6| MICHIGAN ST HSG DEV AUTH 2012 B-2........cvuuuveirieiiereieeirissinsiiesiesesensssesnsions 02/08/2012 | BANK Of AMEIICA. ......eoevvvrirriraeiseieeiiesise sttt esssssessssss st eresees | oesisesssessses s tasse bbbt | dooessiest st bbbt 1,745,000 | ...... 1,745,000
B.372% T0/0T/28.......couveeeerneireireiessisee e ss st ss st essssessnsinnns | soesssessseess | cesesssesessessas | feseesaneesaeesee s e s s s R R E RS RS R st eeer | Hhtee bbbttt | eeet ettt enes 0 . .0
59465M C9 4| MICHIGAN ST HSG DEV AUTH 2012 B-2........vvuuuieirierieriienisisssissiiesiesesenissesnniens 02/08/2012 | BANK Of AMEIICA. ......vvovvveiisrisaeisaeisseise e sssssses st ssssssssssssssssesssess | sesssesssssssssssssssssssesssssssesssssssssssessssensses | sismsssessssnsssesssssssssssnsssessssessssses 1,257,300 |...... 1,270,000
B.822% T0/0T/3B......veurveereenceiseeseesseiseessesisesesessss s es st ss s st s eesssinnns | siesssessseess | cesesssesesaessas | ceseeseeesee s e R R R R RS R RS R AR R s bbbt | HEieE R bbbttt | ettt enes 0 . .0
60636Y HL 8[MISSOURI ST HSG 2012 SERIES 1.....coooivririrririierirerirerieeens 10/17/2012 | SHHEl NICOIAUS.........evoeeeieieiieii ettt | cebsesbse bbbttt | estsenes bbbt 1,000,000 |...... 1,000,000
B723% O7/01/28........ooveeeieeieiseeiseiee e ss st ss st sesnsinens | soesssesssness | sesesssnsessessas | cesieesaneesseesee s e s bR RS E SRR R st er | Heiee R bbbt | eeebeeb ettt eees 0 . .0
647200 W8 3|NEW MEXICO ST MTGE FIN AUTH 2012 B-3.......cccovvvunrrrerierirerierircenne 08/15/2012 | RBC CAPItal MATKELS..........ovvoeieeiiisiiciiseieisssisise s ssessssissssssssesssssssessssnss | eesssesssssssssssssssssssesssssssesssssssssssessssessses | sismsssessssnsssassssssssssssnsssessssnsssssns 2,000,000 | ... 2,000,000
B.550% 09/01/32..... e veeirniireireiseeisee st ss st eesensinens | sieesssenssenens | seiessiesesaessas | ceseeesee s R R s RS R R R R Rt tr | Lhbee R bbbt | ettt nes 0 . .0
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
64763F QD 4 [NEW ORLEANS LOUISIANA 4.242% 09/01/25.........ccvomvvvmerirerinenierisieinsinis 10/12/2012 | RaYMONG JAMES & ASSOCIALES.........euvvrerireersrirscesseieeriesseessessseesssssessenssenssens | cessessssssesssessseesssesssassssssssesssesssenssssssenes | eesssesssesssssssessessseesssesssasessssn 3,000,000 | ... . 3,000,000 | coooverecernrierie s 0
68608E MW 9| OREGON HSG MULTIFAM 2012 SER B....covouuieuieerierieiieeisensssise i 10/04/2012 | BENK Of AMEIICA. .....ovvvverersieaeesserisesiseisseesssisessesssesss s ssssssssss st sssssssniss | cesieesssesseesessseessssss s ss s bbb s b s s essnes | eestsessssess s bbbt ss s 1,500,000 |...... . 1,500,000
B.125% OT/01/A3......ooeeoeeeceie ittt es s nsensne | oeteseessansaae | foeeeseessnesiees | eeebeese et R eSS SE £ E LRkt b | £iebe Rttt | et 0 . .0
686343 CQ 5|ORLAND IL FIRE PROTECTION DIST. 1212072012 | GEOTGE BAUM........vvveirriieeiee ittt esnebsnins | cebieebsse bbb bbb s | esbsees s s bbb 1,038,996 | ...... . 1,055,000
B750% T2/15/25......couveeiviceireeitiiseiee et ss st nesnesennns | seesssessteenss | cetestseneseneias | feiees eSSt | Hedee bRttt | ettt 0 . .0
736740 MS 7 |PORTLAND OREGON TAX REVENUE..........cotimiiieiieireeissiserie s ssessssssaenes 0471312012 | Gl vvvererrereereiaeiseessee st ese s see sk ees | oeebs stk skttt | btk iR b 2,010,580 | ...... . 2,000,000
2012 SER A JELD-WEN FIE 3.250% 06/01/25.........couevuuerirerereeneriseeaeessersesesesisssessesses | oessseessessans | resessesssesssnes | oresssesssesssessseesseessesseessee st ees et esee st st seseees e bs s 8 £t s bbb e bbb s | Hieebsee s e s st b bbbt | ebsessessens st 0 . .0
76221R RB 1|RHODE ISLAND HSG & MTG FIN COR............ 10/1172012 | J P IMOIGAN & CO0...vvvvvriiriieiie ittt st ssenessnins | cebiesbsse bbb s bbb s b ssbnes | eesbseebs e es bbbttt 2,119,560 | ...... . 2,000,000
4.000% T0/01/A0........cvorevereereeieiriesiesee sttt sessesssensenire | oetesesssenese | freeeseesseesiees | eeebee st e et R SRRt | Hiebe Rttt | ebeees ettt 0 . .0
762315 MB 2|RHODE ISLAND ST STUDENT LOAN 2012 A 02/09/2012 | BANK Of AMEIICA. .....cevovveiereireiseeeseisesesesesees st ess bbb ssseees | eesbseseseee s s bbbttt s bbbt | Hhietsseesbes s s bbbt 1,447,057 | ...... . 1,450,000
4.000% 12/01/24........cooevieeeeieiis ettt r s enine | oetesesseneae | eeeseeesees s | eeesse et E SRR R SRRt s b | Hiebe ettt | et 0 . .0
762315 MC 0|RHODE ISLAND ST STUDENT LOAN 2012 A 02/09/2012 | BANK Of AMBIICA. ........oovververeireeeseiesesesseessessesssesssesssssesss s sassssssssesssssesssenes | eesssesssessssssssssessssesssessssesssssssssssessesessaes | sensssanes 1,271,572 . 1,285,000
4.000% 12/01/25......ooevoevieireeieirisesiesee sttt seee s enine | oeteseeseneas | freeeseeeseesiees | eeesie et et SRR SRRt | Heebe Rttt | et 0 . .0
797669 UQ 9 [SAN FRANCISCO CA BAY AREA.......cooiiiiiiiiiiceiieitiesi s 09/21/2012 | RBC CAPItl MATKELS.........ouvveeieeieiiiiciineiseiseeieise s sssses st essseessness | oesssessseesssssessessssb st s s ss s sebsesssestss | fhisebseessee s ss bbbt 2,000,000 |...... . 2,000,000
2012 SER B (RAPID TR DI 4.287% O7/01/42........cooevereereeiseeieiieseieesssesssissessessssessese | serssesesesssns | resessessesssnes | oeesssessesssesss et eessse s es e st et es b8 s 8804188888888 8RR bbb | £ieebae bbbttt | ebsessess st en b 0 . .0
799017 KY 3| SAN MATEO CA UNION HS DISTRICT ....cooureriieireiinriieeereeiseinns 10/25/2012 | SHHfEl NICOIAUS.........ooueveiieeiiiiiii bbb | cebiss bbb | eesbienas bbbt 1,000,000 |...... . 1,000,000
3.220% 09/01/24......oocveoreiceieiiteiseieesiesieees s ss st nesnesnens | senesiesssenss | cetesssesesaessa | ferees LSRR RS e b bener| Hed ettt | ettt 0 . .0
83756C AY 1| SOUTH DAKOTA HSG DEV AUTH.....couiiirriiieieiisiiesiiesieesiss s 052312012 | Gl ..ot | bbbt | b s 1,355,000 |...... . 1,355,000
MTGE 2012 SERIES C 4.000% T1/01/42........cooivomiemiiieriesiseeeiesisseessssessssssnessssessesss | osersesssnesss | sosmessesssssesns | sereeesiesssessesssess st eess s es et ee s s s8££ 8 8RR bbbt ntrs | Hh1ee b et bbbt ees | seetenb bbbt enes 0 . .0
843146 3Q 2|SOUTHERN ILLINOIS UNIV 2012B-2........cevevrrieiieiierereeiseiseisnienns 12/06/2012 | MOTGAN SANIEY & CO.....uevuivvrriiriiriiieiseeis ettt ss s sssises | cessesssssisssssssses st es st ssesssnns | esssnenes 2,365,000 | ...... . 2,365,000
BA00% 04/01/3B......oocvoreereereeeeivisesieseeees i ess sttt essesssessenise | netsseesnesae | reeesaeeseeesiees | feeerse s ee et LRSS R SRR R e R | Hiebe Rttt | ebeees bt 0 . .0
875301 FH 1| TAMPA-HILLSBOROUGH CNTY FL EXP......eivivviriiireriiieiisieinsiessssseeessssssssessenssen 1201312012 | BENK OF AMETICA. .....oovvvoiraiisiisiisesissiseessssiss st ssssss st ssssssssnsss. | cossssssssssessssesssessssesssasssssssssssseessesssenssnns | essssesssaessssssessssessses st ssessssssans 1,000,000 |...... . 1,000,000
B.790% 07/01/25..... oot ss st ssss st ssssessnsanens | soerssesssenss | cesesssasesanssss | ceseesaeeesess e s e et bR SRRt | Heb ettt | eeet et 0 . .0
875301 FJ 7| TAMPA-HILLSBOROUGH CNTY FL EXP......vvvivririireriiieiinsieseiesssssesesssisssssessenssene 1201312012 | BENK OF AMETICA. .....oovvviriraiesiiriiesisesisseesssiss st sssssses st ssssssssnsss | cossssssssssssssesssessssesssasssssssssssseessesssesssnns | essssesssasssnssssssssessses st ssesssnssans 1,000,000 |...... . 1,000,000
B.840% 07/0T/2......ouvveeeereireireeiseisesi e ss st sss s ssenssssesssnssnens | soesssessseess | cesesssesesaessas | feseesaeesse e e s et tseEs RS R R Rt | Heb ettt | eeeb et enes 0 . .0
87638T EG 4| TARRANT CNTY EDU FACS FIN CORP........cocviieriiiiiiiisirssiersieiesssisssssessseensnes 09/27/2012 | MOrgan StANIEY & CO........uuvvrerrriiririereriiieiesis s ssessssssesssssssssssssesssssns | nesssssssssosssesssssessessasenes 500,000 |........... 500,000
B.366% T1/TBIAT ..ottt nssensenine | eteseesneiae | eeeseeseesieee | eeesse s e ee s R R E SRR RSk R R R | HieRe Rttt | ebiees et 0 . .0
928181 GY 6 |VIRGINIA RES AUTH WTR & SEWER......c.oooviriierieiniieinnieiesieines AAI0TI2012 | Gl bbbttt | cebsnebse s s bbbt s bbbt ssnes | eesbsessseess bbb 2,000,000 |...... . 2,000,000
B.820% T1/01/29..... et ss st ess st nss s sesnens | seesisesssenss | cetesssasesanesas | ferees LRSSt | Heb e Rttt | eesb et 0 . .0
935187 HJ 6WARREN COUNTY SCHOOL DISTRICT QZAB 2012 1072512012 | Clll vt bbbttt s st | cebsnetseebs bbbt s bbbt nes | sttt 2,000,000 |...... . 2,000,000
BA85% T1/15/3B...ceoeieireieiie ettt enine | eteseesneiae | eeeseesaeesiees | eeeheeeEeee et L SRR R RS R R R SRR | HieEs Rttt | Sbiees ettt 0 . .0
93978P LL 9 |WASHINGTON ST HSG FIN COMMN SERIES 2012 053112012 | Cll.vvovvovereiriieisiiesises ettt enes | oebbsessb bbbttt | Hiieebs et 1,325,000 |...... . 1,325,000
B.700% 07/0T/30.....vvureeeeerrireiseesseesessesis s ess st ssss st esssssessnianens | woesssessseess | cesesssesessessas | feseesaeeeseesee st e s bR bR R RS Rt eer | Hhfee Rttt | ettt enes 0 . .0
93978P ML 8| WASHINGTON ST HSG FIN C 3.500% 07/01/30. A1/0772012 | vttt sttt ettt | cetseetsee sttt ettt ettt ens s | enstees sttt sttt 2,000,000 |...... . 2,000,000 | v 0
1799999, Total - BoNdS - U.S. SAteS, TEITIHOMES & POSSESSIONS...........c..c.cvevieiveiietetetiectetetcteteteteteveseetetetesaetesesseeessssesesesssesessees  etetsssessssesesassssssassssesesasessesassssesessssesesassssessssesesassssssessesesessassesassesesesssesesassssesessssetesssetessssesetasassesessesesesasassasassssesessssesasssssessnnse | ctetesssesessesessssssesesssesassssesassnses 68,090,861 | ..c.coocvrrceeeiccee e 68,032,436 23,640
Bonds - U.S. Special Revenue and Special Assessment
3136A6 TH 7 [FNR 2012-63 MW 4.000% 05/24/34...........ovooireriereinerineriesieesssissessssssesessessssissessssiees 08/03/2012 | BANK Of AMEIICA. .....cvvovereeriniieeseriesisess ittt ssssse st essssnsanes | eessssssssssssssssssesssssssssssssssssesssesssssssas | senesssesssnsssnsssessnsssnessseesnnsenerss 0,463,866 | voveee . 8,396,000 | ........... 6,530
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38 08/06/2012 | U B S....oooeeeieiiesii ittt | e ceeverenn 1,890,387 | ... . 7,284,835 ..20,539
3136A9 2W 7 [FNR 2012-118 VB 3.000% 10/25/32.......ccucvvurererirrireeinsiseiseesseesssssississessessssesssssesessas 10/15/2012 | BArCIAYS CAPILAl INC.......ouuvvverereiraeiaeiieriseeiieesseisesessesssess s ss s sssssssesssesssees | cesseeissesseesess st bbb s b nessnes | nestsessssessse bbbt 5,200,000 | ...... . 5,000,000 ..12,083
3136A9 LC O0[FNR2012-114 VG 3.500% 09/25/29.........ccuoerimiriririiiiriiieiinesieseses s ssssssesssesens 10/17/2012 | BNK Of AMEIICA. .....oovvvireraieeiiaiierireriseissie sttt essssssnnies. | cessesssssesesseesseess s esessssessssessesssesssnns | evssnenes 3,218,438 | ...... . 3,000,000 |........... 6,125
3136A9 V7 0[FNR 2012-124 VM 3.500% 10/25/29........c00mruumieimeimeriseriesiseeesesiseessssssesssesssessssesssins 12/18/2012 | BANK Of AMETICA. .....vvoeveivereaeriseiseiseeissise ettt sesesssssssssssnsnnss | aeessssssesssnessssissessnssses
3137AG DP 2|FHR 3947 PB 4.500% 10/15/41 03/14/2012 | Amherst Securities
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35. 08/06/2012 | GOIAMAN SACHS & CO0......vvvvriruieaieiiiieiseeise ittt snias | reesissesssssssses st ssseesas
33803W AA 7| FISHERS LANE ASSOC LLC US.......cooiiiiierieriineeisistiiessiesiessseessissssesseesinenes 10/16/2012 | RaymMOnd JAMES & ASSOCIALES............vvururureirrirnriimiieiiieriiesesesiseisensesessensiessens. | cessesissssessessiessesessesssssessssessesssssssnes | oesssessssssssseessessseesssesssssesenssa 4,080,000 | ..o 4,000,000 |........... 2,851
GOVT LEASE BACKED CERT 3.666% 08/05/30..........cccurvuuuerurrereesureeseesssessessseseesssssess | eeresesesesssns | oeeesseesssssnes | eeesssesssesssesssesssesssessaesssessssesssesssassssnsssesssesssaessasssssesssesssesssessseessesssnsssesssesssasssssssans | eeetsseessesssessssesssnsssessnsssessssesssesssanssanssss | ssssesssssssmsssssssnsssessas 0 . 0| s 0
43232E CU  1|HSG FIN AUTH OF HILLSBOROUGH.........oevurrermiieiiiciinsiiesiseresseiessiiesissesiesesessssniens 12/19/2012 | RBS SECUMHIES COM......ouvvuiriusiieriiiiiieisnississsssssiesseseseesssssssssessesssesssessnnes | cossessssssesssessseessesssasssssssssssesssesssesssenns | oestsesssssssssssessessseesssesssasesenssnen 2,000,000 | coooverrerernieene s 2,000,000 | ..... 600
BUB00% T2/01/32....c et sb st essnsinnns | sressiessseness | sesessiesesaessa | Lereeet et es e et s RS R ES R s bbb tr | Lhbee R bbbt | eeeb bbbt eees 0 . 0| s 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 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
476565 AA 4 |JERSEY CITY MEDICAL CNTR 2012......ccouivimiriurirerierireeesnesessessssieseseesssessessessssens 11/15/2012 | BANK OF AMEIICA. .....ovvvvveeenieeieesrisesiseesesissise st ssssess s esssssesesnsss. | cessesssessesssess st s ss s st enssssesnes | oestsessssesssssse ettt 3,000,000 | ... 3,000,000
B.039% T1/20/28.......c.cveerieneeireireiiseieeis e ss st ss s esssnsinnns | eieessiessseesss | cesessienesaeesas | feseesnees oL R R R R RS R RS R R st eeen | HEtee Rt b sttt | ettt enes 0 . .0
59333A LC 3 [MIAMI-DADE CNTY EDU FACS AUTH......ccvuiirrieririeiisiseiiessiesiesesesssssssssesssenssenes 11/29/2012 | MOTGAN SANIEY & CO......vvuvverrerrirririeseisiiesiessiesssessssesessesess st seessesssssens | cessesssessess st eesss s ss s st enssnsesnes | eestsessssesssesse et 1,500,000 |...... 1,500,000
2.958% D4/0T/21..... oot n st ees s innns | siersiensseeess | cesessienesaessas | feseeseees st e E R R RS RS R RS LR st | HEsee Rttt | ettt enes 0 . .0
658203 V7 6|NORTH CAROLINA ST MUNIPWR.......vvumrimiriirinerierineesesissesssssesiesssesssesssssssessenes 11/30/2012 | BANK Of AMEIICA. .....ovvvvvoeraieeiresrisesiseeseeissise s sestsessss s sssssssens s essssesesnses. | cessesssessesssess st esss e ss s st eest s nsssnes | eestsenssaessse sttt 1,090,000 |...... 1,090,000
AGY #1 CATAWBA 3.742% 01/01/29......ccouieeeieeiineriererneisesisseisssssessessessssessessssssseess | seseeessssssses | aessseessessssssss | eesomtsssesssesssessssessssesssesseesseesssesssaessaesssees e s s eeE bbb s bbb R8st b e bbb s b et seeens | Hebieeb e bs b e bbb s bbbt ssb s | sesteeb e bs et s seb st eees 0 . .0
977100 CU 8| WISCONSIN STATE 3.939% 05/01/30.........c0cvrrrrenireeriesisesissseisssisssesssessssssssssssssens 11/06/2012 | JETTIES & CO0...vvvvvvveivrrirciiiissiicesies et ssssssssssssnnss | sosssssssnsssesssssssssssasssssssssssesssessssssssssssens | sossssensssesssnssssssssssssssssnssenssensees 1,089,000 | 1uuees 1,635,000
977100 CV_ 6| WISCONSIN STATE 4.019% 05/01/31....cuuiuuiiisieiiiniisssisiessseisseissesssss s 11/06/2012 | JEIHIES & CO......ovvovvecveeeeeeves et ssssessssessssenssssseenssasses | coeseiesmsssssesssessesseiesssssssssssessesessesssanes | oenseeeees .1,000,000 | ...... 1,000,000
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... ..vutrrerteitrersteeesesssseeserstesesseseesesassessessseseseesseseesssases | Seassessesssesesssssssessesassaeseeseesesessessesasssesesseesesasseesesaseseseessesessesaeseeseeseeseseeseesesaesseseeseesesasseeserseeseseeseesessesanseesessesaesansessesantansesssensansns | eesssossossesssssssassassesssssnsassessessasa 50,612,941 | .o 47,680,762
Bonds - Industrial and Miscellaneous
00003# AB 9|A&E TELEVISION NETWORKS 3.630% 08/22/22...........ccovvvumirirerierereriieeserisernerirenies | cevernenineenn 08/22/2012 | Bank of AMeErica MTHll LYNCH.........cc.iuurreiricrireicrieiseeisssiesiessessessssesssnses | sevssessesssssessssssssssessesssesssssssssssssssessns | onessoes 2,000,000 | coovernennieren s 0
00037B AB 8 |ABB FINANCE USA INC 2.875% 05/08/22...........cccerreirrerirerereeiseissesississesssesssessseen 05/04/2012 | VAIOUS. ... veeieeeereesseeese st es s bbbt | eebbseesseees bbb bbbt nssniaas | consiins 2,000,000 | ©eovorniriiie s 80
00101y AB 2 |ADT CORP 3.500% 07/15/22........crermrvrerereriirererinesienienessenns 0672812012 | VAIOUS. ... essestseses s st | oesbseess st sssse st st enessesssnssssnsenines | coesions 2,000,000 | coovernerieien s 0
001055 AJ 1|AFLAC INC 4.000% 02/15/22........ccvvemirmirierirneeiiseiseiississsissseseenns 04/16/2012 | PIPEI JATAY INC....vvvvoiriiieiii ettt | oebbsessseess bbbt nssniaas | consiins 1,000,000 | oooovvrrircereeineieeiierieseeessseii 7,667
00213R AB  9|ARL FIRST LLC 2012-1A A 3.810% 12/15/42........ccoivrirrrerirerrncereeiseisesis 12/06/2012 | RBS SECUMHES COM......vuvvuriesisurisirinessesiseesessssesssessesssseesssssse s sssessssessssssssnes | cessessssessesssesssssssesssasesssssssssssssesssssssnns | sosesneees 1,500,000 | ©vouvrverierieeereeiese et 0
018522 E# 5|ALLETEINC 3.200% 07/15/26. bbb 07/02/2012 | WEIS FArGO SECUIIES.......vvevvrveirsireiieiserseisisssieris st sssssensses | oesssssessessessssssssssssasssessesssssessssssssesssenss | osssenes 1,000,000 | 1eovveereeieieeeeieeeee s 0
02005A CW 6 |ALLY MASTER OWNER TRUST 2012-5A........ 12/28/2012 | MOTGaN SANIEY & CO......couvvurverrirerireiiseieisesiesse st esessssessessenssessssssassssss | cessesssssssesssesssssssesssesssssssssssessesssesssnns | oesesneees 2,000,000 | .eoureeernerineeerien s 1,540
1.540% 09/15/19.......couiiiiiiiii bbb nsiens | sebeeniiesiiens | eesuiesii st enes | fesb e s bbb | bbbt | et 20| s 0
025932 40 1|AMERICAN FINANCIAL GROU 6.375% 06/12/42 06/07/2012 | WEIIS FAGO SECUIHIES. ......cvvuverrereeisriseiseisesiesssseieessessessessessssesssssssssssssens | sesssesssessssssssssssssssessesssessssssssssssssssessns | nessonns 2,000,000 | coovereeereie s 0
02640F AG 3| AMERICAN GEN MRTGE LOAN TR 2010-TA Ad.......oviieieiriieieeiecieseessie e enaes 02/02/2012 [ BANK Of AMETICAL.......cvvveieeiriiieiieieissiesieieie s sse st s s ssssessessesssssnses | sesssessesssssssassessssssssssessessesassessessessesassesses | sosssssens 2,000,000 |........... 2,825
5.850% 03/25/58..........cvvurvereereiseeisesssessesiseeesessse s ss st sss st enesenesnens | seesssessseenss | cetesssesesaneia | ferees LRt R RSeS| Heb ettt | ettt 0 . 0| s 0
03073E AJ 4 |AMERISOURCEBERGEN CORPORATION 0171972012 | US BANCOIP.....ovveirarisriieirerie sttt sss s essesssns | estsesssssssssessasssessssssessasssessesssesesssssnssanss | sbseesosssessnsssssesssssssssssesssssensenss 2,068,340 |...... 2,000,000 13,611
B.500% T1/15/27 ..ottt ss st sn st nnsnens | seesisesssnenss | cetestsanesaessa | ferees LRSS b et | Heb ettt | ettt 0 . 0| s 0
05377R BA 1| AESOP FUNDING I LLC 2012-2A B......coeeeiciree et sas 03/15/2012 | BArclays CAPItal INCu......vuuerrireveiieirerisisisesieisessiessssisessessssssssesssss s essssssssenss. | fesssessissssssessasssessssssssasssessessssssessasssnssasss | stesssessssssesssssesssssssssssessasssessenss 1,499,975 | ...... 1,500,000
3.887% 05/20/18 Rttt et nnns | Hieestensiennts | ceieetsentseneiae | Lerees e RS RS E R R Rt tener | HhbeeE bbbt | ettt 0 .0
05463S AA  5|AXIS EQUIPMENT FIN REC 2012-1A A ..o 03/21/2012 [ NOMIUA SECUTEES. ......vveveiveveiise ittt sttt s sssess e ssssessessssssns | ssessessssassessssssssssassessessssessessessesessessessnssns | suessesssssssssessessessssansessessssssanseses 1,151,550 | ...... 1,182,192
1.250% 03/20/15.......cooeererererieeiseeeseessesese s ss st ns s st ensensnne | eessssssessees | seesieesieestenes | sehtseee LSRRt | sebbeeb e 0 .0
05606U AA 8|BXG RECEIVABLES NOTE TRUST 2012-AA..... 09/06/2012 | BB&T Capital Markets ..958,989 958,995
2.880% 12102127 ......comvveeierireeereeeseiee et ses st es s sssse st esss s nnns | seeeriensinenss | ceieesenisanesas | ferees LR RSt | Hhreet et 0 . .0
10112R AU 8 |BOSTON PROPERTIES LP 3.850% 02/01/23. e 05/31/2012 [ BaNK Of AMETICAL........cocvuveeieiiieeiieieicieeieseie ittt sttt ssesssssses | crsssssssssesssessesssssessssnes 798,232 |........... 800,000 | wovovrreieiieieiieeee s 0
124857 AG 8|CBS CORP 3.375% 03/01/22.......ccuvirrerenrerceirecireenns 04/27/2012 | Citi 2,500,000 ..14,063
12502Y AP 8|CCRINC MT100 PYMT RIGHTS MAST 2012-CA C 07/06/2012 | WElS FArgO SECUIIES.......vrurvrreirscerrirererieisissiesssssessessssssessssssnssssessssssessenss | ressssssssessessnsssessessssssessssssnssssssessssssesenss | onnssessssssnsnnssessnnssessesssseneenenns 2,000,000 | 1o, 2,000,000 [ oo 0
B.T50% O7/11/22..coooeeoeieeeiseis et sb st ss b ssenine | oetesesssseesas | foeeesessseessaes | eessesseee et e L s SRR RS R R R bRt b ek | Hiebs bbbt nninnnnn | sbsnessensensseentensssesssnnsesnsensenssennenninnnn 0| eevns .0
12558B AE 6|CIT EQUIPMENT COLLATERAL 2012-VT1 C. 04/19/2012 | Barclays Bank PLC.........c..viiiiirrieisissesesisissssiesssssssessssesessessssssssssssssssnes | nessesssssesssssssssssssssasssessessssssessossssssonsenss | consseses 2,000,000
2.550% 09/20/1.........vveervrrrereireessesseessesssesesessss e esss st esssess st eessninens | seesssessseenss | cesessiesesaessas | ferees e es et R R RS R R R R et eer | H4ree Rttt | ettt 0 . .0
12558B AF 3| CIT EQUIPMENT COLLATERAL 2012-VT1 D.ovvvvvirrririeesiseeresseisninenes 04/19/2012 | Barclays Bank PLC..........c..ciiimiiisisseresisisisse s ssssesessessssssssesssssssses | nessessessessssssssssssssasssessesssssesssssssssonsesss | consseses 2,880,289 | ...... 2,881,000
4.120% 10/21/19 LRkt s stk n b ensseeen | ernissensesin | Hueebieseseentes | Feeetseee s et a R R e R R RS RS R R AR AR E RS R R bbb i | HieER R LR bbbt | Sesebs ettt 0 .0
12572Q AE  5|CME GROUP INC 3.000% 09/15/22.........ccvuuirimirierirrirnieiisiissiiesieseesssssssssssessesesinenes 09/05/2012 | BANK Of AMEIICA. ......vuorvevrirrircisseieiiiesieseiees st ssesssssess s enssees | sessssssesssesessssssssesessesssesssssssssssssssenines | sonesiees 2,990,730 | ...... 3,000,000
126185 AA 5|CPSAUTO TRUST 2012-A A 2.780% 06/17/19 0371312012 | Gl eees s sese s ssess e s es e s es s ss s ses e ssssesns | cereeessessssesseessesenesneean 1,154,884
126185 AB 3|CPS AUTO TRUST 2012-A B 5.010% 06/17/19 . 03/13/2012 | Citi 999,999
126673 ZS 4|COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4 05/07/2012 | WElIS FAgO SECUNMHIES. ......vvurereereiseiieeiseiiesiseess it sess s ssssssssssns | eeessssssssssssssesssssssssesas 1,527,637 |..covvennee
5.308% 08/25/35.........couurrirrirririeisiiieiiesie st neinnns | eeniensieenss | ceiess s s | fertes st | Herre et .0
14366U AB 8| CARNOW AUTO RECEIVABLES TRUST 2012-1AB......ooorieerirerieirneeiseiseriesescssneens 04/30/2012 | RBS SECUMHES COMP......cvvverereerseirsisseeeseessesssesesseesssssssssesssessssessss s ssessssesssasssans | eesssessssessssssesssssssessssssssssssssssesssessssssas | sessesssssssssesns 999,953 | ...... 1,000,000
B.240% 03/15/1B.......ouvieeierrirrirriissiesesi e ss st nesnnienns | seerienstenes | cetessieneseneies | febtes eSS Rf e s b b et erars | Hebee bbbt | et s 0 . .0
14366U AC 6 |CARNOW AUTO RECEIVABLES TRUST 2012-1A C...ooveuvrrircireerseineeissesensesesseinees | eevneisesinns 04/30/2012 | RBS SECUMHES COMP.......vvurvreersessseisseisseessssssesssssessessssessssssesssessssessssssssssssssssesssse | aesssssssessssssssesssssssesssesssasssassssssssssssnsssns | thomsssssssmssssessssssessssssessssssssssas 1,374,765 | ...... 1,375,000
4.940% 03/15/1B......ouvvorvirrirriiesiiseriesee et sebesenienire | eresesseeniae | rereseesseesies | feeebee s LSRR E SRRtk | Heebe et | seenei ettt 0. .0
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14754D B@ 8 |CASH AMERICA INTERNATIONAL e 08/28/2012 | Key BaNC Capital MAIKELS............cvuueverreriersieieiiieiiesiseesesssessesssssssesssessssessseses | sesssessesssssesesssessssessesssesssssssssssesssesssns | tooesssesssesssasssssssessessssesssesssesses 1,000,000 |...... 1,000,000
INC SENIOR UNSEC NOTES  6.000% 08/28/19..........oucvureereruneemeresesesessemesssessessssssns | oneesesssnsess | sesmessesssssesns | sermeesessssesssesssessseessessssesseessessseessseessaeeseessaeesees a8 b s Lo b bR bbb e bR s b e trs | £bseeb e b s bbb bbb n bt ens | eebteeb e s bbb enes 0 . .0
151020 AH 7 |CELGENE CORP 3.250% 08/15/22.........ccovvverererieriririerieriserinenienes 08/06/2012 | BANK Of AMEIICA. ......vvvvvrrercirseiairiesiesesees it sesenns | eeesseessse s ss st est sttt | sebsenssesesanesas 999,490 | ...... 1,000,000
165182 BC 9| CHESAPEAKE FUNDING LLC 2012-1A Ci..ovvverreireirseiseeiesiesesest i ssesssesssnsens 05/10/2012 | J P MOIGAN & CO.....cvvuvrvrnrireiseisneesseisesssesisees s issssssss st ss s ssesssesssens | eesssessesssssesesssesssee st st ssassssssssesssesssas | fhiesssesssesssaessss bbbt 2,000,000 | ... 2,000,000
2.213% T1/0TI23...cc oottt sn et sesnnsnens | siesssesstenss | cetestieneseneias | feiees LRt | Hebee bbbttt | ettt enes 0 . .0
20030N 60 6|COMCAST CORP 5.000% 12/15/61 s 11/29/2012 | WEIIS FAIGO SECUMHES......vvvererurreseirsereseessessseseseessseseesssessessseses st sssssssssssessssens | cessesssessesssesssessssessssessssssssssssssesssssssanes | teesssesssessnsssssssesssessssssssnsssnssnns 1,500,000 |...... 1,500,000
208245 AA  8|CONN FUNDING I1LP 2012-AA A.....oovreieieierieerenieneeeees 0472612012 | JEFTIES & C0...vvvuuverreriirrisceseiserie ettt | fesissssess st 734,828 |........... 739,494
B.000% O4/15/16.......cvvreereireiieieee it bs st ss s sssssseenine | oeteseessnsess | eeesaeeseessees | eetseesseee e et bR R RS R R R bbbt | Heeeie ettt 0 . .0
210518 CT 1|CONSUMERS ENERGY CO 2.850% 05/15/22..........cccvvvurvivrinricrirccinens 05/01/2012 | WEIIS FAGO SECUIHIES. ......vvvuererererseisriseisissesisessseiseesseessssssessesssessssesssssssssns | oesssesssesssssesesssesssessesssesssssssssssesssesssns | sioesssesssesssasssesssessessseesssenssenses 1,506,095 |..... 1,500,000
237194 A# 2|DARDEN RESTAURANTS INC SERIES B.......ccovvuuerimiirciieiseeissisesiesiseessssissesissins 08/28/2012 | Bank of AMEICA METTIll LYNCH.........couririiiiiiiieeiiciiseseiseissesiesssessseissessssiss | eesssesssssssssesesssssses st esssssssssassssessss | shoesssessssesssaess s s s bt ssessas 3,000,000 |..... 3,000,000
4.520% 08/28/24........coooevereeeeeieivrerieeie et enine | etesessnneas | eeeseeeseesi s | eehse s et eSSt | Heebe Rttt | eeeees et 0 . .0
277432 AN 0|EASTMAN CHEMICAL CO 3.600% 08/15/22. 05/30/2012 | VAIOUS. ... veereeereeesseeisseeseesseeese st ees bbbt s st | oetbseees e b s bbbt entss | Hhieebsee st ee s b bbbt 2,787,032 | ...... 2,800,000
301655 AC O [EXETER AUTOMOBILE REC TRUST 2012-1A B......coveviirrierreeercies 02/23/2012 | WEIIS FAGO SECUIEIES........cvvuverererseisriseiseeiserisesseiseesseesssessessesssessssesssssssssns | oesssessssesssssesssssssssessesssesssssssssssesssenssns | tioeessesssesssnessesssessessseesssesssenees 1,699,595 | ...... 1,700,000
BU180% 03/15/17 ..ottt ees s innns | sierisenssenens | ceressienesaessa | febeeesee s s e R s R R RS Rt sr | HhieeR ettt | et eeb ettt eees 0 . .0
302491 AR 6|FMC CORPORATION 3.950% 02/01/22........ccoueremieieririeiririseriesiesesesssssssesssessensnenes 04/25/2012 | Key BaNC CaPital MAIKELS............vvruererrerresieiseiieiiesssessesissessessssessesssesssssssnesas | sesssesssessssssssssssssssesssesssesssssssssssesssesssns | tioesssesssessssessssssessesssessssesssesses 1,038,230 |...... 1,000,000
30290D AN 7 |FREMF MORTGAGE TRUST 2012-K706 B.........cooovirirrirriineireiineiiesisesisssessseesssinsssens 02/15/2012 | J P MOTGAN & CO.....cvuviirririiiiiiiieiierii it ssiens | etes bbb | eebiest e 956,974 | ...... 1,000,000
4.023% T1U2BIA4........cooeoeeteeee st s st enine | eteseesneias | eeeseeesees s | eeesse s ee s R R R E SRR R RS s b | bRkttt | sbsees ettt 0 . .0
33843B AC 1 |FLAGSHIP CREDIT AUTO TRUST 2012-1 B 06/26/2012 | WEIIS FATGO SECUIIES.......vvurvrvesiscereriseisesiesiessseesesis s ess bbb sssentens | esbsessssses e ss s es s bbb nssenes | Sbsebsesteb s bbbt 1,999,962 | ...... 2,000,000
B.320% T0/1B/17 ..o ss st esss st sesssssnens | woesssesssenss | cesesssesesaessas | fesees s LRk RS R Rt | Hed e Rttt | ettt 0 . .0
343412 AB  8|FLUOR CORP 3.375% 09/15/21.......coevuerimrirriiseieiinsiineniseisseenas 01/04/2012 | LOOP CAPILAL......ocvverereiirrisriresise it ees st stens | oetbsesssessssse s bbb bs st | Hhieebseesb et s bbb 1,014,940 | ...... 1,000,000
34354P AC 9 |FLOWSERVE CORPORATION 3.500% 09/15/22 09/06/2012 | J P MOIGAN & CO.....cvvuvirrircereiaersessessseesseiss s sssssss st sss st sssssssssssnss | eeessesssssssees st sesssessssss s ssenssesssensas | sesssesssessssesas 996,150 | ...... 1,000,000
345397 WB 5|FORD MOTOR CREDIT 2011- 4.207% 04/15/16. . 09/21/2012 | TaX FTEE EXCNANGE.........oorvirrirrireiiiiie et ssssesssesssensses | essissssssssssssessssssssssssas ...1,000,000 |...... 1,000,000
345397 WF 6|FORD MOTOR CREDIT CO LL 4.250% 09/20/22........... 09/20/2012 | MOrgan StanIBY & CO........ccuuevuurrmerimririeseiseisesssessiesssessssssssssssssessesssssesssssens | nessssssssssssssnesssesssssesns 495,550 | ........... 500,000
36159 DM 0| GE CAPITAL CREDIT CARD MSTR 2012-7 B.......... FO/10/2012 | Gl oottt s e b st s s ssessesanss | ebsessessssansessesssssssesses e s st ssessesnsessessessnss | ebsessessssastesses s et st st s bt st 2,499,239 | ...... 2,500,000
2.210% 09/15/22 bbbttt enes et | freessesssennts | chieestentieneie | Heseees LR L e R SRS R RS R R R Rttt | H4hee bRt | st et 0 .0
369622 42 8|GENERAL ELECTRIC CAPITAL CORP 10/02/2012 [ MOTGan SEANIEY & CO0.......cuurvrirririreriiisirsiseiisssessessssisesessssssssessessssssesssssssssesssens | sessessessssssssosssssssssessessssssessssssssassessesses | oessesssssesssssnssssssessasssessessnssesson 2,000,000 | ...... 2,000,000
B8T5% 0/15/52......ooevoevereereeeeirisesieses ettt nesssessenine | oeteseesssesse | reeesaeesnessees | Heeessese e ee et R R R RS R RS R SRRt R R | HieRR Rt | bttt 0 . .0
36962G 6F 6 |GENERAL ELECTRIC CAPITAL CORP. 09/04/2012 | CHIGIOUP.....v.vvvervrvesieseissisessesssessss e bssss e ss st enes | nersssessesss s sntesbs st ensess s ensensessensenns | coessaeses 2,995,650 3,000,000
B150% 09/07/22.....0ouevveeeireireireeiseisesieses s ss st ess st nessesnens | seeesssesssnenss | ceseessesesanesa | ferees LR d RS E R R Rt | Heb e Rttt | ettt 0 . .0
37048@ AB 0| GENERAL PARTS INTL INC FKA....c.oiiiiiririnrieinsieierissiesssssss e ssssisssssse s sesssssas 11/01/2011 | TAX FTEE EXCRANGE. ......cocvuveiiieieeieicieie et sss s st sssessesies | essessesssessesaessssssassessssessessessssssesssssessnss | ebsessessssassessessssssssssessesssssssssesas 2,000,000 |...... 2,000,000
THE INTL GROUP INC 8.480% 11/01/1B......couueeeureuerserirereseessseessensessessssessessssesssssnes | sesneesessanses | esssseesessssssss | eesamssssesssesssasessessssesssesssesssaesssesssae s sssees e st ees s es s s b8t e bbb bbb st s eens | £ebeeb e s bbbt ens | seesens s s s s en s 0 .0
39153V BF 0| GREAT AMERICA LEASING REC 2012-1 C...oovvvvrirririsisisisissiensssiesessssisssssnsss 03/21/2012 [ BaNK Of AMETICAL.......vvveeireiireiieicissieeeie st sssssse st st ssesssssssessssses | sessessssessessssssssssessessssassessesssssssessessesnsns | sressessessesansns 999,925 | ...... 1,000,000
BL000% T1/15/18...ccvereeeerreireiserssessess e ess st ss st sessninens | woesssensseess | cesesssesesiessas | fereeseees s LRSS R Rt eer | Hhtee Rttt | ettt enes 0 . .0
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A A 12/12/2012 | GUGGENNEIM CAPIAL........veovveiriaieiieriees e sbsssntes | sebsesssssess e ss st ensssnssensenes | censsees ...2,000,000 2,000,000
B.320% T2/1B/17 ..ot ss st ns st eesnninens | seerisenssenss | cetessienesaessas | ferees st R RS R Rt er | HEtee Rttt | et et 0 . .0
45138L AZ 6 |IDAHO POWER CORP 2.950% 04/01/22. 04/10/2012 | J P MOIGaN & CO....vuvvuirriiieirerisisissieisss e ssssiessss st ensssssssesssssssnss | nessssssssosssesssssessessasens 998,290 | ...... 1,000,000
458140 AM  2|INTEL CORP 2.700% 12/15/22........... 12/05/2012 | Various ...3,645,165 3,650,000
48305Q AA 1|KAISER FOUNDATION HOSPI 3.500% 04/01/22 047032012 | CIIGIOUP. ...ttt | feeisnise st resas 991,940 | ...... 1,000,000
501044 CQ 2|KROGER CO 3.400% 04/15/22........ccomrumirierirneirieiseissesissssesssesisssssssesssssssssssssssssseesas 047162012 | VBIIOUS. ... vveovesreseeseesseeesesessssessse bbb | oebbseess s bbb s eess s nsenias | coesians 3,000,000
50540R AL 6|LABORATORY CORP OF AMERICA HLD 08/21/2012 | Credit Suisse. .1,000,000
B750% 08/23/22.......c.cveereoreireiseiissisee et ssesssseessssess et essnninnns | siessessseeess | cereessiesesaesias | fesees et es s E R LR R RS E SRR R s b bbb ner | HEteeR bbbttt | ettt enes 0 .0
524660 AW 7 |LEGGET & PLATT INC 3.400% 08/15/22 08/08/2012 | J P MOIGAN & CO......vuuvirririiimiieiiieriserisesissiaiie st ssesssensssssssnsses | oessssssesssessseesssenssesesns 797,648 800,000
53117C AN 2|LIBERTY PROPERTY LP 4.125% 06/15/22 06/07/2012 | PIPEI JATAY INC.....cooevveieieericiieeis ettt bbb | esbissiseesesss st sseenas ...1,005,440 1,000,000
53688Q AA 8 |LITIGATION SETTLEMENT MONETIZE 2002-4AA...... 01/06/2012 | KEY BANK........ocvervirrirniiaiiieiierise sttt | oesbiestesb s es bbbt | dhoeebies bbbt 1,975,672 | ...... 1,988,098
B.270% T0/25/32..... vt ssesise s sessss s sss st ss st st ssssssinens | seeesssesssness | cesessunsessessas | cesieesneesae et e e E s R RS R £ R AR R R st ener | HEtee R bbbt ens | ettt eees 0 . .0
57165A AA 6 [MARRIOTT VACATION CLUB OWNR TR 2012-1A A 06/20/2012 | CTEAI SUISSE.........ocrvreeerriesiesieesiiesisesiseesseies ettt sasneies | eestseestess st b sttt | dhoetbies et 1,768,227 | ...... 1,768,473

2.590% 05/20/30.......0uvverirniireireiiseiseesse e eseesse s sss et ess sttt eesensinens | sreessesssenens | seiessiesesaesias | fereees s et R RS R R R AR R st tr | ShbeeR et | ettt enes 0 . 0| s 0
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57165A AB 4 [MARRIOTT VACATION CLUB OWNR TR 2012-1A B 06/20/2012 | CTEAI SUISSE........vvevvreerrreesessreeessiesssesiseessesasesse sttt sesssses | oesssess st es s es e st st n et | choeessest e eea bbbt 1,768,348 | ...... 1,768,473

3.500% 05/20/30........0uvuurerneeereireisseeseessesiseeeseesss s ss st es s ssss st eeesassinnns | siesssessseness | ceseessiesesaessas | feieeseees et E R R RS R RS R R st een | Hhiee R bbbt | ettt enes 0 . .0
575767 AJ 7|MASS MUTUAL LIFE 144A 5.375% 12/01/41.....coovvoiriernirerrerinerierieenns 0172012012 | VAIOUS. .....vveoverrereesseetseeeseessessesessess sttt nenes | oeebseeesees st b sttt n et | Hhoeesseest et s st 6,104,080 | ...ovvrrerrerrieieriere s 6,000,000 |...........
605068 AA 3|MISSION HEALTH SYSTEM 4.244% 12/01/34 11/08/2012 | BANK Of AMEIICA. .....oovvveeerieieeseriserisesiseesssise st esssss s sssssss st ssssessniss | cesieesssesseessess s ess s s ss bbb s b essnes | eestiessssess bbbt 2,000,000 | ... 2,000,000 | coorerneerrieie s 0
615369 AB 1|MOODYS CORPORATION 4.500% 09/01/22.........coevuivvmmeriererieririrneessesieseriesesessssesnees | roveresesesenes 08162012 | VAIIOUS.......eeoverrereeresseese s es st | oesbseess st s st ssesnsenines | coerions 2,519,410 | ...... 2,500,000 | ....... .250
620076 BB 4|MOTOROLA SOLUTIONS INC 3.750% 05/15/22 07/31/2012 | MOTGAN SEANIEY & CO....vvuvvvverirneiaeiaeiiseriieeiseesssisesssess st sssess st ssseess | eessseesssesssse s ss e ss et es s ss s s bt sb st | Hhieebseessses s e bbbt 2,060,960 | ...... 2,000,000 16,250
626717 AD 4| MURPHY OIL CORP 4.000% 06/01/22..........ccivemiermrranerierireeserisessessesissssensssesssenns 07/17/2012 | BANK Of AMEIICA. .....cvvvverririrseieeriesiesesees sttt snsses | resssessessessseessesssssesns 699,766 | ...ooovrrrerrereririe s 675,000 [ ..oovvemrrrerirrerrrinnrie e 4,650
629568 AX 4|NABORS INDUSTRIES INC 4.625% 09/15/21 06/26/2012 | VAIOUS. ... veeiereerneiseisseeiasessee st ses bbbt ssbssnes | esssnsisasss st ssseesas 1,782,710 | ...... 1,700,000 .17,408
629568 AX 4|NABORS INDUSTRIES INC 4.625% 09/15/21 02/17/2012 | TaX FTEE EXCRANGE. ......ceuivervirrircireiiiiesieseseessis s ssse st ssssssassssesires | oesssesssesssssessesssesssse st ens s s sssssestsensses | choesssesssess st st enssenees 1,993,406 |...... 2,000,000 | coovernerniie s 0
651229 AM 8| NEWELL RUBBERMAID INC 4.000% 06/15/22.........ccvomeermeerereerernerierirneenns 06/12/2012 [ RBC Capital MAIKELS. ............voooeeireeessiesiisssseesssssssssssssssssssssssnsessssssssssssssssssssssss. | sosssnssssssssnsssssssanssssenes 498,205 20500,000 | oo e 56
651639 AN 6|NEWMONT MINING CORP 3.500% 03/15/22 04/16/2012 | RBC Capital MATKELS............c..oorveercriocsieessieesesseeesiess s sssssssssssssssness | sosesesssssssssssssssssssssnes ..1,477,635 .1,500,000 |........... 5,979
67059T AC 9 [NUSTAR LOGISTICS LP 4.750% 02/01/22 . 0173072012 | Gl vvevereireise ettt | oeeb st et et skttt | Hhieeb it 2,793,392 | ...... 2,800,000 | .oovereeriiier s 0
67103H AC 1|O'REILLY AUTOMOTIVE INC 3.800% 09/01/22.........coomreriririieerireriineriresesneesssissssnesins | vevesenineenns 081712012 | US BANCOTP.....evvvvrereresseesaeessrssessseeessessseesssesesssse st s ss s ssse s sssseessnness. | oesssessessssesessse s st sesessssesssssesssensses | choeessesssessseees st 1,011,150 1,000,000 | ....... .106
68268N AJ 2| ONEOK PARTNERS LP 3.375% 10/01/22.......ccoiiuriereiierirneiissiseeisiiesisssssseiseesssenns 09/10/2012 | RBS SECUMHES COP......ccvveeveiruseiasisaieseeisseesseessessssssee st s ssssssessssessssssas | eeessssssssssssssesssssssssesas 995,760 1,000,000 | oo 0
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AA A......vvmiriiieeieniseesssssesiessseesesesssenns 02/29/2012 | BB&T CaPItal MAIKELS............cvvvervreiiaicieciissiis e ssssssessssssssssssssssessans | eesssessssssssssssssssssssesssssssesssssssssssessssesssns | siossssesssssssassssssssssssssssessssssssesses 1,384,795 | ...... 1,384,875 | oo 0

BU4B50% 03/10/27 ...t nes s innns | deesiensinnes | cebesi e niie | feb bbb | Seb bbbt | et 0. .0
685049 AB 4| ORANGE LAKE TIMESHARE TRUST 2012-AA B.......ccoviririieeienieeissiesiessssessesessenns 02/29/2012 | BB&T CaPItal MAIKELS...........ocvvverereeisiciecsisisis s sssssssssesssssssssssssssessass | oesssesssssssssssssssssssessssssssessssssssssssessssesssns | siossssesssssssassssssssssssssssessssssssesses 1,038,457 |...... 1,038,656

A.8T0% 03/10/27 ..ottt esiss | oeteseesinnias | feris bt es | eeebe eSS bbb | Heebe e | b 0. 20| s 0
69144X AA 7 [OXFORD FINANCE FUNDING TRUST 2012-TA A...vvvverrierierieseeeieeiseenns 12/14/2012 | GUGZENNEIM CAPIAL.......cvevverrereerceirceseeeerse et nenes | cetsessssees s ess et s et esesnns | eeesaenes 1,939,130 | ....... 840

3.900% 03/15/17 ...t | seesiieneinnes | cebesi s tib e | bbbt | Shb bbb | bbb 20| s 0
71709* AA 3 [PHHOLDING LLC.......oivimiriiieierienieeieeissise s sssesensenes 10/15/2012 | Interest CAPIAlIZALION. ..........cvuiverrereeiceireiseeiseie et sessnees | cereesssses s ess et ss st ees s | Hosesssees st 20,095 | oo s 0
718546 AA 2| PHILLIPS 66 144A 4.300% 04/01/22........ccccvvmiriernriirirniiieiniiseeesssssseessssssssssesssseensnes 03/07/2012 | J P MOIGAN & CO...covvvvnirniircircirseiseisssises sttt sses s ssssssesssnes | sesssesssssssssssssssssssssssssssesssasssssssssssnssns | ossssnns 1,500,000
737679 DD 9|POTOMAC ELEC PWR CO 3.050% 04/01/22........vvvuerereeririierieiiserienieeesssesesiesssens 03/28/2012 | WEIIS FArgo SECUIHIES........cvuuverrereeiseiseesisserieessseeessessesssesssesssesssssssssssssans | sessssssesssssesssssssssssssesssessssssssssssssssessns | nessees . 1,500,000
74112V AJ 0 |PRESTIGE AUTO REC TRUST 2012-TA C...ovvvverriirirnieiseisienissiessssessnssssssssssensens | sssesssessnes 0312172012 | J P MOIGAN & €O, ssssss s sssssssensensns | esssesssssssssessasssessessssssesssssnssssssessasssssenss | sessssessessasenes 999,900 | ...... 1,000,000

3.250% 07/15/19 Rttt et nnns | Hieestensiennts | ceieetsentseneiae | Lerees e RS RS E R R Rt tener | HhbeeE bbbt | ettt 0 .0
74251V AE 2 |PRINCIPAL FINANCIAL GRO 3.300% 09/15/22.........cccvvemrrirrireieiseirsernnines 09/05/2012 | WEIS FArGO SECUIHIES. ......vvurvrvearircereressisnsieiisssseesessssssisesssssessssesssssessessssssessens | resssssssssssssessasssessessssssessssssssssssessasssssenss | seemsesessanenes 996,360 | ...... 1,000,000 .
744538 AC  3|PUBLIC SVC NEW HAMP 3.200% 09/01/21.......cvvrrvreereereriserierienes 01/19/2012 | PIPEI JAfTAY INC.....cvvvvveiverieeiecieeiesecise it ensns | eesssssessessssesssenssssesas ..1,5614.835 | ... 1,500,000 A7
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7... 12/01/2012 | Interest Capitalization...............cveirieiiinriesese s ..589,491 |. . 589,491

7.000% 05/25/31.....vvuiveeeierireeeseeseesse s sees s ess st ssss st ssssentesssessssnsennns | seeesssesssnenss | ceseessesisaeesas | cerees et R RSt | Hhree et 0 . .0
76169% AG 8|REYES HOLDINGS LLC SERIES 2012A.........cooiiereriiiiiisisisssiesssissssssiesssssesesssesenens 08/07/2012 | J P MOIGAN & CO0....vvviviirriririreniisissiesssss st ssss e nsaniss | esbsesssssssssess s s st sss s ss st sess st ssbnssenss | Sbseesessessesssssessebsen s ssesse st enes 2,000,000 | ...... 2,000,000

5.130% 07/31/22 ceer 0 .0
78403D AC 4|SBA TOWER TRUST 144A 2.933% 12/15/42.......ccovvrirerinrivinriseiiseineiiesinsins 07/26/2012 | Barclays Capital INCu.........cererruevririireriiineierisissssiessssisesessssesesssssssssssssessssssssenss | nessssssssossessnssesesssenes 700,000 |........... 700,000
78446V AB  5|SLM STUDENT LOAN TRUST 2012-A A2.......cooovivmerimeineniirirnensneinns 02/03/2012 | Credit SUISSE FIrSt BOSION...........cuuueeeriueriericeseeiss et esssssssssesssesine | eeesessssesssssesss st sess s s esssesssensas | sessesssssssssesns 999,985 | ...... 1,000,000

3.830% 01/17/45 ettt enssnnns | sesssessiensss | sereesrensiansss | Lebeeesee it et s s S s RS SE Rkt ensra | Hebeet bbbt ees | eestest et nes 0 .0
78447B AB 8 |SLM STUDENT LOAN TRUST 2012-C A2.......ccccrvvurnenne 05/23/2012 | Barclays CapItal INC...........cvuuevruererrermerieiseisesiseesesssseisessseesssessessssssssssssssssessses | sessssssesssssessesssesssnessesssesssssssssssssssesssns | shomsssssssesssessssssessesssessssesssensas 1,999,744 | ...... 2,000,000

B.310% TO/B/8B.......ooeeiiiircireiissies et ssss s esssssssnnss | sressssesssensss | ceseesssnsssenssss | ceseessansesesss e e et s eSS s ettt | Hetee bbbt ens | eesbne et enes 0 . .0
78459T AC 2|SNAAC AUTO RECEIVABLES TRUST 2012-1AB.. .| 06/06/2012 [ WellS Fargo SECUMHES. .........cvvurerererseeiseiseriseiiesiseeesssesesissssse st esesssssssees 999,981 | ...... 1,000,000

BU110% 06/15/17 ...ttt nesnnienns | seesiiensrenss | cetestienesensies | ferteb et s SRRttt | Hebee bbbttt | et s 0 . .0
784888 AA 0|SVO VOI MORTGAGE CORP 2012-AA A 10/16/2012 | CrEdit SUISSE......ouvevevieurereirseesseeiseiisesise e sb e sb st enssesinas | aeisassssessseessssissessnseaes 935,181 | .ccvvnees 935,291

2.000% 09/20/29 sttt | eenseenienies | et | e 0 .0
80281A AE 9 |SANTANDER DRIVE AUTO REC TRUST 2012-1 C OF/19/2012 | Gl vecvvererrer st bbb | etk bbb s bbbttt | Hhieeb it 2,589,708 | ...... 2,590,000

B780% T1/15/17 oottt nesnninnns | seeriensrenes | cetesti s enries | feieee s Rf e s b b e nberars | Hebee bttt | ettt enes 0 . .0
80282V AE 2 |SANTANDER DRIVE AUTO REC TR 2012-2 C...ccovvvvrrerrireeissieriesiseesesiseenns 0371412012 | J P MOIGAN & CO.....cvvuevirrireireiseessessessses st sssss st ess s ssesssesssens | oetbssessesssss s ssess e st s s es s s s bssesbentss | Hhieesseessess e s bbbt 1,499,849 | ...... 1,500,000

3.200% 02/15/18.......courieriireirrirriissiieesi et ss sttt nesnninnns | beeriensrenes | cetestieneseneie | feiees eSS ettt | ettt | et s 0 . 20| s 0
81721M 20 8| SENIOR HOUSING PROP TRU 5.625% 08/01/42..........cccommvemeieerinrerneeiseisnssisisesisnsssns | oeeresesesneens 07/17/2012 | WElIS FAgO SECUNMHIES.......uvvvrererirriseisesiieiieeiseesssesssssssess s ssssssssssssssssensns. | eesssssssssssssssesssssssssesns ...1,000,000 |...... 1,000,000 | ©vourererrerieireesseee e 0
817447 AB 3| SEQUOIA MORTGAGE TRUST 2012-1 2A1.......... 01/20/2012 | Credit SUISSE First BOSION..........curieeiiiiiriieiiisseieseiesi s | oessssssessessssessenssesesns T28,457 | ..o T28,484 | ... 1,828
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Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
BUATA% D1/25/82.......cocvoeeiceieeisee et sssse st ensseessnesnnns | snesisesssnenss | cetesssesesaeesas | ferees e LRttt | Hereet et 0 . .0
82652A AA 4 [SIERRA RECEIVABLES FUNDING CO 2012-TA A....couiiiiiierieiieeieesssiseesessssssaenes 03/14/2012 | DEUSCNE BANK SECUMHES........vvuvvereeerierireisete it sssessas | resssssessesessseessessseesas 635,317 | .o 635,450
2.840% T1/20/28........covverviceireeteiesiee ettt nesnesenns | seessessrenss | cetestienesaneias | feiees LRSSttt | et b bttt | ettt enes 0 . .0
82838U AA 7 |SILVERLEAF FINANCE LLC 2012-D A....ccoovurimrirrireeiseseisseesesississeenns 11/09/2012 | BArCIAYS CAPILAl INC.......vvvvvvecereieieaeiieriseeiieesesiseiseessesssess s ssssss s esssees | cesseebssesseesess e st ss bbb s bbb s | eestseesssess bbbt 2,309,668 | ...... 2,315,961
3.000% 03/17/25.......ouveeriirerireereeisisseesieseseees s sss st essssssessenssnnessnsssnens | seesssessseess | cesesssesesansses | festeseee s et bRt | Hedee bbbttt | ettt enes 0 . .0
82838U AB 5| SILVERLEAF FINANCE LLC 2012-D B.....ccocovervurirrireiseieriesessessssineenns 11/09/2012 | BArCIAYS CAPILAl INC.......vvuveveirsieeiieeieesiseiseeissisessessse st ss s sssees s | seesessaees s st eas s s st s bt s st | Hbseebsess s bbb s bbbt een 926,189 |........... 926,384
BAB0% 03/17/25......ovvievieieeee sttt sesssessenine | oetesesssaneae | foeeeseeesnesiees | eeeseese et e RS S RS R et s ke | Hiebe Rttt | e 0 . .0
82894* AV 9|JR SIMPLOT COMPANY SENIOR NOTES 05/22/2012 | Bank of AMEICA METHIIl LYNCH.........couririiiiieiieeiiciiseeeissisessesssessseisssssssiss | oesssesssssssssessessesssesssesssesssssssssssaesssesssas | fhosessessssesssaess s ss st ssesias 2,000,000 |..... 2,000,000
3.910% 05/22/24.........oooveoeieteetieeese st nninens | serersenssenss | cetessieneseneie | ferees LSRRttt | Hebee bRttt | ettt enes 0 . 0| s 0
85171U AJ 6| SPRINGLEAF MORTGAGE LOAN.. 02/07/2012 | BANK Of AMEIICA. .....vevovvveitreiseiseeiseise ittt s s ssees | oessseeeseees s st bbbt sb st | Hhieebsee st ee s b bbbt 2,992,500 | ...... 3,000,000 |........... 4,088
TRUST 2011-1A A2 5.450% 01/25/58 et nsnentes | cesenisneriees | seesseesieestenes | Sehiseee LSRRtk | Hebb e bbbttt | sttt 0 . 0| s 0
852891 AC 4|STANCORP FINANCIAL GROU 5.000% 08/15/22......... 08/06/2012 | VAIIOUS........eeovvererrersesseisessssisesssesssesessssssss st ss s ssssssssesssesissssssssensss | eesssssisssssssssesssssssssssessensssnsssesssesssanssas | sevnessssessnsssnssseessessssssssesenseeses 1,001,870 | ceinee 1,000,000 | oo 0
854502 70 5|STANLEY BLACK & DECKER 5.750% 07/25/52 07/18/2012 | BaNK Of AMEIICA. .....cvouvvrrirrirseieeriiiereeesesissesse s st essssesssssssesssessesssssssnns | neeesesssssssesssesssessenssssssssssseessessessenses | sonmessessseessssensssessesssseesnssnnsss: 900,000 | vovereenns 500,000 [ ovoovererririerien e 0
86365L AB 7|STRUCTURED RECEIVABLES FINANCE 2010-B B........ccoovvuurirerircirneeiseiciieeiscnineens 02/08/2012 | Barclays Capital INC...........cuuuevumrereiriinerieriieseseeisssesssssseessessssssssssssssssssesssns | reessssssssessssssesssessssssssssssssssssssssesssanssns | senesssesssssssnssseessessssnssseesensenessn 3,095,625 | 1ovnee 3,000,000 ..18,597
T.970% 08/15/3B.......curveeeereereiseessessesiessseeesessss s sss st essssss s essssessesssesessssssnsns | sosesssessseess | cesesssesssessss | feseesaeesssessessseees et es bR R8RSR SRRt | Heb e Rttt | ettt 0 . 0| s 0
871503 AK 4|SYMANTEC CORP 3.950% 06/15/22...........ccmmviiiiciiiiiicririniissisiiesissississiissies 06/12/2012 | VAIOUS.......oooveeiereseeiseise st es s bbbt ss i | oebbsesssesssne bbbt s e esssssbsessseniae | consians 1,300,000 | ovooverrieiieieee e 55
87408# AB 7|TAL INTERNATIONAL CONTAINER.........ccccommerirmremerincimerinerierienes 04/12/2012 | RBC CaPItal MATKELS............cvvoocveeocvieesveeseseseseeeeseseesessssssssssesssssssssssssssssseness | sosesssssssssssssssssssssssssssesssssessssssessssssss | arvssienes 1,000,000 | ©vouvreerierieeereenese et 0
SENIOR SECURED NOTES 5.410% 04/30/24...........cooovivieiireeirnieiiseisnsieesisnssesesissessssens | aeveesesssssns | oeesssessassssnss | seeeessessossssessseessssssssessassssessssesssesssasssssess et s e st s e bse b8 E £ b s bbbt bbb bans | Hieebsebs bbbt tne | ebseisenssnss st 0| e 0
88641U AE 3| TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C 11/19/2012 | BB&T CaPItal MATKELS............covoocveeeceeeeceeseeeeseseeeeseesesessssessssssesssssssssssessnns | covesssesssssssssssssssssossssssssssssasssssssssesssssenes | sossosssssssssenns 999,763 | ...... 1,000,000
2.830% T0/15/19.....coiiiiciiriie bbb ienns | beesiiensinnes | cebenienii i | feb bbbt | Shbe bbbt | et 0. .0
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-TA A...ooivirirrieriieriesiseesesiessessssssiens 05/16/2012 | WEIIS FAGO SECUNEIES. . ....cvvurerererreerseiseesseeisesisesssseisseesessssesse s st ssssssssssssns | oesssesssessssssssesssssssessesssessssssssssssesssenssos | tooesssesssesssasssssssessessseesssesssnsas 1,883,101 |...... 1,883,333
4.210% 05114127 ..ottt sns s enssinsss | ansessessanins | asresseessassese | essee e R R R R b st en s | Heten bbbttt | enbens et en 0 e .0
908906 AC 4|UNIONBANCAL CORP 3.500% 06/18/22 06/12/2012 | VAIOUS. ... vveovesrereeseessneseesessseesse st ees sttt nesas | oesbseess st sssse st st esssssssssssssnsenines | conessines 2,296,955 | ...... 2,300,000
913017 BV 0 [UNITED TECHNOLOGIES COR 3.100% 06/01/22 05/24/2012 [ BaNK Of AMETICAL........cvcvvveeieiiiieiieieiciesie sttt sssssses | crsssssssssessssssesssssessssnes 999,230 | ...... 1,000,000
92553P AL 6 |VIACOM INC 4.500% 02/27/42..... 02/23/2012 | WEllS FArgo SECUIHIES. ......cvuuverrererrriseeseiseriesieseeisseessessessesss st enssssessesens ..490,315 500,000
96032T AA 4|WESTGATE RESORTS 2012-2 3.000% 01/20/25 Evreee 09/14/2012 | AMNETSt SECUMHES.........ovvveveciiiiieieiece ettt sssssees | crnsesssssessssssse s ssssnes LA,770,169 . 1,770,169
96328U AL 0|WHEELS SPV LLC 2012-1 B 2.300% 03/20/21 0471812012 | J P MOIGAN & CO.....cvvuvvirrerriraeesseisessesssessssees s sssssssssssessssssssesssesssessesssesssees | sesssssssessssssssesssesssessesssesssssssssssesssesssns | tisesssesssesssaessssssessesssessssesssesses 1,499,535 | ...... 1,500,000
963280 AM 8| WHEELS SPV LLC 2012-1 C 2.820% 03/20/21... 04/18/2012 | J P Morgan & Co.... 3,964,949 3,965,000
96950F AJ 3| WILLIAMS PARTNER LP 3.350% 08/15/22.........cevvrmeverrerieiieireriesnieninenes 08/10/2012 | VAIOUS. .....vvevveareseseesseeeseesseessessesssesssees s ess st en st ses s | oeebsessess e ese s ss et be st ent s | Hhseesssestees bbb 2,007,240 2,000,000
981464 CW 8| WORLD FINANCIAL NETWORK 2012-A A 04/05/2012 | J P MOIGAN & CO0...vvvviviirriririrsiisissie st ssss e nsansss | estsesssssssssessasssesssss s s st ssess s esessessnssanss | sbsessesssessnsssssessasssessesssesssssensenes 1,999,952 | ...... 2,000,000
3.140% 01/17/23 Rk s bbb eeennnns | ieersesisenees | sbieestenteeese | Hereees et e RS ER SRR R RS E R R R R bbbt | HEiee Rt | eeet et enen 0 .0
067901 AL 2 |BARRICK GOLD CORP 3.850% 04/01/22 A 06/14/2012 | TaX FIE8 EXCNANGE. .......vvuiiviireiiiieireiisisissie it ssesssssessssssssanes. | esssessesssssessasssessesssssesssssssssssssessasssssenss | sosessessessasenes 999,439 | ...... 1,000,000
13643E AG 0| CANADIAN OIL SANDSLTD 4.500% 04/01/22............. veve | Q412412012 [ VAIIOUS......oo ettt ssnsns | sbsessenssss s nsssssnessenes 3,000,000 |...........
22576C D@ 7|CRESCENT POINT ENERGY CORP .| 05/22/2012 | RBC Capital Markets 1,000,000
SENIOR NOTES SERIES K 4.000% 05/22/22 co | e e | bt | et .0
29357# AC 8|ENSIGN US FINANCIAL LP 4.540% 02/22/22.........ccovoovvrirnrnriniineiinsinsiissinsines A. +{ 02/22/2012 | HSBC SECUEIES. .....vuvvverriarirerieissssieisssiessee s sessssis st sssssssssesssssssssansns | nessssssssesssessssssssessansnes 3,000,000
87425E AH 6 |TALISMAN ENERGY INC 5.750% 05/15/35. . |A. 04/13/2012 | RBS Securities COrp.........cc.errerereeresneereeesneenns 1,750,000
87425E AM 5| TALISMAN ENERGY INC 3.750% 02/01/21 AL veve | 0812172012 [ CHIGIOUP. ..cvvveevseesrieieeieieiesissesesessse st enes | cestesenssnesessesseentenes 1,000,000
878742 AY 1|TECKRESOURCESLTD 3.750% 02/01/23 A. [ O7/B1/2012 | VAIIOUS. .....vvevererceteieeitite et | fesbsssisee st 925,000
C0445# AM 8 |ARC RESOURCES LTD SENIOR . e 08/23/2012 | Citi Global Markets INC.............c.everevemrierineiierinceieriseeienins 1,000,000
UNSEC NOTES SER B 3.810% 08/23/24...........cooevuriiuerierineeiseineeesssssesssesssssisssssasssnns | oneesesssnssss | sesmessesssnsesns | sesmeesieesssesssesssessseessesssse st eess et a8 es 8 ee 8o e 8 8 b 8RR E R8s b bbb bbb tra | £hseeb e bbbttt ens | eebteeb e bbbt eees 0 . .0
05530Q AF 7 [BRITISH AMER TOBACCO INTL FIN 144A.........coviiiririniicriirinniissiisenieseiesissesssinns F 07/06/2012 | VAIOUS. ..ot es ittt | eesbsenss st st ssese st ntsenes s sessienines | coesiones 2,989,040 | ...... 3,000,000 |...........
B.250% 0B/07/22.......cucveeriereeireisseesssiseessesisesesessss et st ss s st essseessasninens | siesssessseeess | cesessuesesaeesas | feseeseees st E R R RS RS R R R st eetrs | Hhtee R bbbttt | ettt enes 0 . 0| s 0
055451 AR 9 |BHP FINANCE USA BHP BILLITON FIN USALTD..... |F 0212212012 | VAIOUS........oeoverrereiseisereseesessesssse s esesees sttt | oesbseat s b es bbbttt | Hhoetbie st 1,975,590 | ..o 2,000,000 | ....... 344
B.125% 02/28042......c.ooeoets sttt enine | eteseessneines | oreeseeesenetiaes | eebseeseee s s RS R R RS R RS R RS R R AR bR | HireEse R R R Rttt | Shiees bt 0 . 0| s 0
05607M AA  5|BAA FUNDING LTD 144A 4.875% 07/15/21.......cconvvemrrrerirmrincrierissiiseniens |F 02/22/2012 | Barclays Capital INC...........cuuuueverrerrermiririeeiieriieesesisss s ssssssssssssesises | oessssssesssesessssssesssessesssessssssssssssesssessses | tioesssnesssesssstsssesseessessssesssesssesees 2,103,400 | ...... 2,000,000 11,375
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANCE.........cccomiuriimririineissiiesesesise s ssesesesssssens F 05/22/2012 | DEUESCNE BANK SECUMHES.........veeveveeiriiseeiseesee s sses | eeeseessse s ss ettt essssnias | sebsestsesssanesas 996,920 | ...... 1,000,000 | ©vouiereiierieree e 0
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3.200% 06/15/22........uvververeireirteisiieesieseeeessesssssse st esessesess st nesssesnnsnnns | sesesssesssnenss | cetestsenesaneies | feiees etk R SRRttt | Hebee bRttt | ettt 0 . .0
227170 AC 1|CRONOS CONTAINERS PROGRAM LTD 2012-1A A....ccccoourenrvneriererneerseiserssssisensenens | Frvvneiiniin 05/18/2012 | DEULSCNE BANK SECUMHES. ... vvveevevvaeieresriseeieeseeise sttt isesssesssssestsens | eesbseesees s esess bbb b s ss st | £hiessseessee s s bbbt 1,883,101 |...... 1,883,333
B.210% 05/18/27 ...c.oovvververeireeeesviseriesee et sesensenine | oeteseesseneae | freeeseeeteesiees | eeehie st ne et R kSRR b R | Heebe Rttt | et 0 . .0
227170 AD 9|CRONOS CONTAINERS PROGRAM LTD 2012-2A A......coovvvvmrvnerierineesseinerssssesersnenens | Frvvneiiniins 09/21/2012 | WElIS FAGO SECUNMHIES. .....uvvurereireiaeiieeeiesieeesseessseessssssesss s ssssssssnens | oesssssssssssssssessssssssssesns 974,591 | ... 975,000
3.810% 09/18/27 ...t ess st sses s ssss st enssenssnnsennns | seeesisesssnenss | cetesssesesaeesa | ferees et RSttt | Hereet et 0 . .0
23636T AA 8|DANONE 144A 3.000% 06/15/22. s 05/30/2012 | VAIOUS. ... veeeeseesseesseeisseesessseessesssesssees bbb st eessnsiss | oebbseeesees e s s s eb st s s s bbb st | Hhieebsaesbee bbbt 3,495,305 | ...... 3,500,000
25156P AR 4 |DEUTSCHE TELEKOM INTL FINANCE 144A.........ccoovviirieriirierieeiseiseriesssessesessenns 0212912012 | VAIOUS.......vveovesrereeseesssese st ees sttt | oesbseess st sssee st snssesnsenines | soesiones 3,956,800 | ...... 4,000,000
B875% 03J0B/42.......coooevereireieeiieeiie et es st ssesseenise | oeteseessneines | oeeesaesseetiees | eetsees et R R R E RS R RS E R R kRt h ks | Hieeeae bRt | Shiets ettt 0 . .0
252458 AB 3 |DIAGEO INVESTMENT CORP 2.875% 05/11/22 05/09/2012 | VAIIOUS. ... veeresesseriseesseessessesssessssessessesse st ss st nes | eeesseessse s s e sttt | eebsentsenesanesas 997,240 | ...... 1,000,000 | .......
377373 AD 7 |GLAXOSMITHKLINE CAPITAL 2.850% 05/08/22..........ccmrurmeimeirnieneriesesseesssissesssinns 05/03/2012 | VAIOUS. ... oo veeeaeeseesseeese st es s bbbt | oebbseesseess bbb bbb bsesnsenia | consiins ...2,985,530 | ...... 3,000,000
37952U AA 1|SEACO CONTAINER 2012-1A 4.110% 07/17/27............. 07/25/2012 | DEULSCNE BANK SECUMHIES........vveveveeeareesrisriseriseeiseiseesesissssesssesssseesessssessenssens | sessseessesssssessssssessssessesssesssssssssssssssessnes | snessenes ..1,916,287 | ...... 1,916,667
65504L AJ 6|NOBLE HOLDING INTLLTD 3.950% 03/15/22 08/20/2012 | BB&T CaPItAl MAIKELS...........cooevereoierniesiceeiseeeseeesseeessssssssessssessssssssssssssssessssss | sessnesssssssssssssssesss st ss s st sesssas | oesssseessssessss s nees 1,037,340 | ...... 1,000,000
705011 AA 2| PEARSON FUNDING FOUR PLC 144A........ccoovviieiriiinerissrnerienenensssesesssssssessenens | Frvvnernnenn 05/01/2012 | RBS SECUMHES COMP.......vvvvvvreerrririeisniisisssesisesssesesessssssssessesssessssesssssssessssesssessses | sesssesssesssssssesssesssnessesssesssssssssssesssesssns | tioesssesssesssasssssssessessssesssesssensos 2,989,690 | ...... 3,000,000
B750% 05/08/22.........cvverioriireireiiseisee et sss st sesnsinnns | eieesssessseness | ceteessieeesaessa | fereees st e R s RERR SRR SRRt eina | HebeeR bbbttt | ettt eees 0 . .0
71645W AR 2|PETROBRAS INTERNATIONAL FIN CO 02/06/2012 | Barclays CapItal INC...........cuuueverrerrermriaeisesiersseesesssseessessseessesssesssssesssssssssssessses | sesssssssessssssssesssesssesssesssessssssssssssesssenssos | toomsssesssesssasssssssessesssesssesssesses 2,107,700 | coovverrereereeieeserieerieneeseeens 2,000,000 |...........
B.375% 01/27/21...cc e nasnninnns | beesiiensiness | cebesienii i | bbb | Chbee bbbt | et 0. .0
761655 B* 9|REXAM PLC SENIOR NOTES SERIES C......covvurmreiririreierieesseisessessessssesssssesssins 12/18/2012 | LIOYAS SECUMHES INC.....v.vveiveaieeieiceieesiseeieessessesssesiseesssssssse st ssesseesssnens | cessessssssesssesss st s ss s st sessenssssssnns | oestsessssesssssssssesssse st s ssessssn 3,000,000 | ... 3,000,000
B.300% 12/18/24........ooveieieie s | ereseesi i | it | eeebe e b bbb | Ceebe bbb | b 0. .0
78467K A# 4 |SSE PLC SENIOR NOTES 3.890% 04/16/22 04/16/2012 | RBS SECUMHES COP....vvvvvererrerreirsersaissssesesssseseessesssesssesssesesssssssssessssssssesssssssans | noeesssssssesssssesssessesssssssessssssssesssesssnnsses | sennessnsssssssnesssesssssensssessnnsersn 2,000,000 | vovnee 2,000,000
78467K B* 7[SSE PLC SENIOR NOTES 4.010% 04/16/24 04/16/2012 | RBS SECUMHES COP........ouviveiriiiiriiaiieiiiiiesissiisisssias e sisssssssiins | eesbssssesssssss s s ssessse s sssesssasssiesiaes | cooesienns ...4,000,000 |...... 4,000,000
806854 AB 1|SCHLUMBERGER INVESTMENT 144A.........cccommiireiiriieeririnsriesiesssessssssssssessssssnenes 03/30/2012 | VAIOUS. .....vvevvesrerreseesseeeseesseesseessesssesssees sttt nenss | oeessessess e s st s et ens s | Hhseessses b ees bbbt 4,087,500 |..... 4,000,000
B.300% 09/14/21......ooieeieiie ettt sssnsienns | sreessenssensss | sereessinsisanssa | ceieeeiee s et s RS REE R R Rt nsns | Hebeeb et | eesbne st enes 0 . .0
88166 AA 1|TEVA PHARMACEUTICAL INDUSTRIES 03/22/2012 | MOTGAN SEANIEY & CO....vvvvvvreersriaeissriserieeeseessseesessees st essesssssse st eseseess | oessseessesssss s s st ess s sesesssssesssensss | cosesssesssessseees bbbt 3,038,370 | ...... 3,000,000
3U850% T1/10/271..ciieis et n st snsens | essersensensne | nesseesentensees | eesest sttt | erhie bbbt enns | eetsest ettt 0. .0
91911T AM 5| VALE OVERSEAS LIMITED 4.375% 01/11/22 03/29/2012 | Various 3,000,000
92848E AA O |VITALITY RE Il LTD 144 4.110% 01/07/15.......cvivieinriirinrirersnisiecssseenssnnes 01/23/12012 | GOIAMAN SACKS & C0.....evvvvieerriireiieseie it nssssesss | rersssisssessesssssnesessssssessessssssssessssssssenss | nenesssssenssnsennnssessesssenenens 2,000,000 | 1o, 2,000,000
92852T AE 2| VIVENDI SA 144A 4.750% 04/12/22 e 04/03/2012 | BANK Of AMEIICA. .....cvvvverrercenseiairiesieseseesesiss s ss st essssesssssssessensessssnssnes | eeessesssssssssssssssessesssssssssssnessesssessssnsses | senessnssssssssesssessssssenssssssssern 29989,860 | vovene 3,000,000
D5861# AA 7 |NUPLEXINDUSTRIES GMBH GTD SR NT SERA... 07/30/2012 | Commonwealth Bank of Australia 1,000,000
8.125% 07/30/19......ceuveeeiereireeseeisessee et ss st ess st nessnsanens | weerssessseess | cesesssesesanesas | ferees e LRt R SRRt | Hed e Rttt | ettt 0 . .0
D6574* AB 5|CLAAS KGAA MBH SENIOR UNSECURED NOTES.........cccociiimriinrinrinsiersnseeesensinnnns 08/15/2012 | Barclays CAPItal INCu.......vvuerrireriiicirerisisisesieisessiesssisessessssssssesssss s essssssssesss | esssessssssssesssssesssssasssasssessessssssesssssnssanss | seessnsssessesssssesssssssssssessasssessenss 1,000,000 |...... 1,000,000
3.980% 08/15/22 Rk s bbb eeennnns | ieersesisenees | sbieestenteeese | Hereees et e RS ER SRR R RS E R R R R bbbt | HEiee Rt | eeet et enen 0 .0
F6519%# AG 6|NEOPOST SA SENIOR NOTES SERIES D......ccoovvrrreriireieiinnireniersnsnsisessssssensssssesssnens | Fovvvireinens 06/20/2012 | HSBC SECUMLIES. .....vevvvuvrvesiisiserisissessiesssssessss st ssss st ssss e sssssssse | esssesssssssssessssssessessssssassessessssssessasssnssanss | sesessosssessnsssssesssssssssssesssssessenss 1,000,000 |...... 1,000,000
4.500% 08/20/22........cvorevireireeeeeeasesiesesesessssseisse s et s sss s sses s ssnssssesseenine | oetesessnsisas | eeesaessaeesiaee | ieesseseeee s LSRR R LR RS RS R RS R b e | HieEe Rttt | ebiees ettt 0 . .0
G0646# AN 9|ASSOCIATED BRITISH FOOD 3.920% 03/29/24...........ocovvviireinrirniiniiieisnienns 03/29/2012 | RBS Securities COmp.........covureerrimmeeerirennrnines 2,000,000
G1257* AE 1|BOREALIS FUNDING COMPANY LTD SERIES B. 07/10/2012 | Barclays Capital INC...........cuuererrereerrimerieriesesesssseisessssssessesssssessssssssssssesssns | noeessssssessssssnsssessnssssessnssnsssesssssssnsses | sennessssesssssonssssesssssssenssssssnssnersn 2,000,000 | coveee 2,000,000
BABO% 07/10/22.....cuceeeieveeeeieiesee et ss s s ssessssesssssssesans | sesessssiesenss | suemsessesississes | ebsessssssessessess s st s s s st b b e s s e bR s bbb b et b et b e b st se st ntensens | ebsssntessessesesentessesnsens st sesnsessessesesenns | srsesiessssensesessnssssensesnsensensesnssnsensensessnsens0 | eevenes .0
K2162@ AA 4|DANISH CROWN A/S SENIOR NOTES SERIES A.... 06/13/2012 | RBS SECUMHES COMP.......vvuvvrererreesarisseiseiiseesesssesesseesssssssssesssessssessssesssssssssssssnss | sessssssssssssssessessssssssssesssesssssssnsssssssessns | asssenns 1,000,000
B.940% 06/13/22......covvvrverrietiiesiieesiesee sttt enire | setesestnneis | eteseeriens s | eebie e eSSkttt | et | seennesense st 0| erves .0
K2162@ AB 2|DANISH CROWN A/S SENIOR NOTES SERIES B.... 06/13/2012 | RBS SECUMHES COMP......cvvvererrernrianeiseieseeeseeseeiseesssssssssesssesessssssssssssssssssesssesssns | neesssssssesssssssssessnssssessnssnsssesssssssnssas | sennesssneessssssnssssessnssssesssssssnseeeses 1,000,000 | veveee 1,000,000
5.090% 06/13/24 bttt enerenat | eenienniienies | feetbeeneient s | Heoeet e s SRRkt b bR | bbbt | eeetba e 0 .0
N4281@ BW 4 |KONINKLIJKE VOPAK N.V........ s 1201972012 | J P IMOIGAN & CO0...vvvrierairniiaieserisesiseiseesssise st ss st sssessniss | cebieeisse s esess e s bbb bbb st esb s | eesbseesssess bbbt 2,000,000 |...... 2,000,000
SENIOR SUBORDINATED NOT 4.140% 0B/19/27........ccvureverieiirieneiieiiinesiesernsessiiesiens | veveresesesisns | resesesisesianes | oreessessesssesessesss s s sttt b b8 febs bbb | Hieebae bbb bbbttt | sbsnsse s st 0 . .0
N4281@ BX 2|KONINKLIJKE VOPAK N.V........ 1201972012 | J P IMOIGAN & CO0..ovvvritrairaiiiienseriseeiseiseesse s ss st ss s ssssessniss | cesieesse s esess s bbb bbb s | eesbieesssess e bbbt 2,000,000 | ... 2,000,000
SENIOR SUBORDINATED NOT 5.050% 12/19/19.......0utvumvirieiirieneiieisiesiesesressiiesiens | vevereeesesisns | resesesesesianss | oreessessesssesesseess s s st ess st s keS8t s bbbtk | Hieebae b st bbbt | ebsebse st 0 . .0
N4282* AE 6| KLONINKLIJKE. .......coiiieiimrirerireireeise s esessssssssssenes 08/30/2012 | ING BaING (US) SECUMHIES. ....uvvveurveererrereeseeiseiseisessisessesssseessssssssssessessseessssess | eesssessssesssssssesssssssesssesssesssassssssssssssnsssns | tiomsssssssnssssessnssaessssssessssesssssas 3,000,000 | ... 3,000,000
FRIESLANDCAMPINA SENIOR 4.010% 08/30/22.........cccevuurreerirerireeierissiissmiesiessenes | oneriesssnesss | srmessesesssesns | sertesissessisessse s st sesesse s s st ess et es s es bbbttt | H4bieeb et et bbbt bbbt | eeetsenssn st enes 0 . .0
N6704@ AP 4 |OILTANKING FINANCE BV 4.940% 10/23/32........cccommvvmereerirneiinrirneenns 10/23/2012 | ING FINANCIal MAIKEES LLC...........vvuiirniircireiissiseiiessiesisessseesesssssssessesssessssness | cesiesissessessesssessssessssesssssssssss s esssssssnes | eesssesssaessssssssssesssee st sssssas 3,000,000 |..... 3,000,000 | cooevrniriii s




L€l

Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
Q6634@ AB 7|NEWCASTLE COAL INFRASTRUCTURE |F 1201312012 | J P IMOGAN & CO0...vvvvvirieeniieirisriesiseesesisesse et ssnsse st sesssseiesnsss. | cessessssssess st ess s s ss st enssssesnns | oestsessssees bbbt 3,000,000 | ... 3,000,000
BT20% 1214122ttt st | eteseessneinee | eeesaeeseeetiees | eesseeseee s s et SRR R R RS R RS R AR R Rk | HieeEs R R bbbt enne | Shaees ettt 0 . .0
R8047# AA 3|SOLVEIG GAS NORWAY AS 4.000% 12/27/27............. |F 06/27/2012 | RBC CAPItAl MATKELS.............covoocvveocvioceiesesseseesssss s sssssssssssess | sosssssssssssssssssssssessssssssssessssssssssessssss | aesssesssssessssssssses s s s s 2,000,000 | ... 2,000,000
X5152* AD 1 [MJ MAILLIS SA PACKAGING.......ccooerireieiierineereeiseie s F 10/06/2012 | Interest CAPIAlIZAION. .........cvuuuevvurercireeieieeeieeisesiseesss st sesinens | sebsessesss et bbb bbbt | cebessneesess b eest s 77,807 | oo 77,607
SYSTEM SENIOR C = PIK 7.000% 10/06/16...........cvuurremrererereesseeseessesssessessesessssseeses | sereseeesessans | resessesssesssnes | oresssesssesssesssseesseesssessseesseesssessseeesaeeseeesse st ss st bs b4 E et s e bbb et e st bes | e bseb s e bbbt | ebsessessens st 0 . .0
X5152*  AJ 8| MJ MAILLIS SA PACKAGING.......ccovtirreierierineireeissisessssisessesisseenas F 10/06/2012 | Interest CAPItalIZAION. ........cvueurivrrerririiseiieeeseisesie sttt esesinens | sebssessesssesss bbb ss s sbssbses | cesessnsesaess s enstenes 75,252 | covovreneererirneenns 75,252 | ovvereereeiseie e 0
SYSTEM CONVERTIBLE C 0.000% T0/06/16.........cuuueieuirsenersiesemisssmssssssssnsenssssssmesssrses | oerssessssenssns | ooemsssssssesssnss | oormsssssssesssomssseessemsssessseas st sems et 0808kttt | fenisens st e 0].. 20 s 0
3899999. Total - Bonds - INAUSHTIAl NG MISCEIIBNEOUS...............coviiieeterieiieeeictetetecteteeeee ettt ettt et e et esetetessassesesaeeesessess  etuesessssesesasassssssesesesssssesassesesesssseses e ssees s sesesesessseesesetessassesessesesessssesesansseesessesesessassesassesesasessssensssesesesassesassssesesnsesesasnssesesnsess | cuetesessesesossetesassssessnsesesesassesaen 266,577,441 | ..o 265,894,423 390,338
8399997. TOHAI = BONMAS = PAM ...ttt E 8RR E ek 56 £ e0EHLE LSRR LR E LR HEE LA E SRR E LR E LR LR LR E L E LR E 0L ALkttt | ent e 393,632,370 [ ..o 389,094,589 484,684
8399998. Total - Bonds - SUMMAENY HEM fIOM P 5. ...ttt st f k8 ek e8 8k eEE£H £ eE 1oL b8 £E 8L E L1 S0 b E L8 S8 £EE4EE£E L E oL Ef£EE e E L8 L8 £E 8L E£E 1 £ L L4 E 4L £ 8L b 4L 0 £ EEEoEEf L E 1 E b 48 £E b L8 E LS E b8 b e b E et enbenb e | ehbstbsentseb sttt 19,019,389 ...19,079,524 ..17,859
8399999. TOHAI = BOMAS. ettt ettt EE LR E LSRR LR SRR fEeeEEE oL L LR LR E R EE LR R LR E SRR E LR 412,651,759 .408,174,113 502,543
Preferred Stocks - Industrial and Miscell IS
02005N 60 5| ALLY FINANCIAL INC 144A.........oiviiririeiieineiineeisesiesissessesssssesi st ssssessenes 02/16/2012 | Tax Free EXChanGe..........cccuevirrerreririnirneriesineeiesisssssssissssensessssssssssssssnenes | sennensesssnesssnssesensnsessessnssnensne8:000 | voviivinnerioninnenenns 8,000 0.00
064058 20 9| BANK OF NEW YORK MELLON.......cconiiumrimiiniiieiiesiineesseiseisessssesesssesiseenas 09/12/2012 | Bank of America Merrill LYNCh..........c.oviriimriiriieineiieeieesiesieeesssessssissnienes 0.00
49446R 74 5|KIMCO REALTY CORP SER K 11/28/2012 | BaNK Of AMEIICA. .....covvreerareaerierieeiseesesiseisessessssessenssesssssssssssssenssesessnssnnes. | esssssssnnns 1,500,000.000 | ....ovvvrvererercererirncrrerrnernennens 1,500,000 | cooiiininnes 0.00 | cooreeeerier s 0
55261F 70 8| M&T BANK CORPORATION PF ..ottt sssss 08/17/2012 | Bank Of AMETICA...........cvvevrerriiieiieieicieee e snes .1,000.000 0.00 | ..... 830
74460W 80 0|PUBLIC STORAGE SERIES V. 09/11/2012 | BaNK Of AMEFICA. ..........cooooverveeeeeeeeeeeveeeeeeeeeeeseeeeeeeeeeeeeneseesnenas 40,000.000 0.00 | coooeeee e 0
8499999. Total - Preferred Stocks - INAUSHIal GNA MISCEIIANEOUS.................co.vveeveiererieiriiesievesiessesiessesisssssisssessessssssssssesssessss | evsesesssosssessosssssessesessssessessesssesssesssssasssessessesssesssssesssesssessssssessesssssssssessssssssssesssssssssessssssssessessssssiesssnsossssssssssnseseesssssesssnsenss | svenresniseseesessiessnsessiseseesenssenserss, 208,000 | tvvevvervsrrnrenreerie e XXX oriiersrsereesiesiesrieniens | con 830
8999997. TOtal - PrEfErTed SHOCKS = Pa ... ettt 8 eeE o0 E e oLE£EE SR e foE L EE SR E oL £E SR EEf L E e 0 E RS0 EE R e 830
8999999. TO1AL = PTETBITEA SHOCKS. .1t tvetttttisstise itttk e84 888848488 eeEE1e0E 1081 £41eeE8eeEEoeeE oL E 4oL L4 L84 EEeLE oL E L84 E LR oL E L8801 E L0818 LE £ bbbt 830
C on Stocks - Industrial and Miscell
747301 10 9| QUAD GRAPHICS INC......ovuiiiriirisiiesissssisesis ittt | | 02/23/2012 [ NO BIOKET......cvooieiessiseiisssisssessssisssss sttt snssssnsenssennss | crsessssssasssssssenssnnes 10.000 | cooovrvieiieriseiieiene 0
9099999. Total - CommOon Stocks - INAUSEIAl ANA MISCEIANMEOUS.......... ..ottt eh e E s ek et s R e E s e E e E SR f 0 f R oL E SR £0E SRS E SR £EE SRttt ettt | ebensenisne st enes 0
9799997. TOtal - COMMON SHOCKS = PAI 3. ...tttk 8 888088k 4 84818080 eeE 180 448408 eE 8oL o0 8L 8oL o0 8oL 48140808408 E 10844080 E 1404140140808 E L1 E 4014081801408 L1810 h bbbt b bt en bt anteenensnnine | bosisessossnsssnssnssnssasens 0
9799999. Total - Common Stocks.... s 0
9899999. TOtal - Preferred AN COMMON SHOCKS........vuuresirserssrsstesersssessesassserssssssesersssesessesssees st et eessee st e8s e e 1 e e s eeeseEersaet e44eE1eesoeEeEE o0 8o e oL e 08 eE 8L 88108 E 8L 81 E o014 E 40840 E 8108440110 E 0848810810840 1401088ttt ensnes | errnbanes 5,258,000 [0 O I
9999999, Total - Bonds, Preferred and COMMON SHOCKS. ... ittt sttt e 4fte et ee o LE et E e E e e oLttt nsninne | cetestsessne et 417,909,759 | ..o XXX 503,373




Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
cusIp g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36202B RB 3| GNMA Il SF POOL# 001382 10.000% 04/20/20...... ... | 02/01/2012. | Paydown .358 | ... 358 ...358 0 0 .0 04/20/2020.
36202B U9 4 |GNMA Il SF POOL# 001508 10.000% 11/20/20...... |... | 12/01/2012. | Paydown. .166 | ... 166 ...166 0 0 0 11/20/2020.
36202B UP 8| GNMA Il SF POOL# 001490 10.000% 10/20/20...... ... | 12/01/2012. | Paydown .27 0 0 .0 10/20/2020.
36202B VT 9|GNMA Il SF POOL# 001526 10.000% 12/20/20...... ... | 12/01/2012. | Paydown 2367 | 362 | 0 [ (@) | 0| 2) 0 .0 12/20/2020.
36235 AB 7 |CANTON LEASE FINANCE. ... | 12/15/2012. | Redemption 217,418 | ... 217,418 0 0 217,418 0 0 06/15/2030.
TRUST-GSA US GOVT LEASE 4.730% 06/15/30.. | ... | ccoeverrrerenns 0 .. 0 0. .0 0 0 0 w0 [0 |
38373M 2F 6| GNMA 2008-80 10 0.968% 04/16/50.. ... | 12/01/2012. | Paydown 236,183 | ... 233,044 0 (233,044) | o0 | (233,044) 0 0 .0 04/16/2050.
38373M 3S 7|GNMA 2008-86 IO 0.842% 10/16/48.. ... | 12/01/2012. | Paydown. . 184,79 | .....c....c.. 182,418 | .. o.rn(182,418) . 182,418) 0 0 0 10/16/2048.
38373M 7D 6| GNMA 2009-37 10 1.632% 05/16/49.. ... | 12/01/2012. | Paydown .0 587,759 582,621 0 (582,621) | coovvvvvvieennn0 | (582,621) 0 0 05/16/2049.
38373M  J2 7 |[GNMA2007-52 A 4.054% 01/16/48.... ... | 06/01/2012. | Paydown 2,292,941 | ........2,292,941 2,338,979 ..2,337,042 .(44,101) .(44,101) 12,292,941 .0 01/16/2048.
383738 TM 9| GNMA 2003-20 MA 5.500% 06/16/32. ver | 12/01/2012. | PAYAOWN......cvevviereceieriseersneines | et | cerneees 1,384,044 | .......1,384,044 | ....... 1,376,691 ..1,379,890 4,154 4,154 1,384,044 .0 06/16/2032.
38373V PY 0|GNMA 2002-64 ZH 6.000% 09/16/32. | 12001/2012. [ PAYOWN......covmirreiicierireienieiinns [ e | eviees 1,522,004 | .......1,522,004 | ........ 1,509,298 | ...........1,513,588 8,416 0 ...8,416 .0 1,522,004 .0 09/16/2032.
38374N  JX 6| GNMA 2006-42 B 5.222% 08/16/46.... ... | 12/01/2012. | Paydown 532,062 | ... 531,023 .(44,810) 0 486,213 0 08/16/2046.
38376G AN 0 [GNMA 2009-86 A 3.536% 03/16/35.... ... | 12/01/2012. | Paydown 843,646 | ... 843,486 . 0 .842,593 0 0| 03/16/2035.
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B............c........ ver | 11710/2012. | VAIIOUS. ..ot 28,909 | ........ 28,909 (V1 0 0 0 0 ....28,909 0 | o0 [ 08/10/2018.
5.944% 08/10/18......ovvvvriieriiieiiiesississsi i 0 ... 0 (1) I 0 0 0 0 0 0 0
0599999. Total - Bonds - U.S. GOVEIMMENL..............covveveerereeereeereerenieseereiessenes evesseseesesssssnsinesssssssssnssnsssesssesssnsssssssssnssnesnssesenssnniseons | avinnin 0,119,133 | ......8,775,133 | ........ 7,856,757 | oo 7,850,451 | oo 0 | ...(1,075,319) | ..ovovvvnnnnad 0. (1,075,319) | ..oovvrevernens 0 [ 6,775,133 | .o (V] I 0
Bonds - U.S. States, Territories and Pc
60416Q EP 5|MINNESOTA ST HSG FIN AGY 2011 SERIESE.... | ... | 12/03/2012. | Redemption ~ 100.0000..........cccco. | covrerrrrerirererncennns | evernnnnn90,000 | ............90,000 | ..o 90,000 | ..oovvrrcrerns 90,000 | ..ovvvreerrens 0 0 0 0 ....90,000 0 0
4.450% 07/01/37..ccooiieiierrerseerse s [0 S 0. 0 0. 0 0 0 0 0 0
92812Q NU 7 |VIRGINIA ST HSG AUTH DEV.......ccocrvvvreririeirnriinns ... | 11/01/2012. | Redemption ~ 100.0000..........ccoees | corrrerrrerernrerneeennns | verreernen85,000 | ivirrr65,000 | oo 64,919 | oo 64,923 | ..o (V1 2 0 2 0 ....64,925 0 75
AUTH 2006 SERIES 4.900% 01/01/33. 0. 0 0 0 0 0 0 0 0
93978X EM 8 | WASHINGTON ST HSG FIN COMMN..........cocvennce ... | 04/01/2012. | Redemption ~ 100.0000..........ccooes | corrrrrrrerirmeenerennns | verrerernen 15,000 | i 15,000 | oo 15,000 | ovvrrernene 15,000 | .oocvvvvernnnnnd 0 0 0 0 ....15,000 0 0
2011 SERIES B 4.600% 10/01/33 ol 0 ... 0 [ I 0 0 0 0 0 0 0
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............ccccveviiiies cvvveevereeciesrieeveresceenssieeresesesensnseesssessssensssesesssenessnseses | eeneneenena 110,000 | .........170,000 | ... 169,919 | ..cccone. 169,923 | .................. (L [ 2 0 2 0 .169,925 0 75
Bonds - U.S. Special Revenue and Special Assessment
076523 AA 7|CITY OF BEDFORD VIRGINIA.........cccoocvmerirerernnns . 0 0 0 ....80,000 0 0
LESSEE - APPALACHIAN PO 7.810% 05/01/26.... | ... 0 0 0 0 0 0
31340Y 4Z 9|FHLMC REMIC 93 H 8.500% 11/15/20.........cocvvnee ... | 12/01/2012. | Paydown. weon [ | el TA9TT | il 14977 | 15,670 | 15,093 | e [ e (116) | (U (116) 0 .. 14,977 0 0 11/15/2020.
31358P HV 2|FNMA REMIC G92-35 EB 7.500% 07/25/22........... .. 12/01/2012. [ PaydOWN......ccovvvviriieicireriiins 0 33 0 . 11,627 0 0 07/25/2022.
31358Q EU 5|FNMA REMIC 1992-162 D 7.000% 09/25/22. ... | 12/01/2012. | Paydown . 0 ....68,648 0 0 09/25/2022.
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32..........ccccrvvnne ... | 12/01/2012. | Paydown 9,825 | .ovvviirirnns (V[ 2,830,584 |....cccovernn (01 IO 0 09/25/2032.
31392R WT 4 |FHLMC 2492 Z 5.500% 08/15/32.......ccnverrrernerenns v | 12/01/2012. | PAYAOWN......cvenvirerrireniseinniinns | e | cerneens 1,496,856 | ........1,496,856 | ........1,350,573 | ..........1,434,951 | .cccooiiien0 | 61,905 | 0 | 81,905 | e (V1N IO 1,496,856 08/15/2032.
31393A 5P 8 |FNMA 2003-43 PE 5.500% 05/25/33.. v | 12/01/2012. | PaYAOWN......cvevviriiierisrinniienns [ e | s 3,053,562 .0 .3,053,562 05/25/2033.
31393N 4A 4|FHLMC 2589 GM 5.500% 03/15/33.... ... | 12/01/2012. | Paydown v | e 2,081,972 .0 2,081,972 03/15/2033.
31405W QT 5|FNMA POOL 801566 5.000% 01/01/20.................. v | 12/01/2012. | PAYAOWN......cveuveieiriieriiriniieens [ e | e 14,540 0 ....14,540 01/01/2020.
38374G 5F 5| GNMA 2004-43 A 2.822% 12/16/19.....cccivvrvrvrercnn. .+ 1 02/01/2012. | PAYAOWN.......vviieerinrenerrenissinnne | e | censereas 301,130 303,776 | ... 303,184 0 0 .301,130 12/16/2019.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessmi 9,953,89% | ........9,953,89%6 | ........ 9,628,156 | ........... 9,812,079 | .o 0. .. 141814 | 0 | 141,814 | (U] I 9,953,896 |....covrernee. 0 | e 0 [0 [....325,569 | ... XXX......
Bonds - Industrial and Miscellaneous
000780 HW 9|ABN AMRO MORTGAGE GROUP 2003-8 A3......... | ... [ 12/01/2012. | PaydOwN..........ccccnvvenivverimerirennne | vervvrisrrveniinerirenes | cerenern803,235 | .........803,235 | oo 769,129 | ..o 794,288 0. 8,947 (U I 8,947 0 .803,235 0 0
4.500% 06/25/33 e [ 0 ... 0 (V10 0 0 0 0 0 0 0].. L0
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 Af......... | ... | 12/01/2012. | PaydOWN.......c..cevvriveirinricnirineines | cerierirsnisnssinsinenes | cevinniene 172,954 | ... 172,954 | ........... 174,143 | .............. 173,323 | oo (V18 N (R515) 1 I 0 | oo (369) 0 172,954 0 (V1 IO 0 | oo 3,685 | 08/25/2018.
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4.500% 08/25/18.......ccouevrerireerieriseiseiiesieenienes rev | e | s 0 ... 0 0 0 0 0 0 [ e [0 | s (V1N IR
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC... | ... | 12/15/2012.|Redemption ~ 100.0000.........cccoec. | cerrervvrrmerirmrerneerss | crvernrnn 159,463 | ........... 159,463 | ........... 167,436 | ..ooovvevnee. 164,818 LV (246) 0 164,572 0 08/15/2021.
7.450% 08/15/21.... | . 0 0 0 0 0 0 0
002819 AB 6|ABBOTT LABORATORIES 5.600% 11/30/17. 1 12/10/2012. | Call  123.0170......ccevvrevrrrerrenes | cervverrerirveessiennns | e 7,196,495 | ........5,850,000 | ........ 5,836,042 | ........... 5,841,061 | cooovvrverrenn0 [ 1,231 | (U I 1,231 | (V1N IO 5,842,292 | .coovvrrerirnnn 0 11/30/2017.
00441R AH 0|ACE RV AND MARINE TRUST 2001-RV1 D.. L[ 1212012012, | PaydOWN..........cooeveerecieiiscinniins | eeeieesieennenirsennns | oo 1,684,524 | L...1,684,524 | ........ 1,687,682 | ........... 1,685,785 | oo | ciiieenn(1,262) | e (U R (1,262) | oo (V10 IO 1,684,524 |.......ccc.... 0 09/20/2021.
7.580% 09/20/21.... | e 0. 0 0 0 0 0 0
00442Q AG 3|ACE SECURITIES CORP 2003-MH1 B1. . [12/01/2012. 281,860 276,607 | .ovvvvvrieeecn0 | eiieeeeed(9,757) | i (U (9,757) 0 .266,850 0 08/15/2030.
6.500% 08/15/30........cucveurrrerirerireererirneenerinernee | ver | cevveverirenienes 0. 0 0 0 0 0 0
008548 AE 9|AGUA CALIENTE BAND OF 10/01/2012 110,000 | .oooovvevneee 110,000 0 0 0 .110,000 0
CAHUILLA INDIANS 144A 6.080% 10/01/16. [V 0. 0 0 0 0 0 0
00855L AC 3 |AGUA CALIENTE BAND OF CAHUILLA 144A .10/01/2012. |Redemption ~ 100.0000..........ccccex | orrvrrerrmrirseesrinnns | rerrennn 121,000 | ... 121,000 | e, 121,000 | ..overrnne 121,000 0 0 0 .121,000 0 10/01/2015.
6.350% 10/01/15.... e 0 0 0 0 0 0 0
009325 AD 3|ACBN 2003-1A D 6.455% 09/20/22 ... 1 09/20/2012. [ PaYOWN......ccovvirerricinrinerininees | vevveriensnirerinnsnes | cerenen.880,187 | .........680,187 | ..o 620,670 | ..oovvenennd 653,113 | o0 | 27,074 | e (VI I 27,074 0 .680,187 0 09/20/2022.
03064A AC 8|AMERICREDIT AUTOMOBILE REC 2009-1 A3...... .| 08/15/2012. 377,564 374,986 | ..ooooverieenn0 | i (349) | LU I (349) 0 374,637 0 10/15/2013.
3.040% 10/15/13 e oo e 0. 0 0 0 0 0 0 [ o0 [0 |0 | s
03235E AK 6 |INVESCOLTD 5.375% 02/27/13.......ccconvvevrrrerrs 1 12/10/2012. | Call  101.0770......corierrrrcrrenes [ e | e 75,808 | .ocvvrnvne 75,000 | .ovvonnne 74,996 | .ooovvvevirnnee 75,000 0 0 0 ....75,000 0 02/27/2013.
040555 CM 4 [ ARIZONA PUBLIC SERV CO 5.050% 09/01/41..... .| 03/15/2012. | Wells Fargo Securities............ccccews | corverrivvnniveiveirnnns | veviens 1,055,850 993,260 993,301 0 25 0 .993,326 0 09/01/2041.
04542B MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4.... | ... | 12/01/2012. | PAYAOWN........cvmmervrreierirrireriniins | oeerseensenisseseeinnes | coneenenes 192,837 | .00 192,837 | e 190,306 | ....ovvvvvee. 190,469 (U I 2,368 0 192,837 0 06/25/2035.
5.010% 06/25/35........covvvvvereririirirnrierssiseiesissenes 0. 0 0 0 0 0 0 [ coverrreiennn0 [ |0 | s
04626R AA 4|ASTORIA POWER PROJECT SERIES A 144A....... 1o | 12/01/2012. | VAIIOUS.......coooeeneveerieriereseenenines | ceverrnenineninseennes | coreeeenn422,093 | 422,093 | oo 422,093 | ...ovvornes 422,093 0 0 0 422,093 0
5.744% 05/01/16.......cvoerreirerririssiieisniseiesisnenes [OOSR 0 ... 0 0 0 0 .0 0
04882P CH 0 |ATLANTIC RICHFIELD CO S 8.550% 03/01/12..... ver | 03/01/2012. | MALUIIEY......ovvvrrirerercerreinerirerirenes | cervmerrenirsnisneisnnnns | verereeennen 19,0000 | i 75,000 | oo 92,690 | ..o T5476 | cooovvrvvinen0 | v (AT6) [ e (U (476) 0 ....75,000 0 03/01/2012.
049164 AK 2[ATLASAIRINC 7.336% 01/02/18.......cccvvvvrrrrrnn ... | 12/07/2012. | Redemption  100.0000... 295,931 294918 | .0 | (119) | (01 I (119) 0 294,799 0 01/02/2018.
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT.... | ... [ 12/07/2012. | Redemption ~ 100.0000.........cccccre | cererreerrerirmrriverrenes | crrrnern 160,968 | ..........160,968 | ........... 160,968 | .............. 160,968 0 0 0 .160,968 0 07/02/2021.
8.707% 07/02/21......oovverieierreriersessiseiesisinas 0 ... 0 0 0 0 .0 0 [ o0 [0 | (0
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-A A........ | E.| 12/02/2012. | PaydOWN........cocenevemrrmerrerirncennns [ ceverireernerreninneens | cvrerrnnn423,516 | 423,516 | oo 423,192 | oo 423,063 | .ooovvvereveeenn0 | 853 | (1 [ 453 0 423,516 0
5.100% 03/02/26 [SUSTUURN OV P 0. 0 0 0 0 0 0
05949A EC 0 |BANK OF AMERICA MORTGAGE SEC 2004-4 1A2] ... | 12/01/2012. [ PAYdOWN........ccorvemerinrineemerineinns | ceverserssessnensenenees | verenees 3,628,874 | ........ 3,628,874 | ........ 3,593,153 | .ovvvrnee 3,605,544 (U IO 23,330 | .ovrrerins (V1N IO 3,628,874 | ...cvvvrrnnnn (V1 I
5.500% 05/25/34..........cvvviireririininriieissineiesinsenas 0. 0 0 0 0 0 0
05955P AJ 7 |BANC OF AMERICA FUNDING CORP 2009-R15A. | ... 235,389 236,313 | o0 | i 1,183 | (U I 1,153 0 .237,467 0
5.000% 06/26/21........coovvviererrnriisirsrieissiseeesinnenas vor | e | e | e 0 ... 0 0 0 0 .0 0
05955Q AE 6 |BANC OF AMERICA FUNDING........cccoovmrrierinnnees ... | 12/01/2012. 336,836 335,575 | .ovvvvrreerenn0 | v (A15) | (U (415) 0 .335,161 0
CORP 2009-R17 3A1 5.500% 02/26/20 0. 0 0 0 0 0 0
05955R AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A.... | ... | 12/01/2012. | PaydOown........ccccosveemerrnernmernennnnes [ evreirsensneivsnrnnnnns | cevnernnens 18,490 | 118,490 | o 19,518 | oo 19,489 | o0 | eiieenen(999) | i (U (999) 0 ....18,490 0
5.204% 01/25/42.......ccooovvrnirireririnericinsiesiis 0 ... 0 (V1 0 0 0 0 0 0
05956T AA 7|BANC OF AMERICA FUNDING CORP 2011-R1 A1 ... | 12/01/2012. | PaydOWN.........cocenervmremrenerirneinnns | cernerivnninenisseesseenes | cvveerrnn036,157 | 1iirrrr.836,157 | oo 632,579 633,364 0 (V1 I 2,793 0 636,157 0
4.000% 05/26/3B.........oovverererreriririieiieriienirenes 0 ... 0 0 0 0 0 0 0
073914 VK 6|BEAR STEARNS MTGE SEC INC 1997-4 A4 207,601 209,166 0 | 5,965 | oo (U I 5,965 0 215,131 0
3.552% 10/25/25 [SSPTOORN PR PP 0 ... 0 0 0 0 0 0 0
097014 AG 9|BOEING CAPITAL CORP 6.500% 02/15/12........... ver | 02/15/2012. | MALUIIEY.......vvrnvrrerercirnnriseisenirenes | eevvmnenenisniseennnees | cererererne 79,0000 | viiiierrec 75,000 | oo 83,309 | oo 75,164 | oo, (V18 (164) | oo (U (164) 0 ....75,000 0 02/15/2012.
099738 AA 4 |BORGER ENERGY ASSOCIATE 7.260% 12/31/22 | ... | 12/31/2012. | Redemption  100.0000... 255,702 255,702 0 0 0 0 .255,702 0 12/31/2022.
10623* AA 4|BRAZOS SANDY CREEK ELEC COORP.................. ... | 12/30/2012. | Redemption ~ 100.0000..........ccoee. | covmrerrerermeirmersneins | cerrerrnen45,833 | 145,833 | oo 45,833 | oo 45,833 | oo, 0 0 0 0 ...45,833 0 06/30/2024.
6.540% 06/30/24.........cooovrvmerieriericriirinerieenis rer | e s | e | (V1 RO 0 0 ... 0 (V1 0 0 0 0 0 0 | o0 [ i |0 | s
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116663 AC 9|BRUCE MANSFIELD 6.850% 06/01/34.................. ... | 06/01/2012. | Redemption ~ 100.0000..........ccover | cormrrvmerrrmrinririnnins | cevrerieens 89,404 | ..o 89,404 | ..o 89,404 | ..o 89,404 | ..o 0 0 0 0 ....89,404 0 0 06/01/2034.
123168 AA 4|BUSH TRUCK LEASING LLC 2011-AA A . [ 12/01/2012. 577,004 | ... 576,916 0 | correreeen 1,453 | (U I 1,453 0 578,369 0 0 09/25/2018.
5.000% 09/25/18 0 .. 0 0 0 0 0 0 0 0
1248P8 AD 1|CREDIT-BASED ASSET SER &.....covvvvmverrricrinnns 850 | 848 | ..o 0 0 (42) (V1 806 0 0
SECUR 2006-MH1 AF4 6.240% 10/25/36.............. 0 .. 0 0 0 0 0 0 0 0
12519B AA 2| CHRYSLER FINANCIAL AUTO SECUR 2008-B B.. | ... | 05/08/2012. | Paydown..........ccouvenevenmrvmerrerirnees | wovvrenerivnerinenrenines | 100e.2,000,000 | ........2,000,000 | ........ 2,087,734 | ........... 2,023,629 (V18 IO 2,000,000 | .coouvvennnne (V1 I 0
6.540% 11/10/14.....cooivoieiereeese s 0 .. 0 0 0 0 0
12557Y AE 7|CIT EQUIPMENT COLLATERAL 2010-VT1A C...... 315,183 | ... 315,200 0 315,214 0 0
4.860% 03/15/14.....comivrieerirereeseeries 0 .. 0 0 0 0 0
125634 AA 3| CLI FUNDING LLC 2011-1A NOTE......cccovurrmrrnenes | ver | 1211812012, | PYAOWN....ovvovvieririerierisceiens [ e | cveenn 143,982 | i 143,982 | e 143,982 | ...ovvernee. 143,982 0 143,982 0 0
4.500% 03/18/26 . [0 0. 0 0 0 0 0
CNH WHOLESALE MASTER NOTE TRST 2009-1A
126158 AM 2|B 1o | 07/15/2012. | PAYAOWN......coonvirirriieisrisniinnes | e | e 2,000,000 | ......... 2,000,000 | ........ 2,178,125 | ..cooonee. 2,052,209 (V1 IO 2,000,000 | .coovreeinne (V1 IO 0
8.742% 07/15/15.....ooververierieeeseeiseiserieenis [V 0 ... 0 0 0 0 0
126186 AA 3|CPS AUTO TRUST 2011-A A 2.820% 04/16/18..... | ... | 12/16/2012. 533,594 | ... 533,610 0 533,667 0 0 04/16/2018.
12620T AD 3|CNH EQUIPMENT TRUST 2009-B A4.........cccovvvene v | 10/15/2012. | PAYAOWN.......coonverererieiseriineines | ceviverneninseissnisnnnns | e 1,103,427 | ... 1,103,427 | ... 1,157,392 | .o 1,119,919 (V18 IO 1,103,427 | ..o (V1 I 0 10/15/2014.
5.170% 10/15/14 [0 0 ... 0 0 0 0
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL.. [ 1210172012, | PaYAOWN........ccvvrerereriseirserineins | eerrnensneniseesnninnes | oneeneen 124,301 | 124,301 | e, 125,700 | .oooovvernees 124,822 0 124,301 0
CER 2009-12R 4A1 6.500% 05/27/37. . 0 .. 0 0 0 0
12667F VF 9| COUNTRYWIDE ALTERNATIVE. ... | 12/01/2012. 277,785 | ... 283,266 0 .310,157 0
LOAN 2004-J10 4CB1 6.500% 10/25/34........cocovvere [ oe [ rrrvrirmririnnns 0 ... 0 0 0 0
12668A MN 2| COUNTRYWIDE ALTERNATIVE 12/01/2012. 347522 | ... 379,215 0 426,774 0
LOAN 2005-49CB A8 5.500% 11/25/3 JOTR IO RN 0 ... 0 0 0 0
12668A MN 2| COUNTRYWIDE ALTERNATIVE.......cccosvvrirererinne ... | 12/31/2012. | Security WIthdraw...........cccovevneeenne | covrrvrmernernsennnens | cvneensrnneinens0 | 162,223 | e 132,098 | ..ooovvvrnees 144,145 0 132,923 0
LOAN 2005-49CB A8 5.500% 11/25/35 0. 0 0 0 0
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17........ v | 12/01/2012. | PAYAOWN......coonvererererincirneninns | ceverineeneninseensnis | ceveeen.608,226 | ...........658,226 | ........... 617,907 | oo 628,028 0 658,226 0
5.500% 10/25/35.......0ovrvivirerinririrnrierssiseeesinnenas 0 ... 0 0 .0 0
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8| ... | 12/01/2012. | PaydOWn.........cceivenerenrenernenirnees | eovveenerinnernenncenns | 2,624,941 | 1......2,624,941 | ........ 2,500,359 | ..covvnee 2,588,605 (V1 IO 2,624,941 | .o 0
5.000% 10/25/33......covvvrrieriierirerireeiseisssissias 0. 0 0 0 0 0 0
12669E ZG 4|COUNTRYWIDE ALTERNATIVE LOAN 2003-34 A8 ... 570,525 | ... 569,889 0 | e 1,887 [ 0 | s 1,887 0 571,775 0
5.250% 09/25/33.......cvvvrrierrierieriseeseiasiinsias 0. 0 0 0 0 0 0
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7.......... | ... [ 12/01/2012. | PAydOWN.......cccovevrrrinerrrnrrnerneninne | eerrneiserisssiinennenes | cvrrneenn 132,198 | 1000 132,198 | e 128,232 | oo 130,909 | coovvercrrnens 0 | 1,289 [ a0 | s 1,289 0 132,198 0
5.000% 07/25/34 0. 0 0 0 0 0 0
12669G 4J 7|COUNTRYWIDE HOME LOANS 2005-J3 1A1. 576,060 | ... 577,623 0 | 3,156 | a0 | s 3,156 0 .580,779 0
5.500% 09/25/35 O I 0. 0 0 0 0 0 0
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 A8.......... 1o | 12/01/2012. | PAYAOWN......ccvuvivierieiierineiines [ cerneriesineeiesisnins | cveeines 170,789 | cvvvvnee 170,789 | oovvenee 169,159 | .ooovvvrnee. 170,302 | coovvercrrens 0 | v BT | il 131 | 486 0 170,789 0
5.500% 06/25/35. JSORN PR IO 0. 0 0 0 0 0 0
12705Q AL 9|CABOT CORP MTN 8.270% 08/14/12 ceee | e [ 0811412012, | MAUTIY......ooocoecierierincerisrinnes | ceveneriesnineninennees | eneinnereen 79,000 | i 75,000 | e 88,604 | ..ccoovrrrnns 76,313 | oo, 0 | o133 [ a0 [ (1,313) 0 ....75,000 0 0 08/14/2012.
14754D A@ 9 |CASH AMERICA INTERNATIONAL INC SERIES A | ... | 12/19/2012. |Redemption ~ 100.0000..........cccce. | ovrvrrerirevenerrnriines | wrnenneni400,000 | ..........400,000 | ........... 400,000 | ......cco.... 400,000 | ..ooovrerrirnn 0 0 0 .400,000 0 0 12/19/2016.
6.090% 12/19/1B......ooevrerinerrerierireeiseiserieesias [V R 0 .. 0 0 0 0 0 0 0 [ o0 [0 e
CENTEX HOME EQUITY LOAN TRUST 2005-D
152314 PH 7|AF5 201,715 | ... 200,135 0 0 201,715 0 0
5.590% 11/25/35.....oovveerinerieriereeriseiseiieniins 0 ... 0 0 0 0 0 0
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161546 FW 1| CHASE FUNDING MORTGAGE LOAN 2003-4 1AB | ... | 12/01/2012. | PQYdOWN........ovvuurerereerirneiinneirnees | eoseeriseisssiesiseins | ceseeen 265,910 | .......... 265,910 258,595 262,229 (V1 IO 3,681 | o (U I 3,681 0 .265,910 0 (V1 IO 0 | s 7,404 | 10/25/2014.
4.429% 10/25/14.......oooevreeseies rev e [ e | s | e (V1 IR 0 0 ... 0 (V18 0 0 0 0 0 0 (V1 IO 0 | e (V1 IO
CHASE MORTGAGE FINANCE CORP 2003-S12
16162W BV 0| 1A1 . [ 12/01/2012. 216,799 215,292 | o0 | iiieenn(639) | e LV (639) 0 214,652 0 0 12/25/2018.
4.750% 12/25/18.... . 0 .. 0 0 0 0 0 0 0
16165T AJ 2|CHASEFLEX TRUST 2005-1 5.500% 02/25/35..... ... | 12/01/2012. 358,259 372,991 | o0 | 053,508 | e (U I 53,508 0 426,499 0 0 02/25/2035.
17290D AD 6| CITIFINANCIAL AUTO ISSUANCE TR 2009-1 A4...| ... | 12/15/2012. 584,177 584,220 0 20 0 584,241 0 0 08/15/2016.
3.150% 08/15/16.......cucveurrreriereerererieisseriserenes 0. 0 0 0 0 0 0 0 | o0 [0 [
172973 2R 9|CITICORP MORTGAGE SECURITIES 2005-6 1AS5. | ... 571,179 571,179 0 | 27,074 | i (VI I 27,074 0 598,253 0 0 09/25/2035.
5.625% 09/25/35.... 0. 0 0 0 0 0 0 0 0
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2A1. | ... [ 12/01/2012. | Paydown..........cccvvevvmirnrnererinnns | eovvrneriernereninnenes | crvneenenn 172,303 | 100000 172,303 | i 168,965 | ....covvvne. 170,017 0 2,286 0 | 2,286 0 172,303 0 0 02/25/2021.
5.000% 02/25/21......covveerrrerierierereriseenerisenes 0 ... 0 0 0 0 0 0 0 0
172973 C7 2|CITICORP MORTGAGE SECURITIES 2004-6 1A8. | ... 261,755 261,755 0 0 0 0 .261,755 0 0
5.500% 09/25/34.......ccooervrerieriereneriseiserissies 0 0 (V18 0 0 0 0 0 0 0
17309N AD 3| CITICORP RESIDENTIAL MORT SEC 2006-1 A4... | ... 32,599 | i 33,769 0 2,252 0 | 2,252 0 ....36,021 0 0
5.939% 07/25/3B.......cucvvmerrrerierieeerneriseisserissinns 0 0 (V1 0 0 0 0 0 0 0
17310A AG 1|CITICORP MTGE SECURITIES INC 2006-2 1A7.... | ... | 08/01/2012. | PaydOwn..........ccccovvvrevmrrreirnrnerinnns | cvvrnereersererinnnnes | weeeen 1,235,790 | .......1,235,790 | ... 1,244,286 | ........... 1,235,665 | ..oovvveevrnnn0 | e 125 | 0 125 (V[ I 1,235,790 | ..oovvrriennd (01 IO 0
5.750% 04/25/36.........cooervrerierirerneriseiseeissins [0 0 .. 0 0 0 0 0 | ceveeeeeeenn0 [ [
17312D AC 2| CITICORP MORTGAGE SECURITIES 2007-8 1A3. | ... | 12/01/2012. | Paydown.........cccovvvervmrrirernireninns [ ovrveirerinsnvneninenes | onneeen 482,574 | o0 482,574 | ... 480,161 | ..overerrnes 480,212 0 482,574 0 0 09/25/2037.
6.000% 09/25/37.... 0 0 0 0 0 0
185896 C* 6|CLEVELAND-CLIFFS INC 6.590% 06/15/1 .[12/28/2012. | Redemption ~ 100.0000..........cccce. | covvvmrrrerirerirsrianns | ..e.3,000,000 | ........3,000,000 | ........ 3,000,000 | ...co.uce 3,000,000 (V[ I 3,000,000 |..cocovrrernnn (01 IO 0 06/15/2015.
CONSECO FINANCE SECURITIZATION 2001-2 M
20846Q HE 1(7.690% 02/01/33 1. 12/01/2012. [ PaydOWN......ccovvviriiericierieis 0 ...62,318 0 0 02/01/2033.
209115 A* 5|CONSOLIDATED EDISON INC 8.710% 06/30/22.. | ... | 12/30/2012. | Various 0 ....16,470 0 0 06/30/2022.
21075W BF 1 |CONTI MTGE HOME EQUITY 1995-2 A5............... ... | 12/01/2012. | Paydown.... 0 ....18,604 0 0 08/15/2025.
8.100% 08/15/25. [0 0 0 0 0 | o0 [0 [
211327 AB 7 |CNA FINANCIAL CORP 8.375% 08/15/12.. .. | 08/15/2012. | Maturity.. 0 ....75,000 0 0 6,281 | 08/15/2012.
219350 AN 5|CORNING INC 6.200% 03/15/16 v | e [ 11/26/2012. [ Call  117.6550.... 1,764,825 | ........1,500,000 | ........1,5638,970 | ..........1,518,084 | ..ccccovverni0 | ciriennnn(3,521) | o0 [ iiieenn(3,527) [ e (V1N IO 1,514,563 | ...covcernene (VN I 250,262 | .......250,262 | ..... 111,342 | 03/15/2016.
224044 BM 8|COX COMMUNICATIONS INC 5.450% 12/15/14... | ... | 12/27/2012. | Redemption ~ 109.7414... 373,121 338,825 339,573 0 .339,708 0 33413 | ......33413 | ... 19,148 | 12/15/2014.
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1.......... ... | 12/15/2012. | Paydown .582,789 526,331 563,302 0 582,789 0 (V1 IO 0| oo 23,794 | 06/15/2028.
7.600% 06/15/28 s 0 ... 0 0 0 0 0
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CLASS M| ... 508,178 533,017 0 .555,386 0 0
7.025% 03/15/28 s 0 ... 0 0 0 0 0
22541N 5Z 8|CS FIRST BOSTON MTG SEC CORP 2003-10 2A1] ... | 12/01/2012. | PaydOWN.........ccceneveeremerrerirneennns | cernerinsnrnennnrinseens | cvveereend19877 | it 419,577 | s 425,866 | .............. 421,513 0 419,577 0 0
5.000% 05/25/18........ccvouerinrrieriereeriieinerieniins 0 ... 0 0 0 0 0 0 0 0
22541N LU 1|CS FIRST BOSTON MTG SEC CORP 2002-26 1B2|... | 05/01/2012. | PaydOWN.........ccoveerenrrrnernerirnees [ eovveinerisnniinennenns | e 2,872,442 | ... 2,872,442 | ........ 2,881,921 | ..ccoonee 2,882,410 | oo 0 | corrrrernn(9,968) [ oo (U R (9,968) [ ..vovvveernene (V18 IO 2,872,442 | .o (V1 I 0 10/25/2032.
6.250% 10/25/32.... . 0 0 0 0 0 0 0 0 0
22541Q VG 4|CSFIRST BOSTON MORTGAGE 2003-23 1A4..... v | 12/01/2012. | PAYdOWN.......coouveerircrinrineeineiinns | cevveeeneeisseissnennens | e 1,685,365 | ........1,685,365 | ........ 1,663,113 | ..occveeee 1,670,714 | oo 0 | oo 14,651 | i (1 IO 14,651 | oo (V1 IO 1,685,365 | ....ovvernene (V1 I 0 10/25/2033.
5.500% 10/25/33 0 ... 0 0 0 0 0
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1....... | ... 524,834 520,930 0 513,287 0 0
5.250% 10/25/19.....ccoiveerinerierierierseiseeieniis [V S 0 ... 0 0 0 0 0
2254W0 PE 9|CS FIRST BOSTON MRTGE SEC 2005-11 8A1.. .| 11/01/2012. 294,736 292,698 0 292,225 0 0 12/25/2035.
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5.250% 12/25/35......covvverinerierieriseeiseineriessins rev | e | s 0 0 (V10 0 0 0 0 0 0 0 | o0 [ (V1N IR
2254W0 PE 9|CS FIRST BOSTON MRTGE SEC 2005-11 8Af1..... .| 11/29/2012. | Redemption ~ 100.0000 527,631 523,983 | o0 | e (126) | e LV (126) 0 523,858 0 12/25/2035.
5.250% 12/25/35.... ] e 0. 0 0 0 0 0 0
226829 AA 7|CROCKET COGENERATION 14 5.869% 03/30/25 | ... | 12/30/2012. | Redemption ~ 100.0000..........cccees | corrrerermrememmmrennn | vervrrenrein 2,247 | i 42,247 | 42,247 | v 42,247 0 0 0 ..42,247 0 03/30/2025.
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL . [ 12/01/2012. | Paydown. 545,654 546,408 | ....ccccoeveenn0 | e 15,759 | i 0 [ e 15,759 0 562,167 0 08/27/2037.
CERT 2009-3R 28A1 3.022% 08/27/37.. | e 0 0 0 0 0 0 0
23336E AC 0|DT AUTO OWNER TRUST 2011-1AC... [ 1201512012, | PaYdOWN.........ccvvrerirciineiseiiniins | ereeeerinseiseesnsinnes | oeeeenn.849,639 | ..........649,639 | ........... 649,562 649,592 0 47 0 649,639 0 08/15/2015.
3.050% 08/15/15.......cevvrrierirerireeieniseeinerinnrnes | ver | cevveverirenienns 0 0 0 0 0 0 0
30256Y AA 1|FPL ENERGY MARCUS HOOK LP 144A 07/10/2012 ...30,362 ...30,362 0 0 0 ....30,362 0
7.590% 07/10/18 [V 0 0 0 0 0 0 0
30277M AA 2 |FUEL TRUST 2011-1 4.207% 04/15/16.. ... | 06/06/2012. | Tax Free Exchange 0 0 ([ I 1,000,000 | ...covrvuned 0 04/15/2016.
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A.. .| 11/15/2012. | Various.... 0 0 0 ....88,218 0 10/15/2027.
5.960% 10/15/27......coovvoerereiirireresineereinsisssnsienine | v [ eveirernsinnins 0 0 0 0 (V1 OPUUPUOPPUPOR N [FUUPRUPPUOPRUI o SUSRPRURPRORPOO ) I IOOTORPOOPROO
31953* AM 4 |BNSF RAILWAY COMPANY SERIES B.. 11/15/2012. | Redemption ~ 100.0000 0 0 (V1 I 8,866 | ....coovvrnn. 0 10/15/2027
5.960% 10/15/27 0 0 0 0 0 0 [
31953* AN 2 |BNSF RAILWAY COMPANY SERIES C.................. 0 0 0 ....56,103 0 (V1 IO 0 | oo 2,535 | 10/15/2027
5.960% 10/15/27 0 0 0 0 0 0
31953* AP 7 |BNSF RAILWAY COMPANY SERIES D.. v | 1171512012, | VAIIOUS.......eoeeereerrerierieernsnines [ eevveernerneniseesnns | vevverirne2, 27 | 22,721 | 22,721 | e 0 0 0 22,721 0 0
5.960% 10/15/27 ....oovveriseirerneissisriseissiseiesisenes v e s 0 0 0 0 0 0
31953 AQ 5|BNSF RAILWAY COMPANY SERIES E.. ... | 11/15/2012. | Redemption ~ 100.0000..........ccoves | cormrrrrerermrernerrnnnns | verrerrnen 30,139 | 030,139 | oo 30,139 | v 30,139 0 0 0 ...30,139 0 0
5.960% 10/15/27 0 0 0 0 0 0 0 0
32051D 3U 4|FIRST HORIZON ASSET SEC INC 2004-4 1A3...... 1,098,990 1118170 | o0 | 21,234 | e (U IR 21,234 | ) (V18 IO 1,139,404 |......ccoonvee. (V1 I 0
5.250% 09/25/34..........ovvvvererniiirinrseissiseiesininas 0 0 0 0 0 0
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1AT7...... 1,462,542 1,468,928 (U I 8,387 | .0 [, 1477315 | 0 | 0
5.500% 05/25/34..........covvvirernriiriirineissiseiesinsenas 0 0 0 0 0 0
32051D Z3 9|FIRST HORIZON ASSET SEC INC 2004-3 1A2...... 3,051,089 3,133,744 | o0 | 159,546 | (U I 59,546 | ...ccovvirinn (V1N IO 3,193,290 | .coverernne (V1 I 0
5.250% 06/25/34..........vvvvireriiriirinriseissiseiesinsenas [0 0 0 0 0 0 0 0 0
32051G CN 3 |FIRST HORIZON MTG PASS-THRU.......c.ccccrvurrn v | 12/01/2012. | PAYAOWN......coonverencercnireirnerienns | cevnsineenennseinnnns | cereeernnb78,653 | o 478,653 | ooconcs 473,269 | ...ocvoone 476,111 (U I 2,542 0 478,653 0 0
TR 2004-7 1A2 5.500% 01/25/35..... 0 0 0 0 0 0 0 0
32051G KU 8|FIRST HORIZON MTG PASS-THRU.........ccccrvurnneee 1. 03/01/2012. | PAYdOWN.......coouvvreneirrenineinenienns | cevrriinerneninseisnins | cereernnn423,378 | 1 423,378 | e 419,673 | ..o 421,452 | o0 [ 1,926 | (V1 I 1,926 0 423,378 0 0
TR 2005-2 1A2 5.500% 05/25/35..... 0 0 0 0 0 0 0 0
33612# AA 5|FIRST POTOMAC REALTY 6.410% 06/15/13 ...| 06/11/2012. | Redemption  100.0000... 5,000,000 ..5,000,000 0 0 (V18 IO 5,000,000 | .cooovrveennne (V1 I 0 | 0 [ s 444,897 | 06/15/2013.
33761N A* 0|FIRST SERVICE CORPORATION v | .. | 04/01/2012. | Redemption  100.0000.........ccccrvs | corvvrvrrvvrnnrerinnnees | wrenernern400,000 | ..........400,000 | ........... 400,000 400,000 0 0 0 .400,000 0 0 | v [ e 10,880 | 04/01/2015.
SENIOR SECURED NOTES 5.440% 04/01/15....... 0 0 (V10 0 0 0 0 0 0 0
345296 AG 0|FORD CREDIT AUTO OWNER TRUST 2009-D A4 | ... 663,489 663,562 0 ...36 0 36 0 663,598 0 0
2.980% 08/15/14......ooevoerenerierierisesiseseriesians [V R 0 0 (V10 0 0 0 0 0 0 0
FREEPORT LNG DEVELOPMENT LP SENIOR
356694 AA NOTE 238,443 238,443 0 0 0 .238,443 0 12/19/2025
6.500% 12/19/25 s 0 0 0 0 0 0 0 | o0 [0 [
361561 AA 1|SYSTEM ENERGY RESOURCES .1 01/15/2012. |Redemption ~ 100.0000.........cevee. | ovrermerrererneirnenanee | cevnernenennn2y 198 | 2,198 | i 2,191 | e 2,196 | v 0 0 (V1 OO | R IO 2,196 | o0 | e 2 01/15/2014.
GG1C FUNDING CORP 5.129% 01/15/14. e e . 0 0 0 0 0 0
36157R D9 3|GE CAPITAL MTG 1999-HE 6.705% 04/25/29...... 1 12/01/2012. [ PaYOWN......cooveecvricierirereineen | ceviverernnirerinnnees | e 150,455 | 1.0 150,455 | ... 128,068 | .............. 130,721 | e 0 | 19,734 | i (V1 I 19,734 .150,455 0 . 04/25/2029.
36161F AE 5|GE EQUIPMENT MIDTICKET LLC 2009-1 B........... v | 12/15/2012. | PaydOwn.........ocvvrervrcrirrircriniiins 2,072,273 2,032,557 | oo 0 | cierer(32,857) | oo (U (32,557) | oocvererernnnnd0 | v 2,000,000 | .oovvriverern0 | o (V1 EOUOUPORRIOOON | I OO 113,400 | 11/16/2020.
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5.670% 11/16/20.......ccooerenerrcrieeireriseiserissinns [V R 0 ... 0 (V10 0 0 0 0 0 0 (V1 IO (1 IO (V1N IR
36187X AD 8|GMAC MTGE SERVICER ADV FDNG 2011-1A A... | ... | 03/15/2012. | PaYdOWN.........ccvrverrerierirnieinies | verinerirenieniseennns | 000ee2,500,000 | .......2,500,000 | ........ 2,499,972 | ..o 2,499,979 0 21 (0 [ 2,500,000 .0 03/15/2023.
3.720% 03/15/23 e e 0. 0 0 0 0 0 0
362341 4B 2| GSR MORTGAGE LOAN TRUST 2006-AR1 2A2.... | ... [ 12/01/2012. | PaydOWN..........oceovvenivrnrrverrerirne | vevirveernervnsrinernenes | cvrenen 674,485 | .........674,485 | .......... 652,562 664,226 | .....ccocevern0 | 010,259 | e (U IR 10,259 0 674,485 .0 01/25/2036.
2.774% 01/25/3B.......ocvvreericrieeieeseseiiesis 0. 0 0 0 0 0 .0
362341 DK 2|GSR MORTGAGE LOAN TRUST 2005-6F 1A1....... | ... 683,481 0 681,103 0
5.000% 07/25/35.......ccvoerenerierireeirneeiseiseeiensins v | e [ | ceresesesssesssns | o0 | e 0 | e 0| 0 0 0 0 0 .0
369550 AK 4 |GENERAL DYNAMICS SENIOR NOTE.. . [12/07/2012. [ Call  101.6910.....c..cvvvnirrcrires | ovrrrerireriscessrenes | v 127,114 | 1000000125,000 | e 119,786 | .ooovvevvee. 124,091 | o0 [ 812 | (1 I 612 0 124,702 1 05/15/2013.
4.250% 05/15/13.... e .0 0. 0 0 0 0 0 .0
36962G H3 1|GENERAL ELECTRIC CAPITAL. . |...| 03/30/2012. | Call .5,000,000 | ........ 5,000,000 | ...ccovnee 5,000,000 0 0 (0 [ I 5,000,000 .0 03/30/2019.
CORP MTN SERIES A 5.000% 03/30/19................ OV IR 0. 0 0 0 0 0 w0 [0 |
391210 A* 1|GREAT RIVER ENERGY 2009 5.810% 07/01/21... |...| 07/01/2012. | Redemption ~ 100.0000..........cccv. | vovrvrrereremerserrnrrrnes | v 139,635 | ... 139,535 | ..., 139,535 | oo 139,535 0 0 0 .139,535 0 07/01/2021.
39153V AR 5| GREAT AMERICA LEASING REC 2009-1 A4......... v | 12115/2012. [ PaYOWN......oovvicerricinnieiininees | cevvnieessiserisssenes | v 1,053,563 | .......1,053,563 | ........ 1,053,476 ..1,053,537 0 26 (V18 IO 1,053,563 .0 12/15/2013.
3.190% 12/15/13 0 .. 0 0 0 0 0 0 0 .0
393505 CF 7 |GREEN TREE FINANCIAL CORP 1994-2 A5. e [ 1211512012, | Paydown........cvieeiiriceriiceieces [ e | cveeennnn 163,535 | 163,535 | s 162,921 | oo 163,507 0 28 0 .163,535 0 0 .0
8.300% 05/15/19.....comrvemrrrerierineereriseisseriesrins [V 0 .. 0 0 0 0 0 0 (V1 IO 0
393505 KX 9|GREEN TREE FINANCIAL CORP.......ccccoveviiririrines 1 | 12115/2012. [ PaYOWN......coovviciricinnicrnnnees | cevveieisninerisnsenes | 1,608,514 | ... 1,608,514 | ........ 1,593,434 | ........... 1,602,408 | ...ovvvriierecn0 | 8,106 | e (VI I 6,106 | ..covrrerenn (V[ I 1,608,514 | ...covvvuennd (01 IO 0
1995-10 M1 MH 7.000% 02/15/27.. rov | e | s | e | e (V1 IR 0 0 ... 0 0 0 0 0 0 0
40432B AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1A1.......... 1o | 12/01/2012. | PAYAOWN.......ooviviiiieeiieriseienns [ e | ceveeiins 394,381 | ........... 394,381 358,892 366,910 | .cooovviveen0 | e 27,472 | e (VI I 27,472 0 .394,381 0 0
5.500% 09/25/37......oovveervrerierierereriseesserisenins [V 0. 0 0 0 0 0 0 0
412824 AB 0 |HARLEYSVILLE GROUP INC 5.750% 07/15/13..... ...|07/13/2012. | Call ~ 105.1740. .78,880 | ... 75,000 | .o 70,340 | ..o 73,965 | o0 | 346 | (V1 346 0 14,312 0 4,289 |07/15/2013.
42805R AU 3|HERTZ VEHICLE FINANCING LLC 2009-2A A1..... v | 1212512012, | PAYAOWN.......couvvereererieriseennes [ e | cvveeines 750,000 | ........... 750,000 | .......... 749,955 | ....oovevenee 749,984 0 16 0 .750,000 0 | o0 [0 | 29,288 |03/25/2014.
4.260% 03/25/14.......cooevrieviirersicesseenisis 0. 0 0 0 0 .0 0 0
42805R AW 9|HERTZ VEHICLE FINANCING LLC 2009-2A B1..... v | 1212512012, | PaYdOWN.......coouverercrieinceieniiinns | e | 1,250,000 1 ........ 1,250,000 | ........ 1,249,736 | .coovvvveee 1,249,855 | ..o | e 145 | (1 [ 145 | (V18 IO 1,250,000 |....ovvernene (V1 I 0
4.940% 03/25/16.......covevrrerirricrsnicerisssninis 0. 0 0 0 0 .0 0 {1 IR 0 [ s () N
42809H AD 9|HESS CORP 5.600% 02/15/41 ... | 03/16/2012. | Bank of America. .1,000,000 | ........ 1,026,310 ..1,026,208 0 (74) (V1N IO 1,026,134 |...covvenneen. 0| oo 62,426 02/15/2041.
428236 AG 8|HEWLETT-PACKARD CO 6.500% 07/01/12.......... | ... | 07/01/2012. | Maturity. 75,000 | ... 75,000 | .ooevnnned 83,275 75,641 | o0 | i (641) | (01 I (641) 0 ....15,000 0 0 . 4,875 |07/01/2012.
437185 AC 5|RESIDENTIAL FUNDING MRTGE..........cccosvvvnirnnes v | 12/01/2012. | PAYAOWN......vcouvverieeierieniseirines [ e | cvseeins 522,712 | oo 522,712 | oo 478,281 504,680 | ...cocoveriierin0 | 18,082 | i (U IO 18,032 0 522,712 0 (V1 IO 0| e 16,269 | 02/25/2036.
SEC 2006-HI2 A3 5.790% 02/25/36.. 0. 0 0 0 0 0 0 0 0
43718W AB 8|RESIDENTIAL FUNDING MRTGE..........ccosvvvmrinnee v | 12/01/2012. | PAYdOWN.......coonvvrircrinriseeineinns | oo | 1,919,004 | ........1,919,004 | ....... 1,880,624 | ........... 1,908,624 | ...coovvvrrnncd 0 | 0,380 | oo (U IO 10,380 | .evvueereenna (V18 IO 1,919,004 |....ccccooneeen. (V1 I 0
SECU 2007-HI1 A2 5.640% 03/25/37 0. 0 (018 0 0 0 0 0 0 0
44440 AA 4 |HUGHES AIRCRAFT COMPANY 10.360% 03/29/12 ... | 03/29/2012. | Redemption ~ 100.0000.........cccrvws [ orermrrrermmrnrirernnins | wrvrvvries 139,532 | v 139,532 | v 139,532 | oo 139,532 | o {1 O 0 0 0 0 .139,532 0 {1 IR (1 7,228 | 03/29/2012.
HYUNDAI AUTO RECEIVABLES TRUST 2009-A
44921A AD 3|A4 v | 12/15/2012. | PAYAOWN.......ovvieririerierinniines [ e | cvoveri 846,164 | ........... 846,164 846,021 846,110 0 .55 0 55 0 846,164 0 (V1 IO 0| e 22,314 | 03/15/2016.
3.150% 03/15/16.....oomvrerererrerireereniseisserissins rev e | s | e | e (V] IR 0 0 .. 0 (V1 0 0 0 0 0 0 (V1 IO (1 IO (V1N IO
452308 AM  1|ILLINOIS TOOLWORKS 144A 4.875% 09/15/41.... | ... | 03/16/2012. | Deutsche Bank Securities............... | vewrvererrmrrverrenes | veriens 3,732,575 | ....... 3,500,000 | ........ 3,489,390 | ..ccovonee 3,489,478 0 .89 0 89 (V18 IO 3,489,567 | ...ccoevrrnncd (VN IO 243,008 | ....... 243,008 | ........ 95,266 | 09/15/2041.
IMPAC SECURED ASSETS CMN OWNER 2004-2
45254T PM 0|A6 oo | 12/01/2012. | Paydown.........ovveevvnrrreriirinrienns | e | coreeenn415,601 | o 415,501 | i 408,489 | ............. 408,549 | ....cccovvrinnn 0 | 8,952 | i (U I 6,952 0 415,501 0 (V1 IO 0| oo 8,342 | 08/25/2034.
4.738% 08/25/34.......ccooevierieiseeiseiseienieerienes 0 .. 0 0 0 0 0 0 0 0
45660N QC 2|RESIDENTIAL ASSET SEC TRUST 2003-A5 A4.. |...| 12/01/2012. | Paydown........ccccovvrvmrvmmrrerirnrirnnns [ ceveresrrverrenirncens | creeeren 851,754 | 551,754 | e 485,552 530,850 0| 20,904 | oo (U IR 20,904 0 551,754 0 0
4.750% 06/25/33.......cvuurvrerireererissiseiiesisenienes SO R 0 .. 0 0 0 0 0 0 0 0
45957@ AE 6| THE INTERNATIONAL GROUP INC........cccorvrvrnec ... | 11/01/2011. | Tax Free EXxchange..........ccccoceeens | covvevvvernevincinnins | v 2,500,000 | ........ 2,500,000 | ........ 2,500,000 | ....coove.. 2,500,000 | ..oooovrirerinnn (V1 0 0 0 (V1N IR 2,500,000 | ...ovvvenene (V1 PR (V1 IO [V O 0 | 11/01/2016.
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GUAR GEN PTS & WORLDWID 5.980% 11/01/16. [ ... | cveueverererneenns | eereemeeineirneeiserisesiesiseessssisesseninens 0 0 (V10 0 0 0 0 0 0
46616M AA HENDERSON RECEIVABLES LLC 2010-3A A........| ... | 12/15/2012. | PaydOWN.........cocoerermrvmerrenrnennins | ceverrimerseeirenrneens | e 153,414 | 163,414 | i 152,455 | ..ovvevnve. 152,487 | oo 0 | cooeerereenn927 [0 [ 927 153,414 0 0
3.820% 12/15/48 0 0 0 0 0 0 0
JP MORGAN CHASE COMMERCIAL MOR 2002-
46625M RC 5|C3B 891,031 869,946 0 ...(15,880) .854,066 0 0
5.146% 07/12/35.......ovvoerrrerierirerereriseiserenis 0 0 0 0 0 0 0 0
JP MORGAN ALTRNTVE LOAN TRUST 2006-S2
46628C AC A2 [12001/2012. [ PaYdOWN.......ienienie | e | o 419,348 | 419,348 | 412,010 416,992 0 (I I 2,356 0 419,348 0 0
5.810% 05/25/36 0 0 0 0 0 0 0 0 0
472319 AA 0|JEFFERIES GROUP INC SENIOR NOTES. veee | eer [ 03/15/2012. | MARUTIY.....coooveecrerieeincersnines | vvreneriseeinenneeinnees | enernerennn 79,000 | i 75,000 | oo 85,741 | oo 75,356 | ..oocverncernens 0 [ ovvvrerrene(35B) [ o (U I (356) 0 ....75,000 0 0
7.750% 03/15/12...cconiveiieerneieeeeisevseeesieinns 0 0 0 0 0 0 0 0 0
477874 AD 3|JOHN DEERE OWNER TRUST 2009-A A4 999,375 999,838 0 | e 162 [ (1 [ 162 | e (V18 IO 1,000,000 | ....coovvrevned (0 IO 0
3.960% 05/16/16 0 0 0 0 0 0 0 0 0
484168 AA 7 |KANEB PIPELINE OPERATING........cccocouvermevrnnenes | e | 02/15/2012. [ MALUTIY.....ooovererceriniseireriieriinces | eevveeiseisessseiinenes | e 7,000,000 | .......7,000,000 | ........ 7,876,680 | ....c..c.. 7,017,295 | oo 0 | coerer(17,295) [ oo (U I (17,295) | oo (V1N IO 7,000,000 | .coouevennnne (V1 I 0
PART SENIOR NOTES 7.750% 02/15/12... 0 0 0 0 0 0 0 0
485260 BH 5|KANSAS GAS & ELEC 5.647% 03/29/21................ Redemption  100.0000... 5,996 0 0 (01 IR 599% |.... 0 03/29/2021.
49327H AE 5|KEYCORP STUDENT LOAN TRUST 2006-A 2A2... | ... ..1,045,690 1,015,515 .0 .30,176 .0 1,045,690 |.... 0 06/27/2025.
0.390% 06/27/25 et cer | v [ | e | e 0 0 0 0 0 0 (V8 OPUSROORPOPOR | R EFUUPOURPROORPR 4 UOPPPORPPORPPOO 4 I (PP
494492 AA 9| KINCAID GENERATION LLC 7.330% 06/15/20..... | ... Redemption  100.0000... .328,681 329,496 329,067 (V1 IO (36) 0 (36) 0 .329,031 0 06/15/2020.
52176Y AA 2 |LEAF Il RECEIVABLES FUNDING LL 20104 A...... Paydown J78418 | ... 778418 | ... 764,572 770,243 0 8,175 (U I 8,175 0 778,418 0 08/20/2018.
1.700% 08/20/18.........coovvrernririirerreiseeieiseienes con e s | st | e 0 0 0 0 0
52176Y AD 6 |LEAF Il RECEIVABLES FUNDING LL 2010-4 B.. . ,160,680 .1,128,878 ...1,132,426 .0 .1,160,680 | .... 0
4.000% 01/20/19.....ccvmevrririreierrnicerisesnsniees con e s | s | e 0 0 0 0 0
52177A AA 3 |LEAF Il RECEIVABLES FNDG LLC 2010-3 A.. 939,412 941,078 0 .941,950 0
3.450% 06/20/16. 0 0 0 0 0
52177A AB 1 |LEAF Il RECEIVABLES FNDG LLC 2010-3 B.......... 276,878 277,648 0 279,675 0 02/20/2022.
4.900% 02/20/22 . . 0 0 0 0 0
52465# AD 7|LEGG MASON CAPITAL CORP..........coccomenn. Redemption  100.0000........cccouw. [ wreerrerernernerrnernns | v 151,487 | 1 151,487 | e, 151,487 151,487 0 151,487 0 12/05/2020.
HUNTINGTON NATL BANK-LE 7.240% 12/05/20.. | ... 0 0 0 0 0 | o0 [ |0 |
52520M AG 8 |LEHMAN MTG TRUST 2005-1 5.500% 09/25/35.... | ... | 12/01/2012. | PAYdOWN.........ccvvrirernriernrnrirens | veverinrierireriennnres | cvrennne 436,678 | ... 436,678 | ... 417,901 417,901 0 436,678 0 09/25/2035.
53117C AG 7|LIBERTY PROPERTY LP 6.375% 08/15/12.... ...108,154 100,849 0 .100,000 0 08/15/2012.
55265K 2C 2 |MASTR ASSET SEC TRUST 2003-11 6A15 5,839,414 ....5,991,592 .0 6,060,037 |.... 0 12/25/2033.
5.250% 12/25/33 0 0 0 0 0 0 0 0
55265K 2X 6|MASTR ASSET SEC TRUST 2003-11 10A1 240,724 239,989 0 [ e (164) [ o (U (164) 0 .239,825 0
5.000% 12/25/18 0 0 0 0 0 0 0 0
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3A1......ccccoeewr [ [ 120172012, | PAYAOWN.......oovvenririrciienirneinnnnins | verinnrnenseniseenens | overnernnn68,512 | 65,512 | i 64,611 | oo 64,884 | ...coooovvern. 0 | o628 [ (1 628 0 ....65,512 0 05/25/2018.
4.750% 05/25/18.... . 0 0 0 0 0 0 0 0
55313U AD 1|MMAF EQUIPMENT FINANCE LLC 2009-AA A4.... | ... 148,705 148,719 0 0 15 0 148,733 0 01/15/2030.
3.510% 01/15/30.....courverierierierecriseiserienienes 0 0 0 0 0 0 0 0 0 | 0 [ (V18 IR
MARRIOTT VACATION CLUB OWNR TR 2009-2A
57164X AA A 236,798 236,799 0 0 2 0 .236,801 0 0
4.809% 07/20/31.....ovvrvirieeeirererieerseenienes 0 0 0 0 0 0 0 0
57183H FW 6| MARSHALL & ILSLEY CORP MTN SERIESE........ Call  100.0000.........ccemmrermrermrens | ererrererirerrrinnines | eerereienens 75,000 | ..ocvornvene 75,000 | .....oo.cd 69,851 | .oovvvcrirs 72,049 0 0 14 ....12,063 0 2,937 | 02,937 | 1,883 | 07/01/2018.
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5.020% 07/01/18.....oomevrerererierierireeiseiserissinns cer | e [ et | et | e (V1 IR 0 0 ... 0 (V10 0 0 0 0 0 0 (V1 IO (1 IO (V1N IR
57643M JK 1|MASTR ASSET SEC TRUST 2004-11 5A3. [ 1210172012, | PAYAOWN. ... | eeerrnerienirseennnienes | v 164,911 | 164,911 | L, 133,578 | oo 139,087 | oo 0| 25,824 | i (U IR 25,824 0 .164,911 0 0 .0 12/25/2034.
5.750% 12/25/34.... | e 0 0 0 0 0 0 0 0 0
59549N AD 5| MID-STATE TRUST 6 A4 7.790% 07/01/35... <. | 10/01/2012. | PaYdOWN.......coorvecreerierirrinenienns | cevnervernerirscinnees | ververrnrn85,808 | civiirrrrn.85,808 | 1o .81,518 | 082,356 | i | 3,452 | 0 [ 0 ....85,808 0 0 .0 07/01/2035.
59549W AA 1|MID STATE TRUST SERIES 11 A1. [ 1201512012, | PaydOWN. ... | eereeeieeniseiseennne | eeerererrn:86,005 | 86,005 | 181,547 | 82,109 | 0 [ 3,956 | 0 | s 0 ....86,065 0 0 .0 07/15/2038.
4.864% 07/15/38.... e e 0 0 0 0 0
59560U AA 9|MID-STATE TRUST 2004-1 6.005% 08/15/37....... ... | 12/01/2012. | Paydown. 0 ....88,320 0 0 .0 08/15/2037.
59560W AC 1|MID-STATE TRUST 2010-1 5.250% 12/15/45....... ... | 12/01/2012. | Paydown .107,970 0 .108,120 0 0 .0 12/15/2045.
600404 AA 0|MILLENNIUM PIPELINE LLC.. .| ... | 12/30/2012. | Redemption 50,502 0 ....50,502 0 0 0 06/30/2027.
SENIOR SECURED NOTES 5.330% 06/30/27....... [V 0 0 0 0 0 w0 [0 |
61166W AA 9 |MONSANTO CO SENIOR NOTE 7.375% 08/15/12 | ... | 08/15/2012. | Maturity. 75,000 | ..ooounead 86,882 76,130 0 ....75,000 0 0 .0 08/15/2012.
629568 AW 6|NABORS INDUSTRIES INC 1 4.625% 09/15/21.... | ... | 02/17/2012. | Tax Free Exchange. .2,000,000 ..1,993,080 | ...........1,993,303 .0 .1,993,406 .0 .0 0 09/15/2021.
637432 CU 7 |NATIONAL RURAL UTILITIES COOP..........ccovvrene 1| 03/01/2012. [ MALUFIY.....oocvvirrinecierieisineirenns [ vrereennieersnneninnns | vevreennnn30,0000 | 150,000 | oo 57,229 | oo 50,192 0 ....50,000 0 0 .0 03/01/2012.
7.250% 03/01/12 0 .. 0 0 0 0 0 .0
63937W AE 5|NAVISTAR FINANCIAL CORP 2010-A C o[ [ 05/18/2012. | PaydOwn.......cvvcveeinieieneieriniiinins | cveennineissinerinnnees | 2000002,000,000 | .......2,000,000 | ........ 1,984,269 | ........... 1,991,349 | .0 | 8,651 | 0 [ 8,651 | (V[ I 2,000,000 |..cocrvrrerenn (0 IO 0 .0
6.160% 05/18/18........ouvvmrrrerierirerereriseirserieenines 0 .. 0 0 0 0 0
66416T AF 2| NORTHEAST GENERATION CO.......cccoovvrrirvririirns 255,313 | . 255,313 0 .255,313 0 0
SENIOR SECURED SERIES B 8.812% 10/15/26... | ... 0 ... 0 0 0 0 0].. L0
676220 AF 3 |OFFICE DEPOT INC 6.250% 08/15/13.........co0cvv.. ... 03/16/2012. | Call ~ 105.0000.........cccccrmrverrreres | errrmrirerrsrirsniinnins | eerrerrnnn 34,600 | 52,000 | oo 54,883 | ..ooovriiinne 52,645 0 ....52,566 0 2,034 | .. 2,034 | .......... 1,887 |08/15/2013.
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE........... ... | 12/01/2012. | Redemption  100.0000. 251,695 | ... 250,952 0 250,671 0 12/01/2028.
5.676% 12/01/28 . e oo e, 0. 0 0 0 0 0].. RO | B VORI
693320 AF 0|PHH CORP MEDIUM TERM NO 7.125% 03/01/13 | ... | 08/23/2012. | Redemption ~ 103.3550........cccver | voverrevmnemnernrerirenes | veverne 2,067,100 | ........ 2,000,000 | ........ 2,204,200 | ... 2,036,776 | ooovvvverree0 [ eeiennn(19,920) | o0 [ i (19,920) [ oo (V18 IO 2,016,856 | ....vvvunrnne (V1N I 50,244 | ......... 50,244 | ... 139,333 | 03/01/2013.
693659 AC 8|ARIZONA PUBLIC SERVICE 8.000% 12/30/15...... ... | 12/30/2012. | Redemption  100.0000 11,000 11,000 | oo 12,168 | .o 11,433 0 ...11,302 0 12/30/2015.
71709* AA 3 |PHHOLDING LLC 7.000% 12/31/12......cccrnvvrrrrnne ... | 10/15/2012. | Various ....916,950 594,225 | ... 594,225 0 0 0 0 594,225 0 . 12/31/2012.
73932# AA 4|POWER MINN 9090 LLC SERIES.........cccovvrmrvrernns v | 10/15/2012. [ VAIOUS......cvvvvrerirniersnieierissinnes [ vverenrsniesisninennnnns | vovneeeennnnn 20,851 | 025,451 | e 25451 | v 25451 | i 0 0 0 0 ....25,451 0 {1 IR 0 [ e 1,618 | 07/15/2027.
A SENIOR SECURED NOTE 7.170% 07/15/27...... 0 ... 0 0 0 0 0 0 0 0
74112R AA 8|PRESTIGE AUTO REC TRUST 2009-1AA............. o | 121152012, | Paydown........ccccevivvevvicnnicins [ e | 002,497 | 602,497 | Ll 602,392 | ...ccconnn 602,492 | ...coovvvinnnd 0 0 5 0 .602,497 0 0
5.670% 04/15/17 ..o 0. 0 0 0 0 0 0 0 0
74160M BP 6| PRIME MORTGAGE TRUST 2003-2 1A10.......cccce. | oo | 12/01/2012. [ PAYAOWN.......ovieirriciieicisrinnirenns | veveriseersersniisinnnns | o0 2,008,428 | ........2,068,428 | ........ 1,977,288 | ........... 2,021,538 | .o 0 [ . iernnd6,890 | oo (V1 I 46,890 |..covvriinnnd 0 [ 2,068,428 |..........c..... 0 [ e 0
5.000% 10/25/33 JSV OO U 0 .. 0 0 0 0 0 0 0 0].. w0 [0 |
743263 AJ 4 |PROGRESS ENERGY INC 6.850% 04/15/12......... vo | 04/15/2012. [ MAEUFIY.....vovvoirveisrirerieiseinieins [ e | verinnies 100,000 | ...........100,000 | ........... 110,229 | ...ovveeee 100,515 | oo 0 [ oovieeene(B15) [ i (01 I (515) 0 .100,000 0 0 | v (1 3,425 | 04/15/2012.
745867 AS 0|PULTE HOMES INC 5.200% 02/15/15 .| 11/08/2012. | Redemption ~ 108.0000..........ccoues | covurrermrrrererneerinnis | cereenn 2,160,000 | ........2,000,000 | ........ 1,996,280 | ....ccooee. 1,998,636 | ...covvvvrnrnne 0 | coverreenn352 [ (1 352 | i (V1N IO 1,998,987 | ..ccovvernnene (VN I 161,013 | ....... 161,013 | ...... 127,978 | 02/15/2015.
74730* AJ 1|QUAD GRAPHICS INC 8.000% 09/01/20... ... | 09/01/2012. | Redemption  100.0000... JRU (PO 357,310 357,310 | ... 357,310 0 0 0 0 .357,310 0 (11 IS (1 IO 28,585 |09/01/2020.
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6A1. | ... | 12/01/2012. | PQYdOWN.......oevvmrimerenrinerierinees | coveeneriseisneniesins | cernerinns 188,419 | .......... 188,419 | ........... 188,419 | coovvvernees 188,419 | covvvereriens 0 0 0 0 188,419 0 (11 IO 0 | oo 5,887 | 02/26/2036.
5.825% 02/26/36.........ccovrvrrrirerireriieriieiseiinniins 0 ... 0 0 0 0 0 0 0
74930E AM 1 |RBSSP RESECURITIZATION TRUST 2010-12 3A4 | ... verennnn824,040 | .. 629,111 | coovinnn 625,803 | ..ooorrirennnn 0 | o (1,763) [ o (U R (1,763) 0 624,040 0
4.000% O6/27/32.......ccomrvierirrereinrineriesiierirenes [V S 0 ... 0 0 0 0 0 0 0
74958D AH 1|RESIDENTIAL FUNDING MTG SEC........ccosvvvmiunnee ... | 12/01/2012. 379,901 | ... 384,366 0 | oo 15,267 | o (U I 15,267 0 .399,633 0
12006-S10 2A1 5.500% 10/25/21 - 0. 0 0 0 0 0 0 0
75952A AF 4 |RELIANT ENERGY MID-ATLANTIC.......ccoconvvvnenne ... | 07/02/2012. | Redemption ~ 100.0000.........ccoeee | corerrmrrmerrerirneins | covverees 138,314 | v 138,314 | coocvenne 139,488 | ...ccoeonve. 138,805 | coovvevrcernnens 0 0 (72) 0 138,733 0
PW SERIES B PASS THRU C 9.237% 07/02/17.... | ... | covvevereerirnns B [P (V1 IR 0 0 ... 0 0 0 0 0 0 0
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5...... (3,334) | .. (3,334) (2,895) | ... (3,438) 0. LA04| (1 104 0 ...(3,334) 0 0
5.591% 07/25/34.......cvvoevrirerirerirercseseieenis rer | e s | e | (V1 RO 0 0 ... 0 (V1 0 0 0 0 0 0 0
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760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5...... v | 1213112012, | VAIOUS.......ceoevereeerierierirneeiseines | eevmnenneniseisenssnnens | consninnersnennnnns0 | v 99,854 | s 86,703 | ..ocvvrrrrrns 86,714 | .o, (V18 (11) 0 (11) 0 ....86,703 (V] I (86,703)| ........ (86,703) | ......... 4,979 | 07/25/2034.
5.591% 07/25/34.......oovvoerrnerirerierinerseseeiesiis [V 0 ... 0 (V18 0 0 0 0 0 0 0
760985 L6 6|RESIDENTIAL FDG SEC CORP 2003-RS11 AIBB.. | ... | 12/01/2012. | PAydOWN.........covvnrerrreneinnrirnninns | cevnerrvnniseisnninnnnes | cererneeresn 2,379 | 029,379 | o 29,379 | v 29,314 0 .65 0 65 0 ....29,379 0 0
5.900% 12/25/33.....covveerrerieriereeriseineriesris 0 ... 0 (V1 0 0 0 0 0 0 0
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3...... v | 12/01/2012. | PAYAOWN.......cooverirnrirceiseineienns | e | cveernn 206,542 | ... 206,542 | ... 196,440 203,987 0 2,555 (U I 2,555 0 .206,542 0 0
4.500% 05/25/33.......ccooevierereerieineiseiiesiierienes [V 0 ... 0 (V1 0 0 0 0 0 0 0
76111X HD 8|RESIDENTIAL FUNDING MTG SEC........ccccovvvunnc 1| 12/01/2012. | PAYAOWN.......ooovirirciinrseiineiens | e | 2,428,819 | .......2,428,819 | ........ 2,299,788 | ........... 2,396,495 0. 32,324 (U IO 32,324 | .o (V18 IO 2,428,819 | .o (V1 IO 0
12004-S4 1A6 5.250% 04/25/34..... 0 ... 0 (V1 0 0 0 0 0 0 0
76111X QK 2 |RESIDENTIAL FUNDING MTG SEC........ccccoovvvunnc ... | 12/01/2012. 951,955 956,499 0 | e 5,071 [ (U I 5,071 0 .961,570 0 0
12004-S9 1A7 5.500% 12/25/34..... 0. 0 0 0 0 0 0 0 0
76112B SP 6| RESIDENTIAL ASSET MTG......ccvvvvireirericiininne 1| 06/01/2012. [ PAYOWN......ccovvrirrierinrierinnienes [ vrerernniesisnnernnnns | vevrvneerenne 87,965 | 87,965 | o 85,132 | o 87,073 | .o, 0 0. 892 0 ....87,965 0 0
PRODUCTS 2005-SP1 2A2 5.250% 09/25/34........ [V 0 ... 0 (V1 0 0 0 0 0 0 0
REYES HOLDINGS LLC SENIOR SECURED
76169# AC 7|NOTES L[ 0713172012, | MAUTIY.....cvooveeriereecceiseieiies | vevienrienieniscennns | 000e2,000,000 | ........2,000,000 | ........ 2,000,000 | ........... 2,000,000 | ..ooovvrirrirnn 0 0 0 (V1 IO 2,000,000 | .coovrvennnne 0 07/31/2012.
6.080% 07/31112.... 0 0 0 0 0 0 0
78487Y AA 1|SVO VOI MORTGAGE CORP 2010-AA A. . [ 12/01/2012. 370,877 370,736 | .ovvvverienn0 | v 144 | (V1 I 144 0 .370,880 0 07/20/2027.
3.650% 07/20/27 [0 0 .. 0 0 0 0 0 0 [ o0 [ |0 | s
803111 AQ 6|SARALEE CORP 3.875% 06/15/13 ... | 04/06/2012. 231,835 246,660 | ....ocooeiiein0 | i 588 | (1 I 588 0 247,248 0 06/15/2013.
805564 PA 3 [SAXON ASSET SECURITIES TRUST 2003-3 AF5 |... | 12/01/2012. 210,833 206,641 | .ooovvvvieeenn0 | 191 | (V1 I 4,191 0 .210,833 0 12/25/2033.
5.301% 12/25/33 0. 0 0 0 0 0 0
81683R AB 0|SEMINOLE TRIBE OF FLORIDA 144A ...110/01/2012. | Redemption ~ 100.0000........ccccruve | covrrervrsrirerinrseires | cereenrnr. 160,000 | .......... 160,000 | ........... 160,000 | ...cccvvenee 160,000 0 0 0 .160,000 0 10/01/2013.
5.798% 10/01/13..c.ceemverererierieeeeniseeseriesines 0 ... 0 (V10 0 0 0 0 0 0 0
82651L AA 1|SIERRA RECEIVABLES FUNDING CO 2010-1A A1]... 254,692 254,705 0 .34 0 34 0 .254,739 0 0
4.480% 07/20/26 s 0. 0 0 0 0 0 0 0 0
82651N AA 7|SIERRA RECEIVABLES FUNDING CO 2010-3A A. | ... [ 12/20/2012. | PaydOwN..........ccvvvvenrirrrnnineinnns | cvverversensenerinsnnes | cvnnennnn 125,818 | 10 125,818 | i 125,806 | ...ccovvvne. 125,809 | .oovoiveiirinnnd 0 0 9 0 125,818 0 0
3.510% 11/20/25......covvverenerierieeineeiseiseriesinns 0 .. 0 (V1 0 0 0 0 0 0 0
82651P AA 2| SIERRA RECEIVABLES FUNDING CO 2010-2AA. | ... 334,798 334,807 0 .26 0 26 0 .334,833 0 0
3.840% 11/15/25.....cooeveerinerierieeeseeiseseeiesins 0 .. 0 (V1 0 0 0 0 0 0 0
82651R AA 8|SIERRA RECEIVABLES FUNDING CO 2011-1AA | ... 246,731 246,736 0 20 0 .246,756 0 0
3.350% 06/20/18........cucvvmrvrerrerireereriseiserissins [0 0. 0 0 0 0 0 0 0
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A............... 1 | 12/01/2012. [ PAYOWN......cvorviicieririeniniinns [ vveeerssisisssienenis | eoersnnenes 245385 | .......... 245,385 245,246 245,076 | .oovovveeeen0 | i 310 | (V1 310 0 .245,385 0 0
7.420% 04/15/30. s 0. 0 0 0 0 0 0 0
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A.........ccocnene 935,706 935493 | .0 | i 738 | (V1 738 0 .936,231 0 0
6.000% 05/16/22 et 0 .. 0 0 0 0 0 0 0
82838W AB 1|SILVERLEAF FINANCE LLC 2010-B B.........ccc.nn. 233,942 233,860 | .cocvivrieeen0 | 198 | (V1 198 0 .234,058 0 0
8.475% 05/16/22 et 0 .. 0 0 0 0 0 0 0 0
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIESA......... ... 01/01/2012. | Redemption ~ 100.0000.........cccooe. | covrerrmrrrerrmrrnrnns | cvreren 176,471 | i ATEATY | 176,471 | oo 176,471 | oo 0 0 0 0 176,471 0 0
5.410% 01/01/28 s [V R 0 .. 0 0 0 0 0 0 0 0
84314# AB 7|SOUTHERN ILLINOIS POWER........ccovvvrivirrirnnne ... | 12/15/2012. | Redemption ~ 100.0000..........ccooe. | corrrrrrerermeerneeenins | verrerrnen 35,714 | 35,714 | i 35,714 | v 35,714 | oo, 0 0 0 0 ...35,714 0 0
COOP SENIOR SECURED NOT 5.750% 06/15/40 | ... 0 .. 0 0 0 0 0 0 0 0
84314# AC 5|SOUTHERN ILLINOIS POWER.......ccooevvririrrernnnns ... | 12/15/2012. | Redemption ~ 100.0000..........ccooe. | corrrrrrrerermeerneeennns | verirerernenn 38,462 | . 38,462 | oo 38,462 | .ooovrirrnnes 38,462 | oo (V10 0 0 0 0 ....38,462 0 0
COOP SENIOR SECURED NOT 5.000% 06/15/25 | ... 0 ... 0 (V1 0 0 0 0 0 0 (11 IO (1 ST (V1N IR
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844741 AG 3|SOUTHWEST AIR 93-B 6.260% 09/24/12.............. ... | 09/24/2012. | Redemption ~ 100.0000.........cccev. | corerrmrvmerrnerirneins | cererens 304,247 | ........... 304,247 260,536 | ... 299,823 (V1 IO 4,425 | s (U I 4,425 0 .304,247 0 (V1 IO 0| 19,046 | 09/24/2012.
SOUTHWEST GAS CORPORATION SENIOR
844895 AS 1|NOTES 1o | 05/15/2012. | MALUIIEY.......cvvervrerireireiisriseiienes [ e | eevieesinees 75,000 | .ocvernene 75,000 | .oooonnnnd 86,084 | ..ccoovrrrnnns 75,655 0 ....75,000 0 (V1 IO 0 | oo 2,859 | 05/15/2012.
7.625% 05/15/12.....coovveervnerieriereeriseiseeiessiens 0 0 0 0 0
852891 AA 8| STANCORP FINANCIAL GROUP SENIOR NOTES | ... .3,004,800 ....3,000,516 .0 .3,000,000 |.... 0
6.875% 10/01/12...cvemverierierieeereeiseiseeieeiines 0 ... 0 0 0 0
86359A X7 3|STRUCTURED ASSET SECURITIES 2003-29 A2.. | ... | 12/01/2012. | PaydOwn.........cccovvvevirirerrnrnererinns [ eoerveirernissiennens | conneen 165,463 | o0 165,463 | oo 149,486 | .............. 158,658 0 .165,463 0
5.250% 09/25/33.......ccvemerrerieriereeriseiserisnris [V 0. 0 0 0 0 0 0
86359B 3A 7|STRUCTURED ASSET SECURITIES 2005-1 5A1.. | ... | 12/01/2012. 205,776 | ... 208,327 (V1 I 8,850 0 217,178 0 02/25/2020.
5.500% 02/25/20. 0 ... 0 0 0 0 0 0
STRUCTURED ASSET SECURITIES 2005-4XS
86359B 5G 2|3A4 v | 12/01/2012. | PAYAOWN.......coouverercrieinceisneinns | ceveeenenirseisseennnns | e 1,458,209 1 ..., 1,458,209 | ........ 1,452,741 | oo 1,453,025 (U I 5,185 | .o (V18 IO 1,458,209 | ... 0 03/25/2035.
4.790% 03/25/35.......cooevorirerierericerseesieiees 0 .. 0 0 0 0 0 0
86359D GT 8|STRUCTURED ASSET SECURITIES 2005-10 5A9] ... | 12/01/2012. | PaydOWN..........ccoveveerrmerrerirneeinns | corverirmernenresirseens | cvvereene 799,608 | .ovcri. 759,608 | oocoeces 735,574 | oo 746,152 | oo | 13,456 | e (U I 13,456 0 .759,608 0
5.250% 12/25/34........coovvviirirniirnreseeesiein [0 0 .. 0 0 0 0 0 0
86359D JT 5|STRUCTURED ASSET SECURITIES 2005-14 2A1]... | 12/01/2012. | PaydOWN.........vveneveerrnerrerirneennns | coverrnernennenrneens | covvenennd91,247 | 1 491,247 | e 475,348 | ...ovverne 475,433 | o0 [ 15,813 | (U IO 15,813 0 491,247 0 07/25/2035.
5.750% 07/25/35.... . 0. 0 0 0 0 0 0
872162 AD 4|TAL ADVANTAGE LLC 2010- 4.300% 10/20/25..... v | 1212312012, | PAYAOWN.......coouvecreeeierireeinneinns | ceverrinerineenseenses | eereeenn 100,000 | ... 100,000 | ..o 100,000 | ..ooovveveeee 100,000 0 0 0 .100,000 0 10/20/2025.
872162 AF 9 |TAL ADVANTAGE LLC 2011- 4.600% 01/20/26..... ... | 12/23/2012. | Paydown.... 250,000 | ... 250,000 0 0 0 .250,000 0 01/20/2026.
875127 AU 6| TAMPA ELECTRIC 6.375% 08/15/12.......cccrvvvrnece. ver | 08/15/2012. | MALUIIEY......oovvvnvererercerrrinerirerirenes | cerinerreriseesnennnnns | eerireeernen 19,0000 | v 75,000 | oo 81,332 | o 75,606 | ..ovvvrvverenns0 | ovirirerracn(60B) [ v (U (606) 0 ....75,000 0 08/15/2012.
88031) AB 2| TENASKA GEORGIA PARTNERS .| 08/01/2012. | Redemption ~ 100.0000..........ccoce. | omrvererrerinriinienns | i 113,785 | 113,785 | e, 119,468 | ......covve. 117,878 0 (50) 0 117,828 0 02/01/2030.
SENIOR SECURED BOND 9.500% 02/01/30. . 0. 0 0 0 0 0 0
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A .| 12/30/2012. | Redemption ~ 100.0000..........ccccrs | corvrrrerrmrsrrerinnnnes | creenenn 196,100 | ... 196,100 | ... 196,100 | ..ocovvenveee 196,100 0 0 0 .196,100 0 03/30/2024.
6.119% 03/30/24 0. 0 0 0 0 0 0
88031R AA 6| TENASKA ALABAMA Il PARTNERS oo | 12130/2012. | VaNIOUS.......cvcveviveieiieieieieesiieens [ ervneieisereeniieieens | oo 491,050 | iil491,050 | o 493,056 | ..coovvuenn 492,333 0 (79) 0 492,255 0
144A SENIOR SECURED NOT 6.125% 03/30/23.. | ... 0. 0 0 0 0 0 0
883145 AJ 3 |TEXTAINER MARINE CONTAINERS 2011-1A A. . 200,000 | ... 200,000 0 0 0 .200,000 0
4.700% 06/15/26 s 0. 0 0 0 0 0 0
88641T AA 4|TIDEWATER AUTO REC TRUST 2010-A A. 377,769 | ... 377,788 0 8 0 377,796 0
5.920% 05/15/17 0 0 0 0 0
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A 0 0 0 ....69,394 0
5.194% 10/16/40.... 0 0 0 0 0
90781# AE 2| UNION PACIFIC RAILROAD COMPANY. 0 0 (V[ 1,104,661 |..ccovvvenneee 0
4.910% 07/02/16 0 0 0 0 0
90919@ AA 7|UNIPAC VI SENIOR SECURED NOTES. 0 0 0 ...54,775 0
5.000% 05/31/20.......ccvvmererereerireereniseesseeissens 0 .. 0 (V1 0 0 0 0 0 0
ARMY LODGING FUND SENIOR SECURED
91155@ AA 8|NOTES [ ] 1202312012, | VETIOUS.....coocvenrirrieersriseiienienes [ evreirseinsrnsninenns | ceerennenn 93,060 | 193,080 | oo 93,060 | ..ooovrirrrnn 93,060 | ..oocvvvrernnens 0 0 0 0 ....93,060 0
5.250% 09/23/30. 0 ... 0 0 0 0 0 0 0
91913Y AD 2 |VALERO ENERGY 6.875% 04/15/12.. ... | 04/15/2012. ..75,000 | ..cccc0eer.75,000 | oo 84,461 | .o 75,432 | oo, 0 [ ovrrerrenn(432) [ o (1 (432) 0 ....75,000 0 0 04/15/2012.
927188 AA 3 |DT AUTO OWNER TRUST 2009-1 A1. . 09/15/2012. .509,588 509,550 | ... 509,583 0 0 6 0 .509,588 0 0 10/15/2015.
2.980% 10/15/15, SO R 0 .. 0 0 0 0 0 0 0 0 [ o0 [0 s
92922F QH 4| WASHINGTON MUTUAL 2004-S2 2A2.................. 1| 05/01/2012. | PaYAOWN.......coovverinrierierinriinns | i | v 572,019 | .......... 572,019 573,8% | ... 570,464 0 | e 1,855 | i (U [ 1,555 0 572,019 0 (V1 IO 0 | oo 8,269 | 06/25/2034.
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5.500% 06/25/34..........cvovverernirrinrirersnirererinrins [V R 0 0 0 0 0 0 [ o0 [0 |0 | s
92922F VE 5|WASHINGTON MUTUAL 2004-S3 3Af1... . [ 12/01/2012. 268,894 0 0 0 .268,926 0 07/25/2034.
6.000% 07/25/34.... ] e .0 . 0 0 0 0 0 0
94068V AE 3 |AVISTA CORP WASH WATER 7.370% 05/10/12.. | ... | 05/10/2012. .5,000,000 | ........5,000,000 | ........... 5,000,000 | ..ooovvrierinnn 0 0 (V1N IO 5,000,000 | ..oovvveennne 0 05/10/2012.
94403* AY 2|WAWA INC SENIOR UNSECURED NOTES.. .| 05/04/2012. | Redemption ~ 100.0000 110,000 | .......... 110,000 | ..oooovvrnene 110,000 | cooovvervirens 0 0 0 .110,000 0 05/04/2016.
5.870% 05/04/16.... e e 0 0 0 0 0 0
94980K AG 7 |WELLS FARGO MBS 2004-4 5.500% 05/25/34..... | ... | 12/01/2012. | Paydown..........ccovvvevvmirerrernererinns [ eovrnererinnssrnnnenes | 4,311,834 | 1....04,311,834 | .......4,035,607 | .........4,231,014 | oo 080,820 | i [ 80,820 | oo (V[ I 4,311,834 | .o 0 05/25/2034.
94980Y AG 7 |WELLS FARGO MBS 2003-16 4.500% 12/25/18.... | ... | 01/01/2012. | Paydown 0 0 47,817 0 12/25/2018.
94981A AA 1| WELLS FARGO MBS 2003-14 1A1.... . | 12/01/2012. | Paydown. 0 0 148,742 0 12/25/2018.
4.750% 12/25/18 F [T 0 0 0 0 | o0 [ i |0 | s
94981B AA 9| WELLS FARGO MBS 2004-T 2.633% 09/25/34..... | ... | 12/01/2012. | PaydOWN.........cocrvverniirmrnierinnnes | o | covernennnn 26,844 | 126,844 | (23,287 | e, 23,742 0 0 ....26,844 0 09/25/2034.
94982C AF 5|WELLS FARGO MB TRST 2004-DD 2A5.... . 12/01/2012. | Paydown. 573,349 0 0 577,262 0 01/25/2035.
2.610% 01/25/35 e 0 0 0 0 0 | covevrerverend0 [ 0
94982J AA 1 |WELLS FARGO MTG BACKED SEC 2005-6 A1..... | ... | 12/01/2012. | PaYdOWN.........cooerererrreererinninenes | eoveeeniseeseninnines | 2,189,279 | .....0.2,189,279 | ........2,224,855 | .......... 2,211,965 | oo 0 | corrern(22,686) | oo 0 | eoverer(22,686) | oo (V1N OO 2,189,279 | .o 0 08/25/2035
5.250% 08/25/35........covvvriereriniiirirnrierssieiesinsenas 0 0 0 0 0 0 w0 | 0 [
94982W AZ 7|WELLS FARGO MB TRST 2005-9 2A6...........cccconu. 623,731 0 | 29,348 | i 0 0 653,079 0 [ o0 [ 0| 18,223 | 09/25/2035
5.250% 09/25/35 0 0 0 0 0 0
94982W BB 9|WELLS FARGO MB TRST 2005-9 2A8. e [ 1200172012, [ PaYAOWN.......ooeeeciierieeiscirneis | vereennsnensseniseennes | coeveenen TA43T8 | 1 TA4,378 | ... 706,926 | ... 723,807 | .ovverviennnnd 0 | 20,571 | o 0 0 744,378 0
5.500% 10/25/35.......covrrviireririsirsniserssiseeesinsenas 0 0 0 0 0 0
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36.... | ... | 12/01/2012. | Paydown .1,765,639 1,706,441 | 0 [ 188,320 | 129,123 | 59,197 | (V18 IR 1,765,639 | ..coovvernnn. 0 [ o0 [ 0. 09/25/2036.
94984F AV 1|WELLS FARGO MBS 2006-11 6.000% 09/25/36.... | ... | 12/31/2012. | Security Withdraw 24,828 23,995 0 ...23,321 0 (23,321)| .. 09/25/2036.
WESTVACO CORP DEBENTURE 7.650%
961548 AQ 7|03/15/27 ...| 03/15/2012. | Redemption ~ 100.0000..........ccruve | corrrererrrerermnrnreres | wvvvirerrnnenen 75000 | i 7,000 | o 7,856 | v 7,584 | oo 0 0 (11 IR 7571 |, 0 (571) | .. 03/15/2027.
973582 AA 7 [WINDSOR FINANCING LLC 1 5.881% 07/15/17.... | ... | 10/15/2012. | Redemption  100.0000... 223,138 0 0 0 223,138 0 07/15/2017.
30217V AC 1|EXPRESS PIPELINELPLP 144A........ccccoovovvrinnne .| 12/31/2012. | Redemption  100.0000. 336,000 0 0 0 .336,000 0 12/31/2017.
7.390% 12/3117 JOTR T 0 0 0 0 0 0 | o0 [0 |0 | s
305915 AC 4 |XSTRATA CANADA CORP 7.350% 06/05/12 .| A.| 06/05/2012. 400,000 | ...........451,304 | .............. 403,165 | ..o 0 | cooereeene(3,165) | i 0 0 .400,000 0 4,700 | 06/05/2012.
453258 AN 5|VALE INCOLTD 7.750% 05/15/12.......ccvvververerens .| 05/15/2012. | MALUFItY......oocvvrrercererieieiieris 3,000,000 | ........2,997,510 | .e.0en02,999,872 | o0 | i 128 | 0 [ 128 |0 [ 3,000,000 | .coouevennnne 0 | o0 [0 | 116,250 | 05/15/2012.
669771 AR 8| TRANSCANADA CORP 8.500% 12/15/12. .| 12/15/2012. | Maturity... .3,000,000 | ........3,432,540 | ..........3,037,852 | ...ccoceovvrnnn0 | 1eeirennn(37,852) | o0 [ ieen(37,852) | o0 | s 3,000,000 |..cocovrrernnn (0 [ SO i N ESUURPRRURPORPOON o I OO 255,000 | 12/15/2012.
878742 AD 7 |TECK COMINCOLTD 7.000% 09/15/12.... .| 09/15/2012. | Maturity... ....715,000 (01 POPOPOORTORPOON | R EOPPOURURPOORPON | B PRI 5,250 | 09/15/2012.
89346D AA 5| TRANSALTA CORP 6.750% 07/15/12 .| 07/15/2012. | Maturity... ....75,000 0 5,063 | 07/15/2012.
055450 AC 4 |BHP BILLITON FINANCE 8.500% 12/01/1 12/01/2012. | Maturity. ....15,000 0 6,375 | 12/01/2012.
08055E AD 8|BELO PLC EVST-2 19A 6.750% 02/27/12 10212712012, | MAEUIY......ocvvviririreieisniscrerineins | cevrveiseisesenisnnnnns | 005,000,000 | .......5,000,000 | ........5,000,000 | ...........5,000,000 | ....ccovecrerc0 [ ovviriviinrncn0 | e | cviciiiiienen0 0 5,000,000 |...ocoorrrrrnn (0 [ OO | N ESUOPPRRRPORPOON | I OO 168,750 | 02/27/2012.
21238A AJ 6|CONTROLADORA COMERCIAL 7.000% 06/30/18|F.|08/13/2012. [ Call = 100.0000..........ccecrrrerermrne | verrmrrrernrirerinrnires | 20eern3,095,000 | ........3,095,000 | ........2,500,000 | ...........2,500,000 | ...ccovrrecc0 [ o0 | v | 0 0 2,500,000 |..coovriennen 0 132,999 | 06/30/2018.
219868 AN 6 |CORP ANDINA DE FOMENTO... .103/15/2012. ....75,000 0 .2,578 | 03/15/2012.
SUPRANATIONAL BANK 6.875% 03/15/1 P [0S T 0 0 . 0
614810 AA 7 |MONTPELIER RE HOLDINGS 6.125% 08/15/13.... | F. [ 11/05/2012. [ Call  104.2010......ccccovvvverrmrrnnns | verrerivrinnrienninenes | 002,084,020 | .......2,000,000 | ........1,968,620 | ..........1,990,963 | ....ccccocoeinc0 | v ,599 | o0 | iiend,599 | 0 [, 1,995,562 |.....cccoonnn. 0]....88458 | ....B88458 | ... 149,722 | 08/15/2013.
OMEGA LEASING LLC GUARANTOR ROLLS
68210 AC ROYCE 10/12/2012. | Redemption ~ 100.0000..........cccccrs | coveervemrrverrerirnnns | ovrereen 31,894 | i 31,894 | ...........31,894 | 31,894 | oo 0 0 0 0 ...31,894 0 [ o0 [ 0 | s 1,192 | 07/12/2016.
5.980% 07/12/16 0 0 0 0 0 0 0
71912N AA 5| PHOENIX PARK FUNDING LTD. . 571,875 0 0 0 0 571,875 0
PHOENIX PARK GAS PROCES 7.267% 04/01/13. | ... | covvueveerinees | cervrneereeineesnesississsssessssesssssssessssens | eenerssssnsssnessseens | sevseenenssssensensns0. | onsernesisecsnnnend 0 0 0 0 0 0 0 0
83363R AA 5| SOCIEDAD CONC AUTOPISTA.....c.cveverreririirinne 12/15/2012. | Redemption ~ 100.0000..........ccccre | corverrermrrverirerernnns | orrierereenn 29,375 | i 29,375 | .oeeee29,375 | i 29,375 | coovrviins 0 0 0 0 ....29,375 0 | o0 [ 0 | s 1,371 | 12/15/2026.
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CENTRA 144A SENIOR SECU 6.223% 12/15/26... [ ... | cveoerereeeneens | correrieeiseiinerissisesiesiseessssiseiseninens 0 0 (V10 0 0 0 0 0 0 (V1 IO (1 IO (V1N IR
87261G AC 9 |TNK-BP FINANCE SA 144A 6.125% 03/20/12....... [F.|03/20/2012. | Maturity. 998,760 999,939 0 61 (V1N IR 1,000,000 |....oovernnene 0 03/20/2012.
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A. F.|11/15/2012. | Redemption ...35,730 0 (12) 0 ....35,718 0 11/15/2014.
6.124% 11/15/14 F [T 0 0 0 0 0 0 [ o0 [ |0 | s
D3917# AH 1|DEUTZ AG SERIES C 8.195% 03/31/15................ F.| 07/16/2012. | Redemption 0 3 0 174,401 | ....... 174,401 | .. 03/31/2015.
D7625# AB 8|SOLARWORLD AG SENIOR UNSECURED NOTES| F. | 05/25/2012. | Redemption 0 0 0 . 260,000) (260,000) 12/21/2016.
6.020% 12/21/1B.....oomeveereerierieeieese e [0 0 0 0 0 0 (V1 IO 0 | cvverrrrreen0 [
G3157# AB 0|EUROPEAN METAL RECYCLING LMTD .| 12117/2012. 0 0 0 ....90,909 12/17/2022.
4.600% 12/17/22 e e 0 0 0 0
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PKK...... F.|11/07/2012. | Redemption ~ 100.0000..........ccooe. | covrrrrrerirmrermernrnes | wrrnenn 159,816 | i 159,816 | o0 22,924 | 22,924 | 729 | e (558) | e (1 I 171 0 ....23,094 12/02/2016.
0.000% 12/02/16. [0 0 0 0 0
G3652@ AA 4|QUINN MANUFACTURING GROUP HOLD . | F.| 11/14/2012. | Redemption ...64,461 64,461 0 0 0 ....64,461
8.553% 12/02/16 e 0 0 0 0 0 0
G4939@ AA 7|IRISH FOOD PROCESSORS.........ccosvvuirmerirerinens F.|12/22/2012. | Redemption ~ 100.0000..........ccooes | corrrrrrerermeermmrnnens | wernee 1,142,857 | ... 1,142,857 | ........ 1,134,183 | .occeenee 1,139,031 | o0 | i 1479 | (U I 1479 |, (V18 IR 1,140,509
SENIOR GUARANTEED NOTES 5.990% 12/22/15 | .. | c..ocvvvvieres 0 0 0 0 0 O [0 [0 | 0 | 0 | e
Q1403* AD 5|BLUESCOPE STEEL LIMITED 8.210% 06/30/18... | F. | 05/08/2012. | Redemption  100.0000........c.cccouee | covrrmnmmmmmmenmernnnens | cornenes 4,000,000 | ........ 4,000,000 | ........ 4,000,000 | ..o 4,000,000 0 0 0 [ 4,000,000 | ..o | i (] [ 0 ... 272,964 | 06/30/2018
3899999. Total - Bonds - Industrial and Miscellangous..............couuiiiiiniiiniiiniiins i ....192,586,082 |..... 190,787,561 |..... 189,369,952 | ....... 188,654,690 | .............729 | .......938,115 | ........75,353 | .........863,491 | ..ccooen0 [ 189,518,178 | ...ocovvenen0 | 3,067,904 |..... 3,067,904 | ...7,844,830 |..... XXX......
8399997. Total - BONAS = PaM 4.t eessnssnsessnsenes ...209,485,111 | ..... 207,686,590 |..... 207,024,784 | ....... 206,487,143 | ..o 729 | i 4,612 | 75,353 | in(70,012) | 0 [ 206,417,132 L0 [ 3,067,979 |..... 3,067,979 | ...8,559,160 | ..... XXX
8399998. Total - Bonds - SUmMary eM from Part 5........ooiiiiiiiicieisiisnisiinns ooieissse s st enssnssssssssesssnsensans | avens 19,297,361 | ...... 19,079,524 | ...... 19,019,389 | .o 0. o0 | 045,600 | o0 e 45,600 |0 | e, 19,064,989 |...ccoovvirened 0 . 232,372 | ....... 232,372 | ... 258,876 |..... XXX......
8399999. TOHAI = BOMAS. ettt fEE Rt | e 228,782,472 |..... 226,766,114 |..... 226,044,173 | ....... 206,487,143 225,482,121 0. 3,300,351 |..... 3,300,351 | ...8,818,036 | ..... XXX......
Preferred Stocks - Industrial and Miscellaneous
36186R 20 9| ALLY FINANCIAL INC 144A......ccovvvniiiiiniiininns | | 02/16/2012. | Tax Free Exchange........ccccovuvns 8.000 8,000 0.00 8,000 | ....... 5,735 2,265 | oo 0 0 | 2,265 0 [ 8,000 |0 [0 | o0 [ 140 | XXX......
8499999. Total - Preferred Stocks - Industrial and MisCEllaNEOUS. ........oviirviiiiiies vorverissirirnnines 8,000 0. 2,265 0 [ 8,000 | [0 | 0 [ 140 | XXX......
8999997. Total - Preferred Stocks - Part 4. ceenssnssnseneenes 8,000 (U 2,265 0| 8,000 | |0 0 [ 140 ] XXX......
8999999, TOtal = PrEfOITEA STOCKS.........coveiviveeeeiiicceeeeeeeteee ettt iete eteteaee et es st n sttt n st e n e et es s sn s et esasassanenenasnanan 8,000 [....XXXooooooo | veereeeen8,000 | v 5,735 | 2,265 | 0 | (] 2,265 | ..o, 0] . ieen8,000 |0 o0 |0 e 140 XXX......
9899999. Total - Preferred and Common StOCKS...........ouiiiiiniiiiiisissisnisersnissiins oeessnessrsssissenas . 8,000 [ 2,265 0| oiriereennn8,000 | i |0 [0 [ 140 ] XXX.....
9999999, Total - Bonds, Preferred and Common StOCKS..........c.cvuiveieieiiiiiieirs evvevsieeieiennns N 228,790,472 | .......XXX......... | .....226,052,173 | ....... 206,492,878 | ........... 2,994 50,212 | ..o 75,353 | ..o (22,147) 0 225,490,121 0 ... 3,300,351 |..... 3,300,351 | ...8,818,176 |..... XXX......
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Annual Statement for the year 2012 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. States, Territories and Pc
45201Y YJ 0|ILLINOIS ST HSG DEV AUTH REV......cccvvrervrrrnen ...| 11/06/2012 12/07/2012 |Redemption ~ 100.0000............ | ceevrrveeerenes 7,564 | oo 7,564
2.625% 12/01/42 e e . . 0 ]
49130T PQ 3 |KENTUCKY ST HSG CORP.........covereerimrrrerircens ... | 06/06/2012 12/03/2012 | Redemption ~ 100.0000............ 125,000 | .oovcveeeee 125,000 | .ooovereneee 125,000
HSG REV 2012 SERIES A 4.268% 01/01/28........ [ oo [ ooeveererneeies [ rerieriseiiissiesiesiesesesissisessenes | seeseisesneens [ st sssssssssnes 0 0] 0
83756C AY 1|SOUTH DAKOTA HSG DEV... .. | 05/23/2012 11/09/2012 | Redemption  100.0000.... 645,000 ..645,000 645,000
AUTH MTGE 2012 SERIES C 4.000% 11/01/42... | ... | cooviiieiiniins | oo | soissersessnnies | sorsosssssssssssssissss s ensssesssnsans 0 R 0
1799999. Total - Bonds - U.S. States, TErritories & POSSESSIONS.........iiiiiiiiiiiies ottt iess st ses et ensensnes | cnsnisnesas 777,564 | ............ 777564 [ ..o 777,564
Bonds - U.S. Special Revenue and Special A
3136A8 DP 2 |FANNIE MAE 2012-104 V 3.500% 02/25/38......... v | 08/06/2012 | U B S..oovorrirrircereinerierieeiiens 12/01/2012 | Paydown..............c.... 60,355 | .ovvvirncns 65,372 | covvreren. 60,355 | ...covvrrinn 60,355 | coovcrverrenn0 | e (5,017)
3137AR WS 1 [FHR 4073 HC 3.500% 03/15/35......c0cruvmrerierarenns ... | 08/06/2012 | Goldman Sachs & Co..........cccc... 12/01/2012 | Paydown........cccvveeee 45,802 ....49,552 45,802 45,802 | ..ocoovviienn0 | e (3,750) ] ...
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........w.eweuruririurereeeeaseesssesseesseseessessesssesseesessessssesssssessasassessesssssssessessnsas ....106,157 114,924 106,157 106,157 .(8,767)
Bonds - Industrial and Miscellaneous
05463S AA 5|AXIS EQUIPMENT FIN REC 2012-1A A.....cccovvvnne v | 0312112012 | VaIIOUS. ....ccveeverrerrerceieieeris 12/20/2012 [ VarIOUS........cvvvrercercrieiserieinns | v 1,317,808 | ......... 1,283,650 | ......... 1,317,808 | ........... 1,317,808 | ..ovoverrnnnd 0
1.250% 03/20/15 ceee [ e | e [ e | s | s | s 0 w0 [V IR 0 0
05564E BM 7 |BRE PROPERTIES INC 3.375% 01/15/23............ v | 08/28/2012 | VarIOUS. .....cvvvverrerrerririeeiins 10/31/2012 | Morgan Stanley & Co........coccvveee | weverenee 2,800,000 | ......... 2,783,728 2,812,964 2,783,994 0
05606U AA 8|BXG RECEIVABLES NOTE TRUST 2012-AA....... ... | 09/06/2012 | BB&T Capital Markets................. 12/02/2012 | Paydown...........cc...... 41,005 | .o 41,005 | .ovvrerrnn 41,005 | .o 41,005 | .o 0
2.660% 12/02/27 ceee [ v | e | e | s | st | s 0 N1 I [V TN 0 0
126185 AA  5|CPS AUTO TRUST 2012-A A.....ovvivvieierinniieenns v | 03/13/2012 | Gt 12/15/2012 [ PaydowN......ccovervvrevrirnriernninees | cverinnenad 695,116 | ...coovnee. 695,029 | ........... 695,116 | ..............695,116 | coocrrririrnnd 0
2.780% 06/17/19 ceee [ e | e [ e | s | s | s 0 OO0 I 0 0
126185 AB  3|CPS AUTO TRUST 2012-AB.....cccovvvvvrrviirerinrirnirns ... | 03/13/2012 04/15/2012 | Paydown..........ocovvvrverernerrreneirns | vevees 1 B 1 0
5.010% 06/17/19 ceee [ e | e [ e | s | s | s 0 OO0 I [V [T 0 0
COUNTRYWIDE ASSET-BACKED CERT 2005-3
126673 ZS 4|AF4 05/07/2012 | Wells Fargo Securities................ 12/01/2012 | Paydown.........cc...c... 53,611 | cvvrvrens 52,472 | covvveeeens 53,611 | oo 53,611 | v 0
5.308% 08/25/35 v [ e | e [ s | e | e | s 0 w0 ] [V IO 0 0
208245 AA  8|CONN FUNDING IILP 2012-AA A......ovvvrirrrns <o | 041262012 | VarIOUS. .....cvvuverrerrereriseieeiins 12/15/2012 | VariOUS........cvvvvercererieiseiiieein | v 1,260,506 | ......... 1,252,554 | ......... 1,260,506 | ........... 1,260,506 | ...oceoneernnenad 0
4.000% 04/15/16 v [ e | e [ s | e | e | s 0 w0 ] (U IO 0 0 . . .
345397 VY 6|FORD MOTOR CREDIT 2011-1......vvererrrrricrinns ...| 06/06/2012 | Tax Free Exchange...........c........ 09/21/2012 | Tax Free Exchange..........cccoeeves | cereeens 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ........... 1,000,000 | ..overrerrnennd (1 I (V18 (V1 I (V1 (U T LU I 0 | o0 [ 0 | s 0
4.207% 04/15/16 v [ e | e [ s | e | e | s 0 w0 ] [V IO 0 0
37048@ AB 0| GENERAL PARTS INTL INC....ccovvvvrrerieririrerinns ...| 11/01/2011 | Tax Free Exchange.........cc........ 11/01/2012 | Redemption ~ 100.0000............ | werrererns 500,000 | ............ 500,000 | ....ccoone. 500,000 | ..coooovrennee 501,528 | ..o 0
FKA THE INTL GROUP INC 8.480% 11/01/16..... co [ [ | s | s | e 0 w0 | (U IO 0 0
LITIGATION SETTLEMENT MONETIZE 2002-4A
53688Q AA 8(A 01/06/2012 [ Key Bank..........cccveverevverineriens 10/25/2012 | Paydown..........cccuveervenrineriverins | ovriines 1,358,305 | ......... 1,349,816 | ......... 1,358,305 | ........... 1,358,305 | ..cvevvvenrnnad [V I 8,489 | ..o (V1N I 8,489 | ..o (U I LV I 0 | o0 [ i 45,034 |..... 15,112
5.270% 10/25/32 cree [ v | e [ e | s | s | s 0 N1 I (1 I 0 0 (V18 (V1 I (V1 (U I LV I 0 | o0 [ 0 | s 0
MARRIOTT VACATION CLUB OWNR TR 2012-
57165A AA 6[1AA 06/20/2012 | Credit SUISSE.......cvvuererrerrererneenns 12/20/2012 | PaydOWN........cocvmmrerrereiierirneenns | eererinnen 231,527 | oo 231,495 | ....ccoo.ee 231,527 | oo 231,527 | oo 0 | oo 32 | s (V1 DO 32 | i (U (1 I (0 TP | B IO 1,730 | oo 0
2.510% 05/20/30 ceee [ v | e [ e | s | s | s 0 w0 | [V IR 0 0 (V18 (V1 (V1 (U T LV I 0 | o0 [ 0 | e 0
MARRIOTT VACATION CLUB OWNR TR 2012-
57165A AB 4(1AB 06/20/2012 12/20/2012 | PaydowN..........ceeurvenrierierirenein | v 231,527 | oo 231,511 | oo 231,527 | oo 231,527 | oo (V0 IR 16 0
3.500% 05/20/30 . . 0 .0 0 ceeeennn0) 0 0 0
60871R AC 4|MOLSON COORS BREWING CO 04/27/2012 10/25/2012 | Morgan Stanley & Co.................. 2,800,000 2,815,372 2,974,804 2,814,729 0
3.500% 05/01/22 ceee [ e | v [ e | et | st | reees 0 w0 | 0 0
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AA A. | ... | 02/29/2012 | BB&T Capital Markets.. .| 12/10/2012 | Paydown.. 215,125 .215,113 215,125 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 21
F 12 13 14 15 16
0 Par Value Current
r (Bonds) Book/ Year's Total Foreign Total Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Change in | (Loss)on on and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Dividends
3.450% 03/10/27 veee [ oo | e | s e 0 w0 | (U I 0 (V18 0 | o0 | v (1 T 0 (V10 I (V1 PPN 4 I ISV 0
685049 AB 4| ORANGE LAKE TIMESHARE TRUST 2012-AAB. | ... | 02/29/2012 12/10/2012 | PaydOWN........oocermrerrrerierirecenns | cvrerienes 161,344 | ............ 161,313 | oo 161,344 0
4.870% 03/10/27 e 0 0 0 0
784888 AA 0|SVO VOI MORTGAGE CORP 2012-AA A. 10/16/2012 12/01/2012 | Paydown . 64,709 | ..oovvvnneen 64,702 | .ovvvernnen. 64,709 | ..oorvrrnnn 64,709 0
2.000% 09/20/29 e 0 .0 (VI N 0
817447 AB 3|SEQUOIA MORTGAGE TRUST 2012-1 2A1.. 01/20/2012 12/01/2012 | Paydown.. . ...271,516 ..271,506 ...271,516 0
3.474% 01/25/42 e 0 20 0 0
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1A A| ... | 03/14/2012 12/20/2012 | PaydOWN.......coocernreerreerierirneenns | evrerienes 364,550 | ............ 364,473 | .ocvoonee. 364,550 0
2.840% 11/20/28 . 0 20 0 0
82838U AA 7|SILVERLEAF FINANCE LLC 2012-D A, 11/09/2012 12/15/2012 | PaydOWN.......coovermvenireerierireeenns | v 184,039 | ...cccooeue. 183,539 | .oovvrenee 184,039 0
3.000% 03/17/25 e 0 ] 0 0
82838U AB 5|SILVERLEAF FINANCE LLC 2012-D B.. 11/09/2012 12/15/2012 | Paydown . 73,616 ....73,600 ..73,616 0
4.450% 03/17/25 e 0 0 0 0
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1AA.. | ... | 05/16/2012 1211412012 | PaydowN........oovermrenrrrerierineenn | evrverienes 116,667 | ..ooccveveee 116,652 | cooovvveneee 116,667 0
4.210% 05/14/27 v [ oo | e | e I 0 w0 | [V IR 0
94973V AX 5|WELLPOINT INC 3.125% 05/15/22........c.cvverneen. <o | 05/03/2012 | VarIOUS. .....coomrerrerrerrirrererines 10/26/2012 | Barclays Capital INC.........c.cooereres | woverenes 3,000,000 | ......... 2,985,150 | ......... 3,030,630 2,985,775 44,855
96032T AA 4 |WESTGATE RESORTS 2012-2A A.....coovvvvvvniinnn. .| 09/14/2012 | Amherst Securities..............cc..... 12/01/2012 | Paydown. 229,831 | oo 229,831 | oo 229,831 | oo 229,831
3.000% 01/20/25. veee [ v | e | e | e | e | oo 0 N1 [V TN N X
067901 AJ 7 [BARRICK GOLD CORP 144A 3.850% 04/01/22... [ A.| 03/29/2012|J P Morgan & Co.........ccccovvrrrvnn 06/14/2012 | Tax Free Exchange..........ccovveres | vevvvirne 1,000,000 | ............ 999,430 | ..coovund 999,439 | ..o 999,439 | o0 | i | 0 | 9 0 0 0 0 [rovevverneenen0 | e 0
CRONOS CONTAINERS PROGRAM LTD 2012-
227170 AC 1[1AA .| 05/18/2012 | Deutsche Bank Securities........... 12/18/2012 [ PaydOWN.......ccouvervrivrireiernninees | cvrerineins 116,667 | .......... 116,652 | ........... 116,667 | ......c....... 116,667 | ovovovvvieeen0 | o1 |0 |14 0| a0 | 0 0 1,487 |
4.210% 05/18/27 voee [ oo | e | s N 0 [ om0 |0 0 0 [0 | 0 | 0 0| 0 0 | 0 0|
CRONOS CONTAINERS PROGRAM LTD 2012-
227170 AD 9|2AA .| 09/21/2012 | Wells Fargo Securities................ 12/18/2012 | Paydown . 25,000 | .oocerernn24,990 | .oiverrnn25,000 | oo
3.810% 09/18/27 JOTR VUSRI DO e 0 [ om0 |0 s
37952U AA 1|SEACO CONTAINER 2012-1AA.... .| 07/25/2012 | Deutsche Bank Securities. 12/17/2012 | Paydown . 83,333 . N
4.110% 0717127 ccooivivisrinnsisssserssssninnies | oo | vovnssiinniisiins [ onenens e 0 0 [( P 0. .0 .
3899999. Total - Bonds - INUSHIAl BN MISCEIBNEOUS. ... vuuuirsiereietes s tesssiisstiss | oertstes st ees s 18kt | anisens 18,195,803 | ....... 18,126,901 | ....... 18,413,640 | ........ 18,181,268 232,372 | ....... 232,372 | .....245818 |..... 17,639
8399998. Total - Bonds.. 19,079,524 | .......19,019,389 19,297,361 19,064,989 .232,372 232,372 | .....258,876 |..... 17,859
9999999. Total - Bonds, Preferred and COMMON SOCKS. ...t eoiteisesieeeieee sttt annis | ceeees 19,019,389 | ....... 19,297,361 19,064,989 232,372 | ... 232,372 | ....258,876 |..... 17,859
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

E16, E17, E18, E19, E20, E21, E22



Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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

Common Stocks - Money Market Mutual Funds

000000 00 O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO.......oiuiiiniinirieisisniseisssisssissesensesens u 84,357,063 84,357,063 | ..cooooriiiriiens
7499999. Total - Common Stocks - Money Market Mutual Funds, 84,357,063 84,357,063 | ..... XXX
7599999. TOHAI = COMIMON SEOCK. .1ttt etttk 8 8 E bbb 84,357,063 84,357,063 |..... XXX
7699999. Total - Preferred and Common Stock...............ccccevvecunenen.e. 84,357,063 84,357,063 |..... XXX.........
9999999. TOHAIS ..ot 84,357,063 84,357,063 |..... XXX..ovvon.

General Interrogatories:

1. The activity for the year:  Fair Value $.....84,357,063  Book/Adjusted Carrying Value $.....84,357,063

2. Average balance for the year:  Fair Value

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE
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Annual Statement for the year 2012 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
U.S. Bank NA... CINCINNALT, OH.....oovieiiice e | vernnses 0.000 0 ..(7,440,858) | XXX
0199999, Total - OPEN DEPOSHOMES......cvuvesiesiesresirsies et er st XXX | o XXX [ 0 L0 . ) | XXX..
0399999. TOtal CASH ON DEPOSIL......evvuressrssersseresseessssessesssess st es s8££t XXX [ e D S [0 R (0 (7,440,858) | XXX..
0599999. Total Cash.. XXX | e )90 SO IR [V [ [V [P (7,440,858) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (6,515,100) | 4. April (5,487,649) | 7. July. (5,997,504) | 10. October. (8,253,886)
2. February. (20,586,697) | 5. May. (7,483,897) | 8. August (6,900,039) | 11. November (12,256,261)
3. March (1,763,226) | 6. June (16,216,370) | 9. September. (2,702,662) | 12. December (7,440,858)
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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 OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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. Alabama. 0
2. Alaska.... 0
3. Arizona 0
4. Arkansas . | State regulatory requirement 200,757
5. California 0
6. Colorado.... 0
7. Connecticut 0
8.  Del 0
9. District of Columbia 0
10.  Florida . 0
11, GeOrgia......vveieerieririrciias GA ... ST.. | State regulatory requirement 60,227
12, Hawaii HI|.. 0
13.  Idaho ID|.. 0
14, HINOIS ..o [ - 0
15, Indiana.......ccooeeevrrereinrcs IN 0
16.  lowa.......... 1A 0
17.  Kansas (1] - 0
18, Kentucky.......ccoovvvrivivciicinininns KY|.. 0
19.  Louisiana LA|.. 0
20. Maine ME|............ 0
21.  Maryland MD | ..o 0
22.  Massachusetts.............cccoccrnnecd MA]..... ST.. | State regulatory requirement. 100,379
23.  Michigan M e 0
24, Minnesota......c.cocvevviniirieinnines MN | .. 0
25.  Mississippi MS|.. 0
26.  Missouri. 0
27.  Montana. 0
28.  Nebraska... 0
29. 0
30.  New Hampshire. 0 0
31, New Jersey. 0 RN 1}
32, New Mexico . | State regulatory requirement 100,877 127,110
33, New York... . 0 cereneen0)
34.  North Carolina . | State regulatory requirement 401,514 613,316
35.  North Dakota. 0 | e (0 R 0
36.  Ohio... . | State regulatory requirement 1,627,542 2,423,884 0
37.  Oklahoma.. (0 RN 0 0
38. 0 0
39.  Pennsylvania. 0 0
40.  Rhode Island.. 0 [ oo e 0
41.  South Carolina... . | State regulatory requirement 175,662 0 0
42.  South Dakota 0 | e (0 R 0
43, Tennessee.......ooovervirivreene 0 [ oo 0 0
44, Texas. 0 | o0 | e 0
45.  Utah... M 0 0 0
46.  Vermont.......occooerreevenciisnnenns (0 RN 0 (1 IO 0
47.  Virginia . | State regulatory requirement 250,946 383,323 0 0
48.  Washington . [0 R 0 0 0
49.  West Virginia..........cccrvrverinnnnnnd (0 N (0 IR 0
50.  Wisconsin.. 0 0
51.  Wyoming.... 0 | om0 | e 0
52.  American Samoa...........cc..ceeveuen AS [ 0 0
53. L0 SO SPOON N ESOOOT OO 0
54. B 0 0
55.  US Virgin Islands..........cccccrvueene. AV/ 1 0 0
56.  Northern Mariana Islands.. 0 0
57.  Canada . . 0 0
58.  Aggregate Alien and Other. L XXX... XXX ottt 0 | e (0 IR (0 RN 0
59.  Total XXX, XXXttt 2,917,904 4,367,943 0| s 0
DETAILS OF WRITE-INS
B80T, oo | e 0
5802. 0
5803. ... 0
5898. Summary of remaining write-ins for
line 58 from overflow page XXX XXX ittt [0 RN 0 (V1 I 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXXttt 0 | oo 0 [ 0
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