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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

1 2 3 Location 6 7 8 9 10 1" 12 13 14 15 16 17 18 19
4 5 Increase
Additional Book/Adjusted Increase (Decrease) Commitment
NAIC Date Type Investment Carrying Value | (Decrease) by Foreign for Percentage
CusIP Name of Vendor Desig- | Originally and Actual During Year Fair Amount of Less by Exchange Investment | Additional of
Identification Name or Description Code City State or General Partner nation | Acquired | Strategy Cost Actual Cost Value Encumbrances | Encumbrances | Adjustment | Adjustment Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
43384# 10 2[HOBBS BROOK MANAGEMENTLLC.... |...... [WALTHAM......... [MA..Internal Transfer............. .. [10/31/2000 ]..
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliate:

4099999. Subtotal - Affiliated

4199999. Totals
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Annual Statement for the year 2007 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE BA - PART 2

CUSIP
Identification

Name or
Description

Location

3

Cit

State

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year
5 6 8 9

Name of Purchaser or
Nature of Disposal

Date
Originally
Acquired

7 10
Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value

Less Increase (Decrease) by Less
Encumbrances, (Decrease) Foreign Exchange| Encumbrances

Prior Year by Adjustment

NONE

Adjustment

on Disposal

Consideration
Received

12

Foreign
Exchange
Gain (Loss)
on Disposal

13

Realized
Gain (Loss)
on Disposal

14

Total
Gain (Loss)
on Disposal

Investment
Income
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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIpP g| Bond |[Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description * |n] Char |nation] Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912827 4V 1|U S TREASURY NOTE Co | o] e | oo 299,156 | ... 101.125 303,375 300,000 L7 ST ISPIURTRRTRRRTIRRN ISP 3 (5 (] IS 4790 MN..... 12/12/2001. | 11/15/2008.
912827 7L 0|U S TREASURY NOTE [STH0N (VS SRR IO 13,485,136 | ... 106.078 3,712,730 3,500,000 | ..ooerrrnn3,492,559 | oo | v 1,144 4.880(FA...... 05/25/2005. | 02/15/2012.
912828 AU 4|U S TREASURY NOTE [STO0N (VS PR 1 .14,800,000 .79,783 4570 FA...... 02/21/2006. | 02/15/2013.
912828 BH 2[U S TREASURY NOTE LS. || | oo 1]. X 1,250,000 | .oooirerin 1,241,463 | oo | s 1,312 | s | e [ e 4.2501 oo 4380 | FALLL. 07/12/2004.] 08/15/2013.
912828 BR 0|U S TREASURY NOTE LS| e | oo 11..........26,017,930 | ...... 103.680 27,475,200 26,500,000 | ..........26,147,098 | ....ovvvorerrererrcvenns | o 50,659 [ ..oovverrrrernereneneees [ ereeeernneerneeensnees | eernenee 4250 | v 4.500 | MN...... 08/10/2006. | 11/15/2013.
912828 CA 6(U S TREASURY BOND LSo o] s | e 11 ..........12,050,250 | ...... 1021641 .......... 12,872,664 | .......... 12,600,000 12,050,250 | ....ovovvvvrnireriens [ v | e oo | e 24681 .. 2.990 | FALLLL 06/30/2004. | 02/15/2014.
912828 CT 5|U S TREASURY NOTE [STOON (VN SRR I 16,510,413 | ...... 6,750,000 8,546,086 [ ....oooovvrerrveriireri | 25,542 [ s | | 4250 o ATBO FALLL 08/15/2006. | 08/15/2014.
912828 DL 1|U S TREASURY NOTE Co | o] e | e 11. 03/09/2007. | 02/15/2010.
912828 DM 9|U S TREASURY NOTE LS [ o | oo 1. 02/01/2006. | 02/15/2015.
912828 DP 2| UNITED STATES TREAS NOTE [STO0N (U PR 1 04/12/2005. | 03/15/2010.
912828 DV 9[UNITED STATES TREAS NOTE LS. || | oo 1 . 10/03/2005. | 05/15/2015.
912828 EE 6|U S TREASURY NOTE [T (P U I 1 2,000 000 09/29/2005. | 08/15/2015.
912828 EN 6| UNITED STATES TREAS NOTE [STO0 (VS PR IO 1 .24,750,000 08/31/2006. | 11/15/2015.
912828 EW 6| U S TREASURY BOND.........iirvirrrirrrieesinsessssessssesssssssssessssesens [STOON (VN SRR I 1 ,500,000 09/29/2006. | 02/15/2016.
912828 FD  7|U S TREASURY BOND........cosvreerreireerreesseesssesssssssessssssessssseens [ESTO0 (VN PR I 1. ...1,500,000 07/19/2006. | 04/30/2011.
912828 FF 2|U S TREASURY NOTE [ESTOON (VN SRR IO .o 1,274,072 |......108.234] ............ 1,352,925 | ... 1,250,000 01/31/2007. | 05/15/2016.
912828 FN  5|U S TREASURY NOTE........comieorereemereemereceseneceserreseeeeeseseceseneeesseneens | coveee | oo v | o 1 2,000,000 12/08/2006. | 07/31/2011.
912828 GQ 7| U STREASURY BOND........cosmrirriineiiseissssssssssssssssssssssssssssens [HEST000 (VN PO I 1 ...2,000,000 05/17/2007. | 04/30/2012.
912828 GS 3|U S TREASURY NOTE [T [ ] [ 1].. ...9,000,000 11/30/2007. | 05/15/2017.
0199999. U.S. Government - Issuer OblIGations...........cocveveiiciesisisiesissiesssessessssessssssssssssssssssessessssessenses | oenennee 122,168,693 | o XXXoonoo | ... 128,767,521 | ... 124,645,000 0 279,912 0.0 o XXX L XXX | XXX . 1,420,029 ) .....4,831,004 | ..... XXX.......] ... XXX.......
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36207K WC 0| GOVT NATL MTGE ASSN #434543.........ccoooviniiiiiniisnisssiisnniinns | o [ ] | ] 111,466 | ...... 106.719 119,460 111,938 129 | 700 8,395
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-| Backed Securities 111,466 | ... XXX....... 119,460 111,938 0 129 0 700 8,395
0399999. Total - U.S. GOVEIMMENL........uivieeiiieeeieiee s cese st sesess et sesess st esessenessennssnessenessssnnsses | ssssses 122,280,159 | .. XXX.oooo f e 128,886,981 | ........ 124,756,938 0 280,041 0 i 1,429,729 | ........ 4,839,399
All Other Governments - Issuer Obligations
135087 XH 2| CANADA GOVT.....riiriireerreemmeeesnsessssesssessssssssssssssssssssssssssssssssnns | seveees Cl. AFE [ 2,528,991 2,569,923 2,435,000 | ..o 2,507,940 | ovoonverrenncrnns | e (14481) | e s 00 5.250 [ 1 4490 | D | e 10,857 | .ovveeene. 127,838 | 07/07/2006. | 06/01/2012.
135087 XM 1| CANADA GOVT.....oriiriirrerreereeesneeesnssssnssssssssssssssssssssssssssssssssssns | seveens C 1,958,554 ..1,838,000 | ..o 1,930,414 | i 10/05/2007. | 06/01/2013.
135087 XX 7| CANADA GOVT ~|Cl... 4,407,739 .13,922,000 . 10/18/2007. | 06/01/2015.
135087 YB 4| CANADA GOVT ~|Cl... 3,531,733 ...3,525,000 98,200 | 10/05/2007. | 06/01/2016.
135087 YF 5| CANADA GOVT .|Cl... 5,448,812 5,445,000 188,800 | 12/07/2007. | 06/01/2017.
13509P BC 6| CANADA HOUSING TRUST ~|Cl... 841,205 820,000 .18,440 | 06/20/2007. | 06/15/2012.
13509P BD 4| CANADA HOUSING TRUST .|Cl... 3,451,085 | ............ 3,395,000 .33,434 | 11/21/2007. | 12/15/2012.
13521) AA 9| CANADA POST CORP.......covvererermerereessssssssessssessssesssssssssssenns .{Cl... 927,971 655,000 | ....ovvrerrr924,639 | oo 48,645 | 11/13/2007. | 03/15/2016.
30766Z WC 3| FARM CREDIT CORP......ociiiiiiiiiirininisssnesssssesssesssssssssssesssssssssssas | aneeees C 1,016,257 1,020,000 43,860 | 10/04/2006. | 10/05/2020.
0499999. All Other Governments - Issuer Obligations 33,498,139 |.... 4,153,279 | ..........33,055,000 68,399 | ..... XXX o] XXX.oone
1099999. Total - All Other Government 33,498,139 | .. XXX.ooow f oo 34,153,279 | .......... 33,055,000 968,399 | ..... XXXooeee] e XXX..o.oc
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
110709 FR 8| BRITISH COLUMBIA PROV CDA........coomveerreernneernneeessneeesseeesneessns | ceveens Cl. AFE | ... 478,262 |...... 102.051 489,845 480,000 09/05/2007. | 12/01/2017.
11070Z CC 6|BRITISH COLUMBIA PROV MTN o] % FE 2,149,242 | ...... 113.207 2,150,933 ...1,900,000 07/22/2005. | 08/17/2028.
11070Z DF 8|BRITISH COLUMBIA PROV MTN [ % 1,117,728 ...1,065,000 02/15/2005. | 12/18/2015.
135148 AT 1| CANADA MORTGAGE ACCEPTANCE CORP ~|Cl... 829,697 839,834 07/19/2005. | 06/15/2010.
31680P AA 4|55 ONT SCH BRD TRUST .|Cl... 826,525 710,000 12/21/2005. | 06/02/2033.
563469 EX 9| MANITOBA PROV CDA B [o] % 709,425 675,000 05/05/2005. | 12/03/2015.
563469 FJ 9[MANITOBA PROV CDA ......cocvmiimrieiieirssiinsiiessssssississsssssssssssnnes | oneees Cl.o. | TFE | ..........999,300 |......101.776 | ............ 1,017,760 11/29/2006. | 12/06/2016.
642866 EF 0| NEW BRUNSWICK PROVINCE.........ccoooovomviiereieneiiensiresesesssieienes | o C 443,629 03/30/2005. | 05/12/2015.
642866 FX 0| NEW BRUNSWICK PROVINCE .|Cl... 758,030 04/11/2007. | 07/21/2016.
642866 FY 8| NEW BRUNSWICK PROVINCE ~|Cl... 1,047,000 02/13/2007. | 02/21/2017.
642866 FZ 5|NEW BRUNSWICK PROVINCE.........ccoooommriemrmrerneeerneeeneneersnneesnnnes | e C 1,215,598 09/06/2007. | 03/26/2037.
651329 BD 5| NEWFOUNDLAND & LABRADOR .......coscevierrireerienriresrereeninssnens | e Cl.e [ IFE | ......... 1,204,482 | .......98.620 | ............ 1,188,371 03/01/2007. | 10/13/2016.
651333 FQ 4|PROVINCE OF NEWFOUNDLAND .{Cl. . . YA 587,806 11/22/2006. | 04/17/2037.
683234 SL 3| ONTARIO PROVINCE..........coooverrrvemreeneeeinneisnseessnssesssssesssssssnsenns | connees Clos AFE .. .1 123 780 | ...... 118.144] ............ 1,181,440 06/08/2007. | 03/08/2033.
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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIpP g| Bond |[Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate How Due and During
Identification Description * |n| Char |nation] Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Maturity
683234 YB 8| ONTARIO PROVINCE LS... AFE [ e 2484275 | ...... 101.305 2,532,625 2,500,000 | ..ooeerr 2,486,789 | ooooovecevecreees | e 1,314 | e | e | e 750 4.830 01/10/2006. | 01/19/2016.
683234 YZ 5[ ONTARIO PROVINCE.........ccooooereerrreeneeerneeesneeessesessssesnsssssnsenns | connees 1FE 1,226,838 . ...1,225,000 01/30/2007. | 12/02/2012.
748148 RK 1| QUEBEC PROVINCE AFE(..........2,438,881 | ...... 104.432 2,541,875 2,434,000 09/13/2004. | 10/01/2013.
74814Z DE 0| QUEBEC PROVINCE . o AFE | ..........3,274,676 | ...... 107.412 3,281,437 3,055,000 05/10/2007. | 06/01/2025.
803854 JA 7| SASKATCHEWAN PROVINCE........ccommmvimmrvinriinseinssisssssssssssiines | connees AFE | ........... 1,465,320 | ...... 117.668] ............ 1,464,967 | ............ 1,245,000 01/31/2006. | 09/05/2033.
803854 JF 6] SASKATCHEWAN PROVINCE........ooovvoesiieeeeeessseeeseseessesesseesssenens | crseens AFE] ... 721015 | ..... 104.934 708,305 675,000 05/05/2005. | 06/03/2014.
1199999. States, Territories & Possessions - Issuer Obligations, XXX e 25,320,544 | .......... 23,943,834 | .. . 0 0 .. XXX [ XXX [ XXX el 275,033 1,106,322 XXX.......] ... XXX.......
1799999. Total - States, Territories & Possessions (Direct and Guaranteed).......... 25,080,642 |...XXX....... 25,320,544 23943834 |......... 24,994,840 0 0 0 .. XXX.... | . XXX..... | XXX...] ........275,033 | ........ 1,106,322 | ..... XXX......| ..... XXX.......
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
745145 LM 2| PUERTO RICO COMWLTH.......ovvvvrrrermererrreseeeseessssessssessssesens | onnees IR I AFE | ...............507,450 513,341 510,000 89 | 22,950 | 11/14/2001. | 07/01/2023.
745268 L8 3|PUERTO RICO ELEC PWR AUTH AFE 437,000 414,892 400,000 | .ecovrerreerd26,050 | oo | i (4,167) 21,000 | 04/06/2005. | 07/01/2013.
745281 X4 2|PUERTO RICO HOUSING 1FE 125,000 125,970 125,000 08/10/1972.| 06/01/2009.
13509P AY 9| CANADA HOUSING TRUST .. 739,563 751,655 740,000 83 07/07/2006. | 09/15/2011.
13509P BA 0| CANADA HOUSING TRUST . ...768,522 |.... 764,587 770,000 278 12/14/2006. | 12/15/2011.
13509P_BB 8| CANADA HSG TRNO 1 .2,066,026 | ... 2,056,938 2,070,000 03/13/2007. | 06/15/2012.
2599999. Special Revenue & Assessment Obligations - Issuer Obligations. . . 4,643,561 | XXXoooooos [ e 4,627,383 | ........... 4,615,000 0 (3,717) 0 0 . XXXeooo [ XXX [ XXX e 62,444 ] 175,249 L XXX ] e XXX.......
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obli Agencie Authoriti d Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128H6 MY 7|FHLMC PC . 5,352,955 5,443,735 cereeeneen( 17,339 [ oo [ eveeeenneeeneneesnnees [ o500 oo 4.090 [ MON.. | ............ 20,414 | .......... 244,968 | 06/30/2003. 08/01/2018.
3128K7 U5 5| FHLMC PC.....covririverierreeneisssississsssississssssssssssssssssssssssssssssnns | evvvene | oo | vevieenn2 | v 1] 014,410,306 | ........97.633 ] .......... 14,720,163 | .......... 15,076,992 ...753,850 | 11/04/2005. | 09/01/2035.
3128KG FP 8|FHLMC 3,290,696 3,165,987 | .ceirr.3,232,982 | oo | s 27,896) | oo | e | e 7.000 ..o .5.900 | MONL. | ............. 18,468 | ........... 221,619 | 11/30/2006. | 11/01/2036.
3128KK XU 8|FHLMC PC 16,255,132 | 00000r06,297,458 | oo | cvrriirennd(9,000) | oo [ v [ 200008000 oo... . 5720 [ MON.. | ............31,276 | ... 312,757 | 02/08/2007.] 01/01/2037.
3128M4 CP 6|FHLMC PC .15,730,345 ...432,584 | 05/24/2007.] 12/01/2036.
3128MM CK 7|FHLMC PC .18,926,308 ...946,315 | 08/24/2005. | 09/01/2020.
3128P7 BH 5|FHLMC PC 7,044,765 ...422,686 | 12/12/2005.] 12/01/2025.
3128P7 CB 7|FHLMC PC 7,625,315 ...495,646 | 02/28/2006.| 02/01/2026.
3128PE 4N 5|FEDERAL NATL MG ...3,656,497 ...237,672 | 10/17/2006. | 10/01/2021.
31294K M4 4|FHLMC PC 5,096,727 | ..cc000r.5,230,817 | oo | eereneeenn(34,998) | e | v | 00005500 ... 4550 [MON.. | ...........23,360 | ........... 280,320 | 01/22/2003.]01/01/2018.
31296S M3 7|FHLMC PC 2,536,648 01/30/2004. | 01/01/2034.
31297C HD 5|FHLMCPC .11,900,453 12/15/2004. | 07/01/2034.
31297S R6 4|FHLMCPC ...7,687,845 10/14/2005. | 08/01/2030.
31297U 3C 2|FHLMCPC 1,128,676 | . ,096,682 05/31/2005. | 05/01/2035.
31298N UG 8|FHLMC PC 124,543 116,708 08/21/2001. | 05/01/2031.
3137EA BA 6| FEDERAL HOME LN MTG CORP........cccooormmrrrmmrrrmnnermnnrisnnnisnennns | LS| o | i o] nve.9,990,700 | ......104.343] ......... 10,434,375 | .......... 10,000,000 10/11/2007. | 11/17/2017.
31387C XK 2|FHLMC PC 265,933 252,155 06/22/2001. | 04/01/2031.
31389K WT 4|FNMA ..1,430,352 09/03/2002. | 02/01/2017.
31390G A5 6|FNMA 454,427 09/20/2002. | 05/01/2017.
31402R DD 8|FNMA .10,302,566 01/17/2007. | 05/01/2035.
314035 W5 1|FNMA ...3,976,375 12/09/2003. | 11/01/2033.
31404N GC 4|FHLMC PC ...7,768,081 08/24/2005. | 05/01/2019.
314058 EF 7|FHLMC PC ...9,480,750 09/29/2006. | 08/01/2035.
31406B MW 7| FNMA 2,722,961 01/11/2005. | 01/01/2035.
31406D E7 7|FNMA ...8,465,693 02/25/2005. | 12/01/2034.
31406V DP 8| FNMA 3,027,248 05/31/2005. | 05/01/2035.
31406W 2M 5| FNMA 5,965,113 06/30/2005. | 06/01/2035.
31407J EX 6|FHLMC PC .23,943,465 11/09/2006. | 11/01/2036.
31409X PU 7|FHLMC PC 5,597,392 07/31/2006. | 02/01/2036.
31410D 5Y 2|FHLMCPC 08/10/2006. | 08/01/2036.
31410P A8 6|FHLMC PC 2,861,402 10/10/2006. | 08/01/2036.
31410U YW B FHLMC ...oecreeneeenneeisneeesneessnessssessssessssesessssssnssssnnssss | cvnneee | oo [ cevvneee2 | cone 1] eiieen.5,681,200 | ......101.569] ............ 5,709,693 11/30/2006. | 09/01/2036.
31411C KH 3|FHLMCPC 1,516,707 12/08/2006. | 11/01/2036.
31411K R4 7|FNMA 9,308,553 01/31/2007.| 01/01/2037.
31411IN 5C 7| FNMA 02/08/2007. | 02/01/2037.
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Rate Current
Used Year's Total Gross
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
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BA1IW AU T FNMA..ccsseeenesessisssssssssssssssssssssssssssssssssssssssssnnnes | conneee | oo [ cevvneei2 | o L] 4,785,822 |...... 101.569] ... 4,822,873 ...4,748,355 ) 6.000{........... 5.680| MON.. | ... 47,459 ...166,192 | 03/30/2007. | 04/01/2037.
314124 U9 3L FNMA ..oiieceeieeenseinnsessssessssssensssssssssssnssssnsssssnsssnns | cvvnne | oo | veveeenni2 | v 1 8,539,843 |...... 102.793 8,603,647 8,369,831 ) . 145,337 | 10/09/2007. | 07/01/2037.
B1412E 5Y B FNMA...ooiccscrsceenessssssnsisssnssssnsssssssssssssssssssssssssssens | evvnee | oo | vevernni | v 1 3,971,574 |...... 104.649 4,002,998 3,825,143 ) A7, 47,814 | 08/30/2007. | 08/01/2037.
31412G_XD 8| FNMA 2] 1 7,000,915 |...... 104.024 7,164,714 ...6,887,518 ) . . 80,324 | .o 80,354 | 08/28/2007. ] 07/01/2037.
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed SECUIES.............covrvweenserereessereeessesssees | conenane 263,036,340 [ .. XXX....... [ ........ 264,449,760 262,847,835 262,677,548 | .. ) 0 0].. I [ 1,979,660 | ...... 12,186,176 | ..... XXX o] e XXX.......
3199999. Total - Special Revenue & Special Assessment Obligations...........cooireeiceisriesisiee i ssriesnnes | e 267,679,901 ... XXX.ooooo | . 269,077,143 | ........ 267,462,835 | ........ 267,311,049 | .o, 0] . (295,483) 0 0 [..XXX...... XXX RO 2,042,104 | ...... 12,361,425 |..... XXX.ooee ] e XXX.oonoe
Public Utilities (Unaffiliated) - Issuer Obligations
00433) AB 1] ACCESS RDS EDMONTON LTD....oooccovvrrrcrrce [...lcl. [AFE e 553,056 | ......110.887 553,056 498,756 792)]......... 5811]...... 5110 MS.... 2415 12/02/2005. ] 09/30/2037.
3299999. Public Utilities (Unaffiliated) - Issuer Obligations. 553,056 | .. XXX....... 553,056 498,756 (792) 0 0 [..XXX....... XXX XXX... 2415 0. XXX ] v XXX..o....
3899999. Total - Public Utilities (Unaffiliated) 553,056 |...XXX....... 553,056 498,756 (792) 0 0 .. XXX....... XXX XXX... 2415 0f... YOS XXX.ovne
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00184A AB 1| AOL TIME WARNER INC 2FE | .. 1,629,690 |...... 100.000] ............ 1,500,000 | ............ 1,500,000 (18,525) 03/22/2005. | 04/15/2011.
00209A AG 1|AT&T WIRELESS SVCS INC . AFE 4,435,565 |...... 100.000 3,750,000 3,750,000 .(92,833) 07/29/2005. | 05/01/2012.
00254E BP 6| SWEDISH EXPORT CREDIT CORP.........coomvremrrenrreireessssesnesennns . 1FE 13,982,320 |...... 102.343] ... 4,093,740 ...4,000,000 09/22/2006. | 09/29/2011.
010392 ER 5|ALABAMA PWR CO. AFE ...997,690 |.......99. ...991,320 ,000,000 01/11/2006. | 01/15/2016.
010392 ET 1|ALABAMA PWR CO AFE {999,710 | ..o 101.392] ... 1,013,920 ...1,000,000 02/01/2006. | 02/01/2011.
025537 AD 3| AMERICAN ELEC PWR INC 2FE (.. 2,089,640 |...... 101.432 2,028,640 2,000,000 08/11/2004. | 03/15/2010.
02580E CC 5|AMERICAN EXPRESS BK FSB AFE 2,992,650 |...... 100.557 3,016,719 3,000,000 09/10/2007. | 09/13/2017.
025816 AX 7|AMERICAN EXPRESS CO. AFE ..498,710 |...... 102.388 511,940 500,000 08/22/2007.] 08/28/2017.
02581F YH 6| AMERICAN EXPRESS CENTURIO AFE {998,750 | ... 101.756 | .ovvvvnee 1,017,560 | .occonnv. 1,000,000 10/10/2007. | 10/17/2012.
0258M0 BY 4| AMERICAN EXPRESS CR CORP. AFE | ............996,420 | ...... 101.219] ... 1,012,190 ...1,000,000 11/29/2005. | 12/02/2010.
02635P RT 2| AMERICAN GEN FIN MEDTM SR AFE 991,840 |........98. ...987,910 1,000,000 09/26/2002. | 10/01/2012.
02635P TP 8| AMERICAN GEN FIN MEDTM SR FE ....998,000 |...... 101.152 1,011,520 ,000,000 09/12/2007. | 09/15/2012.
026874 AT 4| AMERICAN INTL GROUP INC AFE | .. 2,837,030 |........ 95.127{ ... 2,853,810 ...3,000,000 ...127,500 | 03/31/2005. 05/15/2013.
026874 AX 5| AMERICAN INTL GROUP INC AFE 2,289,159 96.572 2,269,442 2,350,000 | ..eeeerrin2,298,421 | oo | e 5180 | e | e | 2000000 5.050 | .......5.400 | AO...... | .............290,669 | ........... 118,675 | 02/13/2007. | 10/01/2015.
03040W AA 3| AMERICAN WTR CAP CORP. ....500,000 {........ 99.663 498,315 500,000 10/16/2007. | 10/15/2017.
035229 CP 6| ANHEUSER BUSCH COS INC.......ccccormmrrermmrrrmerrrmmeensnensseeesseesnnes | LS| o [ v [ IFE | ..v...2,138,580 | ........ 97.969 2,204,303 2,250,000 08/21/2007.| 01/15/2013.
037735 CH 8| APPALACHIAN PWR CO.......coconmrrermrrennneennneesnnesssssesssssesssnssssnsessss | cvnneee | oo [ cvvnevrnne | 2FE | ooev..r..1,996,400 | ... 101.618 2,032,360 2,000,000 08/14/2007. | 08/15/2012.
060505 BG 8| BANK OF AMERICA CORPORATION 3,500,000 | ..eeerrn.3,564,036 | ..oooovvvocrrecrens | eveeireeees B AT | e | v | e0000005.250 | 114,960 | D | 15,313 | 03/16/2005. | 12/01/2015.
060505 BS 2|BANK OF AMERICA CORPORATION ...2,000,000 08/07/2007. | 08/01/2015.
060505 DA 9| BANK OF AMERICA CORPORATION 2,000,000 12/15/2004. | 03/15/2017.
060505 DH 4|BANK OF AMERICA CORPORATION ...1,000,000 08/20/2007.| 09/01/2017.
060505 DK 7|BANK OF AMERICA CORPORATION 2,500,000 09/06/2007. | 09/11/2012.
06406H AY 5|BANK NEW YORK 2,000,000 12/08/2005. | 01/14/2011.
06406H BB 4|BANK NEW YORK 3,000,000 08/22/2007. | 03/23/2012.
073902 CE 6|BEAR STEARNS COS INC. 2,250,000 09/29/2005. | 10/28/2010.
079860 AG 7|BELLSOUTH CORP . . 2,000,000 04/19/2005. | 09/15/2014.
097014 AH 7|BOEING CAP CORP........ AFE | 2,441,498 | ...... 104.411 2,349,248 2,250,000 11/04/2004. | 01/15/2013.
10138M AG 0|BOTTLING GROUP LLC AFE | ... 1,997,100 |...... 101.847 2,036,940 2,000,000 03/27/2006. | 04/01/2016.
111021 AD 3|BRITISH TELECOMMUNICATION 2FE 1,176,480 |...... 109.735] ... 1,097,350 04/19/2005. | 12/15/2010.
120568 AK 6|BUNGE LTD FIN CORP. 2FE ...998,670 |.... ...993,400 12/10/2003. | 12/15/2008.
125577 AZ 9| CIT GROUP INC ... 1FE 989,830 |...... 1,013,606 11/27/2007. | 11/30/2012.
125581 AR 9| CIT GROUP INC............ AFE ...869,270 03/28/2005. | 02/01/2015.
12560P DB 4| CIT GROUP HOLDINGS AFE 1,897,060 12/04/2003. | 12/15/2010.
126650 AV 2| CVS CORP. . . 2FE | .. . ...965,830 09/27/2005. | 09/15/2014.
126650 BH 2| CVS CAREMARK........coovomreirreirereismerissessssssssssesssssssssssssssssssssneees | aeveens [ I 2FE | ...........1,913,840 | ...... X 2,012,880 07/30/2007. | 06/01/2017.
14911R AH 2| CATERPILLAR FINL SVCS CORP 00099639 996,390 06/09/2005. | 06/01/2010.
15189W AC 4| CENTERPOINT ENERGY RES CO 508,845 10/18/2007. | 11/01/2017.
15189Y AB 2| CENTERPOINT ENER RESOURCES . . N — 1,097,990 | ............1,000,000 | ........... 1,070,260 | ...eoorrverrerremmrens | covrreacced (PL0AT) s | i | 0 7,875 6270 [ AO.. | 19,688 | oo 07/13/2004. | 04/01/2013.
152000 AD 9| CENTERPOINT ENERGY TRANS.......ccccommirrimirrierrieersnessssnssenes | v IR I AFE|..........9,642578 | ........ 98.635 9,863,500 .10,000,000 08/20/2007.| 08/01/2019.
172967 BC 4| CITIGROUP INC ST SO I I AFE | 7,399,440 | ..... 104.421 7,309,470 7,000,000 | .ooereeen 777,152 | e | vreeeren(52,128) | v o | 0008500 .........5.580 | WJ.ccooces | e 206,014 | e 05/18/2004.| 01/18/2011.
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172967 CQ 2| CITIGROUP INC......covvvrrrrermreemereisseessseesssesssessssssssssessssssssssnssssnns | aeveens [ I AFE | 3,881,357 |........ 95.102 3,670,937 3,860,000 (2,017) 5.000 .......... 4.920[MS..... 02/07/2005. | 09/15/2014.
172967 EH 0] CITIGROUP INC 1FE 1,992,880 |...... . 2,033,160 2,000,000 200 [ oo [ e [ e 6.000].........6.040| FA...... 08/08/2007. | 08/15/2017.
172967 EJ 6| CITIGROUP INC AFE 1,518,015 ...1,500,000 5.500].......5.510| FA...... 08/20/2007. | 08/27/2012.
172967 EL 1| CITIGROUP INC 1FE 1,013,010 1,000,000 | .oirrernri998,198 | oo | B8 | s [ s 5.300].........5.340| AO...... 10/10/2007. | 10/17/2012.
189054 AP 4| CLOROX CO DEL 2FE | .. 504,130 500,000 5.450 10/03/2007. | 10/15/2012.
20029P AM 1| COMCAST CABLE COMMUNICATION.... 2FE ... 2,571,425 2,500,000 6.875 10/24/2006. | 06/15/2009.
20029P AN 9| COMCAST CABLE COMMUNICATION.... 2FE 2,672,650 2,500,000 | ..ooerrrinn2,694,822 | oo | eireenrnn(28,488) | e | e | e 7.125].. 02/08/2007. | 06/15/2013.
20030N AU 5| COMCAST CORP NEW. 2FE 2,075,060 2,000,000 6.300] .. 08/20/2007. | 11/15/2017.
202917 AA 8| COMMERZBANK AG PRIV PLACE AFE | ........... 1,097,404 | ......95.118] ..........c. 1,046,298 | ............ 1,100,000 208 | ceorreeeereeneerenneen [ e [ e 4.500 11/16/2006. | 12/15/2016.
20825C AE 4| CONOCOPHILLIPS AFE | .. 3,025,110 3,000,000 (IR ICTA ORI (PRSI DR 4.750 03/21/2005. | 10/15/2012.
209111 EE 9| CONSOLIDATED EDISON CONY INC AFE 2,182,388 2,250,000 YA SRR SRR PR 4.700( .. 02/09/2004. | 02/01/2014.
22160K AC 9| COSTCO WHSL CORP NEW FE 1,008,530 ...1,000,000 159 5.500].. 02/13/2007. | 03/15/2017.
22237L PA 4| COUNTRYWIDE HOME LOANS.. 2FE 1,083,075 ,500,000 0L [N ISR DR 4.000(.. 03/30/2005. | 03/22/2011.
22238H GQ 7|COUNTRYWIDE FINL CORP 2FE ...730,500 ...1,000,000 192 5.800].. 06/04/2007. | 06/07/2012.
22541L BH 5| CREDIT SUISSE FIRST BOSTON . . AFE 2,025,340 2,000,000 [(IRST(0) ) FOUTRTRRRIR SUURRTRROTY PR 4875].. 09/29/2005. | 08/15/2010.
233835 AA 5| DAIMLER CHRYSLER NORTH AMERICA..........coconmvvmmmrernneirnneens [ e I I 2FE|...........1,674,280 |.....103.118] ............ 1,546,770 | ............ 1,500,000 | ....cc...e. 1,560,510 [ .ovvoooiverriiecn | s (CKI(72 ) NSRRI ISR DR 7.200 02/12/2007. | 09/01/2009.
24422 QJ 1|DEERE JOHN CAPITAL CORP AFE | .. 1,023,900 ...1,000,000 5.350 08/22/2007.] 01/17/2012.
25156P AB 9| DEUTSCHE TELEKOM INTERNATION.... AFE 1,334,488 1,250,000 | ..ccvrrre 1,361,642 | oo | v (42,352) 8.000].. 08/30/2004. | 06/15/2010.
25156P AF 0| DEUTSCHE TELEKOM INTERNATION.... |- . AFE ...995,980 ,000,000 | .. . (1,987) 52501 .. 04/19/2005. | 07/22/2013.
254687 AV 8| WALT DISNEY CO ....oorverreerreeinnesseeessseesssesssssessssessssssssnsssss | coneees I I AFE | ... 1,995,440 1,999,940 ..2,000,000 [ ...coveennee 1,995,503 (KT [N SRRSO ISR 4.700 11/29/2007. | 12/01/2012.
25468P BX 3| WALT DISNEY CO . AFE .. 1,050,800 1,061,450 ...1,000,000 [C48:725)) [T ISR RO 6.375 02/08/2007. | 03/01/2012.
25746U AM 1| DOMINION RESOURCES INC 2FE 1,754,538 | ... 1,750,000 (375) 5.000].. 02/05/2007. | 03/15/2013.
25746U AU 3| DOMINION RESOURCES INC 2FE ....998,910 ,000,000 190 | v | e | e 4.750] .. 06/15/2005. | 12/15/2010.
257867 AK 7|DONNELLEY RR& SONSCO PRIV PLACE 2FE 999,750 ..1,000,000 43 3.750] .. 03/04/2004. | 04/01/2009.
263534 BS 7|E.Il.DUPONT DE NEMOURS AFE ....498,910 500,000 5.000].. 11/28/2007. | 01/15/2013.
264399 EM 4| DUKE ENERGY CORP. AFE 11,023,880 | ........96. 1,000,000 (1,952) 5.300].. 04/20/2005. | 10/01/2015.
26439X AB 9| DUKE ENERGY FIELD SVCS LI 2FE | .. 3,810,600 |...... 107.271 3,754,485 3,500,000 | .vooeer e 3714778 | oo | e ((ISRSICI) ) TR NSRRI IR 7.875 03/28/2007. | 08/16/2010.
26441Y AL 1|DUKE REALTY LP 2FE . 997,150 |...... 100.564] ............ 1,005,640 | ............ 1,000,000 (5.2 (RRTI SRR PO 5.625 08/17/2006. | 08/15/2011.
26441Y AQ O|DUKE RLTY LTD PARTNERSHIP 2FE 500,000 6.500].. 09/06/2007.| 01/15/2018.
26884A AW 3| ERP OPER LTD PARTNERSHIP AFE [ 994,740 | ... 99131 991,310 | e 1,000,000 593 5.500].. 05/30/2007.| 10/01/2012.
293791 AU 3| ENTERPRISE PRODUCTS 2FE 3,600,000 11,963 [ oo | e | s 4.950( .. 03/27/2007. | 06/01/2010.
29379V AA 1| ENTERPRISE PRODUCTS 2FE 2,000,000 59 6.300] .. 08/27/2007. | 09/15/2017.
30161M AD 5|EXELON GENERATION CO 2FE 3,000,000 2,557 5.350].. 07/30/2007. | 01/15/2014.
30161M AE 3| EXELON GENERATION CO 2FE 500,000 25 6.200] .. 09/25/2007.| 10/01/2017.
30161N AB 7|EXELON CORP 2FE 2,000,000 AT TR ISR DU 4.450( .. 09/13/2007. | 06/15/2010.
31359M NU 3| FEDERAL NATL MTG ASSN AFE .10,000,000 (9,147) 5.250].. 08/29/2002. | 08/01/2012.
31410H AP 6|FEDERATED DEPT STORES INC 2FE 2,500,000 | .ceerrri:2,529,220 | oo | e (22,063) 6.300] .. 02/13/2006. | 04/01/2009.
31428X AP 1| FEDEX CORP. 2FE | .997,490 |........98.000( ...............980,000 | ............ 1,000,000 807 5.500 08/03/2006. | 08/15/2009.
341099 CG 2|FLORIDA POWER AND CORP AFE | ............1,495,965 | .....103.867| ............1,558,005 | ............ 1,500,000 81 5.800 09/13/2007. | 09/15/2017.
369604 AY 9| GENERAL ELEC CO FE 5,000,000 (8,078) 5.000] .. 09/26/2005. | 02/01/2013.
369604 BC 6| GENERAL ELEC CO AFE | .. 991,950 |.......99.787] ...............997,870 | .........cc. 1,000,000 43 5.250] .. 11/29/2007. | 12/06/2017.
36962G 3H 5| GENERAL ELEC CAP CORP........... 1FE 2,000,000 118 5.625].. 09/19/2007. | 09/15/2017.
36962G R3 0| GENERAL ELEC CAP CORP... AFE ...1,000,000 LT ORISR [URRRRORRORITY DO 4.250( .. 06/01/2005. | 06/15/2012.
36962G U6 9| GENERAL ELEC CAP CORP... AFE 2,000,000 1,082 5.000].. 01/04/2006. | 01/08/2016.
36962G ZH 0| GENERAL ELEC CAP CORP........... AFE ] .. ...1,000,000 455 | oo | e 4.625 12/02/2002. | 09/15/2009.
370334 BB 9| GENERAL MLS INC 2FE|.............997,750 | .....101.140] ...........1,011,400 | ............ 1,000,000 122 5.700 01/17/2007.| 02/15/2017.
370334 BE 3| GENERAL MLSINC 2FE 500,000 35 5.650].. X 08/24/2007. | 09/10/2012.
37247D AE 6| GENWORTH FINANCIAL INC . . AFE 3,750,000 (9,186) 5.750] .. 390[ D | 9,583 | 215,625 | 04/21/2005. | 06/15/2014.
373334 GA 3| GEORGIA PWR CO.....ccoorrerrrerreeineeesneeessseesssesssssesssssesssssssssensees | coneees I I AFE | ...............997,820 | ......100.100] ............1,001,000 | ............ 1,000,000 178 5.250].......... 5.270{JD...... 2,333 52,500 | 11/30/2005. | 12/15/2015.
38141G AD 6| GOLDMAN SACHS GROUP INC AFE | .. 2,500,000 | ...coceeren. 2,634,473 | oo | e ([251:15)) TR ISR IO 7.350] oo 130 [ AO.cc | o 45938 | ........... 183,750 | 09/25/2003. | 10/01/2009.
38141G CG 7| GOLDMAN SACHS GROUP INC 1FE 3,250,000 | ............3,307,676 (7,129) 5.700] .. 61,750 92,625 | 04/19/2007. | 09/01/2012.
38141G EA 8| GOLDMAN SACHS GROUP INC AFE|............3,498,080 | ........98.002] ...........3,430,070 | ............ 3,500,000 | ............ 3,495,249 236 5125] .. 5140 I | 82,712 | .. 153,750 | 02/12/2007.| 01/15/2015.
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38143U AB 7| GOLDMAN SACHS GROUP INC AFE [ o 1,519,575 1,490,310 | ............1,500,000 | ............ 1,514,326 (1,989) 5.150] .oooonne 4.960[ .o | 35,621 | 77,250 | 03/07/2005. | 01/15/2014.
38144L AB 6| GOLDMAN SACHS GROUP INC 1FE 1,497,345 1,554,690 rervennn 1,497,413 B8 | v | e | e 6.250]........6.270 | MS..... 08/23/2007. | 09/01/2017.
38144L AC 4| GOLDMAN SACHS GROUP INC 1FE 1,019,461 998,727 57 5.450].......5470[ MN..... 10/11/2007. | 11/01/2012.
402740 AA 2| GULFSTREAM NAT GAS SYSTEMS, 2FE 2,014,925 rerrennnnn 2,050,356 (1)) TR IR DR 5.560].......5.550 [ MN..... | ..........18,997 | .......... 113,980 | 02/05/2007. 11/01/2015.
41011W AA 8| JOHN HANCOCK AFE| ... 3,271,371 3,000,000 | ............ 3,044,582 [ ..o [ oo | e | e | s 7.900 12/15/2004. | 07/02/2010.
411352 AA  5|HANSON PLC. 2FE ... 1,084,960 ...1,000,000 [ ...cocoonnee 1,064,003 [ ..oveoeeercereee | e (VAT V£:)) ST IS DR 7.875 01/15/2003. | 09/27/2010.
428236 AM 5|HEWLETT PACKARD CO AFE 1,995,560 2,000,000 . 2,436 5.400] .. 07/30/2007.] 03/01/2017.
437076 AN 2|HOME DEPOT INC 2FE 4,850,000 ...5,000,000 1,080 5.200].. 12/12/2006. | 03/01/2011.
441812 KA 1|HOUSEHOLD FIN CORP AFE | .. 3,085,020 3,000,000 | oo 3,115,442 | i | e (PIUN0K)) TR IR DR 6.375 05/12/2004. | 11/27/2012.
441812 KD 5|HOUSEHOLD FIN CORP AFE | .. 1,443,390 | ...ooonne 1,500,000 3483 [ s | | s 4.750 04/07/2005. | 07/15/2013.
44924E AB 6|IBM INTL GROUP CAP LLC AFE 2,546,700 2,500,000 67 5.050] .. 10/17/2007. | 10/22/2012.
458182 BS O|INTER AMERN DEV BK AFE 6,235,000 | ............ 5,800,000 8.400] .. 02/03/2006. | 09/01/2009.
459056 8Y 6|INTERNATIONAL BK AFE 3,155,640 3,000,000 5.000].. 03/22/2006. | 04/01/2016.
459056 JT 5|INTERNATIONAL BK 1FE 1,293,750 ...1,000,000 8.625] .. 03/01/2006. | 10/15/2016.
46625H CE 8| JPMORGAN & CHASE & CO AFE 1,906,620 2,000,000 KECHICHH TR IR DU 4.750( .. 03/03/2005. | 03/01/2015.
46625H GT 1|JP MORGAN CHASE & CO AFE| .. 1,017,790 ...1,000,000 KIC T ORI ISP ISP 5.375 09/24/2007. | 10/01/2012.
478160 AP 9| JOHNSON & JOHNSON AFE | .. 1,576,470 | ......cvn... 1,500,000 124 5.150 08/13/2007. | 08/15/2012.
487836 AZ 1|KELLOGG CO 2FE 504,185 500,000 2 5.125].. 11/28/2007. | 12/03/2012.
49337W AB 6| KEYSPAN CORP AFE 2,156,100 ...2,000,000 | .. 22,171,353 | e | e (54,811) [ ovvorveerieriieein [ e i 7.625(........ 4410 | MN..... | .00 19,486 | oo 152,500 | 08/11/2004. | 11/15/2010.
494368 BB 8| KIMBERLY CLARK CORP AFE | ... 1,580,400 ..1,500,000 [ ...covevnnee 1,495,599 144 6.125 07/25/2007.| 08/01/2017.
50075N AB 0| KRAFT FOODS INC. 2FE | .. 3,068,010 3,000,000 77 5.625].....5.590 [ MN.... | ...........28,125 | ............ 84,375 | 09/17/2007.| 11/01/2011.
50075N AQ 7|KRAFT FOODS INC 2FE 514,055 500,000 88 6.000] .. 08/08/2007. | 02/11/2013.
501044 CA 7|KROGER CO. 2FE 3,420,268 | ......cenu 3,250,000 [PZ251:) ) VUSRI SRR BTRORN 6.800]........4.500| AO......| ..........55,250 | ........... 221,000 | 02/13/2007.] 04/01/2011.
501044 CG 4|KROGER CO. 2FE 522,955 500,000 77 6.400] .. 08/08/2007. | 08/15/2017.
52517P 5X 5|LEHMAN BROS HLDGS INC. AFE 1,018,470 | ....ccvn... 1,000,000 26 6.200] .. 09/19/2007. | 09/26/2014.
52517P VV  0|LEHMAN BROTHERS HOLDINGS AFE 2,326,750 2,500,000 10,246 [ oo [ v | e 4.800]........5.390| MS..... | ............36,000 | ........... 120,000 | 04/20/2005. | 03/13/2014.
534187 AP 4|LINCOLN NATL CORP AFE | .. 2,271,485 2,305,000 4,327 | covereeererneneeriines [ e | e 4.750(.....5.010 | FA..c.. | v 41,362 | e 109,488 | 02/05/2007. | 02/15/2014.
534187 AV 1|LINCOLN NATL CORP AFE| .. 1,026,490 | ............ 1,000,000 128 | o | e | e 5.650 08/22/2007. | 08/27/2012.
538021 AM 8|LITTON INDUSTRIES INC 2FE 2,000,000 | .vvvveeren 2,137,668 | oo [ s (72,890) 8.000].. 01/20/2004. | 10/15/2009.
548661 CM 7|LOWES COS INC AFE ...1,000,000 95 5.600].. 09/06/2007. | 09/15/2012.
55263E CH 6| MBNA CORP AFE ,750,000 (8,425) 6.125] .. 05/11/2004. | 03/01/2013.
571834 AE 0|MARSHALL & ILSLEY CORP AFE 2,000,000 220 | oo | oo [ ereeeinnns 4.375].. 07/26/2004. | 08/01/2009.
574599 BC 9|MASCO CORP 2FE ...1,000,000 A45 | v [ e | 4.800] .. 06/07/2005. | 06/15/2015.
58013M EB 6| MCDONALDS CORP. AFE 500,000 14 5.800].. 10/15/2007. | 10/15/2017.
580645 AD 1|MCGRAW HILL COS INC 1FE 1,500,000 A e | e | e 5.375] .. 10/30/2007. | 11/15/2012.
585515 AD 1| MELLON FDG CORP. AFE ...984,160 ...1,000,000 1,267 5.000]...cc...5.710 [ ID.ccccs | e 4167 | 25,000 | 09/26/2007.| 12/01/2014.
59018Y J3 6|MERRILL LYNCH CO AFE 2,544,525 2,500,000 (7)) (ST ISR IR 6.050] .. 10/24/2007. | 08/15/2012.
59018Y J6 9| MERRILL LYNCH CO AFE| ... 1,006,190 | ............ 1,000,000 28 6.400 08/22/2007.] 08/28/2017.
59018Y SU 6|MERRILL LYNCH & CO INC AFE 953,930 | ..occoeee... 1,000,000 5,399 5.000 05/13/2004. | 02/03/2014.
59018Y UW 9| MERRILL LYNCH CO INC AFE| .. 2,829,060 3,000,000 2,915 5.000] .. 04/19/2005.| 01/15/2015.
59562V AH 0| MIDAMERICAN ENERGY HOLDINGS 2FE 1,112,642 | coovovnee 1,120,000 10,453 3.500].. 04/21/2005. | 05/15/2008.
600388 AA 0| MILLER BREWING CO 2FE 2,489,125 2,500,000 (234) | coveoeeenrenneeireene | e | e 4.250( .. 09/23/2003. | 08/15/2008.
615322 BC 7| MONUMENTAL GLOBALFDG Il PRIV PLACE AFE 4,150,735 ...3,950,000 123 5.650].. 02/05/2007.| 07/14/2011.
617446 HR 3| MORGAN STANELY AFE 3,241,810 3,250,000 | ...vvernr.3,346,923 | ooooorrrricrrinns [ s (16,251) 5.300] .. 03/29/2004. | 03/01/2013.
617446 V8 9| MORGAN STANLEY ......ccovvrmmrimrirniineineiisiiissineesnssisesssssssssensssens | eonneen [ | coveniiens AFE ] .. 4,083,044 ...4,000,000 14 5.750 08/28/2007.] 08/31/2012.
61748A AE 6| MORGAN STANLEY........cocomirrimerimnererneesseesssesssnnessssesssssssssssssns | evnsees | oo [ onseeennns AFE | .. 3,981,613 ...4,250,000 13,840 [ .vveeeeerereierenns | e | s 4.750 02/05/2007. | 04/01/2014.
634902 LM O|NATL CITY BK CLEVELAND. FE 1,507,584 1,500,000 | ...cvrrrree 1,500,000 [ ooocvvverrcrriermneens | cerrevrneerninneeninns [ v | o | e 4.500] .. 03/01/2005. | 03/15/2010.
63866E BL 3| NATIONWIDE LIFE GLOBAL 1FE 1,032,649 ...1,000,000 55 54501 .. 09/25/2007. | 10/02/2012.
65562Q AE 5| NORDIC INVT BK ......coosreereerrrerneeeneeesneeesseeesnesessneessessssssssnnes | covnne | oo | cevnneeens AFE | .. 5,180,100 5,000,000 | ..eeerr 4,996,900 | ovooocveocrseceiees | e | e | e | e 4875(...... 4880 |MS.... | cooeeerh TATT | 243,750 | 02/15/2008. 03/15/2011.
677415 CD 1| OHIO POWER COMPANY........coocvverrimmrrimerrinnsrinserisnssssssssssnssnsnns | vneees | oo [ oneevinns 2FE (.. 1,491,075 | coovvvvrnee 1,500,000 (7,230) 5.500 82,500 | 02/04/2004. | 02/15/2013.
693476 AL 7| PNC FUNDING CORP..........coccommreerreermreemmeesnneesnneessnssssssssssssnsssens | cvnneee | oo [ conneeenns AFE ] .. 2,516,575 2,500,000 29,448 6.125] ... . TATO|FA.... | oo BT,847 | e 153,125 | 10/15/1999. | 02/15/2009.
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69347U AC 4| PNC FDG CORP........cocoormmreimrrinneeirnnessnsesssssssssnessssnssssssssssssssssnnsssns | avvee [ oo | veveennnnes AFE | ...............999,610 74 5.125].......... 5.130(JD...... ..2,420 12/07/2005. | 12/14/2010.
694308 GD 3| PACIFIC GATEWAY EXCHANGE INC 1FE 975,910 |.... 2,394 5.140 04/05/2005. | 03/01/2014.
713448 BF 4|PEPSICO INC AFE .1,999,060 116 5.160 05/16/2007. | 05/15/2012.
713448 BG 2|PEPSICOINC 1FE ....999,080 4670 11/29/2007. | 02/15/2013.
724479 AG 5|PITNEY BOWES INC AFE ] .. 11,020,480 (1,819) | cooevverreernrisniiens | eoveerseirnneissiienin | a0 5.000 | s 05/17/2005. | 03/15/2015.
73755L AC 1| POTASH CORP SASK INC 2FE 2,669,313 5,241 [ oo | oo | e 4875 | 08/22/2007.| 03/01/2013.
74005P AN 4| PRAXAIR INC AFE ] .. 01/31/2007.] 11/01/2016.
7425A0 A5 9|PRINCIPAL LIFE FE 02/22/2005.| 01/15/2013.
742651 DB 5|PRIVATE EXPT AFE | .. 02/05/2007. | 11/15/2015.
74456Q AJ 5|PUBLIC SVC ELEC GAS CO AFE | .. 04/20/2005. | 09/01/2012.
755111 AU 5|RAYTHEON CO 2FE 07/30/2007. | 12/15/2018.
755111 BQ 3|RAYTHEON CO 2FE 05/05/2004. | 01/15/2011.
758202 AD 7|REED ELSEVIER CAP INC AFE 06/07/2005. | 06/15/2012.
780641 AG 1|ROYAL KPN NV 2FE 04/19/2005. | 10/01/2010.
78387G AD 5| SBC COMMUNICATIONS INC AFE 07/23/2003. | 03/15/2011.
78387G AP 8| SBC COMMUNICATIONS INC.......covvrvemrrremnreennneenneeenneesnnnessnnesns | evvene | oo | e AFE| .. 03/28/2005. | 09/15/2014.
797440 BG 8| SAN DIEGO GAS & ELEC CO.....ccoovvvveerrinerrinsneineerinessssssssnsenses | coneees | oo [ oveeiinns AFE | .. 11/14/2005. | 11/15/2015.
803111 AK 9| SARA LEE CORP 2FE 09/17/2007.| 09/15/2011.
805901 AP 0| SCANA CORP 2FE 08/14/2001. | 05/15/2011.
826200 AB 3| SIEMENS FINANCIERINGSMAT PRIV PLACE.......c.ccommeemmmeeermnee [ comeeee | oo [ v AFE | ... 08/09/2006. | 02/16/2012.
828807 BF 3| SIMON PPTY GROUP........c.cossrviimmrrinneenneenesesnsssssssesssssssssssnnnes | cvsnees | oo [ covneeenns AFE .. 02/05/2007. | 08/15/2014.
842400 ER 0| SOUTHERN CALIF EDISON CO AFE 04/05/2005. | 01/15/2014.
842434 CE 0| SOUTHERN CALIF GAS CO FE 12/10/2003. | 01/15/2011.
845743 BK 8| SOUTHWESTERN PUBLIC SERV ... 2FE |... 10/03/2006. | 10/01/2016.
852060 AC 6| SPRINT CAP CORP. 2FE 06/18/2003. | 11/15/2008.
852060 AS 1| SPRINT CAPITAL CORP 2FE | .. 03/23/2005. | 03/15/2012.
852061 AD 2| SPRINT NEXTEL CORP 2FE|... 01/10/2007.| 12/01/2016.
85744N AA 9| STATE STRBK & TR CO AFE| .. 12/05/2005. | 01/15/2016.
867914 AZ 6|SUNTRUST BKS INC AFE 11,749,860 09/05/2007. | 09/11/2017.
882384 AA 8| TEXAS EASTN TRANSMISSION 2FE ...995,980 |.... 09/06/2007. | 09/15/2017.
884903 AS 4| THOMSON CORP 2FE 246,245 06/21/2004. | 08/15/2009.
884903 AZ 8| THOMSON CORP 2FE 1,240,213 09/27/2007.| 10/01/2014.
907818 CY 2| UNION PAC CORP 2FE 11,996,920 08/21/2007. | 01/31/2013.
91913Y AJ 9| VALERO ENERGY CORP 2FE ...957,900 |.... 04/25/2005. | 04/01/2009.
91913Y AM 2| VALERO ENERGY CORP 2FE 1,494,120 |.....101.626] ............1,524,390 | ............1,500,000 | ....cc..... 1,494,471 | coooooorrn | i35 [ | o | 07/30/2007. | 06/15/2017.
92343V AG 9| VERIZON COMMUNICATIONS AFE 11,973,460 | ... 09/24/2007. | 04/01/2017.
92344G AL 0| VERIZON GLOBAL FDG CORP AFE 8,975,410 | ......100.000] ............8,250,000 | ............8,250,000 | ...........8,642,546 | .....ccovvrrmrrrrmmmecee | coreraed 12LTAT) s | o | 10/24/2006. | 12/01/2010.
927804 FC 3| VIRGINIA ELEC & PWR CO...... 2FE | .. ....996,120 09/06/2007.| 09/15/2017.
927804 FD 1|VIRGINIA ELECTRIC POWER 2FE | ..............999,660 11/27/2007. | 11/30/2012.
92857W AD 2| VODAFONE GROUP 2FE ....988,390 | ... 04/26/2007. | 01/30/2015.
92857W AF 7| VODAFONE GROUP 2FE 1,761,613 02/05/2007. | 12/16/2013.
929903 DT 6|WACHOVIA CORP 1FE 1,493,655 |........99.389] ............1,490,835 | ..........1,500,000 [ ....c0rre. 1,493,947 [ eooivivioicrriinnce | rrreririiensenn292 | i [ e | e 06/05/2007. | 06/15/2017.
931142 CG 6| WAL MART STORES INC AFE 07/30/2007. | 04/05/2017.
93933W AA 4| WASH MUT BK 2FE 02/02/2006. | 06/15/2011.
94106L AR 0| WASTE MANAGEMEN 2FE | . 1,392,373 1........98.504 ] ........... 1,379,056 | ............1,400,000 | ......... 1,393,540 | ..covvrvvrimvvvminns | cvrverininecnc 787 | v [ | 1000 8.000 ] .o 50 02/05/2007.] 03/15/2014.
94980V AA B WELLS FARGO BK.......coooorreerrreernreinnreisnsesnsessnsssssssessssessssssessnes | conneee | oo [ ovseeennns AFE | ............1,982,560 |.......95.512] ...........1,910,240 | ............2,000,000 | .....c..... 1,986,679 | ..cvooivremrrrrmnrrns | v 1,536 [ e | | e 4750 04/19/2005. | 02/09/2015.
94980V AE 8| WELLS FARGO BK FE 08/08/2007. | 05/16/2016.
95709T AA 8| WESTAR ENERGY INC 2FE 06/16/2004. | 07/01/2014.
982526 AB 1| WRIGLEY WM JR CO. AFE | .. 280 [ cooveeeeveneeceneeeeneeen [ eeeeeeeeneieeneiiennns [ e 4650 ... 4 07/11/2005. | 07/15/2015.
00433J AA 3| ACCESS RDS EDMONTON LTD AFE | .. (763) 11/06/2006. | 09/30/2037.
02137Z AA 2| ALTAGAS INCOME TRUST 2FE . 2,983 11/09/2006. | 09/01/2010.
02580Z AC 0] AMERICAN EXPRESS AFE .. 290,000 166 11/30/2007. | 01/27/2009.
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064149 NB 9| BANK NOVA SCOTIA HALIFAX Cl. AFE | ..............443,176 444 457 445,000 | .ovvrrrenn 43873 | | 98 | s | e e 4515 | 4.860| MN..... ..2,373 08/31/2007. | 11/19/2008.
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATION o] % 2FE 459,977 440,501 460,000 4.720(MS..... 5,786 09/22/2006. | 09/26/2011.
07786Z AC 1|BELL ALIANT REGL COMM ~|Cl... 2FE 424,877 |.......93. 399,356 425,000 4950 FA...... 1,317 02/21/2007. | 02/26/2014.
09972B AB 6|BOREALIS INFRASTRUCTURE T. o o] o 1FE 668,295 |...... 104.813 636,215 607,000 | ...oovvceeernn 642,272 | v 4.370 03/09/2005. | 05/03/2011.
13321L AF 5] CAMECO CORP.........osviirrimrinriiesisessiisssiesisessssissssssssssssssessssnsns | oevenne Clonnn 2FE | .. ..690,174 |........ 93.821 647,365 690,000 09/30/2005. | 09/16/2015.
135213 AA 4| CANADA SAFEWAY LTD.....coooreermreerneeennreesseesssseessssesssssssnssssns | aeeeens Cl. 2FE 719,158 99.593 717,070 720,000 11/04/2005. | 11/14/2008.
13591Z M6 4| CANADIAN IMPERIAL BANK....... .|Cl|.. AFE ] .. ..198,464 | ........ 98.676 789,408 800,000 09/05/2007.] 09/10/2012.
13591Z YR 5| CANADIAN IMPERIAL BK COMM v | C| AFE 200,952 . 193,660 200,000 03/06/2007.| 11/01/2011.
136069 CR 0| CDN IMPERIAL BK OF COMMER SRR P Cl.e AFE | ... 733,605 | ........ 97.361 725,339 745,000 08/15/2007. | 03/28/2016.
136375 BP 6| CANADIAN NATL RY CO.....oorvvrerrrrimrrienriessssssssnssssssssssssssnee | veveens Cl. AFE [ ... 498,415 | ... 101.082 505,410 500,000 09/19/2007.| 11/15/2017.
13643Z AD 0| CANADIAN OIL SANDS LTD ~|Cl... 2FE 1,415,204 |...... 449 ............ 1,406,286 | ............ 09/13/2007. | 06/29/2009.
13668Z AP 3| CANADIAN TIRE LTD .|Cl|.. 2FE 09/26/2007.] 10/01/2010.
14006Z AA 5|CAPITAL DESJARDINS INC ~|Cl... AFE 12/16/2005. | 03/17/2014.
20825T AA 5| CONOCOPHILLIPS CDA FDG CO o o] o 1FE 07/30/2007. | 10/15/2016.
23383Z CB 5| DAIMLER-CHRYSLER CDA FIN......oitrvirrirerimernmmeesssesssssrenenees o o] I AFE 03/27/2006. | 03/30/2009.
269487 AA 2| EAGLE CR CARD TRUST .....coviirreeinreenneesnneeesseesssesssssssssssesssnnes | vnnees (o] [ AFE| .. 02/28/2006. | 03/17/2011.
29290Z AA 8| ENBRIDGE GAS DISTRIINC.......ccoonmmrvirrierrinenrinenriessissssennenns | veveens Cl. AFE | ..............455,033 | .....121.554] ..............449,750 [ ...............370,000 | .....c.......452,269 | .....ccoevvvrirrirnnrens 03/02/2006. | 11/15/2032.
350852 AM  8]407 INTL INC MTN CDS- ~|Cl... 2FE 02/08/2006. | 02/14/2036.
391382 AA 6| GREAT-WEST LIFECO . v | Cf e AFE ] .. 06/14/2007. 06/21/2067.
39138C AD 8| GREAT WEST LIFECO INC i [o] [ AFE | ... 04/26/2005. | 03/21/2033.
43812Z AN 0| HONDA CANADA FINANCE ISR IS Cl.n AFE .. 09/19/2007. | 09/26/2012.
44810Z AM 2| HYDRO ONE INC . o o] % AFE 11/30/2007. | 02/24/2009.
493129 AA 8|KEY NOVA SCOTIAFNDGCO PRIV PLACE.......ccoocommmrernnneens o o] I FE 12/14/2006. | 12/14/2009.
626209 JB 7| MUNICIPAL FINANCIAL .|Cl... AFE A, , 10/04/2007. | 12/01/2017.
636274 AB 8|NATL GRID B [o] AFE — 356,508 06/09/2006. | 06/22/2011.
683244 AT 4| ONTARIO SCH BRDS FING CORP o [e] I AFE 517,419 06/13/2007. | 06/25/2032.
683375 AA 7| ONTREA INC PRIV PLACE ISR I (U] - AFE | .. 818,959 | ............785,000 | ...c..0os...826,539 | oooooveririiriie 03/22/2007.| 10/31/2011.
689561 AC 2| OTTAWA MACDONALD-CARTIER........cocmmrrerrrrernreernneeesneeesaneessens [ oneeee (o] [ AFE| .. 497,820 04/25/2007. | 05/02/2017.
74926X AA 1|RBC SUB ~|Cl... FE 376,696 07/06/2007. | 04/30/2017.
776249 AA 2| RONAINC ~|Cl... 2FE 425,232 10/13/2006. | 10/20/2016.
780085 RL 2|ROYAL BK CDA MONTREAL QUEBEC, .|Cl... AFE . 806,432 09/06/2007. | 08/15/2012.
780085 RW 8| ROYAL BK CDA MONTREAL QUEBEC. ~|Cl... AFE 147342 |...... L] [p— 1,148,162 11/14/2007. | 09/27/2010.
83357Z AE T7|SOBEYSINC ] 3FE 318,728 | ...............400,000 | ..............318,728 | ............ (57,611) 05/17/2007. | 10/06/2036.
866796 AA 3| SUN LIFE FINL INC .|Cl... 1FE 683,291 11/16/2005. | 11/01/2035.
87807T AA 6|TDCAPTRII .|Cl... 1FE . 861,512 09/26/2007. | 12/31/2052.
891162 AC 0| TORONTO DOMMINION .{Cl... AFE [ oo ] IR 11/30/2007. | 12/14/2105.
891162 AD 8| TORONTO DOMMINION o o] o AFE 435,000 |.. 07/16/2007. | 12/18/2021.
89116Z AE 6| TORONTO DOMMINION.......ocorrimrirmrirnerneirsissisesssssssssssssisssssnns | vevenee Cluoe | IFE | oo 580,000 |...... 101.052 586,102 10/10/2007.| 11/01/2017.
98424Z AD B[ YPG HLDGS INC.......ooooreeeeeeeeeeeeessneeeesesneeseesssssessssssessssssesseessssnns | ceneeee C 830,660 92.505 781,667 11/08/2006. | 02/15/2016.
87656X AA 9|TATE&LYLEINTLFINPLC PRIV PLACE Flo |2FE | s 494480 |........ 96.978 484,890 11/16/2004. | 11/15/2014.
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.. cines | 409,675,749 | ... XXXooooooo | o 404,659,179 | .......402,373,988 | ........405,705,319 | ............ (57,611) 0 0 f.. XXX | e XXX | XXX ....6,344,265 | ......16,140,435 | ... XXX.ooiee ] e XXX.onne
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Seci
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TRUST. voee e | Cf v | AFE | eceoo...504,202 | ... . 498,563 504,220 04/04/2006. | 03/12/2038.
75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUST... 596,228 617,686 11/21/2006. | 12/28/2038.
80802T DH 8| SCHOONER TRUS..........ccocommiimrimnirnrnseinsisnsssnissssssessssssssssssssnens | seeveee | Cf covvvvees | AFE | winncinn 1,143,167 |........96.365 ] ............ 1,101,657 | ..ccovvenee 1,143,213 09/21/2005. | 09/12/2020.
80802T GJ 1|SCHOONER TRUST A, 1999 ..o 1,159,798 | .oovvvvvee 1,159,809 09/18/2006. | 10/12/2038.
80802T JR 0| SCHOONER TRUST . . ..956,814 |...... 100.020 961,515 961,323 | .. 06/18/2007. | 06/12/2022.
4099999. Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec... . 4,381,645 | ... XXXooooooo | o 4317,761 | ............ 4,386,251 | ............ 4,381,744 0 0 . XXX | e XXX XXX ] i 11,891 L 174,148 L XXX o] e XXX.oonne
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
03072S LD 5|AMERIQUEST. SRR DO IR I AFE [ s 1,290,210 |........ 99.809 .....ooues 1,260,710 | .cccvovvne 1,263,122 | oo 1,288,325 12/20/2004. | 11/25/2033.
36242D NA 7|GSAATRUST 1FE 779,443 99.706 777,166 779,454 | .. 779,443 11/04/2004. | 08/25/2034.
76110W MB 9| RESIDENTIAL ASSET. AFE |, 1,680,238 |........ 99.669 ............ 1,569,477 | ....con.... 1,574,685 | ............ 1,668,197 01/31/2003. | 09/25/2031.
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4199999. Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities...........ccooccciiicess | covvinnnene. 3,749,891 | .. XXX....... 3,607,353 3,617,261 |........... 3,735,965 0f . (40,357) 0 0 .. XXX....... XXX XXX ] i 17,018 | .......... 197,530 |..... XXX.ooeee ] e XXX..oooe

Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backe

07383F 7W 2| BEAR STEARNS COS INC.......ccovvvvvriirrrririinnnrriisissnsssiissnessissssssssinns [ e . ...5,000,000 4,826,138 | ..ooorrerriiinncnnis | 3,299 | e [ v 4674 4940 |MONL. | ... 19475 | 233,700 | 10/20/2005. | 06/11/2041.
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07387B AH 6|BEAR STEARNS COS INC . . 9,500,000 | ............9,208,962 ...308,497 | 04/25/2007.] 09/11/2042.
07383F CV 8| BEAR STEARNS COS INC.......ccoouveimrinrinrirniiesiiiesiesesssisssssssssenss | covenne . 27,000,000 | .ooirri 7,084,258 | oo | e [ [ [ 1780 i 1910 [MONL. | ... 24,204 | ... 544,600 | 12/15/2004.| 02/15/2010.
07388L AE 0| BEAR STEARNS COS INC........oormmrreermnrreessnerseesssneesesssssssssssssnness | cvveens . 110,000,000 | ... 10,083,144 | covooovnrveerrenrrecn [ cvrrrrrireens(1,621) | o | i [ cv0.5.540]| ... 5450 [MON.. | ............ 46,167 | .......... 507,833 | 01/12/2007.] 09/11/2041.
07388P AE 1|BEAR STEARNS COS INC ...6,400,000 ...221,909 [ 03/30/2007. | 12/11/2038.
36828Q HW 9| GE CAPITAL MTG SERVICES, INC . . 6,831,000 | ............6, . . .. . ...354,461 | 07/16/2004. 07/10/2039.
22540A SN 9| CREDIT SUISSE FIRST BOSTON.........osrvveeeerreerneesnnneseseeseneees | reneee | | AFE ] ............5,863,153 | ......104.515] ...........5,715,933 | ........... 5,469,000 | ............5,541,634 | oo . . I REIRKII E— 412,636 | 01/18/2001. | 04/15/2010.
46625M A6 6] JP MORGAN COMMERCIAL.........coovveerriecreeesisessisssisssssssssses | cevvens . ...9,000,000 | .vvverrerr.8,962,498 | ovooovevrvverenrreinns | v T | | e [ 4920 ....... 4,930 |MON.. | ............36,900 | ........... 442,800 | 04/05/2005. | 10/15/2037.
46625Y NC 3| JP MORGAN COMMERCIAL 5,600,000 | .....ccc....5,263,301 | covvveorrrrreeiemnenens | eerrrirrsnnn3i239 [ i | e e 738 . 5210 MONL. | o 22,111 | 132,664 | 06/06/2007. | 07/15/2042.
46625Y SF 1|JP MORGAN COMMERCIAL ...5,000,000 225,221 | 10/30/2007. | 08/15/2042.
61746W BF 6| MORGAN STANLEY INSTLFD INC PRIV MBS 6,259,516 6,001,730 ...484,883 [ 01/19/2001. | 12/15/2009.
617451 CL 1|MORGAN STANLEY CAP 1,986,726 | ............ 2,000,000 ...105,489 | 11/17/2005. | 11/14/2042.
61745M VB 6| MORGAN STANLEY CAPITAL . . 5,679,375 | ... 5,905,439 6,000,000 05/18/2004. | 09/13/2045.
92976B BL 5[ WACHOVIA CMBS........ciiiieiiiissiei i I AFE...........2,009,724 2,002,959 2,000,000 12/15/2005. | 12/15/2044.
4399999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Se JORRRRRITNTY [N 86,601,439 | .. XXX.oooooo | coirrens 85,857,886 | .......... 85,801,730 | .........84,942515 | ..ooooovvvvvenenn0 | 0o (180,832) f o0 | 0 L XXX [ XXX [ XXX el 326,226 ... 4,361,466 .. XXX..ooooo] .. XXX.......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities

00110A AC B AEP TEXAS.......ooiririiesieriseseisssssssisessissssssssssssssssessssesssesssasssas | oneens ] AFE | s 7,769,688 |........ 99.4371 oo 7,955,001 ...8,000,000 08/15/2007.] 07/01/2017.

059478 AE 7| BANC AMER AUTO TRUST......ccovvvvvrmmmmrirnsrrrissisnsnsssssnsesssssssnsssnss | cvveens [N IR AFE 6,798,700 99.812 6,787,238 ...6,800,000 06/29/2005. | 10/18/2010.
06423R AQ 9| BANK ONE ONESERIES..........ccooumrvimimmnmriimnnsiisnssssississssssissssnsies [ e [N I 2FE .. 4,998,935 |........ 99.992] ... 4,999,649 ...5,000,000 01/30/2003. | 09/15/2010.
12613X DD 0| CNH EQUIPMENT TRUST AFE 7,082,820 7,000,000 03/07/2006. | 09/15/2011.
125564 DH 4| CIT EQUIPMENT COLLATERAL AFE 6,037,523 6,000,000 03/15/2006. | 02/20/2013.
14041N. CH 2| CAPITAL ONE MASTER AFE 5,034,303 5,000,000 08/22/2007. | 06/15/2015.
17305E CU 7| CITIBANK CREDIT CARD ISSUANCE TRUST. AFE 0,142,738 .10,000,000 10/20/2005. | 10/20/2012.
207678 AE 3| CONNECTICUT RRB TRUST........cccoouvrvvvrnrrririranae AFE 8,006,088 ...7,644,000 09/14/2007. | 12/30/2011.
244243 BN 0| DEERE JOHN TRUST.......oovvvimrrrvirinnrsriininens AFE ] .. 9,958,891 .10,000,000 05/19/2005. | 05/15/2012.
34527R KY 8| FORD CREDIT AUTO TRUST. AFE ] .. 8,000,035 8,000,000 05/05/2005. | 04/15/2010.
36159 AN 1| GE CAP ... . AFE 2,644,526 2,650,000 09/14/2007.  06/15/2013.
449182 BK 9| HYUNDAIAUTO RECEIVABLES.........ccoooviiinnrrviirinnnrvisnensiiinsenns . AFE ... 7,926,070 |........99.530 ............ 7,962,444 | ........... 8,000,000 10/13/2006. | 02/15/2012.
552628 AC 9 MBNA ASSET BK 2FE 5,021,072 5,000,000 05/12/2003. | 09/15/2010.
55264T CN 9| MBNA MASTER CC TRUST. AFE ...5,000,000 08/22/2007. | 08/15/2016.
575800 AE 7| MASS RRB TRUST . AFE 5,000,000 02/15/2005. | 03/15/2015.
578876 AD 6| MBNA PRACTICE SOLUTIONS OWNERS TRUST......cccocooommmmrrrunns . AFE ...7,000,000 06/23/2005. | 06/15/2013.
68233L AC 3| ONCOR ELECT DELIVERY . AFE .10,000,000 12/15/2004. ] 02/15/2015.
693401 AD 3| PG&E ENERGY RECOVERY FUNDING.........ccoovvvvimrmmmriinnrriinins . AFE ...8,000,000 02/03/2005. | 06/25/2014.
69361Y AF 0]|PSE & G TRANS BONDS . » AFE ...5,755,000 09/05/2007. | 06/15/2015.
69361Y AH 6|PSE & G TRANS BONDS.........ccoovvviummnniriiinensiissnssisisnssssssisessies | evveees [N I AFE .. . 5,449,271 5,000,000 08/23/2007. | 12/15/2014.
98152D BK 6| WORLD OMNI AUTOMOBILE LEASE ..99266.000 960,900 967,996 12/15/2005. | 07/12/2011.
629182 MD 2| NHA MBS 687,598 |..98352.000 687,598 699,119 03/20/2007. | 03/01/2017.

4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec 137,907,890 | ... XXX | ovveee. 137,463,803 | ........ 136,516,115 | ........136,653,880 (49,498)

4599999. Total - Industrial & Miscellaneous (Unaffiliated) 642,316,614 | .... .635,905,982 632,695,345 ..635,419,423 (57,611 .......(1,206,851) 0
Totals

5499999. Total - ISSUET OBIIGALONS........oveuesssieiessieies st ssssssnnns | cessaans 595,619,840 | .. XXX.ooooo | s 598,080,962 | ........ 589,131,578 | ........ 591,985,777 .(57,611) 0
5599999. Total - Single Class Mortgage-Backed/Asset-Backed SECUMLIES........coiveveiieiieiieisieesi e | eniens 267,529,451 | .. XXX.oooooo | e 268,886,981 | ........ 267,346,024 0
5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities...... 3,749,891 | ... 3,607,353 3,617,261 0
5899999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities IO I 86,601,439 | .. XXX.ooooo | e 85,857,886 | .......... 85,801,730 0
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities. .137,907,890 | .... 137,463,803 | ........136,516,115 0
6099999. Grand Total = BONGS. ......rreeureesurieraeiesseressseeesseeess s sees ettt | ceces 1,091,408,511 | .. XXXocooooo | 1,093,896,985 | ..... 1,082,412,708 0
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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates

41 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CcusIpP g| Bond |[Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During

Identification Description n| Char |nation]  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity




Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

20

21

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
cusIp g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ | Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) BJ/A.CV. | nation | Acquired

603

NONE
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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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 14 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
CUSsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00652V 10 2| ADDAX PETROLEUM CORP...........ccommrrerrrrerererneresnsesssesessnsssseessssssss | covinnes C. ....382,255 42.950 382,255 360 ....11,605 11,605 [V 12/07/2007.
008474 10 8|AGNICO-EAGLE MINES .|C. . . 451,686 54.420 451,686 66,703 L 10/02/2007.
008916 10 8|AGRIUM INC .|C. .12,900.000 | .. 71.670 924,543 570 324,772 L 10/31/2007.
05534B 76 0|BCEINC .|C. .19,467.000 | .. 39.650 771,867 | .o 640,459 | oo 7,273 19,618 111,404 L 12/03/2007.
064149 10 7| BANK NOVA SCOTIA HALIFAX.......rviiieiniiinsinsrineeississsssssssssssssisnssaness | ceveens Col s 20,300.000 50.280 1,020,684 29,232 [REGIERCT:I) ) SRR ISV (RIGIERET:e) ] [ 10/31/2007.
067901 10 8| BARRICK GOLD CORP........cooceerreerrreernreernnessneessnsessnssssssssssnssssnssssnees | cevnnes [OF) [ 21,300.000 41.780 889,914 [ .oiviiirenn520,950 | oo [ e (CRCT15 N T IS 118,712 118,712 L 09/20/2007.
097751 20 0|BOMBARDIER INC .|C. .67,100.000 | .. 5.960 399,916 20,859 20,859 (U 08/30/2007.
112585 10 4|BROOKFIELD ASSET MANAGEMENT .|C. ...8,987.500 | .. 35.670 320,584 61 [ oo 4,488 (17,102) ..(17,102) L 05/08/2003.
124765 10 8| CAE INC ..ottt sesssssassnsas | cvisnees (O3 [P 42,300.000 13.370 565,551 403 | oo 1,692 [ oo | e 110,826 110,826 L 08/14/2006.
136069 10 1| CAN IMPERIAL BK OF COMMERCE ........cccoommmvimrrimnerinneinnsesnsesinsnenes [ s C. ...3,800.000 70.550 268,090 11,231 (105,450) | cvvevvevereerereerirnennes | eevvrneerin (105,450) | cveoovvevreererin [N 04/01/2003.
136375 10 2| CANADIAN NATLRY CO .|C. ...5,500.000 |.. 46.650 256,575 | .ovevrreierreen 115,391 | o K A [T 4,359 (18,810) ...(18,810) L 04/01/2003.
136385 10 1| CANADIAN NAT RES LTD .|C. ...9,300.000 | .. 73.140 680,202 797 3,089 | .o | s 127,558 127,558 L 01/03/2005.
13645T 10 0| CANADIAN PACRY LTD .|C. ...9,000.000 |.. 64.220 577,980 [ ..oovvevrrrrere 58,656 | oo | s 3,536 (39) (39) L 12/12/2007.
136681 20 2| CANADIAN TIRE LTD. .|C. ...5,400.000 |.. 83.500 450,900 ..o 42,113 | s [ e 1,295 8,788 | oo | i 8,788 [V 10/31/2007.
19238V 10 5| COGECO CABLE INC. .|C. ...7,700.000 |.. 48.068 370,124 | .o 302,035 | s | s 2,016 68,089 68,089 [V 01/25/2007.
292505 10 4| ENCANA CORP......ovouiritiieriesineesesissisessesisee st ssssssssssssssssssssnas | ceeesns (O3 [P 22,400.000 67.500 1,512,000 15,151 [ oo | e 267,680 267,680 L 11/02/2007.
303901 10 2| FAIRFAX FINL HLDGS LTD......ovvrvirerrirerrieerisensesssssssssssssssssssssssneens | covees (O3 [ 1,700.000 286.130 486,421 71,970 71,970 L 11/16/2007.
318071 40 4|FINNING INTLINC .|C. .14,000.000 |.. 28.660 401,240 [ .oovoreerenei225,383 | s 1,260 [ cooveorreeereenns 5,040 66,710 66,710 L 06/13/2006.
375916 10 3| GILDAN ACTIVEWEAR INC .|C. ...3,900.000 | .. 41.160 160,524 53,209 53,209 L 09/29/2006.
380956 40 9| GOLDCORP INC........corrermrrermeeessresssnneesssesssseesssssessssssssssssssssssssssssssssssssnns | aeeeeens [OF) [ 22,300.000 33.800 753,740 335 390 28,784 28,784 L 11/28/2007.
449586 10 6| IGM FINANCIAL INC.....ooeoeieeeeeeeeeeeeeeeeeeeeeeeeeeeeseneeseesessseesesesssssssssssessnes | cevrees Cof v 5,700.000 50.030 285,171 [ o 139,376 [ e | v 9,761 5,301 | oo | v 5,301 (U~ 04/04/2003.
56501R 10 6| MANULIFE FINANCIAL CORP .|C. 28,600.000 | .. 40.750 1,165,450 25,212 40,040 40,040 L 02/09/2004.
653905 10 9|NIKO RESOURCES LTD .|C. ...4,300.000 | .. 89.250 383,775 180 (37,254) ) 11/02/2007.
656568 50 8|NORTEL NETWORKS CORP .|C. .16,980.000 | .. 14.980 254,360 (120,360) 134,000 ) ... .| 11/20/2007.
677909 10 3|OILEXCO INC .|C. .28,100.000 | .. 13.180 370,358 (25,592) ) 11/15/2007.
683715 10 6|OPEN TEXT CORP .|C. ...9,300.000 | .. 31.450 292,485 (21,946) ) 12/07/2007.
T1644E 10 2| PETRO-CDA.......oirviereiereinnseinseeisssesssssssssssssssssssssssssssssnssssssssssssssnns | cevnnes (O3 [ 12,400.000 53.250 660,300 [ ..overivrrrnnnd72,929 | s 1,902 [ oo 4,335 (41,364) .(41,364) L 09/17/2007.
73755L 10 7| POTASH CORP SASK INC.......cotiriimriineiinseiseirseiisssinesissiseessesssessssssens | coveeens (O3 [P 12,200.000 1,063,429 L 08/30/2007.
73927C 10 O0|POWER FINANCIAL CORP .|C. .15,200.000 | .. 32,270 [V 11/16/2007.
760975 10 2|RESEARCH IN MOTION .|C. ...6,100.000 |.. 433,777 L 08/23/2007.
775109 20 0| ROGERS COMMUNICATIONS .|C. .21,400.000 | .. 330,630 L 06/27/2006.
780087 10 2|ROYAL BK CDA MONTREAL QUEBEC .|C. .20,000.000 | .. (95,200) [V 06/08/2006.
82028K 20 0fSHAW COMMUNICATIONS INC .|C. .13,400.000 | .. 69,479 L 04/06/2005.
820904 20 9|SHAWCORLTD. .|C. .12,400.000 105,049 11/02/2007.
82509W 10 3|SHOPPERS DRUG MART CORP .|C. .11,000.000 21,409 12/04/2007.
866796 10 5| SUN LIFE FINANCIAL SVCS CANADA .|C. .19,800.000 171,089 L 12/05/2007.
867229 10 6|SUNCOR ENERGY INC .|C. .14,900.000 | .. 234,049 L 11/21/2007.
87425E 10 3| TALISMAN ENERGY INC.......ceooirririineiiniiesississnsissssessiesisesssssssssssesssnns | cevinns (O3 [P 22,500.000 .(34,678) L 11/06/2007.
878742 20 4| TECK COMINCO LTD...ouurerrrrerreeesmeeesseeesseeesssssssenssssssssssssssssssssssnsessnnees. | cevnnes C. ...7,900.000 | coeovvvrerreeernn 279,897 [ 35430 | 279,897 | e 118,250 | e | 8,101 [ | e (146,257) | s | e (146,257) | coeovevereeeerreres [V 08/23/2007.
87971M 10 3| TELUS CORPORATION .|C. ...5,800.000 | .. (23,664) [V 11/01/2004.
884903 10 5| THOMSON CORP .|C. .12,700.000 | .. (88,543) L 08/30/2007.
88706M 10 3] TIM HORTONS INC .|C. ...7,800.000 | .. (16,149) L 12/05/2007.
891160 50 9| TORONTO DOMINION BK ONTARIO .|C. .17,300.000 |.. , 639, (69,638) L 08/02/2007.
893530 10 7] TRANSCANADA CORP.......cooouiiiiiiieiie e | s [oF I 15,400.000 ....630,322 612,804 17,529 L 12/05/2007.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 27,768,761 27,768,761 16,295,549 300,860 134,000 2,819,285 0 [ .XXX.... |..XXX.......
7299999. Total - Common Stock 27,768,761 27,768,761 300,860 134,000 2,819,285 0 [ XXX | XXX
7399999. Total - Preferred and Common Stock: 27,768,761 27,768,761 300,860 134,000 2,819,285 0 [ XXX [ XXX

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

13, the total $ value (included in Column 8) of all such issues $.....5,867,728.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 DL 1|U S TREASURY NOTE ...03/09/2007..... | BARCLAYS US 4,404,315 4,575,000 71,221
912828 FF 2[U S TREASURY NOTE ...01/31/2007.....| BARCLAYS US 1,274,072 1,250,000 14,511
912828 GQ 7|U S TREASURY N/B ...05/17/2007..... | BARCLAYS US 1,986,563 2,000,000 4,402
912828 GS 3|U S TREASURY NOTE ...11/30/2007..... | MERRILL 9,374,414 9,000,000 20,027
0399999. T0tal = BONGS = U. S, GOVBIIMIENE. ettt Lt bt L Lt oL L E oL Lt L L L L LD LD E L L1 E bbbttt s | contsiss e 17,039,364 | ..o 16,825,000 110,161
Bonds - All Other Government
135087 XM 1| CANADA GOVT, C ...10/05/2007.....| VARIOUS 724,336 693,000 12,969
135087 XX 7| CANADA GOVT C ...10/18/2007..... | VARIOUS, 14,408,968 14,340,000 187,058
135087 YB 4| CANADA GOVT C ...10/05/2007.....| T D SECURITES 2,337,456 2,400,000 34,718
135087 YF 5| CANADA GOVT C ...12/07/2007..... | VARIOUS, 5,389,822 5,445,000 44,642
13509P BC 6| CANADAHSG TRNO 1 c ...06/20/2007..... | NESBITT. 1,634,591 1,635,000
13509P BD 4| CANADAHSG TRNO 1 C ...11/21/2007..... | VARIOUS, 3,430,010 3,395,000 14,211
13521) AA 9| CANADA POST CORP C ...11/13/2007..... | RBC DOMINION 260,421 185,000 3,252
683234 SL 3| ONTARIO PROV CDA C ...06/08/2007..... | RBC. 1,123,780 1,000,000 15,547
1099999. TOAI - BONAS = All OtET GOVEIMMENL. ...ttt e e Ef e E e EE 1o ooEEEE1oEEEE1oEEE 1oL R oL L1 E 1L E4oLE 1oL EE 1oL 811 L L1111 EE4EEE 1L L1 L1 EEE 1L EE L1 EE 1oL 1eEEE 1A bt ettt annnt s | Consse sttt 29,309,384 | ..o 29,093,000 | ..o 312,397
Bonds - States, Territories and Pc ion
110709 FR 8|BRITISH COLUMBIA PROV CDA C ...09/05/2007..... | LAURENTI 478,262 480,000
642866 FX O NEW BRUNSWICK PROV CDA C ...04/11/2007.....| SCOTIA 760,503 745,000 8,154
642866 FY 8| NEW BRUNSWICK PROV CDA C ...02/13/2007..... MERRILL 996,300 1,000,000
642866 FZ 5|NEW BRUNSWICK PROV CDA [ ...09/06/2007..... | VARIOUS, 1,183,678 1,235,000 18,012
651329 BD 5|NEWFOUNDLAND & LABRADOR C ...03/01/2007..... | RBC DOMINION 1,204,482 1,205,000 20,442
683234 YZ 5| ONTARIO PROV CDA C ...01/30/2007..... | CASGRAIN CO 1,226,838 1,225,000 9,572
74814Z DE 0] QUEBEC PROVINCE U ...05/10/2007.....| RBC 3,274,676 3,055,000 73,885
1799999. Total - Bonds - States, Territories & Possession: 9,124,739 8,945,000 130,065
Bonds - Special Revenue and Special Assessment
3128KK XU 8|FHLMC PC ...02/08/2007.....| WACHOVIA 6,372,918 6,321,555 11,590
3128M4 CP 6|FHLMC PC. 2 205/2412007 ... | IMERRILL. ... seeee e eseseeeseseeeseeseesessessesseeseseeesessees | coveeeeesesseesesssesseseesssesesssssesssssessssseseesseess | eoeeseseeeesseeesesssesseseeeessesss s 15,980,582 16,330,149 27,444
3137EA BA 6|FEDERAL HOME LN MTG CORP, ...10/11/2007.....| BARCLAYS US 9,990,700 | ... .10,000,000
31402R DD 8|FNMA 0171712007 ..... | LEHMAN BROS........coomiiiimeciieeiieesieesssessssesssssessssssssssssssssssssssssssssssssssssssses | oneessssssssssssssssssssssessssssssssnssssssssssssssnns | noeesssssssssssesssssssssssssnsssssssssns 11,252,128 11,391,856 19,145
31411K R4 7|FNMA ...01/31/2007..... | MERRILL 9,858,584 9,832,467 18,026
31411N 5C 7|FNMA ...02/08/2007..... | STEPHENS INC 7,053,594 7,000,000 12,833
31411W AU 1|FNMA ...03/30/2007..... | WAMU CAPITAL 5,039,453 5,000,000 9,167
31412A U9 3|FNMA ...10/09/2007..... WAMU CAPITAL 8,547,561 8,377,395 15,126
31412E 5Y 8|FNMA ...08/30/2007..... | LEHMAN BROS 4,042,173 3,893,139 9,733
31412G XD 8|FNMA ...08/28/2007..... | WAMU CAPITAL 7,101,492 6,897,792 16,095
46625Y SF 1| JP MORGAN COM MTG ...10/30/2007..... | CHASE 490,313 500,000 69
13509P BB 8| CANADA HSG TRNO 1 C ...03/13/2007..... | CASGRAIN CO 2,066,026 2,070,000
3199999, Total - Bonds - Special REVENUE ANA SPECIAl ASSESSMENS. ... .uivuiieiieiiesieisseiisessessessessiesessessseessesssssiesssesessesssessass  foesssssessessosssesseesaessees oot eesoes et see s et ee s oL eEt et et s oA heE b8 E oA eEE oL Lt eEE e E et oo E e o4 et eEE oo d et et bt et eeE et s et et ess et et bent st entestntanssenss | testossessssnsintsssssnstensassasstntantanes 87,795,524 | ..o 87,614,353 139,228
Bonds - Industrial and Miscellaneous
00110A AC 8| AEP TEXAS CTR FDG 2006-2 ...08/15/2007.....| J P MORGAN 7,769,688 8,000,000 55,424
02580E CC 5| AMERICAN EXPRESS BK.......coouuiierreermereinneesssesesseeessessssesesssessssssssssssssssssns ...09/10/2007..... | CITIGROUP 2,992,650 3,000,000
025816 AX 7|AMERICAN EXPRESS CO ...08/22/2007......| CITIGROUP. 498,710 500,000
02581F YH 6| AMERICAN EXPRESS CENTURION ...10/10/2007..... | AMERICAN EXPRESS 998,750 1,000,000
02635P TP 8| AMERICAN GEN FINANCE ...09/12/2007..... | CITIGROUP 998,000 1,000,000
026874 AX 5| AMERICAN INTL GROUP INC ...02/13/2007..... JEFFERIES & CO 243,528 250,000 4,734
03040W AA 3| AMERICAN WTR CAP CORP ...10/16/2007..... | MERRILL 500,000 500,000
035229 CP 6| ANHEUSER BUSCH COS INC ...08/21/2007.....| MESEROW 2,138,580 2,250,000 10,664
037735 CH 8| APPALACHIAN PWR CO ...08/14/2007..... | BARCLAYS US 1,996,400 2,000,000
060505 BS 2|BANK OF AMERICA CORPORATION ...08/07/2007...... | LEHMAN BROS 1,869,460 2,000,000 2,375
060505 DH 4|BANK OF AMERICA CORPORATION ...08/20/2007..... | BANC OF AMERICA 997,750 1,000,000
060505 DK 7|BANK OF AMERICA CORPORATION ...09/06/2007..... | BANC OF AMERICA 2,493,825 2,500,000
06406H BB 4|BANKNEW YORK MTN BK ...08/22/2007..... MESIROW 2,948,610 3,000,000 64,167
07387B AH 6|BEAR STEARNS CMBS ...04/25/2007..... | MERRILL 9,205,723 9,500,000 37,277
07388L AE 0|BEAR STEARNS CMBS ..01/12/2007...... [ MORGAN STANLEY .......orriiirrriirreeisneessssesssessssssssssssssssssssssssssssssssssssssssssssss | snessssssssssnsssssmsssssnsssssnssssnssssnssssnssssnns | soessssmsssssessssmmssssnssssnsssssssssns 10,084,766 | ...oooveerienerireeeeiseeeereneins 10,000,000 26,161
07388P AE 1|BEAR STEARNS CMBS ...03/30/2007..... | LEHMAN BROS 6,316,250 6,400,000 2,774
125577 AZ 9|CIT GROUP INC ...11/27/2007..... | MERRILL 989,830 1,000,000
126650 BH 2]|CVS CAREMARK ...07/30/2007..... | SALOMON BROS 1,913,840 2,000,000 21,403
14041N CH 2| CAPITAL ONE MASTER ...08/22/2007.....| CHASE 4,846,875 5,000,000 7,833
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15189W AC 4| CENTERPOINT ENERGY RES CO ...10/18/2007..... CITIGROUP. 498,290 500,000

152000 AD 9| CENTERPOINT ENERGY TRANS ...08/20/2007..... | VARIOUS, 9,642,578 | coooooeveeereeesieenereesieeneis 10,000,000 30,876
172967 EH 0] CITIGROUP INC ...08/08/2007..... | CITIGROUP 1,992,880 2,000,000

172967 EJ 6] CITIGROUP INC ...08/20/2007..... | CITIGROUP 1,498,710 1,500,000

172967 EL 1| CITIGROUP INC ...10/10/2007..... | CITIGROUP 998,130 1,000,000

189054 AP 4| CLOROX CO ...10/03/2007..... | J P MORGAN 499,320 500,000

20029P AN 9| COMCAST CABLE COMMUNICATION ...02/08/2007..... | LEHMAN BROS 1,087,720 1,000,000 11,479
20030N AU 5| COMCAST CORP. ...08/20/2007..... | GOLDMAN 1,995,180 2,000,000

207678 AE 3| CONNECTICUT RRB TRUST ...09/14/2007.....| ABN AMRO 1,683,816 1,644,000 22,404
22160K AC 9| COSTCO WHSL CORP ...02/13/2007.....| J P MORGAN 998,410 1,000,000

22238H GQ 7|COUNTRYWIDE FINL CORP ...06/04/2007..... | GOLDMAN 998,070 1,000,000

233835 AA 5|DAIMLER CHRYSLER NORTH AMERICA ...02/12/2007.....| GOLDMAN 259,605 250,000 8,200
24422 QJ 1|DEERE JOHN CAP CORP ...08/22/2007..... | MERRILL 999,750 1,000,000

254687 AV 8| WALT DISNEY CO ...11/29/2007..... | MERRILL 1,995,440 2,000,000

25468P BX 3| WALT DISNEY CO ...02/08/2007..... | JEFFERIES & CO 1,050,800 1,000,000 28,688
25746U AM 1| DOMINION RESOURCES INC ...02/05/2007..... | JEFFERIES & CO 243,858 250,000 4,965
263534 BS 7|E.l.DUPONT DE NEMOURS ...11/28/2007..... | BANKAMERICA 498,910 500,000

26439X AB 9| DUKE ENERGY FIELD SVCS ...03/28/2007..... | CHASE 1,626,900 1,500,000 15,094
26441Y AQ O0|DUKE RLTY LTD PARTNERSHIP ...09/06/2007..... | MORGAN STANLEY. 498,200 500,000

26884A AW 3| ERP OPER LTD PARTNERSHIP ...05/30/2007..... DEUTSCHE BANK 994,740 1,000,000

293791 AU 3| ENTERPRISE PRODS OPER LP. ...03/27/2007..... | JEFFERIES & CO 1,490,835 1,500,000 24,544
29379V AA 1| ENTERPRISE PRODS OPER LLC. ...08/27/2007..... | CITIGROUP 1,999,060 2,000,000

30161M AD 5|EXELON GENERATION CO LLC. ...07/30/2007..... | CITIGROUP 1,440,525 1,500,000 3,790
30161M AE 3| EXELON GENERATION COLLC ...09/25/2007..... | CITIGROUP 498,780 500,000

30161N AB 7| EXELON CORP. ...09/13/2007.....| J P MORGAN 1,948,060 2,000,000 22,992
341099 CG 2|FLORIDA POWER AND CORP ...09/13/2007..... | BANC OF AMERICA 1,495,965 1,500,000

36159) AN 1| GE CAP CCMT 2005-3. ...09/14/2007.....| ABN AMRO 2,581,473 2,650,000 1,216
369604 BC 6|GENERAL ELEC CO ...11/29/2007..... | LEHMAN BROS 991,950 1,000,000

36962G 3H 5| GENERAL ELEC CAP CORP ...09/19/2007.....| MORGAN STANLEY. 1,993,260 2,000,000

370334 BB 9| GENERAL MLS INC ...01117/2007.....| BARCLAYS US 997,750 1,000,000

370334 BE 3| GENERAL MLSINC ...08/24/2007..... | CITIGROUP 499,210 500,000

38141G CG 7| GOLDMAN SACHS GROUP INC ...04/19/2007..... | GOLDMAN SACHS 3,314,805 3,250,000 27,273
38141G EA 8| GOLDMAN SACHS GROUP INC ...02/12/2007..... | JEFFERIES & CO 973,555 1,000,000 3,773
38144L AB 6| GOLDMAN SACHS GROUP INC. ...08/23/2007.....| GOLDMAN 1,497,345 1,500,000

38144L AC 4| GOLDMAN SACHS GROUP INC. ...10/11/2007.....| GOLDMAN 998,670 1,000,000

402740 AA 2| GULFSTREAM NAT GAS SYSTEM ...02/05/2007..... | JEFFERIES & CO 49,492 50,000 749
428236 AM 5| HEWLETT PACKARD CO. ...07/30/2007..... | WARBURG 1,929,060 2,000,000 46,500
44924E AB 6|IBMINTL GROUP CAP LLC ...10/17/2007.....| MORGAN STANLEY. 2,498,025 2,500,000

46625H GT 1|JP MORGAN CHASE & CO ...09/24/2007.....| J P MORGAN 999,130 1,000,000

46625Y NC 3|JP MORGAN COM MTG ...06/06/2007..... | FIRST UNION 5,260,063 5,600,000 7,370
478160 AP 9| JOHNSON & JOHNSON ...08/13/2007.....| J P MORGAN 1,498,110 1,500,000

487836 AZ 1|KELLOGG CO ...11/28/2007..... | BARCLAYS US 499,825 500,000

494368 BB 8|KIMBERLY CLARK CORP. ...07/25/2007..... | CITIGROUP 1,495,455 1,500,000

50075N AB 0| KRAFT FOODS INC. ...09/17/2007..... | VARIOUS, 3,002,880 3,000,000 60,234
50075N AQ 7|KRAFT FOODS INC. ...08/08/2007.....| GOLDMAN 498,505 500,000

501044 CA 7|KROGER CO ...02/13/2007..... JEFFERIES & CO 261,220 250,000 6,375
501044 CG 4|KROGER CO ...08/08/2007.....| CHASE 497,200 500,000

52517P 5X 5|LEHMAN BROS HLDGS INC ...09/19/2007..... | LEHMAN BROS 999,160 1,000,000

534187 AP 4|LINCOLN NATL CORP. ...02/05/2007..... | JEFFERIES & CO 157,427 165,000 3,766
534187 AV 1|LINCOLN NATL CORP. ...08/22/2007..... | FIRST UNION 997,890 1,000,000

548661 CM 7|LOWES COS INC ...09/06/2007..... | J P MORGAN 998,310 1,000,000

55264T CN 9| MBNA MASTER CC ...08/22/2007.....| CHASE 4,611,328 5,000,000 7417
58013M EB 6| MCDONALDS CORP ...10/15/2007..... | CITIGROUP 498,990 500,000

580645 AD 1|MCGRAW HILL COS INC ...10/30/2007..... | DEUTSCHE BANK 1,498,665 1,500,000

585515 AD 1|MELLON FDG CORP. ...09/26/2007..... | MESIROW. 958,410 1,000,000 16,667
59018Y J3 6| MERRILL LYNCH CO INC. ...10/24/2007..... | VARIOUS, 2,514,250 2,500,000 6,218
59018Y J6 9| MERRILL LYNCH CO INC ...08/22/2007..... | MERRILL 998,570 1,000,000

615322 BC 7| MONUMENTAL GLOBALFDGII PRIV PLAC ...02/05/2007..... | JEFFERIES & CO 202,330 200,000 753
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617446 V8 9|MORGAN STANLEY ...08/28/2007.....| MORGAN STANLEY. 3,999,760 4,000,000
61748A AE 6| MORGAN STANLEY ...02/05/2007..... | JEFFERIES & CO 238,200 250,000 4,189
63866E BL 3| NATIONWIDE LIFE GLOBAL ...09/25/2007..... | LEHMAN BROS 998,750 1,000,000
69361Y AF 0| PSE & G TRANS BONDS ...09/05/2007..... | LEHMAN BROS 6,070,401 5,755,000 89,818
69361Y AH 6|PSE & G TRANS BONDS ...08/23/2007..... | BANC OF AMERICA 5,400,977 5,000,000 69,857
713448 BF 4|PEPSICO INC ...05/16/2007..... | MERRILL 1,999,060 2,000,000
713448 BG 2|PEPSICOINC ...11/29/2007......| MORGAN STANLEY. 999,080 1,000,000
73755L AC 1| POTASH CORP SASK INC ...08/22/2007.....| MESEROW. 1,683,553 1,750,000 41,708
74005P AN 4| PRAXAIRINC ...01/31/2007..... | MESIROW. 247,830 250,000 3471
742651 DB 5|PRIVATE EXPT FDG CORP ...02/05/2007..... | JEFFERIES & CO 98,538 100,000 1,114
755111 AU 5|RAYTHEON CO ...07/30/2007.....| MORGAN STANLEY. 1,624,815 1,545,000 12,909
803111 AK 9| SARA LEE CORP ...09/17/2007..... | JEFFERIES & CO 2,051,420 2,000,000 1,736
828807 BF 3| SIMON PPTY GROUP LP ...02/05/2007..... | JEFFERIES & CO 301,398 300,000 8,109
852061 AD 2| SPRINT NEXTEL CORP ...01/10/2007..... | UBSW. 971,480 1,000,000 9,333
867914 AZ 6|SUNTRUST BKS INC ...09/05/2007..... | MERRILL 1,749,860 1,750,000
882384 AA 8| TEXAS EASTN TRANSMISSION ...09/06/2007..... | BARCLAYS US 995,980 1,000,000
884903 AZ 8| THOMSON CORP ...09/27/2007..... | MERRILL 1,240,213 1,250,000
907818 CY 2| UNION PAC CORP ...08/21/2007..... | BANC OF AMERICA 1,996,920 2,000,000
91913Y AM 2| VALERO ENERGY CORP ...07/30/2007..... | LEHMAN BROS 1,494,120 1,500,000 13,781
92343V AG 9| VERIZON COMMUNICATIONS ...09/24/2007..... VARIOUS, 1,973,460 2,000,000 26,583
927804 FC 3|VIRGINIA ELEC & PWR CO. ...09/06/2007..... | LEHMAN BROS 996,120 1,000,000
927804 FD 1|VIRGINIA ELECTRIC POWER ...11/27/2007.....| GOLDMAN 999,660 1,000,000
92857W AD 2| VODAFONE GROUP PLC ...04/26/2007..... | BARCLAYS US 988,390 1,000,000 13,587
92857W AF 7| VODAFONE GROUP PLC ...02/05/2007..... | JEFFERIES & CO 241,843 250,000 1,806
929903 DT 6|WACHOVIA CORP ...06/05/2007..... | FIRST UNION 1,493,655 1,500,000
931142 CG 6| WAL MART STORES INC. ...07/30/2007..... | DEUTSCHE BANK 2,426,450 2,500,000 43,672
94106L AR 0| WASTE MANAGEMENT ...02/05/2007..... JEFFERIES & CO 143,861 150,000 2,979
94980V AE 8| WELLS FARGO BK NATL ASSN ...08/08/2007.....| CS FIRST 1,988,800 2,000,000 28,111
02580Z AC 0| AMERICAN EXPRESS C ...11/30/2007.....| SCOTIA 287,451 290,000 4,413
064149 NB 9| BANK NOVA SCOTIA HALIFAX C ...08/31/2007.....| SCOTIA 443,176 445,000 6,055
07786Z AC 1|BELL ALIANT REGL COMM C ...02/21/2007.....| NBC CLEAR 424 877 425,000
13591Z M6 4| CANADIAN IMPERIAL BANK [ ...09/05/2007..... | CIBC 798,464 800,000
13591Z YR 5| CANADIAN IMPERIAL BANK c ...03/06/2007..... | CIBC 200,952 200,000 3,051
136069 CR 0| CDN IMPERIAL BK OF COMMERCE C ...08/15/2007.....| VARIOUS 733,605 745,000 13,466
136375 BP 6| CANADIAN NATL RY CO C ...09/19/2007..... | CITIGROUP 498,415 500,000
13643Z AD 0| CANADIAN OIL SANDS LTD C ...09/13/2007..... | RBC DOMINION 1,415,204 1,400,000 17,243
13668Z AP 3| CANADIAN TIRE LTD C ...09/26/2007..... | RBC. 979,843 980,000
20825T AA 5| CONOCOPHILLIPS CDA C ...07/30/2007.....| WARBURG 1,969,380 2,000,000 33,438
391382 AA 6| GREAT-WEST LIFECO DEL FINANCE.. C ...06/14/2007.....| SCOTIA 250,000 250,000
43812Z AN 0| HONDA CANADA FINANCE C ...09/19/2007..... | RBC. 300,000 300,000
44810Z AM 2| HYDRO ONE INC C ...11/30/2007.....| CIBC 247,833 250,000 2,787
626209 JB 7| MUNICIPAL FIN AUTH C ...10/04/2007..... | VARIOUS, 1,269,433 1,270,000
62918Z MD 2|NHA C ...03/20/2007..... | RBC DOMINION 698,299 710,000 1,987
683244 AT 4| ONTARIO SCH BRDS FING CORP C ...06/13/2007.....| CIBC 495,000 495,000
683375 AA 7|ONTREAINC PRIV PLAC U ...03/22/2007.....| T D SECURITES 307,699 290,000 6,703
689561 AC 2| OTTAWA MACDONALD-CARTIER C ...04/125/2007..... CIBC 500,000 500,000
74926X AA 1|RBC SUBNTS C ...07/06/2007..... | RBC DOMINION 373,662 385,000 3,478
780085 RL 2|ROYAL BK CDA MONTREAL QUEBEC C ...09/06/2007..... | RBC DOMINION 803,552 800,000 3,077
780085 RW 8| ROYAL BK CDA MONTREAL QUEBEC, C ...11/14/2007.....| ROYAL TRUST 1,147,342 1,140,000 8,492
80802T JR 0| SCHOONER TRUST. C ...06/18/2007.....| TD WATER 970,427 975,000 2,953
83357Z AE T7|SOBEYSINC | ...05/17/2007..... | VARIOUS, 376,116 400,000 5,393
87807T AA 6| TD CAPITAL C ...09/26/2007..... | SCOTIA 862,515 815,000 14,104
891162 AC 0| TORONTO DOM CTR WEST LTD C ...11/30/2007.....| CIBC 945,423 1,009,000 22,987
891162 AD 8| TORONTO DOM CTR WEST LTD [ ...07/16/2007.....| TD WATER 435,000 435,000
891162 AE 6] TORONTO DOMINION BK ONTARIO. C ...10/10/2007.....| TD WATER 580,000 580,000
4599999. Total - Bonds - Industrial and Miscellaneous 209,238,342 | ..o 210,948,000 1,116,545
6099997. Total - Bonds - Part 3. 352,507,353 353,425,353 1,808,396
6099998. Total - BONAS = SUMMAIY HEM fIOM PAIt 5.........couivvcieveceiescs ettt a bbb s st s bt s b aans | ebsessssses s s b s s e s b e s s s e b s s b e A s b b s e A A b e A s s A s 44 s e R b e s s e s bR s b A s R b s e bbb e s b e b b s A st a b e b et s b st s s ba s s ssentaebannsns | sbsssiesssssesses s s s aes bt st seren 39,318,407 | oo 39,012,000 355,041
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6099999. Total - Bonds 391,825,760 392,437,353 2,163,437
Common Stocks - Industrial and Miscellaneous

00652V 10 2| ADDAX PETROLEUM CORP C ...12/07/2007..... | VARIOUS, 8,900.000 370,650 XXX

008474 10 8| AGNICO-EAGLE MINES C ...10/02/2007..... | VARIOUS, 8,300.000 384,983 XXX

008916 10 8|AGRIUM INC. c ...10/31/2007..... | VARIOUS, 15,400.000 714,870 XXX

05534B 76 0|BCEINC C ...12/03/2007..... | VARIOUS, 9,200.000 366,404 XXX

064149 10 7|BANK NOVA SCOTIA HALIFAX c ...10/31/2007..... | VARIOUS, 6,100.000 324,071 XXX

067901 10 8|BARRICK GOLD CORP C ...09/20/2007.....| SPROTT SECURITIES LTD 1,700.000 68,542 XXX

097751 20 0|BOMBARDIER INC C ...08/30/2007..... | VARIOUS, 67,100.000 379,057 XXX

13645T 10 0| CANADIAN PACRY LTD C ...12/12/2007..... | VARIOUS, 4,900.000 326,279 XXX

136385 10 1| CANADIAN NATL RES LTD C ...08/30/2007..... | VARIOUS, 1,600.000 114,478 XXX

136681 20 2| CANADIAN TIRE LTD. c ...10/31/2007..... | VARIOUS, 5,400.000 442113 XXX

19238V 10 5| COGECO CABLE INC C ...01/25/2007..... | VARIOUS, 8,700.000 341,959 XXX

292505 10 4|ENCANA CORP C ...11/02/2007.....| TD WATER 3,100.000 208,682 XXX

303901 10 2|FAIRFAX FINL HLDGS LTD C ...11/16/2007.....| SCOTIA 1,900.000 464,827 XXX

380956 40 9| GOLDCORP INC NEW. C ...11/28/2007..... | VARIOUS, 22,300.000 724,956 XXX

653905 10 9|NIKO RESOURCES LTD C ...11/02/2007..... | VARIOUS, 4,300.000 421,029 XXX

656568 50 8| NORTEL NETWORKS CORP C ...11/20/2007..... | VARIOUS, 6,200.000 109,097 XXX

677909 10 3|OILEXCOINC C ...11/15/2007..... | VARIOUS, 28,100.000 395,950 XXX

683715 10 6|OPEN TEXT CORP C ...12/07/2007..... MERRILL 9,300.000 314,431 XXX

71644E 10 2|PETRO-CDA C ...09/17/2007..... | VARIOUS, 8,200.000 439,107 XXX

73755L 10 7| POTASH CORP SASK INC C ...08/30/2007..... | VARIOUS, 400.000 52,549 XXX

73927C 10 O0|POWER FINANCIAL CORP C ...11/16/2007..... | NESBITT. 7,600.000 300,990 XXX

760975 10 2|RESEARCH IN MOTION C ...08/23/2007.....| TD WATER 700.000 59,429 XXX

78460T 10 5] SNC-LAVALIN GROUP INC [ ...09/18/2007..... | PRIOR YEAR INCOME XXX

820904 20 9|SHAWCORLTD C ...11/02/2007.....| SPROTT SECURITIES LTD 2,000.000 72,647 XXX

82509W 10 3|SHOPPERS DRUG MART CORP C ...12/04/2007..... MERRILL 2.900.000 158,722 XXX

866796 10 5| SUN LIFE FINANCIAL SVCS CANADA C ...12/05/2007..... | VARIOUS, 8,700.000 466,438 XXX

867229 10 6|SUNCOR ENERGY INC C ...11/21/2007.....| NBC CLEAR 700.000 70,392 XXX

87425E 10 3| TALISMAN ENERGY INC C ...11/06/2007..... | SCOTIA 7,400.000 149,473 XXX

878742 20 4|TECK COMINCO LTD C ...08/23/2007.....| TD WATER 3,300.000 149,495 XXX

884903 10 5| THOMSON CORP [ ...08/30/2007..... | TD WATER 3,200.000 140,616 XXX

88706M 10 3] TIM HORTONS INC c ...12/05/2007..... | VARIOUS, 7,800.000 301,941 XXX

891160 50 9| TORONTO DOMINION BK ONTARIO. C ...08/02/2007..... TD WATER 3,100.000 214,520 XXX

893530 10 7] TRANSCANADA CORP........coueiieeiiciesiieie e C ...12/05/2007..... | VARIOUS, 15,400.000 612,804 XXX oo
6899999. Total - Common Stocks - Industrial and Miscellaneous 9,661,501 XXX 0
7299997. Total - Common Stocks - Part 3 XXX 0
7299998. Total - Common Stocks - Summary Item from Part 5 XXX
7299999. Total - Common Stocks... XXX 0
7399999. Total - Preferred and Common Stocks .0 0
7499999. Total - Bonds, Preferred and Common Stocks 406,114,641 XXX 2,163,437
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Bonds - U.S. Government
36207K WC 0] GOVT NATL MTGE ASSN. ...| 12/01/2007. | MORTGAGE PAYDOWN 36,264 36,264 36,111 36,248 16 [ .o 16 ..36,264 09/01/2029.
912827 2J 0|U S TREASURY NOTE.. .| 07/13/2007. [ VARIOUS........ovvverrrerrnnrenneenns [ eorneeermeeeesseeennsneens [ cvrrnes 4,620,000 | ......... 4,620,000 | ......... 4,503,056 | ......... 4,817,506 [ ..oovverrrrerrreees | cervrennen 2,494 2494 | oo | e 4,620,000 02/15/2007.
912827 7L 0|U S TREASURY NOTE.. ...| 10/10/2007. 1,372,496 11,783,278 | ......10,885,771 0 e 10,885,771 | oo [ s 486,725 02/15/2012.
912828 AU 4|U S TREASURY NOTE.. ...| 09/25/2007. 17,053,711 | ......17,500,000 | ....... 17,299,238 | ....... 17,351,911 [ oo [ 14,239 | e | e 14,239 [ oo ..17,366,150 .(312,439) 02/15/2013.
912828 BR 0|U S TREASURY NOTE.. ...| 08/21/2007. 4,916,172 | ........ 5,089,453 5,077,020 (6,119) ...5,070,901 .(154,729) | . 11/15/2013.
912828 CA 6|U S TREASURY BOND.... ... [ 08/22/2007. | VARIOUS.........cccoomrmrimrrrnrirneins [ errireeiiverrsesnienns | o 10,206,398 | ....... 10,500,000 | ....... 10,193,379 | ....... 10,193,379 0 02/15/2014.
912828 CT 5[U S TREASURY NOTE ...| 09/19/2007. | CITIGROUP 995,195 988,906 989,953 813 08/15/2014.
912828 DC 1|UNITED STATES TREAS NTS.. ... [ 08/23/2007. [ CITIGROUP...........oocnrrirrrirrrirenns [ o [ v 4,914,844 4,947,656 3,274 11/15/2014.
912828 DV 9|UNITED STATES TREAS NTS.. ...| 08/07/2007.{J P MORGAN 3,362,871 3,472,813 1,463 05/15/2015.
912828 EN 6|UNITED STATES TREAS NTS ...] 09/28/2007. [ VARIOUS.........oovverremrremnreens [ ovnreemnereinneennneens [ e 7,343,613 7,116,328 8,398 11/15/2015.
912828 EW 6|U S TREASURY BOND ... ... 09/06/2007. [ VARIOUS.........ooccvvmrrrrnrrrnnerins [ eormeermnrernsceensenens [ cvvnne 13,376,445 13,226,172 | ... 13,235,750 [ ..cveorvvvervvrens [ 15,555 | oot | v 15,555 [ ooveocreericrees | v 13,251,305 02/15/2016.
912828 FD 7|U S TREASURY BOND. ...| 09/18/2007. 5,610,020 5,450,781 6,427 5,461,823 04/30/2011.
912828 FN 5|U S TREASURY NOTE -] 101772007 | VARIOUS.......cooririinniineirnrinnns | e | v 8,176,406 8,213,597 | .........8,211,623 | .ooovrveveeriees | eeeeeen(31,059) | e | i (31,059) [ ovovvirrirnne 8,180,564 07/31/2011.
135148 AT 1] CANADA MORTGAGE ACCEPTANCE CORP... [ C | 12/17/2007.| MORTGAGE PAYDOWN 619,556 ........619,532 | ... LYK T S [ 619,556 ........13,069 | 06/15/2010.
0399999. Total - Bonds - U.S. Government. 92,603,991 92,940,300 92,223,707 | o0 ] 16,074 | o 0 | 16,074 0 92,239,782 ..3,898,615 |..... XXX.......
Bonds - All Other Government
135087 XH 2] CANADA GOVT C [ 11/14/2007. ] VARIOUS.........cooorrremrrernnriinnes | e | s 5,008,152 | ......... 4,830,000 5,062,042 5,051,779 | oo | e 22977) | e | s (V2144 [T IO 5,028,802 06/01/2012.
135087 XJ 8] CANADA GOVT C [ 03/13/2007.] CASGRAIN CO......oorvvrvirerrirnens | cevvrrnerrrnerinsernnne | v 1,764,781 | .ooooeee 1,763,000 | ......... 1,768,829 | ......... 1,766,884 (1,244) [ oo | e 1,765,640 09/01/2007.
135087 XM 1] CANADA GOVT . C [ 11/21/2007. 4,648,176 . 4,689,038 .4,682,971 ) 4,655,330 06/01/2013.
135087 XW 9| CANADA GOVERNMENT .......c.coovvmrirrirnriniinnns C | 10/05/2007. 1,293,003 1,177,000 1,339,834 ..1,339,036 ) ....1,337,151 06/01/2037.
135087 XX 7| CANADA GOVT C [ 12/18/2007. | VARIOUS........overrrrerrnmeernneennne | cereerrnneenseeennneenne | v 11,865,172 | ....... 11,788,000 | ....... 11,923,774 | ...... 11,922,865 (1,195) [ oo | s 11,921,670 06/01/2015.
135087 YB 4| CANADA GOVT C [ 11/13/2007. 3925125 | ......... 3,988,000 3,882,115 3,885,478 IR LCI T (ORI I 3,887,347 06/01/2016.
13509P BC 6| CANADA HSG C [ 09/26/2007. 825,595 ....815,000 814,796 814,796 0 ...814,796 06/15/2012.
748148 QT 3| QUEBEC PROVINCE.... C [ 09/06/2007. 2,067,454 2,061,931 (2,132) 2,059,799 06/01/2032.
748148 RL 9[QUEBEC PROV CDA.... C [ 02/23/2007. ....500, 568,193 567,176 [WLX))] I IR 567,032 12/01/2036.
1099999. Total - Bonds - All Other Governmen 32,066,399 31,101,000 | ...... ,116,075 092,916 | ..oooooiv0 ] 1 (55,348) [ i 0 ] (55,348) 0 32,037,567 | .............0 | ........28,829 | .........28,829 | ......856,821 | ..... XXX.......

Bonds - States, Territories and Pc

n
669827 FR 3| NOVA SCOTIA PROVINCE........cccooovvvviimnrrriiirnnns |C|03/01/2007.|RBC ..................... 1,225,951 | ........ 1,195,000 | ........ 1,187,997 | ........ 1,188,203 98 |....... 98 | o [ e 1,188,301 [ .o | s 37,649 |......... 37,649 |........ 29,895 | 08/18/2016.
683234 KG 2] ONTARIO PROV CDA.....ccooovviviissiiviiisiii C101/16/2007. |HSBC SECINC....cccoooovvveevsrre | covvvcvninnicccssinie | 203,310,079 .........2,.372,000 | .........3,177,130 | ........3,148,664 | ..o f oo, (2,669) | ... (2669 ..o | 003,145,995 || e 164,083 | ....... 164,083 |........ 28,646 | 06/02/2027.

o

1799999. Total - Bonds - States, Territories & Possession (2,571) (U 4,334,296

......... 3,567,000 ] .........4,365,127

Bonds - Special Revenue and Special Assessment

3128H6 MY 7|FHLMCPC ... | 12/01/2007. | MORTGAGE PAYDOWN...........| ccoorevvvvvvevnrisssnnenes | o 1,040,753 | oo 1,040,753 | ......... 1,059,129 | .......1,042,193 | ..cccoorvvriienrnns | e (1,440) | e (10’ N IR 1,040,753 0 08/01/2018.
3128K5 LT 7|FHLMCPC ...| 10/15/2007.| VARIOUS........ 4,478,223 4,560,790 | ........4,544,910 | ..oooivnrrrriiinans [ eeeenn(13,884) [ o | (13,884) | .cvvvvvrenns 4,531,026 | .oooooervirrnns [ 28,156 | ......... 28,156 04/01/2036.
3128K7 U5 5|FHLMCPC ...| 12/01/2007. | MORTGAGE PAYDOWN ...910,290 1,703 ...952,404 0 09/01/2035.
3128KG FP 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 396,530 (1,967) 0 11/01/2036.
3128KK XU 8|FHLMC PC ...| 12/01/2007. | MORTGAGE PAYDOWN 66,963 (36) 0 01/01/2037.
3128M4 CP 6|FHLMC PC ...| 12/01/2007. | MORTGAGE PAYDOWN 586,964 199 0 12/01/2036.
3128MM CK 7[FHLMC PC ...| 12/01/2007. | MORTGAGE PAYDOWN . 2,817,557 2,825,262 (756) 0 09/01/2020.
3128P7 BH 5|FHLMCPC ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ ccoooervvccvnnrriiiicanis | 001,365,633 | ........1,365,533 | ......... 1,383,242 | ... 1,367,216 | ..ovvvvvvrrvcn | vveen(1,684) [ oo (1,684) 0 12/01/2025.
3128P7 CB 7|FHLMCPC ...| 12/01/2007. | MORTGAGE PAYDOWN........... o 1,617,602 | ........ 1,617,602 | ......... 1,661,834 | ........ 1,622,688 | .....cccooccrunec | creennene(5,086) | ... (5,086) 0 02/01/2026.
3128PE 4N 5| FEDERAL NATL MG........ccoooomriviirnnriiicnsnriiiinnns ...| 12/01/2007. | MORTGAGE PAYDOWN.. .1,074,868 ..1,069,043 (3,634) 0 10/01/2021.
31294K M4 4| FHLMC PC ...| 12/01/2007. | MORTGAGE PAYDOWN.......... . ,049, A, .1,088,648 052,253 (3,111) 0 01/01/2018.
312968 M3 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 392,962 (390) 0 01/01/2034.
31297C HD 5|FHLMC ... 12/05/2007. [ VARIOUS........ 457,775 156 0 07/01/2034.
31297S R6 4|FHLMCPC ...| 12/01/2007. | MORTGAGE PAYDOWN . 626,592 747 0 08/01/2030.
31297U 3C 2[FHLMC PC ...| 12/01/2007. | MORTGAGE PAYDOWN........... 008,551 | ...cvvvvivvceriins | e (6,648) | ... (6,648) 0 05/01/2035.
31298N UG 8| FHLMC GOLD PC ...| 12/01/2007. | MORTGAGE PAYDOWN 22,505 [ [ e (1) ] e (1) 0 05/01/2031.
3134A4 UU 6|FEDERAL HOME LN MTG CORP. ...| 10/111/2007.| BARCLAYS US.......cccoovvvcimnnvis [ coriverriicinncriiicennns | +.....10,047,600 | .......10,000,000 | .......10,339,850 | ....... 10,339,850 0 [ [ 00000.10,339,850 | oo | (292,250) | .....(292,250) | ......620,833 | 07/15/2014.
31387C XK 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 45,639 9) 0 444 | 04/01/2031.
31389K WT 4[FNMA ...| 11/01/2007.| MORTGAGE PAYDOWN 300,021 (1,296) (V) I 8,425 | 02/01/2017.
31390G A5 6|FNMA ... | 11/01/2007. | MORTGAGE PAYDOWN 377,262 (3,672) , 0 11,450 | 05/01/2017.
31402R DD 8]|FNMA ...| 11/01/2007.| MORTGAGE PAYDOWN 658 ceeeeen 1,089,290 0 22,874 | 05/01/2035.
314038 W5 1[FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN (VX)) SR IR 719,238 0 23,230 [ 11/01/2033.
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31404N GC 4|FEDERAL NATL MG. ...| 11/01/2007. | MORTGAGE PAYDOWN 902,945 874,556 901,072 [ oo [ e 1,872 |........ 1,872 0 05/01/2019.
314058 EF 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 944,071 ..907,193 | ... 2,078 0 08/01/2035.
31406B MW 7| FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 421,159 (254) 0 01/01/2035.
31406D E7 7|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 853,563 1,189 0 12/01/2034.
31406V DP 8|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 635,650 (1,469) 0 05/01/2035.
31406W 2M 5| FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 11,539,650 (3,285) 0 06/01/2035.
31407J EX 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 2,070,995 (1,953) 0 11/01/2036.
31409X PU 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN ... 742,567 1,702 0 02/01/2036.
31410D 5Y 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. 1,169,605 (2,139) 0 08/01/2036.
31410P A8 6|FEDERAL NATL MG. ...| 11/01/2007. | MORTGAGE PAYDOWN 11,110,695 (6,176) 0 08/01/2036.
31410U YW 6|FHLMC ...| 11/01/2007. | MORTGAGE PAYDOWN ...951,044 (1,296) 0 09/01/2036.
31411C KH 3| FEDERAL NATL MG ....coovvvvrrrirrirrieerineeens ...| 11/01/2007. | MORTGAGE PAYDOWN ...191,750 (1,238) 0 11/01/2036.
31411K R4 T7|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN rereeennn069,515 (322) 0 01/01/2037.
31411N 5C 7|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 286,341 288,533 (207) 0 02/01/2037.
31411W AU 1[FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 251,646 253,631 (195) 0 04/01/2037.
31412A U9 3|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 7,564 1,718 0 0 07/01/2037.
31412E 5Y 8|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 67,996 70,599 ) 0 08/01/2037.
31412G XD 8|FNMA ...| 11/01/2007. | MORTGAGE PAYDOWN 10,274 10,274 10,578 (15) 0 07/01/2037.
36242D NA 7] GSAA TRUST ...1 11/25/2007. | MORTGAGE PAYDOWN........oo. | coovvienicicnicicniiie | o 1,487,279 | ......... 1,487,279 | ........ 1,487,257 9 0 08/25/2034.
3199999. Total - Bonds - Special Revenue and Special Assessments. [ [ 45784185 | ....... 45,655,626 | ....... 46,301,033 | .......46,101,364 | ..............0 | ......(63,085)| ......c........0 | .......... (53,085)f ..o 0[.....46048279 | .............. 0f... (264,094)] ..... (264,094)...1,753,006 | ..... XXX.......
Bonds - Public Utilities
[ 00433) AB_ 1]JACCESS RDS EDMONTON LTD.........cccoooomrrne [C ] 11/30/2007.JROYAL TRUST | | 890 | 890 | 987 | 986 | | M ]....oee | ] | 985 | I (95)] (95)]........29,030 [ 09/30/2037.]
[3899999. Total - Bonds - Public Utilities | 890 | 890 | 987 | 986 | 0] 1] 0] 0] 0] 985 | 0] (95)] (95)]....... 29,030 [ ... XXX.......|
Bonds - Industrial and Miscellaneous
030728 LD 5[AMERIQUEST MTG ...| 11/25/2007. | MORTGAGE PAYDOWN........... 236,878 241,958 237,272 | oo | i394 o e (B9 | s [ e 236,878 0 8,159 | 11/01/2033.
03958Q AC 2|ARCHSTONE-SMITH.... ...| 11/05/2007. | ISSUE CALLED at 105.690... .1,500,000 1,525,538 1,523,186 08/15/2014.
139732 EK 3| CAPITAL AUTO RECV.. ...| 08/15/2007. | ISSUE CALLED at 100.000........ [ cooveeeeeeeeseeerreecens | 208,440,000 | ......... 8,440,000 .8,439,979 8,439,087 08/15/2008.
14041P AQ 9| CAPITAL ONE PRIME AUTO RECV. ...| 09/17/2007.1J P MORGAN 2,000,000 1,999,974 11/15/2010.
23322B FE 3|DLJ COMMERCIAL MTG ...| 04/25/2007. [ VARIOUS.........ooovemvrrernmrennerens [ eorneremserensneenneeens [ 207,332,648 | oo 7,113,000 | ......... 7,679,469 | ... 7,618,454 | oo | e (7,360) | oo | reeerenne(7,3680) [ e | v 7,611,094 06/01/2032.
337378 AB 9|FIRST UNION . ...1 04/23/2007. [ VARIOUS........coovvemrrernrrirmnrrrns [ oo [ 200000.6,259,922 | ... 6,000,000 | .........6,840,000 | ........6,794,811 | oo | eiieeee(5,978) | oo | e (BOT8) [ s | i 6,788,833 12/01/2031.
345397 TX 1|FORD MOTOR CREDIT CO ...| 01/25/2007. | VARIOUS........ 4,500,000 01/25/2007.
36962G ZH 0| GENERAL ELEC CAP CORP.... ...| 03/20/2007. | BARCLAYS US. ...998,822 09/15/2009.
38141G AD 6| GOLDMAN SACHS GROUP IN o | .| 04/19/2007. ] GOLDMAN.......coomvrrermrrrirrnirnne | cererirneernneerinnennnne | s 3,678,920 | .........3,500,000 | .........4,093,775 | .........3,790,022 | ...ccovvrrmmrrinens | wereenn(B31,423) | oo | e (31,423) [ s 3,758,599 10/01/2009.
411352 AA 5[HANSON PLC ...| 05/17/2007. | UBS SECURITIES 1,882,983 . . 1,887,906 09/27/2010.
413627 AL 4|HARRAHS OPERATING CO INC ...] 06/01/2007. [ MATURITY ....o.ovorrirmmriraneiinnns [ v [ v 3,500,000 | ......... 3,500,000 | ..o 3,735,550 3,500,000 06/01/2007.
428236 AH 6|HEWLETT PACKARD CO.............. ...| 11/27/2007. 2,975,000 3,000,000 3,001,950 3,000,769 3,000,312 03/15/2008.
43812F AD 6|HONDA AUTO RECEIVABLES OWNER ...| 12/05/2007. . 4,998,779 4,999,360 4,999,776 10/21/2009.
456866 AS 1[INGERSOLL-RAND CO..... ...| 05/16/2007. 11,992,500 993,446 (107,136) 05/15/2015.
494553 AC 4|KINDER MORGAN INC ...| 01/31/2007. 11,465,390 .(109,818) 03/01/2015.
61746W BF 6| MORGAN STANLEY INSTLFD INC PRIV MBS]...| 12/17/2007. v, 044,137 12/15/2009.
68233D AS 6| ONCOR ELECTRIC DELIVERY .......ccoomvvernneeens ...| 02/26/2007. | BARCLAYS US. 2,853,070 | ......... 2,750,000 3,070,623 05/01/2012.
755111 AV 3[RAYTHEON CO ...| 04/27/2007. | ISSUE CALLED at 103.951 11,015,290 12/15/2010.
76110W MB 9|RESIDENTIAL ASSET ...| 11/26/2007. | MORTGAGE PAYDOWN 09/01/2031.
76113B AK 5| RESIDENTIAL CAP CORP ...| 08/28/2007. | BANC OF AMERICA (338,983) 11/21/2008.
832110 AD 2[SMITH INTLINC............ ...| 09/15/2007. | MATURITY 09/15/2007.
902118 AY 4[TYCO INTL GROUP S A ...] 05/09/2007. | ISSUE CALLED at 105.949 7,354 |. I 02/15/2011.
90331V AW 2| US BANK NA MINNESOTA . ...| 11/27/2007. | MESIROW 16,038 | .........16,038 | ...... 475,674 | 02/01/2008.
962166 BP 8| WEYERHAEUSER CO ... 01/10/2007. [ MERRILL.......ccoorvrersvrerrerrnnenees [ eornreenneeenseeeinneeens [ 2000 1,051,990 | ........1,000,000 | .........1,104,600 | ........1,081,455 | ...ooovorrvrmivce | crvvrriraecd BT [ | oo BTN | e [ 10000002.1,080,883 [ | e (28,893)] ....... (28,893)] ........ 22,688 | 03/15/2012.
98152D BK 6| WORLD OMNI AUTOMOBILE LEASE -] 12112/2007. (V) I 18,733 | 07/12/2011.
00433J AA 3| ACCESS RDS EDMONTON LTD.. .| C | 11/30/2007. (132) (132) 56,397 | 09/30/2037.
064149 UR 6|BANK NOVA SCOTIA HALIFAX ... C [ 05/23/2007. | RBC......orverrrrerrrerareerneeessneeens | veeeernneeenseeesneeenns | evneeernn 464,995 | ... 470,000 | ............469,859 [ ..o id89,862 [ oo [ | e [ o7 i | 869,869 | v | (4,875) ......... (4,875)] ........ 12,536 | 10/30/2013.
23383Z BN 0| DAIMLER-CHRYSLER CDA FINANCE C | 03/05/2007. | NESBITT............. (200) (200) 3,456 | 04/14/2008.
23383Z CB 5|DAIMLER-CHRYSLER CDA FINANCE C | 04/25/2007.] T D SECURITES. 661 661 | ..ocveees 7,092 | 03/30/2009.
25690Z AC 8| DOFASCO INC C | 04/19/2007. | RBC.......ovvvveerrvrerrrrnrrirnreirnnnees | v | e 400,024 | ...........400,000 | ............400,000 | ............400,000 [ .....ccooovommmmons | | e 0 24 24 ... 6,850 | 06/15/2017.
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29290Z AA 8| ENBRIDGE GAS DISTRINC......ccocverrrerrrrerrnees C | 04/25/2007.] CIBC WORLD MKTS 309,405 250,000 307,455 306,649 (348)] ........ (348) 11/15/2032.
350863 AQ 9407 INTL INC C | 01/30/2007. [ CASGRAIN CO.....ccoovvvrrrrirrrirens | errrerirverirerirseirsnins | cvvis 1,221,212 | ......... 1,196,000 | ......... 1,317,035 | ......... 1,226,051 [ .o (2,738) 12/17/2007.
36158Z AV 8| GE CAPITAL CANADA .......coocommmremmreiinrennnris C | 06/14/2007.] SCOTIA 247,868 250,000 249,775 249,777 9 06/01/2016.
448810 AB 7[HYDRO ONE INC C [ 09/26/2007.] RBC DOMINION.........cooveemmmrenae | corvernriereerirnnienns | v 1,037,791 | ............980,000 | ......... 1,086,791 | ......... 1,066,620 | ....oveorvrerarnes | s (17,925) ...(17,925) 06/03/2010.
493129 AA 8|KEY NOVA SCOTIAFNDG CO PRIV PLACE| C | 09/19/2007.| T D SECURITES. 294,006 ....300,000 299,991 299,991 0 12/14/2009.
626209 JA 9[BRIT COL MUNIFIN AUTH ....oovvverrrrnriineeenns C [ 10/04/2007. ] VARIOUS........cooomrremrrernnriinnns | cerverneeennneennneenns | v 1,260,790 1,270,000 | ......... 1,264,641 | ......... 1,264,915 | oo | e 346 346 04/19/2016.
62918Z MD 2|NHA MBS C | 12/17/2007. 10,881 10,881 10,702 10,860 21 | 21 ..10,881 03/01/2017.
75585R BC 8|REAL ESTATE ASSET LIQUIDITY TRUST........ C | 06/14/2007. 998,015 | ......... 1,026,106 | ......... 1,026,069 | ......... 1,026,069 I LI [T [ 1,026,070 ,055)] ... ! 03/12/2037.
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TRUST........ C | 12/12/2007. 27,955 27,955 27,954 27,925 30 30 ..27,955 0 719 | 03/12/2038.
75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUST..... [ C | 12/12/2007. 25,316 25,316 25,315 25,289 .25,316 0 617 | 12/28/2038.
80802T DH 8|SCHOONER TRUST 12/12/2007. 55,554 55,554 55,551 55,503 ..55,554 (V) I 1,200 | 09/12/2020.
80802T GJ 1|SCHOONER TRUST ... 12/12/2007. 76,678 76,678 76,677 76,598 ..76,678 (V) IR 1,905 | 10/12/2038.
80802T JR 0] SCHOONER TRUST. 12/12/2007.| VARIOUS........ 13,677 13,677 13,613 13,661 13,677 0 209 | 06/12/2022.
4599999. Total - Bonds - Industrial and MISCEIIANEOUS.............ocuiuieiiiiiiiieiieiiiies eteiieieiissesessssssssssssessssessesesssssssnsessssensessssssssssensessnss | sreees 75,717,268 | ....... 75,143,989 | ....... 78,666,843 | ...... 77,387,009 |0 f 0 (92,698) | 0 ] i (92,698) | 0 [ 77,294,311 ..(1,577,044)] ..(1,577,044)]...2,755,373 | ..... XXX.......
6099997. Total - BONAS = Part 4. e ....250,708,763 | ..... 248544325 | ..... 254,390,365 | ..... 252142849 [ .....c..oec...0 | ... (187,629) | o0 f . (187,629)| 0 ] 251,955,220 .0 | ..(1,246,463) | ..(1,246,463)] ...9,351,386 | ..... XXX.......
6099998. Total - Bonds - Summary ltem from Part 5........oiiiiiiiiiiiisiiins o | sseeas 39,244,268 | ....... 39,012,000 | .......39,318,407 39,318,310 i (74,040)] ....... (74,040)] ...... 757,659 |..... XXX.......
6099999. Total - Bonds......... ....289,953,031 | ..... 287,556,325 | ..... 293,708,772 | ..... 252,142,849 | .....c...o...0 ] ... (187,728) | o0 | (187,728) ] 0 ] 291,273,530 ..(1,320,503)| ..(1,320,503)].10,109,045 | ..... XXX.oonee
Common Stocks - Industrial and Miscellaneous
008474 10 8[AGNICO-EAGLE MINES ........cocooommrrirmrririrrinns C [ 02/06/2007. | VARIOUS........coomvmvvmrrrirarrrrnne | o 5,900.000 ...254,868 v 281,358 | L \ , , 281,358
008916 10 8[AGRIUM INC C | 05/03/2007. 2,500.000 107,832 |. S 115,100 ...115,100
013716 10 5|ALCAN ALUMINIUM LTD.. 10/29/2007. | CORPORATE REORGANIZATI] ......... 9,000.000 867,368 |. . o oenn..336,806 | ... . . . ...336,806
046346 20 1|ASTRAL MEDIA INC C [ 02/26/2007. ] VARIOUS.........cocmrrerrrreemmreernnne | i 10,000.000 303,130
05534B 76 0|BCEINC C | 12/05/2007. [ VARIOUS........cccvvvvmrrrrerrmmerirens | v 7,600.000 266,965
063671 10 1[BANK MONTREAL QUE ...| 01/19/2007. | NBC CLEAR.. .4,100.000 ...208,434
064149 10 7|BANKNOVA SCOTIA HALIFAX .| C | 12/12/2007.] VARIOUS.. .7,400.000 ...262,358
067901 10 8[BARRICK GOLD CORP........ccocovermirrirmrririrriranns C | 02/27/2007.] VARIOUS.. .5,400.000 ...176,597
09067J 10 9|BIOVAIL CORP. ...| 07/24/2007. | VARIOUS.. .5,800.000 ..137,425
112585 10 4|BROOKFIELD ASSET MANAGEMENT.............. C | 12/18/2007.| VARIOUS.. .3,500.500 ..64,732
124765 10 8|CAEINC C | 10/12/2007. 154,689
131253 20 5| CALLOWAY REAL ESTATE INVESTMENT....... C | 04/19/2007. 278,350
136069 10 1]CAN IMPERIAL BK OF COMMERCE ... .| C | 12112/2007. ...469,128
136375 10 2| CANADIAN NATLRY CO...... .| C | 10/17/2007.
136385 10 1] CANADIAN NAT RES LTD .| C | 12/05/2007.
13645T 10 0[CANADIAN PACRY LTD, .| C109/11/2007.
19238V 10 5[COGECO CABLE INC .| C | 08/08/2007.
19244C 10 9| COGNOS INC... ...| 06/19/2007. .8,400.000
257561 10 O|DOMTAR INC C | 02/22/2007. 9,800.000
292505 10 4[ENCANA CORP C | 08/28/2007. .9,600.000
29250N 10 5]|ENBRIDGE INC C | 04/05/2007. 7,100.000
303901 10 2|FAIRFAX FINL HLDGS LTD....c.ccovurmrirrirrrrriniinnns C | 06/20/2007. 200.000
375916 10 3| GILDAN ACTIVEWEAR INC ......oovvvvemrrrerrrrens C | 11/21/2007. 4,200.000
380956 40 9| GOLDCORP INC C | 08/30/2007. .. 3,700.000
448055 10 3[HUSKY ENERGY INC C | 01/09/2007. .. +eerrr.3,600.000
56501R 10 6| MANULIFE FINANCIAL CORP .| C | 06/12/2007.
65334H 10 2|NEXEN INC C | 11/13/2007.
71644E 10 2|PETRO-CDA C | 12/05/2007.
73927C 10 O POWER FINANCIAL CORP  .....cccovvvmmrrrriiririnns C | 02/06/2007.
760975 10 2[RESEARCH IN MOTION ...| 12/12/2007.
775109 20 OROGERS COMMUNICATIONS .| C | 02/23/2007.
780087 10 2[ROYAL BK CDA MONTREAL QUEBEC .| C | 12/18/2007.
78460T 10 5| SNC-LAVALIN GROUP INC 12/18/2007. .
82028K 20 0[SHAW COMMUNICATIONS INC 02/13/2007. [ NESBITT......cvvvrvrvreerinerrirncnnens | ceveres 5,600.000
866796 10 5[SUN LIFE FINANCIAL SVCS CANADA. 05/10/2007. [ VARIOUS........oovveoereerrmrerreneens | cevend 6,200.000 774 267




Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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

A

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

F 1" 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CUSIP g| Disposal Shares Par Actual Carrying Increase/ [(Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
867229 10 6[SUNCOR ENERGY INC......ococommrrerrreerrreernereeanes C | 10/30/2007. ..422,449 (230,409) | cvvovveeereveenne [ errrreernn155,109 [ | 1.0 267,341 | .......267,341 | .......... 1,680 |..... XXX.onoe
873028 10 4|TSX GROUP INC C | 05/11/2007. (189,748) | c.voevvvvevriies [ i 52,624 | | ... 166,762 | .......166,762 | ..........1,976 | ... XXX.......
87425E 10 3| TALISMAN ENERGY INC.. C [ 09/17/2007.] TD WATER........cnvvrermmrernereranees | wereenen 1,400.000 | oo 135,5271 [ oot XXX v | 58,119 [ 146,520 [ .o (88,401) [ oo | eevvreerenneeinnns [ v (88,401) [ vvvvvvevrreveeen | v 58,119 | i | 1 77,403 | ... 77,403 ... 1,203 | XXX
878742 20 4|TECK COMINCOLTD... .| C | 12/13/2007. 4621 | oo [ 000382591 [ | 42,350 | ... 42,350 | .........3,899 | ... XXX.......
87971M 10 3] TELUS CORPORATION.... C [ 11/14/2007. ] VARIOUS.........ccconuvvrimsvrirsceinnee | 0000.6,700.000 | ...........364,809 [ ..o XXX oo | 0. 288,206 | ..........358,584 | ..oooo(70,378) [ oo | eevvrveeriecniinnes [ ceviens (70,378) | vvvovvvrvceres | evverrreern 288,206 | oo | v0ver. 76,603 | ........76,603 |..........8,138 | ..... XXX oo
884903 10 5[ THOMSON CORP C | 05/08/2007. . (6,708) [ .ooovvvvrerenne | v 114,242 | | 0e(2,018) | e (2,018) e 719 ] XXX.......
891160 50 9| TORONTO DOMINION BK ONTARIO................. C | 11/12/2007. VARIOUS.......... 2,800.000 200,262 | ......... XXX evevovea | oeieeeeceet 127,772 | 195,210 | o (67,444) [ oo | e [ e (67,444) [ oo | el 127,766 | e | 000 72,488 | ... 72,488 | ... 2,388 | ... XXX.......
89353D 10 7] TRANSCANADA CORP........cooosiireeiiriisrieeee: C | 05/30/2007. ] VARIOUS.........coovsvieniiienirieenes (156,087)] ..oooovveeviccense o0 185,037 f o] 1 143,752 | ... 143,752 | .........5,544 | ... XXX.......
6899999. Total - Common Stocks - Industrial and Miscellaneous . (2,274443)] .............0 ] ..........9,858,374 | .............0 | ....3,031,456 | ...3,031,456 |......125,804 | ..... XXX..ooee
7299997. Total - CommOn StOCKS = Part 4. i | e 1 2,000,004 | e XXX | 20......9,858,380 | ....... (2274443 [ .0 |0 ] (2,274443)]| ..............0 | ..........9,858374 | .............0 | ....3,031,456 |....3,031,456 |....125,804 | ... XXX.......
7299998. Total - Common Stocks - Summary Item from Part 5 R 0 i [0 4,627,380 | o] 1 (138,071) ... (138,071) ] ... 14,709 | ... XXX.......
7299999. Total - CoMMON StOCKS.......ieeiieeiii s s | e 1,009,148 | e ee XXX | s 14,485,760 | ....... 12,132,817 | ..(2,274443)] .00 | 0 | (2,274,443)| ... ,893,385 |....2,893,385 | ......140,513 | ..... XXX.oonee
7399999. Total - Preferred and Common Stocks........ccooocecneeee. . 14,485,760 | ....... 12,132,817 | ..(2,274,443)] . .........14,485,754 ....2,893,385 |....2,893,385 | .....140,513 | ..... XXX.......
7499999. Total - Bonds, Preferred and Common Stocks. ...307,332,174 | ......... XXXovvvin | e 308,194,532 | ..... 264,275,666 | ..(2,274,443)] ......(187,728)] ..o | .. .(2,462,17 )] v 0 [ i 305,759,284 ...1,572,882 |...1,572,882 |.10,249,558 |..... XXX.ooeee
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Annual Statement for the year 2007 of the AFFILIATED FM INSU RANCE COM PANY

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 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Book/ Current Interest
r (Bonds) Adjusted Year's Total Foreign Realized Total and Paid for
e or Carrying Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Value at Valuation Year's Temporary Changein | Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Disposal Increase/  |[(Amortization){ Impairment B/A.CV. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Date (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 EN 6| UNITED STATES TREAS NTS.....cc.ccoovrmrinrnnns | 05/16/2007. | BARCLAYS US... ... | 08/23/2007. ] VARIOUS 5,000,000 | ........ 4,941,484 | ... 4923125 | ...... 4,943,650 2,166 2,166
912828 FQ 8|U S TREASURY NOTE.. ...] 06/01/2007. | VARIOUS .. 1 09/19/2007. | VARIOUS 9,000,000 9,056,836 | .......9,072,012 9,054,694 (2,142) (2,142)
0399999. TOtal - BONAS = U.S. GOVEIMMENT. ...vvoooeivvesseseiies st ssss s ssss1e &1 b1t 18ttt st | ssssaas 14,000,000 | ...... 13,998,320 | ...... 13,995,137 | ....13,998,344 24 0 24 0
Bonds - All Other Government
135087 WL 4| CANADA GOVT.... ...| C [ 07/18/2007.] VARIOUS.... .| 08/16/2007. 2,267,801 2,294,512 2,267,518 (283)
135087 XN 9| CANADA GOVT.... ... | C| 05/24/2007.| VARIOUS.... .. | 10/05/2007. (821)
135087 XX 7| CANADA GOVT C [ 08/16/2007. .1 09/07/2007. [ VARIOUS.........coocermmrermmrernnree | 206,488,000 | ........6,611,423 | ........6,585,105 | ......6,610,329 | ..oovvvverrrrerenne | e (1,095)
135087 YB 4| CANADA GOVT C | 02/06/2007. 02/07/2007.| RBC DOMINION... 10
135087 YD 0| CANADA GOVT.... ... | C | 03/05/2007. 03/06/2007.| CIBC 1
135087 YE 8] CANADA GOVT.... .| C | 07/18/2007. . | 08/16/2007. | VARIOUS 966
1099999. Total - Bonds - All Other Government...... ..19,678,043 | ..o (V] (1,222) 0 (1,222) 0 0 ... 13,610 | ......... 13,610 |...... 325,742 |..215,186
Bonds - States, Territories and Pc ion
[ 683234 YX 0] ONTARIO PROV CDA....ooosoocccooccereesssssssneees [C [04/23/2007. ] VARIOUS.........cccooooimmrrrissccies 109/05/2007. [ VARIOUS......ooooooooc oo | 995,000 [ .ol 985,259 [ ...ooovon 951532 [ ........ 985,501 | 242 | | .242 | [ [....(33969)] .....(33,969)]......17,046 [ .....5744 |
[1799999.  Total - Bonds - States, Territories & Possession | 995,000 | 985,259 | 951532 [ ...ooooe 985,501 |.... 242 | 0] 242 | 0] 0]....(33,969)] ......(33,969) 7046 | .....5744 |
Bonds - Industrial and Miscellaneou:
458182 CZ 3|INTER AMERN DEV BK .1 01/16/2007. 1] 05/10/2007. [ RBC......coormvvererirerrirenrirssnninnes | eevern 3,420,000 3,338,638 | ........ 3,305,088 3,339,450 812 812 [ [ | e (34,362)| ....... (34,362)| ........ 44938 | ....... 1,237
026874 BK 2| AMERICAN INTL GROUP INC 05/23/2007. | RBC DOMINION ...| 07/16/2007. 5 5 [ [ [ (13,555)] ....... (13,555) | ...vvceen. 2,861 |
448814 HZ 9|HYDRO-QUEBEC 08/02/2007. | CIBC... ... | 11/30/2007. | NBC CLEAR........cccooevimmvrrirnereer | wrr0eeern.500,000 | ..........497,560 | ..........510,385 | ........ 497,560 | ...coovvrirmvrirucns | v 0
617446 E8 8| MORGAN STANLEY 02/15/2007.{RBC.... ... | 07/06/2007. | RBC DOMINION 40 40
4599999. Total - Bonds - Industrial and MISCEIIANEOUS............o.iiviviiiiiies e eeitisieesseesessessesesss s s ses e ssssssss st sssessessess s st st sssns st ssssssssessssssessessassssssnsessssnes | torsseses 4,740,000 ......4,656,422 857 0 ..857 0
6099998. TORAL = BONGS. ...cco s reess ettt eE8 811t ssnet |snnsees 39,012,000 | ...... 39,318,407 | ...... 39,244,268 | ....39,318,310 | o0 | oo, [CLS)] — (] I (1)) I— 0
Common Stocks - Industrial and Miscellaneous
013716 10 5| ALCAN ALUMINIUM LTD.......osvrvrrmrrrrcerercnnens C [ 05/31/2007.] VARIOUS.... .| 10/29/2007. | CORPORATE REORGANIZATI] ......... 4,500.000 ..341,840 | ........... 433,684 | ......... KZATR7 VTN (I I 0
05534B 76 0]|BCEINC C [ 06/12/2007. 08/01/2007. | VARIOUS 2,900.000 115,430 115,430 | oo | e 0
09067J 10 9|BIOVAIL CORP C [ 04/19/2007. 07/23/2007. | VARIOUS........cccormmrrirmrrrirnerrnnes | e 6,900.000 | ...........186,768 , 186,768 | ..vvovvrrrerrrinns [ v 0
13321L 10 8| CAMECO CORP C [ 04/10/2007. 07/11/2007. 5,300.000 281,444 277,266 281,444 | .o | e 0
136069 10 1| CAN IMPERIAL BK OF COMMERCE ... |C ] 10/31/2007. 12/06/2007. [ VARIOUS........c.covveererrrirnrinnins | v 5,700.000 581,500 | ...........520,568 | .........581,500 | ..cccccorirrmrmrrer | voree 0
136385 10 1| CANADIAN NAT RES LTD ... | C | 08/30/2007. .. | 12/05/2007. | VARIOUS.........oooommrermmreirnrrrirnns | e 4,600.000 | ........... 321,996 | ... 412,673 [ .........321,996 | ..ooovovvvriricns | e 0
13645T 10 0| CANADIAN PACRY LTD.. .. [ C ] 05/15/2007. .109/11/2007. ....500.000 37,078 | w3539 [ 37,078 | s | e 0
19238V 10 5| COGECO CABLE INC... C [ 02/08/2007. 08/08/2007. .1,700.000 69,768 84,932 69,768 [ ...vvverrareriens | e 0
267393 10 6|DUVERNAY OIL CORP .... ...| C | 10/25/2007. 11/16/2007. | VARIOUS..........cosvvermrrernrrirannee | e 11,000.000 425793 | ... 322,822 | ........ 425,793 | covvvveirreerreirns | e 0
292505 10 4|ENCANA CORP C [ 05/17/2007. 08/27/2007. 2,300.000 160,745 | ........ 148,395 | oo | s 0
303901 10 2|FAIRFAXFINL HLDGS LTD ...|C | 03/16/2007. 06/20/2007. 200.000 | .ovccrreern 51,192 | 41,592 | 51,192 | [ e 0
335934 10 5|FIRST QUANTUM MINERALS LT. C | 06/07/2007. 09/06/2007. 1,500.000 | ...........138,967 | .........118,344 | ... 138,967 | ..oovvvvvrirrcranns | v 0
375916 10 3| GILDAN ACTIVEWEAR INC. C [ 11/06/2007. 11/20/2007. .1,200.000 | oo 46,836 | v 45,980 | 46,836 | e [ e 0
380956 40 9|GOLDCORP INC... C [ 01/10/2007.] SPROTT SECURITIES LTD...... | 08/30/2007.| VARIOUS.........cccooovormmrermmmeirmneee | 100rren4,800.000 | ......... 141,665 | ......... 122,144 | .. 141,665 | oo [ oo 0
496902 20 6|KINROSS GOLD CORP.... .. [ C ] 02/27/2007. | ECEM PENSON. .1 05/16/2007. [ VARIOUS..........cccormvvvrmerrrsenrns | 000 17,300.000 | ...........278,250 | ...........248,485 | ........ 278,250 | ..oovvvrvrrvvrrranns | oo 0
65334H 10 2|NEXENINC... C [ 03/27/2007.] VARIOUS.... 08/30/2007. | VARIOUS........coccoomvrermmrermnrirnns | 0002..3,100.000 | ...........160,505 | ...........145,401 | .........160,505 | ....ocovrrrrrrrrcs | ceeee 0
776249 10 4|RONAINC C | 04/17/2007. .. | 05/22/2007. 8,600.000 | ........191,515 | o0 197,723 | oo 191515 | oo | o, 0
780087 10 2|ROYAL BK CDA MONTREAL QUEBEC........... | C [ 08/23/2007. .| 09/12/2007. | ECEM PENSON.......ccoovvemmrreranee | o 1,200.000 | ............66,607 | ............63,512 | ..........86,607 | .ooooorcrrrireranns [ vevee 0
87425E 10 3| TALISMAN ENERGY INC. C [ 02/02/2007. 09/17/2007. | TD WATER.......omvervvermecrrivrnnens | cevrrrens 4,100.000 | .....cc...86,456 | ............ 75,086 | .........86,456 | covooorcririrranns [ v 0
878742 20 4|TECK COMINCOLTD....... C [ 07/27/2007. 12/14/2007. 5,500.000 | ...........262,943 | ..........221,672 | .........262,943 | .....ccccocrrures | cenns 0
891160 50 9| TORONTO DOMINION BK ONTARI .| C [ 08/22/2007. 11/12/12007. | VARIOUS..........oomvvvrmrrirnnrirnneee | oo 4,600.000 | ...........318,826 | ...........332,197 | ........318,826 | ..oovvvrvrerrcracns | e 0
89353D 10 7| TRANSCANADA CORP.... C [ 03/28/2007. 05/17/2007. 2,300.000 | ..ceeerr.89,168 | 91,288 | 89,168 | i [ e 0
98462Y 10 0] YAMANA GOLD INC ....| C [ 07/13/2007. .. | 11/02/2007. | VARIOUS 22,200.000 | ...........284,438 | ...........265994 | .......284/438 | ..o | oo 0
6899999. Total - Common Stocks - INAUSHIAl AN MISCEIIANEOUS...........ovevvevs  oveveeeeesrseeeeesrseeseeseeseesssesssseseesessesesessessseasssessanssessessessessessessenssessssssessesesessesseseesssssonssesssessssosesesons | seoseene 4,627,380 | ........ 4,489,309 0 0 0 0
7299998. T 088 = COMIMION SHOCKS . .t ettt EE £ R AR AR AR AR AR ARttt | s 4,627,380 | ........ 4,489,309 0 0 0 0
7399999. Total - Preferred and COMMON SHOCKS. ... .. ittt ettt es st s et s ekt 4,627,380 | ........4,489,309 0 0 0 0
7499999. Total - Bonds, Preferred and COMMON STOCKS .. ... iuiuiiirieiisiasiies ooriesesseessesessssessssssasesesessssssessessssesess st essesssessessaseesseessessanssessessasssessessasssenssnsssssassessessasssessonssnssanssnssnssanes | seres 43,945,787 | ...... 43,733,577 | ...43,945690 | .....cocce..0 | oo ()] - (L]} P ()] I 0




Annual Statement for the year 2007 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation] Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets | Total Amount 10
CUsIP Description Insurer Purposes and | Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification| Procedures | Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign| Number Manual)  |Company's Stock? Assets Value Shares Qutstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....624,377,224.

2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
|dentifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE

E14
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7

1 Codes 4 5 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1" 14 15 16 17 18 19
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non-
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Gross Paid for
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and Effective | How Amount Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rate of | Paid Received Interest
All Other Government Bonds - Issuer Obligations
ONTARIO PROV CDA DISCOUNT NOTE................. [ [C..].11/30/2007.] T D SECURITES....c...orvcessemscmssscemsceses [06103/2008 ] ......... 1,487,643 | ..o | i 2,568 | | | 1,500,000 | ............. 1,485,075 | .o L | f 1.972 | DISC..
0499999. All Other Government Bonds - Issuer Obligations. 1,487,643 0 .2,568 0 0 1,500,000 | ............. 1,485,075 0 XXX XXX..... XXX,
1099999. Total - All Other GOVErNMENt BONGS.........veuiieiii e 1,487,643 0 .2,568 0 0 1,500,000 | ..o 1,485,075 0 XXX XXX XXX,
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
FARM CREDIT CORP DISCOUNT NOTE.......ccooccomecersseceee ... [c..] .12118/2007.] BNS [03/20/2008. 247,910 370 Pl YTl I R e . 3.890 | DISC..] ..
3999999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations............... 247,910 0 370 0 (U] [ 250,000 0 L XXX...... _XXX..... XXX ] ..
4599999. Total - Industrial and Miscellaneous (UNafflIated)....... ..ottt 247,910 0 370 0 0 250,000 0 XXX XXX..... XXX,
Total Bonds
5499999. Subtotals - Issuer Obligations. 1,735,553 0 .2,938 0 0 1,750,000 | .. ..1,732,615 0 XXX ]
6099999. Subtotals - Bonds......... 1,735,553 0 2,938 0 0 1,750,000 | ............. 1,732,615 0 XXX,
Class One Money Market Mutual Funds
BLACKROCK PROVIDENT TEMPFUND INST'L.... .11/30/2007. | BLACKROCK 12/31/2008. ....1,646,065 1,646,065 | ............. 1,646,065 85,482
DREYFUS CASH MGT NST SHARES .| .11/30/2007. 12/31/2008. 1,630,471 1,630,471 ,630,471 83,833 |.
GOLDMAN SACHS TRUST...... .11/30/2007. 12/31/2008. 2,828,140 2,828,140 | .o 2,828,140 [ 146,142
8099999. Total - Class One Money Market Mutual FUNdS.........coocooniiieniiicnsiiniciiii 6,104,676 0 0 0 0 XXX oo | i) 6,104,676 0 XXX XXX XXX 315457
8299999. Total - Short-Term INVESIMENES. ... cvu.ireeeeries e ssee sttt 7,840,229 0 2,938 0 0 OO, O [ 7,837,291 0 XXX XXX XXX 315457
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Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch. DB-Pt. E-Sn.

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

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

NONE
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Annual Statement for the year 2007 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

BANK OF AMERICA (LOSS PAYMENT) HARTFORD, CT
BANK OF AMERICA (A/P CDR)....... . HARTFORD, CT
ROYAL BANK (RES ACCT).....

.. TORONTO, ON, CAN..
ROYAL BANK (USD ACCT).....cveveerrerinrirerirersnieines TORONTO, ON, CAN

............ (10,475,839) [ XXX
R (242,207) | XXX
673,719 | XXX
XXX

ROYAL TRUST TORONTO, ON, CAN XXX
JP MORGAN CHASE........... . NEW YORK, NY...... XXX
0199999. Total - Open DePOSItOMIES. ......cvvrrieriiiirieiiieisiisisisieeneas ...(2,842,201) | XXX
0399999. Total Cash on Deposit. ) [ XXX

0599999. Total Cash

300,928

—(2.842.207) [XXX

1. January....
2. February..
3. March.....ccoooniinin.

4. April..
5. May...

5,124,652
-(14,320,226)
................... (6,513,530)

10. October....

11. November.

12. December,

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

...(4,922,061)
...(1,456,043)

N (2.842.201)
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Annual Statement for the year 2007 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Gross Investment
Description Code Acquired Interest Maturity Carrying Value Due & Accrued Income
FARM CREDIT CORP .......oivuiieiteieiestesise sttt s bbbttt s b sttt bbbt ss st b b s s ssstn s s s ssensnss | suessnss | ersessensanes 11/27/2007 02/25/2008
ONTARIO T-BILL....... .. ...11/16/2007 . ..02/11/2008
07199999, TOAIS.......c..cvuveeriscvsciseieisteiestestse et sst s s st s s bse s s s s bse s s s s s s s st st bses s st s st s s e s st b e s s bt s st e b s s aes s bt e st entanss  daessessstissiessestessaetae s e s et s st s e AR e AR bR s A et ARttt s st s sttt
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Annual Statement for the year 2007 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits for the
Begefit of All Policyholgers All 5Other Special Depoesits
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama........ccocveeevierereeieiennn

2. AlaSKa......coeverreeieiereeee e

3. ANZONA...eeeeeee e

4. Arkansas........ccoceeeeeeierierennnns

5. California.......c.ccooeveerervereierenennn

6. Colorado

7. Connecticut .

8. Delaware......cccocvvveeveiverrereiennns

9.  District of Columbia

10, Florida......ccccoevvevvieeeceeec e

R C Lo (o - T

12.  Hawaii

13.

14.

15.

16.

17.

18, Kentucky.....ooooovevvveveivereieiecias

19.  Louisiana.........cccoevevererrerrerererennns
20.
21.  Maryland
22.  Massachusetts...........cccocererirennes
23, Michigan.......ccccouoeveerevereieieeenins

24.  Minnesota
25.  Mississippi

26, MiISSOU....cvvvereercrceeieicieissienine

27.  Montana.........cccoeveerernrerenrersnienns

28.  Nebraska.........ccoocoveererrereesierenns

29. Nevada........ccooveveerierieriisieienns

30. New Hampshire

31.  New Jersey .

32, New MeXIiCO.......ocorvverrrrerrerrrrnnns

33, NeW YOrK...ooooooeerereieisieesiienens

34.  North Carolina........c.ccoeerererernnnn.

35.  North Dakota.......ccccvverererererennnn.

36, ORI

37.  Oklahoma........cccoovvvverererircierennn. Property & Casualty............cceeveueinrrreieisreeieiesseseienns | eeveiissiesisssisssesisssns | covesesssssesssssesssesiens | eeveessesienns 299,880 | .ovvrrrnnee 303,375
38, Oregon....cccveeevererreeseiesississsienans Property & Casualty, Wokers COmMpENSation...........cccceveers | cevrererrnerrernsiesirenns [ coveresssssesssssesssesiens | eevverrenienns 647,265 | ...oovvvnne 670,766

43, TENNESSEE......cccrvrerrerrrrirerrerssnerninns
Y S /¢ TS
45, UtaNceseesses
46, Vermont......cccccoeeveeeresessssiiennns
47, Virginia.....ococvvveceeeceseeeeeeeninns
48. Washington

49.  West Virginia........cccovvvververrirennnn.
50.  WiISCONSIN.....vvvrvrerierrnririrereeneens
51, WYOMING...ooiiereeereeereeeee e
52.  American Samoa....

53.

54.

55.  US Virgin Islands..........cccccevrrurnreneen

56. Northern Mariana Islands
57. Canada.........ccoeeverereeivererenieennns

5801.
5802.
5803.
5898. Summary of remaining write-ins for

line 58 from overflow page..........c..... XXX ] e XXX ttrieeinetnsireeseeinsissssessssessesssnses [ eereeessnesnesessesenees (1] IO (1] IO (11 O 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 aboVe).........ccoouvverecrsirinenns XXX XXX otireiciersisisississesesssssesssssssnsens | aoessssssesesessesenses (L]} I (L] I (L] I 0
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2007 ALPHABETICAL INDEX

(http://www.naic.org/committees_e_app_blanks.htm)

ANNUAL STATEMENT BLANK

Assets 2 ] Schedule P-Part 1-Analysis of Losses and Loss Expenses 45
Cash Flow 5 J Schedule P-Part 1A-Homeowners/Farmowners 47
Exhibit of Capital Gains (Losses) 12 ] Schedule P-Part 1B—Private Passenger Auto Liability/Medical 48
Exhibit of Net Investment Income 12 | Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 49
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 1D-Workers’ Compensation 50
Exhibit of Premiums and Losses (State Page) 20 § Schedule P-Part 1E-Commercial Multiple Peril 51
Five-Year Historical Data 18 | Schedule P-Part 1F-Section 1-Medical Malpractice-Occurrence 52
General Interrogatories 16 ] Schedule P-Part 1F-Section 2-Medical Malpractice—Claims-Made 53
Jurat Page 1 ] Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 54
Liabilities, Surplus and Other Funds 3 ] Schedule P-Part 1H-Section 1-Other Liability—-Occurrence 55
Notes To Financial Statements 14 | Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 56
Overflow Page For Write-ins 109 | Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 57
Schedule A-Part 1 EO1 J Schedule P-Part 1J-Auto Physical Damage 58
Schedule A-Part 2 E02 | Schedule P-Part 1K-Fidelity/Surety 59
Schedule A-Part 3 E03 | Schedule P-Part 1L-Other (Including Credit, Accident and Health) 60
Schedule A-Verification Between Years 21 |} Schedule P-Part 1M-International 61
Schedule B-Part 1 E04 } Schedule P-Part 1N-Reinsurance 62
Schedule B-Part 2 E05 } Schedule P-Part 10-Reinsurance 63
Schedule B-Verification Between Years 21 |} Schedule P-Part 1P-Reinsurance 64
Schedule BA-Part 1 E06 ] Schedule P-Part 1R-Section 1-Products Liability-Occurrence 65
Schedule BA-Part 2 E07 ] Schedule P-Part 1R-Section 2-Products Liability-Claims—Made 66
Schedule BA-Verification Between Years 21 | Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 67
Schedule D-Part 1 E08 J Schedule P-Part 2A-Homeowners/Farmowners 68
Schedule D—Part 1A-Section 1 23 | Schedule P-Part 2B-Private Passenger Auto Liability/Medical 68
Schedule D-Part 1A-Section 2 26 | Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 68
Schedule D-Part 2-Section 1 E09 } Schedule P-Part 2D-Workers’ Compensation 68
Schedule D-Part 2-Section 2 E10 } Schedule P-Part 2E-Commercial Multiple Peril 68
Schedule D-Part 3 E11 | Schedule P-Part 2F-Section 1-Medical Malpractice-Occurrence 69
Schedule D-Part 4 E12 | Schedule P-Part 2F-Section 2-Medical Malpractice—Claims—Made 69
Schedule D-Part 5 E13 J Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 69
Schedule D-Part 6-Section 1 E14 | Schedule P-Part 2H-Section 1-Other Liability—Occurrence 69
Schedule D-Part 6-Section 2 E14 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 69
Schedule D-Summary By Country 22 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, & Theft) 70
Schedule D-Verification Between Years 22 | Schedule P-Part 2J-Auto Physical Damage 70
Schedule DA-Part 1 E15 | Schedule P-Part 2K-Fidelity, Surety 70
Schedule DA-Part 2-Verification Between Years 29 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 70
Schedule DB-Part A-Section 1 E16 | Schedule P-Part 2M-International 70
Schedule DB-Part A-Section 2 E16 J Schedule P-Part 2N-Reinsurance 71
Schedule DB-Part A-Section 3 E17 J Schedule P-Part 20-Reinsurance 71
Schedule DB—Part A-Verification Between Years 30 § Schedule P-Part 2P-Reinsurance 4l
Schedule DB-Part B-Section 1 E17 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 72
Schedule DB-Part B-Section 2 E18 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 72
Schedule DB-Part B-Section 3 E18 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 72
Schedule DB-Part C-Section 1 E19 | Schedule P-Part 3A-Homeowners/Farmowners 73
Schedule DB-Part C-Section 2 E19 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 73
Schedule DB-Part C-Section 3 E20 J Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 73
Schedule DB—Part C-Verification Between Years 31 | Schedule P-Part 3D-Workers’ Compensation 73
Schedule DB-Part D-Section 1 E20 | Schedule P-Part 3E-Commercial Multiple Peril 73
Schedule DB-Part D-Section 2 E21 | Schedule P-Part 3F-Section 1 -Medical Malpractice-Occurrence 74
Schedule DB-Part D-Section 3 E21 | Schedule P-Part 3F-Section 2-Medical Malpractice-Claims-Made 74
Schedule DB-Part D-Verification Between Years 31 ) Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 74
Schedule DB-Part E-Section 1 E22 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 74
Schedule DB-Part E-Verification 31 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 74
Schedule DB-Part F-Section 1 32 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, & Theft) 75
Schedule DB—Part F-Section 2 33 | Schedule P-Part 3J-Auto Physical Damage 75
Schedule E-Part 1-Cash E23 | Schedule P—Part 3K-Fidelity/Surety 75
Schedule E-Part 2-Cash Equivalents E24 } Schedule PPart 3L-Other (Including Credit, Accident and Health) 75
Schedule E-Part 3-Special Deposits E25 | Schedule P-Part 3M-International 75
Schedule F-Part 1 34 | Schedule P-Part 3N-Reinsurance 76
Schedule F-Part 2 35 | Schedule P-Part 30-Reinsurance 76
Schedule F-Part 3 36 | Schedule P-Part 3P-Reinsurance 76
Schedule F-Part 4 37 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 7
Schedule F-Part 5 38 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 77
Schedule F-Part 6 39 | Schedule P-Part 35—Financial Guaranty/Mortgage Guaranty 77
Schedule F-Part 7 40 ) Schedule P-Part 4A-Homeowners/Farmowners 78
Schedule F-Part 8 41 | Schedule P—Part 4B—Private Passenger Auto Liability/Medical 78
Schedule H-Accident and Health Exhibit-Part 1 42 | Schedule P—Part 4C-Commercial Auto/Truck Liability/Medical 78
Schedule H-Part 5-Health Claims 44 | Schedule P-Part 4D-Workers’ Compensation 78
Schedule H-Parts-2, 3, and 4 43 | Schedule P-Part 4E-Commercial Multiple Peril 78
Schedule P-Part 4F-Section 1-Medical Malpractice-Occurrence 79 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 94
Schedule P-Part 4F-Section 2-Medical Malpractice-Claims-Made 79 | Schedule P-Part 6D-Workers’ Compensation 94
Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 79 | Schedule P-Part 6E-Commercial Multiple Peril 95
Schedule P—Part 4H-Section 1-Other Liability-Occurrence 79 | Schedule P-Part 6H-Other Liability-Claims-Made 9%
Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 79 | Schedule P-Part 6H-Other Liability-Occurrence 9
Schedule P—Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 80 § Schedule P-Part 6M-International 96
Schedule P-Part 4J-Auto Physical Damage 80 J Schedule P-Part 6N-Reinsurance 97
Schedule P-Part 4K-Fidelity/Surety 80 J Schedule P-Part 60-Reinsurance 97
Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 80 | Schedule P-Part 6R-Products Liability—Claims-Made 98
Schedule P-Part 4M-International 80 | Schedule P-Part 6R-Products Liability-Occurrence 98
Schedule P-Part 4N-Reinsurance 81 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 99
Schedule P-Part 40-Reinsurance 81 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 101
Schedule P-Part 4P-Reinsurance 81 | Schedule P-Parts 2, 3 and 4-Summary 46
Schedule P-Part 4R-Section 1-Products Liability-Occurrence 82 | Schedule P Interrogatories 103
Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 82 | Schedule T-Exhibit of Premiums Written 104
Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 82 ) Schedule T-Part 2-Interstate Compact 105
Schedule P-Part 5A-Homeowners/Farmowners 83 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 106
Schedule P-Part 5B—Private Passenger Auto Liability/Medical 84 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 107
Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 85 | Statement of Income 4
Schedule P-Part 5D-Workers” Compensation 86 J Summary Investment Schedule 15
Schedule P-Part 5SE-Commercial Multiple Peril 87 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 5F-Medical Malpractice—Claims-Made 89 I Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 5F-Medical Malpractice—Occurrence 88 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 5H-Other Liability—Claims-Made 91 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 5H-Other Liability-Occurrence 90 § Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 5SR—Products Liability—Claims-Made 93 J Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 5SR—Products Liability-Occurrence 92
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