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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE A - PART 1

D December 31 of Current Year

Showing all Real Estate OWNE
6 7

1 Location 8 9 10 14 15 16
3 Expended for
Additions,
Permanent Gross Income Taxes,
Book/Adjusted Improvements Earned Repairs,
Date of Carrying Value Fair Value and Changes in Less Interest and
Description of Last Amount of Less Less Encumbrances Incurred on Expenses
Property City Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
272 Central AVENUE = HOUSE..........coucveveeereriieeseee e 03/01/1994
335 Central Avenue - Land & Other Structures 03/01/1994
341-343 Central Avenue - Houses........ 03/01/1994
350 Central Avenue - Day Care Center. 03/01/1994
412 Deer View Drive - HOUSE.........ccoovevvereireeeeeeieae 03/01/1994
330-335 Central Avenue (Atwood & Borden Avenue) - 03/01/1994
Rotary Drive Off - Land..........coovvvcvceiieeeiieeesee s e 03/01/1994

0299999. Properties Occupied by the Reporting Entity - Administrative

0399999. Total - Properties Occupied by the Reporting Entity

....2,538,253

0999999, TOAIS. ...t ereeiis ettt

...0538.253

103




Annual Statement for the year 2007 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
4 5

1 Location 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements

¢03

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE A - PART 3

Year on "Sales under Contract"

Description of Property

Location
2 3
City State

4

Disposal
Date

5

Name of Purchaser

6

Actual Cost

Book/Adjusted
Carrying Value
Less
Encumbrances
Prior Year

Increase
(Decrease) by
Adjustment

Showing all Real Estate SOLD During the Year, Including Payments During the Final
7 8 9

Increase
(Decrease) by
Foreign
Exchange
Adjustment

10

Expended for
Additions,
Permanent

Improvements

and Changes in
Encumbrances

"

Book/Adjusted
Carrying Value
Less
Encumbrances

12

Amounts
Received

13

Foreign
Exchange
Profit (Loss)
on Sale

14

Realized
Profit (Loss)
on Sale

Total
Profit (Loss)
on Sale

16

Gross Income
Earned
Less Interest
Incurred on
Encumbrances

17

Taxes,
Repairs,
and
Expenses
Incurred

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

Showing all Mortgage Loans OWNED December 31 of Current Year

SCHEDULE B - PART 1

1 2 Location 5 6 7 8 9 10 11 12
3 4 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Mortgages in Good Standing
Residential Mortgages - Insured or Guaranteed

o Lo [Johnston

0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed

0899999. Total - Mortgages in Good Standing

9999999. Totals

General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

0 unpaid taxes §.......... 0 interest due and unpaid.

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

.......... 0 unpaid taxes $
.......... 0 interest due and unpaid.
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE B - PART 2
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E 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 - Unaffiliated
100001 10 6]G E INVESTMENT PARTNERS IV.......... [ [STAMFOROD....... [CT.. |G E INVESTMENT MANAGEMENT.. .. [10/01/1997 .. . ...353,038 145,510 |.. ..145,510 | ..... (1,601,123)| ...
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...............ccccocoiiiieiiiiiniiciciesicsescesises | esrerinnenas 353,038 145,510 145,510 | ..... (1,601,123)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100007 20 2| ZERO STAGE CAPITAL VIl ......cocovevevees | e CAMBRIDGE...... MA..|UNITED PARTNERSHIP AGREEMENT..|............. 07/06/2001 |.........T | cooeceee. 6,465,924 | ....
100008 10 1| THLEE PUTNAM INTERNET PARTNER ....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|... .. 101/06/2000 | .........1T | ........ 20,835,867
444444 44 2| PRIVATE EQUITY INVESTORS IV ....... |....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|... .. 102/09/2000 | .........1T | ........ 23,012,050
617447 55 2| MORGAN STANLEY INST. FUND of He(........ WEST CONSHON PA.. |UNITED PARTNERSHIP AGREEMENT.. |... .. |06/28/2004 | ........1 | ...... 102,000,000
74268# 10 8| PRIVATE EQUITY INVESTORS Il ....... | ....... .. |UNITED PARTNERSHIP AGREEMENT.. | ... . 1052171997 | ..ot | o 10,464,837
G2690# 10 0| ESG PARTNERS (Bermuda) LP - ESREF ....... .. |UNITED PARTNERSHIP AGREEMENT.. |............. 111141997 | .......... L 4,393,500 |....
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND ... |....... .. |UNITED PARTNERSHIP AGREEMENT.. |............. 11/08/2005 | .......... 1] 51,081,277 |....
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY . |....... .. |UNITED PARTNERSHIP AGREEMENT.. |... .. |08/28/2007 |..
007999 02 2| MSPE-ADVENT LATIN AMERICAN PEF....... .. |MORGAN STANLEY .. |07/30/2007 |..
091994 43 4| MSPE-BLACKSTONE CAPITAL PARTNH ....... .. |MORGAN STANLEY.. .. [ 1212712006 | ..
092999 01 0| MSPE-BRAZOS EQUITY FUNDIIL.P. . |....... .. IMORGAN STANLEY.. .. [12/06/2005 | ..
118995 26 5| MSPE-BUCK HOLDINGS CO-INVESTOX ....... .. |MORGAN STANLEY.. .. |07/03/2007 |..
G19558 90 0| MSPE-CATALYSTFUNDLP Il ...cvovvveree | vonee .. |MORGAN STANLEY.. .. [ 1212712006 | ..
12599C 90 7| MSPE-CDR CCMG CO INVESTORS L.P|....... .. |MORGAN STANLEY.. .. | 12/13/2005 | ..
125990 05 1| MSPE-CDR USF CO-INVESTOR, L.P. ..|....... ..|MORGAN STANLEY.. .. | 06/25/2007 | ..
156990 08 7| MSPE-CERBERUS CG INVESTORILL(....... .. |MORGAN STANLEY.. .. |07/23/2007 | ..
197998 78 4| MSPE-COLUMBIA CAPITAL EQUITY PA ....... .. IMORGAN STANLEY.. .. | 10/31/2006 | ..
197990 A0 4| MSPE-COLUMBIA CAPITALEQUITY PA ....... .. MORGAN STANLEY.. . 102/22/2006 | ..
200995 21 5| MSPE-COMMANDERLTD CO .....cccceet | veeee. .. [MORGAN STANLEY ......coveirerereereerenies [ creereras 12/27/2006
223995 43 2| MSPE-COWEN INVESTMENT HOLDIN(....... .. |MORGAN STANLEY 07/31/2006
225996 32 1| MSPE-CREO CAPITAL PARTNERS II, L|....... .. |MORGAN STANLEY.. .. |07/09/2007 |..
267990 01 8| MSPE-DUTCH CABLE ,LP ......ccecovevirs | vonee. .. |MORGAN STANLEY.. .. |01/23/2007 |..
279992 14 3| MSPE-EDEN I, LP w..cooveeereieiee | o .. |MORGAN STANLEY.. .. |09/25/2007 |..
27999E 00 6| MSPE-EDGESTONE CAPITAL EQUITY |....... ..|MORGAN STANLEY.. .. | 04/12/2006 |..
291998 54 0| MSPE-EMERGENCE CAPITAL PARTNE....... .. |MORGAN STANLEY.. . [ 112172007 |..
349990 01 0| MSPE-FORTRESS INVESTMENT FUNL|....... .. |MORGAN STANLEY.. .. |07/10/2006 | ..
350994 76 0| MSPE-FOUNDRY VENTURE CAPITALZ....... .. |MORGAN STANLEY.. .. | 11/13/2007 | ..
351990 00 7| MSPE-FOX PAINE CAPITAL FUND Ill, L{....... .. |MORGAN STANLEY.. .. |06/01/2006 | ..
G30993 21 9| MSPE-FP WRCA COINVESTMENT FUN ....... ..|MORGAN STANLEY.. .. |02/02/2007 | ..
373998 97 0| MSPE-GERMAN EQUITY PARTNERS | ....... .. |MORGAN STANLEY.. .. [10/31/2006 |..
401996 53 3| MSPE-GUGGENHEIM AVIATION INV F( ....... .. |MORGAN STANLEY.. . [10/28/2006 | ..
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, L ....... ..|MORGAN STANLEY 02/23/2007
999183 18 9| MSPE-H...G. EUROPE CAPITAL PARTN ....... .. |MORGAN STANLEY 02/23/2007
441995 78 4| MSPE-HOUSTATONIC EQUITY INVEST]....... .. |MORGAN STANLEY.. .. [11/15/2007 |..
616990 22 2| MSPE-IGPS CO-INVESTMENT LLC ..... |....... .. |MORGAN STANLEY.. .. |04/17/2007 |..
500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP |....... NEW YORK........ NY.. [MORGAN STANLEY.. .. | 06/20/2007 |..
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUN ....... NEW YORK........ NY.. [MORGAN STANLEY.. .. [11/13/2007 |..
48299K 01 3| MSPE-KSL CAPITAL PARTNERSIILP |....... LAQUINTA......... GA.. [MORGAN STANLEY.. .. | 04/10/2006 |..
Y52991 75 2| MSPE-LION CAPITALFUND II,LP ....... |....... NEW YORK........ NY..|MORGAN STANLEY.. .. |07/26/2007 | ..
536990 02 1| MSPE-LION/ORANGINA COINVESTORY........ NEW YORK........ NY..|MORGAN STANLEY.. .. | 05/25/2006 | ..
556998 24 3| MSPE-MADISON INTL REAL ESTATEL|....... NEW YORK........ NY..|MORGAN STANLEY.. .. | 11/08/2007 | ..
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL(....... NEW YORK........ NY.. [MORGAN STANLEY.. .. |06/22/2007 |..
578997 89 2| MSPE-MBK PARTNERS,LP .......ccccceee. | voneee. NEW YORK........ NY.. [MORGAN STANLEY.. .. |09/19/2006 |..
578990 01 2| MSPE-MBO CAPITAL 2 .. |MORGAN STANLEY.. . [05/22/2006 |..
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P. ........ |....... NEW YORK........ NY.. [MORGAN STANLEY.......ccoovrrmrrerrrerrerenes | ceverrenians 12/13/2005
675990 01 4| MSPE-OCM EUROPEAN PRINCIPAL OF ....... LOS ANGELES.. [CA.. [MORGAN STANLEY ......ccceevirmrrerrernins [ crerirerens 06/16/2006
670998 12 9| MSPE-OCM PRINCIPAL OPPORTUNITI| ....... NEW YORK........ NY.. [IMORGAN STANLEY.......ccocvmrererrerrerenes | cerrarinninns 11/28/2006




Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E 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
696990 0A 9| MSPE-PALOMON EQUITY FUNDL.P. . |....... LONDON............ GB.. [MORGAN STANLEY 01/24/2008 |......... | e 990,424 | oo | e 1,031,167 1,031,167 115,380
302999 00 8| MSPE-PITANGO VENTURE CAPITALF........ NEW YORK........ NY..|MORGAN STANLEY.. .. |08/22/2007 |.. ...50,000 |..
746990 04 3| MSPE-QUAD PARTNERS IIILP ......ccce. | vove. NEW YORK........ NY.. [MORGAN STANLEY.. .. |05/23/2007 |.. 558,355 |..
749992 71 5| MSPE-RD CARD CAYMAN ONE LIMITE]....... CAYMAN ISLANL| GB.. |MORGAN STANLEY.. « [01/10/2007 [ .oovooe | 947,832 | | v 947,832
817999 63 4| MSPE-SEQUOIA CAPITAL INDIA GROV........ CAYMAN ISLANLC| GB.. [MORGAN STANLEY.. .. |07/14/2006 | ........T | coeeeereeei 249,000 | ovovoercrieens | e 245,090
125999 46 6| MSPE-SIGHTLINE HEALTHCARE FUNL....... MINNEAPOLIS... IMN. | MORGAN STANLEY.. .. |09/25/2006 | .........T | coeeeireeen 557,489 | oo | e 557,489
125999 48 2| MSPE-SIGHTLINE HEALTHCARE FUNL....... MINNEAPOLIS... [IMN. | MORGAN STANLEY.. .. [10/30/2006 | ...t | ceiireeeni 223,609 | oo | v 223,609
125999 47 4| MSPE-SIGHTLINE HEALTHCARE FUNL ....... MINNEAPOLIS... [IMN. | MORGAN STANLEY.. . [ 10/31/2006 | ... | 383,445 | s | i 465,471
826990 00 4| MSPE-SIGHTLINE HEALTHCARE VINTA....... MINNEAPOLIS... |MN. [MORGAN STANLEY.. .. |04/21/2006 | ....ccoe. | 184,900 | oo [ i 937,297
871991 47 7| MSPE-SYMPHONY ALLEGRO INVEST(........ NEW YORK........ NY.. [MORGAN STANLEY.......eovrrereerrererrenes | ceveerrenians 12/27/12006 |.........1 | cieireerei 400,000 | oo | e 400,000
871991 27 9| MSPE-SYMPHONY DYNAMO INVESTQ....... NEW YORK........ NY.. [MORGAN STANLEY.......coeruereerrereerenes | ceveerrenians 06/01/2008 |.........? | eereeeeercd00,000 | .oooeeivcieieees | e 373,595
871990 08 1| MSPE-SYMPHONY EVOLUTION INVES....... ROCKVILLE....... MD. [MORGAN STANLEY.. .. |06/16/2008 |..........? | c00esreer340,000 | .oovocvcreieiens | v 315,292
871999 01 7| MSPE-SYMPHONY ICON INVESTORS....... NEW YORK........ NY.. [MORGAN STANLEY.. .. [06/01/2007 |.....c....? | iireireeri400,000 | oo | v 400,000
880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTN] ....... NEW YORK........ NY.. [MORGAN STANLEY.. .. [10/31/2006 |.. 1,090,837
884998 80 8| MSPE-THL EQUITY FUND VI INTERME]....... NEW YORK........ NY.. [MORGAN STANLEY.. . 10311972007 |...ccoe | iieirern622,000 | oo | v 622,000
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP .. |....... NEW YORK........ NY.. [MORGAN STANLEY.. . [01/24/2007 | ... | ciieereenn803,419 | s | v 324,277
930991 23 7| MSPE-WAGGIN TRAINLLC ....coovvvvrere | oo NEW YORK........ NY.. [MORGAN STANLEY.. .. [11/15/2007 |.. v 1,059,000 | .
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES ... |....... WAYZATA.......... MN. | MORGAN STANLEY.. . 102/22/2006 |........ 1 | 2,299,200 | .o | e, 2,289,566 | .. . (34,681)]...

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.........ccooceririnnrsninssinnnsississsssssssssesssssssnenns | ceeeen@ 0 3,917,253 | oviiviinninnnnn0 [ 247:975:006 . .. .....11‘,.833:385

1'904d

Any Other Class of Asset - Affiliated

30270@ AA 6[FMAPPROVALS, LLC.........ccooomrrrrrrccsn. [ [JOHNSTON........ [RI... [TRANSACATION WITH AFFILIATE........ [ [01/04/2002]........... T | iiieieiieiieiisies | eeriesiiesieiisens | evesessessesesssssans | ossesisssssessessssonesse | ossesssssssessessnsesses | avsessesssssssessssnss |sossesiesessonsessessns | avsessssessesssssnsesss | essessesssssnsenss | esisssssesesaees
3899999. Total - Any Other Class of Asset - Affiliated P XXX
3999999. Subtotal - Unaffiliated XXX

4099999, SUDIOA! = ATTTIEG.....ooo oo, oo XK

4199999, TOMAIS.....vvuoieiirseris it SRS RS E Rttt | i 274,270,291 | oo 0... 248,120,516 | oo, 0 |...248,120,516 | ....10,232,262 | ......c.coevuvuren. 0| 791,899 | .o 0 ..XXX......
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showrng Other Long-Term Invested Assets SOLD, Transferred or Pard in Full During the Year
1 2 Location 10 11 12 13 14 15
3 4 Book/Adrusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally [ Encumbrances, (Decrease) Foreign Exchange| Encumbrances Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment

Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

100001 10 6]G E INVESTMENT PARTNERS IV............. [STAMFORD........ [CT..[G E INVESMTENT MANAGEMENT............ | ETONRIAEETA I I e 1,160,367 |............. 3,501,881 | ..o [ e 2341514 |............ 2341514 |
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated........ccccoooeerieieeciiiioes | v (L1 I [ I 0] e, 1,160,367 |............. 3,501,881 | oo, 0], 2341514 | ............. 2341514 | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

092999 01 1[BRAZOS EQUITY FUND II, L.P........ .. |UNITED PARTNERSHIP AGREEMENT...... 12/06/2005 | ...

12599C 90 7[CDR CCMG CO INVESTORS L.P. ( ..|UNITED PARTNERSHIP AGREEMENT...... 12/13/2005 ...

197998 78 4|COLUMBIA CAPITAL EQUITY PARTNERS|ALEXANDRIA...... VA..|UNITED PARTNERSHIP AGREEMENT...... 10/31/2006 | ...

223995 43 2|COWEN INVESTMENT HOLDINGS, INC... [NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 07/31/2006 | ...
G3927R 90 9|CREDIT SUISSE/FIRST BOSTON.............. NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 11/08/2005

27999E 00 6[EDGESTONE CAPITAL EQUITY FUND IIl. [ TORONTO........... ON. |UNITED PARTNERSHIP AGREEMENT....... 04/12/2006

349990 01 O[FORTRESS INVESTMENT FUND IV.......... NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 07/10/2006 | ...

401996 53 3|GUGGENHEIM AVIATION INVESTMENT F|NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 10/28/2006 | ...

999183 18 9|H.L.G. EUROPE CAPITAL PARTNERS L.P.[NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 02/23/2007 ...

500990 05 6|KOHLBERG INVESTORS VI, L.P.............. NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 06/20/2007

482997 82 2|KPS SPECIAL SITUATIONS FUND I, L.P. |[NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 11/13/2007

48299K 01 3|KSL CAPITAL PARTNERSIIL.P................ LAQUINTA........... GA..|UNITED PARTNERSHIP AGREEMENT...... 04/10/2006 | ...

536990 02 1|LION/ORANGINA COINVESTORS, L.P...... [NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 05/25/2006 | ...

578997 89 2[MBKPARNTERS,L.P......... ..|UNITED PARTNERSHIP AGREEMENT...... 09/19/2006 | ...

65099N 90 6|NEWBRIDGE NETWORK........ccoevveerrrrrrerenes ..|UNITED PARTNERSHIP AGREEMENT...... 12/13/2005

670998 12 9|OCM PRINCIPAL OPPORTUNTIES FUND |NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 11/28/2006

444444 44 2|PRIVATE EQUITY PARTNERSHIP IV......... NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 02/09/2000 | ...

746990 04 3[QUAD PARNTERSIII, L.P...cevrnennnee. ...|NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 05/23/2007 | ...

749992 71 5|RD CARD CAYMAN ONE LIMITED............. CAYMAN ISLAND| GB..[UNITED PARTNERSHIP AGREEMENT...... 01/10/2007 | ...

817999 63 4|SEQUOIA CAPITAL | NDIA GROWTH FUNI CAYMAN ISLAND| GB..| UNITED PARTNERSHIP AGREEMENT...... 07/14/2006 | ...

125999 48 2|SIGHTLINE HEALTHCARE FUNDIII ......... MINNEAPOLIS.... [MN. | UNITED PARTNERSHIP AGREEMENT...... 10/30/2006 | ...

125999 46 6|SIGHTLINE HEALTHCAREIL........... ....| MINNEAPOLIS.... [MN. [UNITED PARTNERSHIP AGREEMENT...... 09/25/2006 | ...

125999 47 4|SIGHTLINE HEALTHCARE IV ... IMINNEAPOLIS.... |MN. [UNITED PARTNERSHIP AGREEMENT...... 10/31/2006 | ...

87199S 91 6[SYMPHONY GENISI INVESTORS LLC...... NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 04/21/2006 | ...

880997 41 6| TERRA FIRMA CAPITAL Ill.....oveveerrrenne. NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 10/31/2006 | ...

100008 10 1|THLEE PUTNAM INTERNET PARTNERS. |NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 01/06/2000 | ...

928990 14 2[{VMGEQUITY PARTNERS, L.P................... NEW YORK......... NY..|UNITED PARTNERSHIP AGREEMENT...... 01/24/2007 | ...
94999W 92 3[WAYZATA OPPORTUNITIES FUND, LLC.. [WAYZATA........... MN. JUNITED PARTNERSHIP AGREEMENT...... 02/22/2006 | ... .. . .
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........occocoooiiiiiiciiiisicis 27,911,984 .13,409,206 |. .13,409,206
3999999. Subtotal - Unaffiliated... .31,413,865 15,750,720 |. .15,750,720
4199999, TOHAIS........cvuvereceeieeieeiteteie ettt ettt bt es st es s ent s ssesseneesbesses | etaebeessestestessesees et e be ettt e et s et s b e sttt es ettt st en st 31,413,865 15,750,720 15,750,720
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U.S. Government - Issuer Obligations
912810 DW 5| U S TREASURY NOTE Co | o] e | oo 98,313 | ... 122.969 122,969 100,000 99,074 [ oo | v 7T [ [ o e 7250 | o 7400 MN..... 07/29/1992. | 05/15/2016.
912827 5Z 1|U S TREASURY NOTE [STH0N (VS SRR IO 11,166,563 | ... 106.930] ...ovvvveee 1,069,300 | ....ocovne 1,000,000 | ....cooner 1,060,007 3.530(FA...... 10/10/2003. | 02/15/2010.
912827 7L 0|U S TREASURY NOTE [STO0N (VS PR o 2,874,172 | ..., 106.078 3,076,262 2,900,000 | ............2,880,921 5.050(FA...... 05/11/2006. | 02/15/2012.
912828 BH 2[U S TREASURY NOTE LS. || | oo 113,897,213 | ... 103.648] ............ 4,145,920 | ............ 4,000,000 4.660|FA...... 03/14/2006. | 08/15/2013.
912828 BR 0|U S TREASURY NOTE LS| e | oo 1. 4,058,578 | ...... 103.680] ............ 4,354,560 | ............ 4,200,000 4770 MN..... 03/09/2006. | 11/15/2013.
912828 CA 6[U S TREASURY NOTE LSo o] s | e 1. 4,840,625 | ...... 102.164 5,108,200 5,000,000 2.840|FA...... 04/14/2004. | 02/15/2014.
912828 CT 5|U S TREASURY NOTE [STOON (VN SRR I 1 ...5,000,000 4590(FA...... 03/30/2007. | 08/15/2014.
912828 DL 1|U S TREASURY NOTE Co | o] e | e 11 .. 4840 FA...... 02/01/2007. | 02/15/2010.
912828 DM 9|U S TREASURY NOTE LS [ o | oo 1. , 4740 FA...... 01/19/2007. | 02/15/2015.
912828 EE 6|U S TREASURY NOTE [STO0N (U PR 1 ...1,000,000 5.060(FA...... 06/14/2006. | 08/15/2015.
912828 EW 6(U S TREASURY BOND (SO0 VR PO (PO 1 .12,000,000 4.840(FA...... 08/31/2006. | 02/15/2016.
912828 FF 2|U S TREASURY NOTE [T (P U I 1 : ..4,000,000 | .. 4750 MN..... 10/09/2007. | 05/15/2016.
912828 FK 1|U S TREASURY NOTE [STO0 (VS PR IO 1 2,124,840 2,000,000 4.790(JD...... 08/17/2006. | 06/30/2011.
912828 FN 5|U S TREASURY NOTE [STOON (VN SRR I 1 8,442,480 8,000,000 4700 JdJ....... 12/29/2006. | 07/31/2011.
912828 FQ 8|U S TREASURY NOTE [ESTO0 (VN PR I 11 .. 1,064,840 | ............ 1,000,000 | ...ccoee 1,015,310 [ oo | eevireiieeccd(Q40) [ s | | e 4875 4.650(FA...... 04/18/2007. | 08/15/2016.
912828 GS _3|U S TREASURY NOTE [RST ( 1 ,032, 8,291,840 8,000,000 | ...........8,032,483 | ..o | coviieiieenen(330) | L ) 4.500] 4.440| MN..... 10/31/2007. | 05/15/2017.
0199999. U.S. Government - Issuer Obligations. 68,714,531 | .. XXXoooos | oo 72,483,323 | .......... 69,755,000 0 0 XXX..co... XXX ] eeer 984,330 | ........2674,523 | ..... XXXooee ] e XXX.onoe
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36200Q 2T O GNMA PASS-THRU X SINGLE F.......cocoosvrvermrreermmmernmneernnneennneersneees | eevnee | o] veveeenni2] e L1 — 1,316,257 |...... 106.005] ............ 1,365,747 | ccovvevnee 1,288,376 | ..o 1,310,290 [ .o | e (TAB2) s | o | e, 7000 6.430 MON 03/21/2002. | 02/15/2032.
36200Q JJ 4| GNMA PASS-THRU X SINGLE F......ccocormmrrrrmrrrrmmnermnnernnnessnnesrsnnees | evvnne | oo | cvvieenni2] o 11. ..816,445 |...... 106.005 837,600 790,148 | ovveierern 811,535 [ e | e B 7)o | o | 1. 7000 6.150 [ MON 05/17/2002. | 03/15/2032.
36201M  2F 8| GNMA PASS-THRU X SINGLE F.......cooevvrrvrrrnnrrirnnerrnnneissnrinsseinnns | evvvns [ | 2| s 1 1,626,220 |...... 106.005] ............ 1,666,591 | .ccoovvnv 1,572,176 6.140| MON 05/17/2002. | 05/15/2032.
36202C 6Y 4| GNMA PASS-THRU X SINGLE F......coovvvrmrrrrnnerrnneeinneernnnesnneeinnns | e [ | 2| s 1 LT87444 .. 102.408 822,339 803,003 6.330 | MON 01/11/1999. | 12/20/2028.
36204 NZ 5[GNMA PASS-THRU X SINGLE F........cccomvvvmmvrrrmmrrrmnrrnenrrnenrneenns | eviveee | oo | 2] e 1 616,619 |...... 106.155 718,642 676,971 9.330| MON 09/01/2006. | 02/15/2024.
362090 H9 8| GNMA PASS-THRU X SINGLE F. [ ] 1. 336,091 | ..... 102.715 352,040 342,732 | .. 6.360| MON . 02/22/1999. | 02/15/2029.
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities 5,499,076 |.... ..5,473,406 |...........5492044 | .cocoooiiiinn (12,543) 0 0].. XXX XXX ..371,674 |..... XXX ] e XXX.......
0399999. Total - U.S. Government st | cnseeiaaas 74,213,607 | .... .75,228,406 434611 0]...189,446 0 0. XXX XXX 1,014,981 L 3,046,197 | ..... XXX.ooeee ] e XXX.oono
All Other Governments - Issuer Obligations
135087 XH 2| CANADA GOVT OO RORRRTRSTRRRRNY IO Cl. AFE [ oo 4,180,365 ..4,025,000 | ............ 4,145,568 | .....covovvverrieens | v (23,937)| ..o 07/07/2006. | 06/01/2012.
135087 XM 1| CANADA GOVT ~|Cl... AFE 9,062,779 .17,958,000 | ..........18,903,970 10/05/2007. | 06/01/2013.
135087 XN 9| CANADA GOVT .|Cl... AFE 11,203,946 ...1,207,000 ..1,205,409 05/24/2007. | 09/01/2008.
135087 XX 7| CANADA GOVT .{Cl... AFE 9,214,480 . rieeen39,161,000 39,218,757 10/09/2007. | 06/01/2015.
135087 YB 4| CANADA GOVT v [ C e FE 2,391,363 LY — 12,769,343 | .......... 12,745,000 12,411,382 10/05/2007. | 06/01/2016.
135087 _YF 5] CANADA GOVT e | e Cls FE 5,117,541 25,410,775 25,393,000 ...25,136,918 . 12/07/2007. | 06/01/2017.
0499999. All Other Governments - Issuer Obligations 101,170,474 | .... .103,300,749 | ........100,489,000 | ........101,022,004 0 0
1099999. Total - All Other GOVEMMENES. .......vceruiiieesssisiesssssee s e | cosseses 101,170,474 |.... 103,300,749 | ........ 100,489,000 | ........ 101,022,004 0 0
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
011855 CE 1[ALASKA STUDENT LN CORP ED LN ....ccccovvvirmrireineriiniieeiirerinninns | s ] s AFE 05/16/2007.] 06/01/2014.
38122N AQ 5| GOLDEN STATE HOLDINGS ...ooereeeereeerneeerneeessneemssessssnessnns [ onneee I I AFE | ... 05/18/2007. | 06/01/2039.
57420P DC 7|MARYLAND STATE FE 05/15/2007. | 06/01/2013.
745281 X7 5|PUERTO RICO HOUSING 1FE 64,619 06/28/1972.| 06/01/2012.
751073 FA 0|RALEIGH DURHAM NC AOT AUTH 1FE 2,751,402 05/23/2007. | 05/01/2013.
751073 FB 8| RALEIGH DURHAM NC AOT AUTH AFE 05/23/2007. | 05/01/2014.
751073 FG 7|RALEIGH DURHAM NC AOT AUTH AFE 05/16/2007. | 05/01/2018.
875288 DF 6| TAMPAFL UTIL TAX & SPEC REV AFE ] .. 05/21/2007.] 10/01/2015.
110709 EK 4|BRITISH COLUMBIA PROV CDA....... AFE | .. 02/21/2006. | 06/18/2029.
110709 FR 8|BRITISH COLUMBIA PROV CDA....... FE 09/05/2007. | 12/01/2017.
110702 CC 6|BRITISH COLUMBIA PROV MTN AFE 02/10/2006. | 08/17/2028.
11070Z DK 7|BRITISH COLUMBIA PROV MTN AFE | .. 10/13/2005. | 06/17/2019.
31680P AA 4|55 0ONT SCHBRD TR PRIV PLACE AFE ] .. 12/21/2005. | 06/02/2033.
642866 FX 0| NEW BRUNSWICK PROV CDA 04/11/2007.| 07/21/2016.
642866 FZ 5[NEW BRUNSWICK PROV CDA 09/06/2007. ] 03/26/2037.
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651329 BD 5| NEWFOUNDLAND & LABRADORH AFE|..........5,872474 | ...... 98.620] ............ 5,793,925 | ...cccooonu 5,875,000 | ..ccocevenn. (XY 0/ (3 SRS IO [OOSR ORISR ISR 4.300].......... 4.300 252,625 | 03/01/2007.] 10/13/2016.
651333 FQ 4|PROVINCE OF NEWFOUNDLAND 1FE 2,875,877 2,960,000 | ............2,943,358 202 4.530 11/22/2006. | 04/17/2037.
669827 FT 9|NOVA SCOTIA PROV CDA AFE 2,083,960 2,000,000 ..1,992,399 599 5.170 01/18/2007.| 01/26/2017.
683234 YL 6|ONTARIO PROV CDA 1FE 1,593,120 ..1,500,000 | ............1,498,569 133 . 5.460 04/20/2006. | 04/27/2016.
683234 YZ 5[ONTARIO PROV CDA.......coomimiiiiieinessisssies s issssssssesssens AFE ] .. 5,974,401 ..5,962,000 | ....ccoene. 5,969,429 | ....ooovviverrmivinnnes | v (1,514) | v 4.570 01/30/2007. ] 12/02/2012.
683244 AB 3| ONTARIO SCH BRDS FIN.......orvveemrrermreermeeesmeeesneessseesseessseneesns AFE | .. 3,678,185 3,500,000 3.950 220,500 | 02/07/2005. 09/22/2010.
683234 SL 3| ONTARIO PROV CDAL.......osmrvirriinrrieesisessissssssssssesssssssssssnns . FE 7,649,824 ...6,475,000 4870[MS..... | oo 119,344 | e 305,663 | 06/08/2007. 03/08/2033.
748148 QJ 5|QUEBEC PROVINCE AFE 5,270,265 4,500,000 6.150 03/28/2003. | 10/01/2029.
748148 RK 1| QUEBEC PROVINCE AFE .. . 9,398,880 ...9,000,000 5.340 06/18/2004. | 10/01/2013.
74814Z DE 0| QUEBEC PROVINCE AFE|.........10,156,319 | ...... 107.412 ..10,177,287 ...9,475,000 4.750 05/10/2007. | 06/01/2025.
748148 QX 4| QUEBEC PROV CDA AFE [ .. 1,766,994 | ...... 105.751 1,871,793 1,770,000 6.080 06/20/2007.| 01/22/2011.
803854 JF 6|SASKATCHEWAN PROV AFE | ....5,698,687 |...... 104.934 5,598,229 5,335,000 4.330 05/05/2005. | 06/03/2014.
803854 JA 7| SASKATCHEWAN PROV AFE].......... 7,795,074 | ...... 117.668 7,795,505 ...6,625,000 | ............ . . 4.650 01/31/2006. | 09/05/2033.
1199999. States, Territories & Possessions - Issuer Obligations, XXX .128,704,839 | ........119,224,000 | ........ 0 0 XXX [ XXX 1,315,405 5,565,025 XXX | e XXX.......
1799999. Total - States, Territories & Possessions (Direct and Guaranteed)......... XXX ] 128,704,839 | ........ 119,224,000 0 0 XXX XXX 1,315,405 5,565,025 | ..... XXX......] ... XXX.......
Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
74514L AN 7|PUERTO RICO COMMONWEALTH . AFE | .. ...30,000 30,607 | oo | e (14) | e 70 e | e 769 | e 1,538 | 06/30/2004. | 07/01/2030.
74514L BJ 5|PUERTO RICO COMMONWEALTH AFE . . ....20,000 20,405 ...1,025 | 06/30/2004. | 07/01/2030.
683254 AA 4| ONTARIO STRAT INFRASTRUCT. AFE|.........2917,073 | ...... . 2,937,051 2,925,000 34,550 | 02/17/2005.] 06/01/2015.
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX 2,989,553 2,975,000 {..........2.976,012 | wooovovevrevceeen O oo 7903 | O | O XXX L XXX XXX 12,894 ] 137113 ] XXX.......| ..... XXX.......
2499999. Total - Political Subdivisions of States, Territories & Possession: 2,968,163 |..XXX....... 2,989,553 2,975,000 ]........... 2,976,012 | o0 | i 7,903 [0 0 L XXX L XXX | XXX ] 12,894 ] 137113 XXX ] e XXX
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
010608 ZZ 3|ALABAMA ST PUB SCH & COLL . AFE| .. 1,534,862 | ...... 107.539] ... 1,543,185 ...1,435,000 03/03/2006. | 03/01/2013.
011832 CA 8| ALASKA ST HSG FIN CORP......... AFE 2,086,985 |...... 102.927 2,001,930 ,945,000 09/04/2002. | 12/01/2013.
011832 TM 4| ALASKA ST HSG FIN CORP......... . AFE 1,417,001 |...... 105.820 1,365,078 ,290,000 10/04/2002. | 12/01/2012.
011842 NQ O|ALASKA STINTLARPTS REVS.......ocooicirieieieriesieeiersessiesisinennns . AFE 1,572,570 |...... 103.170 1,547,550 ,500,000 02/24/2006. 10/01/2010.
011842 NU 1| ALASKA STINTL ARPTS REVS.......coovvereemreerereiseessnneessnessseeees AFE | .. 1,056,920 | ...... 104.6261 ... 1,046,260 ...1,000,000 03/17/2006. | 10/01/2012.
011855 AT 0|ALASKA STUDENT LN CORP ED AFE | ..........2,130,880 | ...... 104.536 2,090,720 2,000,000 07/20/2005. | 06/01/2012.
011855 AW 3| ALASKA STUDENT LLN CORPED LN REV. AFE 2,661,325 |...... 106.222 2,655,550 2,500,000 08/05/2005. | 06/01/2015.
016248 5J 1|ALIEF TEXINDPTSCHDIST ..o AFE 1,422,270 1,285,758 ..1,210,000 03/30/2004. | 02/15/2010.
017357 UP 7|ALLEGHENY CNTY PA SAN AUTH SWRREV. AFE 11,196,236 . 1,199,366 | . ,110,000 04/04/2005. | 12/01/2013.
040507 HC 2|ARIZONA HEALTH FACS AUTH REV AFE 2,103,760 |...... 105.731 2,114,620 2,000,000 06/04/2007.| 01/01/2016.
04057P EC 8| ARIZONA SCH FACS BRD CTFS FE 2,125,640 |...... 108.5%] ............ 2,171,920 | ..o 2,000,000 06/14/2006. | 09/01/2015.
04780M BY 4| ATLANTA GA ARPT REV AFE 2,214,840 |...... 105.327 2,106,540 2,000,000 07/26/2005.| 01/01/2012.
04780M FL 8| ATLANTA GA ARPT REV 1FE 3,175,650 |...... 105.059 3,151,770 3,000,000 06/09/2006. | 01/01/2012.
051556 EJ 3| AURORA COLO CTFS PARTN AFE 1,808,554 |..... 107.822] ..ccvvvnee 1,811,410 [ .coovevnne 1,680,000 02/08/2006. | 12/01/2014.
056559 AF 4|BADGER TOB ASSET SECURITI 2FE 2,822,383 |...... 102.759 2,723,114 2,650,000 09/13/2005. | 06/01/2010.
056559 AK 3|BADGER TOB ASSET SECURITI . 2FE | .. 1,247,450 |...... 103.233 ] .coovvvvne. 1,259,443 | ............ 1,220,000 05/03/2005. | 06/01/2027.
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD........cccommreerrrerreernnnees . AFE | .. 3,264,420 | ...... 108.859 3,265,770 3,000,000 11/27/2007.| 01/01/2033.
115065 MH 4| BROWARD CNTY FLA SCH BRD.. FE 1,704,496 |...... 107.561] ... 1,720,976 ...1,600,000 04/10/2007. | 07/01/2014.
116421 XH 6|BROWNSVILLE TEX INDPT SCH 1FE 1,502,146 ,375,000 08/25/2005. | 08/15/2015.
118217 AP 3| BUCKEYE OHIO TOB SETTLEMENT FING AUTH 2FE 4,269,658 .15,050,000 12/13/2007. | 06/01/2024.
13033K 7E 3| CALIFORNIA HSG FIN AGY RE AFE 2,069,130 2,065,000 05/01/2007. | 02/01/2041.
130575 Y8 0| CALIFORNIA RURAL HOME MTG . . AFE 1,266,657 02/14/2007. | 02/01/2039.
13057N  AJ 3| CALIF RURAL HOME MTG FIN AUTH HOME BUYER........cccccoouuees | covneee ] s AFE ] .. 2,006,500 X 05/31/2007.] 08/01/2024.
130624 GQ 6|CALIFORNIAG.O SRR IO [ I AFE | .. : . 2,188,980 (GCZRY(Y) TR RORRRRRRTIURY DRI s o (0] ST A90FA... | i 55,000 | oo 132,000 | 08/24/2004. | 02/01/2011.
130629 6K 9| CALIFORNIA ST . FE A1,111,290 |...... 107.888] ............ 1,078,880 .(12,469) 4,583 55,000 | 01/06/2003. | 12/01/2011.
13062N G3 5| CALIFORNIA ST FOR PREVIOU.. . . AFE ...607,833 |...... 105.999 609,494 | ............575,000 | ..ooovrrreen 51440 | oo | ereeninnene(3816) | v | e | 10000 5.000 [ o 4230 | FA | s 11,979 | oo 28,750 | 01/30/2003. | 02/01/2012.
13062N KK 2| CALIFORNIA ST FOR PREVIOU........cccoreeereernneeineeesneeesssneessnnes | e I I AFE | ... 1,150,320 | ..... [O7ACKEC] p— 1,073,130 4,792 57,500 | 01/22/2003. | 12/01/2010.
13062P AF 9| CALIFORNIA ST SRRSO DO IR I AFE | ... 3,123,964 | ..... 104.960 2,991,360 | ..........2,850,000 [ ...oo000r 2,972,473 [ oo | evrrrrnene(38,997) | o [ [ 0000000 5.000 | 000 3510 FALc | i 59,375 | oo 142,500 | 04/21/2004. | 02/01/2011.
13062P AH 5| CALIFORNIA ST 1FE ..537,340 |...... 105.999 529,995 10,417 25,000 | 04/25/2003. | 02/01/2012.
13062P EA 6| CALIFORNIA ST AFE | ...........1,564,183 | ...... 104.960] ............ 1,485,184 | ...........1,415,000 | ........... 1,480,315 | .cooooovrrrrrinncces | e (19,766) | oo | | 0000005000 ..o 3400 | FAL. | e 29479 | oo 70,750 | 06/20/2003. | 02/01/2011.
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13062P H5 4| CALIFORNIA ST AFE | ............1,630,650 |...... (VA VA 4 p— 1,607,655 | .ccvvvnnve 1,500,000 6.100] .......... 4.750{AO...... 07/20/2005. | 06/01/2013.
13062P LF 7| CALIFORNIA ST AFE [ 2,214,540 | ...... 106.429 2,128,580 2,000,000 | .ooeerrin2,122,619 | oo | e 29470) | e | e | e 5.125].........3.400 | MN..... 09/30/2004. | 11/01/2011.
13062R 3F 3| CALIFORNIA ST. AFE(...........2,868,858 |...... 107.909 2,913,543 2,700,000 5.000]........4.140[ MS..... 05/24/2006. | 03/01/2015.
13062R FP 8| CALIFORNIA ST, AFE | 3,732,435 | ... 108.070 3,782,450 3,500,000 | .voorsrr 3,697,725 | oo | e 22,889) | o | e | e 5.000].........4.100 | MN..... 06/07/2006. | 05/01/2015.
13062R  J3 3| CALIFORNIA ST.....ovvirrimrirrinrinsiinssisssississssssssssssssssssssssssssssssssssns | evvnee | oo | vevirnein AFE | ........... 1,066,340 |...... 107.781] ............ 1,077,810 | ..ccovvenee 1,000,000 5.000 12/08/2005. | 03/01/2014.
13062R LP 1| CALIFORNIA ST.....rveorrerererneeesneeessmeessesssssesesssssssssessssssssssssssssnnes | eevnne | oo | eevenneens AFE | e 2,741,725 | ... 107.945 2,698,625 2,500,000 5.000 07/13/2005. | 06/01/2014.
13062T RP 1| CALIFORNIA ST. . . AFE ] ...........3,684,555 | ...... 108.247 ] ............ 3,653,336 | oo 3,375,000 5.000] .. 12/05/2006. | 10/01/2014.
13066Y BV 0| CALIFORNIA ST DEPT WTR RES PW ......ccocoomrrierirerineeeeneenenns . AFE | 922717 | 105.408 906,509 860,000 5.500].. 01/23/2003. | 05/01/2010.
130684 LE 1|CALIFORNIA ST PUB WKS BRD AFE|..............563415 | ...... 109.764 548,820 500,000 | ..cooeeern. 549,407 [ oo | e (B,832) [ s | e | 5.500 06/03/2005. | 06/01/2015.
136542 GG 6| CANADIAN RIV MUN WTR AUTH REX CONTRACT AFE | ...........1,896,534 | ...... 106.220 ....cvvvvvee 1,911,960 | .cooovvne 1,800,000 5.000 05/03/2006. | 02/15/2012.
154727 GM 7| CENTRAL OKLA TRANSN & PKG AFE | ...........2,996,666 |...... 106.854 2,997,255 2,805,000 5.000 03/01/2006. | 07/01/2012.
154871 AH 0| CENTRAL PLAINS ENERGY PRO AFE ] ........5,710,923 | ... 103.696 ] ............ 5,366,268 | ............ 5,175,000 5.250 02/15/2007.] 12/01/2018.
159770 AB 2| CHARLES CITY CNTY VA INDL 2FE (... 512,325 | ... 100.657 503,285 500,000 | ..oveeesrein503,824 [ oo | e (3,385) [ s | e | 4.875(.. 05/19/2005. | 02/01/2009.
160131 AL 2| CHARLESTON EDL EXCELLENCE . . AFE | .n2,131,420 | ...... 105.981 2,119,620 2,000,000 5.000].. 09/28/2006. | 12/01/2016.
160853 KN 6| CHARLOTTE-MECKLENBURG HOSP AUTH.......ccconmurvermerirnrrinnns . AFE | ............1,528,035 | ...... 106.269] ............ 1,594,035 | .ccovovvne 1,500,000 5.000].. 08/10/2007.| 01/15/2018.
167501 QK 4| CHICAGO ILL BRD ED......ccocoomrrvemrreereeenneeennneennessnneessseesssnessnnens | evvees [ | cerverinnns AFE | .....2,944.954 | ... 108.402 2,650,429 2,445,000 | .coerrri:2,639,019 | oo | erreeeenne(62,298) | e | e | e 6.250].......3.370 [ ID.ccoo. | oo 12,734 | 152,813 | 09/20/2002. | 12/01/2010.
167592 P4 0] CHICAGO ILL O HARE INTL ARPT REV.......onvvrvmerrirmerrneninsnennnes | e [ | vovvvinnens AFE | ...........8,531,520 |...... 109.838 8,787,040 8,000,000 5.250( ...c....4.390 | W..ooies | e 210,000 | oo 210,000 | 06/12/2007.]01/01/2017.
167592 QB 3| CHICAGO ILL O'HARE INTL ARPT AFE | ...........5,285,850 |...... 104.022 5,201,100 5,000,000 5.500].. 10/20/2006. | 01/01/2012.
176553 BX 2| CITIZENS PPTY INS CORP Fl AFE | ..........15,865,119 | ...... 106.755] ..coeenee 16,120,005 | .......... 15,100,000 5.000] .. 08/22/2007.] 03/01/2014.
180847 T5 4|CLARKCNTYNEV ... AFE | ... 2,968,131 | ... 108.221 2,959,844 2,735,000 5.000 12/07/2006. | 11/01/2013.
181054 3K 1| CLARK CNTY NEV SCH DIST AFE | .......... 4,272,863 | ...... 108.618 4,073,175 ...3,750,000 5.500 02/28/2003. | 06/15/2012.
181059 DU 7|CLARK CNTY NEV SCH DIST F AFE | ........... 7,077,067 |...... 110472 7,263,534 6,575,000 5.000].. 08/31/2007. | 06/15/2023.
181108 SM 4| CLARK CNTY WASH PUB UTIL.... AFE | ...........1,698,185 | ...... 108.843 1,697,951 ;560,000 | .orvreren 1,668,027 | oo | v 13,204) [ oo [ e [ s 5.000].. 08/18/2005. | 01/01/2015.
181234 WW 1| CLARK CNTY WASH SCH DIST. . . AFE [ . 1,107,210 | oo 108.500 1,085,000 ...1,000,000 5.250].. 08/13/2002. | 12/01/2012.
182521 BJ 2| CLARKSVILLE TENN NAT GAS ACQUIS CORP........coooveemrreerrrrenns . AFE | ...........2,078,240 | ...... 101.462 2,029,240 2,000,000 5.000].. 06/23/2006. | 12/15/2014.
184346 AH 7|CLAYTON N MEX JAIL PROJ RV AFE ] ... 1,884,093 | ...... 108.374 1,896,545 ...1,750,000 5.000] .. 09/22/2006. 11/01/2016.
194653 FR 7| COLLIER CNTY FLA SCH BRD AFE | ...........1,768,327 | ...... 104.807 1,687,393 ...1,610,000 5.000 08/15/2002. | 02/15/2011.
196725 AE 5| COLORADO ST DEPT CORRECTIONS CTFS PARTN AFE | e 2,974,517 | ... 107.360 2,984,608 2,780,000 | .ooerrr 2,928,451 | oo | s 25,511) | e | e | e 5.000 02/10/2006. | 03/01/2013.
235036 LG 3| DALLAS FORT WORTH TEX INTL ARPT REV. AFE | ...........5,135,450 | ...... 101791 oo 5,089,550 | ....cvevne 5,000,000 5.000].. 04/26/2006. | 11/01/2012.
235036 MF  4|DALLAS FORT WORTH TEX INT. AFE | ..rn2,339,269 | ..... 104.937 2,366,329 2,255,000 5.000].. 07/20/2007.| 11/01/2015.
249168 CR 4|DENVER COLO CITY & CNTY BRD AFE | ...........4,570,840 | ...... 107.878 4,315,120 ...4,000,000 5.500].. 10/30/2003. | 11/15/2011.
249181 YT 9|DENVER COLO CITY & CNTY ARPT REV.......ccoovvernnee AFE | ...........2,658,950 |...... 104.634 2,615,850 2,500,000 6.000] .. 06/01/2006. | 11/15/2009.
249271 FP 7|DENVER COLO CITY & CNTY SPL FACS ARPT RE... AFE | ...........1,655,540 | ...... 103.292] ... 1,575,203 | .cccvovnev 1,525,000 | ....cc..... 1,600,998 [ ....ooovvorriinrins | errireenie(23,292) [ s | e | 6.000].. 07/28/2005. | 01/01/2011.
251237 Z3 0|DETROIT MICH SEW DISP REV AFE | 2,181,720 ... 109.948 2,198,960 2,000,000 5.000].. 09/10/2007. | 07/01/2030.
251255 S4 8|DETROIT MICH WTR SUPPLY S AFE | ...2,188,604 |...... 106.270 2,215,730 2,085,000 | .oerrrr 2,182,316 | oo | eereeniernnnn(6,288) | v | e | e 5.000].. 08/29/2007. | 07/01/2012.
25476A Y7 8| DISTRICT COLUMBIA . AFE | ...........5,909,765 | ...... 105.705 5,834,916 ...5,520,000 5.250].. 06/03/2004. | 06/01/2011.
267044 AY 1|DUTCHESS CNTY NY INDL DEV GY INDLDEV RE.......c.ccoovvverne . AFE . 1,036,600 ,000,000 5.450].. 02/03/2006. | 12/01/2029.
274536 EZ O|EAST PORTER CNTY SCHBLDG.........coecvervrnevernrreeeersnrenesniienes | eevens | oo | orvienins AFE| ... 1,220,951 1,193,828 ..1,125,000 5.000 05/06/2005. | 01/15/2012.
283767 Z4 6| EL PASO TEX INDPT SCHDIST .....vvorevnrrrernreernneeessnnessenesnenenine [ vneeee | oo [ onneeennns AFE | ... 1,719,119 . 1,725,360 | ..occonnv. 1,580,000 5.250 06/23/2004. | 08/15/2013.
29270C FG 5|ENERGY NORTHWEST WASH ELEC REV.......c.coomvvermmeirnnriinniis . AFE | ...........5,466,900 |...... 110.123 5,506,150 5,000,000 5.500].. 06/06/2006. | 07/01/2013.
29270C LP 8|ENERGY NORTHWEST WASH ELE AFE | .........5,294,750 | ..... 105597 ..oovvvnne 5,279,850 | ..ocvvernn 5,000,000 5.000].. 03/23/2006. | 07/01/2011.
29270C LT O0|ENERGY NORTHWEST WASH ELE AFE | ...........3,755,745 | ...... 108.847 3,809,645 3,500,000 | vvooreer 3,715,173 | oo | (2,114 | e | e | e 5.000].. 03/23/2006. | 07/01/2015.
29270C PY 5|ENERGY NORTHWEST WASH ELE . AFE|...........6,417,180 | ...... 107.642] ........... 6,458,520 | ............ 6,000,000 5.000 03/22/2007.| 07/01/2013.
296117 AT 1|ESCAMBIA CNTY FLA HEALTH FACS AUTH.......cooovomrrerrceenneens . AFE | 2,137,400 | ...... 106.157 2,123,140 2,000,000 5.250 09/14/2006. | 11/15/2011.
296117 AV 6| ESCAMBIA CNTY FLA HEALTH AFE ] .. 4,859,240 | ...... 107.880] ............ 4,854,600 | ............ 4,500,000 5.250 08/04/2006. | 11/15/2013.
296177 FY 9|ESCAMBIA CNTY FLA UTILS AUTH UTIL AFE(...........5,880,476 | ...... 110.083 5,762,845 5,235,000 6.250 09/25/2006. | 01/01/2012.
303822 BN 9| FAIRFAX CNTY VA ECONOMIC DEV AUTH RES... AFE (| ...........2,808,925 | ...... 107.333 2,683,325 2,500,000 | .vooeser 2,677,051 | oo | erreenenne(53,321) | e | e | e 6.100] .. 06/10/2005. | 02/01/2011.
311450 EQ 9| FARMINGTON N MEX POLLUTN . AFE | ...........6,000,000 |...... 100.167 6,010,020 6,000,000 3.550 03/17/2005. | 04/01/2029.
34074G AG 9| FLORIDA HURRINCANE CATASTROPHE FD FIN.......ccooveermmeermenee | e | oo | e AFE | ...........6,412,140 | ...... 106.787] ............ 6,407,220 | ........... 6,000,000 5.250 06/15/2006. | 07/01/2012.
341426 SB 1| FLORIDA ST BRD ED CAP OUT......cosvrvmerrirerineerineesissesssssssanees | vveees | oo [ oveevinnns AFE | .. 5 5.000 08/27/2007.| 06/01/2017.
342815 KU 0] FLORIDA ST MUN LN COUNCIL......oooerveeemreeeneereereeesenesesensesnneiens | ereeee | oo [ overiis AFE .. 5.250 11/08/2002. | 11/01/2013.
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366119 PV 1| GARLAND TEX AFE [ s 3,608,753 3,595,733 3,255,000 | ..o0eerri.3,568,323 | oo | ieeeeeene(BTTA5) | e | e | 000000 5.250 | 3700[FA...| coooern..64,558 | ..o 170,888 | 11/29/2006. | 02/15/2015.
366155 NE 5| GARLAND TEX INDPT SCH DIS AFE 2,168,010 2,075,020 2,000,000 3.480 100,000 | 09/09/2003. | 02/15/2010.
370425 RP 7| GENERAL MTRS ACCEP CORP 3FE 11,009,500 |........93.282] ............ 1,007,446 | ............ 1,080,000 9.500 83,700 | 06/14/2005. | 01/19/2010.
373538 R7 4| GEORGIA ST HSG & FIN AUTH 1FE ...219,030 214,853 210,000 4.440 10,185 | 01/28/2003.] 06/01/2017.
38122N AA 0| GOLDEN ST TOB SECURITIZATION CORP AFE ] .......... 16,484,947 |.....121.230] .......... 16,584,264 | .......... 13,680,000 08/29/2007.] 06/01/2042.
38122N AC 6| GOLDEN ST TOB SECURITIZATION CORP.... AFE [ .o 1,472,556 |.....120.742] ............ 1,448,904 | ............ 1,200,000 03/08/2007. | 06/01/2042.
38122N AN 2| GOLDEN ST TOB SECURITIZATION CORP AFE ....593,646 640,112 635,000 06/22/2007.] 06/01/2021.
38122N AR 3| GOLDEN ST TOB SECURITIZATION CORP AFE 8,297,755 ...7,215,000 09/27/2007. | 06/01/2040.
38122N BV 3| GOLDEN ST TOB SECURITIZATION CORP.... AFE | .. 1,650,480 ...1,500,000 08/26/2005. | 06/01/2033.
38122N BY 7|GOLDEN ST TOB SECURITIZATION CORP.... AFE | .. ...3,925,000 08/26/2005. | 06/01/2043.
38122N FX 5| GOLDEN ST TOB SECURITIZATION CORP AFE 1,000,000 07/28/2005. | 06/01/2020.
38122N GA 4| GOLDEN ST TOB SECURITIZATION CORP. 1FE 2,000,000 07/28/2005. | 06/01/2023.
38122N NY 4| GOLDEN ST TOB SECURITIZATION CORP... 2FE 5,425,000 08/02/2007. | 06/01/2027.
386442 RX 7|REF-SERA .. . 1FE ...3,250,000 04/15/2005. | 06/01/2012.
392274 VK 9| GREATER ORLANDO AVIATION AUTH .....cooomervrrrrieeeeeenereenens . AFE 2,656,925 2,500,000 07/27/2007.| 10/01/2014.
396066 DN 9| GREENVILLE CNTY S C SCH D, AFE| .. 2,146,660 2,000,000 03/22/2006. | 12/01/2013.
396066 DP 4| GREENVILLE CNTY S C SCH D. AFE | ... 1,966,217 |.....107.921] ............ 1,991,142 | cooovnne 1,845,000 03/22/2006. | 12/01/2014.
39715R AL 8| GREENWOOD FIFTY SCH FACS AFE 3,897,179 3,575,000 01/26/2007.| 12/01/2017.
414003 Q7 1|HARRIS CNTY TEX AFE]...........5,482,561 | .....115.587| ............ 5,507,721 | ..ovvouvnn 4,765,000 08/29/2007.] 08/15/2011.
414004 N9 8|HARRIS CNTY TEX AFE | ... 5,270,300 5,000,000 12/05/2007. | 08/15/2035.
414004 YW 5|HARRIS CNTY TEX AFE .. 1,642,905 1,539,465 ...1,500,000 04/06/2004. | 08/15/2021.
414004 ZX 2|HARRIS CNTY TEX AFE 8,243,272 8,338,824 ...7,800,000 06/23/2004. | 08/15/2032.
419818 FB 0|HAWAII ST HSG FIN & DEV C FE 2,255,110 2,134,413 2,090,000 09/10/2002. | 07/01/2009.
432308 UZ 5|HILLSBOROUGH CNTY FLA AVI 1FE 12,145,280 2,136,520 2,000,000 03/29/2007.| 10/01/2013.
432308 VA 9|HILLSBOROUGH CNTY FLA AVI AFE 1,052,420 |.....107.377 | ccovvvevnee 1,073,770 | ccovvevnev 1,000,000 06/13/2007.| 10/01/2014.
43231K AA 4 |HILLSBOROUGH CNTY FLA EDL AFE 409,740 400,000 03/28/2003. 04/01/2018.
43232V PF  2|HILLSBOROUGH CNTY FLA SCH AFE | .. 3,841,359 3,565,000 01/11/2007.| 07/01/2018.
432342 CF 8|HILLSBOROUGH CNTY FLA SOLID WASTE & RES... AFE | ..........5,141,376 | .....106.424] ............ 5,108,352 | ..ovrvevnn 4,800,000 11/02/2006. | 09/01/2017.
438689 GJ 4|HONOLULU HAWAIICITY & CNTY BRD.......ccocovvrvernnee AFE 2,135,120 2,000,000 06/22/2006. | 07/01/2016.
442403 BP 5|HOUSTON TEX INDPT SCH DIST AFE 2,190,200 2,000,000 10/25/2006. | 08/15/2016.
451295 SP 5| IDAHO HEALTH FACS AUTH RE AFE 2,700,000 2,700,000 12/12/2007. | 07/01/2035.
45188R T2 5]|ILLINOIS DEV FIN AUTH REV AFE 2,811,083 2,725,000 08/13/2002. | 09/01/2009.
45189F CN 2|ILLINOIS DEV FIN AUTH REV FE 1,084,570 ...1,000,000 06/07/2004. | 10/01/2013.
45200B AK 4|ILLINOIS FIN AUTH REV.... AFE 1,382,609 ...1,290,000 08/18/2005. | 10/01/2013.
45200P GC 5|ILLINOIS HEALTH FACS AUTH REV 2FE 825,204 815,000 [ .ovorrrrrn:839,802 [ oo | e (9879 [ s | e | 07/13/2004. | 05/15/2010.
452024 CZ 3|ILLINOIS MUN ELEC AGY PWR SUPP.... AFE 3,310,920 3,000,000 08/24/2007.| 02/01/2016.
452024 DA 7|ILLINOIS MUN ELEC AGY PWR SUPP.... AFE 2,815,635 2,545,000 08/24/2007.| 02/01/2017.
454798 PR 4|INDIANA HEALTH FAC FING AUTH REV......coccoevvevereeeeeieriesserenns [ eovene oo | e AFE| ... 2,611,500 2,500,000 02/08/2006. | 04/01/2011.
454798 PS 2| INDIANA HEALTH FAC FING AUTH REV........coosvvemmeenmmreermeeermneeenns [ conneee | oo [ orreee AFE | ... 1,472,968 1,400,000 | .oovreee 1,470,097 oo | cvveeeeeeed(16, 77 | s v [ 005,000 ] ... 3.590 | MN..... 01/21/2005. | 11/01/2011.
454798 QA 0| INDIANA HEALTH FAC FING A AFE 1,908,504 1,800,000 04/25/2007. | 05/01/2013.
455057 GT 0| INDIANA ST FIN AUTH REV 1FE 5,453,878 ...5,030,000 11/30/2006. | 02/01/2014.
455285 QT 6| INDIANAPOLIS IND LOC PUB IMPT BD BK.... 1FE 2,100,740 2,000,000 | voorrrreen 2,117,519 oo | eireeneenc(12,188) | e | e | e 09/14/2006. | 01/01/2016.
455288 QU 3| INDIANAPOLIS IND LOC PUB IMPT BD BK AFE [ 1,796,274 | ... 104.646 ] ............ 1,794,679 | covvvvnne 1,715,000 06/07/2006.| 01/01/2017.
45884A BU 6|INTERMOUNTAIN PWR AGY UTA........... AFE 9,546,318 8,850,000 02/24/2004.| 07/01/2010.
46935M AJ 3| JACKSONVILLE FLA AVIATION AUTHREV. JUOS (SIS PR AFE| ... 2,508,472 2,380,000 10/19/2006. | 10/01/2012.
485093 BR 8| KANSAS CITY MO SCH DIST BLDG .......ccoonsvvermreemreemnerernneenssnenes | vneeee | oo [ veeeennns AFE ] .. 5,252,450 5,000,000 09/24/2003.| 02/01/2011.
496153 AE 7|KINGS RIV CONSV DIST CALI 2FE 2,174,444 2,105,000 09/30/2004. | 05/01/2011.
511773 AK 9| LAKELAND FLA WTR & WASTEW. . AFE 1,743,236 ...1,630,000 08/21/2002. | 10/01/2012.
523510 DK 8|LEE CNTY FLA SOLID WASTE SYS REV.......c.conmveemmmrermmmeemnrennnees [ coneeee | oo [ eovreees AFE | .. 4,103,232 ...3,830,000 04/26/2006. | 10/01/2014.
526430 KA O|LEON CNTY FLA CAP IMPT REV ....ccconvvvmnrrmnerrrnenninenrinenninnees [ vveens | oo [ AFE | .. 4,912,605 ...4,500,000 10/11/2007. | 10/01/2015.
537428 WP 5| LITTLE ROCK ARK SCH DIST. 1FE 1,044,360 1,000,000 10/28/2005. | 02/01/2020.
542424 FP 6|LONG BEACH CALIF HBR REV AFE ] .. ..2,000,000 | ... 2,166,465 | ..o | cvrreneenn(34,281) | o | e | 1000008000 ] 0 . 3910 [MNL. | i 15,333 | 09/20/2006. | 05/15/2012.




Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

¥'803

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
542424 KH 8|LONG BEACH CALIF HBRREV  ....cooooiinreinreennneinneeissensssnesnnns | e [ I AFE [ o 1,108,454 |......104.861] ............1,101,041 | ............1,050,000 | ...........1,096,438 | ....oooorvrremmrrrmacne | crvvrrrrinnnns (9,568) 5.000].......... 3.890| MN..... 6,708 52,500 | 09/20/2006. | 05/15/2012.
54627A DE 4|LOUISIANA HSG FIN AGY SINGLE FAMILY MTG... 1FE 11,250,000 | ... 21,250,000 | oo | e | e | e | e 4850|.........4.850 10/11/2007. | 06/01/2019.
546398 JK 5|LOUISIANA PUB FACS AUTH REV . . AFE .2,096,640 12,089,468 | ...ooorvirrnerins | i (7,172) 5.000].. 06/06/2007.| 01/01/2014.
56036Y AY 1| MAIN STR NAT GAS INC GA GAS PROJ......covverreeineennsiies . 1FE 19,016,464 8,952,775 .(63,689) ISR (USRI DR 5.000].. 12/20/2006. | 03/15/2015.
56052E CR 7| MAINE ST HSG AUTH MTG PUR... AFE| ... 30,938 | ..ovvvvveveieivinee [ cervieennn(25,096) | oo 5.250 05/01/2007.] 11/15/2015.
56052E ZQ 4|MAINE ST HSG AUTH MTG PUR... AFE | .. 1,100,086 | ...vooreerrreerecee | ceverrriirnenn o (358) [ o 5.150 09/07/2007. | 11/15/2020.
564385 3D 2| MANSFIELD TEX INDPT SCH DIST AFE . 5.000] .. 06/08/2005. | 02/15/2015.
564385 5R 9| MANSFIELD TEX INDPT SCH DIST - . AFE . 5.000].. 08/04/2006. | 02/15/2017.
566854 CY 9| MARICOPA CNTY ARIZ POLLUT......coovverrrernnrernneerneeesnneessssesnnes [ oneees I I 2FE | ...........4,850,300 |........99.197{ ............4,959,850 | ............5,000,000 | ..........4,858,739 | ..ooorrrrrrvrrrmmrrrrriec | voirirnrnnn 3,256 | s 2.900 05/06/2005. | 06/01/2035.
575827 EF 3| MASSACHUSETTS ST ooooireienenisessseesssessssssssnns | e IR I AFE | ...........4,696,800 |.....107.556] ............4,302,240 [ ............4,000,000 | ........... 4,303,230 | ....cccocrruvrrrurrrs | verrrnnnn(100,745) [ ... 6.000 11/20/2003. | 11/01/2010.
575827 N3 0|MASSACHUSETTS ST AFE 5.750] .. 12/10/2002. | 10/01/2014.
575827 N7 1|MASSACHUSETTS ST AFE 5.750] .. 05/19/2005. | 10/01/2016.
575827 YK 0|MASSACHUSETTS ST AFE 2,000,000 6.000 04/20/2005. | 02/01/2014.
57582N FD 2| MASSACHUSETTS ST 1FE ...4,930,000 5.250 11/20/2003. | 02/01/2010.
57582N KF 1| MASSACHUSETTS ST AFE ...1,100,000 . 5.375 05/02/2005. | 01/01/2017.
57582N XC 4|MASSACHUSETTS ST AFE ] .. 3,000,000 | .oorrrr 3,284,130 | oo | eereenenne(37,588) | o | e | e 5.250 03/04/2004. | 08/01/2014.
57586C YT 6|MASSACHUSETTS ST HEALTH & EDL FACS.... AFE | ............1,206,316 | .....106.855] ...........1,228,833 | ............ 1,150,000 | ..o 1,204,265 [ ..o | v (2,051) [ v 5.000 06/07/2007.| 07/01/2018.
57586N CW 9| MASSACHUSETTS ST HSG FIN AGY AFE . 5,000,000 3.900 11/02/2007. | 12/01/2017.
576004 FA 8| MASSACHUSETTS ST SPL OBLI FE 5,644,380 ...5,250,000 [ .....oov.n . 5.000 02/28/2006. | 12/15/2013.
581663 K3 4|MCKINNEY TEX INDPT SCH DIST AFE | ... 1,961,536 1,790,000 | .o 1,867,971 | oo | cereenn(23,239) | 5.000 09/24/2003. | 02/15/2011.
59164E DN 4|METRO WASTEWTR RECLAMATION .... AFE .. 1,519,322 5.450 10/30/2002. | 04/01/2012.
592646 LW 1|METROPOLITAN WASHD C ARP........... AFE 4,930,510 4,640,000 5.250] .. 03/30/2006. | 10/01/2012.
592646 ND 1|METROPOLITAN WASHINGTON DC ARPT AUTH SYS. FE ,000,000 | .orvrere 1,038,041 [ oo | i (T B) [ e [ e [ s 5.000].. 03/31/2005. | 10/01/2012.
59333P GA 0| MIAMI-DADE CNTY FLA AVIAT... . . AFE ...3,600,000 5.000].. 03/28/2006. | 10/01/2011.
59333P GB 8| MIAMI-DADE CNTY FLA AVIAT....... . . AFE 2,030,000 5.000].. 12/19/2005. | 10/01/2012.
59333P KK 3| MIAMI-DADE CNTY FLA AVIATION REV. AFE 3,500,000 5.000] .. 11/02/2006. | 10/01/2015.
59455T GQ 9| MICHIGAN MUN BD AUTH REV. AFE | .. 3,000,000 5.000 04/28/2005. | 06/01/2011.
59455T GT 3| MICHIGAN MUN BD AUTH REV AFE| .. . 2,000,000 | veoorrerrnn2,108,719 | oo | w1576 | e | e | e 5.000 02/03/2006. | 06/01/2014.
594653 N8 6|MICHIGAN ST HSG DEV AUTH . . AFE | ............1,580,040 |...... 101.812] coovvvvrneee 1,567,905 | ..ovovnne 1,540,000 5.125].. 12/07/2005. | 06/01/2011.
59465E 7P 2| MICHIGAN ST HOOSP FIN AUTH REV......ccocosrvmrrerneeernneeenneeens . AFE | ......n.2,593,200 | ..... 106.145 2,653,625 2,500,000 5.000].. 06/29/2006. | 11/01/2012.
59465M LV 5| MICHIGAN ST HSG DEV AUTH . . AFE 2,461,444 |...... 100.431 2,440,473 2,430,000 | .voreer e 2454767 | oo | e B768) | v | e | e 4.150| .. 03/03/2006. | 10/01/2013.
59469W AS 8| MICHIGAN ST STRATEGIC FD......coovveerrrerrererereseeesseeessseesseeeens . 2FE 5,651,043 99.153 5,701,298 5,750,000 | ..o in.5,656,994 | oooooeerirriinne | e 5,951 | e | e | e 4625 .. 08/28/2007.| 12/01/2012.
603827 NA 0| MINNEAPOLIS & ST PAUL ,INN MET ARPTS.....ccccoommmrermmnriinnrins . AFE .. 2,649,850 |...... 107.412 2,755,118 2,565,000 5.250] .. 08/22/2007. | 01/01/2018.
60534Q RF 0| MISSISSIPPI DEV BANK SPL OLG AFE 1,907,033 |...... 103.482] ...ccvvvvee 1,960,984 | ............ 1,895,000 | .ovvereere 1,908,207 [ .oovoorverereneenenn | e M) s | | s 4500(.. 10/27/2006. | 11/01/2019.
613041 GQ 9|MONTGOMERY ALA BMC SPL CA.. AFE | ...........2,676,697 |...... . 3,056,763 2,855,000 11/01/2004. | 11/15/2012.
626207 CS 1| MUNICIPAL ELEC AUTH GA AFE 01/12/2007.| 01/01/2026.
63968A LK 9| NEBRASKA PUB PWR DIST REV. . . AFE 5.000 09/13/2007.| 01/01/2015.
644686 ZV 2| NEW HAMPSHIRE ST HSG FIN.......ccccoovvmriimrinrineneinnsiseiseinenes | s [N I AFE| ... 5.800 11/09/2005. | 01/01/2026.
64579X BG 8| NEW JERSEY HEALTH CARE FA... N I I AFE | ... 5.000 08/25/2005. | 09/15/2014.
64579X BK 9|NEW JERSEY HEALTH CARE FA... FE 5.000 07/13/2007. | 09/15/2017.
645916 K3 O|NEW JERSEY ECONOMIC DEV AUTH . 1FE 5.000].. 08/18/2004. | 09/01/2013.
646046 KY 7|NEW JERSEY ST CTFS PARTN AFE | ............1,088,140 | ......105.161] ............1,051,610 | ............1,000,000 | ........... 1,049,415 | .ooovoorrrmiiins | e (13,239) [ s | e | 5.000].. 12/16/2004. | 06/15/2011.
646046 LC 4|NEW JERSEY ST CTFS PARTN AFE 5.000].. 05/31/2006. | 06/15/2015.
646133 GT 9|NEW JERSEY ST TRAN CORP CTFS . . AFE 5.250] .. 05/25/2007. | 09/15/2014.
646135 3A 9|NEW JERSEY ST TRANSN TRDE AU ... JOUTY I IO I AFE| ... 5.250 09/23/2004. ] 12/15/2014.
646135 5F 6|NEW JERSEY ST TRANSN TR F B [ [ I AFE | .. 5.250 01/06/2005. | 12/15/2014.
646136 DY 4|NEW JERSEY ST TRNSN TR FD AUTH.....covvvemmrverrrerrrriieneieenneens . FE 5.250] .. 05/24/2006. | 12/15/2020.
646136 HK O|NEW JERSEY ST TRANSN TR FD . . AFE . 5.750 01/09/2006. | 12/15/2014.
646139 XV 2| NEW JERSEY ST TPK AUTH TPK RE........cccommrvermmreermneremrcenneeeinns [ e I I AFE | ....irn2,220,770 | ...... 045( ...........2,081,321 | ............ 1,825,000 6.000 01/15/2004.| 01/01/2014.
647200 HX 5| NEW MEXICO MTG FIN AUTH......ccoommrvimrrimenrienrineeeiseneisssrinnens [ s IR I AFE [ 974,961 | ... 99.975 974,756 975,000 | ..cvvoreerer0 975,000 [ oo [ v [ v | [ 4.050 10/13/2005. | 07/01/2026.
64763H CL 7| NEW ORLEANS LA AVIATION B.....vveorrreermeeenrennneeeseeeesssenessnneeens | ceveens I I AFE | ........... 1,389,839 | ...... 106.376] .......cn... 1,436,076 | ...occonnv. 1,350,000 5.000 11/09/2007. | 01/01/2016.
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64763H DE 2|NEW ORLEANS LA AVIATION B AFE | 2,165,810 |...... 106.354 2,244,069 2,110,000 5.000].......... 4.630 11/09/2007. | 01/01/2017.
64966C E5 6|NEW YORK, NY 1FE 2,453,226 |...... 106.960 2,460,080 2,300,000 | ..ooerrr 2,401,180 | oo | eereenennc(15,820) | v | e | e 5.000].........4.110 07/13/2004. | 08/01/2013.
64966C V2 4|NEW YORK, NY AFE 3,692,675 |...... 105.479 3,691,765 3,500,000 5.0001.........4.100 06/14/2004. | 08/01/2011.
64966C V8 1|NEW YORK, NY 1FE 11,070,890 |...... 106.960 1,069,600 .1,000,000 | .oovreee 1,047,038 | oo | e (7,369) | oo [ v [ s 5.0001.........4.050 08/04/2004. | 08/01/2013.
64966D PP 8| NEW YORK, NY AFE ] .. 1,627,470 ...1,500,000 5.000 08/26/2005. | 11/01/2013.
64966E 5E 3| NEW YORK, NY AFE | .. 3,236,370 3,000,000 5.000 07/15/2005. | 08/01/2011.
64966E D5 3|NEW YORK, NY AFE 4,065,713 |.....105.270| ............3,947,625 | ............ 3,750,000 5.000] .. 06/06/2005. | 06/01/2011.
64966E Y6 8|NEW YORK, NY AFE ....462,206 445,000 5.250] .. 08/01/2005. | 08/01/2008.
64966E YT 8|NEW YORK, NY AFE | ...............409,260 380,000 | .ovoreerrrn384,504 [ oo | e (5,228) [ s | | 5.250 11/19/2002. | 11/01/2008.
64966F LY 8|NEW YORK, NY AFE | .. 6,515,160 ...6,000,000 5.000 09/14/2005. | 09/01/2013.
64966G DQ 2|NEW YORK, NY AFE 1,469,534 1,360,000 5.250 08/13/2003. | 11/01/2009.
64971K AW 6| NEW YORKN Y CITY TRANSIT AFE .1,663,380 ...1,500,000 5.250 08/21/2002. 1 02/01/2012.
64971K BD 7|NEW YORKN'Y CITY TRANSIT AFE 16,950,515 6,835,334 6,475,000 5.250] .. 10/23/2002. | 02/01/2029.
64971S DF 3|NEW YORKN'Y CITY INDL DE... 1FE 2,063,740 2,039,840 2,000,000 5.000].. 11/29/2005. | 01/01/2010.
64971S DJ 5|NEW YORKNY CITY INDL DE... AFE 2,051,380 2,069,540 2,000,000 5.000].. 11/17/2005. | 01/01/2013.
64982P YW 6|NY DORMITORY AU AFE| .. 1,931,283 1,899,975 | .covvovnee 1,750,000 | ..o 1,917,733 [ i | i B2 [ s | | 5.250 04/08/2004. | 07/01/2031.
64983Q MH 9| NEW YORK ST DORM AUTH REVS NON ST.......ccccooommmrrimmrrirnnrinns AFE | .. 3,493,832 3,494,616 ...3,270,000 5.000 02/10/2006. | 02/01/2017.
64983R BD 8|NEW YORK ST DORM AUTH REV. AFE 2,131,168 2,040,924 1,925,000 5.000 02/04/2005. | 02/15/2012.
64983T XE 8|NY DORMITORY AU AFE 11,880,795 1,916,180 ,750,000 5.250 06/18/2004. | 02/15/2014.
64983W 8N 9| NEW YORK ST DORM AUTH REV AFE | ... 7,708,536 ...7,200,000 5.250 10/26/2005. | 11/15/2023.
64986B AU 3|NEW YORK ST HSG FIN AGY S AFE .. . 3,068,490 3,000,000 5.000 08/18/2003. | 03/15/2009.
650028 GB 3|NEW YORK ST TWY AUTH ST P . AFE | ...........4,431,520 |...... 108.053] ............ 4,322,120 | .coovvnnv 4,000,000 5.000].. 06/29/2005. | 03/15/2013.
657902 2V 3| NORTH CAROLINA MED CARE C......coovrrrerrrernererneerinneesnnseennees . AFE | ...........2,108,260 | ...... 105.761 2,115,220 2,000,000 22,077,350 | oo | e (18,818) | v | e | e 5.000].. 04/13/2006. | 10/01/2011.
658203 YF 5| NORTH CAROLINA MUN PWR AG AFE 5,195,570 ..5,156,515 5.750 11/08/2002. | 01/01/2010.
661057 AP 4| NORTH MIAMI FLA EDL FACS AFE 1,634,662 5.000 03/13/2003. | 04/01/2013.
662858 FH 7|NORTH TEX TWY AUTH DALLAS . AFE 25,996 5.000 09/23/2005.1 01/01/2018.
66585V AH 8| NORTHERN TOB SECURITIZAITON CORP........cccovvrverrrrernrrirnneens AFE | .. 2,188,922 6.500 08/25/2006. | 06/01/2031.
66585V AU 9| NORTHERN TOB SECURITIZATIION CORP.........coovvvemrrrirreierneeens 2FE|..........5982,351 |......92.823] ...........5,666,844 | ............6,105,000 | ............5,988,749 | ...ooceirrrrmmrrcrmmrcrs | corrrriraece 997 [ | o | 4625 08/11/2006. | 06/01/2023.
667027 SZ O|NORTHSIDE TEX INDPT SCH DIST AFE 3.600]........ 07/12/2004. | 08/01/2031.
677525 PZ 4|OOHIO ST AIR QUALITY DEV AUTH REV.. AFE 5.000 11/29/2006. | 06/01/2014.
67756B DK 3| OHIO ST HIGHER EDL FACREV . AFE 6.250 04/27/2006. | 10/01/2018.
678908 D2 7| OKLAHOMA DEV FIN AUTH REV AFE 2,500,000 5.000].. 05/02/2007. | 02/15/2017.
686507 BH 6| ORLANDO FLA UTILS COMMN FE 2,500,000 5.000].. 01/11/2007. | 10/01/2013.
686543 GD 5| ORLANDO & ORANGE CNTY EXP AFE 6,000,000 8.250] .. 08/29/2007.| 07/01/2016.
688028 FB 0| OSCEOLA CNTY FLA SCH BRD CTFS PARTN... 1FE 2,500,000 | .voerrrr 2,668,329 | oo | (307 | e | e | e 5250].......4.710{JD...... | ........... 10,938 | ........... 131,250 | 05/25/2007. | 06/01/2027.
708690 AX 0| PENNSYLVANIA ECONOMIC DEV AFE 4,100,000 5.000].. 205,000 | 07/28/2005.] 12/01/2012.
708690 AZ 5|PENNSYLVANIA ECONOMIC DEV AFE 2,250,000 5.000].. 08/25/2005. | 12/01/2014.
708792 S6 4|PENNDYLVANIA HSG FIN AGY AFE ] .. 1,000,000 | .oooerren 1,024,253 | oo | v B.521) [ v | e 4.800 02/16/2006. | 10/01/2012.
709221 FA 8| PENNSYLVANIA ST TPK COMMN OIL FRANCHISE AFE | ... 2,000,000 5.250 11/28/2007. | 12/01/2016.
717817 JZ 4|PHILADELPHIA PA ARPT REV. FE 2,000,000 5.000 09/10/2007. | 06/15/2018.
717893 HF 1|PHILADELPHIA PA WTR & WAS, 1FE 2,950,000 5.625 02/28/2003. | 06/15/2009.
721832 FP 3| PIMA CNTY ARIZ UNI SCH DI 1FE ..1,000,000 | .o 1,019,654 | oo | orrrierenin(38,438) | oo [ s [ s 7.000 09/06/2002. | 07/01/2008.
725209 FA 3|PITTSBURGH PA AFE 5,000,000 5.000].. 05/10/2006. | 09/01/2013.
725304 DC O0|PITTSBURGH PA WTR & SWR A |- AFE 2,700,000 6.500] .. 03/17/2006. | 09/01/2013.
727193 7R 9| PLANO TEX INDPT SCHDIST......ccovvvmrerrereereereereresssensesesssssieses | eevens | oo | orvienins AFE| ... ...2,000,000 5.000 10/22/2003. | 02/15/2010.
727199 EG 2|PLANO TEX INDPT SCH DIST SRRSO USRRN IO ISP AFE | .. ...4,500,000 5.000 11/06/2006. | 02/15/2017.
735518 AG 7|PORT UMPQUA ORE POLLUTION CTL.......... 2FE 1,570,000 5.200] .. 11/18/2003. | 06/01/2011.
744434 AD 3| PUBLIC PWR GEMERATOOPM AGU MEB REV. AFE ...4,325,000 5.000].. 06/08/2007.| 01/01/2015.
745145 8M 7| PUERTO RICO COMWLTH.......covveerrrernrrernneeerneresneeesnenessesesnneenns | cvnmeee | oo [ rvneeenns 2FE ... 2,000,000 5.000 05/06/2005. | 07/01/2030.
745145 AN 2| PUERTO RICO COMWLTH Co | o] e 2FE (.. 100,000 5.500 08/18/2004. | 07/01/2010.
74514L MX 2|PUERTO RICO COMWLTH . 2FE 5,500,000 5.250] .. 10/04/2007. | 07/01/2014.
745177 CD 5| PUERTO RICO COMWLTH GOVT DEV BK........cooommrrmrrrerirscirseians | s 2FE | ... 5,650,000 5.000 282,500 | 05/18/2006.| 12/01/2012.
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745177 CK 9| PUERTO RICO COMWKTH GOVT DEV BK.......ooveeerrreererrernreiieens . 2FE [ 1,801,090 |...... 103.005] ... 1,776,836 | ............1,725,000 | ............ 1,789,278 52501 .......... 4.620 45,281 06/01/2006. | 01/01/2015.
745190 GM 4| PUERTO RICO COMWLTH HWY & 2FE 1,948,888 |...... 1,926,855 R 5.050 12/15/2005. | 07/01/2041.
745190 HE 1|PUERTO RICO COMWLTH HWY & TRANSN AUTH AFE 4,221,959 ...3,700,000 4.220 06/08/2006. | 07/01/2019.
745190 HT 8|PUERTO RICO COMWLTH HWY & 2FE 2,370,288 2,300,000 | ............ 3.990 03/07/2006. | 07/01/2010.
745190 ZD 3|PUERTO RICO COMWLTH HWY & . 2FE|...........4,301,898 |.....105.853] ............ 4,017,121 | oo 3,795,000 | ..ovvvens 4,282,086 4.300 02/16/2007.] 07/01/2022.
745235 PW 5| PUERTO RICO PUB BLDGS AUTH REV GTD.....cooceormrrerreerrrrernnes . 2FE ... 1,051,040 3.690 05/25/2005. | 07/01/2012.
745235 VS 7|PUERTO RICO PUB BLDGS AUTH RE 2FE 4,610,790 4.720 07/21/2005. | 07/01/2028.
745235 WZ 0|PUERTO RICO PUB BLDGS AUTH RE . . 2FE 5,000,000 3.600 12/07/2007. | 07/01/2022.
745235 ZW 4| PUERTO RICO PUB BLDFGS AUTH REV GTD......cccooovrrverrrrerneeens . 2FE ... 4,131,120 4.460 12/14/2007. | 07/01/2015.
745266 AG 1| PUERTO RICO CONVENTION CT. 2FE (.. 1,029,660 , 3.970 03/15/2006. | 07/01/2011.
745277 PM 9| PUERTO RICO MUN FIN AGY 2FE ...3,000,000 . 3.830 03/15/2006. | 08/01/2008.
745291 RH 9|PUERTO RICO PUB FIN CORP 3FE .14,500,000 702,379) [ cvvereee(39,936) [ oo [ | e 5750 | e 4990 [ FALc [ e 347,396 11/21/2005. | 08/01/2027.
750740 AT 9| RAIL CONNECTIONS INC MASS REV 5FE 1,200,000 .(59,250) 25,000 03/23/2004. | 07/01/2022.
759136 LN 2| REGIONAL TRANSN DIST COLO 1FE 7,150,000 . 59,583 11/27/2007. | 11/01/2036.
762212 Q9 2|RHODE ISLAND HSG & MTG FI AFE ...1,425,000 14,250 | oo 57,000 | 03/09/2005. | 03/20/2008.
785138 AG 3| SA ENERGY ACQUISITION PUB AFE| .. 2,500,000 06/15/2007. | 08/01/2014.
795677 AN 3| SALT LAKE CNTY UTAH HOSP AFE | ............3,206,760 |.....106.683] ............3,200,490 [ ............ 3,000,000 | .vvoreerrrne 3,170,658 | oo | evrreennnne(36,102) | v | e | e 5.500 | 1o, 3.690 | MN.... | ... 21,083 | e 03/20/2007. | 05/15/2011.
796236 7J 0| SAN ANTONIO TEXAS AFE 115,000 05/24/2004. | 08/01/2009.
796242 GF 6| SAN ANTONIO TEX ARPT SYS REV AFE]....2,253,200 |......108.920{ ...........2,178,400 | ............ 2,000,000 | .. . 04/15/2005. 07/01/2012.
796242 MH 5| SAN ANTONIO TEX ARPT SYS REV AFE | ... 3,700,000 | ..ooveeeene 11/16/2006. | 07/01/2014.
796253 VQ 2|SAN ANTONIO TEX ELEC & GA AFE .. 3,259,530 3,000,000 12/19/2005. | 02/01/2013.
796261 CA 1| SAN ANTONIO TX AFE | . 1,912,104 |.....101.223] ... 1,822,014 | .coovvvnne 1,800,000 06/23/2004. | 08/15/2034.
79765A QJ 8| SAN FRANCISCO CALIF CITY. FE 2,110,043 2,030,000 03/28/2006. | 05/01/2011.
798737 AC 6| SAN MANUEL ENTERTAINMENT 2FE 3,365,530 ...3,500,000 12/08/2004. | 12/01/2016.
805777 HK 8| SAYRE PA HEALTH CARE FACS AUT AFE 931,153 885,000 09/24/2003.| 12/01/2012.
815618 BY 8| SEDWICK CNTY KANS SINGLE FAMILY MTGE AFE 1,878,482 ...1,805,000 09/06/2006. | 06/01/2028.
821697 VP 1|SHELBY CNTY TENN HEALTH EDL AFE | .. ...4,300,000 09/27/2004. | 09/01/2024.
83755V FN 9| SOUTH DAKOTA ST HEALTH & EDL . AFE| .. 1,790,000 03/21/2007. | 07/01/2011.
83786P AU 4| SOUTH FLA WTR MGMT DIST CTFS PARTN......cccvvrrvvrarrirenrirs . . AFE 2,255,000 10/26/2006. | 10/01/2016.
849476 GS 9| SPRING BRANCH TEX INDPT S AFE 2,390,000 02/12/2007.| 02/01/2014.
849476 GT 7|SPRING BRANCH TEX INDPT S AFE ...3,630,000 02/12/2007.| 02/01/2015.
851010 ME 5| PRINGFIELD MO PUB BLDG CORP AFE 2,000,000 12/07/2006. | 07/01/2014.
852636 AS 8| STAMFORD CONN HSG AUTH MU 2FE ...3,800,000 03/08/2005. | 12/01/2028.
875231 DW 9| TAMPA FLAREV AFE ,000,000 04/07/2005. | 11/15/2012.
876315 TU 6| TARRANT CNTY TEX . 1FE ,660,000 08/28/2007.| 07/15/2015.
880443 BH 8| TENNESSEE ENERGY ACQUISITION CORP AFE 6,750,000 | ......er.6,999,522 [ ..oocvvrirernrrirncns | cvvrrrerenn(23,104) [ [ [ 005,000 oo 4480 MS.. | 112,500 | e 375,937 | 07/18/2006. | 09/01/2016.
880443 DQ 6| TENNESSEE ENERGY ACQUISITIION CORP.... e |- . AFE 4,500,000 | .oovverend, 710,783 [ oo | vl T,094) | oo [ [ e000005.000 | . 3750 | FAL | 193,750 | e 138,125 | 12/15/2006. | 02/01/2012.
880459 XZ O TENNESSEE HSG DEV AGY ....ccccoviivmiimrineerneineissssiesissesssssssssnns | oneens ] s AFE ] .. ...4,610,000 07/19/2007.] 07/01/2033.
882135 ZV 1| TEXASA&MUNIVREVS  rneeeneeessesessseessssesnns | e I I AFE | ... 125,193 125,000 03/24/2003. | 05/15/2013.
88256C AC 3| TEXAS MUN GAS ACQUISITION & SUPPLY..........covvvrvvvircrrrinirnnnes . FE 2,549,200 2,500,000 07/27/2007.| 12/15/2011.
88283L CM 6| TEXAS ST RRANSN COMMN AFE|............5,435,800 |......108.565] ............ 5,428,250 | ...cccvevnn 5,000,000 11/08/2006. | 04/01/2017.
882854 PL 0| TEXAS WTR DEV BRD REV 1FE 3,216,408 2,935,000 12/13/2007. | 07/15/2016.
888804 AW 1| TOBACCO SETTLEMENT AUTH 2FE|...........5,017,364 |......94.867] ............ 4,819,244 | ............ 5,080,000 05/26/2006. | 06/01/2025.
888808 AG 7|TOBACCO SETTLEMENT AUTH . . AFE 2,145,360 2,000,000 | ............ . 10/04/2005. | 06/01/2011.
888808 AS 1| TOBACCO SETTLEMENT AUTH ....ocoovvirrrinerieineeisesseississssienes | eneens ] s AFE ... 2,202,600 |......110.946 ] ........... 2,218,920 | ... 2,000,000 | .....c.ee0i2,202,311 | oo | cvvrvirerennn(289) | o 11/14/2007. | 06/01/2037.
888808 BF 8| TOBACCO SETTLEMENT AUTH .....oonivreirriererneeensenessnsesnnnesnns [ oneeee [ I AFE ] .. 869,861 865,000 | .....cc.......865,979 [ ..oovoorroerrcverre | v (65) | o 12/14/2005. | 06/01/2019.
888808 BK 7| TOBACCO SETTLEMENT AUTH FE 3,495,780 3,000,000 01/30/2007. | 06/01/2039.
888808 DB 5| TOBACCO SETTLEMENT AUTH . . 2FE 2,924,000 3,195,000 | ............3, . 08/15/2007. | 06/01/2023.
88880M AF 8| TOBACCO SETTLEMENT AUTH .....coosvveerreenrenneeerineeesseeesnseeesnns | ceveens I I 2FE ... 2,218,902 2,100,000 | .o 2,212,443 | oo | iieeenn(29,785) | 10/17/2005. | 06/01/2011.
88880M AG 6| TOBACCO SETTLEMENT AUTH ....ooovvvvvirrierenneeiseeeisesninennisens | ceveens IR I 2FE |............1,204,296 |.....103.505] ............ 1,179,957 | coovvvvrne 1,140,000 ,583) oo 05/26/2005. | 06/01/2012.
88880M AH 4| TOBACCO SETTLEMENT AUTH ....ccvrvveerrreernnerneeersseeeseneessseeesenee | eeeeens I I 2FE .. 2,402,816 2,310,000 | ..ccc0rre.2,396,205 | .oooooveoecrverreres | veeenereennnn(2,468) | ... 03/24/2005. | 06/01/2026.
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88880T AY 2|TOBACCO SETTLEMENT AUTH AFE [ oo 31,700 ... 100175 e 30,053 | oo 30,000 30,930 ((E:70) [T IROTRRRRRIIRY DRI 7):0 | IS 4.460(JD...... 06/12/2003. | 06/01/2012.
88880T BA 3| TOBACCO SETTLEMENT AUTH 1FE 2,568,411 2,550,000 | ..oooeeenne 2,671,638 |... (19,581) 4250 JD...... 12/15/2004. | 06/01/2013.
898526 AU 2| TSASCINCNY. AFE 825,978 815,000 | ..cooorverernee 816,897 (286) 5450 JJ....... 07/15/2003. | 07/15/2013.
898526 CX 4|TSASC INCNY . . . 2FE 3,443,586 ...3,640,000 [ ............ . . v 4830 JD...... . 02/03/2006. | 06/01/2022.
910678 QN 4| UNITED INDPT SCH DIST TEX.....cvisviirirnriseirverireeiseessssssssssssssnnes | neees IO I AFE ] .. 2,809,508 ...2,600,000 | ....ccoenv. 2,766,052 | ... ceerernneen(19,640) [ oo | i 0000..5.000 | ... . 3. 730 | FA..... E 03/27/2007.] 08/15/2013.
914084 MS 4| UNIVERSITY ARK UNIV REVS........cooommeerrmrermneeesrensneessesssnneeens | coneeee [ I AFE ] .. 3,966,372 3,600,000 | ..cooeve.n. 3,866,565 | ..veoorrerrrrerrrrenns | eerreereene(39,097) | oo | e | e 5500 ... 4.070 | JD..... . 02/24/2003.| 12/01/2013.
914085 AC 9| UNIVERSITY ATHLETIC ASSN AFE ] ...........1,500,000 |........99.476] ............ 1,492,140 | ............ 1,500,000 . 09/28/2004.] 10/01/2031.
915137 SW 4| UNIVERSITY TEX UNIV REVS . . AFE 2,188,640 2,000,000 01/28/2004. | 08/15/2013.
915137 TB 9| UNIVERSITY OF TEX UNIV REVS ....ccooooiiirrrerneernneeiisneeiinnins . AFE [ . 1,114,600 | .....112.285] ........... 1,122,850 | ..cooonev. 1,000,000 09/06/2006. | 08/15/2018.
915260 AT O|UNIVERSITY WIS HOSPS & CLINIC AFE | .. ...1,615,000 10/28/2002. | 04/01/2009.
915260 AU 7| UNIVERSITY WIS HOSPS & CLINIC AFE 1,705,000 10/28/2002. | 04/01/2010.
915260 AV 5| UNIVERSITY WIS HOSPS & CLINIC AFE ,800,000 10/28/2002. | 04/01/2011.
917328 LW 4| UTAH ASSD MUN PWR SYS REV AFE ...1,780,000 01/14/2004. | 07/01/2009.
92812U UX 4| VIRGINIA ST HSG DEV AUTH COMWLTH MTG 1FE 2,133,768 2,100,000 11/08/2007.| 01/01/2016.
92812U UY 2|VIRGINIA ST HSG DEV AUTH . . AFE 2,135,511 2,100,000 11/08/2007. | 07/01/2016.
92817P VN 1| VIRGINIA ST RES AUTH INFRASTRUCTURE REV........occoovvrmmrrens [ e I I AFE | . 1,292,304 |.....106.887 ] ............ 1,282,644 | ............ 1,200,000 04/14/2005. | 11/01/2013.
93974B N2 4|WASHINGTON ST = nessssesssessssssssssssees | s IR I AFE ] .. 2,806,338 2,575,000 10/11/2007. | 07/01/2015.
939828 ZY 8|WASHINGTON ST PUB PWR SUP. AFE 2,570,625 2,500,000 10/20/2005. | 07/01/2012.
940782 EQ 4|WASHOE CNTY NEV ARPT AUTH ARPT SYS IMPT.. AFE 5,207,800 5,000,000 02/06/2006. | 07/01/2010.
944514 EU 8| WAYNE CNTY MICH ARPT AUTH REV AFE | ... 3,562,357 3,365,000 06/08/2007. | 12/01/2013.
13509P AY 9| CANADA HOUSING TRUST AFE .. ...7,565,000 07/07/2006. | 09/15/2011.
13509P BA 0| CANADA HOUSING TRUST AFE .11,935,000 12/14/2006. | 12/15/2011.
13509P BB 8| CANADAHSG TRNO 1 FE 8,820,000 03/13/2007. | 06/15/2012.
13509P BC 6| CANADAHSG TRNO 1 AFE 3,990,000 06/20/2007. | 06/15/2012.
13509P BD 4|CANADAHSGTRNO 1 . AFE 5,960,000 11/21/2007. | 12/15/2012.
13521 AA 9| CANADA POST CORP......c.coviiriieineisiisisies i sssssssssssssenes . AFE 2,815,000 11/13/2007. | 03/15/2016.
30766Z WC 3| FARM CREDIT CORP AFE]... 5,091,246 5,110,000 10/04/2006. | 10/05/2020.

........ 971,799,096 |......918,820,000 799323 K Lo | XK ] o XK LXK

2599999. Special Revenue & Assessment Obligations - Issuer Obligations...........cococveveisiisiesieses s

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obli d Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities

312880 ZD 4| FHLMC.....oovoierereeeriennereiisenssesssessssssensssssssssssssssssssssssssssssssssssssssss | avsssnn | oo | eevveeenn | o 11. 402,777 390,085 | .............. 404,429 | ... 02/11/2003. [ 01/01/2033.
3128GC RP 9| FHLMC..........ooiiiiiinrrrrvvviiiisssnsnenssssssisssssnsessssssssssssssssssssssssssssssnns [ evnvene | o | eevvesinn | o 1 126,572 122,095 07/19/1999. | 07/01/2014.
3128GC XU B FHLMC....umveooerecersnserecsisnsesessessessssssssssssssnsssssnssssssssssssssssnssssss | svsnnnn [ oo | eevveieni | e Mo 98,555 |......103.666 | .............. 102,911 | ccccrveenncan. 99,271 07/19/1999. | 07/01/2014.
3128GC YR 7| FHLMC......covviicrriiinirrciisnnniisssnsiiisssssississsssssssssssssssssssssssssssss | svssens [ oo [ eevvieni [ e 1 663,243 07/19/1999. | 07/01/2014.
3128GG 6S  T|FHLMC.......coiirrviinrrrisnrrsiisnnssissesssissssssssssssssssssssssssssssssssss | cvneeee || vvieenni2| e 1 1,021,839 02/07/2001. | 05/01/2015.
3128K1 B7 5 FHLMC.......oiiiiriieriiersereseneseseiseseisesessesssssenessssessssssssssssssenes | evenee | oo | vervenni | v 1 5,904,322 03/30/2006. | 12/01/2030.
3128K2 UM 2| FHLMC......roviicriserrsicsnscssisssssinsesssisssssssssssssssssssssssssssens | svvvvie | oo | cvnneeni | v 1 4,507,470 03/30/2006. | 01/01/2031.
3128K4 YG 4| FHLMC......iioeeieeerreisrenecessnsesecssssnsssssssessssssssssssssnssssssssssssssssssenss | svvveee | oo | conneneii2 | cvvens 1 ...3,757,388 03/23/2006. | 04/01/2036.
3128K6 VR 8| FHLMC......cccovviiiccriisscnsiccsscriiissssiicsssssisssssssssssssssssssssssssssenss | svvveee | oo | cvvneen | v 1. .11,453,155 07/29/2005. | 07/01/2035.
3128K7  4Z B FHLMC......veeieerrresserecessnsesecsssensssssssesssssssssssssssssnsssssssssssssssnsnss | svvveee | oo | vonnennii2 | cvvees 1. 670,519 12/09/2005. | 09/01/2033.
3128K7 MY 1| FHLMC......cooiriiicriiscrriccnsnsciisscssicsssssiissssssssssssssssssssssssnenss | svvveis | oo | cvnneein | v 1 ...8,5665,735 01/31/2006. | 08/01/2035.
3128K7 UX 4| FHLMC......oooirroiirrriserssisnscssiissnssinsesssisssssssssssssssssssssssssssess | svvvvis | oo | conneeni | v 1 12,547,428 09/30/2005. | 09/01/2035.
3128K9  F2 5| FHLMC.......oiiiicieieriierisereseseiseseiseseisesesinesssssesesssssesssssssessssssenes | evvvnee | oo | vervenni | oo 1 110,325,034 03/07/2006. | 02/01/2036.
3128KD 5D 3| FHLMC......ccoommmmrrrrvveeisisssnnrrsssssisssssssssesnssssssssssssssssnessssssssssssssneess | oo [ oo | voveiini | o 1 ...4,372,262 ...284,197 [ 08/29/2006. | 08/01/2036.
B128KF U3 5| FHLMC.......ciorrieseeecissnsereisssensssssnsssssssnsssssssnsssssssssssssssssnssssssss | cvsenes | o | cevineeni | oo 1 2,616,100 183,127 | 10/10/2006. | 10/01/2036.
B128KF L2 4| FHLMC.......oiiiciriiicreiicsnrcissensiissssssisssssssissssssssssssssssssssssssses | cvvsees || vvvvieeni2 | e 13,433,524 |.....103.939 ............3,469,827 | ............ 3,338,329 233,683 | 10/30/2006. | 10/01/2036.
3128KM UW 3] FHLMC........ooirrrriiinnrrecsisnnssiinsenssissnssssisssnsssssssssssssssssssssssessons | svsnnns [ oo [ eerveeni | e L] [ 10,551,260 | ........ 99.793] ......... 10,645,918 | .......... 10,667,941 | ......... 10,557,322 342,263 | 04/30/2007.] 03/01/2037.
3128KQ HL 3| FHLMC......cooooviiirviiiccricssscrcicsssnsisssesissssssssssssssssssssssssssinsess | cvvveie | oo | cvvneeii | v 1 10,634,245 0,998,975 11,021,728 | ..........10,649,531 252,581 | 07/31/2007.] 05/01/2037.
3128LX FW B FHLMC......rvviircrierrvicsnscscissnssinsessssssssssssssssssssssssssssssssess | svvveis | oo | conneen | v 1 8,166,890 . 9,068,766 | ..........19,531,009 [ ..........18,267,427 976,550 | 06/23/2006. | 12/01/2035.
3128MJ B8 2| FHLMC.......iveeecrreieesviisnesseiensecsssisssessesssesssssessessssssessssssssenes | svvveee | oo | coneerii2 | cvvees Ll 11,801,058 |........ 97.633] ......... 11,532,572 | .......... 11,812,132 | .......... 11,801,058 | ..ovveerirerriiii 590,607 | 06/08/2005. | 06/01/2035.
3128MJ E8 Q[ FHLMC.........oooiiirrrrvceiccssssssccssssssssnssssssnssnssssssssssssssnessssssssssssnns [ svvsnee | o | eevvevin | conee L] R 7,839,179 |...... 103.939( ............ 7,920,860 | ............ 7,620,679 | .......... 7,783,302 533,448 | 10/27/2006. | 10/01/2036.
3128MM EC 3 FHLMC......oioorireciererisssnnecesssnssseissssnnsssssssssssssssssssssssnsssssssssssssssnss | svnnees | o0 | vevineeni | vveees 1 2,374,561 |...... 102.300 2,412,968 2,358,713 | ............2,370,719 ...141,523 [ 08/14/2006. | 07/01/2021.
3128PC DJ 8| FHLMC.......coiorrviicrriiccnnrciissensiicsssssiisssssssssssssssssssssssssssessssssns | oveneee || vvveenni | e 1].. 1,762,917 |...... 102.257] ............ 1,769,537 | ............ 1,730,471 | ..ccceeooe. 1,755,242 103,828 | 02/13/2006. | 01/01/2021.
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3128PC MS 8| FHLMC........osiivrereesrerinseeenseeisensssssssssessssssssssssssssssssssssssssns | evveees o | conneeni2 | v 1. 912,822 892,298 6.000].......... 5470{ MON.. | ... ..4,461 03/16/2006. | 02/01/2021.
3128PC TV 4| FHLMC....oooeeoeeeeeeeeeceseeeceseeeceseeeceseseceseneesseeesssecesseeessneessssesseeenns | oo [ | covercei2 | s 1 2,447 557 2,392,525 rerreern.DATO[ MON.. 03/16/2006. | 03/01/2021.
3128PC TW 2] FHLMC......c.oiirrriersrrisneeinsnissssssnssssssssssssssssssssssssssssssssns | ovvees [ | o2 | v 1 2,286,374 2,287,769 5.470| MON.. 03/16/2006. | 03/01/2021.
3128PH N9 8| FHLMC ... oeooeeeeeeeeeeceseeeceseeeceseeeeeeseceseneesseeesssecesseeessseessssesseeenns | oo [ | covercei2 | e 1 2,877,992 2,813,281 5.380| MON.. 02/13/2006. | 01/01/2021.
3128PH PL 9 FHLMC......ooooiiiiiecieecseeissssssssssssssssssssssssssssssssssssssssssssssssss | onvves o | cvvneieni2 | oo 11. MON.. 02/13/2006. | 01/01/2021.
31292G BW 2| FHLMC......oooeeeeeeeeeeeeeeeceeeeeceseeeeseseeseneeseneeseneeeseeessenesseseesenessnee | evenee | oo | o] e 1. MON.. 09/10/1999. | 09/01/2029.
31292H AK O] FHLMC......oirieeciecsseissessseissssissssssssssssssssssssssssssssssssssssssss | onvee [ o | cvvneieni2 | oo 1 MON.. 05/18/2000. | 01/01/2030.
31292H QN 7 FHLMC......oooirrrinernseninseninsenissenssssesssssssssesssssssssssssssssssesses | onnens | oo | cvvneen2 | o 1 MON.. 05/08/2002. | 05/01/2032.
31293V 2| FHLMC......iieeeiriseecssecnseiissesissessssessssessssnsssssssssssssnssssness | cvvnne | oo | veveeenni | v 11. MON.. 09/10/1999. | 08/01/2029.
31293X RS 9| FHLMC......oiviveirrirrierinsnriseninsenssssnsssssssssssssssssssssssssssssssssnees | evvnne | oo | vvvernni | v 1. MON.. 05/18/2000. | 10/01/2029.
31294B 6P 5| FHLMC......ooceeeceeeeeeeeeeeeseeeceeeeeeeeeeeseeeceseeseseneesenecesseecessneessssensees | eeenne | oo | cereenni2] o 1 MON.. 12/27/2000. | 10/01/2029.
31294C JC 8| FHLMC........oiiriiecieecssecisseisseissesssssssssssssssssssssssssssssssssssssssss | onvees [ o | cvvneieni2 | oo 1 MON.. 05/18/2000. | 01/01/2030.
31294F PT 7 FHLMC....ooeoeeeeeeeeeeeceeeeeceeeeeceeeeeeeeeeeeseneeesseeeeseeessneessneessnsessnnenne | oo [ | v ] e 1 MON.. 05/18/2000. | 05/01/2030.
31294F  T5 5| FHLMC.....oooiiieeiieieniisseisseeisssesssessssnnssssssssssesssssssssnssssnnssss | ovvves [ | cvvneeni2 | oo 1 MON.. 05/18/2000. | 05/01/2030.
312940 YS 1| FHLMC.....coiiirsnerisneninseeisssnssssssssssssssssssssssssssssssssssssns | evvvees [ | 2| v 1 MON.. 07/19/1999.| 07/01/2014.
31294K TD 7| FHLMC......oiiieriinerinseineeesseeisneessnesssssessssessssssssssssssssssnssssness | evvnne | oo | veveeenni | oo 1. MON.. 08/29/2003. | 09/01/2018.
312962 GT 4| FHLMC......cooiiiriirnnerinserissnsssnsssssssssssssssssssssssssssssssssses | coneene | oo [ cvineen2 | v 11. MON.. 04/23/2004. | 10/01/2018.
312963 AY T FHLMC ....oioooeeeeceeeeecoeeeeeseeeeeeeeeeeeeeeseneeseseeseneessesessneessnsessenes | coneeee | oo | cecerenc2| o 1 . MON.. 03/31/2004.| 11/01/2018.
31296M  3Z O FHLMC.....coiiiriierieisneineiesissieeesssississssssssssssssssssssssssssssssssssnnes | sevveee | oo | covnecrni | onees 1 ..6,427,542 | .. .6 MON.. 09/30/2003. ] 09/01/2033.
31296S M3 7| FHLMC......oooeeeeeeeeeeceeeeeceeeeeceeeeeeeeeeceseeeeeeeeeseneeesneesseeessneesssnensene | oo | oo | o] e 1. .16,800,509 | .......... 17,093,107 MON.. 01/09/2004.| 01/01/2034.
31296S M5 2| FHLMC.......oosriirrinnriserinnneisssssssessssssssssssssssssnssssnssssnssssnssssnnss | evvnne | oo | vevveeni | cvvens 11..........6,395,739 | ......101.646 ]| ............6,262,410 | ............ 6,160,980 | ............ 6,346,504 MON.. 01/09/2004. | 01/01/2034.
31297TM AQ 1] FHLMC......coieriseeisseeissesssssssssssssssssssssssssssssssssssns | ovvees [ | o2 | o 1 2,789,723 MON.. 03/09/2005. | 03/01/2035.
31297TM XV 5] FHLMC......oirirecneeinseeneeeeeessssssessssessssssssssssssnssssssssss | sevees [ | cvnneeni2 | e 1 ...5,078,322 MON.. 11/10/2005. | 04/01/2030.
31297P ME 8| FHLMC.......oviiiiiriirrieerienrisssinsssissnsssssssssssssssssssssssssssssssnees | evvnee | oo | vevvenni | v 1 ...1,406,339 MON.. 04/07/2005. | 10/01/2034.
31297T WF 6] FHLMC.....oeoeeeeeeeeeeeeceeeeeeeeeeceseeeeseeeessneeesneessneessneesseeessnseens | eovees [ oo | v ] s 1 8,662,646 MON.. 11/09/2005. | 09/01/2035.
31297U SF 8| FHLMC........oiiiieeeieecsseisseessesssssissssssssssssssssssssssssssssssssssssssss | onvens [ o | cvvneieni2 | oo 1 ..4,152,092 MON.. 11/10/2005. | 10/01/2030.
31297V Y8 5| FHLMC......oiiieierrreeiinerinseeisesinneessnseessssessssensssssssnsssssssssssssssness | evvnne | oo | vvveenni | cvenns 11. 11,732,094 MON.. 11/30/2005. | 11/01/2035.
31298N FU 4] FHLMC......oooiiiricnnecsseeeeesnesissessssessssesssssssssssssssssssssssns | evvees [ o | conneecni2 | e 11. 410,995 MON.. 12/01/2005. | 05/01/2031.
31371H X9 4|FEDERALNATLMG  .oooooiceernerenenisenissssssnsssssnssssssssssnsssssnns | ovvees [ | o2 | s 1 1,472,921 MON.. 12/01/2005. | 09/01/2029.
313710 BD 5|FEDERALNATLMG  .ocoooiorenrrenreeenneeenneeensesssssessssessssnsssns | eevees [ | cvveeeni2| v 1 ,186,600 MON.. 01/14/2000. | 02/01/2030.
31371L T9 O|FEDERAL NATL MG  .ooovccrecnrrinncninsnesssssssssssssssssesssssenes [ oneens | oo [ vvinecn2 | e 1 ,297,622 MON.. 10/13/2004. | 08/01/2019.
3137IN MC 6| FEDERAL NATL MG ...oovveevenrrrenneeerneeennneeessneesssnnsssnssssessssnsees [ vnneee | oo | cevvneei2 | o 1 5,016,594 MON.. 09/27/2007. | 10/01/2022.
31379C XQ 9|FEDERALNATLMG  .oocoorivveresecrnseessesissssessesssssssssnsssssnssssns | evves [ | v | oo 1 MON.. 09/01/2006. | 03/01/2028.
31379RWW 4| FEDERAL NATL MG .oooveicrenerenereseninsenesnsessssensssssssssessssenses [ vnnene | oo | cvvneen2 | s 1 MON.. 06/08/2000. | 06/01/2028.
31382Q M8 5|FEDERALNATLMG ..coooioviiereinneeinnenisneeesnssessesssssnsssnsssnnes | cvvnne | oo | vevreenni 2| i 1 MON.. 07/15/1999. | 07/01/2014.
313828 2N O|FEDERALNATLMG ..coooivcncrnnernseninsnnsnsessssnsssssssssssssnnees | evvnee | oo | vvveenni | e 1 MON.. 07/15/1999.| 07/01/2014.
31382S PZ 8|FEDERALNATLMG  ..coooionrcenneeenneeennesensesesnsnsessssssnnsessnees | eovnne | oo | veveeenni 2| e 1 MON.. 07/15/1999.| 07/01/2014.
31383K 6J 1|FEDERALNATLMG .ooooviviescsriinsnsinseisessssissssesssssssssssnsss | evvvene || e | v 1. MON.. 07/15/1999.1 08/01/2014.
31383K Y6 8|FEDERALNATLMG ..coooooiinrrrnnerenneeenseeensnnesssnesssnssssnnssssnees | eovnne | oo | veveeenni2 | e 1. MON.. 07/15/1999.| 07/01/2014.
31383L CW 3| FEDERAL NATL MG ..oooveeeeieeesneeseeissseesssnsessessssesessnsssnnsens | cvnneee | oo [ cvienei2 | 1 MON.. 07/15/1999. | 08/01/2014.
31383M D9 1|FEDERALNATLMG  .oooooievircrnnerinerinseninseesssessssessssessssssssns | ovevees [ | o2 | v 1 MON.. 07/15/1999.| 07/01/2014.
31383M WE 9| FEDERALNATL MG  .ooooceceseeeeeesseesseeesnesessesesssnsssnssssns | evvees [ | cvvnecni2 | oo 1 MON.. 07/15/1999. | 07/01/2014.
31383M WF 6| FEDERALNATL MG  ..ooovvivrrrncrinserinsessseesssssssessssssssns | eeves [ | 2| v 1 MON.. 07/15/1999.| 07/01/2014.
313837 JH 2|FEDERALNATLMG  .ooocooorrrrecnneeenneeenneeensesesssesessssssssnsesns | evvees [ | covneeni2 | s 1 MON.. 09/10/1999. | 09/01/2029.
31383W T9 2[FEDERALNATLMG .ooooviiiciieineinscnseissississsnsnssessssssnssens | evvneen [oo | vvinen2 ] i 1. MON.. 09/10/1999. | 09/01/2029.
31384V RP 9| FEDERALNATLMG  ...coooiiiiinrrrnnerenseninsenensenssssssssssssssssssnnnes | evvnne | oo | veveeenni2 | v 11. MON.. 04/18/2000. | 03/01/2015.
31385C ZW 6|FEDERALNATLMG  ..ooooorveecveresseesneeissssissesissnssssnsssssnnsssns | onves [ | v | s 1 MON.. 04/05/2001. | 05/01/2016.
31385N 7A 1| FEDERAL NATL MG  ..coovivirinrcrnnerensennnnsensnnsnssssssssnssssssssssenses | vnnens | oo | cevneen2 | s 1 MON.. 10/02/2000. | 10/01/2030.
31385W X8 7|FEDERALNATLMG  ..ooooooorriirrennreenneeennenesnsenessessssesssnesssnneens [ vnneee | oo [ cevnece2 | o 11. MON.. 10/12/2005. | 09/01/2032.
31386R  4X 4|FEDERALNATLMG .oooovicrecnnensennseninsenssssssssssssssssnns | oevvs [ | o2 | s 11. ....154, . 160,128 MON.. 02/07/2001.| 02/01/2031.
31387C XK 2| FEDERAL NATLMG  ..ooooooeeenrreennreenneeesnenessnnessnessssnsssnessssnnsees | vnneee | oo | cevvneee2 | o 1 ...255,460 |...... 105.463 265,928 MON.. 06/22/2001. | 04/01/2031.
31389F S4 5|FEDERALNATLMG  .coovovininnescneienieseneeiseesessesssssssssssnnnes | ovveee | oo | covneenni2 | s 1] . 2,679,247 |...... 103.408 2,761,289 2,670,277 MON.. 01/25/2002.] 02/01/2032.
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31390C MD 5|FEDERAL NATL MG  ..coovvvivnnrrennerennenennsenesseesssessssnssssnssssnnses [ onneee | oo [ cevvneei2 | s L] 2,286,784 | ...... 103.446 2,250,275 2,175,300 | .covvenenn. 2,254,118 6.500]........... 5.130| MON.. 23,482 ...141,394 | 09/20/2002. | 05/01/2017.
31390F 4E 6|FEDERALNATLMG  .ooocooicioeeeeersneeseesisnesessesesssesesssnsssnnsesns | evvees [ | o2 s 1 11,330,730 . ..1,287,090 | ............1,320,960 6.100 | MON.. .15,007 .90,096 | 05/31/2002. | 05/01/2032.
31390F 4T 3|FEDERALNATLMG  .oooovccinnerneenseninsensnssssssesssssssssssssns | evvvens [ | o2 s 1 ...642,508 |...... 104.176 631,179 605,871 5.360 | MON.. 7,040 42,411 1 09/20/2002. | 05/01/2017.
31390F 4W 6| FEDERALNATLMG  .ooooociicveeceeesnesesnesissessssnsessssssnnsesns | evvvns [ | cvvneni2| s 1 947,552 | ...... 104.176 930,844 893,522 5.360| MON.. 09/20/2002. | 05/01/2017.
31390G A6 4|FEDERALNATLMG .cooovvvincceiieriesisessseisssssssesssssnssssssnsss | evivene || o2 | s 1. ...537,964 |...... 104.079 527,984 507,289 09/20/2002. | 05/01/2017.
31390G CE 5|FEDERALNATLMG  .ocooiioorrerrrenneeennenenneeesnsnessssensssessssnsssnnes | eeinee | oo | vvveeenni2 | e 11. ..779,556 |...... 105.279 793,799 753,991 05/31/2002. | 05/01/2032.
31390J 3P 4|FEDERAL NATL MG . o] 2| e 1 1,879,129 |...... 106.449] ... 1,875,483 ...1,761,856 02/11/2003.] 07/01/2032.
31391Q JP 0| FEDERAL NATL MG . o] 2] 4,924,427 4,876,746 4,786,807 11/20/2002. | 11/01/2032.
31400S CJ 6|FEDERAL NATL MG 2] ...7,653,551 09/30/2003. | 04/01/2018.
31401B P4 1|FEDERAL NATL MG o] 2] ...6,766,311 05/30/2003. | 05/01/2018.
31402E R7 5|FEDERAL NATL MG . . YA s 12,638,053 06/30/2003. | 08/01/2033.
31402G R4 7|FEDERAL NATL MG . . T20] e 13,420,191 | .......... 13,733,254 08/13/2003.] 07/01/2033.
31402K VX 9| FEDERAL NATL MG 2,420,772 2,385,323 10/31/2003. | 07/01/2018.
31402L QU 9| FEDERAL NATL MG 9,257,987 ...9,473,955 . 08/13/2003. | 08/01/2033.
31403F PK 4|FEDERAL NATL MG 5,966,114 5,777,860 | ............6,044,097 02/10/2004. | 10/01/2033.
31403 W6 9| FEDERAL NATL MG . 13,068,894 | .......... 13,301,513 01/09/2004. | 12/01/2033.
31403N GB 7|FEDERAL NATL MG 4,106,889 ...4,103,846 03/31/2004. | 11/01/2033.
31404G 2B 6| FEDERAL NATL MG 4,747,337 4,738,597 . 02/27/2004. | 02/01/2019.
31404M L4 8|FEDERAL NATL MG 4,423,270 ..4,423,026 | .. 4 03/31/2004.] 03/01/2034.
31404P LS 8|FEDERAL NATL MG ...10,707,082 .10,886,358 | .......... 10,633,423 03/24/2005. | 04/01/2019.
31404W TV 8| FEDERAL NATL MG ...6,407,867 08/10/2005. | 05/01/2019.
31405R AM 8| FEDERAL NATL MG .12, 12,991,317 10/20/2004. | 10/01/2034.
31405R AN 6|FEDERAL NATL MG 8,096,571 8,096,124 10/20/2004. | 10/01/2034.
31405R BK 1|FEDERAL NATL MG 5,507,524 ...5,507,220 10/20/2004. | 10/01/2034.
31405R G3 4|FEDERAL NATL MG 2,812,559 2,812,404 09/30/2004. | 09/01/2034.
31406B F2 1|FEDERAL NATL MG 6,055,006 ..6,054,672 09/01/2006. 01/01/2035.
31406C TB 4|FEDERAL NATL MG 4,063,376 ...4,063,151 01/11/2005. | 12/01/2034.
31406E ML 5[FEDERALNATLMG  ..coooioviinrrrinnerinneninneeissensssesesssnsessnsssnnns | evvvnne | oo | verernni2| i 10000 12,278,077 ........99.939 ......... 12,070,667 | .......... 12,078,034 01/11/2005. | 01/01/2035.
31406E 75 6|FEDERAL NATL MG i 2,949,550 3,019,558 03/09/2005. | 03/01/2035.
31406K LR 9|FEDERALNATLMG  ..coooioirrinrrrnneeenneeensesensnsssnnsessnsssnnsessnees | eovnne | oo | vereeenni 2| e 1. 3,335,952 |.......99.939] ........... 3,280,103 | covvvverne 3,282,105 01/27/2005. | 01/01/2035.
31406L JC 3| FEDERAL NATLMG ..cocooovvinrnnrrnnreinssesnsssssssssssessssesssssenes [ oneens | oo [ vvinecn2 | v 1 3,858,519 3,864,294 3,971,138 04/10/2006. | 03/01/2035.
31406M LG 9|FEDERALNATLMG  .oooooceircnrereneeenneeennneesssensssessssesssnssssns | evvees [ | onneeeni2 | e 11. 14,337,359 03/09/2005. | 01/01/2035.
31407B HM 4| FEDERALNATLMG  ..coooiioirirecrinneeisseessesessnsesssssssssssssnnssssnnns | evvinne | oo | ceviernni 2] v 1 ...5,030,068 04/10/2006. | 06/01/2035.
31407E VE O|FEDERALNATLMG ..coooiinincrnnernneninseninsenssssssssssssnssssnnees | evvnee | oo | vvveeenni2 | v 1 9,973,316 08/03/2005. | 07/01/2020.
31407F DK 3| FEDERALNATLMG  .oocoooiiceieeenreennenisnesissesesssnsessnsssnnsesns | evvves [ | cvvneeni2 | oo 1 ...8,007,500 06/11/2007. | 10/01/2020.
31407J EX 6|FEDERALNATLMG .oooooovrvcencrnneenseninssnssssesnsssssssssssnsssns | evvves [ | 2| s 1. .10,419,746 11/09/2006. | 11/01/2036.
31407L MV 6| FEDERAL NATL MG ...oovveirreerceenneeeeeeenneeessesessesessesesnesssnneens [ evnneee | oo [ cevneee2 | o 1 20,521,419 12/30/2005. | 06/01/2035.
31407S A2 8|FEDERALNATLMG  .ooocovivrervcseiinsiieninsessecssssissssssssssssssssnsss | evvvene || vorieenni2 | s 1. 3,564,098 |.......97.627 | ............3,656,049 | ............ 3,744,906 03/30/2006. | 08/01/2035.
31408H KX 2|FEDERAL NATLMG  ..ooooooicenrreennreenneeennneessneesssnsssssesssnessssnsees | vnneee | oo | cevvneee2 | v 1. 111,798,409 05/17/2006. | 02/01/2036.
31409F E6 1|FEDERALNATLMG  .oocoooiireireecisneesseeissesissssssnsssssssssssnsssns | evvves [ | cvvnecni2 | s 1 ...8,878,721 02/28/2007. | 03/01/2036.
31409T RE O|FEDERALNATLMG  .ooocoovernvcrnnernnerinseninsenssnsesssnsesssssssssnssssnns | evveees [ | o2 | e 1 .11,290,403 05/05/2006. | 04/01/2036.
31409X 5A  3|FEDERALNATLMG  .coooiovcircrinnernneeisnesessnsessssensesssssnssssnens | evvvnne | oo | eeveeenni 2| e 1 .10,780,719 05/25/2006. | 05/01/2036.
31410E 2N 7|FEDERAL NATLMG  ..cooooorvirnvcrnnerinneninssnesessssssssssesssnssssennes [ oveens | oo | ceinecn2 | s 1 2,441,897 06/09/2006. | 07/01/2036.
31410S 4X 2|FEDERALNATLMG  .cooiiovnrenneenneennenensnnessnsessnssssnnsssonees | eovnne | oo | vereeenni2 | e 1 ...6,181,241 10/10/2006. | 09/01/2036.
31410U GK 2| FEDERALNATLMG  .cooioiieeveenseneississiesissesssssssssesssssnsnnes [ oevvee | oo | covnecrni | s 1. ...9,545,480 06/12/2007.] 03/01/2037.
31410W 3E 6| FEDERALNATLMG  ..oooiorrnncrnnrrennenenseeensnnssssesssssssssesssnneses | onneee | oo [ cevvnnci2 | v 11. ..1,762,281 09/27/2007. | 09/01/2022.
31411A JG 1|FEDERALNATLMG ..coooiiovirrerisnneisneessnsissnsssssssssssssssnnssssnens | evinne | oo | vevieenni 2| v 1 13,229,772 11/09/2006. | 11/01/2036.
31411H P7 9| FEDERAL NATLMG ..ooovvicrvernnrrenseninssennssesssesssssnsssessssennes [ onneee | oo [ cevneen2 | s 1 , . , v 20,476,025 | .. ! 12/27/2006. | 01/01/2037.
3141IN XZ 5|FEDERALNATLMG  ..ooooiirenrrennreennenenneeessnesssnesessessssesssnnnens [ vnneee | oo | cevneei2 | s 1 887 ........ 11,796,298 | .......... 11,809,606 | .......... 11,491,957 06/06/2007. | 03/01/2037.
31411W AU 1| FEDERAL NATL MG .ooovieircnrrnerinsenisesssssssssssssssssssnenes [ oveees | oo [ vvvirecn2 | 11. ..3,798,684 | ............ 3,823,472 03/30/2007. | 04/01/2037.
31411W FH 5|FEDERAL NATL MG  ..oooioiirrenrreennreenneeesnsenesnsessssessssesssnesssnneens | vnneee | oo | cevenee2 | o 11. 12,151,279 | .......... 12,152,242 06/12/2007. | 05/01/2022.
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31412L D2 3[FEDERAL NATL MG ..o | e I 2] ... 11 11,398,527 8871 .......... 11,840,814 | .......... 11,854,172 11,421,597 | | e 43773 | 06/08/2007. | 03/01/2037.
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities .630,982,845 | ... 633,436,177 | ........633,830,500 | ........630,419,008 0 0
3199999. Total - Special Revenue & Special Assessment Obligations. ,614,348,314 ,605,235,273 ,552,650,500 | ..... 1,597,762,458 0 0
Public Utilities (Unaffiliated) - Issuer Obligations
00433J_AB__1] ACCESS RDS EDMONTON LTD AFE [ ... 3,871,147 |...... 110.887] ............ 3871147 | ............ 3,491,074
3299999. Public Utilities (Unaffiliated) - Issuer Obligations..........c.cooooooovvvvccccciioiisiiiccciiiiiiicciciii | s 3,871,147 | .. XXX....... 3,871,147 3,491,074 0 0
3899999. Total - Public Utilities (Unaffiliated) 3,871,147 | . XXX oo [ e 3871147 | ............ 3,491,074 0 0
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00081T AB 4|ACCO BRANDS CORP 346,875 | ........ 89.250 334,688 375,000 11/13/2007. | 08/15/2015.
00104C AA 6|AES CORP ...108,900 |...... 105.000 127,050 121,000 01/22/2002. | 09/15/2010.
00130H AU 9|AES CORP 107,048 |...... 104.250 115,718 111,000 04/01/2005. | 02/15/2011.
00130H BA 2|AES CORP 652,375 |...... 104.375 651,300 624,000 10/30/2003. | 05/15/2011.
00130H BJ 3]|AES CORP 250,000 253,750 250,000 10/09/2007. | 10/15/2015.
001546 AG 5|AK STEEL CORP 250,313 251,250 250,000 07/12/2007. | 06/15/2012.
001669 AQ 3| AMC ENTERTAINMENT INC PRIV PLACE . . . 253,925 |.... 244,400 260,000 04/01/2005. | 03/01/2014.
001706 AB 6|ASSOCIATED MATERIALS INC  ...coooeeeeeneceseeeieseeseseessneeens [ e I I S5FE | .............373,750 . 320,000 500,000 05/23/2007.| 03/01/2014.
00184A AB 1| AOL TIME WARNER INC........cconmirrimmmierrienriensieesisesssssessssessens | s IR I 2FE | 2,462,268 |...... 100.000 2,500,000 2,500,000 05/15/2002. | 04/15/2011.
00184A AF 2| AOL TIME WARNER INC 2,128,380 |...... 104.995 2,099,900 2,000,000 05/03/2007. | 05/01/2012.
00206R AF 9|AT&TINC ...999,160 |...... 100.566 | ............ 1,005,660 | ............ 1,000,000 12/04/2007.| 01/15/2013.
00430X AB 3| ACCELLENT INC ...258,750 |........ 84.000 210,000 250,000 05/29/2007.| 12/01/2013.
00763M AN 8| ADVANCED MECICAL OPTICS 235,625 92.000 230,000 250,000 07/10/2007. | 05/01/2017.
008674 AB 9| AHERN RENTALS ...260,000 |........ 84.250 210,625 250,000 05/14/2007. | 08/15/2013.
009363 AD 4]|AIRGAS INC PRIV PLACE ..T742,063 |........ 95.500 716,250 750,000 01/11/2006. | 07/15/2014.
014477 AD 5|ALERIS INTERNATIONAL INC PRIV PLACE.. 266,875 83.500 208,750 250,000 05/07/2007. | 12/15/2014.
014477 AG 8|ALERIS INTERNATIONAL INC PRIV PLACE.. ...644375 | ........ 81.000 506,250 625,000 07/11/2007.| 12/15/2016.
018772 AB 9| ALLIANCE ONE INTL INC PRIV PLACE 300,000 313,500 300,000 05/10/2005. | 05/15/2012.
018804 AL 8|ALLIANT TECHSYSTEMS INC ....375,950 375,000 375,000 05/07/2007. | 04/01/2014.
01958X BK 2| ALLIED WASTE NORTH AMERICA ....499,000 495,000 500,000 05/03/2007. | 04/15/2011.
01958X BR 7|ALLIED WASTE NORTH AMERICA 490,000 496,250 500,000 | .. 08/13/2007. | 05/15/2016.
01958X BS 5|ALLIED WASTE NORTH AMERICA 254,375 243,750 250,000 | .. 05/07/2007. | 06/01/2017.
019736 AA 5| ALLISON TRANSMISSION INC 252,813 227,500 250,000 10/16/2007. | 11/01/2015.
0258M0 BY 4| AMERICAN EXPRESS CR CORP. 491,470 506,095 500,000 04/17/2006. | 12/02/2010.
026874 AX 5| AMERICAN INTL GROUP INC 943,840 |.......96.572] ....cooe.ue. 965,720 | ............ 1,000,000 06/14/2007. | 10/01/2015.
029912 AQ 5|AMERICAN TOWER 250,000 256,875 250,000 08/03/2007. | 10/15/2012.
029912 AS 1| AMERICAN TOWER ORP . . . . 250,000 251,250 250,000 09/24/2007. | 10/15/2017.
030981 AD 6| AMERIGAS PARTNERS L P PRIV PLACE........cccoouvvumrimerrinnnis . . 470,000 460,600 470,000 04/13/2005. | 05/20/2015.
037411 AS 4| APACHE CORP 249,760 254,690 250,000 01/23/2007.| 01/15/2017.
037411 AT 2|APACHE CORP . ...997,510 355 e 1,023,550 | .....ccco... 1,000,000 04/11/2007.] 04/15/2013.
037735 CF 2| APPALACHIAN PWR CO SOOI IO - 1,993,540 |...... 101.174 2,023,480 2,000,000 06/18/2007. | 04/01/2011.
03939R AB 6|ARCH WESTNFIN LLC . ....518,050 |.... 497,610 513,000 04/12/2005. | 07/01/2011.
045054 AA 1| ASHTEAD CAPITAL INC PRIV PLACE.........cooovmeemereinerinns . 271,875 |.... 221,250 250,000 05/29/2007. | 08/15/2016.
05336X AD 3| AVAGO TECHNOLOGIES FIN 548,750 523,125 500,000 05/03/2007. | 12/01/2009.
05336X AF 8| AVAGO TECHNOLOGIES FIN 283,125 . 267,188 250,000 06/12/2007.| 12/01/2015.
057741 AA 8|BALDOR ELECTRIC CO 791,250 |...... 103.000 772,500 750,000 08/16/2007. | 02/15/2017.
058498 AF 3|BALL CORP ...502,338 |...... 101.500 507,500 500,000 10/30/2006. | 12/15/2012.
060505 BG 8| BANK OF AMERICA CORPORATION........ccconsmeeemmreemmneemmneesnnennnnne | LS| oo [ v [AFE [ i 2,152,187 | ....... 97.683 2,051,343 2,100,000 05/15/2006. | 12/01/2015.
06423A AQ 6|BANK ONE CORPORATION .2,940,900 |...... 103.833 3,114,990 3,000,000 05/08/2002. | 11/15/2011.
073902 CE 6|BEAR STEARNS COS INC ..722970 |........ 97.675 732,563 750,000 06/06/2007. | 10/28/2010.
073902 KF 4|BEAR STEARNS COS INC . 923,640 92.895 928,950 | ...ccoeeeen. 1,000,000 ...8,981 08/01/2007. | 10/30/2015.
079857 AG 3|BELLSOUTH CAP FUNDING oo [ s e [AFE | e 2,093,328 |...... 100.000 2,100,000 2,100,000 | ..oeeeer 2,100,282 | oo | e (176) | e e Lo 7750 [ e TT30 FA s | ) 61,483 05/11/2006. | 02/15/2010.
079860 AG 7|BELLSOUTH CORP . 1,017,410 99.590 995,900 | ... 1,000,000 | ...oconner 15,311 09/22/2004. | 09/15/2014.
085791 AD 3| BERRY PLASTICS HOLDING CO  ...ooovvvrreeereeneeiseeiseeisnssesnns | s . ....630,150 |........ 95.000 593,750 625,000 rereeenen(35,892) | iieiieennn(B08) | oo | e | 00 8.875 | i 8T20 | MS s | s 16,332 11/28/2007. | 09/15/2014.
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095173 AG 5|BLOUNTINC = eerseeenensssessssessssnssssnnes | s [ I A4FE | ..............260,625 | ...... 100.250 250,625 250,000 | ...............250,625 | .............. [CRSXD] — (1,049) X746 — 7.860|FA...... ...9,245 05/03/2007. | 08/01/2012.
097014 AH 7|BOEING CAP CORP........ 1FE 11,136,601 . ...1,100,000 (3,801) 5.330| W....... 29,419 05/11/2006. | 01/15/2013.
097395 AH 0|BOISE CASCADE LLC AFE ....230,000 241,875 250,000 784 8.640 3,760 08/17/2007.| 10/15/2014.
097751 AH 4|BOMBARDIER INC PRIV PLACE . . 3FE 235,531 268,813 275,000 | .ovcoiereern. 245,075 [ oo | s 3,429 8.550| MN..... ...2,888 04/01/2005. | 05/01/2014.
097751 AM 3| BOMBARDIER INC PRIV PLACE.........ccccovummieerernesereieeseeeiesenses | cevis IO I J3FE .. ....208,750 209,000 200,000 (780)] ...ccee. ...2,044 01/22/2007.] 11/15/2014.
09852T AA 4|BONTEN MEDIA ACQUISTION ST I [ I BFE | ..............124,750 109,063 125,000 | ...............109,063 | ............ (15,700) 12 [, 938 05/22/2007. | 06/01/2015.
10138M AG 0|BOTTLING GROUP LLC FE 856,218 865,700 850,000 (325) .11,688 05/03/2007. | 04/01/2016.
103304 BD 2|BOYD GAMING CORP . . . AFE 250,625 | ... 238,125 250,000 | ...ccoeer.238,125 | oo (12,468) | ...oooevvvrene (32) 3,563 05/04/2007. | 04/15/2014.
110394 AA 1|BRISTOW GROUP INC PRIV PLACE........coooimrirmneiinriinnns . 3FE | ..............251,250 . 251,250 250,000 (567) ((G1:)] — ...5,521 06/19/2007. | 09/15/2017.
111021 AD 3|BRITISH TELECOMMUNICATION 2FE | 3,740,300 |...... 109.735 3,676,123 3,350,000 | ..ooeerr 3,518,402 | oooooveicinns | e (47,677 .......... 12,097 06/06/2007. | 12/15/2010.
11102A AB 7|BRITISH TELECOM PLC 2FE 11,995,800 | ... 1,995,672 12/05/2007. | 01/15/2013.
120568 AK 6|BUNGE LTD FIN CORP 2FE .1,007,400 ...993,400 12/15/2003. | 12/15/2008.
12501B AP 9| CCH I HOLGINGS LLC 5FE 237,500 146,563 05/08/2007. | 04/01/2014.
12502B AC 7| CCH I LLC/CCH | CAP CO 5FE 404,219 |.... 305,625 (97,338) 06/21/2007. | 10/01/2015.
125430 AF 7| COMMUNITY HEALTH SYSTEMS PRIV PLACE AFE 620,588 636,719 06/27/2007.| 07/15/2015.
125581 AE 8|CITGROUPINC............ AFE | ...............500,030 495,835 12/01/2003. | 05/08/2008.
125581 AZ 1| CIT GROUP INC AFE | .. 1,999,400 |........96.288] ............ 1,925,760 04/24/2006. | 04/27/2011.
126001 AB 2| CMP SUSQUEHANNA 5FE ....255,938 187,500 (68,043) 05/03/2007. | 05/15/2014.
12619A AB 1|CPGINTL PRIV PLACE AFE ...249,350 |.... X 236,250 . 13,147) 08/14/2007.] 07/01/2013.
12626P AD 5|CRHAMERINC.. 2FE|...........2,501,405 | ...... 105.741 2,643,525 2,500,000 | ............ 03/14/2002. | 03/15/2012.
126304 AM 6| CSC HOLDING INC AFE | ..............249,533 254,063 11/27/2002. | 07/15/2009.
126650 AV 2|CVS CORP. 2FE ....559,919 |........96. 579,498 05/11/2006. | 09/15/2014.
126650 BH 2|CVS CAREMARK 2FE 1,911,460 |...... 100.644 2,012,880 07/31/2007. | 06/01/2017.
12686C AU 3| CABLEVISION SYSTEMS - NY GRP- PRIV PLACE A4FE | ...............500,000 |...... 101.125 505,625 03/30/2004. | 04/01/2009.
12686C AW 9| CABLEVISION SYSTEMS CORP . . . AFE 253,438 96.000 240,000 05/03/2007. | 04/15/2012.
14150B AA 2| PTS ACQUISITION PRIV PLACE........ccoommiererrereseseine . . 5FE 895,313 92.750 811,563 10/15/2007. | 04/15/2015.
144141 CT 3| CAROLINAPWR &LT CO AFE [ 1,982,100 |...... 100.193 2,003,860 09/08/2003. | 09/15/2013.
14743R AB 9| CASE CORP. BFE [ e 250,000 01/23/2007. | 01/15/2016.
14985V AA 9| CCM MERGERINC PRIV PLACE 5FE 235,625 11/15/2005. | 08/01/2013.
15135E AB 1| CENTENNIAL CELL/COMMUNICATION 5FE . 262,500 08/08/2007. | 06/15/2013.
15189Y AB 2| CENTERPOINT ENER RESOURCES ... 2FE [ 1,114,275 | 109.799] ... 1,097,990 .1,075,457 09/22/2004. | 04/01/2013.
162456 AM 9| CHATTEM INC PRIV PLACE.. AFE 610,725 98.750 602,375 602,375 04/01/2005. | 03/01/2012.
165167 BE 6| CHESAPEAKE ENERGY CORP . . JFE|..............626,094 | ....... . 618,750 616,906 08/13/2007. | 01/15/2016.
165167 BJ 5|CHESAPEAKE ENERGY CORP PRIV PLACE........cccommvvrmnnnen. . . 3FE 336,675 . . 02/07/2007. | 08/15/2012.
165167 BS 5| CHESAPEAKE ENERGY CORP 3FE 361,875 | ....cc.......375,000 | .ovooreenne. 05/29/2007. | 08/15/2017.
165167 BY 2|CHESAPEAKE ENERGY CORP . . 3FE 06/27/2006. | 07/15/2013.
171340 AF 9| CHURCH & DWIGHT INC PRIV PLACE..........cocossirenreeeanneirnreins . . 3FE 04/21/2005. | 12/15/2012.
171798 AA 9| CIMAREX ENERGY CO AFE | .. 05/03/2007.] 05/01/2017.
172967 BC 4|CITIGROUP INC . AFE | ... 01/31/2003.] 01/18/2011.
172967 BP 5|CITIGROUPINC ... FE 1,617,645 02/17/2004. | 08/27/2012.
172967 CQ 2|CITIGROUP INC 1FE 2,014,780 | ... 04/19/2005. | 09/15/2014.
179584 AA 5| CLAIRE'S STORES INC . . 5FE 05/22/2007. | 06/01/2015.
179584 AD 9| CLAIRE'S STORES PRIV PLACE........ccoomrrmrrirnrriinsii . . SFE | ... 06/06/2007. | 06/01/2015.
184502 AP 7| CLEAR CHANNEL . . AFE 05/03/2007.| 01/15/2013.
184502 AV 4|CLEAR CHANNEL  eeessseissssessiennns [ v ] s AFE 05/21/2007.] 09/15/2014.
184502 AY 8| CLEAR CHANNEL COMMUNICATL......cvoorrerrirneirnnneesseessneesnnns | ceveens [ I AFE 09/05/2007. | 03/15/2011.
189054 AM 1| CLOROX CODEL PRIV PLACE 2FE ... 11/30/2004. | 01/15/2010.
196522 AH 9| COLORADO INTST GAS CO . . 3FE 05/18/2005. | 03/15/2015.
199333 AG 0| COLUMBUS MCKINNON CORP PRIV PLACE........cccooccommrvimmrernaes | oo I I AFE | .. 08/17/2005. | 11/01/2013.
20029P AN 9| COMCAST CABLE COMMUNICATION..........couvvvermrrererrerenrerseeninens [ s IR I 2FE|............2,857,205 | ...... . , 09/22/2004. | 06/15/2013.
20030N AA 9| COMCAST CORP NEW........commrrerreernreerneeesseessseessnesssnsessssesssssesees | aeveens I I 2FE|...........502,980 |...... 102.380 511,900 500,000 | ..ovvvernenn. 501,728 04/11/2006. | 01/15/2010.
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20030N AP 6| COMCAST CORP NEW. 1,042,650 ...1,000,000 [ ....ccoconee 1,016,784 | oo | e B76) [ s | i | 16500 | 6.250( JJ....... 29,972 32,500 | 06/11/2007.| 01/15/2017.
202917 AA 8| COMMERZBANK AG PRIV PLACE.... 7,381,157 |. 7,760,000 | ............7,743,152 4.520(JD...... 43,650 11/16/2006. | 12/15/2016.
204386 AF 3| CIE GENER DE GEOPHYSIQUE 506,250 500,000 | .. 503,121 7.380| MN..... 4,792 12/20/2007. | 05/15/2015.
20825R AB 7| CONOCOPHILLIPS AUS FDG CO... 3,622,885 3,500,000 | ............ 3,494,780 5.530[AO..... 04/06/2006. | 04/15/2013.
209111 EE 9| CONSOLIDATED EDISONCONY 96,995 100,000 05/11/2006. | 02/01/2014.
21036P AE 8| CONSTELLATION BRANDS INC 231,250 250,000 05/15/2007. | 05/15/2017.
21036P AG 3| CONSTELLATION BRANDS INC 125,313 125,000 11/28/2007. | 12/15/2014.
216871 AC T7|COOPERU S INC 1,598,970 06/13/2007.| 07/01/2017.
21701R AB 4| COORS BREWING CO. 04/30/2002. | 05/15/2012.
22025Y AD 2| CORRECTIONS CORP AMER NEW. 268,313 265,000 04/01/2005. | 05/01/2009.
22237L PA 4| COUNTRYWIDE HOME LOANS MT. 72,205 100,000 05/11/2006. | 03/22/2011.
22541L AB 9| CREDIT SUISSE FIRST BOSTON  ......ccccovvevmrrverrmeirnecrssesnsissnnnns | eovnees [ | evvviions | AFE [ 1,126,973 | .....104.054 | ............ 1,144,594 05/11/2006. | 11/15/2011.
228188 AB 4| CROWN AMERS LLC/CROWNA PRIV PLACE 511,250 11/08/2005. | 11/15/2013.
228188 AD 0| CROWN AMERSLLC/CROWNA PRIV PLACE.. 638,600 11/08/2005. | 11/15/2015.
23330X AE 0|DRS TECHNOLOGIES INC . . . 373,125 12/03/2007. | 11/01/2013.
23330X AH 3| DRS TECHNOLOGIES INC........orsrveerrreerneeeeeesseeessseessseessssesssnnnes | enees I I . . 123,438 01/20/2006. | 02/01/2016.
233835 AA 5| DAIMLER CHRYSLER NORTH AM.......oouvvirmirrrienrinssrenssnsssenens [ s IR I 2FE [ 4,616,700 |...... 103.118] ..o 4,485,633 08/03/2007. | 09/01/2009.
23918K AE 8|DAVITAINCNTS ... . . . 174,125 09/27/2006. | 03/15/2013.
23918K AH 1| DAVITA INC. . . AFE | ..............356,125 | ...... . 350,875 10/05/2005. | 03/15/2015.
242370 AA 2| DEAN FOODS CO . . 445,000 05/09/2007. | 06/01/2016.
244217 BG 9| DEERE JOHN CAPITAL CORP . . creeennn2,108,820 | ... . 2,177,780 06/21/2007. | 03/15/2012.
245091 AD 5|DEL LABORATORIES INC . . . ...355,625 |...... . 390,000 09/21/2007.| 02/01/2012.
245217 AM 6| DEL MONTE CORP . . . ....583,286 |...... . 584,350 12/13/2002. | 12/15/2010.
25156P AB 9| DEUTSCHE TELEKOM INTL FIN . . 496,113 | ...... 1,334,488 08/30/2004. | 06/15/2010.
25156P AF 0| DEUTSCHE TELEKOM INTL FIN 497,990 04/11/2006. | 07/22/2013.
252126 AD 9| DEX MEDIA WEST LLC/ DEX M 192,613 04/01/2005. | 08/15/2009.
252126 AF 4|DEXMEDIA WEST LLC/ DEX M 189,280 04/01/2005. | 08/15/2008.
25212E AC 4|DEXMEDIA INC 573,400 04/20/2005. | 11/15/2011.
25380W AA 4|DIGICEL GROUP LTD PRIV PLACE.........cocommererrrirnrrinnnens . 686,250 12/06/2007. | 01/15/2015.
25459H AD 7|DIRECTV HOLDINGS/FINANCE 600,000 08/13/2007. | 06/15/2015.
25468P CG 9| DISNEY WALT CO MTNS BE . 07/12/2007.| 07/17/2017.
256605 AJ 5|DOLE FOODS INC 250,000 05/04/2007. | 05/01/2009.
25746U AM 1| DOMINION RESOURCES INC 500,000 09/22/2004. | 03/15/2013.
259603 AA 6|DOUGLAS DYNAMICS LLC/DO PRIV PLACE 500,000 04/01/2005. | 01/15/2012.
261608 AB 9| DRESSER-RAND GROUP INC ) 500,000 12/03/2007. | 11/01/2014.
26439R AF 3|DUKE CAPITALLLC inneinnennsseenssensnsensnsnnss | evvees [ | v | 2FE | 2,112,840 | ..... . 2,084,880 2,000,000 05/09/2006. | 10/01/2009.
26439X AB 9| DUKE ENERGY FIELD SVCS LL....voooeveeeeeeeeeecereeeereeeeeeeneeeeseeceeseee | covnee | o f v | 2FE | o............540,340 | ...... . 536,355 500,000 | .. . . . . . . 02/15/2007. | 08/16/2010.
26441Y AC 1| DUKE RLTY LTD PARTNERSHIP..........ccccvvvrerervereserereresesiiessnss | ceviees | oo | cvereneenn | 2FE | ............2,091,940 | ... 0541 ..o R . 06/13/2007. | 11/15/2009.
26816L AT 9|DYNEGY INC PRIV PLACE........ccoooomereomerrcvenseevereeesensiesenssssnssesns | coveene | oo | covevvenes | 4FE | ..............500,000 | ......... . 03/30/2006. | 05/01/2016.
26816L AU 6| DYNEGY HOLDINGS INC PRIV PLACE . . . . 06/20/2007. | 06/01/2019.
26816L AY 8| DYNEGY HOLDINGS INC PRIV PLACE.........cccconmeeimmmrnnmmnnnns [ conveee | oo [ covvevnnne | 4FE | ... 125,000 | ... . ! . , . . . . . 05/17/2007.| 06/01/2015.
26884A AN 3| ERP OPER LTD PARTNERSHIP . . . I . . . . 06/18/2007. | 03/15/2012.
27876G BE 7|ECHOSTAR DBS ...250,000 |...... ! , . .250, . . . . \ 06/18/2007.| 02/01/2016.
27876G BF 4|ECHOSTAR DBS CORP . . . 494375 |...... 101.000 505,000 08/13/2007.| 10/01/2013.
281023 AN 1| EDISON MISSION ENERGY PRIV PLACE........cccomuvverrveeverens | eevinne IO I Rk 377,756 ... 102.500 384,375 05/07/2007.] 06/15/2013.
281023 AV 3| EDISON MISSON ENERGY PRIV PLACE.........cooooimseemmmreennnes [ e [ . 369,688 95.500 358,125 06/27/2007. | 05/15/2019.
282645 AQ 3|EKSPORTFINANS A/S 12,490,700 |...... 105.959 2,648,975 05/18/2006. | 05/25/2016.
28264Q GC 2|EKSPORTFINANS MTN BE..... . . . ...992,650 |...... 105.873] ovvvvvnnee 1,058,730 06/19/2007. | 06/26/2017.
283695 AZ T7|ELPASONATURAL GAS rnneceseeessesessssesssnnssnenes | e I I 3FE|...c........601,492 | ...... 115.227 651,033 04/01/2005. | 01/15/2022.
284138 AC  8|ELANFINPLC/ELANFINCP ..o [ s e | AFE ] 250,625 ... 94.000 235,000 05/03/2007. | 11/15/2011.
28660G AC O|ELIZABETH ARDEN INC 98.000 132,300 04/01/2005. | 01/15/2012.
29255W AG 5| ENCORE ACQUISITION CO 109,375 |........ 90.000 112,500 125,000 08/01/2007. | 07/15/2015.
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29255W AH 3| ENCORE ACQUISITION CO  .oovveverenrrerserenserensenesssessnsnnsnns [ evnneee | oo [ vnneenn AFE | ..............242,813 238,125 250,000 238,125 (5,002) K ST SRR SRR PR 7.250].......... 7.650 05/03/2007. | 12/01/2017.
293791 AM 1| ENTERPRISE PRODS OPERLP PRIV PLACE.. 2FE 2,497,810 2,425,000 2,500,000 ..2,499,129 455 4.640 01/18/2005. | 10/15/2009.
297425 AD 2|ESTERLINE TECHNOLOGIES AFE ....273,200 276,750 270,000 .271,955 (485) 7.500 04/01/2005. | 06/15/2011.
30250D AA 3| FMC FINANCE IlI PRIV PLACE........cooomeereenneeaneieenees 3FE ....245,563 X 250,000 250,000 | .. .245,708 145 . rereen 1120 06/26/2007.| 07/15/2017.
31359M H8 9| FEDERAL NATL MTG ASSN AFE ] ......... 14,527,110 | ...... 104.500] .......... 15,675,000 | .......... 15,000,000 | .......... 14,586,773 | ..o | v 59,663 |.......... 5.000{ .......... 5.700 06/29/2006. | 03/15/2016.
31359M NU 3| FEDERAL NATL MTG ASSN AFE | ............3,697,505 | ...... 103.937 3,637,813 3,500,000 | ......c..... 3,609,950 | oo | e (21,165) .......... 52501 .......... 4.480 07/09/2003. | 08/01/2012.
314275 AB 4|FEDERATED RETAIL HLDGS IN 2FE ...999,340 |.......97.430{ ...............974,300 | ............ 1,000,000 | .. .999,440 100 5.360 03/07/2007.] 03/15/2012.
319963 AN 4| FIRST DATA CORP . AFE 589,293 |.......93. 625,000 580,371 (9,362) 441 12/03/2007. | 09/24/2015.
338032 AZ 8|FISHER SCIENTIFICINTL PRIV PLACE.......cccoomirmmrirnrrirnnnes 2FE . 827,175 | ... 102.496 640,600 625,000 626,490 [ ..ovoorvvrrrrriecin | e (269) [ oo 04/01/2005. | 08/15/2012.
34460X AA 7|FONTAINEBLEAU LAS VEGAS PRIV PLACE.........cccoovmrrvnnnnns 5FE 235,313 86.750 216,875 250,000 12/06/2007. | 06/15/2015.
345370 BX 7|FORD MOTOR COMPANY SFE|..............306,788 | ........ 80.999 328,046 405,000 11/01/2006. | 08/01/2018.
345370 CA 6|FORD MOTOR COMPANY SFE | ... ....264,650 |........ 75.999 254,597 335,000 11/01/2006. | 07/16/2031.
345397 TS 2|FORD MOTOR CREDIT AFE 635,350 89.551 586,559 655,000 09/05/2006. | 02/01/2011.
345397 UA 9| FORD MOTOR CR CO AFE [ oo 454,840 |........ 97.089 485,445 500,000 02/09/2006. | 10/01/2008.
345397 UJ 0|FORD MOTOR CREDIT AFE 139,388 92.795 125,273 135,000 12/08/2006. | 11/01/2010.
345397 VC 4|FORD MOTOR CREDIT . AFE [ 369,720 |........ 84.941 318,529 375,000 05/07/2007. | 12/15/2016.
35687M AM 9| FREECALE SEMICONDUCTOR PRIV PLACE AFE | ..o 755,013 | oo 89.250 669,375 750,000 11/28/2006. | 12/15/2014.
35687M AP 2| FREESCALE SEMICONDUCTOR PRIV PLACE AFE 309,375 375,000 05/07/2007. | 12/15/2016.
36186C AA 1| GENERAL MTRS ACCEP CORP . 3FE 496,250 500,000 01/04/2006. | 01/22/2008.
367905 AD 8| GAYLORD ENTMT CONEW PRIV PLACE.........ccconmmeemmmeermmrrrnnnes [ cvnreee | oo [ v AFE | .. 471,250 500,000 11/15/2007. | 11/15/2014.
36962G K8 6|GENERAL ELEC CAP CORP ..ot AFE | ...........6,495,195 | .....100.681] ............ 6,544,265 | ............ 6,500,000 02/22/2005. | 09/15/2014.
36962G U6 9| GENERAL ELEC CAP CORP MTN AFE 99,572 100,000 05/10/2006. | 01/08/2016.
36962G WB 6| GENERAL ELEC CAP CORP MTN AFE | ........... 1,637,145 | .......97.000 ] ............ 1,455,000 | ..oooonev. 1,500,000 10/30/2003. | 02/22/2011.
36962G ZY 3| GENERAL ELEC CAP CORP AFE 2,064,800 2,000,000 02/17/2004.| 01/15/2013.
370334 AS 3| GENERAL MLSINC 2FE 965,000 965,000 02/13/2002. | 02/15/2012.
370425 RZ 5|GENL MOTORS ACCEPT CORP 3FE 419,435 500,000 05/03/2007. | 11/01/2031.
370442 AU 9|GENERALMOTORS  nennennnnennssnssssnesnnsssnens | evveee | oo | cevrnneeens SFE | ... 211,875 250,000 05/29/2007. | 04/15/2016.
370442 BT 1|GENERALMTRS CORP  .oooinneenneeeenenesnenesnneesenes [ v | oo v SFE | ... 387,500 500,000 05/07/2007. | 07/15/2033.
370442 BW 4| GENERAL MOTORS PRIV PLACE SBFE [ oo . 198,750 250,000 05/23/2007. | 07/15/2023.
373298 CF 3| GEORGIA-PACIFIC CORP AFE 502,875 |........93.000 465,000 500,000 04/01/2005. | 01/15/2024.
373298 CG 1| GEORGIA PACIFIC PRIV PLACE AFE [ . 739,375 | e 97.250 729,375 750,000 09/04/2007.| 01/15/2015.
38141G AD 6| GOLDMAN SACHS GROUP INC AFE 261,563 250,000 10/15/2003. | 10/01/2009.
38141G EA 8| GOLDMAN SACHS GROUP INC AFE | ........... 1,498,275 | .......98.002] ...........1,470,030 | ............ 1,500,000 04/19/2005. | 01/15/2015.
38141G EF 7| GOLDMAN SACHS GROUP INC AFE 2,000,000 01/09/2006. | 01/15/2011.
38141G EU 4| GOLDMAN SACHS GROUP INC 1FE 1,500,000 06/11/2007. | 01/15/2017.
38143U AB 7| GOLDMAN SACHS GROUP INC . AFE | .. ...2,000,000 08/02/2007.| 01/15/2014.
382383 AE 7| GOODMAN GLOBAL HLDGS INC PRIV PLACE...........c.ccomveeenreenn. . AFE 326,000 04/01/2005. | 06/15/2012.
382383 AG 2| GOODMAN GLOBAL HOLDINGS  ......oovvvvvinviserienenennsnissisnnins | evneen [ | coveniins AFE 250,000 05/07/2007. ] 12/15/2012.
382550 AU 5| GOODYEAR TIRE & RUBR CO PRIV PLACE.........ccooveemmmreermmreerns [ oneeee | oo [ v AFE 542,000 08/09/2007.| 07/01/2015.
38470R AD 3| GRAHAM PACKAGING CO .5FE 750,000 11/26/2007. | 10/15/2014.
38869P AD 6| GRAPHIC PACKAGING INTL AFE |... 500,000 05/03/2007. | 08/15/2013.
402740 AA 2| GULFSTREAM NAT GAS SYSLL PRIV PLACE.... 2FE 405,000 06/06/2007. | 11/01/2015.
404119 AA T7|HCA THE HEALTHCARE COMPANY ... SFE | ... 190,000 08/03/2005. | 05/01/2012.
404119 AE 9|HCA THE HEALTHCARE COMPANY ... 5FE 180,000 07/21/2006. | 05/01/2012.
404119 AP 4 HCAINC cieinssessnssssssssssssssnsses | eonnees [ | ceveniiinns 5FE 500,000 05/09/2007.] 01/15/2015.
404119 AU 3|HCAINC PRIV PLACE.........ooonmmeemmerenmnrenneeensensnneees [ oneeee | oo [ oneeeen AFE | ... 105,000 11/09/2006. | 11/15/2014.
404119 AX T7|HCAINC PRIV PLACE AFE 395,000 11/09/2006. | 11/15/2016.
404119 BA 6|HCAINC PRIV PLACE AFE 750,000 08/09/2007. | 11/15/2016.
413627 AU 4|HARRAHS OPERATING CO INC  ...oovrvvererenreenneeeeeeennnnensnneees [ vnneee | oo [ verei BFE [ o 250,000 05/03/2007. | 06/01/2015.
413627 AX 8|HARRAHS OPERATING CO INC  ...cooovvvvrrerercernnerrnessirsenninennes [ vveens | oo [ SFE [ 222,188 250,000 (37,327) 05/07/2007. | 06/01/2016.
415905 AB 4|HARRY & DAVID OPERATION  ...coooooirrrennreernmneernnneernnneennesennnees | vneeee | oo v AFE 250,625 230,000 250,000 (PINCY)) S B 07/16/2007.| 03/01/2013.
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42330P AA 5|HELIX ENERGY SOLUTIONS PRIV PLACE.. A4FE | ..............125,000 |...... 101.750 127,188 125,000 [ .ovvveereren 125,000 [ oo [ e [ e [ e [ e 9.5001.......... 9.500( JJ....... 429 12/18/2007. | 01/15/2016.
428040 BZ 1|HERTZ CORP PRIV PLACE... AFE 400,000 |...... 101.375 405,500 400,000 8.870(JJ....... 17,750 35,500 | 12/15/2005. | 01/01/2014.
428040 CA 5|HERTZ CORPORATION PRIV PLACE. AFE 389,100 |...... 103.500 388,125 375,000 9.590( JJ....... 19,688 22,838 | 12/06/2007.| 01/01/2014.
428303 AH 4| HEXIION US FIN/NOVA SCOTIA PRIV PLACE. AFE 544,375 | ...... 108.000 540,000 500,000 8.140| MN..... . 05/08/2007. | 11/15/2014.
437076 AN 2| HOME DEPOT INC 2FE | .. ...987,690 [........97.000{ ...............970,000 | ............ 06/06/2006. | 03/01/2011.
44107T AD 8|HOST HOTELS & RESORTSLP PRIV PLACE.......cccccconmeurmnrennn. 3FE 580,583 10/27/2006. | 11/01/2014.
441812 JW 5| HOUSEHOLD FINANCE CORP. . AFE ] .. 22,775,700 |...... 11/18/2004. | 10/15/2011.
441812 KA 1|HOUSEHOLD FIN CORP AFE ...510,865 |...... 06/12/2007.| 11/27/2012.
441812 KD 5|HOUSEHOLD FIN CORP AFE | ... 4,172,763 | .......96.226 ] ...........4,089,605 | ............ 04/12/2006. | 07/15/2013.
442488 BA 9| K HOVNANIAN ENTR HOVB AFE | ..............256,250 05/03/2007.| 01/15/2017.
44332L AB 6|HUB INTL HOLDINGS PRIV PLACE.......oooonreenerennrrineeens . 5FE 246,250 |.... 09/25/2007. | 12/15/2014.
44701Q AP 7|HUNTSMAN INT LLC AFE 263,125 |...... 06/01/2007.] 11/15/2014.
451663 AC 2|IDEARC INC PRIV PLACE AFE 809,188 12/06/2006. | 11/15/2016.
45661T AB 7|INERGY LP/INERGY FIN AFE | ..............248,750 05/04/2007. | 12/15/2014.
45661Y AA 8| INEOS GROUP HLDGS PLC AFE 964,375 |........89.000] ...............890,000 | .....coo.... 08/14/2007. | 02/15/2016.
457030 AC 8|REGAL CINEMAS INC AFE [ 221,109 |...... 03/04/2003. | 12/01/2011.
45763U AC 9| INMARSAT FINANCE Il PLC AFE [ 240,625 |........ 09/25/2007.| 11/15/2012.
45820E AB 8| INTELSAT INTERMEDIATE PRIV PLACE.... 5FE 351,250 06/15/2007. | 04/15/2012.
45820E AX OINTELSAT BERMUDALTD PRIV PLACE.... 5FE | ... 06/23/2006. | 06/15/2016.
45822C AB 0| INTELSAT INTERMEDIATE AFE | .. 05/03/2007. | 02/01/2015.
45867X AE 4|INTERGEN NV PRIV PLACE.......oooommeenreeiinneeisnsinnees 3FE ... 07/23/2007. | 06/30/2017.
462613 AB 6| IPALCO ENTERPRISES INC 3FE 04/01/2005. | 11/14/2008.
46625H AT 7|JPMORGAN & CHASE & CO FE 06/20/2007. | 01/02/2013.
46625H AX 8| JP MORGAN CHASE & CO AFE 07/31/2007.| 05/01/2015.
46625H GG 9| JP MORGAN CHASE & CO AFE 05/09/2006. | 06/01/2011.
46627T AD 4| SMURFIT KAPPA FUNDING AFE 09/25/2007. 04/01/2015.
471109 AB 4| JARDEN CORP PRIV PLACE. AFE | ... 12/03/2007. | 05/01/2017.
481086 AB 2| IVISANT HOLDING CORP AFE | .. 08/13/2007. | 12/01/2013.
481087 AC 8|IVISANT CORP AFE 05/04/2007.| 10/01/2012.
487836 AS 7|KELLOGG CO 2FE 05/15/2006. | 04/01/2011.
492914 AQ 9|KEY ENERGY SERVICES INC AFE 12/13/2007. | 12/01/2014.
500657 AA 9| INVISTA PRIV PLACE 3FE 10/13/2005. | 05/01/2010.
50076X AB 7|KRATON POLYMERS LLC/CAP .5FE 09/25/2007. | 01/15/2014.
501044 CA 7|KROGER CO 2FE 05/15/2006. | 04/01/2011.
502413 AJ 6|L-3 COMMUNICATIONS HOLDINGS ... 3FE 04/12/2005. | 06/15/2008.
502413 AL 1|L-3 COMMUNICATIONS CORP 3FE 05/18/2007.| 07/15/2013.
513075 AG 6|LAMAR MEDIA CORP AFE 09/11/2007.| 01/01/2013.
513075 AM 3| LAMAR MEDIA CORP AFE | .. 06/27/2006. | 08/15/2015.
51508L AC 7|LANDRY'S RESTAURANTS INC PRIV PLACE 5FE 05/09/2007. | 12/15/2014.
52517P F6 3|LEHMAN BROS HLDGS INC MTN AFE| .. 07/13/2007. | 04/04/2016.
52517P K5 9|LEHMAN BROS HLDGS INC MTN 1FE 04/18/2007.| 07/18/2011.
52517P VWV 0|LEHMAN BROTHERS HOLDINGS 1FE 05/10/2006. | 03/13/2014.
527298 AM 5|LEVEL 3 FINANCING INC PRIV P 5FE 05/04/2007.| 11/01/2014.
532776 AR 2|LINTVCORP-CLA AFE 12/06/2007. | 05/15/2013.
534187 AP 4| LINCOLN NATL CORP IND......coocoriverrrrrmrireneirnrirneernsissrisssssnsssnnsssees | wonneen [ | eoveniinns AFE ] .. 05/03/2007.] 02/15/2014.
539830 AE 9| LOCKHEED MARTIN CORP........cccommrremmrrimmnrensenssnneesnseessnnessssnesssns | conneee | oo [ oneeeennns 2FE|... 05/01/2007. | 05/01/2016.
549463 AE 7|LUCENT TECHNOLOGIES INC AFE 05/08/2007. | 03/15/2029.
55263E CH 6|MBNA CORP SR MTN BE . AFE ] .. 02/19/2003.| 03/01/2013.
552953 AF 8| MGM MIRAGE INC PRIV PLACE.........cooovmmmeermmrermneernnnees | covene | oo | oo 3FE 09/08/2004. | 10/01/2009.
552953 AW 1|MGMMIRAGE INC  .orncnsenrnennnnesnssssssennssennins [ vneees | oo [ 3FE 05/03/2007. | 04/01/2013.
552953 BC 4| MGM MIRAGE INC 3FE 08/09/2007. | 06/01/2016.
570506 AE 5| MARKWEST ENERGY PART/FIN AFE | ...............250,000 |...... 251,250 250,000 08/20/2007.] 07/15/2016.
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574599 BF 2|MASCO CORP 2FE ...996,480 |.......97.019] .o 970,190 | ...ooceeen. 1,000,000 214 03/09/2007. | 03/15/2017.
574754 AE 7|MASHANTUCKET PEQUOT TRIB PRIV PLACE 3FE 250,000 251,250 250,000 11/08/2007. | 11/15/2015.
575379 AE 2| MASONITE CORP PRIV PLACE.........coconmmermmerrnenrerneeninns [ vveeee | oo [ | 4 223,125 |.... 195,000 250,000 | ...............195,000 | ............ (28,985) 860 08/14/2007. | 04/06/2015.
576203 AH 6| MASSEY ENERGY CO . AFE 243,125 235,625 250,000 05/03/2007. | 12/15/2013.
59001A AK 8| MERITAGE HOMES CORP PRIV PLACE........cccomimmmrnnens [ vrrere | oo [ e 3FE ....236,250 173,750 250,000 05/09/2007. 03/15/2015.
590188 4M 7|MERRILL LYNCH & CO INC ...980,020 |.......97.645] ..........c... 976,450 | ............ 1,000,000 07/24/2007. | 05/16/2016.
59018Y QU 8| MERRILL LYNCH & CO INC .3,026,250 2,978,310 3,000,000 01/30/2004. 04/21/2008.
59018Y TZ 4|MERRILLLYNCH CO INC MTN 1,467,390 |.......97.459] ............ 1,461,885 | ...oooonne 1,500,000 08/07/2007.| 07/15/2014.
59156R AC 2|METLIFE INC . 5,355,238 5,184,800 5,000,000 06/20/2007. | 12/01/2011.
594087 AJ 7|MICHAELS STORES INC PRIV PLACE..........ocoonmeemmmrrmnnenns | oo [ | oo 5FE ....398,438 356,250 375,000 08/09/2007.| 11/01/2014.
594087 AM 0| MICHAELS STORES INC PRIV PLACE.. 458,750 500,000 07/10/2007.| 11/01/2016.
59562H AK 4| MIDAMERICAN FDG INC.......cccoevrmrinrirneiseisniiesiseesseisssisssssssssinns | sevies | oo [ ceniveees | 2FE | e 1,948,642 |......106.480] ............ 1,969,880 | ............ 1,850,000 05/03/2007.] 03/01/2011.
59562V AF 4| MIDAMERICAN ENERGY CO 213,517 206,000 05/11/2006. | 10/01/2012.
59562V AH 0| MIDAMERICAN ENERGY HLDGS 2,980,290 3,000,000 09/18/2003. | 05/15/2008.
600388 AA 0| MILLER BREWING CO 250,000 12/01/2003. | 08/15/2008.
60467P AH 7| MIRANT AMERICAS GENERATION.........ccoovverrrermrernererneeennneinnns 200,000 01/19/2006. | 05/01/2011.
60467X AC 1| MIRANT NORTH AMERICALLC PRIV PLACE........cccoouvvvmmrrinns ...1,000,000 12/20/2005. | 12/31/2011.
608328 AK 6| MOHEGAN TRIBAL GAMING ...1,075,000 04/01/2005. | 04/01/2009.
608328 AP 5| MOHEGAN TRIBAL GAMING PRIV PLACE 190,000 07/29/2004.] 08/15/2012.
60877U AA 5| MOMENTIVE PERFORMANCE PRIV PLACE.. 250,000 05/09/2007. | 12/01/2014.
60877U AG 2| MOMENTIVE PERFORMANCE PRIV PLACE 250,000 05/04/2007. | 12/01/2014.
60877U AK 3| MOMENTIVE PERFORMANCE PRIV PLACE.. 250,000 05/07/2007.| 12/01/2016.
615322 BC 7| MONUMENTAL GLOBALFDG Il PRIV PLACE.... 250,000 06/21/2007.| 07/14/2011.
617446 C2 3| MORGAN STANLEY ,152, ...3,250,000 08/02/2007.| 01/09/2017.
61744A AN 0| MORGAN STANLEY & CO INC 3,445,575 3,500,000 08/13/2003. | 05/15/2010.
618270 AB 8| MORRIS PUBLISHING . 181,563 250,000 10/03/2007. | 08/01/2013.
624758 AB 4| MUELLER WATER PRODUCTS PRIV PLACE........ccooocommeevmneeee [ connene | oo f v AFE 251,563 223,438 250,000 05/17/2007.| 06/01/2017.
629377 AT 9|NRG ENERGY INC......coomrremrrreinrrenreesnneenseseneessssssssssnsesssssssnnsesns | evnnees | oo [ cvnneeenns 487,500 500,000 05/17/2007. | 02/01/2014.
629377 AX O0|NRG ENERGY INC . 487,500 500,000 12/12/2007.| 01/15/2017.
62941E AB 7|NTKHOLDINGS INC ..371,250 |........ 58.500 292,500 500,000 05/23/2007.| 03/01/2014.
62947Q AE 8|NXPBV PRIV PLACE 100,000 92.000 92,000 100,000 10/05/2006. | 10/15/2013.
62947Q AF 5|NXPBV PRIV PLACE . 244,619 95.000 237,500 250,000 11/19/2007. | 10/15/2014.
62947Q AG 3|NXP BV/NXP FUNDINGLLC ~ PRIV PLACE.......coocommmrirmmriirnnnns . . 229,063 250,000 05/04/2007. | 10/15/2015.
629855 AE T7|NALCO COMPANY .. 303,750 300,000 11/17/2003. | 11/15/2009.
629855 AH 0| NALCO CHEMICAL 344,025 330,000 10/29/2003. | 11/15/2011.
637432 DA 0| NATIONAL RURAL UTILS COOP ...997,310 ...1,000,000 04/18/2006. | 10/01/2010.
637432 HT 5| NATIONAL RURAL UTILS COOP . ...997,460 ...1,000,000 04/02/2007. | 04/10/2017.
640094 AF 5|NEFF COROP PRIV PLACE........ccccommirieerernsesierins 68,125 125,000 | ..ooerrrnn08,125 | oo (GTRYE) | [ DI 05/23/2007.] 06/01/2015.
64016A AA 3|NELL AF SARL PRIV PLACE 807,500 | ....cooeee.. 1,000,000 ceeeeen(184,670) | ... 11/30/2007. | 08/15/2015.
640204 AH 6| NEIMAN MARCUS GROUP INC . 780,938 750,000 (47,550) ... 08/08/2007. | 10/15/2015.
641423 BH 0| NEVADA POWER CO PRIV PLACE........cccconmmemmeneimneeiinnees | cvnvene | o [ coreevenns | 3FE | ..vc.....1,306,700 |......103.569] ............ 1,361,932 | .cocvvvnne 1,315,000 04/01/2005. | 04/15/2012.
64952W AA 1|NEW YORK LIFE GLOBAL FDG PRIV PLACE 2,275,956 2,275,000 05/16/2006. | 09/15/2013.
651715 AD 6| NEWPAGE CORP 251,250 250,000 11/29/2007. | 05/01/2012.
652478 AH 1| NEWS AMER HLDGS INC.......coccoommreermmreermrrrernnneermneeenneeessenessnsennees | LS| o [ v | 2FE | 1,446,775 | ......116.890 | ............ 1,461,125 | .coooeenev 1,250,000 11/27/2001. | 02/01/2013.
65332V BH 5| NEXTEL COMMUNICATIONS INC.......coosvemrvimrrrenirerineernneisnniensines | eovneen [ | ciriniinns 492,560 500,000 10/20/2003. | 10/31/2011.
65338L AA 7|NCO GROUP INC PRIV PLACE..........coconmmeemmmrensenernennnnns [ vnneee | oo [ ovneeinns 232,500 250,000 05/08/2007. | 11/15/2014.
65409Q AC 6|NIELSEN FINANCE LLC/CO PRIV PLACE.......ccccoconmmvrmmmrrmmnnns | covvene | oo | v | BFE ] ..........1,080,625 |......102.250 ............ 1,022,500 | .....oonn... 1,000,000 08/08/2007. | 08/01/2014.
65409Q AJ 1|NIELSEN FINANCE LLC/CO PRIV PLACE.... 351,250 500,000 05/08/2007. | 08/01/2016.
65542N AJ 6| NORAMPAC INC . 383,250 420,000 10/17/2005. | 06/01/2013.
65562V AA 2| NORDIC TEL CO HLDGS PRIV PLACE.........oocovnmmernnrmnnnrnne | v [ | e 768,750 750,000 05/08/2007. | 05/01/2016.
655844 AU 2| NORFOLK SOUTHERN CORP  .......coovvvermmeeermmneenmneeinnneesneessneesss | coneeee | oo [ covveeenne | 2FE | ..ev..1.1,526,622 | .......99.150 ] ............ 1,644,899 | ............ 1,659,000 05/15/2006. | 09/17/2014.
656559 BG 5| NORTEK INC 700,000 875,000 07/11/2007. | 09/01/2014.
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656569 AE 0| NORTEL NETWORKSLTD PRIV PLACE.......cccommmeemrimmrrernnrrinns A4FE | ..............255,938 | ...... 103.000 257,500 250,000 | ..ovveeerreeei255,769 [ oo | e (189) [ s | e | 10.125] .......... 9,570 dJ....... 11,672 09/12/2007.| 07/15/2013.
665501 AE 2| NORTHERN NAT GAS CO DEL . . 1FE 2,496,475 |...... 102.880 2,572,000 2,500,000 e rereerenn5.390 . 10/09/2002. | 10/31/2012.
67105E AA 0| OUTBACK STEAKHOUSE PRIV PLACE........cccoonmeemerrinns . 5FE ...251,105 |.......73. 182,500 250,000 9.910 12, 06/15/2007. | 06/15/2015.
676167 AU 3| OESTERREICHISCHE KONTROLL . 1FE 959,700 |...... 103.500] ...ocevnee 1,035,000 | .....conn.. 1,000,000 5.530 . 06/21/2007. | 04/25/2017.
68555G AA 8| ORASCOM TELECOM FINANCE ~ PRIV PLACE........cccccosvumnunnne AFE | ... 611,344 1 94.500 590,625 625,000 12/10/2007. | 02/08/2014.
690768 BD 7|OWENS ILL INC . A4FE | ............1,001,845 12/04/2006. | 05/15/2010.
697933 AV 1| PANAMSAT CORP PRIV PLACE AFE | .. 06/19/2006. | 06/15/2016.
698604 AD 7|PANOLAM INDUSTIRES INTL PRIV PLACE.. 5FE 05/29/2007.| 10/01/2013.
704549 AC 8| PEABODY ENERGY CORP 3FE 04/21/2005. | 03/15/2011.
705015 AA 3| PEARSONPLC (UK. PRIV PLACE.........ooovmmrremriiarerinnenes 2FE (.. 06/14/2001. | 06/15/2011.
707569 AH 2| PENN NATL GAMING INC . AFE 292,900 04/20/2005. | 12/01/2011.
707569 AL 3|PENN NATL GAMING INC PRIV PLCE AFE 192,613 04/01/2005.] 03/01/2015.
716745 AB 0| PETROPLUS FINANCE LTD PRIV PLACE... AFE 457,500 07/18/2007.| 05/01/2017.
721467 AE 8|PILGRIM'S PRIDE CORP AFE 491,250 05/03/2007. | 05/01/2015.
723456 AC 3| PINNACLE ENTERTAINMENT PRIV PLACE AFE 252,500 250,000 | .. 252,500 05/08/2007. | 03/15/2012.
723456 AF 6| PINNACLE ENTERTAINMENT PRIV PLACE AFE (.. 226,875 | ..............250,000 | ...ooonnevene. 226,875 08/07/2007. | 06/15/2015.
72347Q AA 1| PINNACLE FOODS FINANCEL PRIV PLACE SFE | ... 684,375 05/21/2007. | 04/01/2015.
72347Q AB 9| PINNACLE FOODS FINANCEL PRIV PLACE 5FE 215,000 06/07/2007. | 04/01/2017.
724479 AG 5|PITNEY BOWES INC . AFE | 992,270 ........97.965] ..o 979,650 03/17/2005. | 03/15/2015.
726505 AC 4| PLAINS EXPLORATION & PRODUCT ....coonmreerreerreerneeesneeesnnees AFE 717,188 08/08/2007. | 03/15/2017.
727610 AD 9|PLASTIPAK HLDGS INC PRIV PLACE AFE (... 500,000 12/07/2005. | 12/15/2015.
729416 AG 2|PLY GEM INDUSTRIES INC . . 5FE 193,750 05/15/2007. | 02/15/2012.
730857 AA 7| POKAGON GAMIN AUTHORITY ~ PRIV PLACE.......ccoocommrvernenn. . AFE 838,500 06/21/2006. | 06/15/2014.
73179U AC 9|POLYPORE INC . . 5FE 488,750 05/07/2007. | 05/15/2012.
7425A0 A5 9|PRINCIPAL LIFE GLBL IMTN PRIV PLACE........ccooovmmmrernrreinnees . AFE 256,828 06/06/2006. | 01/15/2013.
742651 DB 5|PRIVATE EXPT FDG CORP . AFE 3,137,813 3,000,000 11/15/2005. | 11/15/2015.
74439H AD 0|PSYCHIATRIC SOLUTIONS INC PRIV PLACE.......cccommveemmrirnnens AFE | ... 249,375 250,000 05/08/2007. | 07/15/2015.
74819R AH 9| QUEBECOR MEDIA INC AFE 240,000 250,000 12/06/2007. | 03/15/2016.
74837N AC 7| QUICKSILVER INC AFE 321,563 375,000 11/09/2007. | 04/15/2015.
749121 BT 5|QWEST COMMUNICATIONS INTL 3FE ... 195,000 195,000 01/30/2004. | 02/15/2009.
749121 BV 0| QWEST COMMUNICATIONS INTL...... 3FE 623,438 625,000 06/20/2005. | 02/15/2014.
74913G AE 5| QWEST CORPORATION PRIV 2FE |............1,073,340 | .....104.000] ............ 1,086,800 | ............ 1,045,000 09/07/2005. | 09/01/2011.
74955W AG 4|R.H. DONNELLEY CORP PRIV PLACE.. AFE (.. 233,750 250,000 17,750 | 05/07/2007.] 01/15/2016.
74955W AJ 8|R.H.DONNELLEY CORP PRIV PLACE.. AFE 231,250 250,000 09/19/2007.| 10/15/2017.
75524D AB 6|RBS GLOBAL & REXNORD CORP PRIV PLACE. 5FE 618,750 625,000 17,813 | 08/09/2007. | 08/01/2014.
75524D AD 2|RBS GLOBAL & REXNORD CORP PRIV PLACE SFE | ... 488,750 500,000 56,041 | 05/04/2007. | 08/01/2016.
75524D AG 5|RBS GLOBAL & REXNORD CORP  .................. 5FE 237,500 250,000 12,573 | 05/03/2007.] 09/01/2016.
755247 AB 1| REABLE THERAPEUTICSFIN PRIV PLACE. 5FE 245,625 250,000 11/07/2007. | 11/15/2014.
75605E AK 6|REALOGY CORP PRIV PLACE... SFE | ... 186,875 250,000 13,490 | 05/03/2007.| 04/15/2014.
75605E AP 5|REALOGY CORP PRIV PLACE... .5FE 173,750 14,132 | 05/29/2007. | 04/15/2014.
75734R AC 9|REDDY ICE HOLDINGS INC PRIV PLACE AFE 118,125 05/16/2007.| 11/01/2012.
75886A AB 4|REGENCY ENERGY PARTNERS PRIV PLACE. AFE 166,860 05/04/2007. | 12/15/2013.
75952B AP 0| RELIANT ENERGY INC AFE 371,250 06/28/2007. | 06/15/2017.
76010R AC 2|RENTAL SERVICE CORP PRIV PLACE. . . SFE | ... 559,375 06/28/2007.| 12/01/2014.
767754 BL 7|RITE AID CORP PRIV PLACE IO IO I AFE 220,313 05/15/2007.] 03/01/2017.
767754 BN 3|RITE AID CORP PRIV PLACE..........cocmmmremmeerneneesnresnnees [ e [ I 5FE 207,500 05/17/2007. | 12/15/2015.
774477 AG 8| ROCKWOOD SPECIALTIES GROUP . AFE (... 247,500 08/09/2007. | 11/15/2014.
77531Q AK 4| ROGERS WIRELESS INC.......ovrvverrermereiersseesssessssssssssseesenes . . 2FE 541,945 05/04/2005. | 12/15/2012.
77531Q AP 3| ROGERS WIRELESS INC PRIV PLACE.........coccconmeeemmreermnreennneennnes | e I I 3FE ... 438,190 04/01/2005. | 12/15/2012.
780641 AG 1| ROYAL KPN NV.....oooiriirinrienrineesisessisssisssssessssssssssssssssnes | oneees IR I 2FE (.. 2,413,058 2,250,000 | ............ 2,396,259 | ..oovvvrervrrrnnrriinns | evreernrne(35,868) | oo | e | 108,000 ....... 5,420 | AO.... | 45,000 | e 140,000 | 07/31/2007. 10/01/2010.
78387G AP 8| SBC COMMUNICATIONS INC.......cmmrverrreermreerneeesneeessseesssesssneess | cevnee I I AFE|............2,009,360 |........98.965] ............ 1,979,300 | ............ 2,000,000 | ....coccnne 2,006,987 | ...corrvenreernnrrenne | eernrrrirenneenne(856) | oo | e | e 5,100 1. 5.030 | MS.c | 30,033 | 102,000 | 01/18/2005. | 09/15/2014.




Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

21°803

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

CcusIpP Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate How Due and During
Identification Description nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
784216 AB 9| SGS INTLINC PRIV PLACE AFE | ..............274,375 250,000 RVZEYL)) I— [QRCLSIC) ) ORI USRI PR 12.000] .......... 9.720 21333 ] .. 05/18/2007. | 12/15/2009.
78442F BK 3| SLM CORP MTN BOOK ENTRY. . . 2FE .2,502,506 2,600,000 . ..32,690 o rereernnn8.320 08/01/2007. | 01/15/2009.
784635 AJ 3| SPX CORPORATION PRIV PLACE........cooovmerererirnneninnns . . 3FE ....125,000 125,000 7.620 12/10/2007. | 12/15/2014.
78572M AC 9| SABMILLER PLC 2FE .2,997,870 3,000,000 6.210 06/27/2006. | 07/01/2011.
785905 AB 6| SABRE HOLDINGS CORP PRIV PLACE . SFE | ...............347,500 375,000 7.490 07/11/2007. | 03/15/2016.
79546V AC 0| SALLY HOLDINGS LLC PRIV PLACE.... B 5FE 260,000 250,000 8.510 05/08/2007. | 11/15/2014.
79546V AF 3| SALLY HOLDINGS LLC PRIV PLACE.... 5FE | ... ....645,000 625,000 9.960 08/09/2007. 11/15/2016.
799183 AA 6| SAN PASQUAL CASINO DEV GR PRIV PLACE.... . . AFE ...496,250 | ... 500,000 8.150 08/13/2007. | 09/15/2013.
803111 AK 9| SARA LEE CORP SOOI BRSO I I 2FE | ............1,492,605 | ......100.000{ ............1,500,000 | ............ 1,500,000 6.310 09/05/2001. | 09/15/2011.
805901 AP 0| SCANA CORP MED TERM NTS B......ccoovrverrrirnrrieereneeeessesesssenees [ e IR I 2FE [ 1,546,215 |......105.576] ............1,583,645 | ............ 1,500,000 , 6.440 08/15/2001. | 05/15/2011.
80874P AG 4| SCIENTIFIC GAMES CORP AFE 526,400 |. 560,000 532,954 4,370 7430 06/19/2006. | 12/15/2012.
812141 AN 9|SEALY MATTRESS CO AFE | .. ....245,625 250,000 238,750 (7,107) 232 8.580 08/07/2007.] 06/15/2014.
816196 AJ 8|SELECT MEDICAL CORP PRIV PLACE. 5FE 114,531 .106,875 05/09/2007. | 02/01/2015.
816752 AA 7| SEMINOLE HARD ROCK ENTMT PRIV PLAC AFE 244,168 |.... 09/14/2007. | 03/15/2014.
817082 AE 0| SENECA GAMING COR.... . . 3FE 323,275 05/18/2005. | 05/01/2012.
81725W AC 7|SENSATA TECHNOLOGIESBV ~ PRIV PLACE.......ccooccommmrermmrre | e I I AFE (.. 04/21/2006. | 05/01/2014.
817492 AD 3| SERENA SOFTWARE INC PRIV PLACE........cccomerrmenrirmenni s IR I 5FE 05/08/2007. | 03/15/2016.
817565 BF 0| SERVICE CORP INTL PRIV PLACE AFE 06/10/2005. | 06/15/2017.
822582 AA 0| SHELL INTERNATION FIN AFE ] 999,100 |......104.4081 ............ 1,044,080 06/20/2006. | 06/27/2011.
822582 AC 6| SHELL INTERNATIONAL FIN B AFE | ... 3,544,730 03/19/2007. | 03/22/2017.
82459A AA 9| SHINGLE SPRINGS TRIBALG ~ PRIV PLACE.......ccomvvvommrriinnniens AFE 242,500 06/27/2007. | 06/15/2015.
828709 AF 2|SIMMONS CO 5FE 462,500 05/08/2007.| 01/15/2014.
828807 BF 3| SIMON PPTY GROUP LP AFE | ...........1,031,660 |.......97.832] .......ccc0.0.. 978,320 01/19/2005. | 08/15/2014.
832248 AH 1| SMITHFIELD FOODS INC SFE (... 403,850 04/01/2005. | 05/15/2013.
832248 AQ 1|SMITHFIELD FOODS INC 3FE 362,813 06/19/2007.| 07/01/2017.
83272A AC 8| STONE CONTAINER CORP PRIV PLACE.. AFE | ... 241,563 05/03/2007.] 03/15/2017.
833312 AB 7| SNOQUALMIE ENT AUTH PRIV PLACE.... AFE | ... 241,250 05/03/2007. | 02/01/2015.
842400 ER 0| SOUTHERN CALIF EDISON CO AFE| .. 99,056 05/11/2006. | 01/15/2014.
843452 AY 9| SOUTHERN NATURAL GAS CO . 3FE 501,197 10/09/2002. | 02/15/2031.
84762L AA 3| SPECTRUM BRANDS INC PRIV PLACE.......ccoooomreermneeinnnees . 5FE 185,000 05/30/2007. | 02/01/2015.
84762L AB 1| SPECTRUM BRANDS INC 5FE 225,000 05/22/2007. | 10/02/2013.
852060 AS 1| SPRINT CAPITAL CORP 2FE (... 2,227,174 | .....108.302] ............ 2,003,587 06/08/2006. | 03/15/2012.
852061 AD 2| SPRINT NEXTEL CORP 2FE 478,895 06/11/2007. | 12/01/2016.
857689 AT 0| STATION CASINOS INC 5FE 456,250 07/16/2007.| 03/01/2016.
857689 AV 5| STATION CASINOS AFE 356,000 07/27/2004. | 04/01/2012.
858577 AH 2|STENAAB 3FE 256,425 04/01/2005. | 11/01/2013.
861589 AZ 2| STONE CONTAINER CORP . . AFE 466,475 04/01/2005. | 07/01/2010.
867363 AH 6| SUNGARD DATA SYSTEMS INC  ...ovvvverveeerireseieesissesisssenns | s IR I SFE | ... 508,750 05/03/2007. | 08/15/2013.
867363 AL 7| SUNGARD DATA SYSTEMS INC ..oooevverreerceereeeesseeesnseessneesnes [ oneeee I I 5FE | ............1,072,500 |.....102.250] ............ 1,022,500 08/08/2007. | 08/15/2015.
868536 AS 2| SUPERVALU INC AFE 256,250 08/07/2007. | 11/15/2014.
87163K AB 1| SYNIVERSE TECHNOLOGIES AFE 241,250 08/09/2007. | 08/15/2013.
872375 AP 5|TECO ENERGY INC 3FE 104,780 05/23/2005. | 05/01/2015.
87244E AC 6| TIAA GLOBAL MKTS INC AFE | .....998,950 |......101.926] ............ 1,019,266 10/04/2007. | 10/10/2012.
87255M AA 8| TL ACQUISITIIONS INC PRIV PLACE - . SFE | ... 720,938 12/03/2007. | 01/15/2015.
87264M AA 7| TRW AUTOMOTIVE INC PRIV PLACE.. I I [N I 3FE 345,000 12/07/2007.| 03/15/2014.
87611U AB 7| TARGA RESOURCES PRIV PLACE.........ooommmeeemmerenneeennes [ e [ I 5FE 241,250 | ..............250,000 | ..oooornvennee 05/21/2007.| 11/01/2013.
87612E AC 0| TARGET CORP AFE| .. 3,142,770 3,000,000 01/25/2001. | 01/15/2011.
87612E AP 1| TARGET CORP . AFE {997,320 |.......97.736 ] oo 977,360 | ...t 1,000,000 04/26/2007. | 05/01/2017.
87910P AL 4|TEKNI-PLEXINMC = oneeneeeseeesesesesessssnens [ e I I BFE | ... 268,125 250,000 05/31/2007. | 08/15/2012.
88033G BC 3| TENET HEALTHCARE CORP PRIV PLACE........cccommeumrrrmmerrirnenns | o IR I SFE | ... 430,000 500,000 01/25/2005. | 02/01/2015.
880349 AH 8| TENNECO INC AFE 447,038 455,000 01/30/2007.| 11/15/2014.
880451 AW 9| TENNESSEE GAS PIPELINE JSFE] .. 480,678 415,000 04/01/2005. | 06/15/2032.
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880779 AU T7|TEREXCORP nenneneneessnsssessssssssssssnnns | vnneee | oo [ onneeenns A4FE | ...............125,000 126,563 125,000 8.000| MN..... 1,500 11/07/2007. | 11/15/2017.
884903 AS 4| THOMSON CORP 2FE 240,138 | ... 249,740 250,000 2,993 [ oo | e | e 4250 | 5610 FA...... . 10,625 | 06/01/2006. | 08/15/2009.
887317 AC 9| TIME WARNER INC 2FE 967,680 . ...993,860 ..1,000,000 [ ..ovvvrerr 969,147 | oo | e 1,467 29,375 | 06/11/2007. | 11/15/2016.
88732) AG 3| TIME WARNER CABLE INC PRIV PLACE 2FE 998,150 |...... 100.201 1,002,010 ...1,000,000 149 12,450 | 04/04/2007. | 07/02/2012.
893570 BR 1| TRANSCONTINENTAL GAS PIPE........ccoovevreevereneneserieresieriensenns | eeviens oo | oerienins 2FE | .. ...549,625 |...... 104.875 524,375 500,000 | ..coereeern 549,625 | oo [ e | v 35,000 | 04/01/2005.] 08/15/2011.
893570 BT 7| TRANSCONTINENTAL GAS PIPE.........ooooooreeeenereieneeeeereesenssseneseees | coveeee | oo [ v 2FE (... 482,313 | ... 113.000 565,000 500,000 | .ovvveeerrerei889,923 | oo | e 1701 | e | e ] 08875 9420 [ U | 20,462 44,375 | 12/17/2002. | 07/15/2012.
893647 AJ 6|TRANSDIGMINC ... AFE 249,375 |...... 101.500 253,750 250,000 08/08/2007.] 07/15/2014.
89421E AB 9| TRAVELPORTLLC PRIV PLACE.. 5FE 664,063 |...... 101.500 634,375 625,000 11/28/2007. | 09/01/2014.
89421E AC 7|TRAVELPORTLLC PRIV PLACE.........ccooooommrvermmeeemnerernneeens [ cvereee | oo [ v SFE|..............415,625 399,844 375,000 10/25/2007. | 09/01/2016.
896215 AC 4|TRIMASCORP  onennnessnnsnsssssnsssssssssssssnnnns [ onnees | oo [ onneeinns A4FE | ..............200,238 188,175 193,000 05/07/2007. | 06/15/2012.
897083 AA 9| WIMAR OPCO LLC/FIN COROP PRIV PLACE........coocommrrnrii . 5FE 127,031 79,375 125,000 05/04/2007. | 12/15/2014.
89855V AB 6| TUBE CITY IMS CORP AFE 263,750 225,000 250,000 05/17/2007. | 02/01/2015.
90338W AE 3|U S ONCOLOGY INC PRIV PLACE..... 5FE ....265,625 246,563 250,000 05/15/2007. | 08/15/2008.
904201 AA 8| UMBRELLA ACQUISITION PRIV PLACE.... 5FE 11,005,625 |.......91.125] .cccooonvvns 911,250 | ..ot 1,000,000 07/17/2007. | 03/15/2015.
907818 CN 6| UNION PAC CORP 2FE 2,066,440 2,084,980 2,000,000 04/24/2007.| 01/15/2012.
909891 AB 9| UNITED COMPONENTS INC S5FE | ...............414,000 395,000 400,000 12/06/2006. | 06/15/2013.
911308 AA 2| UNITED PARCEL SERVICE AFE | ...........3,116,675 3,245,750 2,500,000 04/21/2006. | 04/01/2020.
911365 AL 8| UNITED RENTALS INC AFE ....260,625 |.... 217,500 250,000 05/04/2007. | 11/15/2013.
911365 AN 4|UNITED RENTALS INC AFE | .. ...253,438 226,875 250,000 05/03/2007.] 02/15/2012.
913016 AC 5| UNITED SURGICAL PARTNERES PRIV PLACE 5FE 128,750 123,438 125,000 05/03/2007. | 05/01/2017.
913017 BM 0| UNITED TECHNOLOGIES CORP AFE | ...............998,070 |.....100.873] ............ 1,008,730 12/04/2007. | 12/15/2017.
91359P AD 2| UNIVERSAL HOSPITAL SERVICE PRIV PLACE.. AFE 250,000 252,500 05/22/2007.| 06/01/2015.
918436 AA 4| VARIETAL DISTRIBUTION PRIV PLACE..... 5FE 743,539 |.... 714,375 08/08/2007. | 07/15/2015.
918866 AR 5|VALASSIS COMMUNICATION PRIV PLACE..... AFE | ..............231,250 222,813 11/28/2007. | 03/01/2015.
91913Y AJ 9| VALERO ENERGY CORP 2FE 216,857 223,007 06/12/2007. | 04/01/2009.
92203P AB 2| VANGUARD HEALTH HLDG Il 5FE | ... ....237,500 240,625 12/04/2007.| 10/01/2014.
92203R AB 8| VANGUARD HEALTHHLD | PRIV PLACE.........ccooimmeenrriininens SFE | ... 185,000 05/22/2007.| 10/01/2015.
92344G AL 0| VERIZON GLOBAL FDG CORP AFE | ...........1,428,473 | .....100.000 ............ 1,350,000 05/11/2006. | 12/01/2010.
92531X AC 6|VERSO PAPER HLDGS LLC/INC PRIV PLACE AFE 252,500 05/03/2007. | 08/01/2014.
92829N AB 1| VISANT CORP AFE 502,500 05/03/2007. | 12/01/2013.
92857T AG 2|VODAFONE GROUP PLC 2FE 3,428,393 04/11/2006. | 02/15/2010.
92857W AD 2| VODAFONE GROUP PLC NEW..... 2FE 1,900,000 06/11/2007.| 01/30/2015.
92857W AF 7| VODAFONE GROUP PLC NEW..... 2FE 95,000 05/11/2006. | 12/16/2013.
92857W AR 1| VODAFONE GROUP PLC NEW..... 2FE 490,000 02/20/2007. | 02/27/2012.
929160 AE 9| VULCAN MATERIALS CO 1FE 502,807 12/06/2007. | 11/30/2012.
92926K AB 9| WCA WASTE CORP PRIV PLACE AFE 254,375 05/07/2007. | 06/15/2014.
92926T AA 2| WDAC SUBSIDIARY CORP PRIV PLACE... 5FE 500,000 05/07/2007. | 12/01/2014.
929771 AL 7| WACHOVIA CORP AFE...........5,767,215 | ........99.806 | ............ 6,487,390 10/15/1999. | 12/15/2008.
931142 BE 2| WAL MART STORES AFE | ... 2,612,650 11/04/1999. | 08/10/2009.
93443M AC 5| WARNER CHILCOTT CORP AFE 257,500 05/03/2007. | 02/01/2015.
934548 AE 8| WMG ACQUSITION CORP. AFE 192,500 10/10/2007. | 04/15/2014.
94106L AR 0| WASTE MANAGEMEN 2FE 98,504 05/11/2006. | 03/15/2014.
94107U AB 4| WASTE SERVICES INC 5FE 243,750 | .....c00..250,000 | oo 243,750 | v (19,923) [ v s(1,014) [ s | | 10000029500 | .........8.360 | AO...o.. | o 5,014 | 05/07/2007. | 04/15/2014.
947074 AE 0| WEATHERFORD INTL INC 2FE 2,076,480 06/13/2007. | 06/15/2012.
947074 AF 7| WEATHERFORD INTL INC......ccoovvverrerinererersesesesssiessessssssnssnseens | eviens | oo | orvierins 2FE | ............2,043,040 |.....103.366 | ............ 2,067,320 | ............2,000,000 | ..........2,041,862 | ..evovvrvvrvrrvvrvninns | cvvrrverned (A7) v [ | 1000000000350 00008.050 [ UD.c | 5,644 | i 07/31/2007.] 06/15/2017.
949746 NX 5| WELLS FARGO COMPANY AFE | .. 1,000,610 12/04/2007. | 12/11/2017.
949748 AF 4| WELLS FARGO BANK NA FE 4,231,800 | ............4,000,000 | .......... 4,029,334 | ..coocoirrrimrrrrmncns | crrirenrcena(8,393) [ v | e | 6450 ..o 6,180 | FAL... | ... 107,500 | ... 258,000 | 03/08/2001.] 02/01/2011.
94980V AA 6| WELLS FARGO BK NATL ASSN AFE 2,960,872 35,375 | 06/19/2007. | 02/09/2015.
952355 AC 9| WEST CORP PRIV PLACE........oooimmermmremnneenneeeinnees | e | oo | e BFE [ oo . 490,000 11/27/2007. | 10/15/2014.
952355 AF 2| WEST CORP PRIV PLACE........cooocimmemnrmnnrrnnenrnnenns | e | oo | e SFE|..............545,938 | ........ 99.250 496,250 | ..............500,000 | ............496,250 | ...o00eeee(47,706) | covovrrvnenn(1,982) | coviinece 05/21/2007.| 10/15/2016.
95709T AA 8|WESTARENERGY INC oooireenneeenneeennenessnssssnnsssnneees | evvees [ oo | vrveeninnes 2FE | .......... 1,754,235 | ...... 101.966] ............ 1,764,012 | .......... 1,730,000 | oo 1,753,913 | e | i (240) | 05/10/2006. | 07/01/2014.
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962166 BP 8| WEYERHAEUSER CO........oovvverrerereeeenserensssesssesssesssssssssssssns | conneee | oo [ onneeenns 2FE|..............529,645 525,070 500,000 | ..ooceierreee. 515,007 [ oo | evvieeencena(B,078) [ e | e | 8750 | 5.920[MS..... ...9,938 08/20/2002. | 03/15/2012.
966387 AC 6| WHITING PETE CORP NEW..... AFE 246,268 | ... 246,250 250,000 7.500 | MN..... 3,021 04/14/2005. | 05/01/2013.
969457 BG 4| WILLIAMS COS INC 3FE ....593,875 . 692,969 625,000 8.420|MS..... .16,406 06/09/2004. | 09/01/2021.
97314X AA 2| WIND ACQUISITION FIN PRIV PLACE AFE 1,108,375 |...... 109.000] ...ccvvnee 1,090,000 8.880(JD...... 09/06/2007. | 12/01/2015.
97381W AD 6| WINDSTREAM CORP PRIV PLACE........ccooovmrerneverienienn | e [ o [ e 3FE| .. . A87735 ... 105.000 525,000 06/28/2006. | 06/28/2016.
98153B AE 4| WORLD SVGS BK FSB.....coveeeeeeeeeeosseeeessereesseeeesseeeesseseesseseeeseseessee | conneee | oo [ covrerenns AFE [ ... 974,720 |.....100.037 ... 1,000,370 04/20/2006. | 06/15/2009.
983130 AD 7|WYNNLAS VEGASLLC 3FE 491,250 06/07/2007.] 12/01/2014.
983130 AH 8| WYNN LAS VEGAS LLC PRIV PLACE 3FE 245,625 11/01/2007. | 12/01/2014.
98388M AA 5|XCELENERGYINC ... 2FE ... 09/15/2004. | 12/01/2010.
984135 AB 9| XTRAFIN CORP AFE | .. 03/13/2007. | 04/01/2017.
00433J AA 3| ACCESS RDS EDMONTON LTD AFE 11/06/2006. | 09/30/2037.
02137Z AA 2| ALTAGAS INCOME TRUST 2FE 11/09/2006. | 09/01/2010.
02580Z AC 0| AMERICAN EXPRESS AFE 11/30/2007. | 01/27/2009.
02687Q DG 0|AMERICAN INTL GROUP . . AFE| .. 12/07/2007.| 01/16/2018.
034918 AC 6| ANGIOTECH PHARMACEUTICALS INC . l. 5FE 07/16/2007. | 04/01/2014.
064149 NB 9| BANK NOVA SCOTIA HALIFAX.......ovurreerreesneeenneeessnsesssesnneessns | onnees (o] [ 1FE 08/31/2007. | 11/19/2008.
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATIONS.........coouvvemmmrermerrerane | cevvene Cl. 2FE (.. 2,200,000 09/22/2006. | 09/26/2011.
07786Z AC 1|BELL ALIANT REGL COMM ~|Cl... 2FE ...2,070,000 02/21/2007. | 02/26/2014.
09972B AB  6|BOREALIS INFRASTRUCTURE T. .|Cl|.. AFE ] .. ...3,763,000 03/09/2005. | 05/03/2011.
13321L AF 5] CAMECO CORP.....coovvetreerrreerneeerneeesseessseesssessssssssssesssssssssssnsssnns | seeeees [o] [ 2FE 3,735,000 | .o ie3,736,225 | oo | v 153 | e e e 8700 oo 4690 | MSL | 51,461 09/30/2005. | 09/16/2015.
135110 AA 2| CANADA LIFE CAP TRu..osiiiireienreinneeisssessssssssnsssssssssssssssnssssnnsss | anveens Cl.n AFE | ...........4,600,760 |.....105.162] ............4,206,480 | ............ 4,000,000 | .oovvere 414,010 [ oo | crreeeeene(186,750) [ oo [ v [ e 8.679] ... 4130 Do | . 136,508 | e 08/24/2005. | 06/30/2012.
135213 AA 4| CANADA SAFEWAY LTD .|Cl... 2FE 3,880,000 | ..eeerr 3,875,460 | oo | erreniieeadBTT8) | e | v | v 4450 ... 8.090 | MN.... | ............ 23,416 | ... 11/04/2005. | 11/14/2008.
13591Z M6 4| CANADIAN IMPERIAL BANK....... .|Cl... FE 3,828,629 3,880,000 | .o0rrrrrrn3,872,999 | covvvvvveeeeresseeenne | vererseeeeeenB88 | e e e0000005.000 | ..........0.030 | MS..... 09/05/2007. | 09/10/2012.
13591Z YR 5| CANADIAN IMPERIAL BK COMM .|Cl... AFE 2,933,949 ..3,030,000 | ....0.ere3,042,222 | ..oooioiricrnnens | e ,201) [ v [ 4350 | 4230 [ MNL | 22,088 | 03/06/2007.| 11/01/2011.
136069 CR 0] CDN IMPERIAL BK OF COMMER.........coccreereeermeerneeesnnenesnneesnns | ceveens Cl.. AFE 3,548,808 3,645,000 | ..ee0rrin.3,591,366 | ovooovecererreees | oo 2110 | e | oo | e 4550 . 4760 | MS..... 08/15/2007. | 03/28/2016.
136375 BM 3| CANADIAN NATL RAILWAY LS..[C]... AFE 504,470 500,000 02/01/2007.] 06/01/2016.
13643Z AA  6|CANADIAN OIL SANDS  .oooeeneeeneeenseeesseesssessssnsssns [ e C 2FE|... 3,004,800 3,000,000 10/18/2006. | 04/09/2008.
13643Z AD 0| CANADIAN OIL SANDS LTD MT.....ormrveerriermreenneeernesessneeessesssneees | oneeee C 2FE ... 09/13/2007. | 06/29/2009.
13645R AC 8| CANADIAN PAC RY CO NEW ~|Cl... 2FE 05/07/2002. | 10/15/2011.
13668Z AP 3| CANADIAN TIRE LTD MTN CDS ~|Cl... 2FE 09/26/2007. | 10/01/2010.
269487 AA 2|EAGLE CR CARD TR .|Cl... AFE . A 02/28/2006. | 03/17/2011.
350852 AM  8]407 INTL INC MTN CDS- ~|Cl... 2FE 2,896,288 98.964 2,869,956 2,900,000 02/08/2006. | 02/14/2036.
36158Z BB 1| GE CAP CDA FDG CO MTN CDS .|Cl... AFE| .. 1,217,647 |........ 97.301 1,186,099 ...1,219,000 03/22/2007. | 09/28/2012.
391382 AA 6| GREAT-WEST LIFECO DEL FIN .|Cl... AFE 1 1,489,185 ,500,000 06/14/2007. | 06/21/2067.
39138C AD 8| GREAT WEST LIFECO INC .|Cl... 1FE 1,970,341 ,740,000 04/26/2005. | 03/21/2033.
43812Z AN 0| HONDA CANADA FINANCE ~|Cl... AFE 1,117,336 ,100,000 09/19/2007. | 09/26/2012.
44810Z AM 2|HYDRO ONE INC o o] o AFE 1,041,621 ,050,000 11/30/2007. | 02/24/2009.
493129 AA 8|KEY NOVASCOTIAFNDG CO PRIV PLACE.......cccoeommirmrrinnns [ s C AFE ] .. 1,080,200 ...1,100,000 12/14/2006. | 12/14/2009.
626209 JB 7| MUNICIPAL FIN AUTH B C....covrrverreerreerneeesneeesseesssseesssessssnesnns | oneees C AFE | ... 5,022,359 5,020,000 10/04/2007. | 12/01/2017.
636274 AB 8|NATL GRID PLC o] % AFE | .. 1,799,604 |........99.030 ... 1,782,540 | ............ 1,800,000 06/09/2006. | 06/22/2011.
67000X AB 2|200 BAY STREET SUITE 3800 [ % AFE 470,000 500,000 09/06/2007. | 02/15/2015.
683244 AT 4| ONTARIO SCH BRDS FING COR ~|Cl... 1FE 2,534,828 2,425,000 06/13/2007. | 06/25/2032.
683375 AA 7|ONTREAINC PRIV PLACE 1Y AFE | ...........4,070,148 | .....104.326] ............ 3,975,864 | ...cooovuu 3,811,000 ...217,227 | 11/07/2006. | 10/31/2011.
68383K AC 3| OPTI CANADA INC PRIV PLACE B [o] % AFE 244,375 250,000 ...8,750 | 06/25/2007. | 12/15/2014.
74926X AA 1| RBC SUBNTS TR....cccviiirrierinrinsieeissisnssisssessssssssisssssssssssssenses | cvvens Cl AFE ] . 1,824,634 |.......97.843 ] ............ 1,839,448 | ............ 1,880,000 07/06/2007. 04/30/2017.
776249 AA 2|RONAINC eeeeresssessssensssnssssnssns | s Cl. 2FE .. 2,074,187 2,195,000 10/13/2006. | 10/20/2016.
780085 RL 2|ROYAL BK CDA MONTREAL QUE .|Cl... FE 3,911,195 ...3,880,000 09/06/2007. | 08/15/2012.
780085 RW 8| ROYAL BK CDA MONTREAL QUE ~|Cl... AFE 5,212,053 5,175,000 11/14/2007. | 09/27/2010.
83357Z AE T7|SOBEYSINC eeeeeensssssesesessssssssssnesnes | ceneens [ — 3FE ... 2,601,617 ...3,265,000 05/23/2007. | 10/06/2036.
86624Z AA 5| SUMMIT REAL ESTATE INVT T..oovorrerinnerrincnnisesnisesssssensneeens | veveens [ 2FE (.. 2,187,945 2,250,000 12/01/2005. | 03/01/2012.
87807T AA 6|TDCAPTRII .{Cl. 1FE ...4,000,000 09/26/2007. | 12/31/2052.
89116Z AC 0| TORONTO DOM CTR WEST LTD.....covvvremrrenrrirnneesneessseesssessenes | erveens C AFE .. ...3,100,000 09/28/2007. | 12/14/2105.
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891162 AD 8| TORONTO DOM CTR WEST LTD AFE [ e 2,115,000 |........ 99.640 2,107,386 2,115,000 D | 5,857 | 50,425 | 07/16/2007. | 12/18/2021.
891162 AE 6| TORONTO DOMINION BK ONT . . 2,815,000 |...... 101.052 2,844,614 2,815,000 5.380| MN..... 10/10/2007. | 11/01/2017.
98424Z AD 6| YPG HLDGS INC MTNS CDS-......cooervrmerrmmeermmsessseessssessssessneens . 2FE 3,699,063 92.505 3,436,561 3,715,000 | .voorevr 3,701,426 | oo | v 1,307 5.300[ FA...c. | v 73,669 | oo 195,038 | 11/18/2005. | 02/15/2016.
018138 86 7| BK NED GEMEENTEN . AFE 2,047,950 2,077,728 2,200,000 . 17,050 |.... 5.240| JD...... ...........136,950 | 06/08/2006. | 12/18/2013.
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cc.ccc.evenee. cecveenees | e 509,723,309 | ... XXX.ooooo | covnenen 504,307,944 | ........ 505,287,589 | ........500,892,244 | ....... (6,854,920)] .......... (764,782) 0 0 XXX....... XXX...| ........8,511,506 | ...... 22,778,594 | ..... XXX ] oo XXX.......

Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities

030728 LD 5| AMERIQUEST MTG SECS 2003-.................... . AFE ..
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES........cccooovvimnnnnns . .
16165L AC 4|CHASEFLEX TRUST {1 SO PO Y I AFE ] ..

2,941,656 2,947,284
4,751,672 ...5,000,000
4,924 470 ...5,000,000
............ 4,962,315 | ............5,000,000

........... 145,723 | 12/20/2004. | 11/25/2033.
285,550 | 12/15/2005. 12/01/2017.
05/05/2006. | 06/25/2036.

17307G VJ 4| CITIGROUP MORTGAGE LOAN TRUST, INC.......ccouevvmmrrerrmrrinnrris | ceveens IR I AFE | .. 08/11/2005. | 08/25/2035.
3133TJ VB B FHLMC CMO.....cooooiiiieiiiieiiiisiiesssie e | eonnnee | oo | vnsmneenns | oo 1 187,794 187,398 02/22/1999. | 11/15/2027.

4199999. Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities..........c...cccoounnen.. v 18,194,318 | XXX [ e 17,767,907 | .......... 18,134,682 01 iieeeen(9,027) ] o0 | 0 [ XXX | XXX | XXX 115,218 . 987,467 ) XXX.......] ... XXX.......

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities

12668G AC 6| COUNTRYWIDE HOMES CMO.ine 4,699,062 ...5,000,000 | ..oooornee 4,999,871 262,533 | 12/14/2006. | 08/25/2036.
126685 DX 1|CWHEQ HEQ LN TR 2006-S2 . . . 4,251,900 ...5,000,000 | ............4,999,955 292,050 | 03/29/2006. | 07/25/2027.
361856 DA 2| GMAC MORTGAGE COPRORATION LOA CMO......cocccconsvvinnniinnnee [ o I . 2,417,048 2,480,196 | ............ 2479926 | ..o | 53 | L | 4.240f L 4210 MONL. ] 10,516 | e 105,160 | 03/26/2004. | 10/25/2033.

4299999. Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities..........cccooevvvenceiiin | e 12,479,752 | XXX oo | e, 11,368,010 | .......... 12,480,196 | .......... 12,479,752 0 f 53 |0 | 0 L XXX s [ XXX XXX ] e 87,831 ] 659,743 | ..... XXX.......] ... XXX.......

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

02°803

07383F 7W 2| BEAR STEARNS CMBS 2005-PW........cc.cccevrvmrverrrnerrerssisseesenienns | crvene IO I AFE | ... 2,866,821 3,000,000 | ............ 2,823,388 | ..o | i 3323 | oo e | e 4674 o 550 MON.. | 11,685 | 140,220 | 03/29/2006. | 06/11/2041.

173067 EE 5| CITIGROUP COML MTG 2004-C (RS0 Y I AFE ] .......... 10,049,340 |.......98.181] ............ 9,818,186 | .......... 10,000,000 | ......... 10,045,660 | ... corrnnereiene( L282) [ | i e 4733 o 4680 [MONL. | ............39,442 | ........... 473,300 | 12/15/2004. 10/15/2041.
22540A 3F 3| CSFB COML MTG PTC 2001-CK.......cooovrvvvrmnrrniirissnsvinsssesssinisesiins [ evveees [N I AFE ] .. 6,517,291 ...6,200,000 | ..o 6,530,666 | ......ooooerrrvirinrnnns | o BAT) [ | i | 10000006.5301 ... .. 5990 [ MONL. | ...........33,738 | ... 404,860 | 11/14/2001. | 06/15/2034.
36828Q BR 6|GE CAP CMBS 2003-C2 AFE 7,064,345 7,000,000 |............ ...360,150 [ 07/29/2003. | 07/10/2037.
36158Y AB 5| GE CAP CMBS 2000-1 AFE 7,911,508 7,585,718 | ...........7,884,821 | ccooovvrci ...492,768 [ 11/01/2002. | 01/15/2033.
46625M WX 3| JP MORGAN COML PTC 2003-C AFE 7,102,242 ...7,000,000 ...367,850 [ 07/31/2003. | 07/12/2037.
59023B AE 4|MERRILLLYNCH&COINC  OTHERABS AFE 8,504,646 8,260,000 ..277,725 | 05/15/2007. | 06/12/2039.
617451 CL 1| MORGAN STANLEY CAP 2005-H AFE 5,960,179 6,000,000 ...316,467 [ 11/17/2005. | 11/14/2042.

929768 BL 5] WACHOVIA CMBS 2005-C22........coovvovvievvveiininiisicnisnnennne | e [ I AFE] .. 12/15/2005. | 12/15/2044.

2,002,959 2,000,000

4399999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities........c.cccccoieiiiis | 0000.57,918,633 | . XXXooioois | v 57,748177 | ... 57,045,718 | ........57,814,297 | .o 0 o309 0 | 0 L XXX | XXX | XXX 245,921 ] L.2,940,513 . XXX ] o XXX.......

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage: Asset-Backed

06423R AQ 9|BANK ONE ONESERIES 2003-1 .|.2FE | ... ...5,000,000 01/30/2003. | 09/15/2010.
14042G AE 5| CAPITAL ONE PRIME AUTO RECEIVABLES TRUS.. AFE 4,016,248 06/14/2007. | 06/15/2008.
250854 AE 6|DETROIT EDISON CO 2001-1 AFE 9,511,357 03/28/2002. | 03/01/2015.
254683 AC 9| DISCOVER CARD EXE TR 2007 FE 4,993,683 09/28/2007. | 03/15/2020.
36159M AJ 3| GE EQUIP SMALL TCKT 2005- AFE 5,041,533 | ............5,000,000 | ......... 4,999,681 | ..c.ooorrrrrrrrrrrrrnnens 12/09/2005. | 06/22/2015.
575796 AE 7|MASS RBB TRUST 1999-BEC1 1FE 2,057,496 08/21/2007. | 03/15/2012.
62918Z MD 2|NHA MBS 2FE 3,360,512 | ..o 3,416,821 | 3,364,176 [ oo 03/20/2007.| 03/01/2017.
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR . AFE 2,628,787 04/04/2006. | 03/12/2038.
75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUST......ccoevvmrrverrmrernnernens [ evrere | Cf s AFE| ... 2,911,810 11/21/2006. | 12/28/2038.
80802T DH 8| SCHOONER TRUST SER 2005-4 CL A-1......coveorvrreemmreennneernneennnnees | eeveees [ Cf v AFE | ... 4,402,257 09/21/2005. | 09/12/2020.
80802T GJ 1|SCHOONER TRUST FE 4,237,189 ..4,237,231 09/18/2006. | 10/12/2038.
80802T _JR 0] SCHOONER TRUST . FE 2,933,853 2,933,266 06/18/2007. | 06/12/2022.

4499999. Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed Sec... 51,094,374 | .......... 50,830,857 0

4599999. Total - Industrial & Miscellaneous (Unaffiliated)..........coviiiiiiieiisissisies s 154, 2286412 | ........ 643,779,042 | .......640,206,187 | ....... (6,854,920)] ..........

Totals

5499999. Total - ISSUET OBDlIGALIONS........ivviiiiiisisie ettt ssssssssnsias | ones 1,797,071,410 | .. XXXooooooo | eee 1,787,456,651 | ..... 1,720,041,663 | ..... 1,771,700,757 | ....... (7,654,243)| ....... (7,038,028) N I 24,258,136 | ...... 70,567,460

5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities............. N 636,481,921 | .. XXX.ooooo | sl 639,199,136 | ........ 639,303,906 | ........ 635,911,052 0 f (47,656) i 4,942,286 | ...... 32,116,407

5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities...... 18,194,318 | ... 7,767,907 |. 18,134,682 | ..........18,190,416 0 (9,027) ... 987,467

5799999. Total - Other Multi-Class Residential Mortgage-Backed Securities 2479752 ] ... 1,368,010 | ..........12,480,196 | ..........12,479,752 (1 53 659,743

5899999. Total - Defined Multi-Class Commercial Mortgage-Backed SECUNties. ........ooiriieiiiiesiesisiscisisnesies | cevieeeaas 57,918,533 |..XXX...... | .......... 57,748,177 | .......... 57,045718 | .......... 57,814,297 | ..o (V)] (30197 f e 0 0 L XX [ XXX [ XXX 245021 ] 2,940,513

5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities............ccoovvvivieniiin | covennnes 50,838,426 | .. XXX....... | e 51,094,374 | .......... 50,830,857 |.......... 50,829,478 0 1811 O | 0 L XXX L XXX XXXl 353,402 2,123,001

6099999. Grand Total - BONdS........ccooiirrvveiiisiiiei e | e 2,572,984,360 | ... XXX....... | ..... 2,564,634,255 | ... 2,497,837,022 | .... 2,546,925,752 | ....... (7,654,243)| ....... (7,123;044) ...... 30,002,794 | ....109,394,591
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E 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 FACTORY M UTUAL I N S U RAN C E 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 FACTORY M UTUAL I N S U RAN C E 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 - Banks, Trust and Insurance Companies (Unaffiliated)
313586 10 9| FEDERAL NATL MTG ASSN.....oriermrermeremmeeesseessssnsssssessssessssssssssssssssnes | aeveenns B [ 523,300.000 ...20,921,534 20,921,534 | .coovvvvernn 2,510,071 1,067,532 [ .ooovveeereeeneiseniinns | v (10,157,253) | cvvevnvvereerireeeirnneens | eevernen (10,157,253) | ovvvovrverrrerneeenns [ 11/01/2005.
46625H 10 0] JP MORGAN CHASE & CO 1,315,750.000 | .. 57,432,488 ..57,432,488 56,331,177 1,367,584 ..(6,501,340) (6,501,340) L 11/27/2007.
617446 44 8| MORGAN STANLEY DEAN WITTER&CO... ...365,100.000 | .. 19,390,461 19,390,461 | ...ccoovvneeee 14,326,200 KLY VA0 (TR I (7,117,363) (7,117,363) L 10/02/2007.
929903 10 2|WACHOVIA CORP 1,144,040.000 | .. 43,507,841 .43,507,841 39,306,075 14,519 2,703,696 (21,422,318) (21,422,318) L 07/25/2007.
949746 10 1| WELLS FARGO & CONEW......oooiiiiiiiiiiisiissississsisssssssssssssssnsssssssssssssss | cosieses N 1,854,000.000 ....55,972,260 55,972,260 | .............. 48,626,646 1,941,320 [ | v (9,702,971) (9,702,971) | 12/06/2007.
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..........coooveensriecnsinnssinssicnninne | o 197,224,584 DO S I 197,224,584 | ............ 161,100,169 | ..o 14519 | e 7437909 | i) 0 ... (54,901,245)] ... 0] e (54,901,245)| ... 0 [ XXX | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000361 10 5| AAR CORP......cocorrrerereerirseesiseessssessssssssssssssssssssssssssssesssssssssssssssnnnss | evvneee | avee | vvvevennns 16,500.000 | ..covvvrvrernnen 627,495 38.030 627,495 [ ..o LSO NGIC U (ORISR PO RTIRRTORN ORI SRR 125,805 125,805 L 11/30/2007.
000886 30 9|ADC TELECOMMUNICATIONS, INC.......ooommrvermrrerrmreerrnneeemneeemeeessseesssnees | evvnene | evve | cevvereeeeinnnenns 0.001 29.000 0 L 09/05/2002.
001084 10 2| AGCO CORP......cccomrrvirrrirrrierriseessssessssssssesssssssssssssssssssssssssssssnssnes. | avvnnee | avee | vovevennnnnes 3,200.000 ...217,536 67.980 217,536 | .oovvevririr 130,333 ....87,203 87,203 L 07/27/2007.
00206R 10 2|AT&T INC ....1,002,466.000 41,662,487 [ oo 41.560 [..ooveernns 41,662,487 27,145,513 918,479 3,381,927 L 12/11/2007.
002444 10 7|AVX CORP NEW 2,900.000 38,918 13.420 38,918 | 40,723 A57 [ o | e 3973) i | e (3,973) | 12/05/2005.
002824 10 0|ABBOTT LABS 240,000.000 | .. 13,476,000 |. ,874,634 317,650 1,785,600 L 03/09/2006.
004930 20 2|ACTIVISION INC .35,520.870 | .. 1,054,970 |..... 420,451 442,590 L 05/17/2005.
00508Y 10 2|ACUITY BRANDS INC ...3,400.000 |.. 153,000 J10,773 | o | e 2,040 [ oo | e (LBT0) [ oo [ i (1,670) L 03/01/2006.
00724F 10 1] ADOBE SYS INC.....osvvvereeerreeireeisseessssessseesssesssssssssssssssesssssssssssssnnes | onseees B 465,000.000 19,869,450 809,850 L 11/13/2007.
00762W 10 7| ADVISORY BRD CO.......oovvrirrrirrrisrrinserinssssssssssssssssssssssssssssssssssnees | evevneee | avee | cvvevenens 11,050.000 709,300 121,685 L 03/07/2007.
00817Y 10 8 AETNAINC ..o 292,000.000 | .. 16,857,160 11,680 4,248,600 L 10/28/2004.
011659 10 9|ALASKA AIR GROUP INC ...9,400.000 | .. 235,094 512 .(66,806) L 11/28/2007.
013817 10 1] ALCOA, INC.....corrreerrrereeeineeesseeesssessssesssssesssssessssssssssssssssssssssssssssnsssssnnees | cevnnes 20,000,160 351,696 3,427,520 L 08/20/2007.
017361 10 6| ALLEGHENY ENERGY INC......ccovvvemmrrimnriinriisnnsssnssisssssssnssssssssssssesssnnes | cevenns . 120,859 285 33,630 L 07/19/2005.
01741R 10 2| ALLEGHENY TECHNOLOGIES IN .12,702.000 1,097,453 | ... 1,435,830 | oo 1,651 [ covvvecrrieenns 2574 | oo | evrrirnnneennd(338,378) [ o [ i (338,378) | cvvovrererirrriis [N 07/10/2007.
018773 30 9|ALLIANCE PHARMACEUTICAL CORP 94,340.000 3,109 (14,576) [V 12/01/2000.
019589 30 8|ALLIED WASTE INDS INC. 1,118,500.000 | .. 12,325,870 (1,505,289) L 11/09/2007.
020002 10 1| ALLSTATE CORP.........cosreeurrerreerneeesseessseeessseesssesssssessssssssssssssssssssasessns ...4,400.000 |.. 229,812 | oo 154,094 | 1,672 [ oo 5,364 (44,638) L 11/23/2007.
021441 10 O|ALTERA CORP 37,210.000 | .. 4,582,897 28,465 (85,396) L 09/16/1996.
02208R 10 6| ALTRA HOLDINGS INC.......ovvvermrrernerereeesneessseessssesssssssssssssssssssssssssnsness | onneees I I 52,809.000 878,214 .(45,454) L 07/09/2007.
02209S 10 3| ALTRIA GROUP INC......ovvierirrirreineireriesisneiiesisseissesssssssesssssssssssssssssnns | cevenes B - 636,700.000 48,121,786 | ..o 82,719,537 | v 477525 | oo 1,087,036 [ ..ooveorreeereiineiis 5,299,292 L 08/29/2007.
025537 10 1| AMERICAN ELECTRIC POWER ...5,300.000 |.. 246,768 10,547 21,094 L 02/20/2003.
026874 10 7|AMERICAN INTERNTIONAL GROUP 982,800.000 | .. 57,297,240 65,337, 926 196,560 | ..ooovvernnenns 475814 | oo | eeeeene(12,14T A8T) [ o [ s (12,147 A8T) | oo [ 11/01/2007.
029912 20 1| AMERICAN TOWER CORP. 28,400.000 | .. ..18,249,840 15,310,078 1,873,856 L 08/16/2007.
031162 10 O|AMGEN INC 64,400.000 12,278,736 (5,782,428) L 07/01/2002.
031652 10 O|AMKOR TECHNOLOGY INC .10,600.000 90,418 ...(49,379) L 12/14/2007.
032515 10 8|ANADIGICS INC .48,850.000 565,195 ...(38,100) L 07/09/2007.
032654 10 5|ANALOG DEVICES 761,404.000 | .. 24,136,507 394,956 (1,013,036) L 10/10/2007.
03662Q 10 5|ANSYSINC. .28,500.000 |.. 1,181,610 88,966 L 12/14/2007.
037833 10 0|APPLE COMPUTER 231,000.000 45,756,480 25,609,135 [ ..ooveerreeenreeennreens [ e 25,609,135 [ ..oveerrreerrriineens [ 11/12/2007.
037933 10 8| APRIA HEALTHCARE GROUP INC........ccoosvvimirmrineiierinsirsssississsssessenens | covies 3,900.000 84,123 (12,716) ..(12,716) L 08/10/2007.
038222 10 5|APPLIED MATERIALS oooreereereeeseesssesssssesssssssnesssnnnes | cevines [ 721,400.000 12,812,064 167,197 (CESTA(TC) ) ST IS (497,766) | ..eoovverreerrrres [ 08/21/2006.
038336 10 3|APTARGROUP INC ...2,800.000 | .. 114,548 728 ...11,510 11,510 L 07/11/2007.
040049 10 8| ARENA RESOURCES, INC .28,370.000 | .. 1,183,313 [ oo TAT,365 | e [ | v | s 435,948 435,948 L 07/06/2007.
040790 10 7|ARKANSAS BEST CORP DEL ...5,200.000 | .. 114,088 | ...cooovvereee:205,505 [ oo | e 2,415 (91,417) (91,417) L 05/21/2007.
042735 10 O|ARROW ELECTRS INC ...9,200.000 361,376 71,116 71,116 L 08/30/2005.
044103 10 9| ASHFORD HOSPITALITY TR IN 8,600.000 61,834 | oo 106,311 | e | s 3,612 (44 ,477) (44,477) L 05/31/2007.
044209 10 4[ASHLAND INC  oeesssnsiessssssssssssssssssssssssenssens | onneies | oo | covevirnneindd 4,775.000 226,478 | ..ovireeer 282,873 | o | e 3,823 (76,658) (76,658) L 12/20/2007.
046265 10 4| ASTORIA FINANCIAL CORP.......oooommrvermreernerernerennseessenssnesssssssssesssnnees | eevvnnee | vvee | covevenneees 7,050.000 164,054 | .o 182,769 [ e | i 7,332 (48,575) (48,575) L 03/02/2004.
04743P 10 8|ATHEROS COMMUNICATIONS IN .28,700.000 | .. 876,498 (42,521) (42,521) L 11/01/2007.
049560 10 5|ATMOS ENERGY CORP ...6,800.000 |.. 190,672 | covovvvrrrnereen 187,289 [ o | e 1,008 KT R I 3,383 L 12/14/2007.
052800 10 QJAUTOLIV INC....ooooeeeeeeeeceeeeeeeeeevseeseeeseseeseseesssnessssnesisenssssnessssnnsse | cvveees ...2,900.000 152,859 | oo 165,247 [ e | e 3,393 (12,388) .(12,388) L 03/28/2007.
053015 10 3| AUTOMATIC DATA PROCESSING INC........coevvvrrrrvrmrrrinnrrrrsnennneeniseenenns | evvveee | evee | vvvvvins 79,000.000 3,517,870 18,170 72,680 (365,809) | cvvevvvvvermrrirerrirennes | eevvrernin (365,809) | .vvovvverrrirrriin [ 07/07/1977.
05329W 10 2| AUTONATION INC 5,445.000 85,269 (30,819) ...(30,819) L 02/26/2003.
053774 10 5|AVISBUDGET GROUP  oiecnesneinersenisesecsssessssssensens | ovviees | oo | vvevinens 11,200.000 145,600 (154,128) | covoonvvereeeerirnnnins | eevenneiin (154,128) | c.oovvvisrris [ 08/13/2007.
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054540 10 9| AXCELIS TECHNOLOGIES INC.......cecovrriiierinrineinseississsisessessssesssnins | coviens JIOT (SRR 0.700 3 4.600 3 (1) (1) | 01/02/2001.
055622 10 4|BP AMOCO PLC 405,284.000 ....29,654,630 73170 | ... 29,654,630 1,024,267 | ..ooevvvceeceenneii ...2,450,553 2,450,553 L 10/10/2007.
057224 10 7|BAKER HUGHES, INC 20,000.000 | .. 34,062,000 1.100 ..34,062,000 25,249 218,400 ,704,800 2,704,800 L 09/18/2003.
060505 10 4|BANKAMERICA CORP NEW. 1,894,564.900 | .. 78,169,748 1.260 78,169,748 | ............. 42,131,850 | ..ccooevrnrne 1,212,522 | oo 4,216,481 | ... (22,517,988) | c.vevvvvererirenrirnnnnes | cevvenn (22,517,988) | cvvovvvercrvrerinns [ 07/30/2007.
064058 10 0| BANKNEW YORK INC 933,966.000 | .. .48.760 | .... 45,540,182 790,404 | ... | e 6,389,629 6,389,629 L 06/07/2007.
067806 10 9| BARNES GROUP INC.........oovvvirrirrieiriesrinessiessssessssssssssssssssssnsens | cvvnees 33.390 1,038,429 | .covvrierrernn 946,209 | oo | s 8,456 92,220 92,220 L 10/16/2007.
091797 10 O|BLACK &DECKER  oooirrereeeseeetneesseesssessssessssnssssnsssnnees | cevenes 69.650 114,923 693 | oo, 2,706 (17,028) ...(17,028) L 10/02/2006.
09253U 10 8|BLACKSTONE GROUP L P . 22.130 7,302,900 99,000 ....36,085 36,085 L 11/12/2007.
097023 10 5|BOEING CO 52,000.000 |.............30,785,920 | ..oovvvvvrrrrenne 87.460 | ..cooovvnnnen 30,785,920 492,800 (485,760) | cvvevvvvvereerereerirnnnnes | eeverveenin (485,760) | ..eovvvvrrrrvrerir [ 10/26/2006.
109043 10 9|BRIGGS & STRATTON  oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesessesenenens | ceveeens I 14,800.000 335,368 22.660 335,368 | ..ovvvereeen 374,768 | 3,256 | coovrrieinnn 6,512 (30,625) ...(30,625) | 11/28/2007.
109641 10 O|BRINKER INTERNATIONAL INC ....coovvvirrrinrrenninerissenesssssssenssseeees [ oneeees [ I 410,250.000 8,024,490 19.560 8,024,490 155,895 | .oooocvvervrrieerinennin | v (4,348,650) (4,348,650) L 03/10/2000.
110122 10 8|BRISTOL MYERS SQUIBB CO 437,520.000 | .............. 11,603,030 | .ovvvorrrrernce 26.520 | .coorrrern 11,603,030 490,022 ...87,504 87,504 L 10/13/1989.
111320 10 7|BROADCOM CORP 132,500.000 26.140 3,463,550 (817,525) | evvevvereeeeiereeienns | v (817,525) | ..o [ 02/22/2006.
117043 10 9|BRUNSWICK CORP 4,400.000 17.050 75,020 | ..oovvvieereeen95,000 | oo | e 2,640 (19,980) ...(19,980) L 10/30/2007.
121208 20 1|BURGER KING HLDGS INC 39,800.000 28.510 1,134,698 ...18,232 18,232 L 12/17/2007.
12189T 10 4|BURLINGTON NORTHERN SANTA FE .68,800.000 | .. 83.230 5,726,224 531,764 L 03/14/2007.
124857 20 2| CBS CORP NEW.......oommirerrrerreereeeineeesnseessesessssssssssssesssssessssssssssssnsses | onneees 27.250 215,275 ...(31,047) L 04/26/2006.
125269 10 O] CFINDS HLDGS INC......oorrvirrrricrriensieesieesssessssssssssessssssssssssssssessenns | oneeees 110.060 | ... 1,804,984 1,006,780 L 08/09/2007.
126650 10 0]CVS CORP. 1,830,900.000 ..39.750 12,778,275 | 33,110,455 | e | e BAT8AT | s | e 16,137,486 | e | v 16,137,486 | .ooveovvverrrrerrneenns [ 03/12/2007.
127387 10 8| CADENCE DESIGN SYSTEMS INC 1,326,550.000 17.010 | ... 22,564,616 (1,533,818) L 06/18/2007.
131910 10 1| CAMBRIDGE HEARTINC oo seeesseeesenessseesssnssssnsssns [ nneees [ I 942,900.000 1.010 952,329 (1,818,437) [V 09/13/2007.
13342B 10 5| CAMERON INTERNATIONAL CORP  ....ccorrerrrernneernnseseseessssssssnssssns | eneees [ I 450,200.000 .48.130 | ... 21,668,126 9,726,571 L 10/29/2004.
14149Y 10 8| CARDINAL HEALTH INC 464,000.000 | .. .57.750 | .... 26,796,000 55,680 194,880 (3,099,520) L 08/05/2005.
144285 10 3|CARPENTER TECHNOLOGY .20,600.000 | .. 1,548,502 14,265 479,871 L 10/16/2007.
149123 10 1| CATERPILLAR INC DEL 16,600.000 | .. .72.560 |.... 30,228,496 535,800 4,553,024 L 10/30/2007.
149847 10 5|CBEYOND INC .27,750.000 | .. 1,081,973 151,258 L 07/06/2007.
150870 10 3| CELANESE CORP ...8,500.000 | .. 42.320 359,720 64,551 | | e 1,360 |... 139,740 | 11/20/2006.
152312 10 4| CENTEX CORP.....coourvirreireieeeiseessssssssessssessssssssssssssssssssssssssssnes | conneees N I 696,000.000 | ..............17,580,960 | .....ccoovvurnecs 25.260 | ..covvevernne 17,580,960 | ..ooovvvvennee 13,168,301 106,560 | ..oooovvereererceriennenns [ cevineenn(4,950,766) | ... 15,130,000 | .......... (20,080,766) | ...vvoovverrererrerenns [ 09/05/2007.
156782 10 4| CERNER CORP.........coovverriiriineeieseiseeesssessssessssssssssssssssssssssssssssnnes | eneees O [ 118,500.000 56.400 6,683,400 | ...oooverrnns 4,178,820 07/20/2006.
162456 10 7|CHATTEM INC. ...9,830.000 |.. 75.540 742,558 | ..oovvvviirr 331,335 01/18/2005.
166764 10 0|CHEVRONTEXACO CORP 33,200.000 | .. .93.330 |.... 59,096,556 22,581,283 1,431,025 [ .ooveeereeieeei 12,537,360 09/11/2006.
17275R 10 2| CISCO SYSTEMS INC 2,333,000.000 |.. 7.070 ..63,154,077 43,605,991 (429,315) .| 12/04/2007.
172967 10 1| CITIGROUP INC ...1,971,072.461 29.440 | .... 58,028,373 4195413 | oo [ e (51,311,127) 10/24/2007.
185896 10 7|CLEVELAND CLIFFS INC 600.000 100.800 60,480 102 11,219 L 11/27/2007.
189054 10 9| CLOROX CO DEL 1,300.000 65.170 BAT21 | e T1TB0 | e | e 1,846 1,326 L 09/27/2005.
191216 10 0|COCA COLA CO .61.370 | .... 37,312,960 224,720 831,980 L 10/12/2004.
19239V 30 2| COGENT COMMUNICATIONS GROUP 23.710 1,147,564 L 10/27/2006.
194162 10 3| COLGATE PALMOLIVE CO 77.960 | ..covrrvennnes 32,641,852 47,066 586,180 5,325,864 L 07/27/2005.
201723 10 3| COMMERCIAL METALS CO oooiceieeireeeeseenessssssieeisesssssssssss | ceviis 29.450 194,370 | ovvvvvreeeen 164,669 | oo | v, 1,539 15,897 L 08/30/2007.
203372 10 7| COMMSCOPE INC.......cmrreerreerreeernneeseeesssseesssesssseessssssssnssssssssssssssnnees | cevnnes 49.210 216,524 340 82,412 L 04/10/2006.
205821 20 0| COMTECH GROUP INC . 16.110 1134144 [ 1,255,925 | oo [ | e | e (121 781) [ [ i (120,781) | oo [ 12/10/2007.
205944 10 1| CON-WAY INC ...4,800.000 |.. 41.540 199,392 | oo 211,023 [ e | e 1,920 (12,000) L 07/05/2005.
20605P 10 1| CONCHORES INC .32,550.000 |.. 20.610 670,856 83,328 L 12/13/2007.
20825C 10 4| CONOCOPHILLIPS ..88.300 | ..ovvrrrrnees 29,660,765 4,941,412 L 11/01/2007.
210371 10 O] CONSTELLATION ENERGY GROUP 102.530 451,132 148,104 L 10/09/2002.
210795 30 8| CONTINENTALAIRLINES oo sssssnens | ervenns 22.250 60,075 ...(51,300) L 06/12/2006.
219023 10 8| CORN PRODUCTS INTL INC.....oooeevercereeerieeeseesesessesissesssssssssessenenes | v . 36.750 55,125 | oo 1,312 | 827 | e BT0 | e [ o335 [ | 3,315 L 08/16/2002.
219350 10 5| CORNING INC ....1,281,000.000 | .............. 30,731,190 | covovercirne 23.990 | ... 30,731,190 6,125,457 L 10/24/2007.
222816 10 0| COVANCE INC 370,400.000 32,084,048 86.620 | .... 32,084,048 | ..o 841,292 | oo | e [ | e 10,168,899 | | i 10,168,899 | .oooovvvvrrrirnrenns [N 07/30/2007.
227046 10 9| CROCS INC......oocooecveeceeeecreseeseeeseeesesesseseeseesesssesssssnessssensssssnsssssnssns | cvinees coee | e 20,025.000 | ..orveerrreernnee 737,120 36.810 737,120 227,753 L 11/30/2007.
22943F 10 O CTRIP COM INTL LTD....coorvirrrimrriserisensesesessesssssssssessssesssssssssssssnns | neeees coee | e 26,800.000 | ....coovvrnn. 1,540,196 57.470 1,540,196 [ .ovvvreerrrenni281,993 | oo | v KGN IR 704,438 L 01/10/2005.
231021 10 6] CUMMINS INC......oooreeeeseeeieeeeeeee s seessesssesssesssesssssssssssesssssenessnees | eevieens SR IO 20,500.000 2,611,085 127.370 | oo 2,611,085 10,250 209,283 L 07/26/2007.
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232820 10 O|CYTEC INDUSTRIES INC....coovvririrrirniineissiiesississesssisssssssssessssssssnins | covees DO (RS 3,975.000 61.580 284781 | oo 225,227 | v | v 1,590 ...20,153 20,153 L 11/17/2006.
235851 10 2| DANAHER CORP. .98,000.000 87.740 8,598,520 | ..ovveisr0nri2,399,055 | ovooveeicereeiiens | e 9,800 [ ovvvreeerrereirerriens ...1,499,400 1,499,400 L 09/26/2000.
242309 10 2|DEALERTRACK HOLDINGS .30,700.000 33.470 1,027,529 ...1,027,529 1,027,529 L 11/20/2006.
244199 10 5|DEERE & CO 200,000.000 | ..............18,624,000 | .....cooovrrrnec 93.120 | .o 18,624,000 , 162,538 | .ooooeeeerrieerienens ...8,865,835 8,865,835 L 04/05/2007.
24522P 10 3| DEL MONTE CORP 2,100.000 9.460 19,866 ...18,667 1,199 [ e [ e, 1,199 L 12/20/2007.
24702R 10 1 DELL INC..o.ooiiiieieieesscssissise st ssssssssssssssssssssnssnens | cvveses IO [ROR 120,000.000 24510 2,941,200 | ..oovrirnene 2,683,177 (69,600) ...(69,600) L 02/07/2003.
247916 20 8| DENBURY RESORCES INC.......ooocmrverrreernreenneeesseesssmessssseesssssesssnsessnnees | cevnnes SN I 64,600.000 29.750 1,921,850 [ .ovveorrerernee 896,183 | oo [ e | eeveeineeenneesneeeinenes | e 1,024,233 1,024,233 L 01/31/2006.
253393 10 2|DICK'S SPORTING GOODS INC .53,470.000 |.. 27.760 1,484,327 ....46,419 46,419 L 11/27/2007.
253868 10 3|DIGITAL REALTY TRUST INC o] e 4,900.000 38.370 188,013 | ovvvverrneren 118,189 [ e | e 5,611 ....20,286 20,286 L 03/17/2006.
254067 10 1|DILLARDDEPT = ieieeenseeisessesesssnnsssssssssnsssssesssnens | cvvenes 2,900.000 18.780 54,462 714 232 (46,813) ...(46,813) L 06/18/2007.
254687 10 6| DISNEY WALT CO.....ooorrerrrirrrissrisssesssessssessssesssssssssssssssssssssssnsess. | cvvnnes [ I 315,500.000 | ..............10,184,340 | .....cccooevurnees 32.280 | .covvvrrre 10,184,340 97,805 73,005 ((CZIA:) ) TR ISV ((CZSHAE) ] [N 08/03/2007.
254709 10 8|DISCOVER FINANCIAL SERVICES 160,000.000 | .. 15.080 2,412,800 | covoreererne2,357,320 [ oo | e 9,600 ....55,480 55,480 L 07/02/2007.
25746U 10 9|DOMINION RES INC VA NEW. 96,000.000 |..............14,045,200 | ....ccovrvrrnns 47450 | .o 14,045,200 432,160 | oo [ s 1,636,880 1,636,880 L 12/03/2003.
260543 10 3|DOW CHEM CO ...7,500.000 |.. 39.420 295,650 [ ..ooovrveerr 323,868 | oo | e 6,525 (28,218) ...(28,218) L 09/12/2007.
268648 10 2|EMC CORP/MASS ,050,000.000 | .. 37,986,500 | ..o 22,643,434 | oo | e | | e TORKTACHKTH [ I 10,537,613 | covvoerevveriieneenns [ 11/12/12007.
278058 10 2|EATON CORP.. ...148,900.000 | .. 14,435,855 | ... 4,950,209 | coooooriiriiinnn 8,100 252,202 3,247,509 L 02/28/2006.
278865 10 O ECOLAB INC.......oovvvierirrireiiniineiiesiesisseesssesseisesssessssesssesssessesssssssssssesss | ceveens O 475,700.000 24,360,597 54,706 218,822 2,858,957 L 02/09/2004.
285512 10 9| ELECTRONIC ARTS INC......ovvvvirrrirerriserinssrissessisssissssssssnssessssssssnns | v SN I 105,000.000 6,133,050 840,898 L 01/18/2007.
291011 10 4|EMERSON ELEC CO 840,000.000 | ......c......47,594,400 | ..oovvorrrrernnee 56.660 | ...oonreernne 47,594,400 1,113,997 | e 9,273,407 L 08/16/2007.
29275Y 10 2|ENERSYS ...8,900.000 | .. 24,960 222,144 51,870 | 12/14/2007.
292764 10 7| ENERNOC INC......ovooceveeeeeeeseeeseeeeeeseesessesesssssssssessssesssssessssssssnessnns | cviennes coee| e 28,400.000 49.100 1,394,440 334,999 [V 11/14/2007.
29364G 10 3| ENTERGY CORP NEW......coosiiiriimerierineiecrssisesiessssssseesssssssssssssssssenes | coveeens OO [T 1,300.000 |....cccoererrers 155,376 | wevirnvenecns 119.520 155,376 | ovvvvvcvenerernnnB8,101 [ | i, 3,354 35,360 L 08/28/2003.
29444U 50 2|EQUINIX INC .22,650.000 101.070 2,289,236 576,443 L 12/17/2003.
302130 10 9|EXPEDITORS INTL WASH INC .18,100.000 44.680 808,708 | .....ccce0rreer820,088 | cooooeeerecerees [ e 2,534 ...(11,380) L 08/16/2007.
30225X 10 3| EXTERRAN HOLDINGS INC ...2,200.000 |.. 81.800 179,960 72,041 L 08/21/2007.
30231G 10 2| EXXON MOBIL CORPORATION 457,772.015 | ........... 136,578,660 | ..ccooovvrrrrenn. 93.690 | ..coovevenn. 136,578,660 1,985,677 | .oovveerveeernneerneeeinne | eerrneee 2B T3LTT | e | e 24731779 [ s [ 11/01/2007.
30249U 10 1|FMC TECHNOLOGIES INC 32,000.000 56.700 1,814,400 8,343 | oo | e 8,343 | 10/23/2007.
313400 30 1|FEDERAL HOME LN MTG CORP......ccooemmrrerrrererernersnseresssesssssesssnsssnnns | seveenns 2,800.000 35.070 98,196 | ..ovvvverrrereee 137,611 | e [ e 5,600 (91,924) ..(91,924) L 02/24/2003.
31428X 10 6| FEDEX CORP........crieurieiierieeineeieeissise s essssssssssssssssssissesnas | cevisns O I 390,000.000 | ...ccereee. 34,776,300 | .oovevncirnrnnen 89.170 | .covrvrernnes 34,776,300 39,000 138,300 | coouvveenerrerirerineens [ v (7,560,888) (7,560,888) L 05/21/2007.
31430F 10 1|FELCOR LODGING TRUST INC ...8,100.000 |.. 15.590 126,279 | oo 116,402 [ s | i 8,910 (50,625) ...(50,625) L 11/09/2005.
343412 10 2|FLUOR CORP .16,800.000 | ...ccoovvvrrn 2,448,096 [ oo 145.720 | oo 2,448,096 | ... 1,512,045 | oo 3,360 13,440 [ oo | e 1,076,376 1,076,376 L 07/25/2006.
346375 10 8|FORMFACTOR INC .19,250.000 | .. 33.100 637,175 [ oo 722,956 (81,840) ...(81,840) L 11/30/2007.
35063R 10 0|FOUNDRY NETWORKS INC 57,900.000 17.520 1,014,408 (PZ ) ) [T [ (241,721) | oo [ 11/06/2007.
35687M 20 6| FREESCALE SEMICONDUCTOR L....cvvoorverreirnreineeinneisssesssssessnnses | evvvnnes | evee | cevvereneeisnnenns 1.000 0 [V 12/03/2004.
360921 10 O|FURNITURE BRANDS INTL INC 7,700.000 10.060 TTA62 | i 179,245 | i | i 4,928 (47,509) ...(47,509) L 06/02/2006.
361448 10 3|GATX CORP. ...6,100.000 | .. 36.680 223,748 | ..ooriieereeen204,970 | e | s 5,673 (40,565) ...(40,565) L 06/07/2005.
361652 20 9| GFI GROUP INC .20,000.000 |.. 95.720 1,914,400 662,552 L 04/23/2007.
36467W 10 9| GAMESTOP CORP .30,200.000 | .. . 62.110 1,875,722 . 1,043,561 L 07/18/2005.
36866T 10 3| GEN-PROBE INC NEW..........cosevmiriiiiniienieiineinsissssssssessssessssssssssssssens | cvvenes TN IO 30,600.000 .1,925,658 62.930 1,925,658 .1,297,617 323,136 L 10/24/2005.
369604 10 3| GENERAL ELEC CO....vvvoumreerreerereiineeesseessssesssseesssessssesssssssssssssnsesss | seeeeons I I 3,950,150.000 146,432,061 | .o 37.070 | .cooerenn. 146,432,061 90,082,127 1,106,042 | ............. 4,256,168 | ..eooeveerereernereirnnnees [ eerrereeensne(858,005) [ oo | e (458,005) | ..eoovvvernreerrrrenns [ 06/07/2007.
370442 10 5|GENERAL MTRS CORP . 10,600.000 ....263,834 24.890 263,834 | oo 357,439 | e | s 3,250 (93,605) L 11/30/2007.
37247D 10 6| GENWORTH FINANCIAL INC . 2,100.000 53,445 25.450 53,445 777 ...(18,396) L 08/25/2006.
375558 10 3| GILEAD SCIENCES IO [ 180,000.000 | ...... .8,281,800 46.010 8,281,800 2,438,100 L 05/02/2006.
38141G 10 4| GOLDMAN SACHS GROUP INC 16,100.000 | .............46,472,305 | .....ccoeevenn. 215.050 | ...coovvrns 46,472,305 294,385 3,431,812 L 09/04/2007.
382388 10 6|GOODRICH CORP ...3,700.000 |.. 70.610 261,257 740 | oo 2,960 ..92,722 92,722 L 04/18/2005.
38259P 50 8| GOOGLE INC.......coveririiiineiseiiesiesiseeississ s ssssssesssssssssessssssssssesssnnes | sevienns IO [N 63,500.000 |..............43,908,980 | ....ccecorernd 691.480 | .....ocovvun 43,908,980 [ ...ceeerer 31,725,311 [ i | v [ e | s 12,183,669 [ ...cvvvvvvevnriverivnnins [ v 12,183,669 | ....ocvivvvvrirrrirrs [ 11/16/2007.
387328 10 7| GRANITE CONSTRIINC. ... vveumrremmreemmeeesmeeesnsesssssessssssssssssssssssssssssssnees | aeeeenns NN I 16,000.000 36.180 578,880 | ...ccooirrrrnnn0644,255 | i 1,600 [ oo 6,400 (P2L210) ) IS ISV (226,240) | ..eoovverrrerreri [ 02/02/2006.
38821G 10 1| GRANT PRIDECO INC 327,775.000 | ..o 18,194,790 | oo 55510 | .covrrerens 18,194,790 4,553,463 L 11/12/12007.
40425) 10 1|HMS HLDGS CORP. .24,400.000 | .. 33.210 810,324 112,763 L 12/18/2007.
411307 10 1| HANSEN MEDICAL INC......osvveorrerreereeeeneeesneeesseessssesssssessssesessesssssnnees | covnnee v | e 40,020.000 29.940 1,198,199 70,542 L 11/16/2007.
412822 10 8| HARLEY DAVIDSON INC.......couvvirirrirrrirerriesrienrinssssssssssnsenssnsssssssssses | v [N I 332,300.000 | ..o 15,521,733 | oo 46.710 [ .o 15,521,733 99,690 309,331 [ .ovierirerrerieeiinnies | e (7,655,674) (7,655,674) L 07/10/2007.
420877 20 1|HAYNES INTERNATIONAL INC.......cosvrerreerreermeeesneeesneessneesssessssneessens | cevnnee T I 17,800.000 69.500 1,237,100 (VY4 IV25) ) [ S (271,225) | oo [ 08/28/2007.
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422245 10 O HEALTHWAYS, INC....coovvvrrrirriirisniinsiernersssssssssssessiessssessssssssssssssens | oovvens | eeee | vvevirenns 18,250.000 11,066,530 58.440 1,066,530 | ..cvrvviririnnnn 664,469 138,283 L 11/30/2007.
42809H 10 7|HESS CORPORATION ...3,300.000 ....332,838 332,838 [ .o, 78,343 330 169,257 L 08/16/2002.
428236 10 3|HEWLETT PACKARD CO 1,040,944.995 52,546,903 52,546,903 25,281,809 90,937 9,642,545 L 07/10/2007.
438516 10 6|HONEYWELL INTL INC 120,000.000 .7,388,400 7,388,400 L7A77,072 211,328 L 12/12/2007.
440694 30 5|HORSEHEAD HLDG CORP 165,600.000 |.. 1,113,232 1,113,232 466,840 | ..o | e | e | e (353,608) [ i | s (RISCII0L:) ) [ 11/08/2007.
441060 10 O HOSPIRA INC......coovrirriiniireiierierisseisssisss s ssesssesssssssssssesssssssessssssssnsns | seviees | e 313,000.000 ..13,346,320 | ..ooooviee42.640 | e 13,346,320 11,093,375 2,786,080 L 02/28/2007.
45103T 10 7[ICON PUB LTD CO.....crrvermrrerreerneeesneesseeesssessssessssessssssssssssssssssssssesses | aeeeenns | [ 29,850.000 11,846,521 1,846,521 1,717,659 128,862 [V 12/10/2007.
451055 10 7|ICONIX BRAND GROUP INC 71,850.000 1,412,571 1,412,571 1,070,370 [ | e | | T3 i | e, 7,713 L 11/30/2007.
451663 10 8|IDEARC INC | 0.300 5 5 3 5 L 11/17/2006.
451680 10 4] IDEXX LABS CORP.........osvveereeereeireesseeeisessesssssssesssssssssssssssssssssssssssssnes | onneees o] s 75,760.000 | ...covvvvrnennct 4,441,809 4,441,809 [ oo B94,126 | e [ e | e [ e 1,437,925 1,437,925 L 03/27/1997.
451713 10 1| IKON OFFICE SOLUTIONS INC.......evvurrerrirmrrirerrireenisensesenssssessssssennees | cevnnes | [ 15,300.000 ....199,206 199,206 | ...oooovvvreenen 181,980 [ oo | i 2,448 (51,255) ...(51,255) L 08/05/2004.
452308 10 9] ILLINOIS TOOL WKS INC 275,000.000 | .. 14,723,500 | .......ccc.......53.540 | oo 14,723,500 203,700 1,372,895 L 10/17/2007.
45773Y 10 5|INNERWORKINGS INC .73,900.000 | .. 1,275,514 1,275,514 | v 843,922 | i 4,630 138,182 L 01/19/2007.
458140 10 O|INTEL CORP ...1,030,000.000 {...... ...27,459,800 ..27,459,800 463,500 | ... 6,602,300 L 10/27/1981.
45865V 10 O INTERCONTINENTALEXCHANGE INC 7,600.000 1,463,000 ....1,463,000 193,215 L 10/23/2007.
458665 10 6|INTERFACE INC 38,800.000 ...633,216 . 633,216 [ .oovviieirenn 762,995 | oo [ e 1,488 [N 10/16/2007.
459200 10 1| INTERNATIONAL BUSINESS MACHS..........coomrvmmmrermmreirnneeinnneesnsesnsnesns | o [ I 418,500.000 | ..............45,239,850 | ..........c..... 108.100 | ..eoveverevens 45,239,850 626,320 L 09/04/2007.
459902 10 2| INTERNATIONAL GAME TECHN.......cccommmrriirrierminenrisesssneesssessssesnenes | v B [ 566,900.000 24,903,917 79,366 263,945 [ 08/03/2007.
46120E 60 2| INTUITIVE SURGICAL INC .87,000.000 |.. ..28,101,000 [ 05/21/2004.
464287 55 6|ISHARES TR 60,000.000 12,988,800 12,988,800 14,158 547,200 L 05/08/2006.
466367 10 9|JACKINTHEBOXINC  ooooiceisreereeeesenenseeeisenessnsesssnesssnssnnnees | eevinnee | evee | evveeennnnees 4,000.000 ...103,080 103,080 ...(19,000) L 12/07/2005.
478160 10 4| JOHNSON & JOHNSON.......ovririrrirrieiieriesisnesssssiseisessesssessssssssesssenss | enverne | aven | corneeend 856,900.000 | ....ccovnnns 57,155,230 | ..cccccoverrerrn66.700 | ovonvvnees 57,155,230 1,388,178 582,692 L 10/06/2005.
480074 10 3| JONES APPAREL GROUP INC 4,800.000 76,752 76,752 | .oovvvvreerenenn 90,847 | e | e 2,016 ...(14,095) L 09/05/2007.
488152 20 8|KELLY SERVICES INC 4,700.000 87,702 87,702 | oo 122212 | e | i 1,545 ...(34,510) L 10/03/2007.
489170 10 O|KENNAMETAL INC 7,100.000 | .. 268,806 268,806 [ ....covrrerer0ei205,562 | oo | e 3,089 59,888 L 11/17/2006.
494580 10 3| KINDRED HEALTHCARE INC ...5,600.000 ....139,888 139,888 ...(11,093) L 04/19/2007.
495582 10 8|KING PHARMACEUTICALS INC 2,300.000 23,552 23,552 ...(13,064) L 08/07/2006.
500255 10 4| KOHLS CORP......ccoirrermrrermreeireemenssseesssssesssssessssessssssssssssssssssssssssssssses | aveeeons B [ 572,800.000 26,234,240 | .....ccc....e...45.800 | ..oooeenees 26,234,240 | .....0e032,685,102 | coovoooverrrrerreriineens | e [ | conneeenne(11,234,538) | oo | v (11,234,538) | ovvooeverrrireeenns [ 08/14/2007.
50075N 10 4| KRAFT FOODS INC.....cocovverrereinerierierieeiseiseessessssssesssssssssssssssssssesss | sensenee | voee | evevnerineeennnens 1.010 33 1 11 L 04/19/2007.
501044 10 1|KROGER CO......covvvvrrreirreieriiernisesssssssssssssssssssssssssssssssssssssssssssnnss. | aeveees | ooee | oveeevennnns 4,400.000 117,524 | ooorieenen868,460 [ oo | i 1,276 16,016 L 10/29/2004.
501889 20 8|LKQ CORP 10,200.000 | .. 2,316,404 516,545 L 10/09/2007.
526057 10 4|LENNAR CORP 505,000.000 | .. 9,034,450 304,800 [ .overrverireriiriiseins | v 1,924,473 | ......... 18,657,000 | .......... (16,732,527)| ... 09/05/2007.
531927 10 1|LIFECELL CORPORATION .25,575.000 | .. 1,102,538 441,983 11/30/2007.
53217R 20 7|LIFE TIME FITNESS INC .24,900.000 | .. 1,237,032 29,133 09/30/2004.
53219L 10 9|LIFE POINT ...5,200.000 |.. 154,648 .205, ...(50,829) 07/20/2007.
532457 10 8|LILLY (ELI)& CO .20,000.000 |.. 1,067,800 1,178,424 17,000 (110,624) . .| 05/17/2007.
548661 10 7 |LOWES COS INC......cccrmivrimrrinrriseerinnerinsesissssisssssssssssssssssssssssssssssnseees | svveees | eone | 00002,077,200.000 | ..............46,986,264 | .....cvvvvnenn. 22.620 | ..ovvrrrrnnn 46,986,264 38,185,762 535,572 [ oovvverireeeereieerienrns | e (17,718,516) 05/21/2007.
549271 10 4|LUBRIZOL CORP. 243720 | oo 207,515 [ oo | e 5,220 ....18,135 L 11/08/2006.
55262C 10 O MBIA INC......ooiiiiiiiriciiniiesiess st ssssssssesstssssssssssssssis | cvveses 20,493 | .o 79,865 374 | oo 1,463 (59,372) | 12/18/2006.
55616P 10 4| MACYS INC.....ooeoeeeeeeeeeeeseesees e esssessss s esssesssessssssnsenes. | covseens ,300. 214721 | oo 269,449 636 (54,728) L 10/24/2007.
563571 10 8| MANITOWOC INC .37,000.000 1,806,710 | ..oovvvrrennes 1,289,345 [ oo | e 191 [ s | i 517,365 L 07/30/2007.
565849 10 6| MARATHON OIL CORP 7,900.000 480,794 [ ..o 394,649 [ ..o | e 3,455 ..86,145 L 08/23/2007.
574599 10 6|MASCO CORP 1,070,500.000 23,133,505 22,417,139 974,155 (8,842,330) (8,842,330) L 09/21/2006.
580135 10 1|MCDONALD'S CORP 877,700.000 | .. 51,705,307 22,523,874 | oo 5,943 | e 1,316,550 | ..oovvernrrercrrirenninns 12,796,866 | ....oooovvvererrerverriiens | e 12,796,866 | ....ooovvvvrrrirrrrenns [ 06/29/2006.
58155Q 10 3|MCKESSON CORP ...3,500.000 |.. 229,285 | ..ooovvreererenn 204,184 420 ...25,101 25,101 L 07/11/2007.
58405U 10 2|MEDCO HEALTH SOLUTIONS INC.......ccooomrirrrimiinniinsinserseeisssisssssnsiiens | cevienes | e 264,764.000 26,847,070 | .ovrvrirnnn 6,201,458 | ... | v | e | e 12,698,081 [ ..ooovvvvvvenriverivnnins [ v 12,698,081 | ...oovvvvverirriirs [ 11/02/2005.
585055 10 6| MEDTRONIC INC.......coooievereeveeeieeeeseeeeseesesiesssssesssssssssssssssssssssssssssnens | eeeveons B I 636,040.000 31,973,731 29,791,986 298,939 | ..overrerierieeieseies | e (2,060,770) (2,060,770) L 08/03/2006.
589331 10 7|MERCK & COINC 380,600.000 | .. 22,116,666 | .............. 11,356,050 | c.ovvvvvernns 144,628 270,180 [ ..oovvererrrerrineriines | e 3,876,092 3,876,092 L 10/22/2007.
590188 10 8|MERRILLLYNCH & CO ...3,100.000 |.. 166,408 | ..oooovvvvvrnenne 179,553 | covoeveeeeserenneenns | ceveriieneiiseenns 4,340 ((P2720107) ) IR VR ((P7207) ] [N 09/15/2005.
591097 20 9| METAL MGMT INC.....vooureerreeinreeneeessnseecsesesssesssssessssssssssssssssssssssanes | aeeeeons ...4,500.000 204,885 | ..coovverrrri 196,898 840 7,987 [ oo | e 7,987 L 06/19/2007.
59156R 10 8| METLIFE INC......oooiriirriirriieeeiceiisessssssssssssssesssesssssssssssssessssssnens | oneeees e 5,900.000 363,558 | ...oovvvrrrrrrnnn 202,123 [ e | e 4,366 ..11,235 11,235 L 08/14/2007.
594918 10 4|MICROSOFT. 2,287,300.000 81,427,880 81,427,880 | ...cooveonne 10,477,230 937,802 | ..o | e 13,129,102 [ ovveeoeeeeeereeeiieees | eevreeeens 13,129,102 | covveoevererrereeeenns [ 07/22/2005.
59522 10 3| MID AMERICA APARTMENTS COMM .....covrrvirreerneeseneessnessssesssssssss | cevveons B [T 2,700.000 | ..ooovvvrerrienn. 115,425 115,425 | oo 161,968 | ..oovoeveerirerncinei | e 6,534 (39,123) ...(39,123) L 09/01/2006.
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60855R 10 0| MOLINA HEALTHCARE INC ....251,550 38.700 251,550 ....44,990 44,990 L 07/20/2007.
60871R 20 9| MOLSON COORS BREWING CIO ....294,234 51.620 204,234 | i 194,597 | e | s 3,648 ....76,380 76,380 L 08/31/2006.
620076 10 9|MOTOROLA INC 5,694,200 16.040 5,694,200 17,750 88,750 (1,604,600) L 12/17/2003.
624756 10 2|MUELLER INDUSTRIES INC 28.990 173,940 940 [ oo 2,180 ...(18,467) L 05/21/2007.
62913F 20 1|NIIHLDGS INC. . 48.320 599,168 | ...ovvvreereee 140,800 | oo | e [ [ e (199,888) | oo | v (199,888) | ..eovvvvvreerrrris [ 10/29/2003.
631103 10 8| NASDAQ STOCK MARKET INC  ...ovvviirierineieeiesseisseisssisesssesssenes | cevie | e 43,900.000 49.490 2,172,611 820,930 L 11/03/2006.
637071 10 1|NATIONAL-OILWELL INC  .coooeeeecerrreeiseeenseeessenessenessseesssssssssnssssnns | cevnnee j [ 301,000.000 | .o 22,111,460 | oo 73.460 | ..covrreennen 22,111,460 7,169,222 L 10/20/2006.
64126X 20 1|NEUSTARINC .20,900.000 | .. 28.680 599,412 ...(78,584) L 06/15/2006.
651229 10 6|NEWELL RUBBERMAID INC 561,400.000 | .. 14,529,032 446,376 | .oovvoreererreciins (1,582,666) L 07/27/2007.
654106 10 3| NIKEINC-CLB oecneeneesiseieeeseesssisssssnsessseens | ceeeins IO [ 378,400.000 24,308,416 79,304 264,103 5,571,940 L 06/09/2006.
655844 10 8| NORFOLK SOUTHERN CORP..........cccoommrrerrrirerirnnrinnersssssssssesssenssnees | cvvnnes [ 153,400.000 7,737,496 138,464 ...(72,126) L 05/10/2007.
664397 10 6|NORTHEAST UTILITIES ...8,300.000 |.. 259,873 | .o 130,058 | oo 1,660 [ ooveorreeerenns 6,329 26,145 L 03/13/2003.
666807 10 2| NORTHROP GRUMMAN CORP 82,600.000 |..............14,359,664 | .................78.640 | ....ccoeev 14,359,664 269,064 1,982,668 L 07/13/2007.
670346 10 5|NUCOR CORP 10,000.000 6,514,200 109,800 ..(108,750) | ... IS 08/15/2007.
67066G 10 4|NVIDIA CORP. 148,750.000 1,658,475 455,650 L 07/18/2006.
670872 10 0| OM GROUP INC .13,300.000 |.. 765,282 | ..o TB2,742 | s | e [ | e 2,080 | s | i 2,540 L 10/11/2007.
67423R 10 8| OBAGI MEDICAL PRODUCTS IN.......coomirrernriernreerneeesneeessnesssssessssesssnees [ onneees | [ 35,800.000 656,214 .(66,666) [ 11/30/2007.
676220 10 6] OFFICE DEPOT INC......ccoooirrirrierineniisessisessssssssssssssssssssssssssssnsess. | covnees 6,200.000 86,242 | ..ovvvvreereen 119,397 | e | e [ | v (150412) | oo | v (150,412) | cooovvvercrirecris [ 09/26/2005.
678026 10 5|OIL STSINTLINC ...5,500.000 187,660 (13,576) L 12/20/2007.
680223 10 4|OLD REPUBLIC INTL CORP ...9,875.000 152,174 | v 187,362 | e 1,027 | oo 6,221 (77,716) L 07/07/2004.
681904 10 8| OMINCARE INC.......cooreermrrereeeseeesnmeesneessssesssssssssssssssssssssssssssssssssassssnns | cevnnes 3,000.000 68,430 68 ...(30,523) L 10/01/2007.
681919 10 6| OMNICOM GROUP INC.......oeverrirrirrinrirerisisinsssesississssssssssssssssssesssssess | covens B [ 577,200.000 | ....ccc.....27,434.316 | ..covvovereern47.530 | o 27,434,316 94,060 306,405 (2,693,542) L 11/08/2007.
68212S 10 9| OMNITURE INC .32,900.000 |.. 1,095,241 . 574,712 L 02/09/2007.
68213N 10 9] OMNICELL, INC .34,300.000 |.. 923,699 ..129,024 129,024 L 11/30/2007.
68389X 10 5| ORACLE SYSTEMS /455, . 43,455,662 10,042,344 | oo | i 10,042,344 | ... [ 11/09/2007.
690768 40 3| OWENSILL INC ...301,950 49.500 301,950 189,405 L 10/24/2006.
698813 10 2|PAPA JOHNS INTL INC . 79,450 22.700 79,450 ...(22,085) L 03/06/2006.
701094 10 4|PARKER HANNIFIN CORP  ..ooiiiieeeeeneeeisecensesessesesssesssssssssnes | ceeeenns o] 1,350.000 | ...ovverrreernnee 101,669 75.310 101,669 BO7 | covoreeerneerennnennnenns | v 8,312 [ | 6,312 L 07/17/2007.
705324 10 1| PEDIATRIX MEDICAL GROUP INC........cosvverrerrrernereneeernseessesessnnesens | ceveenns B [ 25,950.000 | .coovvverrenne 1,768,493 68.150 1,768,493 471,415 L 08/10/2007.
713448 10 8|PEPSICO INC MTN 867,600.000 65,850,840 75.900 | .oorvvrrnnnd 65,850,840 | .............49,404,304 | ................ 329,100 | .covvvrnees 1,151,385 [ oo 10,878,328 | oo | i 10,878,328 | .covoovverrrirenns [N 07/27/2007.
713755 10 6|PERFORMANCE FOOD GROUP CO ...8,700.000 ....233,769 26.870 233,769 ((GHSISIE) ) R (BT (6,699) L 02/02/2006.
714046 10 9| PERKINELMER INC .11,400.000 |.. 26.020 296,628 | ....covvirierren227,882 | oo | s 3,192 ....43,206 43,206 L 07/20/2005.
717081 10 3|PFIZERINC ..2,508,200.000 | ..............57,011,386 [ ...ccooovrernevn 22.730 | oo 57,011,386 2,918,275 | coooeveeeeeenerernnneen [ e (7,928,077) (7,928,077) L 11/27/2007.
71714F 10 4|PHARMERICA CORP 2,048.870 13.880 28,438 (16,408) ...(16,408) L 08/01/2007.
719405 10 2|PHOTRONICS INC 954,677.000 | ..............11,904,822 | ...cocovvvrrrneee 12470 [ .o 11,904,822 9,591,031 [ oo | e | e | o 849,157 | ....ceeens 4,343,000 (3,493,843) L 08/29/2007.
723456 10 9| PINNACLE ENTMT INC. .38,100.000 |.. 23.560 897,636 |..... .1,192,504 (294,868) ...(294,868) L. .| 11/30/2007.
74005P 10 4|PRAXAIR INC 26,100.000 | ..............55,541,331 | .coovvvvrirrenn. 88.710 | .oovverrrnens 55,541,331 22,714,082 | oo 1,500 [ covvverierrren 757,320 | v | e 18,394,818 [ .oovovvvvrriicrri ...18,394,818 | ... 10/28/2004.
740189 10 5|PRECISION CASTPARTS CORP .19,000.000 2,635,300 138.700 2,635,300 | oo 489,649 570 , ...1,147,980 1,147,980 L 08/13/2004.
742718 10 9| PROCTER & GAMBLE CO......cccovvvirrinrierierinsisnsissiissiesississssssssssesssnns | coveeens | e 876,462.000 |.............. 64,349,840 | ..ocvovvvernen. 73420 | .o 64,349,840 32,492,450 1,013,093 ...8,452,668 8,452,668 | 10/30/2007.
74386T 10 5|PROVIDENT FINANCIAL SERVICES ........ocoomrverrrernmeerneeesneeesnseeessneesens | coneeees | [ 10,800.000 ....155,736 14.420 155,736 202,590 | .oovveeerreeerrieeneieeens | oo 4,536 (40,068) ...(40,068) L 02/15/2006.
744573 10 6|PUBLIC SVC ENTERPRISE GRO 110,000.000 10,806,400 | ...oocvvrerernes 98.240 | ..covvrvnnn. 10,806,400 | ....covvvvenece 3,968,023 64,350 255,750 [ .ooovveerrirenriieneiiens | e, 3,504,600 3,504,600 L 01/22/2003.
745310 10 2|PUGET ENERGY INC 3,400.000 93,262 270,239 | e [ 3400 | | e 75038 [ [ 7,038 L 02/20/2003.
747525 10 3| QUALCOMMIINC........cooooirveireiiereeiereiieresiesesiesessenesissessssssesssesssssssnnnes | eevevne [ ovee | oreeeees 350,000.000 13,772,500 49,000 546,000 L 10/13/2006.
747620 10 2| QUANEX CORP ..4,500.000 |.. 233,550 630 28,592 L 12/07/2007.
74973W 10 7|RTIINTL METALS INC .18,950.000 | .. 1,306,224 ..(159,200) | ... [ 11/30/2007.
749941 10 0| RF MICRODEVICES INC......covvoorvioriiresisssissssissssissssssssssssssssssssssssnns | aevveons [ I 630,000.000 3,597,300 (680,400) ....(680,400) | ... [ 10/12/2005.
75524B 10 4| RBC BEARINGS INC.........oovrrirrerreerneeirneeesneesssessssssssssssssssssssssssanssnns | cevnnes | [ 13,100.000 569,326 788 | coerererinerins [ e | | 152,538 152,538 L 03/07/2007.
758750 10 3|REGAL BELOIT ...5,100.000 | .. 229,245 | ....ooovvveeren 255,029 [ ..o | e 2,720 (26,140) ...(26,140) L 03/08/2007.
75952B 10 5|RELIANT RESOURCES INC. .11,300.000 | .. 296,512 | oo 159,876 | .ooooverererrrernnenns [ v | oo | e 136,636 136,636 L 12/22/2006.
774415 10 3| ROCKWOOD HOLDINGS INC  oooieeceneeeeeeeseeesnneesssenessneesnneenns | evveees [ oone | eovneeeinn 8,700.000 289,014 | oo 215,037 66,199 66,199 L 02/02/2007.
779382 10 O ROWAN COMPANIES INC......oovirverrrirrrinnrisessisssssssesssssssssssssssssnes | ceeeenns 2,400.000 94704 | ..o 67,866 960 15,024 15,024 L 04/14/2005.
780259 20 6| ROYAL DUTCH SHELL PLC-ADR  .....coomrrverreeernreernneeesnneesssneessssesssnsessnns | aeeeeens B [T 2,100.000 AVGR: 7 N I— 156,972 | cooooeveeeeneeeneeeenns | e 1,285 19,848 19,848 L 08/23/2007.
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781258 10 8| RUDDICK CORP..........ccosrvirrrirrriiriisseissssissssssssssssesssssssssssssssessssssssssns | anvsenns X 34.670 284,294 | ..ooovvvrerrin 236,109 (T2 [ 2,178 ....48,185 48,185 L 05/03/2007.
783549 10 8|RYDERSYSINC 850.000 47.010 180,989 | .ovovvvverrnenns 208,798 | ... | e 4,043 (15,593) ...(15,593) L 08/31/2006.
784635 10 4|SPXCORP ,000.000 | .. 308,550 | ..ovvvererrrrnne 136,473 950 | oo 3,000 | ... 125,070 L 09/15/2005.
803111 10 3| SARALEE CORP MTN BE .10,400.000 |.. . 167,024 | .o LEGTL TN TR [ 3,780 (CIEI0) | [N [ (9,790) L 01/19/2007.
806857 10 8| SCHLUMBERGER LTD 00,000.000 |.............29,511,000 | .eooovvrvrrrrrenn. 98.370 | ..ovrrrernne 29,511,000 | ..coovvvvnne 18,323,837 52,500 175,000 | covooveeeneernneeeneens [ cereeis 10,729,923 [ oovooreieeiienns | e 10,729,923 | oovooverrieenns [ 04/20/2007.
806882 10 6| SCHNITZER STLINDS.......oeevmiiniireiineinsisiesiesssssesssssssssssssssesssssssssnens. | oeveens IO (SR 13,800.000 69.130 953,994 [ ..o 900,587 235 ...53,407 53,407 L 09/19/2007.
826197 50 1| SIEMENS A G....ccooreerreereeeeeeeeeeessseesssessssessssssssssssssssssssssssssssssssssns | cevnnes [N I 10,000.000 | ...cccoeereren,573,600 | coovevonnvenne 157.360 | .ovverrreer 1,573,600 | ..oveorrennee 1,470,113 103,487 L 12/17/2007.
827048 10 9| SILGAN HOLDINGS INC ...2,800.000 | .. 51.940 145,432 82,175 | e | e 2,080 22,456 L 01/18/2005.
82706C 10 8| SILICON IMAGE INC 148,300.000 |.. 17.780 858,774 | ...iiirerirr 1,035,883 | oo [ e | evvssiesiisssiiesisssesnns | evesnsrennieen177,109) [ et | e (177,109) | cvvovevereerereeris [V 11/15/2007.
827084 86 4|SILICONWARE PRECISION INDUSTRIES CO......coooooormmreemrrrereeesnneeeranees | o o] e 12,440.000 8.890 110,592 | covovrvvirererne89,879 [ e | e 4,630 14,688 L 09/18/2007.
828806 10 9| SIMON PROPERTY GROUP.........ccommirerrrirrrenssrisssessssssssssssssssssssssnes | cvvnnes [N I 168,000.000 |..............14,592,480 | ........coccrevnns 86.860 | ...ocovvrnnee 14,592,480 375,531 (1,829,497) L 08/28/2007.
830879 10 2|SKYWEST, INC 26.850 102,030 23 TR (DTN < 5) | [Vl I (2,536) L 05/31/2007.
832248 10 8| SMITHFIELD FOODS INC 3,000.000 28.920 86,760 (16,038) L 07/23/2007.
835495 10 2| SONOCO PRODUCTS CO 2,600.000 32.680 84,968 (YL [FURRRRY RPRRRTROON (1 4°'<) i (ST [OOSR (1,798) L 11/09/2007.
845467 10 9|SOUTHWESTERN ENERGY CO. 22,061.000 55.720 1,229,239 402,260 L 07/10/2007.
84649R 10 1| SPANSION INC .10,000.000 3.930 39,300 ...(78,091) L 05/21/2007.
852061 10 O SPRINT NEXTEL CORP. 13.130 107,666 205 820 ..(47,232) L 09/25/2006.
852891 10 0] STANCORP FINANCIAL GROUP. 50.380 231,748 J15 20 OTRRRIR [RRTR 3,312 24518 L 01/30/2004.
855030 10 2| STAPLES INC.....vooeeeeeeeeeeeecseeeeceeeeeceeeeeeeseeeeeseseeeseereseneeesseeeessesesseseessneees | evevnene | oo | 02222.2,201,075.000 | ..............50,778,800 | w.ovvoorecnne 23.070 | .covrrrernnns 50,778,800 35,141,958 556,445 (7,253,372) L 07/02/2007.
858119 10 O|STEEL DYNAMICS INC . 59.570 357,420 | .o, 162,064 900 162,720 L 06/12/2006.
858912 10 8|STERICYCLEINC = ereeesseeerseesssenessssessenssssnsssssnssssnnees | cevenee N I 31,400.000 59.400 1,865,160 | ...oocoovvvernee 1,032,000 679,810 L 05/31/2006.
862685 10 4| STRATASYS INC.....oviviirriinriiisneesnsessssessssesssssssssssssssssssssnssssssssnssssnnss | sovnnes coee | e 34,350.000 25.840 887,604 | .....ccoovvvrrnnns 986,343 ...(98,739) L 11/30/2007.
86272T 10 6|STRATEGIC HOTELS & RESORTS INC 3,900.000 16.730 65,247 | ..oovvvvierrnnns 81,584 | .oooovvecrvereneeins | e 3,705 ..(19,734) L 05/23/2006.
868536 10 3| SUPERVALU INC . 37.520 31416 | o 307,654 153 | o 3,053 L 11/28/2007.
871043 10 5|SWITCH & DATA FACILITIES 149,700.000 |.. 16.020 796,194 | oo 916,324 [ 08/14/2007.
87264S 10 6| TRW AUTOMOTIVE INC 10,200.000 20.900 213,180 | .o 256,084 L 12/20/2007.
875465 10 6| TANGER FACTORY OUTLET CTR 2,000.000 37.710 75420 | oo 73,348 720 L 09/10/2007.
87612E 10 6] TARGET CORP.....cosvverrrerrrereeerseessseessseesssessssesssssssssssssssssssssssssssssns. | cevnnes [ I 772,000.000 38,600,000 50.000 | .cooeoreenne 38,600,000 23,886,702 401,440 | oo L 08/09/2006.
876664 10 3| TAUBMAN CTRS INC.......oviiiiiiniineiieeiseineisssssssesisessssssseessssssssssssenes | cevenns 1,900.000 93,461 49.190 93,461 | o, 95,278 713 L 08/30/2007.
878155 10 0| TEAMINC 12,500.000 ....457,250 36.580 457,250 [ .oovoorriirns 419,961 L 12/17/2007.
878237 10 6|TECH DATA CORP ...7,250.000 | .. 273,470 37.720 273470 | .o 204,113 L 02/20/2003.
880345 10 3| TENNANT CO. .15,700.000 |.. 695,353 44.290 695,353 [ ..o 581,767 [ .o | e 3,768 | ... L 07/03/2007.
880770 10 2| TERADYNE INC 6,000.000 62,040 92,533 L 02/14/2007.
880779 10 3| TEREX CORP 5,200.000 340,964 | ..cooovorerirne 167,163 L 11/14/12007.
882508 10 4|TEXAS INSTRS INC 1,219,700.000 | .............40,737,980 | ...ccoccoevrrse.33.400 | .ooovernncs 40,737,980 37,749,028 343,910 L 08/16/2007.
883203 10 1| TEXTRON INC 140,000.000 | .. 9,982,000 7,964,674 32,200 L 09/05/2007.
883556 10 2| THERMO ELECTRON CORP. 70,000.000 | .. 15,573,600 L 08/20/2007.
88579Y 10 1|3M COMPANY. ...149,400.000 ..12,597,408 294,226 L 08/29/2005.
887317 10 5| TIME WARNER INC......ccoviirrieiieeiiineinsissisessiessssssssssisssssssssssessssssssssens. | covies IO [ 1,346,400.000 22,229,064 84,150 316,404 L 05/04/2005.
887319 10 1| TIME WARNER TELECOM = CL A......vvevrererreereeeseeesseeesnnesssnessssessnes | cevnnes . 27,100.000 549,859 L 04/21/2006.
891777 10 4| TOWER GROUP INC 41,375.000 | .. 1,381,925 | .00 1,239,318 | o 2,069 | covrrrirenri 1,915 [ 142,607 L 11/30/2007.
89417E 10 9| THE TRAVELERS COS INC 550,578.819 | ..............29,621,141 | ......c.......53.800 [ .....ooorvce 29,621,141 159,378 580,598 99,119 L 11/27/2007.
898402 10 2| TRUSTMARK CORP ...7,500.000 | .. 190,200 | coovverrrreeeen217,200 [ oo | v 5,707 ...(45,087) L 08/27/2007.
902494 10 3| TYSON FOODS INC. 6,100.000 93,513 [ i 90,313 | s | e [ | 3,200 | | 3,200 L 12/20/2007.
90385D 10 7| ULTIMATE SOFTWARE GROUP INC 730,891 79,053 L 11/30/2007.
908906 10 0| UNIONBANCAL CORPORATIONS 139,394 | oo 120,689 [ oo | e 5,643 ...(35,169) L 02/20/2003.
913004 10 7|UNITED STATIONERS INC 175,598 (32,161) ..(32,161) L 06/19/2007.
913017 10 9|UNITED TECHNOLOGIES CORP. 63,482,276 940,718 [ .o | s 11,157,690 [ ovvooeerereeeiieens | v 11,157,690 | covvoeeverienns [ 07/18/2007.
91324P 10 2| UNITEDHEALTH GROUP INC. . . ..58. 13,386,000 | .ooooveer 11,391,444 [ s | e (HCTU[V TR I 1,028,100 1,028,100 L 05/19/2006.
913456 10 9| UNIVERSAL CORP VA........coooomreemmreeneeeneneesnseesssesessssssssesssssssssssssnnees | cevienes coee | e 6,500.000 ...332,930 51.220 332,930 [ .ovorriieer e 275,616 | oo | e 8,492 ....16,168 16,168 L 11/09/2007.
913903 10 O UNIVERSAL HLTH SVCS INC......oevvvriririrrireriseriisenssssssesssssssssssssesens | v 1,600.000 81,920 51.200 81,920 992 512 ((GIA51:) ) [N (BRI (6,768) L 03/10/2003.
918194 10 1] VCAANTECH INC.....oooreeireerreeerneeesneeesseessssessssessssessssssssssssssssssssnnsess | sessnes coee | e 30,600.000 | ...ocveornenn 1,353,438 44.230 1,353,438 | .ooviiirreerD93,283 | oo [ e | e | e 354,753 354,753 L 10/16/2007.
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918204 10 8| V.F. CORP....cooitricreseie et essssssssnins. | cevinns 96,124 68.660 96,124 | oo 111,388 | e | v 2,847 ...(15,264) L 03/08/2007.
920253 10 1| VALMONT INDS INC ...597,104 89.120 597,104 ...(39,968) L 10/16/2007.
922207 10 5| VARIAN SEMICONDUCTOR EQUIP . . 37.000 1,598,400 ..(722,398) ... 08/27/2007.
92342Y 10 9| VERIFONE HLDGS INC .38,240.000 | .. 23.250 889,080 ...(547,047)| ... 11/30/2007.
92343V 10 4| VERIZON COMMUNICATIONS 12,366.000 | .............. 18,016,271 | covvorrrenncn 43.690 ..o 18,016,271 675,831 2,658,709 L 01/19/2007.
928298 10 8| VISHAY INTERTECHNOLOGY IN......ccooormrimrirriineinniiesiesissessssisessensiens | covies R [ 13,800.000 11.410 157,458 ...(29,394) L 04/13/2006.
92864N 10 1|VOLCOMINC e sesseesssesssessssssssssssssssnsses | nneees | [ 20,800.000 22.030 458,224 | ...oooiiirrire563,980 | oo [ | | s (105,758) [ oo [ i (105,756) | +veovovvermeeerrerens [ 11/30/2007.
92925E 10 8| W-H ENERGY SVCS INC .21,900.000 |.. 56.210 1,230,999 211,910 L 03/08/2007.
929297 10 9| WMS INDUSTRIES INC .20,250.000 | .. 36.640 741,960 212,190 L 03/07/2007.
929740 10 8|WABTEC CORP  ieenenenesesnsessnssssssssssssssssesnnnes | cvvienns o] 42,345.000 34.440 1,458,362 BAT | i [ errrrrinneend(195,020) | oo | e (195,020) | c.ooovvvrriirneii [ 07/30/2007.
931142 10 3| WAL-MART STORES INC.......osvvrirmrrirrrrirenrirseneisnesssessssssssssssssssssssssssens | covnnes B [ 245,892.000 | .....cc....... 11,687,247 | oovvvrrrernn 47.530 [ .o 11,687,247 62,689 203,476 331,954 L 08/25/2003.
93114W 10 7|WAL MART DE MEXICOSAB 275,000.000 | .. 34.863 9,587,188 (1,321,983) [V 10/24/2007.
947890 10 9| WEBSTER FINANCIAL CORP ...5,900.000 | .. 31.970 188,623 ...(92,790) L 08/20/2007.
94973V 10 7| WELLPOINT INC. 70,000.000 | .. 14,914,100 1,536,800 L 07/27/2005.
950755 10 8| WERNER ENTERPRISES INC ...9,400.000 | .. 160,082 ...(23,755) L 02/23/2007.
959802 10 9| WESTERN UNION CO 30,000.000 | .. . 5,584,400 427,800 L 10/20/2006.
962166 10 4| WEYERHAEUSER CO.......coostiuniierierineinecineeissisesiesiseessssssssssssssesinnees | ceeenes B [ 545,200.000 | ..............40,203,048 | .....cccccovvrnnee 73.740 | oo 40,203,048 1,838,784 L 09/05/2007.
966612 10 3| WHITNEY HOLDING CORP.........coovvvrrrrrrriirriissrinsrssssesnsssssssssssesssns | o ...5,325.000 26.150 139,249 ...(34,453) L 02/20/2003.
976657 10 6| WISCONSIN ENERGY CORP ...3,700.000 |.. 48.710 180,227 | cvvevrreereneeen 140,196 [ oo | 3,700 | i [ o025 [ i | e 4,625 L 07/05/2005.
98310W 10 8| WYNDHAM WORLDWIDE 34,000.000 | .. 23.560 3,157,040 (1,133,640) L 09/01/2006.
98385X 10 B|XTOENERGY INC oooineeneeesseessneessssssnesssssnsssssssnnnees | cevnnes B [ 356,250.000 18,297,000 | ..oovvvverreeenne 51.360 | .corrveere 18,297,000 4,432,416 L 08/16/2007.
98944B 10 8|ZEPINC s | e 1,700.000 23,579 13.870 23,579 | covveriirneceneni2,266 [ o | | e [ e 313 [ | 1,313 L 11/01/2007.
98956P 10 2|ZIMMER HOLDINGS INC 362,652.000 23,989,430 66.150 | ..oooerrrnne 23,989,430 (4,435,234) L 07/20/2006.
98975F 10 1|ZORAN CORP. .10,000.000 225,100 79,300 L 11/01/2006.
D18190 89 8|DEUTSCHE BK FINL INC 1,300.000 | .. 168,233 | ovvvvvrrrneren 160,768 [ oo | v | e [ e A5 [ | 7,465 L 11/26/2007.
G24182 10 0|COOPER IND ...5,200.000 | .. 274,976 39,858 L 08/16/2002.
G4776G 10 1]INGERSOLL RAND CO. ...3,400.000 | .. 157,998 16,452 L 01/25/2007.
GB6359F 10 3| NABORS INDUSTRIES LTD.......coomrrermreermeeeemeeesmeessssesssssssssssssssesssnsesens | cevnnee B [ 510,000.000 | ..............13,968,900 | ...c.ccce00res027.390 [ .iirernnces 13,968,900 (1,081,080) L 10/30/2007.
G7127P 10 O PLATINUM UNDERWRITER HLDG........cccomrrerrrereeernneerneeesnesesseseseees | ceveenns ...8,100.000 288,036 37,422 L 06/14/2006.
G7496G 10 3| RENAISSANCE RE HLDGS LTD ...3,100.000 186,744 744 L 09/06/2005.
G9143X 20 8| TYCO INTERNATIONAL LTD 35,769.000 5,383,241 (6,068,249) L 05/10/2007.
G9144P 10 5| TYCO ELECTRONICS LTD 80,769.000 6,711,953 2,911,640 L 11/05/2007.
(G93762 20 4|VISTAPRINT LIMITED .27,700.000 | .. 1,186,945 ..269,798 269,798 L 06/30/2006.
G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERMUDA..........ccommrrvrrriinnens 582,200.000 | ..............39,938,920 | .................68.600 [.............. 39,938,920 15,608,782 | ..oooveeeneiennies | i 15,608,782 | ..oooovrverrrinenns [ 09/26/2001.
N22717 10 7|CORE LABORATORIES N.V. ...7,090.000 |.. 884,265 ..250,759 250,759 L 11/30/2007.
Y2573F 10 2|FLEXTRONICS INTL LTD e 867,448.885 | .. 10,461,434 2,619,925 L 11/06/2007.
00652V 10 2| ADDAX PETROLEUM CORP .|C. 140,600.000 |.. 1,743,770 [ i 1,690,856 | oo [ v 1,640 52,914 [V 12/07/2007.
008474 10 8|AGNICO-EAGLE MINES .|C. .40,400.000 |.. 2,198,568 324,420 L 10/02/2007.
008916 10 8 AGRIUM INC.......coooiiirrireiierieriseisssisesiesies s ssesssssssesssssssssssssssens | cevies (O3 [P 58,600.000 4,199,862 | ..vvvirrerrnn2,672,358 | oo | e 2,779 | o 1,527,504 L 10/31/2007.
05534B 76 O|BCEINC et sesssssssssssssssnssssssssnnnees | cevnnes (O3 I 88,354.000 3,503,236 33,010 95,267 ...(87,349) L 12/03/2007.
064149 10 7|BANK NOVA SCOTIA HALIFAX .|C. .92,200.000 4,635,816 142,158 10/31/2007.
067901 10 8|BARRICK GOLD CORP.. .|C. 03,600.000 | .. 4,328,408 | ..o 2,779,499 | oo 6,072 30,854 09/20/2007.
097751 20 0|BOMBARDIER INC .|C. 26,700.000 |.. 1,947,132 08/30/2007.
112585 10 4|BROOKFIELD ASSET MANAGE - CLA..... .|C. 140,800.000 |.. 1,455,336 20,754 09/19/2002.
124765 10 8|CAEINC .|C. 06,000.000 | .. 2,754,220 | coocorereen 1731728 | e 1,965 [ oo 2 08/14/2006.
136069 10 1| CAN IMPERIAL BK OF COMMERGCE .......cccoooimiimiineineiseriiesiesiseesneens | cvvenes Col s 17,100.000 1,206,405 50,436 02/10/2003.
136375 10 2| CANADIAN NATL RY CO....covrrrererenereneresseesssessssssssssesssssssssssssssssssns | conneees (O3 [ 26,700.000 1,245,555 21,160 12/17/1998.
136385 10 1| CANADIAN NAT RES LTD .|C. .42,400.000 3,101,136 13,992 01/03/2005.
13645T 10 0| CANADIAN PACRY LTD .|C. .40,900.000 2,626,598 17,078 12/12/2007.
136681 20 2| CANADIAN TIRE LTD....ovvoreeireeereeesneessneeesseeesssessssesssssssssssssssssssnnees | onneees [OF) [ 24,400.000 2,037,400 | coecoreerernn 1,990,423 [ oo | e 6,253 10/31/2007.
19238V 10 5] COGECO CABLE INC.........osvvriirireriienriresrisssssssssssssssssssssssssssssnees | oveeees (O3 [ 37,400.000 | ....ccovoren. 1,797,743 48.068 1,797,743 [ i 1AB6,783 | e | v 9,786 | ovvvevrrirerrierrins , 01/25/2007.
292505 10 4|ENCANA CORP ACH 101,978.000 6,883,515 67.500 6,883,515 2,820,865 73,590 1,300,756 L 11/02/2007.
303901 10 2| FAIRFAX FINL HLDGS LTD.....ooorrerrrrereeiiseessesesnssssnssssnssssnessssssssnes | avveenns C. 7,700.000 2,203,201 286.130 2,203,201 1,866,040 337,161 L 11/16/2007.
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318071 40 4[FINNINGINTLINC = oeeseessiessesisesssssssssssssessenes | ceviia C. 51,200.000 1,467,392 28.660 1,467,392 | oo 953,436 10,980 18,432 243,968 L 06/13/2006.
375916 10 3| GILDAN ACTIVEWEAR INC .|C. .17,900.000 |.. 41.160 736,764 09/29/2006.
380956 40 9| GOLDCORP INC NEW .|C. 01,200.000 | .. 33.800 3,420,560 1,817 | ... 11/28/2007.
449586 10 6]IGM FINANCIAL INC .|C. .27,900.000 50.030 1,395,837 47,779 10/30/2003.
56501R 10 6| MANULIFE FINANCIAL CORP .|C. 39,000.000 40.750 5,664,250 121,489 02/10/2003.
59151K 10 8| METHANEX CORP.........ccooormrirriiriieiieiiesiesisssissisesissssessssssssssssssssssens | seviens (100 R 4,000.000 27.600 110,400 476 07/20/2007.
653905 10 9|NIKORESOURCESLTD oooiorrecerreeneeersnnessnnesssessssensssssssssnssssnns | covnnee [OF) - 19,500.000 89.250 1,740,375 882 11/02/2007.
656568 50 8|NORTEL NETWORKS CORP .|C. .77,180.000 | .. 14.980 1,156,156 656,000 .| 11/20/2007.
677909 10 3|OILEXCOINC .|C. 27,700.000 | .. 13.180 1,683,086 11/15/2007.
683715 10 6] OPEN TEXT CORP.....ccoooorreerrecnriinneeesssesssessssesssssssssssssssssssssssnnsees. | covenes (O3 [ 42,100.000 31.450 1,324,045 12/07/2007.
T1644E 10 2| PETRO-CDA.......oiiovirrirreiserisseeisssssesissssssssssssssssssssssssssssssssssssssnes | coviees (O3 [ 56,500.000 ,008, 53.250 3,008,625 21,147 09/17/2007.
73755L 10 7|POTASH CORP SASK INC .|C. .59,300.000 8,508,957 143490 | .o 8,508,957 18,755 08/30/2007.
73927C 10 0| POWER FINANCIAL CORP .|C. 68,900.000 2,809,053 40.770 2,809,053 45,935 11/16/2007.
748203 10 6| QUEBECOR WORLD INC .|C. 7,000.000 12,600 1.800 12,600 02/22/2007.
760975 10 2|RESEARCH IN MOTION .|C. 27,700.000 . 3,141,180 09/15/2006.
775109 20 0|ROGERS COMMUNICATIONS - CL B .|C. .97,100.000 | .. 4,393,775 32,043 06/27/2006.
780087 10 2|ROYAL BK CDA MONTREAL QUE.........coocommreieeineeieeeeensessssessnsnesnns | ceveenns (O3 [P 90,700.000 4,602,118 141,331 03/29/2006.
82028K 20 0] SHAW COMMUNICATIONS INC......ccoomvrvirerrirermireerireenireenisessesensssennes | covnens (O3 [ 65,200.000 1,541,328 38,444 04/05/2005.
820904 20 9|SHAWCORLTD. .|C. .56,500.000 | .. 1,996,710 12,012 11/02/2007.
82509W 10 3|SHOPPERS DRUG MART CORP .|C. .49,900.000 2,657,674 23,820 12/04/2007.
866796 10 5| SUN LIFE FINANCIAL SVCS CAN......cccoomrrermrermreneeessmeessnnesssenesssssessnees | cevnnes [OF) [ 90,000.000 5,034,600 71,555 12/05/2007.
867229 10 6| SUNCOR ENERGY INC......ccosvririirriiniiieiieriseisessssessssesesssssssssessssssssses | cevens (O3 I 67,700.000 ....7,305,507 23,436 11/21/2007.
8676EP 10 8| SUNOPTAINC .|C. 857,700.000 | .. ..11,450,295 11/07/2007.
87425E 10 3| TALISMAN ENERGY INC .|C. 02,300.000 |.. 1,881,297 11,960 11/06/2007.
878742 20 4|TECK COMINCO LTD. .|C. .36,100.000 |.. 1,279,023 29,362 08/23/2007.
87971M 10 3| TELUS CORPORATION .|C. .26,500.000 | .. 1,310,160 39,750 11/01/2004.
884903 10 5| THOMSON CORP .|C. .61,700.000 |.. 2,485,893 52,094 08/30/2007.
88706M 10 3|TIMHORTONS INC oerereeeiseeeseeessessseessssssssesssssssnsnas | eneees (O3 [ 35,500.000 1,300,720 12/05/2007.
891160 50 9| TORONTO DOMINION BK ONT.....ovvurimrirerreineiseresseesessessseissessssssnns | cevees (O3 [P 78,700.000 5,469,650 158,665 08/02/2007.
89353D 10 7| TRANSCANADA CORP .|C. .69,900.000 2,861,007 12/05/2007.
000375 20 4|ABBLTD-SPON ADR .|F.. 30,000.000 |..............12,384,000 | ..cccoocces0.-.28.800 | cooorveennnee 12,384,000 70,166 03/05/2007.
028731 10 7|AMERICAN ORIENTAL BIOENGR .54,950.000 | .. 608,846 11/29/2007.
03938L 10 4|ARCELOR MITTAL ..4,500.000 | .. 348,075 | .oovveerrrre 72 7(( ) ST (ST AT67 | e 03/28/2007.
34415V 10 9| FOCUS MEDIA HLDG LTD .30,400.000 | .. 1,727,024 10/24/2007.
43713W 10 7|HOME INNS & HOTELS MGMT | .51,380.000 |.. 1,830,156 08/28/2007.
482462 10 8| KHD HUMBOLDT WEDAG INTL L....oooeeoererceerneeerneeessneeesneeessesesseseens | evvvnene | evee | cevvve 25,400.000 761,492 L 10/01/2007.
654902 20 4|NOKIA CORP. 2,600.000 99,814 | ovvverrirereeenn 9,416 | o [ e 1,081 } L 03/02/2006.
66987V 10 9|NOVARTISAG 664,800.000 | ..............36,105,288 | ................54.310 [ ...c..ccccc... 36,105,288 562,812 [ ..o | v (2,018,419) (2,018,419) L 04/24/2007.
71654V 40 8|PETROLEQ BRASILEIRO SAPE........coccoviveverneseerssisisssssesssssssssesiens | corvenes Fol s 43,400.000 5,001,416 70,382 | oo [ e 2,766,533 2,766,533 L 12/10/2004.
81941Q 20 3| SHANDA INTERACTIVE ENTMT.....coooreerreerneeereeeesnersseeesssseesssssssnneees | aeeeeens Fo o 29,300.000 976,862 (9,869) 11/28/2007.
881624 20 9| TEVA PHARMACEUTICAL INDS .| F.. 265,000.000 | ..............12,317,200 | .......cc0........46.480 | ..........c.. 12,317,200 LAY A/ ORI [P 3,835,628 10/30/2007.
92857W 20 9| VODAFONE GROUP PLC NEW 347,076 | .oovvvirierrenn294,973 | 2,790 | o 4,598 ....52,103 09/26/2007.
G0450A 10 5| ARCH CAPITAL GROUP LTD 337,680 ...13,152 07/24/2006.
G05384 10 5|ASPEN INSURANCE HOLDINGS 248,024 | ..oovvirierenn202,495 | s | e 6,450 ...21,328 06/13/2006.
G1150G 11 1| ACCENTURE LTD BERMUDA o] -1,112,000.000 | ..............40,065,360 | .....occ000...36.030 | cooorvennne 40,065,360 467,040 (934,380) .| 03/05/2007.
G2552X 10 8| COVIDIEN LTD....coorirriiniiisrisiiesiseisssisssssessiesssssssssssssssessssssssessssssnssnns | sreneens F.. 1,925.000 85,258 308 7,793 07/02/2007.
G31215 10 9| ESG RE LIMITED......cotveurcerreemreemneeseesseessssessssessssssssssssssssssssssnsssssnns | avveenns Fol s 236,364.000 9,455 (14,182) 12/03/1997.
G81477 10 4| SINA CORP B L 20,900.000 926,079 (119,239) 10/19/2007.
(G98255 10 5|XL CAPLTD 1,000.000 50,310 | covevverrrnerenen 71,152 | 00380 | 1,520 (21,710) 01/13/2006.
Y0017S 10 2| AEGEAN MARINE PETROLEUM N.......occooiiiiiiiiiiiisnissssnie i | o [ [ 30,700.000 1,178,563 307 ....19,128 11/15/2007.
6899999 Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........oouiviiciisiiinsiiisisiciisiicciii | v 3,784,039,201 | ....... ., S I 3,784,039,201 2,283,345,621 5,423,090 | ........... 54,801,824 | ..o, 0f 264,832,883 | .......... 38,786,000 | ......... 226,046,883 | ..o 0 [.XXX... | XXX

Common Stocks - Parent, Subsidiaries and Affiliates
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30247@ 10 8| F MINSURANCE........ccoocomiimrinriinieensisssississsissisesssssisssssssssssssssssssnnes | wonsees | oene | +.80,000,000.000 |............ 702,753,812 ..618,750,373 ...3,374,836 3,374,836 08/01/2002.
30277@ 10 1|FMIC HOLDINGS, INC. ..873,483,764 ! 92,188,408 ,594,488 1,594,488 08/01/2002.
30303@ 10 9|FMEC ..134,975,346 134,975,346 43,540,235 ,554,621 2,554,621 12/30/1998.
87282@ 10 4|TSB ..6,289,557 .. ..(4,019,953) (4,019,953) . 12/15/1997.
6999999. Total - Common Stocks - Parent, Subsidiaries and Affliates..............o.ovoveveveeveveeeeeeeeeereeeeeeeeseeeseeeessessesessee | eeveeenas 1,711,212922 | ....... DO S 1,711,212,922 1,360,768,573 0 (U] (U] [ 3,503,992 0 3,503,992 0].. XXX
Common Stocks - Mutual Funds
464287 23 4|ISHARES MSCI EMERGING MKT .......coorreerrreneeereeesseesensnssssneessseesns | cevnnes [ I 195,000.000 ....29,308,500 29,308,500 | ...ovevenne 10,415,686 306,640 ...7,045,350 7,045,350 L 10/20/2004.
58552D 72 1|NEWTOWN INTERNATIONAL EQTY ........ ...1,250,000.000 ....31,550,000 ..31,550,000 25,000,000 410,113 [ oo ...2,087,500 2,087,500 L 12/21/2005.
61744) 30 9| MSIF INC SMALL COMPANY GROWTH A. 3,258,100.208 42,746,275 42,746,275 35,333,413 ((CHEIET A0 ) [T ISR (615,377) | cvvoeverrerereerinns [ 01/19/2007.
61744) 40 8| MORGAN STANLEY INTERNATIONAL EQUITY . O 2,627,693.258 | .............. 49,715,956 49,715,956 33,680,063 1,542,982 | ..o (4,361,971) L 02/13/2003.
61744) 82 0| MSIF INC EMERGING MARKETS .....ccocommrvmerirnrennnisnsesssesssssssssssssens | ceveenns [N I 965,207.741 32,836,367 32,836,367 | ....ocoovnn 11,576,374 291,589 4,565,433 L 01/22/2004.
61744) 83 8| MORGAN STANLEY INTERNATIONAL SMALL CAP........ccooovommrremrrrinnnees ....2,602,505.839 ....44,450,800 ..44,450,800 50,419,060 798,189 [ ..o [ e (17,280,639) | oo | e (17,280,639)| ... 12/23/2005.
626127 66 6| MUNDER SER TR......ccooimrinieiieiniiesineiiesiseinns ..12,409,920.920 | .. ..125,588,400 125,588,400 | ............ 139,239,313 13,650,913) | covovvververirerieeiinns | cvverinad (13,650,913) ] ... 10/09/2007.
626127 71 6| MUNDER SER TR......cosrrerrrerrrerneeesneeesseeesseeeenns 8,178,377.664 | .. 87,099,722 | .................10.650 | .......cco.... 87,099,722 92,088,533 ..(4,988,810) (4,988,810) 10/09/2007.
78464A 87 0| SPDR S&P BIOTECH ETF........consrvirrinreinreinesissseisnseesssssssssssssnssssnns | eeveeies | oone | ovneeienns 50,000.000 2,968,000 | ...ovorrvrnnee 2,690,000 [ ..oovooveecienreerieenins | e 6,829 | .o ..278,000 278,000 05/30/2007.
800424 10 8|BERNSTEIN INTERNATIONAL 2,147,195.224 95,935,828 ..95,935,828 65,012,940 252,063 11,681,329 | oo | i 11,681,329 01/02/2007.
922042 85 8|VANGUARD EMERGING MARKET ETF .......cosvvieimrremnrrensnenneeenseeisnneens | cevenes SO (O 40,000.000 | .ooorvererennct 4,172,000 o A172,000 [, 2,719,600 1,076,400 10/06/2006.
922042 86 6|VANGUARD PACIFICETF ..oooiccrncrsenssssssssessssssssssssens | v [N I 400,000.000 | ........cc.. 27,100,000 27,100,000 26,314,500 I 266,000 05/18/2007.
922042 87 4|VANGUARD EUROPEAN ETF .. | con [ - 320,000.000 23,942,400 ..23,942,400 21,471,300 ...1,643,100 1,643,100 05/18/2007.
7099999. Total - Common Stocks - Mutual Funds 597,414,248 | ....... XXX 597414248 | ............ 515,960,782 . (12,254,598) | ....coovvviiririniinnn 0. (12,254,598) XXX
7299999. Total - COMMON SEOCK. ...ttt | e 6,289,890,955 | ....... XXX .........6,289,890,955 | ......... 4,321,175,145 437,609 | .........66,558,098 | ..o 0 | 201,181,032 | .......... 38,786,000 | ......... 162,395,032 L XXX
7399999. Total - Preferred and COMMON SEOCK. .....vuuuieuiuniissieieiisee s ssssssnssens s ssssssnssssesas | sereeseed 6,289,890,955 | ....... XXX oo | e 6,289,890,955 |......... 4,321,175,145 | ............. 5,437,609 | ...........66,558,098 | ...ccocooiviinnirannc0 | o 201,181,032 | .......... 38,786,000 | ......... 162,395,032 XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....36, the total $ value (included in Column 8) of all such issues $.....331,955,596.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3
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CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 CT 5|U S TREASURY NOTE 4.250 08/15/2014 ...03/30/2007..... | CITIGROUP 4,894,141 5,000,000 27,003
912828 DL 1|U S TREASURY NOTE 3.500 02/15/2010 ...02/01/2007..... | BARCLAYS US FUN 120,283 125,000 2,033
912828 DM 9|U S TREASURY NOTE 4.000 02/15/2015. ...01/19/2007..... | GOLDMAN (1) 1,900,781 2,000,000 35,000
912828 FF 2|U S TREASURY NOTE 5.125 05/15/2016 ...10/09/2007..... | BARCLAYS US FUN 5,639,570 5,500,000 71,407
912828 FN 5|U S TREASURY NOTE 4.875 07/31/2011 ...12/29/2006..... | BARCLAYS US FUN 8,056,172 8,000,000 162,014
912828 FQ 8|U S TREASURY NOTE 4.875 08/15/2016 ...04/18/2007..... | LEHMAN B 1,016,250 1,000,000 8,484
912828 GS 3| U S TREASURY NOTE 4.500 05/15/2017 ...10/31/2007..... | MERRILL 8,032,813 8,000,000 166,304
0399999. Total - Bonds - U.S. Government. 29,660,010 29,625,000 472,245
Bonds - All Other Government
135087 XM 1] CANADA GOVT 5.250 06/01/2013 C ...10/05/2007..... | VARIOUS, 2,946,249 2,818,000 52,264
135087 XN 9| CANADA GOVT 4.250 09/01/2008 c ...05/24/2007.....| ROYAL TRUST 4,463,678 4,475,000 45,853
135087 XX 7| CANADA GOVT 4.500 06/01/2015 C 2.10/09/2007 ... | VARIOUS........ooomiviririieeiiseisessssee s sss st st st s sss s ssssnes | osessssessssessss s ssses st sss st ssssssssssns | oeeesssessssseessssssssessssssssessnns 37,069,237 | ..ot 36,995,000 367,703
135087 YB 4| CANADA GOVT  4.000 06/01/2016.......ceerveeerrmmrerermsnnreeesssnssesssssnsssssssssesssssanns [CR—— ...10/05/2007.....| T D SECURITES 9,349,824 9,600,000 138,871
135087 YF 5] CANADA GOVT 4.000 06/01/2017 C ...12/07/2007..... | VARIOUS, 25,117,541 25,393,000 215,590
1099999. TOtal - BONAS = All OthEr GOVEIMIMENL. ...ttt ettt e EE e eEEEE LA LR ALt 78,946,529 79,281,000 820,281
Bonds - States, Territories and Pc ion
011855 CE 1| ALASKA STUDENT LN CORP ED LN CORPORATE. ...05/16/2007..... | SALOMON BROS 2,117,040 2,000,000
38122N AQ 5| GOLDEN STATE HOLDINGS CORPORATE ...05/18/2007..... | VARIOUS, 6,944,010 6,000,000 192,375
57420P DC 7|MARYLAND STATE MUNICIPAL ...05/15/2007..... BEAR 5,194,128 4,800,000 122,467
751073 FA 0| RALEIGH DURHAM NC AOT AUTH MUNICIPAL ...05/23/2007..... | DAIN RAUSCHER 2,762,613 2,635,000
751073 FB 8| RALEIGH DURHAM NC AOT AUTH MUNICIPAL ...05/23/2007..... | DAIN RAUSCHER 2,107,980 2,000,000
751073 FG 7|RALEIGH DURHAM NC AOT AUTH MUNICIPAL ...05/16/2007..... | DAIN RAUSCHER 2,024,789 1,895,000
875288 DF 6| TAMPAFL UTIL TAX & SPEC REV MUNICIPAL ...05/21/2007..... | MERRILL 5,589,639 4,950,000 41,903
110709 FR 8|BRITISH COLUMBIA PROV CDA 4.700 12/01/20 [ ...09/05/2007..... | LAURENTI 2,286,692 2,295,000
642866 FX O|NEW BRUNSWICK PROV CDA 4.700 07/21/2016..........commreereeeerreeeramreesaeeenees C ...04/11/2007.....| SCOTIA C 3,690,228 3,615,000 39,567
642866 FZ 5|NEW BRUNSWICK PROV CDA 4.550 03/26/2037..........cooevvemvvemereiasseisasiinnes C ...09/06/2007.....| VARIOUS 6,325,555 6,542,000 73,968
651329 BD 5| NEWFOUNDLAND & LABRADOR H 4.300 10/13/20. C ...03/01/2007..... | RBC DOMINION 5,872,474 5,875,000 99,666
669827 FT 9|NOVA SCOTIA PROV CDA 5.125 01/26/2017. ...01/18/2007..... | MERRILL 1,991,800 2,000,000
683234 YZ 5| ONTARIO PROV CDA 4.600 12/02/2012..........cvvvvererrerirrrirnns C ...01/30/2007..... | CASGRAIN CO 5,970,943 5,962,000 46,585
748148 QX 4| QUEBEC PROV CDA 6.125 01/22/2011 ...06/20/2007..... | JEFFERIES & CO 276,264 270,000 7,028
683234 SL 3| ONTARIO PROV CDA 5.850 03/08/2033............cccvererrererrinn C ...06/08/2007..... | RBC. 2,809,450 2,500,000 38,866
74814Z DE_ 0] QUEBEC PROVINCE CAN PROVI U ...05/10/2007..... | RBC DOMINION 10,156,319 9,475,000 229,152
1799999. Total - Bonds - States, Territories & Possession: 66,119,924 | .o 62,814,000 891,577
Bonds - Special Revenue and Special Assessment
040507 HC 2|ARIZONA HEALTH FACS AUTH REV MUNICIPAL ...06/04/2007..... | WACHOVIA 2,103,760 2,000,000 7,500
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD 5.250 01 ...11/127/2007.....| GOLDMAN (1) 3,264,420 3,000,000 65,188
115065 MH 4| BROWARD CNTY FLA SCH BRD 5.000 07/01/201........... ...04/10/2007.....| RAYMOND 1,704,496 1,600,000 22,667
118217 AP 3|BUCKEYE OHIO TOB SETTLEMENT FING AUTH 5......coocovvmrrierincrriceneens 2 12/1312007 ... [ VARIOUS......cooovirisiise it ess sttt | oseessses bbb essts | oeeesssssssts st ssss s st 14,307,462 | covoovvveeriseeiiseerieesienns 15,050,000 51,101
13033K 7E 3| CALIFORNIA HSG FIN AGY RE 4.600 02/01/20 ...05/01/2007..... | SALOMON BROS 2,713,500 2,700,000 32,085
130575 Y8 0] CALIFORNIA RURAL HOME MTG 4.200 02/01/20 ...02/14/2007.....| GEORGE K BAUM 1,265,000 1,265,000
13057N AJ 3| CALIF RURAL HOME MTG FIN AUTH HOME BUYE ...05/31/2007.....| GEORGE K BAUM 2,000,000 2,000,000
154871 AH 0| CENTRAL PLAINS ENERGY PRO 5.250 12/01/20. ...02/15/2007..... | GOLDMAN (1) 5,710,923 5,175,000
160853 KN 6| CHARLOTTE-MECKLENBURG HOSP AUTH 5.000 01 ...08/10/2007..... | BANC OF AMERICA 1,528,035 1,500,000
167592 P4 0] CHICAGO ILL O HARE INTL ARPT REV 5.250 0 ...06/12/2007..... | LEHMAN B 8,531,520 8,000,000 191,333
176553 BX 2| CITIZENS PPTY INS CORP FL 5.000 03/01/20 ...08/22/2007..... VARIOUS.......oiiiiiriiiiss sttt st ssssses | essssesssesssnsssss s sssesssesssssssssssssssesssensts | sesessssssnssensssessssssss s sssnssenes 15,865,119 [ oo 15,100,000 300,347
181059 DU 7| CLARK CNTY NEV SCH DIST F 5.000 08/15/20.........cucrrreermreermeeeseeeesmeeesneees | cevemeeennnnees ...08/31/2007.....| J P MORGAN 7,077,067 6,575,000 73,969
235036 MF  4|DALLAS FORT WORTH TEX INT 5.000 11/01/20. ...07/20/2007..... | BANKAMERICA 2,339,269 2,255,000
251237 Z3 O0|DETROIT MICH SEW DISP REV 5.000 07/01/20 ...09/10/2007.....| LEHMAN B 2,181,720 2,000,000 20,000
251255 S4 8| DETROIT MICH WTR SUPPLY S 5.000 07/01/20..........ccrmmvverreerreeenererseienneeens ...08/29/2007..... | WACHOVIA 2,188,604 2,085,000 18,244
29270C PY 5|ENERGY NORTHWEST WASH ELE 5.000 07/01/20. ...03/22/2007.....| GOLDMAN (1) 6,417,180 6,000,000
3128KM UW 3| FHLMC PC GOLD COM 5.500 03/01/20.........covvveererrererereene +.04/30/2007 ... | WAMU CAPITAL. ....coeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeesseeeessseeesssssessesesssessesssssseesssenenss | coveeeeesesseesesssesseseesssssesssssesssesesssssessssseess | eoeeseoseeeesseeeesesessseseesessessseen 11,055,512 | covooeeereeneeeeees e 11,177,769 22200
3128KQ HL 3|FHLMCPC GOLD COM 5.500 05/01/20..........cccvorrrrrerrenne 0713112007 ... [ LEHMAN Bi...ooooeesesee e ssessssesssessssssssssssesssssnsssssssssssssssssssssssnsssen | omssssssssssnssssssssssnssssssssssnsssssssssssnssssns | eovssseosesssssssssssssssnsssssssssssasssens 10,791,267 | covooeveeieesesesessisensis 11,184,471 51,262
31371N MC 6| FNMA PASS-THRU INT 15 7.000 10/01/20. ...09/27/2007.....| DESCAP/1ST ALB 5,250,988 5,112,005 14,910
31407F DK 3| FNMA PASS-THRU INT 15 4.500 10/01/20. ...06/11/2007..... | MERRILL 8,249,494 8,711,618 18,512
31409F E6 1|FNMA PASS-THRU LNG 30 Y 5.500 03/01/20........ccuummrrerirrerneermreneesseesssneesens | cevrseeennneens ...02/28/2007..... | MERRILL 9,186,702 9,261,956 16,980
31410U GK 2| FNMA PASS-THRU LNG 30 Y 5.500 03/01/20.......cevumrreemreeemmerereneesnneennneenns | cevrnreinnnees ...06/12/2007..... | LEHMAN B 9,178,510 9,620,449 16,168
31410W 3E 6|FNMA PASS-THRU INT 15 7.000 09/01/20. ...09/27/2007.....| DESCAP/1ST ALB 1,817,219 1,769,121 3,707
31411H P7 9| FNMA PASS-THRU LNG 30Y 6.000 01/01/20......crreerrreereerrrerereeeesseeesseeenns | cevenmeeennnnees 2 1212712006..... | WAMU CAPITAL. .c..ooveoeeeeeeeeeeeeeeseeeeseeeeeseeeeeeseeeesssseeesseeesesseesssssessessesssseesssenenss | coveeeeesesseesesssesseseesssesesssssesssesesssssessessesss | eoeeseoseseesseeesesessseseeeesseessses 22,380,992 | ...ovveoeeeeeeeeeeei s 22,193,732 36,990
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3141IN XZ 5|FNMA PASS-THRU LNG 30 Y 5.500 03/01/20........c0cmverrrerrirerieninsenneisenisaenes | corerrinsinnns ...06/06/2007..... MERRILL 11,987,352 20,145
31411W AU 1| FNMA PASS-THRU LNG 30Y 6.000 04/01/20...........cceermrrereererreeermereseeesneees | seeeesseeennnee ...03/30/2007..... | WAMU CAPITAL 4,000,000 7,333
31411W FH 5| FNMA PASS-THRU INT 15 Y 6.000 05/01/20. ...06/12/2007..... | WAMU CAPITAL 12,790,203 36,239
31412L D2 3|FNMA PASS-THRU LNG 30Y 5.500 03/01/20. ...06/08/2007..... | GOLDMAN (1) 12,401,055 20,841
341426 SB 1| FLORIDA ST BRD ED CAP OUT 5.000 06/01/20 ...08/27/2007..... | MERRILL 5,000,000 61,806
38122N AA 0| GOLDEN ST TOB SECURITIZAT 7.900 06/01/20 ...08/29/2007...... [MORGAN STANLEY ......oootivimrrimiriirriessiessssessssessssessssesssssssssssssssssssesssss | oessssssssssssssssssssesssssssssssssssssssssssssns | soeessssssssssesssssssssessssssssessons 16,484,947 | .ooovvviereeerieeerenes 13,680,000 279,186
38122N AC 6| GOLDEN ST TOB SECURITIZATION CORP 7.800 ...03/08/2007..... | BEAR 1,472,556 1,200,000 27,040
38122N AN 2| GOLDEN ST TOB SECURITIZAT 5.000 06/01/20. ...06/22/2007.....| CORRECTION 5,000 5,000
38122N AR 3| GOLDEN ST TOB SECURITIZATION CORP 6.625 ...09/27/2007.....| J P MORGAN 8,287,943 7,215,000 160,659
38122N NY 4| GOLDEN ST TOB SECURITIZATION CORP 4.500 0108/02/2007 ... | VARIOUS.........oovtrmrriimmessiissisessesssssssssssssessssssssssessssesssssssssssssssssessssssssssssssnes | cosesssmessssssnesssssssnsssssssnsssssssnsssssssssness | sossesssssssesesssssnsssssssssssssssseses 12,865,788 | ..vooovveerieeeeeeneeieeeisennis 13,250,000 30,188
392274 VK 9| GREATER ORLANDO AVIATION AUTH MUNICIPAL ..07/27/2007..... | UBSW. 2,612,775 2,500,000
39715R AL 8| GREENWOOD FIFTY SCH FACS 5.000 12/01/201.......cvveereerrnreereceerneeesnneeens ...01/26/2007..... | UBSW. 3,824,678 3,575,000
414003 Q7 1|HARRIS CNTY TEX 8.000 08/15/2011 ...08/29/2007..... | BANC OF AMERICA 5,482,561 4,765,000 20,119
414004 N9 8|HARRIS CNTY TEX MUNICIPAL ...12/05/2007......| MORGAN STANLEY. 5,268,950 5,000,000 83,854
432308 UZ 5|HILLSBOROUGH CNTY FLA AVI 5.250 10/01/20 ...03/29/2007..... | FIRST BOSTON 2,145,280 2,000,000 583
432308 VA 9|HILLSBOROUGH CNTY FLA AVI 5.250 10/01/20 ...06/13/2007..... | LEHMAN B 1,052,420 1,000,000 11,229
43232V PF 2| HILLSBOROUGH CNTY FLA SCH 5.000 07/01/20 ...01/11/2007..... | SALOMON BROS 3,906,527 3,565,000
451295 SP 5|IDAHO HEALTH FACS AUTH RE 5.000 07/01/20. 1201202007 ... I MERRILL v sseeseeeessseseeesesssssessesesssesessssseesesssssessssesssess | soveessssesseessssssssessssssesssssessssssssssssssesesss | sosessseeessssseseseesssssesesseesssenes 22,200,000 | covveevrmmerrinieneeeesineeennns 22,200,000 32,114
452024 CZ 3|ILLINOIS MUN ELEC AGY PWR SUPP 5.250 02/ ...08/24/2007.....| J P MORGAN 3,210,000 3,000,000
452024 DA 7|ILLINOIS MUN ELEC AGY PWR SUPP 5.250 02/ ...08/24/2007..... J P MORGAN 2,722,132 2,545,000
454798 QA 0| INDIANA HEALTH FAC FING A 5.000 05/01/20........cvecumeeerereeemereesseeessmeeesssessnns | seveesneeennnes ...04/25/2007..... | SALOMON BROS 1,897,128 1,800,000
526430 KA O|LEON CNTY FLA CAP IMPT REV  MUNICIPAL ...10/11/2007.....| JACKSON SEC 4,845,330 4,500,000 9,375
54627A DE 4|LOUISIANA HSG FIN AGY SINGLE FAMILY MTG ...10/11/2007.....| MORGAN K 1,250,000 1,250,000
546398 JK 5|LOUISIANA PUB FACS AUTH REV MUNICIPAL ...06/06/2007..... | FIRST UNION 2,096,640 2,000,000 44,444
56052E CR 7| MAINE ST HSG AUTH MTG PUR 5.250 11/15/20. ...05/01/2007..... | PRIOR YEAR ADJUSTMENT 25,000
56052E ZQ 4|MAINE ST HSG AUTH MTG PUR 5.150 11/15/20. ...09/07/2007..... | FIRST ALBANY 1,100,424 1,075,000
57586C YT 6|MASSACHUSETTS ST HEALTH & EDL FACS 5.000..........cc0vcmrvererirrniernnienns ...06/07/2007.....| J P MORGAN 1,206,316 1,150,000
57586N CW 9| MASSACHUSETTS ST HSG FIN AGY MUNICIPAL ...11/02/2007..... | LEHMAN B 5,000,000 5,000,000
59469W AS 8| MICHIGAN ST STRATEGIC FD 4.625 12/01/201 ...08/28/2007.....| MORGAN STANLEY. 5,651,043 5,750,000 66,484
603827 NA 0| MINNEAPOLIS & ST PAUL ,INN MET ARPTS 5.2 ...08/22/2007.....| GOLDMAN SACHS 2,649,850 2,565,000 21,019
626207 CS 1|MUNICIPALELECAUTHGA  MUNICIPAL ...01/12/2007..... | LEHMAN B 6,400,000 6,400,000 12,878
63968A LK 9| NEBRASKA PUB PWR DIST REV 5.000 01/01/20. ...09/13/2007..... | WARBURG 2,877,450 2,650,000
64579X BK 9|NEW JERSEY HEALTH CARE FA 5.000 09/15/20. ...07/13/2007.....| MORGAN STANLEY. 2,105,700 2,000,000 34,167
646133 GT 9|NEW JERSEY ST TRAN CORP CTFS MUNICIPAL ...05/25/2007..... BANC OF AMERICA 5,387,400 5,000,000 55,417
64763H CL 7|NEW ORLEANS LA AVIATION B 5.000 01/01/20..........ccomrrreeemmerrrvierrerrererenenneens ...11/09/2007.....| J P MORGAN 1,389,839 1,350,000
64763H DE 2|NEW ORLEANS LA AVIATION B 5.000 01/01/20 ...11/09/2007.....| J P MORGAN 2,165,810 2,110,000
678908 D2 7| OKLAHOMA DEV FIN AUTH REV 5.000 02/15/20..........cvvvermrvereeernereseeersseeens ...05/02/2007..... | SALOMON BROS 2,656,625 2,500,000
686507 BH 6| ORLANDO FLA UTILS COMMN U 5.000 10/01/20 ...01/11/2007..... | GOLDMAN (1) 2,684,750 2,500,000
686543 GD 5| ORLANDO & ORANGE CNTY EXP 8.250 07/01/20 ...08/29/2007.....| LEHMAN B 7,783,680 6,000,000 86,625
688028 FB 0| OSCEOLA CNTY FLA SCH BRD CTFS PARTN 5.25 ...05/25/2007.....| MCDONALD & CO. 2,671,400 2,500,000 65,625
709221 FA 8| PENNSYLVANIA ST TPK COMMN OIL FRANCHISE..........ccooooimrimirnrirnsinniins ...11/28/2007..... KEYBANK 2,201,400 2,000,000 583
717817 JZ 4|PHILADELPHIA PA ARPT REV 5.000 06/15/201 ...09/10/2007..... | DAIN RAUSCHER 2,120,280 2,000,000 7,500
744434 AD 3| PUBLIC PWR GEMERATOOPM AGU MEB REV 5.000 ...06/08/2007..... | ANZ BANK 4,549,641 4,325,000 70,882
74514L MX 2|PUERTO RICO COMWLTH MUNICIPAL ...10/04/2007..... | WARBURG 5,873,945 5,500,000
745190 ZD 3|PUERTO RICO COMWLTH HWY & 5.500 07/01/20 ...02/16/2007..... | SALOMON BROS 4,301,898 3,795,000
745235 WZ 0| PUERTO RICO PUB BLDGS AUTH RE MUNICIPAL ...12/07/2007..... LEHMAN B 5,501,800 5,000,000
745235 ZW 4|PUERTO RICO PUB BLDFGS AUTH REV GTD 5.00 ...12/14/2007..... | LEHMAN B 4,136,800 4,000,000
759136 LN 2| REGIONAL TRANSN DIST COLO 5.000 11/01/20. ...11/27/2007..... | VARIOUS, 7,900,481 7,150,000 27,132
785138 AG 3| SA ENERGY ACQUISITION PUB 5.250 08/01/20 ...06/15/2007..... | GOLDMAN (1) 2,629,975 2,500,000
795677 AN 3| SALT LAKE CNTY UTAH HOSP 5.500 05/15/201 ...03/20/2007..... | LEHMAN B 3,206,760 3,000,000 58,667
83755V FN 9| SOUTH DAKOTA ST HEALTH & EDL MUNICIPAL ...03/21/2007..... | SEATTLE 837,203 790,000 9,793
849476 GS 9| SPRING BRANCH TEX INDPT S 5.625 02/01/20.........ccveumreerereerereersnreeseeeennees ...02/12/2007..... | UBSW. 2,646,423 2,390,000 1,867
849476 GT 7| SPRING BRANCH TEX INDPT S 5.625 02/01/20.........ccoimmrrermreisnreiinseisesiiees ...02/12/2007..... | UBSW. 4,057,433 3,630,000 2,836
876315 TU 6| TARRANT CNTY TEX 5.000 07/15/2015. ...08/28/2007.....| J P MORGAN 1,754,222 1,660,000 9,683
880459 XZ 0| TENNESSEE HSG DEV AGY 3.600 07/01/2033........ccevvemmrrerrerrernneens ...07/19/2007.....| GEORGE K BAUM 4,572,429 4,610,000 10,603
88256C AC 3| TEXAS MUN GAS ACQUISITION & SUPPLY 5.000 ...07/27/2007..... | LEHMAN B 2,565,925 2,500,000 15,972
882854 PL 0| TEXAS WTR DEV BRD REV MUNICIPAL. ..o ...12/13/2007..... | PIPER JAFFREY 3,213,854 2,935,000
888808 AS 1| TOBACCO SETTLEMENT FING C 6.000 06/01/20 ...11/14/2007.....| MORGAN STANLEY. 2,202,600 2,000,000 56,000
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888808 BK 7| TOBACCO SETTLEMENT FING C 6.750 06/01/20 ...01/30/2007..... | SALOMON BROS 3,476,040 3,000,000 34,313
888808 DB 5| TOBACCO SETTLEMENT FING C 4.500 06/01/20 ...08/15/2007..... | VARIOUS, 3,181,948 3,315,000 19,084
910678 QN 4| UNITED INDPT SCH DIST TEX 5.000 08/15/20 ...03/27/2007.....| MORGAN STANLEY. 2,785,692 2,600,000 16,250
92812U UX 4| VIRGINIA ST HSG DEV AUTH COMWLTH MTG 4.5 ...11/08/2007..... | LEHMAN B 2,092,125 2,100,000
92812U UY 2| VIRGINIA STHSGDEV AUTH  MUNICIPAL ...11/08/2007..... | LEHMAN B 2,092,125 2,100,000
93974B N2 4| WASHINGTON ST MUNICIPAL ...10/11/2007..... | PIPER JAFFREY 2,767,172 2,575,000 7,153
944514 EU 8| WAYNE CNTY MICH ARPT AUTH REV MUNICIPAL ...06/08/2007.....| J P MORGAN 3,498,220 3,365,000
13509P BB 8| CANADA HSG TR NO 14.000 06/15/2012 C ...03/13/2007..... | CASGRAIN CO 8,803,066 8,820,000
13509P BC 6| CANADA HSG TR NO 1 4.800 06/15/2012 C ...06/20/2007..... | NESBITT. 7,988,003 7,990,000
13509P BD 4| CANADA HSG TR NO 14.550 12/15/2012 C TA12112007 ..o [ VARIOUS.......oos sttt | ssessssnssssssssssnsssssssssssssssssssssssssssssans | neeesssnsssssessssnsssssssssssssssssssns 16,118,911 | covooeeeenei 15,960,000 64,510
13521) AA 9| CANADA POST CORP 10.350 03/15/2016 |G ...11/13/2007..... | RBC DOMINION 415,266 295,000 5,186
3199999. Total - Bonds - Special Revenue and Special ASSESSMENES. ........c..iiuiiiresieisisiseiessessesssessesssssssssesssassssssessesssssssssssaes 473,649,723 | oo 457,019,731 2,568,547
Bonds - Industrial and Miscellaneous
00081T AB 4|ACCO BRANDS CORP CORPORATE ...11/13/2007..... | DEUTSCHE BANK 346,875 375,000 7,228
00130H BJ 3]|AES CORP CORPORATE ...10/09/2007..... | DEUTSCHE BANK 250,000 250,000
001546 AG 5|AK STEEL CORP CORPORATE ...07/12/2007.....| MORGAN STANLEY. 250,313 250,000 1,722
001706 AB 6|ASSOCIATED ATERIALS INC ~ CORPORATE ...05/23/2007..... | VARIOUS, 373,750 500,000
00184A AF 2| AOL TIME WARNER INC 6.875 05/01/2012 ...05/03/2007..... | MORGAN STANLEY. 2,128,380 2,000,000 2,674
00206R AF 9|AT&TINC CORPORATE ...12/04/2007.....| J P MORGAN 999,160 1,000,000
00430X AB 3| ACCELLENT INC CORPORATE ...05/29/2007..... VARIOUS 258,750 250,000 6,089
00763M AN 8| ADVANCED MECICAL OPTICS ~ CORPORATE ...07/10/2007..... | UBS WARBURG 235,625 250,000 5,260
008674 AB 9| AHERN RENTALS CORPORATE ...05/14/2007.....| CIBC OPPENHEIM 260,000 250,000 5,910
014477 AD 5|ALERIS INTERNATIONAL INC PRIV PLAC ...05/07/2007..... | DEUTSCHE BANK 266,875 250,000 8,813
014477 AG 8|ALERIS INTERNATIONAL INC PRIV PLAC ...07/11/2007..... | VARIOUS, 644,375 625,000 20,382
018804 AL 8|ALLIANT TECHSYSTEMSINC ~ CORPORATE ...05/07/2007.....| J P MORGAN 95,950 95,000 695
01958X BK 2|ALLIED WASTE NORTH AMERICA CORPORATE ...05/03/2007..... | BANC OF AMERICA 100,500 100,000 407
01958X BR 7|ALLIED WASTE NORTH AMERICA CORPORATE ...08/13/2007..... VARIOUS, 490,000 500,000 6,680
01958X BS 5|ALLIED WASTE NORTH AMERICA CORPORATE ...05/07/2007..... | CITIGROUP 254,375 250,000 2,769
019736 AA 5| ALLISON TRANSMISSION INC  CORPORATE..........ccocvvrmmrremmrrirnsrisssssssienns ...10/16/2007..... | VARIOUS, 252,813 250,000 115
026874 AX 5| AMERICAN INTL GROUP INC 5.050 10/01/2015................ ...06/14/2007..... | WACHOVIA 943,840 1,000,000 10,942
029912 AQ 5|AMERICAN TOWER CORPORATE ...08/03/2007..... | FTN FINANCIAL 250,000 250,000 5,591
029912 AS 1| AMERICAN TOWER ORP CORPORATE.... ...09/24/2007.....| CS FIRST 250,000 250,000
037411 AS 4| APACHE CORP 5.625 01/15/2017 ...01/23/2007..... | BANC OF AMERICA 249,760 250,000
037411 AT 2| APACHE CORP 5.250 04/15/2013 ...04/11/2007..... | CITIGROUP 997,510 1,000,000
037735 CF 2| APPALACHIAN PWR CO 5.550 04/01/2011 ...06/18/2007..... | BANC OF AMERICA 995,410 1,000,000 12,333
045054 AA 1| ASHTEAD CAPITAL INC PRIV PLAC ...05/29/2007..... | SALOMON BROS 271,875 250,000 6,625
05336X AD 3|AVAGO TECHNOLOGIESFIN  CORPORATE ...05/03/2007..... | BARCLAYS US FUN 548,750 500,000 22,307
05336X AF 8| AVAGO TECHNOLOGIESFIN ~ CORPORATE ...06/12/2007..... | KBC FINANCIAL 283,125 250,000 1,155
057741 AA 8|BALDOR ELECTRIC CO CORPORATE ...08/16/2007..... | VARIOUS, 791,250 750,000 12,339
073902 CE 6|BEAR STEARNS COS INC 4.500 10/28/2010. ...06/06/2007..... | JEFFERIES & CO 242,585 250,000 1,344
073902 KF 4|BEAR STEARNS COS INC 5.300 10/30/2015. ...08/01/2007.....| J P MORGAN 923,640 1,000,000 14,133
085791 AD 3|BERRY PLASTICS HOLDING CO CORPORATE ...11/28/2007..... | VARIOUS, 465,150 460,000 6,781
095173 AG 5|BLOUNTINC CORPORATE ...05/03/2007..... | LEHMAN B 260,625 250,000 5978
097395 AH 0|BOISE CASCADE LLC CORPORATE ...08/17/2007.....| SCOTIA C 230,000 250,000 6,284
097751 AM 3| BOMBARDIER INC 8.000 11/15/2014.........ovveorreereeeereneeneeeseeessnesessnesesesessnes ...01/22/2007.....| CS FIRST 208,750 200,000 3,067
09852T AA 4|BONTEN MEDIA ACQUISTION ~ CORPORATE ...05/22/2007..... LEHMAN BROS 124,750 125,000
10138M AG 0| BOTTLING GROUP LLC 5.500 04/01/2016........covveermreermeeeerneeesseessseeesseessneeees ...05/03/2007..... | VARIOUS, 856,218 850,000 6,455
103304 BD 2|BOYD GAMING CORP CORPORATE ...05/04/2007..... | BANC OF AMERICA 250,625 250,000 1,125
110394 AA 1|BRISTOW GROUP INC PRIV PLAC ...06/19/2007..... | VARIOUS, 251,250 250,000 234
111021 AD 3| BRITISH TELECOMMUNICATION 8.125 12/15/20........ccocmrveemmrrersreeerrneicsnreeenns ...06/06/2007..... | JEFFERIES & CO 274,543 250,000 10,542
11102A AB  7|BRITISH TELECOM PLC CORPORATE ...12/05/2007..... | BARCLAYS US FUN 1,995,800 2,000,000
12501B AP 9| CCH I HOLGINGS LLC CORPORATE ...05/08/2007..... | CS FIRST 237,500 250,000 2,756
12502B AC 7| CCH I LLC/CCH I CAP CO CORPORATE ...06/21/2007..... MORGAN STANLEY 404,219 375,000 7,753
125430 AF 7| COMMUNITY HEALTH SYSTEMS PRIV PLAC.......conmmeereenneeenneeesseeennenees ...06/27/2007.....| CS FIRST 620,588 625,000
126001 AB 2| CMP SUSQUEHANNA PRIV PLAC ...05/03/2007..... | MERRILL 255,938 250,000 11,864
12619A AB 1| CPG INTL 10.500 07/01/2013 ...08/14/2007..... | LEHMAN B 64,350 65,000 872
126650 BH 2|CVS CAREMARK CORPORATE ...07/31/2007.....| MORGAN STANLEY. 1,911,460 2,000,000 21,722
12686C AW 9| CABLEVISION SYSTEMS CORP  CORPORATE ...05/03/2007..... | BARCLAYS US FUN 253,438 250,000 1,278
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14042G AE 5| CAPITAL ONE PRIME AUTO RECEIVABLES TRU........cooeommiiinrieriierissiresins ...06/14/2007..... DEUTSCHE BANK 3,999,655 4,000,000

14150B AA 2| PTS ACQUISITION PRIV PLAC. ...10/15/2007..... | VARIOUS, 895,313 875,000 6,235
14743R AB 9| CASE CORP 7.250 01/15/2016. ...01/23/2007.....| WARBURG 412,000 400,000 886
15135E AB 1| CENTENNIAL CELL/COMMUNICATION CORPORATE. ...08/08/2007..... | CS FIRST 265,625 250,000 4,078
165167 BE 6| CHESAPEAKE ENERGY CORP  CORPORATE.......ccommriimmmrernreennneernnreins ...08/13/2007..... | VARIOUS, 626,094 625,000 14,204
165167 BJ 5|CHESAPEAKE ENERGY CORP PRIV PLAC ...02/07/2007..... | BANC OF AMERICA 340,863 335,000 11,530
165167 BS 5| CHESAPEAKE ENERGY CORP  CORPORATE........ccoosriimmreenneeerinneernneeens ...05/29/2007..... | VARIOUS, 374,531 375,000 6,184
171798 AA 9| CIMAREX ENERGY CO CORPORATE ...05/03/2007..... JEFFERIES & CO 252,500 250,000 346
179584 AA 5| CLAIRE'S STORES INC CORPORATE ...05/22/2007..... | BEAR STEARNS 125,000 125,000

179584 AD 9| CLAIRE'S STORES PRIV PLAC ...06/06/2007..... | KBC FINANCIAL 121,250 125,000 401
184502 AP 7| CLEAR CHANNEL CORPORATE ...05/03/2007..... | SALOMON BROS 234,375 250,000 4,512
184502 AV 4| CLEAR CHANNEL CORPORATE ...05/21/2007..... | BANC OF AMERICA 216,563 250,000 2,635
184502 AY 8| CLEAR CHANNEL COMMUNICATI 6.250 03/15/20 ...09/05/2007..... | MERRILL 226,563 250,000 7,595
20030N AP 6| COMCAST CORP NEW 6.500 01/15/2017 ......veorreermreeernreeseessneessseeessseessseeeens ...06/11/2007.....| J P MORGAN 1,017,460 1,000,000 26,903
204386 AF 3|CIE GENER DE GEOPHYSIQUE = CORPORATE ...12/20/2007..... | VARIOUS, 503,125 500,000 6,771
21036P AE 8| CONSTELLATION BRANDS INC  CORPORATE ...05/15/2007..... | BANC OF AMERICA 251,719 250,000 101
21036P AG 3| CONSTELLATION BRANDSINC  CORPORATE ...11/28/2007..... | BANKAMERICA 124,180 125,000

216871 AC 7|COOPER U S INC 6.100 07/01/2017. ...06/13/2007..... | BANC OF AMERICA 1,499,175 1,500,000

23330X AE 0|DRS TECHNOLOGIES INC CORPORATE ...12/03/2007..... | VARIOUS, 370,313 375,000 3,175
233835 AA 5| DAIMLER CHRYSLER NORTH AM 7.200 09/01/20 ...08/03/2007..... MESIROW 2,064,730 2,000,000 62,800
242370 AA 2|DEANFOODSCO  CORPORATE 7.000 06/.......cccoreermreermeeeerneesseeesnneeenns ...05/09/2007..... | BANC OF AMERICA 253,125 250,000 7,924
244217 BG 9| DEERE JOHN CAPITAL CORP 7.000 03/15/2012.......ccvcemmrrermeriernneissnssisassesnns ...06/21/2007..... | JEFFERIES & CO 2,108,820 2,000,000 39,278
245091 AD 5|DEL LABORATORIES INC CORPORATE ...09/21/2007..... | VARIOUS, 355,625 375,000 6,917
25380W AA 4|DIGICEL GROUP LTD PRIV PLAC ...12/06/2007..... | VARIOUS, 726,406 750,000 18,829
25459H AD 7|DIRECTV HOLDINGS/FINANCE ~ CORPORATE ...08/13/2007..... | VARIOUS, 585,625 625,000 6,574
254683 AC 9| DISCOVER CARD EXE TR 2007 5.650 03/15/20. ...09/28/2007..... | DEUTSCHE BANK 4,991,050 5,000,000

25468P CG 9| DISNEY WALT CO MTNS BE 6.000 07/17/2017.......ovvoerreerreriseneirsnssiseseissenees ...07/12/2007.....| GOLDMAN (1) 1,995,540 2,000,000

256605 AJ 5|DOLE FOODS INC CORPORATE ...05/04/2007.....| CS FIRST 254,688 250,000 479
261608 AB 9| DRESSER-RAND GROUPINC ~ CORPORATE ...12/03/2007..... | VARIOUS, 501,250 500,000 4,558
26439X AB 9| DUKE ENERGY FIELD SVCS LL 7.875 08/16/20 ...02/15/2007..... | BNP PARIBAS 540,340 500,000 547
26441Y AC 1|DUKE RLTY LTD PARTNERSHIP 7.750 11/15/20.... ...06/13/2007.....| WARBURG 2,091,940 2,000,000 14,208
26816L AU 6| DYNEGY HOLDINGS INC PRIV PLAC ...06/20/2007..... | ABN AMRO 120,000 125,000 834
26816L AY 8|DYNEGY HOLDINGS INC PRIV PLAC ...05/17/2007.....| J P MORGAN 125,000 125,000

26884A AN 3|ERP OPER LTD PARTNERSHIP 6.625 03/15/201 ...06/18/2007..... BANC OF AMERICA 1,896,821 1,835,000 32,418
27876G BE 7|ECHOSTAR DBS CORPORATE ...06/18/2007.....| J P MORGAN 250,000 250,000 6,927
27876G BF 4|ECHOSTAR DBS CORP CORPORATE ...08/13/2007.....| CS FIRST 494,375 500,000 13,125
281023 AN 1| EDISON MISSION ENERGY PRIV PLAC ...05/07/2007..... | DEUTSCHE BANK 62,550 60,000 1,813
281023 AV 3| EDISON MISSON ENERGY PRIV PLAC ...06/27/2007..... | VARIOUS, 369,688 375,000 1,475
28264Q GC 2|EKSPORTFINANS MTN BE 5.500 06/26/2017 ...06/19/2007.....| FIRST TENNESSEE 992,650 1,000,000

284138 AC 8|ELANFIN PLC/ELANFINCP  CORPORATE ...05/03/2007..... | JEFFERIES & CO 250,625 250,000 9,311
29255W AG 5| ENCORE ACQUISITION CO CORPORATE ...08/01/2007..... | JEFFERIES & CO 109,375 125,000 438
29255W AH 3| ENCORE ACQUISITION CO CORPORATE ...05/03/2007..... | UBS SECURITIES.... 242,813 250,000 7,905
30250D AA 3| FMC FINANCE IlI PRIV PLAC ...06/26/2007..... | BANC OF AMERICA 245,563 250,000

314275 AB 4| FEDERATED RETAIL HLDGS IN 5.350 03/15/20. ...03/07/2007.....| J P MORGAN 999,340 1,000,000

319963 AN 4| FIRST DATA CORP CORPORATE ...12/03/2007..... | VARIOUS, 589,293 625,000 1,440
34460X AA 7|FONTAINEBLEAU LASVEGAS PRIV PLAC ...12/06/2007..... VARIOUS, 235,313 250,000 6,584
345397 VC 4|FORD MOTOR CREDIT CORPORATE ...05/07/2007..... | BARCLAYS US FUN 148,500 150,000 4,733
35687M AP 2| FREESCALE SEMICONDUCTOR PRIV PLAC ...05/07/2007..... | BARCLAYS US FUN 130,975 130,000 5813
367905 AD 8| GAYLORD ENTMT CO NEW 6.750 11/15/2014 ...11/15/2007..... | BARCLAYS US FUN 48,250 50,000 47
370425 RZ 5|GENL MOTORS ACCEPT CORP  CORPORATE ...05/03/2007..... | MERRILL 539,375 500,000 778
370442 AU 9| GENERAL MOTORS CORPORATE ...05/29/2007..... | BANC OF AMERICA 235,000 250,000 2,460
370442 BT 1| GENERAL MTRS CORP CORPORATE ...05/07/2007..... | SALOMON BROS 456,875 500,000 13,377
370442 BW 4| GENERAL MOTORS PRIV PLAC ...05/23/2007..... BEAR STEARNS 234,375 250,000 7,677
373298 CG 1| GEORGIA PACIFIC PRIV PLAC ...09/04/2007..... | SALOMON BROS 239,375 250,000 2,528
38141G EU 4| GOLDMAN SACHS GROUP INC 5.625 01/15/2017 ...06/11/2007.....| GOLDMAN (1) 1,436,700 1,500,000 36,094
38143U AB 7| GOLDMAN SACHS GROUP INC 5.150 01/15/2014 ...08/02/2007..... | GOLDMAN (1) 1,910,530 2,000,000 3,719
382383 AG 2| GOODMAN GLOBAL HOLDINGS =~ CORPORATE.......c.ccommvvemmrrernererneiernneens ...05/07/2007.....| CS FIRST 142,100 140,000 4,441
382550 AU 5| GOODYEAR TIRE & RUBR CO 9.000 07/01/2015 ...08/09/2007..... | LEHMAN B 258,750 250,000 2,688
38470R AD 3| GRAHAM PACKAGING CO CORPORATE ...11/26/2007..... | VARIOUS, 726,250 750,000 12,892
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38869P AD 6| GRAPHIC PACKAGING INTL CORPORATE ...05/03/2007..... LEHMAN B 537,500 500,000 10,951
402740 AA 2| GULFSTREAM NAT GAS SYS LL 5.560 11/01/20. ...06/06/2007..... | JEFFERIES & CO 393,356 405,000 2,502
404119 AP 4|HCAINC CORPORATE ...05/09/2007.....| VARIOUS 443,438 500,000 10,315
404119 BA 6|HCAINC PRIV PLAC ...08/09/2007..... | VARIOUS, 799,219 750,000 21,222
413627 AU 4|HARRAHS OPERATING COINC  CORPORATE ...05/03/2007..... | SALOMON BROS 214,688 250,000 6,133
413627 AX 8|HARRAHS OPERATING COINC  CORPORATE ...05/07/2007.....| J P MORGAN 222,188 250,000 7177
415905 AB 4|HARRY & DAVID OPERATION  CORPORATE ...07/16/2007..... | JEFFERIES & CO 250,625 250,000 8,625
42330P AA 5|HELIX ENERGY SOLUTIONS PRIVPLAC.......... ...12/18/2007..... BANC OF AMERICA 125,000 125,000

428040 CA 5|HERTZ CORPORATION PRIV PLAC ...12/06/2007..... | VARIOUS, 204,100 190,000 8,241
428303 AH 4| HEXIION US FIN/NOVA SCOTIA PRIV PLAC ...05/08/2007.....| MORGAN STANLEY. 544,375 500,000 25,458
441812 KA 1|HOUSEHOLD FIN CORP 6.375 11/27/2012........ovvvvirereirrrrereerisseessseessssnenseees ...06/12/2007..... | JEFFERIES & CO 510,865 500,000 1,594
442488 BA 9| K HOVNANIAN ENTR HOVB CORPORATE ...05/03/2007.....| J P MORGAN 256,250 250,000 6,768
44332L AB 6|HUB INTL HOLDINGS PRIV PLAC ...09/25/2007..... | VARIOUS, 246,250 250,000 3,281
44701Q AP 7|HUNTSMAN INT LLC CORPORATE ...06/01/2007.....| CS FIRST 263,125 250,000 1,148
45661T AB 7|INERGY LP/INERGY FIN CORPORATE ...05/04/2007.....| J P MORGAN 248,750 250,000 6,875
45661Y AA 8| INEOS GROUP HLDGS PLC 8.500 02/15/2016...........evvermrrerereermeresseeesneeeesnees ...08/14/2007..... | VARIOUS, 464,375 500,000 9,503
45763U AC 9]|INMARSAT FINANCE IIPLC  CORPORATE. ...09/25/2007.....| CS FIRST 240,625 250,000

45820E AB 8| INTELSAT INTERMEDIATE PRIV PLAC ...06/15/2007..... | VARIOUS, 351,250 375,000 3,680
45822C AB O] INTELSAT INTERMEDIATE CORPORATE ...05/03/2007..... | SALOMON BROS 209,375 250,000

45867X AE 4|INTERGEN NV PRIV PLAC ...07/23/2007..... MERRILL 247973 250,000

46625H AT 7|JPMORGAN & CHASE & CO 5.750 01/02/2013 ...06/20/2007..... | JEFFERIES & CO 500,180 500,000 13,816
46625H AX 8| JP MORGAN CHASE & CO 5.250 05/01/2015. ...07/31/2007.....| CHASE 1,889,140 2,000,000 26,833
46627T AD 4| SMURFIT KAPPA FUNDING CORPORATE..........oiieeeeeeeceeeeeceeeeeeesseessseiin ...09/25/2007..... | UBS WARBURG 245,000 250,000 9,526
471109 AB 4| JARDEN CORP PRIV PLAC ...12/03/2007..... | VARIOUS, 370,313 375,000 2,161
481086 AB 2| VISANT HOLDING CORP CORPORATE ...08/13/2007..... | VARIOUS, 466,250 500,000

481087 AC 8| VISANT CORP CORPORATE ...05/04/2007..... | LEHMAN B 256,875 250,000 2,012
492914 AQ 9|KEY ENERGY SERVICESINC ~ CORPORATE ...12/13/2007..... VARIOUS 377,500 375,000 553
50076X AB 7|KRATON POLYMERSLLC/CAP  CORPORATE ...09/25/2007..... | RBC. 243,655 250,000 4,119
502413 AL 1|L-3 COMMUNICATIONS CORP  CORPORATE ...05/18/2007..... | BANC OF AMERICA 119,700 120,000 2,613
513075 AG 6|LAMAR MEDIA CORP CORPORATE ...09/11/2007..... | BANC OF AMERICA 250,000 250,000 3,675
51508L AC 7|LANDRY'S RESTAURANTS INC PRIV PLAC.......coccommmeermmeeimnrrinnneennsienneees ...05/09/2007..... | KBC FINANCIAL 248,125 250,000 7,760
52517P F6 3| LEHMAN BROS HLDGS INC MTN 5.500 04/04/20 ...07/13/2007..... | CITIGROUP 948,750 1,000,000 15,889
52517P K5 9|LEHMAN BROS HLDGS INC MTN 5.750 07/18/20 ...04/18/2007..... | LEHMAN B 1,021,340 1,000,000 15,174
527298 AM 5| LEVEL 3 FINANCING INC PRIV PLAC ...05/04/2007..... J P MORGAN 260,625 250,000 514
532776 AR 2|LINTVCORP-CLA CORPORATE ...12/06/2007..... | LEHMAN B 472,500 500,000 2,347
534187 AP 4|LINCOLN NATL CORP IND 4.750 02/15/2014 ...05/03/2007.....| MORGAN STANLEY. 964,680 1,000,000 10,951
539830 AE 9| LOCKHEED MARTIN CORP 7.650 05/01/2016..........ccoommrreerrrereeernneesnerernsenens ...05/01/2007..... | FIRST TENNESSEE 1,744,875 1,500,000 956
549463 AE 7|LUCENT TECHNOLOGIES INC ~ CORPORATE....... ...05/08/2007..... | VARIOUS, 460,000 500,000 4,882
552953 AW 1| MGM MIRAGE INC CORPORATE ...05/03/2007.....| SCOTIA C 348,688 350,000 2,428
552953 BC 4|MGM MIRAGE INC CORPORATE ...08/09/2007..... | VARIOUS, 978,750 1,000,000 11,276
570506 AE 5| MARKWEST ENERGY PART/FIN ~ CAN PROVI........... .{C ...08/20/2007..... LEHMAN B 250,000 250,000 2,243
574599 BF 2| MASCO CORP 5.850 03/15/2017......c.vvvernreernreenns ...03/09/2007.....| MERRILL 996,480 1,000,000

574754 AE 7|MASHANTUCKET PEQUOT TRIB PRIV PLAC ...11/08/2007..... | MERRILL 250,000 250,000

575379 AE 2| MASONITE CORP CORPORATE ...08/14/2007.....| CS FIRST 223,125 250,000 6,340
575796 AE 7|MASS RBB TRUST 1999-BEC1 7.030 03/15/201.......... ...08/21/2007..... | LEHMAN B 2,051,563 2,000,000 62,098
576203 AH 6| MASSEY ENERGY CO CORPORATE ...05/03/2007..... SALOMON BROS 243,125 250,000 6,827
59001A AK 8| MERITAGE HOMES CORP PRIV PLAC ...05/09/2007..... | LEHMAN BROS 236,250 250,000 2,561
590188 4M 7| MERRILL LYNCH & CO INC 6.050 05/16/2016.......... ...07/24/2007.....| UBS WARBURG 980,020 1,000,000 11,932
59018Y TZ 4|MERRILLLYNCH CO INC MTN 5.450 07/15/201 ...08/07/2007..... | WACHOVIA 1,467,390 1,500,000 5,677
59023B AE 4|MERRILLLYNCH&COINC  OTHER ABS ...05/15/2007..... | BANC OF AMERICA 8,437,780 8,260,000 22,075
59156R AC 2| METLIFE INC 6.125 12/01/2011 ...06/20/2007..... | JEFFERIES & CO 254,775 250,000 1,021
594087 AJ 7|MICHAELS STORES INC PRIV PLAC ...08/09/2007..... | VARIOUS, 398,438 375,000 4,063
594087 AM 0| MICHAELS STORES INC PRIV PLAC ...07110/2007..... VARIOUS, 546,563 500,000 4,740
59562H AK 4| MIDAMERICAN FDG INC 6.750 03/01/2011.....coorveerrerereerreesseeeesseessneeesseneees ...05/03/2007.....| J P MORGAN 1,948,642 1,850,000 23,241
60877U AA 5| MOMENTIVE PERFORMANCE PRIV PLAC..... ...05/09/2007..... | BANC OF AMERICA 265,000 250,000 10,833
60877U AG 2|MOMENTIVE PERFORMANCE PRIV PLAC..... ...05/04/2007..... | J P MORGAN 263,750 250,000 10,898
60877U AK 3| MOMENTIVE PERFORMANCE PRIV PLAC..... ...05/07/2007.....| WARBURG 264,375 250,000 12,458
615322 BC 7| MONUMENTAL GLOBALFDGII PRIV PLAC ...06/21/2007..... | JEFFERIES & CO 250,430 250,000 6,356
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617446 C2 3| MORGAN STANLEY 5.450 01/09/2017 ...08/02/2007.....| VARIOUS 3,073,875 3,250,000 39,588
618270 AB 8| MORRIS PUBLISHING CORPORATE ...10/03/2007.....| J P MORGAN 196,875 250,000 3,160
624758 AB 4|MUELLER WATER PRODUCTS PRIV PLAC ...05/17/2007..... | BANC OF AMERICA 251,563 250,000

629377 AT 9|NRG ENERGY INC 7.250 02/01/2014 ...05/17/2007..... | DEUTSCHE BANK 145,250 140,000 3,130
629377 AX O0|NRGENERGY INC CORPORATE ...12/12/2007..... | VARIOUS, 255,113 260,000 8,127
62941E AB 7|NTKHOLDINGS INC CORPORATE ...05/23/2007..... | UBS WARBURG 371,250 500,000

62947Q AF 5|NXPBV PRIV PLAC. ...11/19/2007..... | VARIOUS, 154,619 160,000 1,322
62947Q AG 3| NXP BV/INXP FUNDING LLC PRIV PLAC..... ...05/04/2007..... LEHMAN B 260,625 250,000 1,583
637432 HT 5|NATIONAL RURAL UTILS COOP 5.450 04/10/20 ...04/02/2007..... | MERRILL 996,800 1,000,000

640094 AF 5|NEFF COROP PRIV PLAC ...05/23/2007..... | BANC OF AMERICA 125,000 125,000

64016A AA 3| NELL AF SARL 8.375 08/15/2015.........cvvermmrrerncrericnrenns ...11/30/2007..... | VARIOUS, 528,148 540,000 16,655
640204 AH 6| NEIMAN MARCUS GROUP INC 10.375 10/15/201.......... ...08/08/2007..... | VARIOUS, 832,500 750,000 11,816
651715 AD 6| NEWPAGE CORP CORPORATE ...11/29/2007..... | UBS WARBURG 256,250 250,000 2,292
65338L AA 7|NCO GROUP INC PRIV PLAC ...05/08/2007.....| MORGAN STANLEY. 259,375 250,000 14,514
65409Q AC 6|NIELSEN FINANCE LLC/CO PRIV PLAC ...08/08/2007.....| VARIOUS 1,080,625 1,000,000 21,042
65409Q AJ 1|NIELSEN FINANCE LLC/CO PRIV PLAC. ...05/08/2007..... | ABN AMRO 362,500 500,000

65562V AA 2| NORDIC TEL CO HLDGS PRIV PLAC ...05/08/2007.....| MORGAN STANLEY. 650,250 600,000 1,220
656559 BG 5|NORTEK INC CORPORATE ...07/11/2007..... | VARIOUS, 858,753 875,000 16,941
656569 AE 0| NORTEL NETWORKS LTD 10.125 07/15/2013.......rveormmreemrreerneeennneeseeesssnneesnns | eeeeesneeennnns ...09/12/2007.....| MERRILL 255,938 250,000 4,359
67105E AA 0| OUTBACK STEAKHO PRIV PLAC ...06/15/2007..... VARIOUS, 251,105 250,000 208
676167 AU 3| OESTERREICHISCHE KONTROLL 5.000 04/25/20.........cccoveeerrreerereereeeesneeeens ...06/21/2007..... | UBS WARBURG 959,700 1,000,000 8,472
68555G AA 8| ORASCOM TELECOM FINANCE PRIV PLAC ...12/10/2007..... | VARIOUS, 611,344 625,000 15,012
698604 AD 7|PANOLAM INDUSTIRES INTL PRIV PLAC ...05/29/2007.....| CS FIRST 265,625 250,000 4,479
716745 AB 0| PETROPLUS FINANCE LTD PRIV PLAC ...07/18/2007..... | VARIOUS, 491,250 500,000 4,205
721467 AE 8|PILGRIM'S PRIDE CORP CORPORATE ...05/03/2007..... | LEHMAN B 509,375 500,000 11,014
723456 AC 3| PINNACLE ENTERTAINMENT PRIV PLAC ...05/08/2007.....| SCOTIA C 258,438 250,000 3,208
723456 AF 6| PINNACLE ENTERTAINMENT PRIV PLAC ...08/07/2007..... VARIOUS, 240,031 250,000 1,615
72347Q AA 1| PINNACLE FOODS FINANCEL PRIV PLAC ...05/21/2007..... | VARIOUS, 750,938 750,000 7,740
72347Q AB 9| PINNACLE FOODS FINANCEL PRIV PLAC ...06/07/2007..... | VARIOUS, 253,438 250,000 4,427
726505 AC 4|PLAINS EXPLORATION & PRODUCT CORPORATE ...08/08/2007..... | VARIOUS, 710,625 750,000 18,156
729416 AG 2|PLY GEMINDUSTRIESINC ~ CORPORATE ...05/15/2007..... | VARIOUS, 226,563 250,000 5,500
73179U AC 9|POLYPORE INC CORPORATE ...05/07/2007.....| J P MORGAN 516,875 500,000 21,267
74439H AD 0| PSYCHIATRIC SOLUTIONS INC 7.750 07/15/20........ccovceerrvvemeerireeerrmeereinenneens ...05/08/2007..... | LEHMAN B 41,200 40,000 999
74819R AH 9| QUEBECOR MEDIA INC CORPORATE ...12/06/2007..... | VARIOUS, 235,938 250,000 7,696
74837N AC 7| QUICKSILVER INC CORPORATE ...11/09/2007..... | MORGAN STANLEY. 357,500 375,000 1,957
74955W AG 4|R.H.DONNELLEY CORP PRIV PLAC ...05/07/2007.....| CS FIRST 108,000 100,000 2,835
74955W AJ 8|R.H.DONNELLEY CORP PRIV PLAC ...09/19/2007.....| J P MORGAN 250,000 250,000

75524D AB 6|RBS GLOBAL & REXNORD CORP  CORPORATE ...08/09/2007..... | VARIOUS, 642,525 625,000 10,625
75524D AD 2|RBS GLOBAL & REXNORD CORP  CORPORATE ...05/04/2007.....| CS FIRST 78,225 70,000 2,239
75524D AG 5|RBS GLOBAL & REXNORD CORP  CORPORATE ...05/03/2007..... | BANKAMERICA 261,875 250,000 5,609
755247 AB 1|REABLE THERAPEUTICSFIN PRIV PLAC ..11/07/2007..... CS FIRST. 250,054 250,000

75605E AK 6|REALOGY CORP PRIV PLAC ...05/03/2007..... | BANKAMERICA 251,563 250,000 2,042
75605E AP 5|REALOGY CORP PRIV PLAC ...05/29/2007.....| MORGAN STANLEY. 250,000 250,000 3,896
75734R AC 9|REDDY ICE HOLDINGS INC PRIV PLAC.... ...05/16/2007.....| CIBC 117,188 125,000

75886A AB 4|REGENCY ENERGY PARTNERS PRIV PLAC...... ...05/04/2007..... | WARBURG 260,625 250,000 8,549
75952B AP 0| RELIANT ENERGY INC CORPORATE ...06/28/2007..... VARIOUS 369,844 375,000 711
76010R AC 2|RENTAL SERVICE CORP PRIV PLAC. ... ...06/28/2007..... | VARIOUS, 662,188 625,000 22299
767754 BL 7|RITE AID CORP PRIV PLAC ...05/15/2007..... | SALOMON BROS 248,438 250,000 4,531
767754 BN 3|RITE AID CORP PRIV PLAC ...05/17/2007..... | SALOMON BROS 246,350 250,000

774477 AG 8| ROCKWOOD SPECIALTIES GROU 7.500 11/15/20........cmvveermreerrrrernerernsiens ...08/09/2007.....| CS FIRST 243,125 250,000 4,635
780641 AG 1| ROYAL KPN NV 8.000 10/01/2010.......ccocumrverrmrrermrmererssemsseessssssesssesssssessneens ...07/31/2007..... | JEFFERIES & CO 1,072,150 1,000,000 27,111
784216 AB 9| SGS INTLINC PRIV PLAC ...05/18/2007..... | UBS SECURITIES.... 274,375 250,000 13,167
78442F BK 3| SLM CORP MTN BOOK ENTRY 4.000 01/15/200..........cc.commerermmrreraeiessneinsnnninns | covrnerirnnens ...08/01/2007..... | VARIOUS, 1,923,520 2,000,000 12,889
784635 AJ 3| SPX CORPORATION PRIV PLAC ...12/10/2007..... | BANC OF AMERICA 125,000 125,000

785905 AB 6| SABRE HOLDINGS CORP PRIV PLAC........oorieneernnsesnssssnssssssesneeens ...07/11/2007..... | VARIOUS, 347,500 375,000 7,103
79546V AC 0| SALLY HOLDINGS LLC PRIV PLAC ...05/08/2007..... | MERRILL 260,000 250,000 11,241
79546V AF 3| SALLY HOLDINGS LLC PRIV PLAC ...08/09/2007.....| VARIOUS 645,000 625,000 3,464
799183 AA 6] SAN PASQUAL CASINO DEV GR 8.000 09/15/20 ...08/13/2007..... | MERRILL 496,250 500,000 16,778
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812141 AN 9| SEALY MATTRESS CO CORPORATE.........ccomieeierieieesesesiesiesi s ...08/07/2007..... DEUTSCHE BANK 245,625 250,000 3,151
816196 AJ 8|SELECT MEDICAL CORP PRIV PLAC..........mireeeviesesissesisssssessss s ...05/09/2007.....| J P MORGAN 114,531 125,000 2,727
816752 AA 7| SEMINOLE HARD ROCK ENTMT 8.194 03/15/201........crmmrverrmreemnrrereneeernsiinnes ...09/14/2007..... | VARIOUS, 244,168 250,000 76
817492 AD 3| SERENA SOFTWARE INC PRIV PLAC ...05/08/2007.....| MERRILL 274,375 250,000 4,035
822582 AC 6| SHELL INTERNATIONAL FIN B 5.200 03/22/20 ...03/19/2007.....| MORGAN STANLEY. 3,488,415 3,500,000

82459A AA 9| SHINGLE SPRINGS TRIBALG PRIV PLAC.......... ...06/27/2007..... | VARIOUS, 251,168 250,000 130
828709 AF 2| SIMMONS CO CORPORATE ...05/08/2007..... | DEUTSCHE BANK 515,625 500,000 12,688
832248 AQ 1|SMITHFIELD FOODS INC CORPORATE ...06/19/2007..... SALOMON BROS 375,000 375,000

83272A AC 8| STONE CONTAINER CORP PRIV PLAC ...05/03/2007..... | BEAR 250,313 250,000 2,333
833312 AB 7| SNOQUALMIE ENT AUTH PRIV PLAC ...05/03/2007..... | BANKAMERICA 260,938 250,000 6,210
84762L AA 3| SPECTRUM BRANDS INC PRIV PLAC......coooierviereinsriseesissessssseneneens ...05/30/2007..... | VARIOUS, 206,563 250,000 5813
84762L AB 1| SPECTRUM BRANDS INC CORPORATE........ ...05/22/2007.....| VARIOUS 240,625 250,000 3,555
852061 AD 2| SPRINT NEXTEL CORP 6.000 12/01/2016 ...06/11/2007.....| GOLDMAN SACHS 471,570 500,000 1,083
857689 AT 0| STATION CASINOS INC CORPORATE ...07/16/2007..... | VARIOUS, 580,225 625,000 10,026
867363 AH 6| SUNGARD DATA SYSTEMSINC ~ CORPORATE........ccocommmrvemrrirnnsissenessneens ...05/03/2007.....| CS FIRST 535,000 500,000 10,519
867363 AL 7| SUNGARD DATA SYSTEMSINC ~ CORPORATE........cccormmreerrrerneeeeneeeerineees ...08/08/2007..... | VARIOUS, 1,072,500 1,000,000 33,490
868536 AS 2| SUPERVALU INC CORPORATE ...08/07/2007..... | LEHMAN B 241,875 250,000 4,421
87163K AB 1| SYNIVERSE TECHNOLOGIES =~ CORPORATE ...08/09/2007..... | LEHMAN B 232,500 250,000 9,634
87244E AC 6| TIAA GLOBAL MKTS INC 5.125 10/10/2012. ...10/04/2007..... | DEUTSCHE BANK 998,950 1,000,000

87255M AA 8| TL ACQUISITIIONS INC PRIV PLAC ...12/03/2007..... | VARIOUS, 732,123 750,000 21,182
87264M AA 7| TRW AUTOMOTIVE INC PRIV PLAC ...12/07/2007..... | LEHMAN B 354,375 375,000 6,344
87611U AB 7|TARGA RESOURCES PRIV PLAC ...05/21/2007.....| CS FIRST 262,500 250,000 1,358
87612E AP 1| TARGET CORP 5.375 05/01/2017 ...04/26/2007.....| J P MORGAN 997,320 1,000,000

87910P AL 4| TEKNI-PLEX INMC CORPORATE ...05/31/2007.....| CS FIRST 280,179 250,000 8,793
880349 AH 8| TENNECO INC CORPORATE ...01/30/2007.....| CS FIRST 109,200 105,000 1,937
880779 AU 7|TEREX CORP CORPORATE ...11/07/2007.....| CS FIRST 125,000 125,000

887317 AC 9| TIME WARNER INC 5.875 11/15/2016 ...06/11/2007..... | LEHMAN B 967,680 1,000,000 4,733
88732 AG 3| TIME WARNER CABLE INC 5.400 07/02/2012 ...04/04/2007..... | WACHOVIA 998,150 1,000,000

893647 AJ 6| TRANSDIGM INC CORPORATE ...08/08/2007.....| CS FIRST 249,375 250,000 1,507
89421E AB 9| TRAVELPORTLLC PRIV PLAC. ...11/28/2007..... | VARIOUS, 664,063 625,000 12,549
89421E AC 7|TRAVELPORTLLC PRIV PLAC ...10/25/2007..... | VARIOUS, 415,625 375,000 7,958
896215 AC 4| TRIMAS CORP CORPORATE ...05/07/2007.....| CS FIRST 259,375 250,000 9,944
897083 AA 9| WIMAR OPCO LLC/FIN COROP PRIV PLAC ...05/04/2007.....| MORGAN STANLEY. 254,063 250,000 8,689
89855V AB 6| TUBE CITY IMS CORP AGENCY 9.7 ...05/17/2007..... CS FIRST. 263,750 250,000 7,922
90338W AE 3|U S ONCOLOGY INC PRIV PLAC. ...05/15/2007..... | WACHOVIA 265,625 250,000 5813
904201 AA 8| UMBRELLA ACQUISITION PRIV PLAC ...07/17/2007.....| VARIOUS, 1,005,625 1,000,000 16,182
907818 CN 6| UNION PAC CORP 6.125 01/15/2012 ...04/24/2007..... | LEHMAN B 2,066,440 2,000,000 34,708
911365 AL 8| UNITED RENTALS INC CORPORATE ...05/04/2007..... | MERRILL 260,625 250,000 9,365
911365 AN 4| UNITED RENTALS INC CORPORATE ...05/03/2007..... | DEUTSCHE BANK 253,438 250,000 3,747
913016 AC 5| UNITED SURGICAL PARTNERES PRIV PLAC ...05/03/2007..... | SALOMON BROS 128,750 125,000 586
913017 BM 0| UNITED TECHNOLOGIES CORP  CORPORATE ...12/04/2007..... DEUTSCHE BANK 998,070 1,000,000

91359P AD 2| UNIVERSAL HOSPITAL SERVICE PRIV PLAC......... ...05/22/2007..... | MERRILL 250,000 250,000

918436 AA 4| VARIETAL DISTRIBUTION PRIV PLAC. ...08/08/2007..... | VARIOUS, 743,539 750,000 3,701
918866 AR 5|VALASSIS COMMUNICATION PRIV PLAC ...11/28/2007..... | VARIOUS, 231,250 250,000 4,526
91913Y AJ 9| VALERO ENERGY CORP CORPORATE ...06/12/2007..... | JEFFERIES & CO 216,857 225,000 1,619
92203P AB 2| VANGUARD HEALTHHLDGII  CORPORATE ...12/04/2007..... UBS WARBURG 237,500 250,000 4,125
92203R AB 8| VANGUARD HEALTHHLD | PRIV PLAC ...05/22/2007..... | SALOMON BROS 212,813 250,000

92531X AC 6|VERSO PAPER HLDGS LLC/INC PRIV PLAC ...05/03/2007.....| J P MORGAN 266,250 250,000 6,147
92829N AB 1] VISANT CORP CORPORATE ...05/03/2007..... | DEUTSCHE BANK 526,250 500,000 19,080
92857W AD 2| VODAFONE GROUP PLC NEW 5.375 01/30/2015 ...06/11/2007.....| VARIOUS 1,941,390 2,000,000 33,594
92857W AR 1| VODAFONE GROUP PLC NEW 5.350 02/27/2012 ...02/20/2007.....| MORGAN STANLEY. 499,740 500,000

929160 AE 9| VULCAN MATERIALS CO CORPORATE. ...12/06/2007..... | GOLDMAN (1) 499,110 500,000

92926K AB 9| WCA WASTE CORP CORPORATE ...05/07/2007..... CS FIRST. 85,200 80,000 2,981
92926T AA 2| WDAC SUBSIDIARY CORP PRIV PLAC ...05/07/2007.....| CS FIRST 523,125 500,000 18,495
93443M AC 5| WARNER CHILCOTT CORP CORPORATE ...05/03/2007.....| BARCLAYS US FUN 266,875 250,000 5,894
934548 AE 8| WMG ACQUSITION CORP 7.375 04/15/2014 ...10/10/2007..... | J P MORGAN 220,625 250,000

94107U AB 4| WASTE SERVICES INC CORPORATE ...05/07/2007.....| CS FIRST 264,688 250,000 1,649
947074 AE 0| WEATHERFORD INTL INC 5.950 06/15/2012 ...06/13/2007.....| MORGAN STANLEY. 1,996,100 2,000,000

947074 AF 7| WEATHERFORD INTL INC 6.350 06/15/2017 ...07/31/2007.....| J P MORGAN 2,043,040 2,000,000 15,875
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949746 NX 5| WELLS FARGO COMPANY CORPORATE ...12/04/2007..... CIT GROUP. 995,840 1,000,000
94980V AA 6| WELLS FARGO BK NATL ASSN 4.750 02/09/201........cvveeermreerreeerseeesseeesseeenns ...06/19/2007..... | JEFFERIES & CO 467,965 500,000 8,774
952355 AC 9| WEST CORP CORPORATE ...11/27/2007..... | VARIOUS, 510,313 500,000 6,993
952355 AF 2| WEST CORP CORPORATE ...05/21/2007..... | VARIOUS, 545,938 500,000 4,125
97314X AA 2| WIND ACQUISITION FIN SA 10.750 12/01/201 ...09/06/2007..... | VARIOUS, 908,375 800,000 33,474
983130 AD 7| WYNN LAS VEGAS LLC CORPORATE ...06/07/2007..... | JEFFERIES & CO 492,500 500,000 1,012
983130 AH 8| WYNN LAS VEGAS LLC PRIV PLAC. .....ooereieeeineeeieeeesseeesseeeseessnes ...11/01/2007..... | DEUTSCHE BANK 243,125 250,000 7131
984135 AB 9| XTRA FIN CORP 5.150 04/01/2017 ...03/13/2007..... | GOLDMAN (1) 3,486,105 3,500,000
02580Z AC 0| AMERICAN EXPRESS CORPORATE C ...11/30/2007.....| SCOTIA C 1,199,364 1,210,000 18,413
02687Q DG 0|AMERICAN INTL GROUP CORPORATE ...12/07/2007..... | BANKAMERICA 1,491,735 1,500,000
034918 AC 6| ANGIOTECH PHARMACEUTICALS INC CORPORATE | ...07/16/2007.....| CS FIRST 115,000 125,000 2,906
064149 NB 9| BANK NOVA SCOTIA HALIFAX 4.515 11/19/200 c ...08/31/2007.....| SCOTIA C 2,161,103 2,170,000 29,527
07786Z AC 1|BELL ALIANT REGL COMM 4.950 02/26/2014...........c.cvvmmereermeerimieririsseiiressinines C ...02/21/2007.....| NBC CLEAR 2,069,400 2,070,000
13591Z M6 4| CANADIAN IMPERIAL BANK 5.000 09/10/2012 [ ...09/05/2007..... | CIBC 3,872,550 3,880,000
13591Z YR 5| CANADIAN IMPERIAL BK COMM 4.350 11/01/20........ormmrrermmerenneisnseensssisnnnes C ...03/06/2007.....| CIBC 3,044,423 3,030,000 46,222
136069 CR 0] CDN IMPERIAL BK OF COMMER 4.550 03/28/20.........ccccmevereereeeernseeeereneinnns C ...08/15/2007..... | VARIOUS, 3,589,256 3,645,000 65,885
136375 BM 3| CANADIAN NATL RAILWAY CORPORATE ...02/01/2007.....| CORRECTION TO PRIOR YEAR 498,425 500,000
13643Z AD 0| CANADIAN OIL SANDS LTD MT 5.550 06/29/20.........ccocmmrreemeerererrenneresnsrenneens C ...09/13/2007..... | RBC DOMINION 4,043,440 4,000,000 49,266
13668Z AP 3| CANADIAN TIRE LTD MTN CDS 5.220 10/01/20. C ...09/26/2007..... | RBC. 3,499,440 3,500,000
36158Z BB 1| GE CAP CDA FDG CO MTN CDS 4.375 09/28/20. C ...03/22/2007.....| TD WATER 1,217,647 1,219,000
391382 AA 6| GREAT-WEST LIFECO DELFIN CORPORATE C ...06/14/2007.....| SCOTIA C 1,500,000 1,500,000
43812Z AN 0| HONDA CANADA FINANCE 5.675 09/26/2012 C ...09/19/2007.....| RBC. 1,100,000 1,100,000
44810Z AM 2| HYDRO ONE INC CORPORATE C ...11/30/2007.....| CIBC 1,040,897 1,050,000 11,704
626209 JB 7| MUNICIPAL FIN AUTH B C 4.800 12/01/2017 C ...10/04/2007..... | VARIOUS, 5,017,760 5,020,000
629182 MD 2|NHA MBS CMO 4.200 C ...03/20/2007.....| SCOTIA C 3,412,814 3,470,000 9,710
67000X AB 2|200 BAY STREET SUITE 3800 CORPORATE ...09/06/2007.....| J P MORGAN 481,250 500,000 2,618
683244 AT 4| ONTARIO SCH BRDS FING COR 5.376 06/25/20 C ...06/13/2007.....| CIBC 2,425,000 2,425,000
68383K AC 3| OPTI CANADA INC PRIV PLAC ...06/25/2007.....| CS FIRST 250,000 250,000
74926X AA 1| RBC SUB NTS TR 4.580 04/30/2017 C ...07/06/2007..... | RBC DOMINION 1,824,634 1,880,000 16,985
780085 RL 2|ROYAL BK CDA MONTREAL QUE 5.200 08/15/20.. C.... ...09/06/2007..... | RBC DOMINION 3,807,227 3,880,000 14,925
780085 RW 8| ROYAL BK CDA MONTREAL QUE 5.130 09/27/20.. C.... ...11/14/2007.....| NBC CLEAR 5,208,327 5,175,000 38,549
80802T JR 0| SCHOONER TRUST CMO 5.192 C ...06/18/2007.....| TD WATER 2,961,047 2,975,000 9,010
83357Z AE 7|SOBEYSINC CORPORATE | ...05/23/2007..... | RBC DOMINION 989,780 1,100,000 8,201
87807T AA 6|TD CAP TR I16.792 12/31/2052 C ...09/26/2007.....| RBC DOMINION 4,232,640 4,000,000 69,223
891162 AC 0| TORONTO DOM CTR WEST LTD 4.779 12/14/210 C ...09/28/2007..... | RBC DOMINION 2,897,380 3,100,000 45,054
891162 AD 8| TORONTO DOM CTR WEST LTD 5.763 12/18/202 ...07/16/2007.....| TD WATER 2,115,000 2,115,000
89116Z AE 6] TORONTO DOMINION BK ONT _ CORPORATE C ...10/10/2007.....| TD WATER 2,815,000 2,815,000
4599999. Total - Bonds - Industrial and Miscellaneous 239,839,991 239,994,000 2455767
6099997. Total - Bonds - Part 3. 888,216,177 868,733,731 7,208,417
6099998. Total - BONAS = SUMMANY M fTOM Pt ...ttt ee oo et sooeEooee _ feffooestooeetooomesoomeeooEEsooeEEooEEEfooEEEooEEEf1oEEEf1oEEEEHoEEEf£eEEEE LA R 1EEEE4EEEE1EEEE 1L EEE1EEEE4EEEE1EEEE 1o EE1eEEE 1oL EE e EEteeae et esnstsenetasnss e | ooemsssssssssensst st 379,222,023 376,247,000 f ..o 1,705,086
6099999. Total - Bonds 1,267,438,200 ....1,244,980,731 8,913,503
Common Stocks - Banks, Trust and Insurance Companies
46625H 10 0] JP MORGAN CHASE & CO ...11/27/2007..... | VARIOUS, 620,900.000 | ..vvoomrverreeeernerereeeeeneeeeeeenns 30,372,573 XXX
617446 44 8| MORGAN STANLEY DEAN WITTER&CO ...10/02/2007..... | VARIOUS, 45,100.000 2,807,544 XXX
929903 10 2|WACHOVIA CORP ...07/25/2007..... | VARIOUS, 125,000.000 6,895,831 XXX
949746 10 1| WELLS FARGO & CO NEW, ...12/06/2007..... | VARIOUS, 435,000.000 15,215,591 XXX
6799999. Total - Common Stocks - Banks, Trust and INSUrance COMPEANIES.............ov.oveeveveeveeeeeeeeeeeeeeeeseesesseseeseseesssssssssnssness  ssreessees 55,291,539 XXX 0
Common Stocks - Industrial and Miscellaneous
000361 10 5|AAR CORP, ...11/30/2007..... | VARIOUS, 18,000.000 546,974 XXX
001084 10 2|AGCO CORP. ...07/27/2007..... | SANFORD 4,500.000 187,162 XXX
00206R 10 2| AT&T INC ...12/11/2007..... | VARIOUS, 538,500.000 ,693, XXX
00724F 10 1]|ADOBE SYSINC ...11/13/2007..... | VARIOUS, 465,000.000 19,059,601 XXX
00762W 10 7|ADVISORY BRD CO ...03/07/2007..... | INSTINET CROSS 2,000.000 103,078 XXX
011659 10 9| ALASKA AIR GROUP INC ...11/28/2007..... | SANFORD 4,700.000 116,250 XXX
013817 10 1|ALCOA, INC ...08/20/2007..... | GOLDMAN (1) 40,000.000 1,351,568 XXX
01741R 10 2| ALLEGHENY TECHNOLOGIES IN..... ...07/10/2007..... | VARIOUS, 12,702.000 1,435,830 XXX
019589 30 8|ALLIED WASTE INDS INC ...11/09/2007..... | BNY BROKERAGE 180,000.000 2,296,994 XXX
020002 10 1|ALLSTATE CORP ...11/23/2007..... | SANFORD 800.000 40,054 XXX
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02208R 10 6| ALTRA HOLDINGS INC ...07/09/2007..... | VARIOUS, 52,809.000 923,668 XXX
02209S 10 3|ALTRIA GROUP INC ...08/29/2007.....| VARIOUS 633,300.000 XXX
026874 10 7|AMERICAN INTERNTIONAL GROUP ...11/01/2007..... | VARIOUS, 240,000.000 XXX
029912 20 1|AMERICAN TOWER CORP ...08/16/2007..... | VARIOUS, 198,400.000 XXX
031652 10 0| AMKOR TECHNOLOGY INC. ...12/14/2007..... | SANFORD 10,600.000 139,797 XXX
032515 10 8| ANADIGICS INC ...07/09/2007..... | VARIOUS, 56,150.000 705,676 XXX
032654 10 5|ANALOG DEVICES ...10/10/2007..... | UBSW. 30,000.000 1,108,293 XXX
03662Q 10 5|ANSYSINC ...12/14/2007.....| LEHMAN B 28,500.000 1,092,644 XXX
037833 10 0|APPLE COMPUTER ...11112/2007.....| BNY BROKERAGE 8,000.000 1,228,025 XXX
037933 10 8| APRIA HEALTHCARE GROUP INC ...08/10/2007..... | SANFORD 3,900.000 96,839 XXX
038336 10 3|APTARGROUP INC ...07/11/2007..... | SANFORD 2,800.000 103,038 XXX
040049 10 8| ARENA RESOURCES, INC ...07/06/2007..... | VARIOUS, 17,400.000 922,328 XXX
040790 10 7|ARKANSAS BEST CORP DEL ...05/21/2007..... | SANFORD 5,200.000 205,505 XXX
044103 10 9| ASHFORD HOSPITALITY TR IN ...05/31/2007..... | SANFORD 8,600.000 106,311 XXX
044209 10 4|ASHLAND INC ...12/20/2007..... | SANFORD 1,300.000 62,735 XXX
04743P 10 8| ATHEROS COMMUNICATIONS IN ...11/01/2007.....| VARIOUS 28,700.000 919,019 XXX
049560 10 5|ATMOS ENERGY CORP ...12/14/2007..... | SANFORD 6,800.000 187,289 XXX
052800 10 9|AUTOLIV INC ...03/28/2007..... | SANFORD 2,900.000 165,247 XXX
053774 10 5|AVIS BUDGET GROUP ...08/13/2007..... | SANFORD 11,200.000 299,728 XXX
055622 10 4|BP AMOCO PLC ...10/10/2007..... | SANFORD 2,300.000 163,851 XXX
060505 10 4|BANKAMERICA CORP NEW. ...07/30/2007..... | VARIOUS, 140,000.000 7,011,516 XXX
064058 10 0| BANKNEW YORK INC ...06/07/2007..... | VARIOUS, 275,000.000 | .ovvoovrverreriinerieeeissesiisienns 11,001,003 XXX
067806 10 9|BARNES GROUP INC ...10/16/2007..... | VARIOUS, 31,100.000 946,209 XXX
09253U 10 8|BLACKSTONE GROUPL P ...11/12/2007..... | VARIOUS, 330,000.000 7,266,815 XXX
109043 10 9|BRIGGS & STRATTON ...11/28/2007..... | SANFORD 7,400.000 166,563 XXX
117043 10 9| BRUNSWICK CORP.. ...10/30/2007..... | SANFORD 4,400.000 95,000 XXX
121208 20 1|BURGER KING HLDGS INC ...12/17/2007.....| THOMAS W 39,800.000 1,116,466 XXX
12189T 10 4|BURLINGTON NORTHERN SANTA FE ...03/14/2007..... | VARIOUS, 68,800.000 5,194,460 XXX
125269 10 O] CF INDS HLDGS INC ...08/09/2007..... | VARIOUS, 16,400.000 798,204 XXX
126650 10 0]CVS CORP ...03/12/2007..... | VARIOUS, 70,700.000 2,267,207 XXX
127387 10 8| CADENCE DESIGN SYSTEMS INC ...06/18/2007..... | VARIOUS, 170,000.000 3,384,623 XXX
131910 10 1|CAMBRIDGE HEART INC ...09/13/2007..... | VARIOUS, 297,200.000 988,634 XXX
144285 10 3| CARPENTER TECHNOLOGY ...10/16/2007..... | INVESTMENT 500.000 63,935 XXX
149123 10 1|CATERPILLAR INC DEL ...10/30/2007..... VARIOUS, 41,600.000 2,676,722 XXX
149847 10 5|CBEYOND INC ...07/06/2007.....| LEHMAN B 9,000.000 357,152 XXX
152312 10 4|CENTEX CORP ...09/05/2007..... | VARIOUS, 130,000.000 5,812,906 XXX
17275R 10 2| CISCO SYSTEMS INC ...12/04/2007..... | VARIOUS, 400,000.000 | covoouvreerrrerereseeeeeerenenens 10,754,502 XXX
172967 10 1| CITIGROUP INC ...10/24/2007..... | VARIOUS, 45,000.000 2,057,265 XXX
185896 10 7| CLEVELAND CLIFFS INC. ...11/27/2007..... | SANFORD 600.000 49,261 XXX
201723 10 3|COMMERCIAL METALSCO .......... ...08/30/2007..... | SANFORD 3,100.000 88,173 XXX
205821 20 0| COMTECH GROUP INC ...12/10/2007..... | VARIOUS, 70,400.000 1,255,925 XXX
20605P 10 1| CONCHORESINC ...12/13/2007.....| MONTGOMERY SEC 32,550.000 587,528 XXX
20825C 10 4| CONOCOPHILLIPS ...11/01/2007..... | VARIOUS, 108,100.000 8,328,495 XXX
219350 10 5| CORNING INC ...10/24/2007..... | VARIOUS, 191,000.000 4,211,833 XXX
222816 10 0| COVANCE INC ...07/30/2007..... | LEHMAN B 8,300.000 583,838 XXX
227046 10 9|CROCSINC ...11/30/2007..... INVESTMENT 4,275.000 169,167 XXX
231021 10 6| CUMMINS INC ...07/26/2007.....| VARIOUS 20,500.000 2,401,802 XXX
244199 10 5|DEERE & CO ...04/05/2007.....| VARIOUS 25,000.000 2,627,915 XXX
24522P 10 3| DEL MONTE CORP ...12/20/2007..... | SANFORD 2,100.000 18,667 XXX
253393 10 2|DICK'S SPORTING GOODS INC ...11/27/2007..... | VARIOUS, 20,470.000 629,573 XXX
254067 10 1|DILLARD DEPT ...06/18/2007..... | SANFORD 2,900.000 101,275 XXX
254687 10 6|DISNEY WALT CO. ...08/03/2007..... | CITIGROUP 80,000.000 2,762,184 XXX
254709 10 8|DISCOVER FINANCIAL SERVICES ...07/02/2007..... SPINOFF 160,000.000 2,357,320 XXX
260543 10 3|DOW CHEM CO ...09/12/2007..... | SANFORD 7,500.000 323,868 XXX
268648 10 2|EMC CORP/MASS ...11/12/2007..... | BNY BROKERAGE 150,000.000 2,236,887 XXX
285512 10 9|ELECTRONIC ARTS INC ...01/18/2007..... | MERRILL 20,000.000 1,011,552 XXX
291011 10 4|EMERSON ELEC CO ...08/16/2007.....| VARIOUS 190,000.000 8,180,693 XXX
29275Y 10 2|ENERSYS ...12/14/2007..... | SANFORD 8,900.000 170,274 XXX
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292764 10 7|ENERNOC INC ...11/14/2007..... | VARIOUS, 28,400.000 1,059,441 XXX
302130 10 9|EXPEDITORS INTL WASH INC ...08/16/2007..... | VARIOUS, 18,100.000 820,088 XXX
30225X 10 3| EXTERRAN HOLDINGS INC ...08/21/2007.....| MERGER 3,802.500 186,529 XXX
30231G 10 2| EXXON MOBIL CORPORATION ...11/01/2007..... | VARIOUS, 13,500.000 1,172,316 XXX
30249U 10 1|FMC TECHNOLOGIES INC ...10/23/2007..... | VARIOUS, 32,000.000 1,806,057 XXX
31428X 10 6|FEDEX CORP. ...05/21/2007..... | VARIOUS, 40,000.000 4,320,188 XXX
346375 10 8|FORMFACTOR INC ...11/30/2007..... | INVESTMENT 1,825.000 69,933 XXX
35063R 10 0|FOUNDRY NETWORKS INC ...11/06/2007.....| COWEN & CO 57,900.000 1,256,129 XXX
361652 20 9| GFI GROUP INC ...04/23/2007..... | VARIOUS, 7,500.000 484,390 XXX
369604 10 3| GENERAL ELEC CO ...06/07/2007..... | VARIOUS, 300,000.000 | .vvovvrverreriineieeeeieseeereienns 11,067,984 XXX
370442 10 5| GENERAL MTRS CORP ...11/30/2007..... | SANFORD 10,600.000 357,439 XXX
38141G 10 4| GOLDMAN SACHS GROUP INC ...09/04/2007.....| VARIOUS 21,100.000 4,167,243 XXX
38259P 50 8|GOOGLE INC ...11/16/2007..... | VARIOUS, 63,500.000 [ ..oorverrerrrerrirereierieeneeenas 31,725,311 XXX
38821G 10 1| GRANT PRIDECO INC ...11/12/2007..... | VARIOUS, 68,475.000 3,328,967 XXX
40425) 10 1|HMS HLDGS CORP. ...12/18/2007..... | VARIOUS, 24,400.000 697,561 XXX
411307 10 1|HANSEN MEDICAL INC ...11/16/2007..... | VARIOUS, 40,020.000 1,127,657 XXX
412822 10 8|HARLEY DAVIDSON INC ...07/10/2007..... | BNY BROKERAGE 25,000.000 1,521,976 XXX
420877 20 1|HAYNES INTERNATIONAL INC ...08/28/2007..... | VARIOUS, 17,800.000 1,508,325 XXX
422245 10 O|HEALTHWAYS, INC ...11/30/2007..... | BAIRD, ROBERT. 8,400.000 451,607 XXX
428236 10 3|HEWLETT PACKARD CO ...07110/2007..... BNY BROKERAGE 45,000.000 1,881,385 XXX
438516 10 6|HONEYWELL INTL INC ...12/12/2007..... | VARIOUS, 120,000.000 7,177,072 XXX
440694 30 5|HORSEHEAD HLDG CORP ...11/08/2007..... | FRIEDMAN BILL 65,600.000 1,466,840 XXX
441060 10 O|HOSPIRA INC. ...02/28/2007..... | LEERINK SWANN 10,000.000 385,500 XXX
45103T 10 7|ICON PUBLTD CO ...12/10/2007..... | VARIOUS, 29,850.000 1,717,659 XXX
451055 10 7|ICONIX BRAND GROUP INC ...11/30/2007..... | INVESTMENT 3,150.000 72,765 XXX
452308 10 9] ILLINOIS TOOL WKS INC ...10/17/2007..... | VARIOUS, 135,000.000 6,884,006 XXX
45773Y 10 5|INNERWORKINGS INC ...01/19/2007..... VARIOUS, 18,000.000 244,256 XXX
45865V 10 O] INTERCONTINENTALEXCHANGE INC ...10/23/2007..... | INVESTMENT 7,600.000 1,269,785 XXX
458665 10 6|INTERFACE INC ...10/16/2007..... | VARIOUS, 38,800.000 762,995 XXX
459200 10 1|INTERNATIONAL BUSINESS MACHS ...09/04/2007..... | SANFORD 1,300.000 149,180 XXX
459902 10 2|INTERNATIONAL GAME TECHN ...08/03/2007..... | VARIOUS, 150,000.000 5,788,754 XXX
480074 10 3| JONES APPAREL GROUP INC ...09/05/2007..... | SANFORD 4,800.000 90,847 XXX
488152 20 8|KELLY SERVICES INC ...10/03/2007..... | VARIOUS, 4,700.000 122,212 XXX
494580 10 3|KINDRED HEALTHCARE INC ...04/119/2007..... SANFORD 5,600.000 195,843 XXX
500255 10 4|KOHLS CORP ...08/14/2007.....| VARIOUS 330,000.000 | .ovvvorreeeerieeerieenerceeee e 20,853,974 XXX
50075N 10 4|KRAFT FOODS INC. ...04/19/2007..... | SPINOFF 207,884.010 6,482,075 XXX
501889 20 8|LKQ CORP ...10/09/2007..... | VARIOUS, 55,100.000 1,799,859 XXX
526057 10 4|LENNAR CORP ...09/05/2007..... | VARIOUS, 75,000.000 3,209,177 XXX
531927 10 1|LIFECELL CORPORATION ...11/30/2007..... | VARIOUS, 11,175.000 312,940 XXX
53219L 10 9|LIFE POINT ...07/20/2007..... | SANFORD 5,200.000 205,477 XXX
532457 10 8|LILLY (ELI) & CO ...05/17/2007..... | CITIGROUP 20,000.000 1,178,424 XXX
548661 10 7|LOWES COS INC ...05/21/2007..... | VARIOUS, 60,000.000 1,882,536 XXX
55262C 10 O0|MBIAINC ...12/18/2006..... | SANFORD 1,100.000 79,865 XXX
55616P 10 4|MACYSINC ...10/24/2007..... | SANFORD 9,800.000 329,471 XXX
563571 10 8| MANITOWOC INC ...07/30/2007..... | VARIOUS, 18,500.000 1,289,345 XXX
565849 10 6| MARATHON OIL CORP ...08/23/2007..... SANFORD 6,300.000 394,649 XXX
58155Q 10 3| MCKESSON CORP ...07/11/2007..... | SANFORD 3,500.000 204,184 XXX
589331 10 7|MERCK&COINC ...10/22/2007..... | VARIOUS, 221,100.000 | .ovvoovvverreriiineeieeeeeeeiienns 11,286,271 XXX
591097 20 9|METAL MGMT INC ...06/19/2007..... | SANFORD 4,500.000 196,398 XXX
59156R 10 8|METLIFE INC ...08/14/2007..... | SANFORD 1,300.000 80,877 XXX
60855R 10 0| MOLINA HEALTHCARE INC ...07/20/2007..... | SANFORD 6,500.000 206,560 XXX
624756 10 2| MUELLER INDUSTRIES INC ...05/21/2007..... | SANFORD 2,200.000 71,947 XXX
626127 66 6|MUNDER SER TR ...10/09/2007..... MUNDER .....oottiese st sssssssssssenss. | evsesssssnsssssnssenesnssnes 12,409,920.920 | ... ...139,239,313 XXX
626127 71 6|MUNDER SER TR ...10/09/2007..... | MUNDER 8,178,377.664 | ... 92,088,533 XXX
651229 10 6|NEWELL RUBBERMAID INC ...07/27/2007..... | VARIOUS, 60,000.000 1,596,168 XXX
655844 10 8| NORFOLK SOUTHERN CORP ...05/10/2007.....| MERRILL 20,000.000 1,100,936 XXX
666807 10 2|NORTHROP GRUMMAN CORP ...07/13/2007..... | SANFORD 1,600.000 123,296 XXX
670346 10 5|NUCOR CORP ...08/15/2007..... | VARIOUS, 110,000.000 6,620,950 XXX
670872 10 0] OM GROUP INC ...10/11/2007..... | VARIOUS, 13,300.000 762,742 XXX
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67423R 10 8| OBAGI MEDICAL PRODUCTS IN ...11/30/2007..... | VARIOUS, 35,800.000 722,880 XXX
678026 10 5|OIL STSINTLINC ...12/20/2007..... | SANFORD 5,500.000 201,236 XXX
681904 10 8| OMINCARE INC ...10/01/2007..... | SANFORD 3,000.000 98,953 XXX
681919 10 6| OMNICOM GROUP INC ...11/08/2007.....| BNY BROKERAGE 20,100.000 1,008,241 XXX
682128 10 9| OMNITURE INC ...02/09/2007..... | VARIOUS, 38,500.000 610,791 XXX
68213N 10 9| OMNICELL, INC ...11/30/2007..... | VARIOUS, 47,400.000 1,084,362 XXX
68389X 10 5| ORACLE SYSTEMS ...11/09/2007..... | VARIOUS, 150,000.000 2,998,045 XXX
701094 10 4|PARKER HANNIFIN CORP ..07117/2007..... SANFORD 900.000 95,356 XXX
705324 10 1|PEDIATRIX MEDICAL GROUP INC ...08/10/2007.....| VARIOUS 3,250.000 187,047 XXX
713448 10 8|PEPSICO INC MTN ...07/27/2007..... | VARIOUS, 50,000.000 3,206,132 XXX
717081 10 3|PFIZERINC ...11/27/2007..... | VARIOUS, 13,100.000 316,373 XXX
71714F 10 4|PHARMERICA CORP ...08/01/2007..... | SPINOFF 2,049.600 44,862 XXX
719405 10 2|PHOTRONICS INC, ...08/29/2007.....| BNY BROKERAGE 49,000.000 582,171 XXX
723456 10 9| PINNACLE ENTMT INC ...11/30/2007.....| VARIOUS 38,100.000 1,192,504 XXX
742718 10 9|PROCTER & GAMBLE CO ...10/30/2007..... | VARIOUS, 245,000.000 | .ovvoovrverreriiinerieeeisnesisnienns 15,313,109 XXX
745867 10 1|PULTE HOMES INC ...12/15/2006..... | STIFFEL NICOLAUS 16,500.000 554,253 XXX
747620 10 2| QUANEX CORP ...12/07/2007..... | SANFORD 4,500.000 204,958 XXX
74973W 10 7|RTIINTL METALS INC ...11/30/2007..... | VARIOUS, 6,600.000 500,954 XXX
75524B 10 4|RBC BEARINGS INC ...03/07/2007..... | JEFFERIES & CO 13,100.000 416,788 XXX
758750 10 3|REGAL BELOIT ...03/08/2007..... SANFORD 1,700.000 76,851 XXX
75952B 10 5| RELIANT RESOURCES INC ...12/22/2006..... | SANFORD 12,600.000 178,427 XXX
774415 10 3|ROCKWOOD HOLDINGS INC ...02/02/2007.....| SANFORD 2,200.000 58,625 XXX
780259 20 6|ROYAL DUTCH SHELL PLC-ADR ...08/23/2007..... | SANFORD 2,100.000 156,972 XXX
781258 10 8|RUDDICK CORP..... ...05/03/2007..... | SANFORD 8,200.000 236,109 XXX
803111 10 3| SARALEE CORP MTN BE ...01/19/2007..... | SANFORD 3,800.000 64,416 XXX
806857 10 8| SCHLUMBERGER LTD ...04/20/2007.....| VARIOUS 95,000.000 5,833,277 XXX
806882 10 6|SCHNITZER STL INDS ...09/19/2007..... INSTINET CROSS 13,800.000 900,587 XXX
826197 50 1|SIEMENSAG ...12/17/2007..... | CITIGROUP 10,000.000 1,470,113 XXX
82706C 10 8|SILICON IMAGE INC ...11/15/2007..... | VARIOUS, 52,000.000 1,117,275 XXX
827084 86 4|SILICONWARE PRECISION INDUSTRIES CO ...09/18/2007.....| CORPORATE REORGANIZATION 240.000 12 XXX
828806 10 9| SIMON PROPERTY GROUP ...08/28/2007..... | VARIOUS, 110,000.000 10,562,617 XXX
830879 10 2|SKYWEST, INC ...05/31/2007..... | SANFORD 3,800.000 104,566 XXX
832248 10 8| SMITHFIELD FOODS INC ...07/23/2007..... | SANFORD 3,000.000 102,798 XXX
835495 10 2|SONOCOPRODUCTSCO ... ...11/09/2007..... | SANFORD 2,600.000 86,766 XXX
845467 10 9| SOUTHWESTERN ENERGY CO ...07/10/2007..... | SANFORD 5,261.000 238,139 XXX
84649R 10 1| SPANSION INC ...05/21/2007..... | SANFORD 10,000.000 117,391 XXX
855030 10 2|STAPLES INC ...07/02/2007.....| VARIOUS 382,300.000 9,470,880 XXX
862685 10 4|STRATASYSINC ...11/30/2007..... | VARIOUS, 34,350.000 986,343 XXX
868536 10 3| SUPERVALU INC ...11/28/2007..... | VARIOUS, 8,300.000 307,654 XXX
871043 10 5|SWITCH & DATA FACILITIES ...08/14/2007..... | VARIOUS, 49,700.000 916,324 XXX
87264S 10 6| TRW AUTOMOTIVE INC ...12/120/2007..... SANFORD 1,500.000 32,490 XXX
875465 10 6| TANGER FACTORY OUTLET CTR ...09/10/2007..... | SANFORD 2,000.000 73,348 XXX
876664 10 3| TAUBMAN CTRS INC ...08/30/2007..... | SANFORD 1,900.000 95,278 XXX
878155 10 O|TEAMINC ...12/17/2007..... | VARIOUS, 12,500.000 419,961 XXX
880345 10 3| TENNANT CO. ...07/03/2007..... | VARIOUS, 15,700.000 581,761 XXX
880770 10 2| TERADYNE INC ...02/14/2007..... SANFORD 6,000.000 92,533 XXX
880779 10 3| TEREX CORP ...11/14/2007..... | SANFORD 1,900.000 148,678 XXX
882508 10 4| TEXASINSTRS INC ...08/16/2007..... | VARIOUS, 110,000.000 3,720,074 XXX
883203 10 1| TEXTRON INC ...09/05/2007..... | CITIGROUP 95,000.000 7,964,674 XXX
883556 10 2| THERMO ELECTRON CORP ...08/20/2007..... | VARIOUS, 270,000.000 | .vvoomererreeeenereeeeeeneeeeeeeenns 14,164,484 XXX
891777 10 4| TOWER GROUP INC ...11/30/2007..... | VARIOUS, 41,375.000 1,239,318 XXX
89417E 10 9| THE TRAVELERS COS INC ..11/27/2007.....| VARIOUS 23,664.000 1,231,965 XXX
898402 10 2| TRUSTMARK CORP. ...08/127/2007..... SANFORD 2,200.000 61,924 XXX
902494 10 3| TYSON FOODS INC. ...12/20/2007..... | SANFORD 6,100.000 90,313 XXX
903850 10 7| ULTIMATE SOFTWARE GROUP INC ...11/30/2007..... | VARIOUS, 33,925.000 946,472 XXX
913004 10 7|UNITED STATIONERS INC ...06/19/2007..... | SANFORD 1,500.000 100,372 XXX
913017 10 9| UNITED TECHNOLOGIES CORP. ...07/18/2007..... | VARIOUS, 97,000.000 6,534,938 XXX
913456 10 9| UNIVERSAL CORP VA ...11/09/2007..... | SANFORD 1,900.000 91,316 XXX
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918194 10 1|VCAANTECH INC ...10/16/2007..... VARIOUS, 6,800.000 232,563 XXX
918204 10 8|V.F.CORP ...03/08/2007..... | SANFORD 1,400.000 111,388 XXX
920253 10 1| VALMONT INDS INC ...10/16/2007..... | LIQUIDNET 6,700.000 637,072 XXX
922207 10 5|VARIAN SEMICONDUCTOR EQUIP ...08/27/2007..... | VARIOUS, 43,200.000 2,320,798 XXX
92342Y 10 9| VERIFONE HLDGS INC ...11/30/2007..... | VARIOUS, 9,740.000 427,227 XXX
92343V 10 4| VERIZON COMMUNICATIONS ...01/19/2007..... | SANFORD 6,200.000 231,940 XXX
92864N 10 1]VOLCOM INC ...11/30/2007.....| VARIOUS 20,800.000 563,980 XXX
92925 10 8| W-H ENERGY SVCS INC ...03/08/2007.....| CS FIRST 7,700.000 327,691 XXX
929297 10 9| WMS INDUSTRIES INC ...03/07/2007.....| KELLOGG 13,500.000 529,770 XXX
929740 10 8|WABTEC CORP ...07/30/2007..... | VARIOUS, 42,345.000 1,653,382 XXX
93114W 10 7|WAL MART DE MEXICOS AB ...10/24/2007.....| VARIOUS 275,000.000 | .ooovuoereerrrrreeerssneerisieeneesnns 10,909,170 XXX
947890 10 9| WEBSTER FINANCIAL CORP ...08/20/2007..... | SANFORD 1,600.000 71,917 XXX
950755 10 8| WERNER ENTERPRISES INC ...02/23/2007..... | SANFORD 9,400.000 183,837 XXX
962166 10 4|WEYERHAEUSER CO ...09/05/2007..... | VARIOUS, 75,000.000 5,144,634 XXX
98385X 10 6|XTO ENERGY INC ...08/16/2007.....| VARIOUS 135,000.000 6,807,084 XXX
98944B 10 8|ZEPINC ...11/01/2007..... | SPINOFF 1,700.000 22,266 XXX
D18190 89 8|DEUTSCHE BKFINL INC ...11/26/2007..... | SANFORD 1,300.000 160,768 XXX
G4776G 10 1|INGERSOLL RAND CO ...01/25/2007..... | SANFORD 3,400.000 141,546 XXX
G6359F 10 3| NABORS INDUSTRIES LTD. ...10/30/2007.....| VARIOUS 65,000.000 1,797,880 XXX
G9143X 20 8| TYCO INTERNATIONAL LTD ...05/10/2007..... SANFORD 7,700.000 242,927 XXX
G9144P 10 5| TYCO ELECTRONICS LTD ...11/05/2007..... | VARIOUS, 180,769.000 3,800,313 XXX
N22717 10 7|CORE LABORATORIES N.V. ...11/30/2007..... | VARIOUS, 7,790.000 691,298 XXX
Y2573F 10 2| FLEXTRONICS INTL LTD ...11/06/2007.....| VARIOUS 852,949.210 7,675,052 XXX
00652V 10 2|ADDAX PETROLEUM CORP C ...12/07/2007..... | VARIOUS, 40,600.000 1,690,856 XXX
008474 10 8| AGNICO-EAGLE MINES [ ...10/02/2007..... | VARIOUS, 40,400.000 1,874,148 XXX
008916 10 8|AGRIUM INC. c ...10/31/2007..... | VARIOUS, 70,800.000 3,234,043 XXX
05534B 76 O|BCEINC st C ...12/03/2007..... | VARIOUS, 37,500.000 1,491,369 XXX
064149 10 7|BANK NOVA SCOTIA HALIFAX c ...10/31/2007..... | VARIOUS, 22,400.000 1,189,120 XXX
067901 10 8|BARRICK GOLD CORP C ...09/20/2007.....| SPROTT SECURITIES LTD 8,300.000 334,649 XXX
097751 20 0|BOMBARDIER INC C ...08/30/2007.....| VARIOUS 326,700.000 1,845,510 XXX
13645T 10 0| CANADIAN PACRY LTD C ...12/12/2007..... | VARIOUS, 21,100.000 1,405,219 XXX
136385 10 1| CANADIAN NATL RES LTD [ ...08/07/2007..... | VARIOUS, 5,300.000 527,212 XXX
136681 20 2| CANADIAN TIRE LTD. c ...10/31/2007..... | VARIOUS, 24,400.000 1,990,423 XXX
19238V 10 5| COGECO CABLE INC C ...01/25/2007..... | VARIOUS, 42,300.000 1,662,413 XXX
292505 10 4|ENCANA CORP C ...11/02/2007..... | TD WATER 8,100.000 545,265 XXX
303901 10 2|FAIRFAX FINL HLDGS LTD C ...11/16/2007.....| SCOTIA C 8,900.000 2,168,296 XXX
380956 40 9| GOLDCORP INC NEW. C ...11/28/2007..... | VARIOUS, 101,200.000 3,287,652 XXX
59151K 10 8| METHANEX CORP | ...07/20/2007..... | SANFORD 4,000.000 103,067 XXX
653905 10 9|NIKO RESOURCES LTD C ...11/02/2007..... | VARIOUS, 19,500.000 1,911,295 XXX
656568 50 8| NORTEL NETWORKS CORP c ...11/20/2007..... | VARIOUS, 24,500.000 429,513 XXX
677909 10 3| OILEXCO INC C ...11/15/2007..... | VARIOUS, 127,700.000 1,778,934 XXX
683715 10 6| OPEN TEXT CORP ...12/07/2007..... | MERRILL 42,100.000 1,423,480 XXX
71644E 10 2|PETRO-CDA C ...09/17/2007.....| VARIOUS, 39,800.000 2,132,700 XXX
73755L 10 7|POTASH CORP SASK INC C ...08/30/2007..... | VARIOUS, 1,800.000 268,705 XXX
73927C 10 O0|POWER FINANCIAL CORP C ...11/16/2007..... | NESBITT. 31,500.000 1,246,990 XXX
748203 10 6| QUEBECOR WORLD INC ...02/22/2007..... SANFORD 7,000.000 100,344 XXX
820904 20 9|SHAWCORLTD C ...11/02/2007..... | SPROTT SECURITIES LTD 5,700.000 207,043 XXX
82509W 10 3| SHOPPERS DRUG MART CORP C ...12/04/2007..... | MERRILL 10,200.000 558,267 XXX
866796 10 5|SUN LIFE FINANCIAL SVCS CAN C ...12/05/2007.....| VARIOUS 35,800.000 1,908,372 XXX
867229 10 6|SUNCOR ENERGY INC [ ...11/21/2007.....| NBC CLEAR 2,600.000 261,456 XXX
8676EP 10 8| SUNOPTAINC C ...11/07/2007.....| BNY BROKERAGE 857,700.000 9,712,574 XXX
87425E 10 3| TALISMAN ENERGY INC C ...11/06/2007.....| SCOTIA C 28,700.000 579,714 XXX
878742 20 4|TECK COMINCOLTD C ...08/23/2007.....| TD WATER 16,100.000 729,356 XXX
884903 10 5| THOMSON CORP C ...08/30/2007.....| TD WATER 15,600.000 685,501 XXX
88706M 10 3| TIM HORTONS INC C ...12/05/2007..... | VARIOUS, 35,500.000 1,374,238 XXX
891160 50 9| TORONTO DOMINION BK ONT C ...08/02/2007.....| TD WATER 15,100.000 1,044,920 XXX
89353D 10 7| TRANSCANADA CORP C ...12/05/2007..... | VARIOUS, 69,900.000 2,781,507 XXX
000375 20 4|ABBLTD - SPON ADR F ...03/05/2007.....| VARIOUS 80,000.000 1,304,648 XXX
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Total - Bonds, Preferred and Common Stocks

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
028731 10 7|AMERICAN ORIENTAL BIOENGR ..11/29/2007..... VARIOUS, 54,950.000 684,646 XXX
03938L 10 4|ARCELOR MITTAL ...03/28/2007..... | SANFORD 2,800.000 122,133 XXX
34415V 10 9|FOCUS MEDIA HLDG LTD ...10/24/2007..... | VARIOUS, 30,400.000 1,783,442 XXX
43713W 10 7| HOME INNS & HOTELS MGMT | ...08/28/2007.....| VARIOUS 51,380.000 1,656,994 XXX
482462 10 8|KHD HUMBOLDT WEDAG INTL L ...10/01/2007..... | VARIOUS, 16,000.000 787,625 XXX
66987V 10 9|NOVARTISAG C ...04/24/2007..... | VARIOUS, 95,800.000 5,440,347 XXX
81941Q 20 3| SHANDA INTERACTIVE ENTMT. F ...11/28/2007..... | VARIOUS, 29,300.000 986,731 XXX
881624 20 9| TEVA PHARMACEUTICAL INDS F ...10/30/2007..... BNY BROKERAGE 20,000.000 866,972 XXX
92857W 20 9| VODAFONE GROUP PLC NEW ...09/26/2007..... | SANFORD 9,300.000 294,973 XXX
G1150G 11 1| ACCENTURE LTD BERMUDA, F ...03/05/2007..... | VARIOUS, 52,000.000 1,827,922 XXX
G2552X 10 8| COVIDIEN LTD F ...07/02/2007..... | SPINOFF 1,925.000 77,465 XXX
G81477 10 4|SINACORP F ...10/19/2007..... | VARIOUS, 20,900.000 1,045,318 XXX
Y0017S 10 2| AEGEAN MARINE PETROLEUM . ...11/15/2007..... | BEAR 30,700.000 1,159,440 XXX
6899999. Total - Common Stocks - Industrial and MISCEIIANEOUS................oveeveeieieeeeeeeieeeeeee e ieseeee e seessssnesnsenssees  ceees 830,403,809 DS O [ 0
Common Stocks - Parent, Subsidiaries and Affiliates
30247@ 10 8| F M INSURANCE | ...12/10/2007..... | CAPITAL CONTRIBUTION 402,552,207 XXX
30277@ 10 1| FMIC HOLDINGS, INC. COMMON STK ...12/26/2007..... | CAPITAL CONTRIBUTION 110,634,977 XXX
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.........c..coiiiiiiiiieieesese s esssneeseeseeaes 513,187,184 XXX 0
Common Stocks - Mutual Funds
61744) 30 9|MSIF INC SMALL COMPANY GROWTHA... ...01/19/2007..... PRIOR YEAR ADJUSTMENT 275.140 XXX
78464A 87 0|SPDR S&P BIOTECH ETF ...05/30/2007..... | GOLDMAN (1) 50,000.000 2,690,000 XXX
80042# 10 8|BERNSTEIN INTERNATIONAL ~ COMMON STK....... ...01/02/2007..... | SANFORD 200.882 7,948 XXX
922042 86 6|VANGUARD PACIFIC ETF COMMON STK.....ovrrrerrrerernererneeesseeseseeeens ...05/18/2007..... | VARIOUS, 200,000.000 | ..ovvvoorveereerieeerieenesceeeeeiene 13,540,000 XXX
922042 87 4| VANGUARD EUROPEAN ETF COMMON STK.....coooooiiirieisiiisssii e ...05/18/2007.....| GOLDMAN (1) 120,000.000 8,667,300 XXX
7099999. Total - COMMON SHOCKS = IMUIUBI FUNGS..... ettt E s eLEb L L L Lo Lt Lt L LD E DL E Lt nnnnt s | coieiss s 24,905,248 XXX 0
7299997. Total - Common Stocks - Part 3 1,423,787,780 XXX 0
7299998. Total - CommON StOCKS = SUMMAIY HEM FIOM PAIt 5.ttt s st st esseesessesss foessssessessoeses s e s st ees oot et s b st Et e st eEt s LA et E s oA eEE oL L eE Ao E et AL s oL et eEE oL eE s et h st E et s et et ess et et sensansensessensanssenss | testosssssssssinsssssssssensassastnsassanes 94,758,281 XXX
7299999. TOAl = COMMON STOCKS.......cveeeeeeeee ettt es s e s ssssensessensesseseesessesessseses e s e seesee s eaeeses e s et aeaeeseesee | faesiesesssssesarssesesasesesassee e e e e e s eeseE s e e e s aEsee A e e s aeEeE e e e e A ee AL e e A eeeE s S e AeEaLeSeAeEAe e e LA aeAe e e ee s aeseese e ansesses et e sanseesessnssesessessesarsssrsssnssnres | sesessessessnsemsessessssesnessesrsares 1,518,546,061 DS O [ 0
7399999. Total - Preferred and COMMON STOCKS. ......uuuiueuiiuirieisissseesseiesssssssssessssesssessassessss st esss s assssss st essansssstansss_saeas 1,518,546,061 XXX 0
2,785,984,261 XXX 8,913,503
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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
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CUSIP g| Disposal Shares Par Actual Carrying Increase/ [(Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36200Q 2T 0)GNMA PASS-THRU X SINGLE F ...[ 12/17/2007. | MORTGAGE PAYDOWN........ooc. [ covvermrrrnrireriieienns | o 441538 | ........... 441538 | ............ 451,093 | ...ccoov.. 442 437 (899) 0. 15,151 | 02/01/2032.
36200Q JJ 4| GNMA PASS-THRU X SINGLE F.. ...| 12/01/2007. | MORTGAGE PAYDOWN 231,115 231,115 238,807 231,687 (572) 0 6,691 | 03/01/2032.
36201M 2F 8| GNMA PASS-THRU X SINGLE F.. ...| 12/01/2007. | MORTGAGE PAYDOWN 309,064 ....309,064 ...319,688 ....309,688 (625) 0. 10,342 | 05/01/2032.
36202C 6Y 4|GNMA PASS-THRU X SINGLEF.. ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ orvveerrnerrirnmrrinieenns | covreenens 167,530 ....167,530 ....164,284 246 0 5,126 | 12/01/2028.
36204) NZ 5]|GNMA PASS-THRU X SINGLE F.. ...| 12/01/2007. | MORTGAGE PAYDOWN 77,901 77,904 70,956 77,516 0 02/01/2024.
36209D H9 8| GNMA PASS-THRU X SINGLE F ...| 12/01/2007. | MORTGAGE PAYDOWN 30,338 30,338 29,750 30,321 0 02/01/2029.
912827 2J 0|U S TREASURY NOTE.. ...| 02/15/2007. | MATURITY 125,002 0 02/15/2007.
912827 4V 1|U S TREASURY NOTE.. ...| 08/21/2007. | DEUTSCHE BANK ..1,440,700 11/15/2008.
912827 6J 6|USTREASURY NOTE.. ...| 08/03/2007. | BARCLAYS US FUN 2,070,547 2,000,000 2,046,875 2,021,277 08/15/2010.
912827 7L 0|U S TREASURY NOTE.. ...| 08/03/2007. | DEUTSCHE BANK.........coomvveernns [ v | e 2,028,594 | ......... 2,000,000 | ......... 2,110,969 2,087,080 02/15/2012.
912828 EE 6|U S TREASURY NOTE .| 07/31/2007. [ CITIGROUP..........ccvvrrrrerrerernrens [ rvrerireeeriseernseenns [ v 1,923,203 | ......... 2,000,000 | ......... 1,882,188 | ......... 1,887,922 08/15/2015.
912828 EW 6|U S TREASURY BOND ...| 07/31/2007. | VARIOUS........ 5,891,672 02/15/2016.
912828 FF_2|U S TREASURY NOTE .107/31/2007. | CITIGROUP........ccoviviniiiniiiniins | covsrisniieninnninenns | e 1,531,523 | .........1,500,000 | .........1,533,516 | ........ 1,533,516 1,532,121 ......54,732 | 05/15/2016.
0399999. Total - Bonds - U.S. Government 16,228,760 | ..............0 |.......13,158 | ........13,158 | ...... 681,262 | ..... XXX......
Bonds - All Other Government
135087 XH 2] CANADA GOVT C [ 11/14/2007. ] VARIOUS........ccoomrrrmnrrrrnnrinnee | voverrneeeinssernseninne | v 24,030,786 | ....... 23,180,000 | ....... 24,080,980 | ....... 24,018,735 | ..ovvverevrerecnnn | ereered(90,992) [ o [ v (90,992) 23,927,744 06/01/2012.
135087 XJ 8| CANADA GOVT. C [ 03/26/2007. ] VARIOUS.........coommrremmmremnerirnnns | cerveineeenneeeinneeeinns | v 11,145,990 | ....... 11,135,000 | ....... 11,172,001 | ....... 11,159,660 [C0LGT:) ) [ IS 11,151,592 09/01/2007.
135087 XM 1] CANADA GOVT C [ 1172172007, ] VARIOUS........ccoomrrvrnrrrrnnrinnne | veverreeernneeinnennnne | v 22,144,580 | ....... 20,945,000 | ....... 22,460,703 | ....... 22,436,535 | ..ooocveveririians [ eeennn(142,803) [ oo | s (142,803) 22,293,732 06/01/2013.
135087 XN 9| CANADA GOVT C [ 10/05/2007.] RBC DOMINION 3,263,752 .3,268,000 3,259,732 3,259,732 PGV R 3,262,258 09/01/2008.
135087 XW 9| CANADA GOVT. C | 10/05/2007. [ VARIOUS.........coovvrmrrmmrrnrirnrinns | eerrerinerrerisseisnnns | cvvied 6,343,161 5,733,000 | ......... 6,526,152 | ......... 6,522,262 (8,107) vennennn8,514,155 06/01/2037.
135087 XX 7| CANADA GOVT C [ 09/07/2007. | VARIOUS........oooreermmeemnmeennne | eereennneesseeeneneennns | e 40,651,234 | ....... 40,339,000 | ....... 40,938,754 | ....... 40,934,204 (G215 ) [ IS 40,927,908 06/01/2015.
135087 YB 4|CANADAGOVT i C [ 11/13/2007. ] VARIOUS........covorrrernnrernnrinnns | cerveinerinnseesnnsenns | v 20,692,992 | ....... 21,055,000 | ....... 20,480,441 | ....... 20,499,738 | ..ovvvveverrerernes | e 14,915 [ | s 14,915 20,514,653 06/01/2016.
135087 _YC 2] CANADA GOVT . C [ 02/06/2007.] RBC DOMINION 895,239 | ...........900,000 875,250 877,574 442 09/01/2011.
1099999. Total - Bonds - All Other Government ...129167,734 | ..... 126,555,000 | ..... 129,794,013 | ..... 129,708,440 | ................0 | ......(238,383) ]| .....cc.......0 | .ooooo [PREIREK) ] — 0]....129470,059 | ..........0 | ...(302,324)] ....(302,324)|...3,422,988 | ..... XXX.......
Bonds - States, Territories and Pc ion
13509P BC 6| CANADA HSG TRNO 1 09/26/2007. | NBC CLEAR.......cccommrvemmrremmreens [ orrerernneernseeernneens [ ceves 4,052,000 | ......... 4,000,000 3,999,000 3,999,000 | vvvevrmrreeenns | eereeerssenresssns | ceveenns 0 06/15/2012.
669827 FR 3|NOVA SCOTIA PROVINCE .| C | 03/01/2007.| RBC 5,960,479 5,810,000 | ......... 5,775,953 | ......... 5,776,955 | ..ooovvvvrririvinns | v 476 476 08/18/2016.
683234 KG 2[ONTARIO PROV CDA. C [ 01/16/2007. | VARIOUS.........coomrrermmerrnnrennne | vereerseeeenseeennseeenne | v 10,263,755 | ......... 7,355,000 9,845,261 9,806,035 (5,409) ........ (5,405) 06/02/2027.
748148 QT 3| QUEBEC PROVINCE 11/02/12007. | VARIOUS...........oosvvimrrrmnrrinnnnes | e | cvveenns 6,977,160 | ........ 5,970,000 | ......... 6,845,513 | ......... 6,824,139 | oo | s (9,345)] ........ (9,345) 06/01/2032.
748148 RL 9| QUEBEC PROV CDA.... C [ 02/23/2007. ] VARIOUS.........cooonsviiniiieniiiinins | o | e 3,062,814 2,615,000 2,971,647 2,966,329 (870) 5 12/01/2036.
1799999. Total - Bonds - States, Territories & Possession: 30,316,208 | ....... 25,750,000 | ....... 29437,374 | ...... 29,372,458 | ......cc........ 0f . (15144) ] oo 0 . (15,144) 0 29357314 | .............0 | .......958 895 | ......958,895 | ....579,718 | .... XXX.......
Bonds - Special Revenue and Special Assessment
056559 AK 3|BADGER TOB ASSET SECURITI. ...| 12/03/2007. | ISSUE CALLED at 100.000........ 80,000 80,000 81,800 81,735 [ e | cvrrerieeeene(23) [ e 81,712 06/01/2027.
13033K 7E 3| CALIFORNIA HSG FIN AGY RE.... ...| 06/27/2007. | SALOMON BROS 634,206 02/01/2041.
13033W PV 9| CALIFORNIA INFRASTRCTURE & EC.. ... | 11/26/2007. [ GOLDMAN (1)...cvverervenerernerens [ eorveerrseeesnseeensenens [ cvvn 3,300,360 10/01/2013.
13062N 2K 2| CALIFORNIA ST, ...| 05/31/2007. | GOLDMAN (1 2,587,004 05/01/2010.
13062P EA 6| CALIFORNIA ST ...| 10/04/2007. | PIPER JAFFREY. . 611,822 02/01/2011.
13062R LQ 9|CALIFORNIAST.... ...| 09/27/2007. | NATIONAL FINANCIAL SERVIC] . B - 5,365,150 06/01/2015.
13066Y BT 5|CALIFORNIA ST DEPT WTR R ...| 06/13/2007.| A.G. EDWARDS & SONS.......... . 3,087,750 | .........3,000,000 | .........3,163,170 | .........3,123,006 | .....ccocoevrrrrree | woveurne ...(22,922) 05/01/2009.
13067J BR 1|CALIFORNIA STATE ECONOMIC REC.... ...] 01/29/2007. | SALOMON BROS........ccocommreermene [ ermreerrmmeerneeenneeens [ cernes 4,587,705 | ........4,500,000 | ...... 4,782,777 | o ATTTA21 | oo | iiieeeeind(325) | e (325) 07/01/2023.
130911 WL 0] CALIFORNIA STATEWIDE CMNTYS ...| 05/01/2007. | VARIOUS........ 04/01/2034.
167723 BR 5| CHICAGO ILL TRAN AUTH CAP GRNTRCPTS { ... | 11/15/2007. | DEPFA ACS BANK 06/01/2017.
29270C NB 7|ENERGY NORTHWEST WASH ELEC REV....... ...] 09/25/2007. | VARIOUS........ 07/01/2009.
296117 AN 4[ESCAMBIA CNTY FLA HEALTH.......ccocovvmverrinns ...| 03/09/2007. | LEHMAN B, 11/15/2007.
31288D ZD 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 01/01/2033.
3128GC RP 9|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.......co.. [ covvvmrrmerreriinionns | coeriins 07/01/2014.
3128GC XJ 6|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 07/01/2014.
3128GC YR 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 07/01/2014.
3128GG 6S 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 313,316 05/01/2015.
3128K1 B7 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.......c.c. [ cornreerrnrremneremnceenn [ e 1,397,240 12/01/2030.
3128K2 JM 2[FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.......coo. [ orvevererricrninennns | v 471,884 | ..........471,884 | ........... 460,972 | ..c........471,603 [ .covoovvrrecrns [ e 282 | e 01/01/2031.
3128K4 YG 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 581,466 04/01/2036.
3128K6 VR 8|FHLMC .112/01/2007. | MORTGAGE PAYDOWN......cc.o. | covornrvereneernnriinnne | ceveenns 1,546,096 | ........1,546,096 | ........1,482,078 | ........ 1,542,323 | ..c..convvrcvmnvrcc | s 3,773 | 07/01/2035.
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3128K7 4Z 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 249,460 249,460 260,296 250,298 (838) (838) 09/01/2033.
3128K7 MY 1|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 833,010 833,010 ....781,338 2,801 2,801 08/01/2035.
3128K7 UX 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........oc. [ orsreerrrerrmerenneeees [ e 1,371,328 | ......... 1,371,328 .1,306,833 3,367 3,367 09/01/2035.
3128K9 F2 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 550,608 550,608 526,175 740 02/01/2036.
3128KD 5D 3|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 1,392,361 | ..ooooeee 1,392,361 1,413,355 | 1,395,875 | oo (3,514) 08/01/2036.
3128KF AD 2|FHLMC ...| 10/15/2007. | MORTGAGE PAYDOWN.. 5,621,309 5,634,568 | .........5,630,949 | ...cooovrimrrrcrnans | eereenn(33,104) | oo | e (33,104) | ovvvoevvreeies | 005,597,845 | | e 23,464 09/01/2036.
3128KF J3 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... 1,027,162 | .........1,027,162 | .........1,054,606 | .........1,033,219 | .ccooeervrvrrnnrnn (6,057) 0 10/01/2036.
3128KF L2 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.........c. | corsreermrrerrmmeeneneens | e 730,637 (3,164) 0 10/01/2036.
3128KM UW 3| FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 509,828 213 0 03/01/2037.
3128KQ HL 3|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........oc. [ orvererrerrinmrrinienens | cevinenens 162,743 . 111 0 05/01/2037.
3128LX FW 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 2,566,371 2,553,087 | cooooevveverreeans | e 13,284 [ oo | s 13,284 0 12/01/2035.
3128MJ B8 2|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.......ooc. [ orveevrerrrrmnrrrncenns [ v 1,274,146 | ... 1,274,146 | .......1,272,952 | ........ 1,274,091 55 55 0 06/01/2035.
3128MJ E8 9|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 2,286,366 2,299,181 | oo | e (12,815) | cvvereeereeeerrens [ e (12,815) 0 10/01/2036.
3128MM EC 3|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... ...469,064 ...469,064 (446) (446) 0 07/01/2021.
3128PC DJ 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN ..447,618 ...447,618 (892) (892) 0 01/01/2021.
3128PC MS 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 248,266 248,266 (534) (534) 0 02/01/2021.
3128PC TV 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 330,409 330,409 (542) (542) 0 03/01/2021.
3128PC TW 2|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... | cormerermrreremeennne | e YA YA — 167,667 (198) (198) 0 03/01/2021.
3128PH N9 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 693,086 693,086 | ...........706,622 | .........694,628 | ....ccocorvvriruvc | crrrrrenne (1,543) (1,543) 0 01/01/2021.
3128PH PL 9|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.........c. [ cornreermmrerrmmeeoneneens | cerrneeens 194,289 | ......cco.. 194,289 (228) (228) 0 01/01/2021.
31292G 5W 2|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 55,774 55,774 (8) (8) 0 09/01/2029.
31292H AK O0fFHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 4,943 4,943 4,759 .4,926 17 17 0 01/01/2030.
31292H QN 7| FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 237,248 237,248 233,652 237,033 215 215 0 05/01/2032.
31293V JJ 2|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 29,725 29,725 28,206 29,580 145 145 0 08/01/2029.
31293V MP 4| FHLMC ...| 09/17/2007. | MORTGAGE PAYDOWN........... 33,584 33,584 31,868 32,167 | oo | v 1,416 1,416 0 08/01/2029.
31293X RS 9|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 5 5 5 5 0 0 10/01/2029.
31294B 6P 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 5 5 0 10/01/2029.
31294C JC 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 26 26 0 01/01/2030.
31294F PT 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 1 1 0 05/01/2030.
31294F T5 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 0 05/01/2030.
31294J YS 1]|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 45 0 07/01/2014.
31294K TD 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN (310) 0 09/01/2018.
312962 GT 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN.. (2,943) 0 10/01/2018.
312963 AY 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ corseeermreemmmeennneens | 200000.390,979 | ...........390,979 | ........... 407,657 | 100 392,276 | oo | e (1,296) 0 11/01/2018.
31296M 3Z 0|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 68 0 09/01/2033.
31296S M3 7|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... 2,600,048 (2,934) 0 01/01/2034.
31296S M5 2|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 693,381 (868) 0 01/01/2034.
31297M AQ 1|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ orverervererncrrnncnnns | e 746,133 | e 746,133 0 03/01/2035.
31297TM XV 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 390,477 0 04/01/2030.
31297P ME 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 226,768 0 10/01/2034.
31297T WF 6| FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ cooseeereeeermmceneceens | werreennn 710,831 | o 710,831 | .o 679,621 | 1o 709,357 | oo 0 09/01/2035.
31297U SF 8|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 220,287 0 10/01/2030.
31297V Y8 5|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN........... [ corveeenserensnrenncnens [ 20000 1,229,236 | .o 1,229,236 0 11/01/2035.
31298N FU 4|FHLMC ...| 12/01/2007. | MORTGAGE PAYDOWN 70,641 0 05/01/2031.
3133TJ VB 6|FHLMC ...| 12/17/2007. | MORTGAGE PAYDOWN 374,931 0 11/01/2027.
31371H X9 4|FEDERAL NATL MG ...| 12/05/2007. | MORTGAGE PAYDOWN 273,157 0 09/01/2029.
31371J BD 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 241,549 0 02/01/2030.
31371L T9 O|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ corvererrerernmrennceens | ceireennn 19,780 | oo 419,780 0 08/01/2019.
31371N MC 6| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 95,411 0 10/01/2022.
31379C XQ 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 3,167 99 0 03/01/2028.
31379R N\W 4| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 8,690 5 0 06/01/2028.
31382Q M8 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 14,247 20 0 07/01/2014.
31382S 2N 0| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 9,855 10 0 07/01/2014.
31382S PZ 8| FEDERAL NATL MG .1 11/01/2007. | MORTGAGE PAYDOWN 2,073 2 0 07/01/2014.
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31383K 6J 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 21,332 21,332 20,982 21,301 31 31 .21,332 0 777 | 08/01/2014.
31383K Y6 8|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 17,686 17,686 17,396 17,669 18 18 .17,686 0 621 | 07/01/2014.
31383L CW 3| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 50,448 50,448 49,619 50,373 75 75 ..50,448 0 2,010 | 08/01/2014.
31383M D9 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 18,911 18,911 18,600 18,892 19 19 .18,911 0 674 | 07/01/2014.
31383M WE 9| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 14,050 14,050 13,819 14,031 19 19 ..14,050 0 540 | 07/01/2014.
31383M WF 6| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... 8,829 8,829 ..8,684 ..8,806 24 24 8,829 0 303 | 07/01/2014.
31383T JH 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... 146 146 09/01/2029.
31383W T9 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 11 1 09/01/2029.
31384V RP 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... 52 52 03/01/2015.
31385C ZW 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... 211 211 05/01/2016.
31385N 7A 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN . . . 0 10/01/2030.
31385W X8 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.......ooo. [ orseerrrerrrnerrinnennns [ v 1,224,887 | ......... 1,224,887 | ......... 1,281,730 | covovveee 1,229,042 | ..oovvervvverieene | e (4,155) (4,155) 09/01/2032.
31386R 4X 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN .2,978 0 02/01/2031.
31387C XK 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 45,647 9) 9) 04/01/2031.
31389F S4 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 497,137 (60) (60) 02/01/2032.
31390C MD 5| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 553,530 (2,520) (2,520) 05/01/2017.
31390F 4E 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 332,526 (752) (752) 05/01/2032.
31390F 4T 3|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 157,809 (833) (833) 05/01/2017.
31390F 4W 6| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 381,990 (2,428) (2,428) 05/01/2017.
31390G A6 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 391,079 | oo | v (3,824) (3,824) 05/01/2017.
31390G CE 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 109,456 3 3 05/01/2032.
31390J 3P 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 561,266 (3,126) (3,126) 07/01/2032.
31391Q JP 0| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (494) (494) 11/01/2032.
31400S CJ 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. (558) (558) 04/01/2018.
31401B P4 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ coovveernererrnrrirnneen | 201,316,079 | .........1,316,079 | ........1,364,815 | ........ 1,319,905 | .ccoovvrmrrrrmnncc | o (3,826) (3,826) 05/01/2018.
31402E R7 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. (598) (598) 08/01/2033.
31402G R4 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (920) (920) 07/01/2033.
31402K VX 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... | covrererrverrerrsrianns | 20000 506,280 | ..........506,280 | ............521,705 | ...........507,581 | .ccooovvrovrrverins [ v (1,301) (1,301) 07/01/2018.
31402L QU 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (478) (478) 08/01/2033.
31403F PK 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ cormrremmmrermmmrirnnen [ e 1,127,372 | 1 1,127,372 | 1 191,792 | 1 131,544 || e (4,172) (4,172) 10/01/2033.
31403J W6 9| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ orveeerserenscerrncenns | e 1,675,423 | ... 1,675,423 | oo 711,942 | 1 1,677,066 | oo | e (1,643) (1,643) 12/01/2033.
31403N GB 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. (330) (330) 11/01/2033.
31404G 2B 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........o.. [ orvverrnererncnrrncnnns | cvvrrennnr T46,466 | ............ 746,466 | ............ 766,993 | ...cc... TA7,901 [ oo | v (1,436) (1,436) 02/01/2019.
31404M L4 8|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (786) (786) 03/01/2034.
31404P LS 8|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 3,721 3,721 04/01/2019.
31404W TV 8|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ corvererrvcremserenseenns | e 1,067,112 | ... 1,067,112 | ........1,046,436 | ........1,065,482 | ...coooorivrinicns | covrrinnns 1,629 1,629 05/01/2019.
31405R AM 8| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (979) (979) 10/01/2034.
31405R AN 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN (177) (177) 10/01/2034.
31405R BK 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN ..472,149 (111) (111) 10/01/2034.
31405R G3 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN ....755,695 (533) (533) 09/01/2034.
31406B F2 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 1,402,498 | ... 1,383,443 | oo | s (1,350) (1,350) 01/01/2035.
31406C TB 4|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 973424 | 958,707 | v | s (1,142) (1,142) 12/01/2034.
31406E ML 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 1,165,069 (629) (629) 01/01/2035.
31406E 75 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 526,811 A1 411 03/01/2035.
31406K LR 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 168,883 (34) (34) 01/01/2035.
31406L JC 3|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. 11,033,214 3,116 3,116 03/01/2035.
31406M LG 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 1,781,831 (526) (526) 01/01/2035.
31407B HM 4| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 801,377 | o n823,195 [ s [ e 1,572 1,572 06/01/2035.
31407E VE 0|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 11,574,560 (2,480) (2,480) 07/01/2020.
31407F DK 3|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 666,766 | .......... 702,692 [ ...cooorrrervcrrns [ corrrrnenns 1,426 1,426 10/01/2020.
31407J EX 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN coeenn901,258 | (850) (850) 11/01/2036.
31407L MV 6| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... B 1,365,609 | ......... 1,365,609 | ......... 1,354,086 | ......... 1,365,237 371 371 06/01/2035.
31407S A2 8| FEDERAL NATL MG .1 11/01/2007. | MORTGAGE PAYDOWN......ccoo. | ceernreernneerrnneerrnnee | ceeernnnn 401,048 | v 401,048 381,685 399,973 | oo | s 1,075 1,075 08/01/2035.
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31408H KX 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... | cooseverrrreernncerneeens | 201,667,373 | e 1,667,373 .1,607,451 21,662,969 | oo [ e 4,404 4,404 02/01/2036.
31409F E6 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 383,234 ....380,121 383,132 102 102 03/01/2036.
31409T RE 0|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ cooseeersrrersneennceens [ e 1,411,087 | e 1,411,087 .1,366,381 ..1,407,889 3,198 3,198 04/01/2036.
31409X 5A 3| FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. .2,048,945 2,073,436 2,052,059 (3,114) (3,114) 05/01/2036.
31410E 2N 7|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 547,107 542,747 546,680 A27 427 07/01/2036.
31410S 4X 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 358,014 (393) 09/01/2036.
31410U GK 2|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 74,970 9 .74,970 03/01/2037.
31410W 3E 6|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 6,840 0 6,840 09/01/2022.
31411A JG 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN........... [ covvrmrriverirerrsciranne | 201,665,735 | ..o 1,665,735 (1,512) 11/01/2036.
31411H P7 9|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN.. 1,717,707 (1,982) 01/01/2037.
31411N XZ 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 27 03/01/2037.
31411W AU 1|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 201,316 (156) 04/01/2037.
31411W FH 5|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 638,924 (44) 05/01/2022.
31412L D2 3|FEDERAL NATL MG ...| 11/01/2007. | MORTGAGE PAYDOWN 546,883 . 317 03/01/2037.
373538 R7 4|GEORGIA ST HSG & FIN AUTH ...| 01/15/2007. | ISSUE CALLED at 100.000... 25,000 26,075 25,846 (3) 3) 06/01/2017.
38122N AN 2| GOLDEN ST TOB SECURITIZAT.. ...| 06/01/2007. [ ISSUE CALLED at 100.000........ | ccoovveorerreermmrerrarnens [ wevr 3,755,000 | ......... 3,755,000 3,689,480 3,697,899 | ..o | e 1,117 1,117 06/01/2021.
38122N NY 4|GOLDEN ST TOB SECURITIZATION CORP .| 1211412007, [ VARIOUS.........ovvvverrimenrerneenns [ eorveernseernneeenneenns [ v 7,078,908 | ........ 7,825,000 | ......... 7,641,660 | ......... 7,641,660 3,233 3,233 06/01/2027.
43231K AA  4|HILLSBOROUGH CNTY FLAEDL......c.crmrrrernnr .| 04/02/2007. | ISSUE CALLED at 100.000........ 25,000 25,000 27,108 26,715 (29) (29) 04/01/2018.
451295 SP 5[IDAHO HEALTH FACS AUTH RE ... 12/20/2007. [ VARIOUS.........oocvveerrrarrrnnnnins [ eorveerneeeirscrninnenens [ cvvnne 19,765,000 | ....... 19,765,000 | ....... 19,765,000 | ....... 19,765,000 0 07/01/2035.
45200P GC 5|ILLINOIS HEALTH FACS AUTH REV ...| 05/15/2007. | MERRILL 245,000 245,000 261,961 255,366 (1,064) ...254,301 (9,301) 05/15/2010.
452151 V6 T[ILLINOISST . ...| 10/17/2007. [ VARIOUS.........cccovvrvrrirmrinerrnnns [ eereriiniiiesiinsinee | v 1,005,103 | ......... 1,000,000 | ......... 1,077,100 (5,299) 1,040,954 35,851)] . 12/01/2011.
454798 MG  1|INDIANA HEALTH FAC FING ... 1.1 03/20/2007. [ BEAR.......ccomrrerreereeeraeeesaneess [ orneeesseeesseeesnneens [ cernnne 1,056,756 | ......... 1,045,000 | ......... 1,162,667 (102512 ) [ IS 1,060,919 11/15/2007.
46936F AG 3| JACKSONVILLE FLA EXONOMIC DEV ... ...] 02/06/2007. [ VARIOUS........coovvermrrerrrernreins [ ovmeeereneeinnsinnnnens [ cerienns 1,000,000 | ......... 1,000,000 | ......... 1,044,940 (VN [STPORRIO IO 1,039,938 09/01/2023.
485424 HA 6|KANSAS ST DEPT TRANSN HWY ...| 02/26/2007. | MERRILL 2,320,000 2,320,000 2,320,000 0 2,320,000 09/01/2020.
529050 CA 2|LEXINGTON CNTY SC HEALTH SVCS ... ...1 01/04/2007. [ FIRST ALBANY .......coomrveemmreerns [ v [ e 1,898,169 1,700,000 | ......... 1,804,210 (117) 1,791,510 05/01/2019.
542690 A4 4[LONG ISLAND PWR AUTH NY ELEC SYS REV/|...| 05/29/2007. | MORGAN K 2,901,690 .2,700,000 (6,991) 2,924,011 12/01/2017.
546071 AC 5|LOUISA VA INDL DEV AUTH SOLID WASTE ... | ... | 03/01/2007. ] ISSUE CALLED at 100.000........ | «cvceereeeerereermmeeerae | rreeees 6,500,000 6 644 6,373,972 03/01/2031.
56052E CR 7| MAINE ST HSG AUTH MTG PUR. ...| 11/13/2007. | VARIOUS...... ...145,000 (311 ...149,688 11/15/2015.
57582N G4 1[MASSACHUSETTS ST ...] 03/21/2007. | DAIN RAUSCHER 5,578,150 | .........5,000,000 | .........5,696,700 | .........5,586,273 | ...cvvvvermuvrrreee | weree(12,079) | oo | s (12,079) [ covvvvreevereeee | v 5,574,194 08/01/2016.
57582N UM 5| MASSACHUSETTS STATE ...| 03/21/2007. | CORPORATE REORGANIZATI( 3,242,130 | .........3,000,000 | .........3,371,280 | .........3,282,868 | ...ccoovvrrmrrrrecs | wrrernce T, 722) | o | oveereeen(TT22) s | i 08/01/2014.
57583P CX 5|MASSACHUSETTS ST FED HWY ...| 05/31/2007. | NATIONAL FINANCIAL SERVIC| 1,247,928 12/15/2009.
57586C KJ 3|MASSACHUSETTS ST HEALTH .. ...| 12/06/2007. | BANC OF AMERICA 2,156,680 . 08/15/2014.
592597 S7 4METROPOLITAN TRANSN AUTH NY .. ...| 08/14/2007. | VINING SPARKS 1,882,318 01/01/2009.
594653 N8 6|MICHIGAN ST HSG DEV AUTH.... ...| 12/18/2007. | ISSUE CALLED at 100.000........ 11,508,220 06/01/2011.
59465E 3Z 4|MICHIGAN ST HOSP FIN AUTH ...1 03/01/2007. [ MATURITY......cooomsmrirmnrirrnnriiinnns [ ovnmeeisneiissseiisnneens [ 201,000,000 | ........1,000,000 | ......... 1,073,350 03/01/2007.
605360 KN 5[ MISSISSIPPIHOSP EQUIP ...... ...| 01/02/2007. | MATURITY 89,336 01/02/2007.
612125 8T 4|MONTANA ST BRD HSG ...| 06/01/2007. | ISSUE CALLED at 100.000........ | cccovversrrerrmrrerrnceens | 201,079,925 | ........1,065,000 | ......... 1,099,613 | ......... 1,095,832 12/01/2016.
626207 CS 1[MUNICIPALELECAUTHGA . ...| 01/18/2007. | VARIOUS...... 6,310,000 6,310,000 01/01/2026.
644686 ZV 2|NEW HAMPSHIRE ST HSG FIN.... ...] 05/31/2007. | ISSUE CALLED at 100.000........ 208,075 207,994 01/01/2026.
646135 8B 2|NEW JERSEY ST TRANSN TR FD AUTH.......... ..] 03/21/2007.| BANC OF AMERICA..........cccocooe. | cormrrrmrrinnrirnrrnerns | 005,545,450 | .........5,000,000 | ......... 5,499,150 | ......... 5,459,611 [ .oovvvrrirern 06/15/2015.
647198 7Z 7|NEW MEXICO MTG FIN AUTH ...] 07/02/2007. | ISSUE CALLED at 100.000........ ....156,375 155,898 [ oo | e 07/01/2028.
647200 HX 5[NEW MEXICO MTG FIN AUTH. ...] 07/02/2007. | ISSUE CALLED at 100.000........ 419,983 ...420,000 07/01/2026.
647310 WD 9 NEW MEXICO ST SEVERANCE .. ...| 03/07/2007. | MORGAN STANLEY 4,241,624 3,984,825 07/01/2008.
647353 AU 5[NEW MEXICO ST HWY COMN REV ...| 05/31/2007. | FIRST UNION 11,109,010 06/15/2010.
64966E QD 2[NEW YORK NY ...| 08/15/2007. | MATURITY 221,948 08/15/2007.
64966E QE OfNEW YORK NY ...1 08/15/2007. [ MATURITY ......ooorremnrermmnennnee [ ormeeenrereinsceeinneeens [ 20000.1,295,000 | .........1,295,000 | ......... 1,411,165 08/15/2007.
64966E WX 1|NEW YORK NY ...| 08/16/2007.| CORPORATE REORGANIZATI] ........ccccoovvvivevrncns | -.......4,908,600 | .........4,860,000 | ......... 5,144,770 08/01/2008.
64966F V6 8|NEW YORK, NY .1 09/11/2007. [ VARIOUS.........ovvemrrernrrensneens [ eorneeensereinsneenneeens | 20000.3,199,538 | ........3,000,000 | ......... 3,185,850 08/01/2018.
65818R AA 3| NORTH CAROLINA CAP FACS ...| 08/01/2007. | PUT BY HOLDER .1,003,750 08/01/2014.
65956N AW 6| NORTH HARRIS CNTY REGL WT ...| 12/17/2007. | LEHMAN B, .1,089,110 12/15/2012.
66585V AU 9 NORTHERN TOB SECURITIZATIION CORP..... ..| 12/03/2007. | ISSUE CALLED at 100.000........ | ccecreeerrreeereeeenns ....156,786 06/01/2023.
667027 SZ O[NORTHSIDE TEX INDPT SCH DIST ...| 08/01/2007. [ ISSUE CALLED at 100.000........ [ ...eevercrrercrrercnnes ...150,000 08/01/2031.
677409 BF 0[OHIO MUN ELEC GENERATION AGY ...| 11/26/2007. | BAIRD, ROBERT. 5,713,215 02/15/2013.
696550 JX 1|PALM BEACH CNTY FLA SCH 111/28/2007. | WARBURG........ccvvoreeereeeneions | v | cvveenns 2,197,300 2,000,000 2,298,960 2,212,765 | oo | e (22,800) 08/01/2014.
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718849 AF 9[PHOENIX ARIZ CIVIC IMPT ...| 08/22/2007. | MORGAN K 2,081,720 | .........2,000,000 | ......... 2,203,940 | ......... 2,144,562 07/01/2011.
745144 KF 1|PUERTO RICO COMWLTH ... 07/01/2007. | MATURITY ...ovvvvrrirnrinrirneinniinnns [ oo | s 1,000,000 | .........1,000,000 | ......... 1,013,670 | ......... 1,006,119 07/01/2007.
745190 HQ 4|PUERTO RICO COMWLTH HWY & TRANSN AU ... | 07/01/2007. | MATURITY 3,867,419 3,846,884 07/01/2007.
745235 WZ 0|PUERTO RICO PUB BLDGS AUTHRE ............ ...| 07/02/2007. | PUT BY HOLDER 5,690,240 5,671,649 07/01/2022.
74526Q CT 7|PUERTO RICO ELEC PWR AUTH PWR .. ...| 04/03/2007. | MCDONALD & CO........coevvvrmunes [ o | 01,919,164 | .........1,695,000 | ......... 1,890,315 | ......ue. 1,868,418 07/01/2017.
759911 VW 7[REGIONAL TRANSN AUTH ILL.... ...| 12/17/2007. | BANC OF AMERICA 11,102,330 ..1,071,868 06/01/2013.
76363P AA 3| RICHLAND CNTY S C ENVIRON.. ... 10/01/2007. | VARIOUS.........cccoovvmmrrmrrimrrrnrns | oo | 0000..4,001,100 | .........4,000,000 | ......... 4,118,800 | ......... 4,025,559 10/01/2007.
796236 7U 5[SAN ANTONIO TEXAS ...] 08/14/2007. [ SALOMON BROS.........ccomvvvrmnee [ orneremrerernnneeirncee | 206,673,574 | .........6,525,000 | ......... 7,388,649 6,949,122 08/01/2009.
796253 SD 5| SAN ANTONIO TEX ELEC & GA... ... 05/31/2007. | BEAR........oovveiriniineiirerireeisninns [ ceriinsiiserinsesscisnns | 11,541,700 ] ........1,500,000 | .........1,638,165 | ......... 1,562,087 02/01/2010.
802169 AK 8[SANTAFE N MEXWTRUTIL SYS . ...| 10/03/2007. | MERRILL........ 065,122 06/01/2018.
805777 HK 8|SAYRE PA HEALTH CARE FACS AUT. ...| 12/03/2007. | ISSUE CALLED at 100.000. 12/01/2012.
815618 BY 8[SEDWICK CNTY KANS SINGLE FAMILY MTGE| ... | 12/03/2007. ] ISSUE CALLED at 100.000 06/01/2028.
843146 U6 6|SOUTHERN ILL UNIV REVS ...| 09/18/2007. | GOLDMAN (1)....... 04/01/2018.
882135 ZV 1|TEXASA&MUNIVREVS .. ...| 03/07/2007. | BB&T 05/15/2013.
882854 DG 4| TEXAS WTR DEV BRD REV ...| 01/15/2007. | ISSUE CALLED at 100.000... 07/15/2016.
888804 AW 1| TOBACCO SECURITIZATION AUTH . ...| 06/01/2007. | ISSUE CALLED at 100.000... 06/01/2025.
888808 BF 8| TOBACCO SETTLEMENT FING .. ...| 06/01/2007. | ISSUE CALLED at 100.000. 06/01/2019.
888808 DB 5[ TOBACCO SETTLEMENT FING .. ...| 12/03/2007. | VARIOUS........ 06/01/2023.
88880M AH 4| TOBACCO SETTLEMENT AUTH ...| 12/03/2007. | ISSUE CALLED at 100.000. 06/01/2026.
88880T AY 2|TOBACCO SETTLEMENT FING ...... ...| 06/01/2007. | ISSUE CALLED at 100.000. 06/01/2012.
88880T FM 3| TOBACCO SETTLEMENT FING CORP ...| 06/13/2007. | FIRST ALBANY. 06/01/2008.
88880T FU 5]|TOBACCO SETTLEMENT FING CORP ............ ...| 06/01/2007. | ISSUE CALLED at 100.000. 06/01/2010.
898526 CX 4[TSASCINCNY s ...1 12/03/2007. | ISSUE CALLED at 100.000........ | .ccocooirens 257,723 06/01/2022.
3199999. Total - Bonds - Special Revenue and Special Assessment ....260,000,422 | ..... 255,429,450 | ..... 264,899,326 | ..... 261,854,404 | ...............0 | ....(760,842)] ................0 | ........(760,842)| ...............0 | .......261,093,559 | .............0 | ..(1,093,141)| ..(1,093,141)] ...8,035,124 { ..... XXX.......
Bonds - Public Utilities
907818 BX 5[UNION PACIFIC C . 12/04/2007.|VARIOUS.. SSSSTOURRTIRRTIRRTIRORN ISR ISR 6,020,120 | ......... 6,000,000 5,552,640 5,919,413 53,899 | ..o [ e 5,973,312 02/01/2008.
00433J AB 1] ACCESS RDS EDMONTON L 11/30/2007.| VARIOUS........ 6,235 6,235 .6,914 ..6,904 (7) 6,897 09/30/2037.
3899999. Total - BONdS = PUDIC ULIIIHES. ...ttt einies oetessesiessssessessss s ssssnses s s ssssn s enssnsessssassensensessnsansensess | srsssses 6,026,355 | ......... 6,006,235 5,559,554 5,926,317 0 0 53,892 (U} 5980209 | ...........0 | ........46,146 | .......46,146 | .....641,950 | ..... XXX.......
Bonds - Industrial and Miscellaneous
00130H BA 2|AES CORP ... 1171512007, [ VARIOUS........ovveerrrrirrrremnneins [ v [ e 1,608,383 | ......... 1,496,000 | ......... 1,585,100 05/15/2013.
001669 AM 2 AMC ENTMT INC ...] 03/23/2007. | ISSUE CALLED at 100.000. 60,000 02/01/2012.
001814 AQ 5|ANR PIPELINE CO. ...| 09/05/2007. | VARIOUS........ 02/15/2024.
001814 AS 1[ANR PIPELINE CO. ...| 05/14/2007. | MORGAN STANLEY.... 06/01/2025.
018804 AH 7[ALLIANT TECHSYSTEMS INC PRIV PLACE]| ... | 05/22/2007. | LEHMAN BROS 02/15/2024.
030728 LD 5[AMERIQUEST MTG SECS 2003-..........ccoovvvrnmecr ...| 11/26/2007. VARIOUS........ 11/01/2033.
034918 AA 0[ANGIOTECH PHARMACEUTICAL ~ PRIV PLA{...| 02/12/2007.] CS FIRST......cccommvrvrmrrrrmrririenns 04/01/2014.
03958Q AC 2|ARCHSTONE-SMITH OPER TR ...| 11/05/2007. | ISSUE CALLED at 105.690... 08/15/2014.
055395 AA 5[BCP CRYSTAL HLDGS CORP.. ...] 03/12/2007. | ISSUE CALLED at 116.480. 06/15/2014.
055411 AE 2|BF SAUL REIT ...| 05/03/2007. | FIRST TENNESSEE 03/01/2014.
058498 AF 3|BALL CORP ...| 05/18/2007.| BANC OF AMERICA.........cccovvvee [ corrrrmrrmmrrnrrinianns | coverriens 168,919 | cvvvrnee. 165,000 ...171,238 12/15/2012.
065412 AC 2[BANKUNITED CORP .o .1 05/01/2007. [ MATURITY ..coovvvrrermrernneennnee [ ernreerneeesssneesnnneens [ cvrne 5,200,000 | ......... 5,200,000 5,814,276 05/01/2007.
085791 AC 5|BERRY PLASTICS HOLDING PRIV PLACE | ...| 05/03/2007.]J P MORGAN 50,000 09/15/2014.
091797 AJ 9|BLACK & DECKER ...| 04/18/2007. | INVESTMENT. 992,220 06/01/2011.
12479W AB 2|CBD MEDIALLC/CBDFINI. ...| 10/19/2007. | ISSUE CALLED at 100.000. 253,640 06/01/2011.
125896 AV 2|CMS ENERGY CORP ...| 02/05/2007. | MERRILL........ ...104,250 08/01/2010.
12686C AU 3| CABLEVISION SYSTEMS - NY GRP- PRIV PLA ...| 10/12/2007. CS FIRST......coocvemmrrerrrererrareernnns 413,500 04/01/2009.
14743R AB 9| CASE CORP ...| 05/17/2007.| SALOMON BROS ....154,500 01/15/2016.
14985V AA 9| CCM MERGER INC ...| 05/17/2007.{J P MORGAN 173,900 08/01/2013.
15189T AK 3|ENTERPOINT ENER RESOURC ...| 01/11/2007. | LEHMAN B 232,813 01/15/2024.
166779 AA 6| CHEVY CHASE BANK FSB ...| 05/03/2007. | VARIOUS........ 12/01/2013.
17243R AB 7| CINEMARK INC ...| 10/11/2007. | LEHMAN BROS 03/15/2014.
172441 AN T7]|CINEMARK USA INC ...] 03/15/2007. | ISSUE CALLED at 107.383........ 02/01/2013.
195554 GF 1| COLONIAL BK MONTGOMERY AL... .1 05/07/2007.]J P MORGAN 06/01/2011.
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20338C AE 4| COMMUNICATIONS & PWRIND  .....cccoovvvvrneee ...| 01/23/2007. | WARBURG ...100,875 ....100,375 ()] (5) 02/01/2012.
20903H AB 4|CONSOLIDATED COMM HLD PRIV PLACH ... | 05/02/2007. | CS FIRST......cccovvvmrrrrmrisriranirs . 447,320 ....422,000 0 04/01/2012.
21701R AB 4| COORS BREWING CO ...| 07/11/2007. | CORPORATE REORGANIZATI(] . ...929,971 914,291 192 05/15/2012.
222074 AB 2[COUCHE-TARD US/FINANCE ...| 02/22/2007. | CIBC OPPENHEIM 241,463 235,000 0 12/15/2013.
228188 AB 4[CROWN AMERS LLC /CROWN A ...| 05/29/2007. | DEUTSCHE BANK 610,650 590,000 0 11/15/2013.
228255 AD 7[CROWN CORK & SEAL ...| 05/08/2007. | SALOMON BROS ST I, 1,065,000 ...946,175 1,092 04/15/2023.
22941R AB 2|CRYSTALUSHLDGS3LLC ...| 03/12/2007. | CORPORATE REORGANIZATI( ......cooovvveevireienne | o 773,661 ...542,700 9,499 10/01/2014.
244217 BJ 3|DEERE JOHN CAPITAL CORP. ...] 06/21/2007. [ JEFFERIES & CO....coovveorevreeanne [ rrreerrareerrnneennneens [ e 1,982,740 1997 380 270 01/15/2008.
25754Q AF 4|DOMINOSINC .. ...| 02/13/2007. | REDEMPTION.. .A..422000 432,202 (256) 07/01/2011.
259603 AA 6|DOUGLAS DYNAMICS LLC/DO.. ...| 05/08/2007. ....660,000 ...663,775 0 01/15/2012.
26816L AT 9[DYNEGY INC ...| 05/07/2007. 286,613 (291)] .coeene. (291) 05/01/2016.
269246 AF 1|E*TRADE FINANCIAL COROP  ......cccoouvvvninens .| 12117/2007. 156,375 | oovvvvrneee 155,699 | .ovoovevvecrrnane | e (1,09) ] ........ (1,096) 06/15/2011.
28140J AC 4|EDUCATION MANAGEMENTLLC PRIV PLA( ... | 05/02/2007. 225,000 225,000 0 06/01/2014.
28140 AD 2|EDUCCATIION MANAGEMENT LLC PRIV PLA ...| 05/02/2007. ...377,813 377,713 (62)]. (62) 06/01/2016.
283695 BE 3|EL PASO NAT GAS CO..... ...| 05/17/2007. | DEUTSCHE BANK . 410,102 410,102 0 11/15/2026.
283703 AB 2|EL PASO PRODUCTION H ...| 06/04/2007. | CORPORATE REORGANIZATI( .......coocvvrrrrirens . ..411,313 411,011 (92) 06/01/2013.
29444N AF 9| EQUISTA CHEMICAL/FUNDING ... ...| 11/28/2007. | ISSUE CALLED at 105.253....... 262 597 250,000 264,375 255,659 (2,380) 09/01/2008.
29444N AH 5]|EQUISTA CHEMICAL/FUNDING ...| 11/28/2007. [ ISSUE CALLED at 105.313........ 306,074 290,000 294,900 292,593 (392) 05/01/2011.
30257C AA 8| FPL ENERGY WIND FUNDING ...] 05/02/2007. [ CS FIRST.....oovvrvrmrrrirrrrirnriin ...827,822 4) 06/27/2017.
3133MB JA 6|FEDERAL HOME LN BKS ...| 09/14/2007. | MERRILL........ 6669 360 0 05/14/2010.
31430Q AW 7|FELCOR LODGING TRUSTINC PRIV PLACH ... | 05/22/2007. | LEHMAN BROS ....535,000 0 12/01/2011.
338915 AJ O|FLEETBOSTONFINLCORP ..o ..| 12/03/2007. | MESEROW. 2,363,250 21,128 03/15/2008.
345397 UA 9|FORD MOTOR CR CO. ...| 05/08/2007. | BANC OF AMERICA ....327,485 4,332 10/01/2008.
35671D AM 7| FREEPORT-MCMORAN C & G ...| 05/04/2007. | ISSUE CALLED at 105.063 402,650 (511) 02/01/2010.
35671D AQ 8|FREEPORT-MCMORAN C & G ...| 05/07/2007. | UBS SECURITIES 363,875 38 02/01/2014.
35687M AM 9| FREECALE SEMICONDUCTOR PRIV PLA( ... | 05/07/2007.| CS FIRST.. ...122,700 (86) 12/15/2014.
36158Y AB 5| GE CAP CMBS 2000-1.........ccmmreerereermeerrneeennes ...| 12/17/2007. | MORTGAG 276,329 (329) 01/01/2033.
361856 DA 2| GMAC MORTGAGE COPRORATION LOA CMQ] ... | 11/25/2007. | MORTGAGE PAYDOWN 4 10/25/2033.
36186C AA 1| GENERAL MTRS ACCEP CORRP..........c.coouvvure ...| 05/07/2007. | BANC OF AMERICA 5,784 01/22/2008.
364725 AB 7[GANNET CO INC ...| 04/01/2007. | MATURITY 810 04/01/2007.
36962G ZH 0| GENERAL ELEC CAP CORP MTN... ...| 03/20/2007. | BARCLAYS US FUN (752) 09/15/2009.
373298 CF 3| GEORGIA-PACIFIC CORP ...| 05/07/2007. | LEHMAN B. (162) 01/15/2024.
373298 CG 1| GEORGIA PACIFIC ...| 05/17/2007. | LEHMAN BROS 0 01/15/2015.
374689 AC 1|GIBRALTARINDSINC............... ...| 05/03/2007. | J P MORGAN . 341,040 339,767 1,651 12/01/2015.
382550 AU 5[ GOODYEAR TIRE & RUBR CO. ...| 06/01/2007. | CORPORATE REORGANIZATI( .......cooovvovmvrerrrre | w0 172,220 | ........... 158,000 | ........... 158,000 | .vvvvveee 158,000 0 07/01/2015.
410867 AA 3[HANOVER INS GROUP INC..... ...| 04/30/2007. 500,000 524,300 523,860 (209) 10/15/2025.
442120 AE 1[HOUSTON EXPLORATION CO ...| 05/03/2007. 420,000 423,300 (175) 06/15/2013.
45820E AX OINTELSAT BERMUDALTD PRIV PLACE.. | ... | 05/17/2007.] UBS SECURITIES . 100,000 100,000 0 06/15/2016.
45822E AA 8|INTELSATLTD ...| 01/17/2007. | CORPORATE REORGANIZATI( . 785,000 787,775 0 01/15/2012.
464592 AG 9|ISLE OF CAPRI CASINOS PRIV PLACE.... | ...| 02/02/2007.| VARIOUS........ ....393,050 17 03/01/2014.
47215Q AF 1[JEAN COUTU GROUP PJC INC ...| 02/28/2007. | CORPORATE REORGANIZATI( 211,000 (76) 08/01/2012.
485188 AF 3| KANSAS CITY SOUTHERN TAILWAY ...| 05/03/2007. | MORGAN STANLEY.... 340,000 ....341,300 (108) 06/15/2009.
48632H AA 5| KAUPTHING BANK ...| 04/30/2007. | DEUTSCHE BANK 1143 928 149 05/19/2016.
49338P AB 0|KEYSTONE AUTOMOTIVE INDS INC . ...| 01/23/2007. | WARBURG 312,560 (103) 11/01/2013.
49460W AE 9| KINETIC CONCEPTS INC............. ...| 03/20/2007. | MORGAN STANLEY.... 211,600 (89) 05/15/2013.
500657 AA 9[INVISTA PRIV PLACE.. ...| 05/29/2007. | MERRILL........ 619,294 (3,261) 05/01/2012.
502413 AW 7] L-3 COMMUNICATIONS HLDGS ...| 05/17/2007.| BNY CAPITAL 200,000 0 08/01/2035.
513075 AG 6|LAMAR MEDIA CORP . ...| 01/29/2007. | FIRST TENNESSEE 10,000 0 01/01/2013.
524908 FD 7|LEHMAN BROS HLDGS INC ...| 04/18/2007. | LEHMAN B ....995,870 274 01/22/2008.
527069 AH 1|LESLIE'S POOLMRT LESL PRIV PLACE... | ... | 05/02/2007. | BANKAMERICA 444,862 (282) 02/01/2013.
527288 AS 3[LEUCADIANATLCORP .....cocccommrirmmrermnriiinnes ..| 05/02/2007. | BONDS DIRECT. . ceeeennnn817,594 76 08/15/2013.
549271 AD 6|LUBRIZOL CORP ...] 04/30/2007. [ CITIGROUP..........ccoomvvremerrirnnnes v [ e 1,406,561 | e 1,425,000 | ......... 1429199 (277) 10/01/2009.
552078 AW 7|LYONDELL CHEMICAL COMPANY ... ...| 11/28/2007. [ ISSUE CALLED at 115.967. 365,000 365,000 0 09/15/2014.
552953 AF 8| MGM MIRAGE INC PRIV PLACE .1 05/17/2007.| CS FIRST....ovvovrrrerieirrrinniiens 130,000 | ...oooveeeee 131,950 (151) 10/01/2009.
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55375U AB 0| MSW ENERGY HLDGS/FIN Il ...] 02/01/2007. | ISSUE CALLED at 104.919........ 592,793 565,000 565,000 | ............565,000 | ..oorrooerrerenees | evvrrererienerienns [ e 0 ..21,793 09/01/2010.
57143V AC 3|MARKQ .. ...| 10/29/2007. | UBS WARBURG.........ccoconvrvmmrrres [ orrrrmermerirerisninnns | coeriiens 156,788 | ...cccovve. 185,000 | .ovvrnee. 148,463 2,248 2,248 08/15/2014.
58282P AJ 0|MDP ACQUISITIONS PLC ...| 05/22/2007. | VARIOUS........ 291,599 275,000 282,500 (279)]. (279) 10/01/2012.
58984Y AJ 2|MERISTAR HOSPITALITY CORP. .| ...| 02/06/2007. | LEHMAN B 394,625 . ...411,881 (549) 04/01/2010.
60467X AC 1|[MIRANT NORTH AMERICALLC P| LACH ... | 05/08/2007. | BARCLAYS US FUN ...708,525 682,100 (641) 12/31/2013.
62941F AG 3|NTL CABLE PLC PRIV PLACE.. ...| 09/26/2007. | BARCLAYS US FUN ...199,875 195,000 0 04/15/2014.
65332V BH 5| NEXTEL COMMUNICATIONS INC ...| 10/26/2007. | VARIOUS........ 634,531 837,806 | .oooren 834,741 | e | e (713)] ... (713) 10/31/2013.
65556T AB 3| NORCRAFT COS/FINANCE ...| 02/05/2007. | KBC FINANCIAL 304,588 295,000 306,385 301,395 (PAl0)] p— (210) 11/01/2011.
655844 AH 1|NORFOLK SOUTHERN CORP ...| 05/15/2007. | MATURITY 869,000 ..869,000 | ..o 854,575 | ...cccooue. 868,050 [ ...ocovrvvrrerrns 950 05/15/2007.
667748 AH O NORTHWEST PIPELINE CORP.... ...| 12/01/2007. | MATURITY 915,000 910,219 915,630 (630) 12/01/2007.
667748 AK 3|[NORWEST PIPELINE CORP ...] 03/19/2007. [ ISSUE CALLED at 104.063........ | ccooveerrererereerneees | cerrereeens 104,063 ....100,000 | ..oooeveene. 109,250 | coovvvoneeee 104,283 | ..o (485) 03/01/2010.
668074 AM 9 NORTHWESTERN CORP. ...| 04/02/2007. 216,577 220,000 219,715 219,715 [ s | e [ s 0 11/01/2014.
66977W AH 2[NOVA CHEMICALS CORP.... ...1 01/23/2007. 264,338 265,000 266,325 265,000 ). 1,254 11/15/2013.
690768 BD 7|OWENS ILL INC .| 05/17/2007. | CS FIRST.....oovvvverirnrirnrirnniinniins [ oriirmerneriresiseinnns | coeeiinns 452,100 ....451,485 447,704 |.... )| (805) 05/15/2010.
723456 AA 7|PINNACLE ENTMT INC. ...| 02/02/2007. 513,494 485,367 485,305 (26)|. (26) 10/01/2013.
727610 AD 9|PLASTIPAK HLDGS INC... ...| 05/07/2007. | BANC OF AMERICA . 117,156 ). (56) 12/15/2015.
730448 AP 2[POGO PRODUCING .| ...| 05/07/2007.] BANC OF AMERICA . 113,775 ). (184) 04/15/2011.
730448 AR 8[POGO PRODUCING CO PRIV PLACE... | ...| 11/21/2007.] CORPORATE REORGANIZATI( rereen:500,000 ....495,505 328 [ oo | 496,424 | 0 8,576 | 03/15/2015.
74039* AD 2|PREFCO IILTD PTN ACQ NOTES ... 04/20/2007. [ VARIOUS.........ooccvmvvrrrmrrrnnnnnns [ eornerrmserrnscrrnnennns [ e 4,413,689 | e 1,324,134 | oo 391,808 , 91,034 | oo | e 272,479 | e [ 0000 141,510 |0 141,510 | e, 08/01/2019.
749121 BT 5[QWEST COMMUNICATIONS INTL ...| 10/18/2007. | ISSUE CALLED at 100.000....... ....390,000 391,013 390,000 0 .29,322 1 02/15/2009.
749564 AC 4|RHDONNELLEY FIN CORP ...| 09/26/2007. | ISSUE CALLED at 109.848... ...690,000 | .ovvvrerne 738,491 | oo TAT578 | oo (7,901) .37,519 | 12/15/2012.
75886A AB 4|REGENCY ENERGY PARTNERS PRIV PLA(...| 08/31/2007. | ISSUE CALLED at 108.375........ 88,000 91,740 91,740 (129) [ covveeeeerreees | e 9161 || 3,759 [ 3,759 | 3,746 | 12/15/2013.
75952B AF 2| RELIANT RES INC ...| 05/31/2007. | CORPORATE REORGANIZATI( ....380,000 | ..oooovreeee 390,500 | ..o 389,662 [ ..oovvvrrrrirns (1,575) 39,625 | 07/15/2010.
75952B AJ 4| RELIANT ENERGY INC oo ...| 05/31/2007. | CORPORATE REORGANIZATI(] . 350,469 ) .35,696 | 07/15/2013.
76113B AF 6| RESIDENTIAL CAPITAL CORP PRIV PLACE] ...| 04/30/2007. | BEAR STEARNS.. ...717,883 06/30/2010.
76113B AK 5| RESIDENTIAL CAP CORP ...| 10/09/2007. | VARIOUS........ 1,740,915 11/21/2008.
77531Q AH 1| ROGERS WIRELESS INC. ...| 05/03/2007. | ISSUE CALLED at 102.000....... 463,675 12/15/2010.
77531Q AK 4|ROGERS WIRELESS INC..... ...| 09/20/2007. [ CS FIRST......ovvmrvrrrireriraririniinns 335,969 12/15/2012.
780153 AL 6|ROYAL CARIBBEAN CRUISES ...| 04/25/2007. | DEUTSCHE BANK .1,005,706 02/02/2011.
781904 AH 0|RURAL CELLULAR CORP........ccoovvermrrerrrrerraneens ...| 01/23/2007. | WARBURG 235,950 02/01/2010.
781904 AM 9| RURAL CELLULAR CORP PRIV PLACE.. | ... | 03/07/2007.] BANC OF AMERICA 225,000 226,100 03/15/2012.
79409P AD 7|SALEM COMMUNICATIONS -CL A ...| 05/03/2007. | WACHOVIA....... . 553,500 ....540,000 12/15/2010.
810186 AG 1[SCOTTS COMPANY ...| 02/15/2007. | CORPORATE REORGANIZATI(] . ...500,000 505,050 11/15/2013.
826418 BB 0| SIERRA PACIFIC POWER CO ...| 10/04/2007. | MERRILL........ ...194,988 ....190,000 04/15/2012.
827048 AK 5[SILGAN HOLDINGS INC ...| 05/03/2007. | BANC OF AMERICA 279,300 280,750 11/15/2013.
829226 AU 3| SINCLAIR BROADCAST GROUP CL A. .| ...] 05/07/2007. | LEHMAN B 321,344 332,163 07/15/2018.
834260 AB 7[SOLO CUP COMPANY PRIV PLACE.... | ... | 04/03/2007.] VARIOUS........ 339,375 400,850 02/15/2014.
843452 BB 8| SOUTHERN NAT GAS CO ...] 03/30/2007. | REDEMPTION.......ovvvverrrrernnns 111,989 03/15/2010.
847788 AK 2|SPEEDWAY MOTORSPORTSINC ... . | ...| 05/02/2007. | BANKAMERICA 163,100 06/01/2013.
857555 AL 0| STATER BROS HLDG PRIV PLACE...... ...| 05/03/2007. | PERSHING DLJ ....558,650 06/15/2010.
857555 AM 8| STATER BROS HLDGS INC. ...| 05/03/2007. | FIRST TENNESSEE 309,000 289,500 06/15/2012.
858119 AB 6| STEEL DYNAMICS INC ...] 05/03/2007. | ISSUE CALLED at 102.375........ [RTSTERTIRRRNY ISR 680,794 696,694 03/15/2009.
858577 AE 9[STENA AB ...| 02/02/2007. | CORPORATE REORGANIZATI(] . 233,728 231,063 12/01/2012.
867363 AJ 2[SUNGARD DATA SYSTEMS INC .1 03/26/2007. | ISSUE CALLED at 100.000....... .110,000 ...110,000 08/15/2013.
872375 AF 7[TECO ENERGY INC ...| 05/01/2007. | MATURITY . 1,750,000 1,824,375 05/01/2007.
872375 AK 6|TECO ENERGY INC ...| 11/29/2007. | CORPORATE REORGANIZATI( . 161,697 06/15/2010.
879482 AA 5| TELENET GROUP HOLDING NV ...| 10/08/2007. | CORPORATE REORGANIZATI( ....196,532 06/15/2014.
879868 AL 1|TEMPLE INLAND INC. ...| 05/01/2007. | CITIGROUP ...720,498 01/15/2018.
88033G BC 3| TENET HEALTHCARE CORP ...| 05/07/2007.{ J P MORGAN ...113,167 02/01/2015.
880779 AS 2|TEREX CORP NEW ...| 10/11/2007. | VARIOUS........ 887,438 . 874,775 01/15/2014.
882491 AK 9| TEXAS INDS INC ...| 02/13/2007. | WACHOVIA....... 92,475 90,000 90,000 07/15/2013.
893570 BT 7| TRANSCONTINENTAL GAS PIPE.... ...| 05/07/2007. | BANC OF AMERICA 348,664 | ............ 305,000 | .oooooueees 341,975 07/15/2012.
896215 AC 4|TRIMASCORP .. ...| 06/25/2007. [ ISSUE CALLED at 104.938 59,815 57,000 59,138 06/15/2012.
896522 AE 9| TRINITY INDUSTRIES LE PRIV PLACE..... ...| 05/03/2007.] J P MORGAN 278,600 280,000 270,200 271,683 | oo | e 318 | e | o318 [ | 272,001 || 006,599 ] il 6,599 | 03/15/2014.
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897083 AA 9 WIMAR OPCO LLC/FIN COROP PRIV PLACH ... | 12/13/2007.] VARIOUS........ 75,420 ....125,000 12/15/2014.
897853 AH 0| TRUE TEMPER SPORTS INC PRIV PLACE]| ... | 02/09/2007. CS FIRST.....c.ccovvrmremrirrrrrnrirnens . A 363,375 425,000 09/15/2011.
902118 AY 4[TYCO INTL GROUP SA.... ...| 05/09/2007. | ISSUE CALLED at 105.949 794,618 750,000 02/15/2011.
90348A AG 4|UBIQUITEL OPER CO... ...] 03/01/2007. | ISSUE CALLED at 100.000... 685,000 685,000 03/01/2011.
912909 AA 6|UNITED STATES STEE ...| 06/04/2007. | CORPORATE REORGANIZATI( . 259,041 247,000 05/15/2010.
92857T AG 2|VODAFONE GROUP PLC ...| 04/26/2007. | GOLDMAN (1)....... ST I 2,129,600 | ......... 02/15/2010.
931142 BE 2| WAL MART STORES ...| 10/04/2007. | VARIOUS........ 08/10/2009.
960413 AE 2|WESTLAKE CHEM CORP ...| 05/04/2007. | BANKAMERICA 01/15/2016.
969457 BD 1[WILLIAMS COS INC . ...| 12/10/2007. | INVESTMENT. . 06/15/2031.
96949V AK 9| WILLIAMS SCOTSMAN INC.. ...| 10/31/2007. | CORPORATE REORGANIZATI(] . 10/01/2015.
97381W AC 8|WINSTREAM CORP PRIV PLACE....... ...| 10/29/2007. | VARIOUS........ 08/01/2013.
00433J AA 3| ACCESS RDS EDMONTON LTD. C | 11/30/2007.] VARIOUS........ 09/30/2037.
064149 UR 6|BANK NOVA SCOTIA HALIFAX .| C | 05/23/2007.| RBC ceeeermnenenesennesens | 000eeen2y280,771 | 000000.2,275,000 | ..o 2,274,318 | 02,274,332 [ s [ B8 | e | i35 [ | 2,274,367 10/30/2013.
13637D UM 5] CANADIAN NATL RAILWAY...... ..| C | 02/01/2007.| CORRECTION TO PRIOR YEAR .........ccccoonvvrmvriunne| e 498,425 | ...........500,000 | ............ 498,425 | ............ 498,494 ...498,504 .| 06/01/2016.
23383Z BN 0|DAIMLER-CHRYSLER CDA FIN .| C | 03/05/2007. | NESBITT... 2,996,490 2,996,490 3,000,000 04/14/2008.
25690Z AC 8|DOFASCOINC ... .| C | 04/19/2007.| RBC 2,255,000 2,255,000 2,255,000 06/15/2017.
350863 AA 4[407 ETR INTERNATIONAL INC C [ 09/26/2007. | RBC.......cvvvvrerererresrerrsneesnneees | vevevrseernseesnsesinse | 003,571,155 | ........3,500,000 | ......... 3,758,650 3,646,760 3,604,855 07/27/2009.
350863 AQ 9]407 INTL INC C | 12/17/2007. | MATURITY 8,935,286 8,354,349 | ..o | (172,349 [ e | e (172,349) | e | 8,182,000 12/17/2007.
36158Z AV 8| GE CAPITAL CANADA C | 06/14/2007.] SCOTIAC.......... 1,498,650 | ......... 1,498,662 | ..oovvvvrvrrrvcnns | evrrrnrrineeed3 v [ i 53 | [ e 1,498,715 06/01/2016.
391906 AB 0| GREATER TORONTO ARPTS AUT.. C | 01/30/2007.] CASGRAIN CO .2,837,789 ..2,748,974 (2,294) 2,746,680 12/03/2007.
493129 AA 8|KEY NOVA SCOTIAFNDG CO PRIV PLACE| C | 09/19/2007. | T D SECURITES 11,099,967 ..1,099,968 (1) 1,099,967 12/14/2009.
626209 JA 9[BRIT COL MUNIFIN AUTH  .oovvoreeeens C | 10/04/2007. ] VARIOUS........oceovrerrrremmreennee | ceveemnneenneeenneeenne | 004,983,596 | .........5,020,000 | .........4,998,816 | ......... 4,999,901 | oo 1,367 [ e | e 5,001,267 04/19/2016.
62918Z MD 2| NHA MBS CMO....oiniis C | 12/17/2007. ] MORTGAGE PAYDOWN 53,074 105 .53,179 03/01/2017.
65409P AR 5(NIF-T C | 01/30/2007. ] CASGRAIN CO . 862, I 2,890,000 (VN [T I 2,890,000 03/17/2008.
683375 AA T7[ONTREA INC PRIV PLACE............ U | 03/22/2007.| T D SECURITES revvemnesennesennsens | 001,293,396 | .........1,219,000 | ........1,301,892 | ......... 1,299,749 (3,656) 1,296,092 10/31/2011.
75585R BC 8| REAL ESTATE ASSET LIQUIDITY TRUST........ [ C | 06/18/2007. | VARIOUS.. 3 03/12/2037.
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR...... .| C | 12/12/2007. | VARIOUS.. 159 03/12/2038.
75585R GC 3|REAL ESTATE ASSET LIGQUIDITY TRUST..... | C | 12/12/2007. 130 12/28/2038.
781903 AG 4|RUSSELMETALSINC e ...] 05/02/2007. [ BONDS DIRECT.........oovvvermmreenns [ eormeremmerermererneeens | wvreeeenn 739,900 | . 755,000 [ ovvverre. 737,075 | i 739,789 | oo | 585 [ i 585 03/01/2014.
80802T DH 8[SCHOONER TRUST SER 2005-4 CL A-1........... C [ 12/12/2007. ] VARIOUS........cooomrrmrrrmnrrrnnns | e | e00eeenn221,994 | 000.221,994 [ 221,985 [ 221,791 [ 00203 ] e 203 09/12/2020.
80802T GJ 1]|SCHOONER TRUST OTHER ABS....... | C | 12/12/2007. 291 10/12/2038.
80802T JR 0]|SCHOONER TRUST CMO.. .| C | 12/12/2007. 48 06/12/2022.
83357Z AE_7]SOBEYS INC .. ] 04/27/2007. { RBC DOMINION 0 . (212,484)] ..... (212,484)] ........ 51,100 | 10/06/2036.
4599999. Total - Bonds - Industrial and Miscellaneous................cocoovvvvervevennn... ...1,824,084 |...1,824,084 |..5,851,843 |..... XXX......
6099997. Total - Bonds - Part 4 ..573177,835 | ..... 556,353,355 | ..... 574,308,962 | ..... 572,876,830 ...1,446,818 | ....1,446,818 |.19,212,885 | ..... XXX..ooo..
6099998. Total - Bonds - Summary Item from Part 5.........ccooiiieniiiisiiiniiiinnas ...378,668474 | ..... 376,247,000 | ..... 379,222,023 [ ..o L | (52,473)]. ....(52,473 ...3,536,091 |..... XXX.......
6099999. Total - Bonds......... ....951,846,309 | ..... 932,600,355 | ..... 953,530,985 | ..... 572,876,830 | ......... 13,864 [ ...(1,212,149)[ ..o 0 | oo 1,198,285 22,748,976 | ..... XXX.......
Common Stocks - Banks, Trust and Insurance Companies
313586 10 9|FEDERAL NATL MTG ASSN ...1 09/20/2007. [ SANFORD.........coooooorrrerrrrerneens .3,000.000 | .ovvveenee 191,378 | ......... )OO S IS 147,622 | oo 178,170 | ....... (30,548) [ ..veerereereeerae [ e | s (30,548) [ vveoovvvereree | e 147,622 | | 1 43,756 | ... 43,756 | .......... 4620 |..... XXX
617446 44 8| MORGAN STANLEY DEAN WITTER&CO. ...| 07/02/2007. | RETURN OF CAPITAL 2,357,320 | ......... XXX 2,357,320 2,357,320 [ .ooovrvvreriniens | e | e 0 N XXX.......
929903 10 2 WACHOVIA CORP . ...1 01/17/2007. | SANFORD........c.ooooovsveensrisinie | o 3,200.000 | ........... 180,925 |......... XXXeeeoneee ...133,265 | ...........182,240 | ...... (48,976) ..(48976) | .o 133264 [ ] 47661 [ 47667 [ f XXX.......
6799999. Total - Common Stocks - Banks, Trust and INSUrance COMPANIES..........uiuiiriisieieissieisississssssensssssesssssesssssssssssssssnsssnsssess |_ssesacs 2,729,623 |........ XXX .2,638,207 | .......2,717,730 | ....... (79,524 L (79524)] ..ooooii0 ] ...2638,206 ) 0] 91417 )L 91417 ] 04620 XXX.......
Common Stocks - Industrial and Miscellaneous
000361 10 5[AAR CORP ...1 09/19/2007. 45,283 | ..o [ e | e [ s 0 .45,283
000886 30 9[ADC TELECOMMUNICATIONS, INC........c.onveenr ...] 01/23/2007.  SANFORD.........coccvvrvrremeerirrrrnns [ cerernen 1,142,000 | oo 18,012 [ XXX i | e 10,068 | ...occvvvvneee 16,593 | ......... (6,526) (6,526) ..10,068
001084 10 2[AGCO CORP ...| 11/13/2007. 56,829 0 ..56,829
00206R 10 2|AT&TINC ...| 05/21/2007. | SANFORD.......cc.couvvmrrvmrirmriirnres | 20000.5,200.000 | ........... 210,667 | cooovree. XXX | s 134,656 | ..ovvonee. 185,900
002535 20 1[AARON RENTS INC.....cconmrverrrermrrerneernnennnnees ...| 05/11/2007. 300,102 950,460
002824 10 O0|ABBOTT LABS ...| 10/11/2007. .5,000.000 . v | 239,243 | ..
004930 20 2[ACTIVISION INC ...| 11/27/2007. 8,100.000
00508Y 10 2[ACUITY BRANDS INC .| 11/01/2007. [ VARIOUS.........oovvererrerrrremnreens | cevirenes 1,600.000
00762W 10 7|ADVISORY BRD CO ...| 05/04/2007. [ CIBC OPPENHEIM........ccccooomuues | covernnns 4,000.000
012653 10 1[ALBEMARLE CORP. .1 01/25/2007. | SANFORD........convrvemrrrerrnrrernnee | ceveeenns 1,750.000
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013817 10 1|ALCOA, INC . ... 07/13/2007. [ VARIOUS........oovvemrrerrreenrreens | cevee 230,000.000 .6,000,137 ..6,902,300 ....3,099,576 | ....3,099,576

017361 10 6|ALLEGHENY ENERGY INC ...| 04/10/2007. 151,810 261,687

020520 10 2|ALON USA ENERGY INC ...| 02/22/2007. 1,137,274 823,503

021441 10 O|ALTERA CORP ...| 04/24/2007. .1,128,858 ..1,082,400

02209S 10 3|ALTRIA GROUP INC. ...| 04/10/2007. .6,482,075 47,113

023139 10 8[AMBAC FINL GROUP INC ...1 07/10/2007. 11,047,344 1,131,189

025195 20 7|AMERICAN COMERCIALLINES ... ...| 06/20/2007.| STEPHENS INC....

026874 10 7[AMERICAN INTERNTIONAL GROUP ...| 05/16/2007. | SANFORD 800.000

02916P 10 3| AMERICAN RAILCAR INDS INC ...| 05/02/2007. | VARIOUS.........c.oovvrmrrmrrrmrraens | v 11,700.000

031162 10 O[AMGEN INC ...| 08/23/2007. .......55,000.000

032346 10 8[AMYLIN PHARMACEUTICALS INC........ccoovvernnee ... 01/18/2007. [ VARIOUS.........coovverrrrerrrrernerens | cevenne 59,700.000 2,153,379

032515 10 8|ANADIGICS INC ... 11/30/2007. [ THOMAS W......ooormvrvrrmrrimerrinnns | cevernns 7,300.000

032654 10 5[ANALOG DEVICES... ...] 06/27/2007. [ VARIOUS.........oocveomrremrrremnerens | ceeee 250,000.000 ..8,114,058

034425 10 8| ANDREW CORP.... .| ...] 08/20/2007. | SANFORD.........cccconvvmmremrremirans | crvrs 16,100.000 164,703

037833 10 O|APPLE COMPUTER...... .| .| 10/23/2007. ] VARIOUS.........ocommrrerrreernrrenane | s 25,000.000 ..2,121,000

038222 10 5|APPLIED MATERIALS . ... 07/17/2007. | VARIOUS.........cooovomrrrernrerncrns | ceees 135,000.000 2,490,750

040049 10 8|ARENA RESOURCES, INC ...| 10/29/2007. .3,830.000

042735 10 O[ARROW ELECTRS INC ...] 03/01/2007. [ SANFORD..........cvveerreieriireniies | cevires 3,000.000

043136 10 O|ARTHROCARE CORP... ...| 04/26/2007. 17,400.000

043353 10 1[ARVINMERITORINC.... ...| 11/29/2007. 2,000.000

053015 10 3| AUTOMATIC DATA PROCESSING INC ...| 04/02/2007. IR

053774 10 5[AVIS BUDGET GROUP ...] 05/25/2007. | BNY BROKERAGE...........ccoouvvee | vevenne 67,000.000

055622 10 4|BP AMOCOPLC . .| 10/12/2007. | VARIOUS........oomvvrrvrrmmerrrivrneens | cereens 36,500.000

057224 10 7|BAKER HUGHES, INC ...] 09/21/2007. [ VARIOUS.........ooovvomrrvrarrrrnerrns | cenen 202,200.000 15,096,252

060505 10 4|BANKAMERICA CORP NEW. ...| 08/21/2007. 508.300 .27,138 .22,169

067383 10 9|BARD CRINC, ...| 08/08/2007. .......15,900.000 319,223 1,183,535

06985P 10 0|BASIC ENERGY SVCS INC NEW .1 01/11/2007. [ VARIOUS.........ovverrrrerrnrreraneens | cevenne 25,800.000 635,970 ...670,359

073325 10 2|BEA SYSTEMS INC ...| 07/13/2007.| BNY BROKERAGE........ccccoooruer | ovne 165,000.000 | ........2,258,056 | ... XXX.oooovrs | 2000 1,292,767 | .........2,075,700 | ....(782,933) [ ccoooevrerrvrrvvrens [ v | e 1,292,767

073685 10 9|BEACON ROOFING SUPPLY INC.... ...| 04/26/2007. [ VARIOUS..........oocommvremrrrrrsreens | cevenne 37,950.000 | ........... 703,693 | .oooore XXX v | wervreers860,393 | oo 714,219 | 146,174 e [ i | et 146174 | s [

09067D 20 1|BIOTECH HOLDRS TRUST.......coovvemrrrernrreraneees ...1 08/08/2007. [ VARIOUS.........ooovermrrernrrernrrens | cevenne 10,000.000 | ........1,691,002 | ...cc. XXXeoorvrvv | 1,404,917 | ... 1,837,200 | .....(432,283) | .ooovverrrrereneens | eevernereinneerens [ e (832,283) [ o | e

097023 10 5[BOEING CO ...] 06/01/2007. [ VARIOUS..........cocvomrrrnrrrmmernns | cevernes 3,275.000

101137 10 7|BOSTON SCIENTIFIC CORP ...] 04/16/2007. [ VARIOUS.........oocvemrremrrremrcrens | ceeee 190,000.000 N

109641 10 0]BRINKER INTERNATIONAL INC ...] 04/03/2007. [ VARIOUS.........oocoommvvrrmmrrirnrnnns | covenne 97,500.000 ....2,207,483

124857 20 2|CBS CORP NEW. ...| 10/25/2007. .5,400.000 16,249

124977 10 1|CBRICHARD ELLIS GROUP IN ... 10/09/2007. 3,200.000

126349 10 9|CSG SYSTEMS INTL INC weee| - | 06/27/2007. .6,200.000 .

126650 10 0]CVS CORP ...| 08/08/2007. 0,000.000 . ...652400

13342B 10 5| CAMERON INTERNATIONAL CORP  COMMOY ... | 10/19/2007. | VARIOUS..........ccoccvemmrrrmmerrnieres | vones 334,000.000 (7020218) ..... (7020218) ................... .10,698,482 |.

149847 10 5|CBEYOND INC .1 05/24/2007. [ VARIOUS.........oovvemrrrererrerneeens | cevenne 16,300.000 5419 . 5,419 1..504,036 [ .covveorreeereees | s

151020 10 4|CELGENE CORP ...| 07/06/2007. ...464,180 | ... X JCT4%) | N

154760 10 2| CENTRAL PAC FINL CORP........ccooooomrrirmmrrernnes ...| 11/27/2007. 202,370

156782 10 4|CERNER CORP ...| 05/22/2007. 1,443,449 | ........ 1,592,500 | .....(149,051) [ ovvoorrerecrnns v | e (149,051) [ e | i

159423 10 2| CHAPARRAL STL CO DEL ...| 08/06/2007. | SANFORD........cooccommrremmererserens | eerreen3,400.000 | v 252,503 | oot XXX s | v 8,481 8481

161133 10 3| CHARMING SHOPPES ...| 06/18/2007. 82,707 .82,707

162456 10 7]|CHATTEMINC ...| 03/07/2007. ...316,249

166764 10 0] CHEVRONTEXACO CORP.......cccommrrerrrerrrriirs ...| 10/08/2007. . S .1,006,151

171232 10 1{CHUBB CORP ...| 03/20/2007. | SANFORD..........coocrrmvrrmrrimrirenes | 2eer.4,000.000 | ..........202,338 | ......... XXX ....125,311

17275R 10 2| CISCO SYSTEMS INC......oovvrverrrrrrrrrireererneeens ...] 03/26/2007. [ SANFORD........c.occormmerermmererreeens | werrrnnn,800.000 | ..vvvrr. 125,070 [ eooere XXX s | v 98,016

172908 10 5]CINTAS CORP ...| 12/12/2007. .449411000 ....... 17,437,713

172967 10 1|CITIGROUP INC . ...| 10/24/2007. .7,100.000 343,663

189054 10 9| CLOROX CO DEL ...] 07/09/2007. [ SANFORD........coocooommrvermrrrermrreens [ erereen1,200.000 | oo 74,989 [ i XXX i | v 66,240

191216 10 0|COCA COLA CO ...| 12/05/2007. [ VARIOUS..........cccoonmvveimuvrrinucrens | +00....30,000.000 | ........1,878,943 | ... XXXoorvoorier | covirre 1,316,440

19239V 30 2| COGENT COMMUNICATIONS GROUP COMM ...| 11/14/2007. .. 323,253 353,596

192446 10 2] COGNIZANT TECHNOLOGY SOLU........c..conn..r ...1 09/21/2007. | COWEN & CO.......cccoooommvrrmmrrrns | +.....11,900.000 | ...........904,634 | .cooo... XXXorvooviis | coviens 553,358 | ...ccoceo.e. 918,204
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194162 10 3| COLGATE PALMOLIVE CO . 12/11/2007. [ VARIOUS........covvverrrrerrrrreraneens | cevenne 55,000.000 | -.......4,360,469 | ... XXX.oocoooor | 103,177,434 | .........3,588,200 | .....(410,767) | cvveorvverramrerrenne [ v [ eoreees (10,767 | o [ s ....1,183,035

20030N 20 0| COMCAST CORP - SPECIAL CL A ...1 09/26/2007. [ SANFORD..........cvvverreeerrerraeries | cevenne 13,350.000 ..51,838

203372 10 7[{COMMSCOPE INC ...| 04/27/2007. 2,900.000

20825C 10 4| CONOCOPHILLIPS ...| 06/25/2007. ....600.000

210371 10 O[CONSTELLATION ENERGY GROUP... ...| 10/01/2007. 600.000

210795 30 8[CONTINENTAL AIRLINES ... ...| 01/16/2007. 2,900.000

219023 10 8| CORN PRODUCTS INTLINC.... ...| 09/28/2007. 2,000.000

22160N 10 9| COSTAR GROUP INC.......cocoorrrerrreernreerereernes .1 01/10/2007. [ VARIOUS.........oovveerrrerrrrrerrareens | cevenns 17,300.000

222816 10 0|COVANCE INC ... 12112/2007. | VARIOUS........coccovvvrrrirrsrinnnes | eerne 207,500.000

227046 10 9[CROCSINC ...| 10/30/2007.

228227 10 4|CROWN CASTLE INTL CORP........ccoocvemrrrirrnens ...| 06/28/2007.

229678 10 7|CUBIST PHARMACEUTICALS IN. ...| 10/12/2007.

234264 10 9|DAKTRONICS INC ...| 05/02/2007. ,800.

24702R 10 1|DELLINC ...| 06/01/2007. | VARIOUS........ccccovvvmmrririrnrinnnes | vorne 140,000.000 }

253868 10 3|DIGITAL REALTY TRUST INC ...| 09/18/2007. .1,800.000 (14804)

254687 10 6|DISNEY WALT CO ...| 06/13/2007.

268648 10 2|EMC CORP/MASS ...| 10/31/2007. .680,000.000 (2 558504)

278058 10 2[EATON CORP. ...1 09/18/2007. | BNY BROKERAGE............coouvves | covenn. 20,000.000 )

278865 10 O[ECOLABINC ...] 02/12/2007. | BNY BROKERAGE...........cconuvues | covernaee 3,200.000 )

281760 10 8|EDWARDS (A.G.)INC ...| 08/16/2007. | SANFORD 2,250.000 )

285661 10 4|ELECTRONIC DATA SYS NEW ... 03/12/2007. | SANFORD.......ccovvrvmrrmrirreriranes | corereens 5,600.000 )

29078E 10 5|EMBARQ CORP - W/I ...| 03/26/2007. 505.000 26,543 - (26543)

291011 10 4|EMERSON ELEC CO .| 12/18/2007. [ VARIOUS.........coovverrrrererrirnnrins | cvvenne 60,000.000 4315504 | ......... 1,763,600 | ....2,551,904 | ...oovvvrerevrerenns [ o | e 2551 (107 RN ISR 4,315,504 | .coovvvrrrri

29264F 20 5]|ENDO PHARMACEUTICALS HLDG.. ...| 10/08/2007. .2,800.000 83,016 77,224 5,792 5,792 ..83,016

29444U 50 2]|EQUINIX INC ...| 11/08/2007. 5,800.000 | .......1,778,214 | e XXXevvvroors | v 418,175 | 1,194,796 | ..... (WG4 ) ) [T IS I (LZGT 74D [—

30225X 10 3|EXTERRAN HOLDINGS INC ...| 12/13/2007. .1,602.500 0

30231G 10 2|EXXON MOBIL CORPORATION... .1 06/22/2007. [ VARIOUS.........oovveorrerrrrerrnreens | cevenns 45,000.000 ..3,448,350 i (474,906)

313400 30 1|FEDERAL HOME LN MTG CORP. ...| 11/16/2007. 2,600.000 176,540 (22,434)

31430F 10 1|FELCOR LODGING TRUSTINC... ...| 01/22/2007. 91,728 e (15,194)

315616 10 2|F5NETWORK INC. COM ...| 11/29/2007. [ VARIOUS........coococommrvermmvrinnrrnns | +....30,400.000 | ........1,347,342 | ... XXXoorvovoir | 100rerr..833,587 | e 1,602,936 | .....(769,349) | .o.oovvvrererreranne [ oo [ s [EGEIRZEE) ) I—

31620R 10 5|FIDELITY NATIONAL FINL INC. ...| 11/27/2007. 0

346375 10 8|FORMFACTORINC........... ...| 10/30/2007. ..1,060,694

361652 20 9|GFI GROUP INC . ...| 10/09/2007. 161,876

369604 10 3|GENERAL ELEC CO......... ...| 11/02/2007. 297,680

37184D 10 1|GENESIS HEALTHCARE CORP ...| 07/16/2007. 132,244

372302 10 9|GENLYTE GROUPINC............. ...| 01/23/2007. 109,354

37247D 10 6| GENWORTH FINANCIAL INC .. ...| 11/02/2007. ..64,999

378973 40 8|GLOBALSTARINC ...| 02/06/2007. .| .......10,000. 139,100

38821G 10 1|GRANT PRIDECO INC . ...] 06/13/2007. [ VARIOUS.........coocvemrremrreemncrens | ceeee 210,900.000 387,493

410768 10 5|HANOVER COMPRESSOR CO ...| 08/21/2007. | MERGER..........coovvmmrrnrinriininns | v 11,700.000 .

412822 10 8|HARLEY DAVIDSON INC ...1 02/12/2007. e | 30,000.000 1453675 640,444

413086 10 9[HARMAN INTL INDS INC.. ...| 06/21/2007. B 16,900.000 1,664,277 13,399

422211 10 2|HEALTHEXTRAS INC... ...| 08/28/2007. 4,700.000 | ........1,302,209 | ..oooc. XXXeorivriirs | rrrrrnen824,083 | ... 1,077,270 | 0(253,187) [ oo [ e | e (253,187) | v | v, 824,083 | ... 78,126

422245 10 O[HEALTHWAYS, INC.. ...1 07/02/2007. .1,500.000 ..6,234

42224N 10 1| HEALTHSPRING INC ...| 07/02/2007. 0,900.000 !

428236 10 3|HEWLETT PACKARD CO..... ...| 05/16/2007. .9,600.000 (253,255)

44044K 10 1|HORIZON LINES INC ...| 11/19/2007. | VARIOUS........cccovvrrmrrmrrrerrnrns | e 39,500.000 | .........905,531 [ ...... XXXooorovvre | vr0rrerrn863,072 | ........ 1,064,920 | .....(201,849) [ .cooovvrivrvrevvrens [ v | e (201,849) | ..o

441060 10 O[HOSPIRA INC . ...] 10/22/2007. | BNY BROKERAGE...........coouvves | vovenne 15,000.000

447462 10 2[HURON CONSULTING GROUP INC ............. .| 06/04/2007. 20,600.000

448774 10 9|HYDRIL ...| 04/17/2007. . .9,200.000

451055 10 7[ICONIX BRAND GROUP INC.......ccoovvermmrrerrmriens ...] 10/30/2007. [ VARIOUS.........oovvemrrrererrerneeens | cvvenne 61,100.000 | ........1,163,466 | ... XXXeorcoooee | e 1,012,771 | 11,184,729 | 1 (171,958) | oo [ e [ e

45684P 10 2[INFRASOURCE SERVICES IN ...| 04/05/2007. | INVESTMENT. 22,900.000 | coveererr694,609 | oo XXXeovvvvrs | v 436,436 | oeii498,533 | i (62,007) [ oo [ e | e (62,097) [ s

45773Y 10 5[INNERWORKINGS INC 1 11/30/2007. | INVESTMENT......covrvvernreernreins | cereeerenes 400.000
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459902 10 2[INTERNATIONAL GAME TECHN.. . 12/11/2007. [ VARIOUS........covvverrrrerrrrreraneens | cevenne 30,500.000 (94,768)

46120E 60 2[INTUITIVE SURGICAL INC.... ...| 12/07/2007. | VARIOUS........coccovvvmrririrsrinnnes | eerne 156,700.000 1,824,900)

466367 10 9|JACKIN THE BOXINC . ...| 05/17/2007. 2,000.000 47,490) ..74,590

468202 10 6|JACKKSON HEWITT TAX SERVICE ... 05/11/2007. [ VARIOUS........coovverrrrerrrernrrns | cevenne 32,600.000 1034 849 1107422 [Z27)] [T 1,034,849

476153 30 9|JENNIFER CONVERTIBLES ...| 05/29/2007. ....440.000 0

487836 10 8|KELLOGG CO ...| 08/08/2007. .2,300.000 . . USRS 103,785 | .ovvvneee 115,138 ((RIRCISX)) ST 103,785

494580 10 3|KINDRED HEALTHCARE INC........ccocoovvvrnniirnnrinns ...| 08/01/2007. 44,862 | ......... XXX A4.862 | .oveeverrereeniiieis | e [ e [ 0 ..44.862

50075N 10 4[KRAFT FOODS INC ...| 10/29/2007. [ 207,883.000 | ........ 7,398,614 | ......... XXX oo | 8,482,053 [ e [ o [ | e (VN [T I 6,482,053 | .ovoovvveererens [ et 916,561 | ....... 916,561

501044 10 1|KROGER CO ...| 08/29/2007. | SANFORD........covvrvrmrrmrererirnres | worereens . ...119,697 B [ (35,048) ..66,460 53,236 53,236

505754 20 O[LADISH CO INC ...| 06/05/2007. 196,006) | ..voovvveerveeene [ cererienns 1,016,510

50730R 10 2| LAIDLAW INTL INC ...| 08/09/2007.

531927 10 1|LIFECELL CORPORATION ...| 10/04/2007.

53217R 20 7|LIFE TIME FITNESS INC ...| 08/09/2007. 76 502) .

532716 10 7| THE LIMITED INC. ...| 07/27/2007. 23,315)].

539320 10 1{LIZ CLAIBORNE INC..... ...| 05/03/2007. 2,300.000 99,958 18,111)|.

543162 10 1[LONGS DRUG STORES ... 07/10/2007. [ VARIOUS.........cooovommrrirrrrimneirns | crvirinns 3,500.000 | ... 195,832 | oo XXX | i 158,387 | 148,330 | ......... 10,057 v | 10,057

55616P 10 4|MACYSINC ...| 11/26/2007. .1,500.000

571903 20 2 MARRIOTTINTLINCNEW ................................. ...] 10/19/2007. | COWEN & CO.......coovvverrrremrrrens | crvenne 35,800.000 | ........1,434,255 [ ... XXX.oooooooes | 101,134,860 | ... 1,708,376 | .....(573,516) | cvveovevvereveerenes [ oo [ s (573,516) | oo

573284 10 6|MARTIN MARIETTA MATERIALS..........cccconuuvnen. .1 10/23/2007. [ VARIOUS.........oevvrvrrrrerrrirarenns | cevenne 17,600.000 | ........2,324,460 | ... XXX | 001,332,311 | i 1,828,816

574599 10 6|MASCO CORP ...] 02/05/2007. [ VARIOUS........ooveemmrremrrermmreens | ceeee 160,000.000

580135 10 1|MCDONALD'S CORP ...] 08/10/2007. | VARIOUS.........ovvvrrvermmnrrrirrnnens | vevenns 87,600.000

58405U 10 2|MEDCO HEALTH SOLUTIONS INC.. |1 1171412007, | VARIOUS........coovverrrrerrrrcernreens [ ceeee 100,000.000 .| ...2,576, :

585055 10 6|MEDTRONIC INC ...| 11/20/2007. [ VARIOUS.........oocoommrrernrrirncrns | ceees 105,000.000 | ........ 5,458,800 | ..co. XXXoorvvvirs | 00000..5,602,094 | .......5,618,550 | .00ees(16,456) [ .ovvvvonverrecrires [ o | oveenena(16,456) [ oo | oo 5,602,094 | ..coovrrrrnrnnc| e (143,293)] .....

589331 10 7|MERCK & CO INC. ...| 06/04/2007. [ SANFORD...........ccooomrrermrrernnenes | cevernes 1,300.000 167,301 ..56,452 10,849 |.

590188 10 8[MERRILLLYNCH & CO.....coooovrrrerrriirrreinriins ...| 11/19/2007. 2,350.000 ...164,395

594918 10 4[MICROSOFT. ...] 12/18/2007. [ VARIOUS.........oocovmerrrnrrrrarrrns | cener 323,100.000 0,903,243

611742 10 7[MONSTER WORLDWIDE INC.......c.ccomvveemrrernnnee ...| 10/02/2007. B 31,800.000 1,122,071 |.

620076 10 9{MOTOROLA INC ...] 10/25/2007. | VARIOUS........coonmerrrmrrnmnriririnies | e 425,000.000 7,555,262 | .

628852 10 5[NCIBUILDING SYS INC.......oomvreerreirmrrernerennes .1 01/16/2007. [ CS FIRST.....ooovvvrrrernverrserrennes | eevenns 11,600.000

62913F 20 1|NIIHLDGS INC ... 12/14/2007. [ VARIOUS........coovverrrrrnrrernrrins | cevenne 21,600.000

635405 10 3|NATIONAL CITY CORP ...] 08/17/2007. [ SANFORD..........cocvvrmrrerrrirneenns | cerern 4,600.000

637071 10 1|NATIONAL-OILWELL INC ...1 09/21/2007. [ VARIOUS.........oovvererrerrrremnerens | ceees 335,100.000

64126X 20 1[NEUSTARINC. ...| 06/18/2007. vierr.9,100.000

651229 10 6|NEWELL RUBBERMAID INC ...| 02/14/2007. - 40,000.000

654106 10 3|NIKEINC-CLB ...] 12/05/2007. [ VARIOUS.........cocoommrvemmrrrrerins | conee 180,000.000

666807 10 2[NORTHROP GRUMMAN CORP.... .1 07/26/2007. [ VARIOUS.........oovvvrverererersrenns | cevenns 20,600.000

67066G 10 4|NVIDIA CORP .1 01/22/2007. [ PACIFIC.......cooorrrirerrrerrersnrin | v 25,400.000

674599 10 5[OCCIDENTAL PETE CORP DEL... ...| 06/27/2007. 2,600.000

676220 10 6|OFFICE DEPOT INC ...] 03/16/2007. [ SANFORD..........cooveomrrrerrrrrermnreens | ceveenes 1,200.000

68212S 10 9| OMNITURE INC ... | 11/14/2007. | VARIOUS........ccooovvvvrrrrrnrirnnns | e 5,600.000

68213N 10 9|OMNICELL,INC e .1 09/13/2007. [ THOMAS W.......onmvvermrermmreernnne | cevenne 13,100.000

690768 40 3|[OWENS ILL INC . ...| 05/02/2007. .7,700.000 | ..........234,960 | ....... XXX.ooovrvre | 125,759 | e 142,065

69329Y 10 4|PDL BIOPHARMA, INC.......coooverrrirrrrreeirnenenns ...1 08/29/2007. [ VARIOUS.........ovvverrrrerrirsnenens | cevenns 49,300.000 974,524 992,902

693718 10 8|PACCARINC ...| 12/29/2006. 0.500 12 32

698813 10 2|PAPA JOHNS INTL INC ...| 09/04/2007. 2,900.000 92,196 84,129

704379 10 6|PAYLESS SHOESORUCE INC. .1 02/12/2007. [ SANFORD.........oocverrrerrrrernreens | cevernes 5,900.000

713448 10 8|PEPSICO INC MTN . ...| 12/05/2007. | VARIOUS........cccoovrrmrrmrrrnrrsrns | wrerns 11,900.000

717081 10 3|PFIZERINC ...| 07/12/2007. | BNY BROKERAGE............coevues | wever 110,000.000

71714F 10 4|PHARMERICA CORP ...| 08/21/2007. | CORPORATE REORGANIZATI] ................ 0.730

726505 10 OPLAINS EXPL& PRODTN CO... ...| 01/11/2007. .1,000.000 | .ovvvrerr44,935 [ e XXX v | 37,517 | 47,530 | e (10,013)

73172K 10 4|POLYCOM INC ...| 04/20/2007. | BNY BROKERAGE............ccoevet | weeee 110,700.000 — ..(1,617,848)

74005P 10 4|PRAXAIRINC ...] 12/10/2007. [ VARIOUS.........oocvvmerrerrrrnrirns | coner 300,000.000 | .....21,787,748 | ... XXX.ooorvvr | v 13,716,448 | ....... 17,799,000 | ..(4,082,552)

742718 10 9|PROCTER & GAMBLE CO ...| 05/18/2007. .3,500.000 188,962

745310 10 2|PUGET ENERGY INC .112/10/2007. ] SANFORD.........ommrrernrrirnrrrinnne | covveenns 2,600.000 56,036 (9,900) ..56,036




Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

AX4F

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
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

745867 10 1[PULTE HOMES INC......coooreerreerreeerneeenseeeninnes .1 07/02/2007. [ VARIOUS.........oovveorrrerrrrerrareens | cevenne 16,500.000 ...396,562 | ......... XXX 554,253 554,253 | ..o | e [ s 0 ...1,980 |..... XXX.onoe

747277 10 1|QLOGIC CORP ...| 07/27/2007. | COWEN & CO......ccoovvvverrvrrreri | s 62,600.000 | ...........873,294 | ... XXX.ceovvore | 0000 1,326,856 | ......... 1,372,192 v | e v | e XXX

74838J 10 1]|QUIDEL CORP ...| 05/18/2007. SRR I 166,300.000 265,006 , [

74973W 10 7|RTIINTL METALS INC...... weeer| | 10/30/2007. ] INVESTMENT. 900.000 ..70,398

750236 10 1|RADIAN GROUP INC.... ...] 08/08/2007. [ SANFORD...........ccooomrrerrrernrenes | ceveres 3,800.000

75605E 10 O|REALOGY CORP ...1 04/10/2007.

759509 10 2|RELIANCE STEEL & ALUMINUM.. ...| 04/03/2007. ..51,548

75952B 10 5|RELIANT RESOURCES INC ...| 05/23/2007. 0 ..18,552

76122Q 10 5|RESOURCES CONNECTION INC. ...1 08/28/2007. [ VARIOUS.........cccoovmmrrmmvrirnnrins | 000...37,600.000 | ........1,129,367 | oo XXXoorrivoes | crrrernn 304,150 | ... 1,197,184 | ....(893,034) | ovoovvvvocvivenns [ oo | 0000 (893,034) | oo [ v

784635 10 4[SPXCORP ...| 12/13/2007. (26,099) ..83,989

79377TW 10 8[SAKSINC ...| 03/22/2007. 228,096 i(23,808) | cvvorreirris [ e 204,289

800907 10 7[SANMINA CORP......cccccommvrvrrnnnns ...| 11/16/2007. 32,906 | coooevvvenriees [ e 158,831

826919 10 2| SILICON LABORATORIES INC. ...1 01/19/2007. .1,178,100 (16,238) | oo [ e 1,161,862

827048 10 9| SILGAN HOLDINGS INC ...| 08/29/2007. 79,056 ....(25,784)

82706C 10 8]SILICON IMAGE INC . ...| 07/31/2007. 0

828806 10 9|SIMON PROPERTY GROUP. ...| 12/11/2007. 202,580

834182 10 7[SOLECTRON CORP ... | 10/04/2007.

835898 10 7[SOTHEBY'S ...| 11/13/2007.

845905 10 8|SOVEREIGN BANCORP INC.... ...| 03/08/2007.

852061 10 OfSPRINT NEXTEL CORP........ ...| 11/15/2007.

852891 10 0| STANCORP FINANCIAL GROUP.. ...| 09/06/2007.

867914 10 3[SUNTRUST BANKS INC ...| 04/19/2007.

869099 10 1[SUSQUEHANNA BANCSHARES INC COMM( ...| 11/27/2007.

872443 40 3[THQ INCORPORATED........ccommevererrererrercrnerenns ...| 09/25/2007.

87612E 10 6| TARGET CORP ...1 07/12/2007.

878483 10 6| TECHNICAL OLYMPIC USAINC.. ...| 02/06/2007. 417,663

879664 10 O TELLABS INC. ...] 01/03/2007. [ SANFORD..........ovveorreerrrrerrnneens | cevernnd 6,500.000 ..66,690 .40,609

880779 10 3| TEREX CORP ...| 09/26/2007. 500.000 32,290 2,801

88164L 10 O TESSERA TECHNOLOGIES INC........ccocovvmrrrennae .1 09/20/2007. [ VARIOUS..........ovveorrerrarrerrnneenns | cevenns 29,900.000 206,166 , [ (203,011) | cevoreeeercerinne [ e 1,003,155

882508 10 4| TEXAS INSTRSINC.....ovmvrerrrrerrrirrereeireneeineens ...] 01/26/2007. [ VARIOUS........coovverrrrerrrrernrrns | cvvenne 60,300.000 1,736,640 | ......253,245 [ oo [ v | 2000000253,245 | i | i

883203 10 1[TEXTRON INC ...| 05/08/2007. [ SANFORD...........ccooomrrermrrerneenes | cevernes 1,700.000 159,409 ..65,091

88579Y 10 1[3M COMPANY. ...| 12112/2007. .155,000.000 12,079,150 | .....(549,899) | .....vveorrreraree | ceverrreernneeinnns [ eeeeere(549,899) [ oo | s 11,529,252

887317 10 5[ TIME WARNER INC.......cocooomirrierrierrierrinennens ...| 08/07/2007. .7,700.000 167,706 . ...132,896

887319 10 1|TIME WARNER TELE ...| 12/14/2007. 2,900.000 i (152,304) ...901,993

88889T 10 7|TODCO ...| 07/20/2007. | CORPORATE REORGANIZATI( ....900.000 (371) ..30,382

892356 10 6| TRACTOR SUPPLY COMPANY ...| 02/14/2007. | BAIRD, ROBERT.. 1,800.000 279,324 | v | e 1,254,002

893416 10 7[TRANSACTION SYSTEMS ARCHIT-A.. ...| 05/22/2007. ...38,700.000 31,012 1,291,471

895919 10 8| TRIDENT MICROSYSTEMS INC....... ...| 01/23/2007. ...32,600.000 | ..o.......574,139 [ oo XXX i | v 570,650 | .. 592,668 | ... ii(22,018) | covvvreeercreiiens [ v [ v (22,018) [ cvvvvvrvirenns ...570,650

90385D 10 7| ULTIMATE SOFTWARE GROUP INC . ...| 09/28/2007. 0 ...294,634

91324P 10 2|UNITEDHEALTH GROUP INC ...| 12/07/2007. | VARIOUS...........cooooomrvimrrirerrnnnns | .....140,000.000 | ........7,571,460 | ... XXXoooriov | 0000rn.8,416,976 | ... 7,522,200 [ .....894,776 | ..ovovvrvrrvvrvenes | cornrvvrvnverinns [ 00reene 894776 [ s | v 8,416,976

913456 10 9|UNIVERSAL CORP VA ...| 05/14/2007. 63,713 ..56,100

913903 10 OfUNIVERSAL HLTH SVCS INC ...| 02/22/2007. 113,632 ..85,632

91879Q 10 9|VAILRESORTSINC.............. ...| 11/06/2007. 134,460 ...103,884

92276H 10 6|VENTANA MEDICAL SYSTEMS ...| 04/03/2007. 950,963 ...522,224

92342Y 10 9|VERIFONE HLDGS INC.... ...| 10/30/2007. B A ..95,580 ..85,932

931142 10 3|WAL-MART STORES INC. ...] 06/01/2007. [ VARIOUS.........oocvemrrremrrremaerens | ceeee 185,000.000 . S 543,300 | .... v | 00 820,915 [ | s

955306 10 5| WEST PHARMACEUTICAL SERVICES COMM( ... | 12/12/2007. | VARIOUS..........coovemmrvrmriimmrnnrns | woreres 15,150.000 | ...........610,446 | .......XXX.......... 776,135 oo | eeeend(174132) | s [ el

959802 10 9[WESTERN UNION CO .1 12/11/2007. [ SANFORD.........oovverrrrerrrrerrsernes | cevenns 40,000.000 896,800

962166 10 4|WEYERHAEUSER CO.......... ...| 02/27/2007. 0,200.000 720,630

976657 10 6|WISCONSIN ENERGY CORP... ...| 07/09/2007. .2,400.000 113,904

981475 10 6|WORLD FUEL SERVICES CORP ...] 05/15/2007. [ VARIOUS.........oovvemrererrrrerrreens | cevenne 24,200.000 | ... — v 1,075,932

983919 10 1[XILINXINC ... 07/25/2007. [ VARIOUS.........ooovvrverrrerrrirarrnns | cevenns 48,700.000 | ........ 1,252,722 | ......... ) .0, I 1,342,735 | ... 1,159,547 .

98956P 10 2[ZIMMER HOLDINGS INC.......oocoonrrrerrrrernreernnees .1 04/26/2007. [ VARIOUS.........oovvemmerermrrerrmneens | cevenne 55,000.000 | ........ 4,757,539 | ......... XXX oo | s 3,480,626 | ......... 4,310,900 v | (830,275 | oo | s ...1,276,914 | ...1,276,914
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98975F 10 1]|ZORAN CORP ...| 09/26/2007. 23,328 4,364 .27,692

D1668R 12 3|DAIMLERCHRYSLER ..o ...| 08/29/2007. ...132,455

G02602 10 3|AMDOCSLTD ...| 09/20/2007. ...876,490

G24182 10 0|COOPER IND ...| 10/12/2007. ..68,935

G4412G 10 1|HERBALIFE LTD ...| 11/13/2007. (295,090)

G4776G 10 1]|INGERSOLL RAND CO ...| 10/26/2007. | VARIOUS...........ccconmvvimmrrernnneenns | -....120,000.000 | ........5,992,816 | ... XXX.oooooooes | +rv.rn1,069,610 | .........4,695,600 | ..(3,625,991) ] .cooorvrerevverenne [ oo | e (3,625,991)

G6359F 10 3| NABORS INDUSTRIES LTD.. ...| 06/13/2007. | VARIOUS.........ccovvrrmrimrrrmrrnens | e 55,000.000 209,571

G65422 10 0|NOBLE CORPORATION... ...| 01/03/2007. 800.000

G87210 10 3|UTIWORLDWIDE INC....... ...| 08/16/2007. | VARIOUS.........c.oovvvrmrvmrrrmrrnrins | e 25,500.000

G9143X 20 8|TYCO INTERNATIONAL LTD ...| 12/05/2007. [ VARIOUS.........ooccomervrrrrrmnerins | cener 370,000.000

(93762 20 4|VISTAPRINT LIMITED ...1 03/07/2007. | BONDS DIRECT.........oovvvemmrrernes | crverne 15,100.000

G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERMU ... | 09/06/2007. [ VARIOUS..........cccommmevrmmmremmrenns | coner 420,000.000 | ......22,555,791 | ...cc.. XXX ooorvvrne | o 12,186,258 1(5,365,542) [ ...cvvvrereierins [ e | e (5,365,542) | .cvvvverveeereen | e 12,186,258

N22717 10 7|CORE LABORATORIES N.V. ...| 10/11/2007. rrreeennnn.100.000 57,792 0 .57,792

Y2573F 10 2]|FLEXTRONICS INTLLTD .| 10/04/2007. | CORPORATE REORGANIZATI( 0.325 4 0 4

008474 10 8[AGNICO-EAGLE MINES 02/06/2007. | VARIOUS.. 8,600.000 1,363,871 | ... 1,179,464 | ....... 184,407 B [ 184,407 1,363,871

008916 10 8[AGRIUM INC 05/03/2007. [ VARIOUS.........oooommmrernrrirnrrins | covenne 12,200.000 ....561,686 0 ...561,686

013716 10 5[ALCAN ALUMINIUM LTD NEW C | 10/29/2007. .......43,900.000 1,487,145 ..(1,005,497) .| ...(1,005,497)

04538T 10 9| ASPREVA PHARMACEUTICALS CORP . ...1 02/16/2007. [ VARIOUS........coovvermrrerrrrirnrrens | cevenne 33,500.000 ....794,407

046346 20 1|ASTRAL MEDIA INC C | 02/26/2007. ] VARIOUS.........cooomrrvrmrrrirerrinnes | o 48,800.000 1,344,333

05534B 76 0|BCEINC .| C | 12/05/2007. ] VARIOUS.........occmmreemrrermrrennne | e 36,000.000 11,258,947

063671 10 1|BANK MONTREAL QUE.... .| ...| 01/19/2007.INBC CLEAR........commrvermmrrrrerrrins | v 19,800.000 .1,006,319

064149 10 7[BANKNOVA SCOTIA HALIFAX.... C [ 12/12/2007. ] VARIOUS........ooerrrerrrrerrreernnne | e 35,200.000 ....947,551

067901 10 8|BARRICK GOLD CORP........ccooovrmmrrrrmmrirranrrrrnnes C [ 02/27/2007. ] VARIOUS........cooommmrermrrerenrirnnns | e 26,300.000 ....859,994

09067J 10 9|BIOVAIL CORP. ...| 07/24/2007. 8,200.000 668,168

112585 10 4|BROOKFIELD ASSET MANAGE - CLA.... C | 12/18/2007. 9,800.000 222,037

124765 10 8 .| C | 10/12/2007. .......80,800.000 753,025

131253 20 5 .| C 1 04/19/2007. [ VARIOUS........oovveorrerrmrrerrmreens | cevenns 46,000.000 11,347,800

136069 10 1 .| C [ 12/12/2007. [ VARIOUS........covvvvrirrrcerisarrrens | e 35,600.000 .2,154,743

136375 10 2 C [ 10/17/2007. ] TD WATER.......oovvrvrmrrerrnereranees | o 36,900.000 ....765,867

136385 10 1 .| C | 12/05/2007. [ VARIOUS.........ccvvvemrrrririrmrerrrins | o 10,200.000 .. 117,045

13645T 10 0 .| C 1 09/11/2007. .5,300.000 164,984

15101Q 10 8| CELESTICAINC . ..| C | 12/15/2006. 5,891.000 161,028

19238V 10 5|COGECO CABLE INC... .| C | 08/08/2007. .4,900.000 195,630

19244C 10 9| COGNOS INC... ...| 06/19/2007. . 0,700.000 .1,702,667

257561 10 O[DOMTARINC. s C [ 02/22/2007. ] VARIOUS.........cooommmrrrrirrrririnns | e 96,800.000 ....784,637

292505 10 4[ENCANA CORP C | 08/28/2007. ] VARIOUS.........ccoommrerrrrrrerrnnee | o 47,600.000 .2,700,293

29250N 10 5]|ENBRIDGE INC C | 04/05/2007. 38,200.000 ...825,985

303901 10 2|FAIRFAXFINL HLDGS LTD.. C | 06/20/2007. .1,200.000 302,256

318071 40 4[FINNING INTL INC .| C ] 02/23/2007. .8,400.000 | ..........445,759 | ... XXX | e0i0rr.312,846 | ............401,436 | ....... (88,590) (88,590)

319963 10 4|FIRST DATA CORP. C | 09/25/2007. | CORPORATE REORGANIZATI] .....270,000.000 ..6,890,400 | ..(2,334,621) B (2,334,621)

375916 10 3|GILDAN ACTIVEWEAR INC C [ 11/21/2007. ] VARIOUS........coveerrerrereerrreennee | i 21,300.000 | ........1,029,880 | ...cocc XXXorvorirr | wrrerrrenee 844416 | oo [ | e [ s 0

380956 40 9[GOLDCORP INC NEW.......... ..[C]08/30/2007. | VARIOUS..........ccoovveommrrrmrrrrinnis | e 66,600.000 | ........1,664,735 [ ........ XXXooovoroes | covirnnee 1,435,040 | ......... 2,205,126

448055 10 3[HUSKY ENERGY INC .| C | 01/09/2007. | VARIOUS.........ccooomvremmrerrmmrnnnne | v 17,400.000 11,371,388 357,896

56501R 10 6| MANULIFE FINANCIAL CORP.. .| C 1 06/12/2007. [ VARIOUS........coocvermrrerrrrermnrrens | cevenne 73,200.000 11,954,361 880,420

65334H 10 2|NEXEN INC C | 11/13/2007. JESTORRRRTRRIRRO I 94,600.000 .2,745,340 601,500

71644E 10 2|PETRO-CDA C | 12/05/2007. JESTRTRRTRII [ 36,400.000 . S 11,341,023 ..1,060,050

73927C 10 O[POWER FINANCIALCORP  ...occovvveiveiririnns C | 02/06/2007. RN IR 19,400.000 | ..o 711,287 |......... XXX ....291,708

760975 10 2[RESEARCH IN MOTION ...| 12/12/2007. 4,300.000 | .coooonee 579,070 | ......... XXX oo ....368,044

775109 20 OROGERS COMMUNICATIONS - CLB .| C | 12/12/2007. 36,100.000

780087 10 2|ROYAL BK CDA MONTREAL QUE... .| C | 12/18/2007. .. .......95,400.000

78460T 10 5| SNC-LAVALIN GROUP INC C | 12/05/2007. e | 32,400.000 | ........1,340,749 | ... XXXooovooriee | 1. 339,876 | o0 339,876 | oo | e | e 508,298

82028K 20 0[SHAW COMMUNICATIONS INC C [ 02/13/2007. I NESBITT......orvvrverrrincrrirnerrinnes | o 27,100.000

866796 10 5[SUN LIFE FINANCIAL SVCS CAN . [C]05/10/2007. | VARIOUS.........coomveemrrremmrrernnees | crreees 30,000.000

867229 10 6|SUNCOR ENERGY INC. C | 10/30/2007. ] VARIOUS........coocommmrermrrererririnns | e 25,100.000 (1,536,803) [ ..o | e | eeee(1,536,803) | v | s
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873028 10 4[TSX GROUP INC C | 05/11/2007. v | 25,500.000 ...277,823 ..1,188,555
87425E 10 3| TALISMAN ENERGY INC.. C | 09/17/2007. B . 35,700.000 280,383 706,860
878742 20 4|TECK COMINCOLTD... .| C | 12/14/2007. | VARIOUS.........cooomsvremrrernrrinnne | o 43,700.000 .2,017,552 881,060
87971M 10 3| TELUS CORPORATION .| C | 11/14/2007. [ VARIOUS........coovverrrrerrrrrnrrns | cevenne 34,400.000 .1,459,009 ..1,841,088
884903 10 5[ THOMSON CORP C | 05/08/2007. A 12,500.000 ...571,209 604,750
891160 50 9| TORONTO DOMINION BK ONT.... .| C ] 11112/12007. | VARIOUS..........ccoovvimrrrrmnrrrnnni | s 19,200.000 11,014,381 620,508
89353D 10 7| TRANSCANADA CORP .| C 1 05/30/2007. | VARIOUS.........ooouvrvevmmrrrirrnnens | vereens 36,200.000 ....520,497
903914 10 9|ULTRA PETROLEUM CORP. C | 09/20/2007. ]| DOUGHERTY & CO....ccoceeermmreec | o 17,300.000 ....985,792
000375 20 4|ABBLTD-SPONADR F.| 04/25/2007. 30,000.000
654902 20 4|NOKIA CORP. F.| 08/21/2007. 1eerrn2,800.000 53,218 56,896
71654V 40 8|PETROLEO BRASILEIRO SAPE.......ccccoovvvunnnee F.| 12/12/2007. [ VARIOUS........cooooommrrermmrrrmncrrns | ceeer 175,000.000
881624 20 9|TEVA PHARMACEUTICAL INDS.. F.1 02/13/2007. [ VARIOUS..........occommrrrmmmrrrnrrnns | cerenne 60,000.000
892331 30 7[TOYOTAMOTOR CORP....... .| F.| 02/27/2007. 300.000
G1150G 11 1|[ACCENTURE LTD BERMUDA.. || 0772312007, [UBSW......ocvoriiineineieniiinns | s 15,000.000 553,950
G54050 10 2|LAZARDLTD . F.1 07/30/2007. | VARIOUS.........ooovemmrrerrmrrerrareens | cevenne 37,800.000 ..1,789,452
P31076 10 5] COPA HOLDINGS SA |...107/17/2007. f VARIOUS........cooooiiniriinniiniiinss | o 13,400.000 [ 623,904
6899999. Total - Common Stocks - Industrial and MiSCEllAaNEOUS............cccoveiieie covveieieiieseeseesseseessesesesseesessenesesseneesessessseneenes | 00.000,421,158 | ... XXX.......... | .....448,109,040 | ..... 503,099,213 | (80,183,922){.................0 | ... (508,298 ... 173,005,778 | 173,005,778 |...
Common Stocks - Mutual Funds
464287 23 4|ISHARES MSCI EMERGING MKT IN ...| 12/05/2007. [ VARIOUS.........ooccomvervmmrrrrnrrrns | coner 105,000.000 | ......15,747,184 | ... XXXooovvvers | covvveens 6,458,884 | ....... 11,987,850 | ..(5,528,966) ] (5,528,966) | oo [ i 6,458,884 .| ....9,288,300 | ....9,288,300
58552D 75 4|THE BOSTON CO INTL CORE EQUITY ...| 10/09/2007. | MUNDER.. ..1,969,091.869 49,102,385 | ....... 83,824,241 | (34,721,856)] . .(34,721,856) | . ..49,102,385 .42,986,148 | ..42,986,148
58552D 76 2| THE BOSTON CO INTL SMALL CAP.... ...| 10/09/2007. | MUNDER.. ..5,061,358.145 | ....139,239,313 | ... XXX ovvroves | e 66,273,557 | ..... 124,256,343 | (57,982,785) . .(57,982,785) [ ..ooevrers [ i 66,273,557 .|..72,965,755 | ..72,965,755
61744) 30 9|MSIF INC SMALL COMPANY GROWTHA......... ...| 07/05/2007. 0 ...3,712,279 | ...3,712,279
61744) 40 8|MORGAN STANLEY INTERNATIONAL EQUITY] ... | 12/21/2006. 0 ....9,831,252 | ....9,831,252
61744) 82 0|MSIF INC EMERGING MARKETS A.......cooevvvnnne ...| 12112/2007. .119,645.848 | ......11,142,224 | ... XXX oovooreer | covvrnns 2,103,062 | ......... 3,504,427 | ..(1,401,365) [ ...cvvorverrverrins [ o | e (1,401,365) [ cvvvveevververnen | cvverrinn 2,103,062 | ..oooevreerri | oo 9,039,162 | ....9,039,162
61744) 83 8|MORGAN STANLEY INTERNATIONAL SMALL ( ... | 07/05/2007. . . 0 ..10,653,619 |..10,653,619
80042# 10 8[BERNSTEIN INTERNATIONAL .1 11/30/2007. | MELLON INSTITUTIONAL FUNI . 0 ....2,563,500 | ....2,563,500 | ...
7099999. Total - Common Stocks - Mutual FUNGS........oocoeiiieiiiiiiiscisssinns e | 20 208,977,903 | e XXX | 123,937,888 | ..... 223,572,861 | (99,634,972)] . ...(99,634972)] .o 0 | 123,937,888 161,040,015 | 161,040,015 |.
7299997. Total - Common Stocks - Part 4 . 574,685,135 | ..... 729,389,804 |(179,898,418)]. .(179,390,120) ... .......559,991,473 334,137,210 | 334,137,210
7299998. Total - Common Stocks - Summary Item from Part5...........cc........ ....106,679,028 | ... XXX.oooowooe | oo 94,758,281 | ..o L | L 0 i |, 94,758,281 ..11,920,756 | ..11,920,756
7299999. Total - CoMMON StOCKS.......vveuiiieiriiriiee s .1,000,807,712 | ..o XXXeoriciinne | 669,443,416 | ... 729,389,804 |(179,898,418)| .......0000....0 | ..... (508,298)] .(179,390,120)| ...ccc0ooeere0 | ..o 654,749,754 346,057,966 | 346,057,966 | ...
7399999. Total - Preferred and Common Stocks........ccoviieee.. .1,000,807,712 Y 669,443,416 | ..... 729,389,804 [(179,898,418)] ..o | ..o (508,298)] .(179,390,120) | ..o | oovo 654,749,754 346,057,966 | 346,057,966 | ... ;
7499999. Total - Bonds, Preferred and Common Stocks 1,952,654,021 | ......... XXXooeeee ..1,622,974,401 | ..1,302,266,634 |(179,884,554)( ...(1,212,149)] ..... (508,298)] .(180,588,405)] .... ....1,605,650,328 347,003,703 | 347,003,703 |.28,021,715 | ..... XXX.......
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Bonds - U.S. Government
[ 912828 FF 2] U STREASURY NOTE.....oooooooooccmenesssssssccees [...] 02/21/2007.| BARCLAYS US FUN.......coovovce. [07/31/2007. [ CITIGROUP.......oooosso e | 500,000 [ ..o 514,022 | o 510,508 | ........ 514,382 | | (7)) [ I =710} I I (3879)] ......... (3,875)[.......18,244 [ ......7,008 |
[0399999.  Total - Bonds - U.S. Government [ 500,000 | 514,922 | 510,508 | ........ 514,382 | 0] (0] I R (10)) [ R - 3875 ........ (3,875)]........18,244 | ......7,008 |
Bonds - All Other Government
135087 WL 4| CANADA GOVT C | 07/18/2007. | VARIOUS.... . | 08/16/2007.] VARIOUS 8,890,000 | ...... 10,385,745 | ...... 10,481,744 [ ...10,383,943 | ...covvvvvrevrvee [ coreeeeee(1,802) | o | e (1,802) | e [ | 097,801 ... 97,801 | ... 113,036 | ..... 89,996
135087 XN 9| CANADA GOVT. C | 01/26/2007. 10/05/2007. [ VARIOUS..........oovverereneinrraneinns | e 16,952,000 | ...... 16,974,377 | ...... 16,963,389 | ....16,968,328 | .....coovvvvrvnnr | vereeen(6,049) | oo | v (8,049) [ i | e | e (4,939) | ... (4,939) | ... 634,766 | ...300,027
135087 XX 7| CANADA GOVT. C | 08/16/2007. .. | 09/07/2007. | VARIOUS e | e 36,303,000 | ...... 37,021,371 | ...... 36,705,745 | ...37,013,184 | .coovvvvrvrvvrne | ererenne(8,188) [ v | e (8,188) [ s | v | (307,438) | .....(307,438) | ...... 614,446 | ...507,619
135087 YB 4|CANADAGOVT s C | 02/06/2007. .1 02/07/2007. | RBC DOMINION.........coorrrrmrimres | crrrrens 5,155,000 | ........ 5,094,171 | ........ 5,113,760 5,004,222 | ...oovoovervren | oD | e | i 51 | [ | 1000 19,538 ... 19,538 | ... 41,240 | ..... 39,545
135087 YD 0| CANADA GOVT. C | 03/05/2007. 03/06/2007.| CIBC 3,030,000 3,022,122 3,021,304 | ...... 3,022,141 [ oo | v 19 | [ 19 | [ | (837 [ i (837) | 30,508 | ..... 30,196
135087 YE 8| CANADA GOVT C | 07/18/2007. . 1 08/16/2007. | VARIOUS.......c.ooooivrerersnieniinns | oveens 20,520,000 | ...... 20,403,139 | ...... 20,443,132 | ...20,407,003 | ....ccooovvrivniie | eorennnnne3,864 i [ 3,864 [ i |10 36,129 | ...36,129 ) 163,429 | ...124,244
1099999. Total - BONdS = All Other GOVEIMIMENL. .. ....cuies ettt eetiessere ettt bkttt nnsnns | snnsans 90,850,000 | ...... 92,900,925 | ...... 92,729,074 | ...92,888,821 ...1,697,425 11,091,627
Bonds - States, Territories and Pc ions
[ 683234 YX O] ONTARIO PROV CDA...cooosecceccccceeeeeersessessccees [C ] 04/23/2007.] VARIOUS 1 09/05/2007. ] VARIOUS.....cooooosceeccocccceeereeesssne [ 4,820,000 | ......4,772812 [ ....... 4608833 [ .....4,773 977 [ .... 1,165 | | [ ....(165,144)] ....(165,144)]........82,307 [ ....27,724 |
[1799999. Total - Bonds - States, Territories & Possessions [ 4,820,000 [ ....... 4772812 [ ....... 4608833 [ ....4,773977 | .. 0] 1,165 | 0] 0] ...(165144)] ....(165,144)[ .......82,307 [ ....27.724 |
Bonds - Special Revenue and Special Assessment
18069F AH 9| CLARK CNTY GA HOSP AUTH R. v | ...[ 01/19/2007. 12/06/2007. | MORGAN STANLEY 2,875,000 3,084,875 | ........ 3,108,939 | ...... 3,064,686 | .....cooorvererrns [ reere(20,189) [ oo | e (20,189) [ ..o | s
186352 HQ 6| CLEVELAND OHIO ARPT SYSR. ...| 08/29/2007. 10/03/2007.| BANC OF AMERICA.........ccccouvee | rvrrnen 2,000,000 | ........ 2,155,640 2,195,560 2,154,415 (1,225)
20774L BP 9| CONNECTICUT ST HEALTH & EDL ... v | ] 09724/2007. ... [ 09/27/2007. | LEHMAN B.......ovvovirrrrnrrnnines | oo 1,000,000 | ........ 1,000,000 | ........ 1,000,000 0
20774L ZC 2| CONNECTICUT ST HEALTH &EDL .............. ... | 10/09/2007. ... | 10/16/2007. | LEHMAN B 5,500,000 5,500,000 5,500,000 0
245903 AA 7| DELAWARE CNTY PA INDL DEV AUTH ARPT] ... | 10/19/2007. ... | 11/08/2007.| MERRILL 200,000 200,000 200,000 0
246579 DV 5| DELAWARE VALLEY PA REGL FIN AUTH LO( ... | 06/07/2007. ...| 10/03/2007. | VINING SPARKS 2,000,000 2,201,760 2,260,000 | ......2,196,544 | ....ccocorvvvcvecr | rvriens (5,216) (5,216)
251255 T7 O|DETROIT MICHWTR SUPPLY .......cccovvvrrrernnns ...| 02/08/2007. ... | 02/21/2007. | LEHMAN B 6,000,000 6,000,000 6,000,000 0
451295 SP  5|IDAHO HEALTH FACS AUTH RE. ...| 07/25/2007. ... 1 08/06/2007. | VARIOUS.........coorsvemrrirnirnerrens | vrvvns 18,820,000 | ...... 18,820,000 | ...... 18,820,000 | ....18,820,000 0
452151 MZ 3|ILLINOISST . ...| 08/27/2007. ... | 11/02/2007. O [ 15,000,000 | ...... 15,000,000 | ...... 15,000,000 | ....15,000,000 0
485424 GZ 2|KANSAS ST DEPT TRANSN HWY RE ... 10/12/2007. ... | 11/08/2007. | MERRILL 5,500,000 5,500,000 5,500,000 0
485424 HA 6| KANSAS ST DEPT TRANSN HWY. ... | 11/19/2007. .| 11/26/2007. [ MERRILL........oovverrvrmrirerisrirrinis | e 12,375,000 | ...... 12,375,000 | ...... 12,375,000 0
49118N CJ 2|KENTUCKY ASSET/LIABILIT.. ...| 12/19/2007. 12/20/2007.|J P MORGA 3,310,000 3,519,887 3,602,174 | .....3,519,813 [ oo | vvrrereeeeec(TA) | s | e (V)] [P B
49118N CL 7|KENTUCKY ASSET /LIABILIT.. ... | 08/30/2007. 12/06/2007. | MORGAN K 2,500,000 2,667,375 2,730,900 (4,423)
524805 ZE 1|LEHIGH CNTY PA GEN PURP A.. ...| 11119/2007. o | 11/26/2007. [ MERRILL......coooverrerirrrnererireiens | v 725,000 | ..oovvrnnee 725,000 0
549118 CX 3|LUBBOCK CNTY TEX ... | 02/12/2007. | SALOMON BROS... ... | 09/18/2007.| SALOMON BROS 2,650,000 2,690,121 (1157 Y R [L1°7:)] RSN -
56036Y AL 9] MAIN STR NAT GAS INC GAG.... ...| 03/29/2007. | FIRST ALBANY.. ... | 10/16/2007. | MERRILL 2,000,000 | ........ 2,143,220 | ........2,050,500 | .....2,137,886 | ...cceovrrrmrrurirer | worvrenne (5,334) (5,334)
57583F B6 7|MASSACHUSETTS ST DEV FINAGY REV.....]...| 12/18/2007.| MERRILL.... ... | 12/20/2007. | MERRILL......coevvrrererreierirnienns | erirs 9,800,000 9,800,000 0
57583F B8 3|MASSACHUSETTS ST DEV FIN AGY ... ... | 11/30/2007. | MERRILL ... | 12/120/2007. | VARIOUS.. 6,100,000 6,100,000 0
57583F V9 9|MASSACHUSETTS ST DEV FIN...... ...| 09/10/2007. | GEORGE K . ...| 11/26/2007.| GEORGE K B (ST IS 3,115,000 | ........ 3,115,000 0
57583F ZQ 7|MASSACHUSETTS ST DEV FIN.. ... | 09/05/2007. | GEORGE K BAUM. ...| 11/16/2007.| GEORGE K BAUM 3,000,000 3,000,000 0
57583R ES 0| MASSACHUSETTS ST DEV FIN.. ...| 09/11/2007. ] GEORGE K BAUM. .| 11/26/2007. | GEORGE K BAUM........ccccovvvuree | worernaes 4,000,000 | ........ 4,000,000 0
57583R EX 9|MASSACHUSETTS ST DEV FIN.. ...[ 01/19/2007. | LEHMAN B. 01/23/2007. 6,400,000 6,400,000 0
591745 XL 3|METROATLANTA ... ...| 01/19/2007. | LEHMAN B. 01/23/2007. 3,600,000 3,600,000 0
59259R ZQ O|METROPOLITAN GRANSN AUTH NY REV.....|...| 12/03/2007. 12/20/2007. | MERRILL........oovvrrererrrrrerenienns | orierins 0
594712 NA 5| MICHIGAN ST UNIV REVS FOR..........cccovennee. ... | 02/08/2007. ... | 02/21/2007. cerreeeneenrsenenes | e 0
626207 CS 1| MUNICIPAL ELEC AUTH GA . ...| 01/16/2007. .1 01/18/2007. | ISSUE CALLED at 100.0000...... | ......... 0
644614 FE 4|NEW HAMPSHIRE HEALTH & ED ...| 08/27/2007. 09/04/2007. | LEHMAN B.......oooonvvemrimnriniirnns | o ....11,800,000 0
644614 LU 1| NEW HAMPSHIRE HEALTH & ED ...| 08/27/2007. 11/02/2007. 9,000,000 | ...... 9,000,000 0
64605K Q6 O|NEW JERSEY ST EDL FACS AU. ... 02/21/2007. 03/06/2007. 9,200,000 | ......9,200,000 0
64970K MH 7| NEW YORK NY CITY MUN WTRFIN .. ... | 05/16/2007. ... | 10/16/2007. 2,000,000 | ....12,000,000 0
64970K YY 7|NEW YORKNY CITY MUN WTRFIN .. ...| 11119/2007. ... | 11/26/2007. | MERRILL........ccocevvrmrrererrerrrernns | 213,100,000 | .....13,100,000 | ...... 13,100,000 | ....13,100,000 0
746189 GK 9|PURDUE UNIV IND UNIV REVS ... | 08/29/2007. ... | 11112/2007. | VARIOUS.........c.coourverimmrrsvranns | vereeernn..850,000 | ..........650,000 | ........... 650,000 0
746189 HG 7| PURDUE UNIV IND UNIV REVS ...| 06/07/2007. .| 07/24/2007. 8,000,000 0
803313 CJ 2|SARASOTA CNTY FLA SOLID .. | ...] 06/13/2007. 11/29/2007. | WELLS FARGO........c.coevrsvermvrnns| 2000...2,025,000 | ........2,116,591 | ........ 2,189,025 | ....2, 111,703 [ oo | e (4,888) (4,888)
812626 FR 5|SEATTLE WASH ...| 08/27/2007. 09/04/2007. [LEHMAN B.........ccccvcrvrvrrvrrrnrrenes | voren 22,425,000 | ......22,425,000 | ...... 22,425,000 0
888808 DB 5| TOBACCO SETTLEMENT ......coovvvererrrirerinns ...| 01/24/2007. ... | 11/27/2007. 3,690,000 | ........3,637,307 | ........ 3,408,742 | ......3,638,881 | ..ooovovrrrveeen | e 1,574 1,574
914460 BV 1| UNIVERSITY MINN ... | 08/29/2007. .| 11/02/2007. | VARIOUS.........oocomrrmrrverrerrens | cerinnd 6,530,000 | ........6,530,000 | ........ 6,530,000 0
914460 CB 4| UNIVERSITY MINN ...| 07/09/2007. 07/24/2007. .2,400,000 2,400,000 0
91471F AW 5] UNIVERSITY NC HOSP CHAPEL HILL .1 11/20/2007. .| 11/26/2007. | MERRILL........oovverrireireineiinenes | o 400,000 | ...........400,000 | .......... 400,000 0
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3199999. Total - Bonds - Special Revenue and SPECial ASSESSMENES.........iiuiiiiriieeisesssisessess s esseassess st sesess s sess st s st st s st st ess st s st ans st enssessentensssssantanssnssanses | soes 261,500,000 | ....262,666,776 | ....262,663,913 | ..262,626,103 |...............0 | ......(40,673)] ...............0 | ........(40,673)| ..........0 | ...........0 | .......37,809 | ........ 37,809 |...1,485277 | ..478,417

Bonds - Industrial and Miscellaneous

252125 AF 6|DEX MEDIA EAST LLC/FIN ...| 08/08/2007. ... | 11/26/2007. | ISSUE CALLED at 106.4330...... 250,000 266,563 266,083 | ......... 265,961 121 | 15,156 | ....... 7,410

269246 AF 1| E*TRADE FINANCIAL COROP ...| 05/07/2007. ...| 12/17/2007. | MORGAN STANLEY. ....100,000 ...105,500 85,000 104,776

357721 AA T7|FRENCHLICKRESORTS&CA P d ... | 05/09/2007. ... | 07/16/2007. ....125,000 ...106,719 ...102,135 107,027

392484 AA 9| GREEKTOWN HOLDINGS PRIV PLACH ... | 05/17/2007. .| 09/19/2007. | MERRILL 250,000 270,625 249,063 | .........269,829

458182 CZ 3|INTER AMERN DEV BK.......cooovvrrrrrriniiirerienns ...| 01/16/2007. 05/10/2007. | RBC......ocoovrvrrierirerirssirsnrirsniens | vereens 10,600,000 | ...... 10,347,826 | ...... 10,243,840 | ....10,350,343

65543A AA 2| NORANDA ALUMINIUM ACQ PRIV PLAC] ... | 05/10/2007. .| 05/10/2007. | MERRILL 250,000 250,000 251,875

72813P AK 6| PLAYTEX PRODUCTS INC ....| ...| 08/08/2007. 09/10/2007. | ISSUE CALLED at 105.7646...... 250,000 258,438 264,412

75952B AJ 4| RELIANT ENERGY INC ...| 01/04/2007. 05/31/2007. | CORPORATE REORGANIZATI( 200,000 214,500 213,110

870700 AG 6|SWIFT & CO ...| 05/04/2007. ... 1 07/12/2007. [ ISSUE CALLED at 108.3262...... 250,000 262,500 270,816

879482 AA 5| TELENET GROUP HOLDING NV .| 05/18/2007. .| 10/08/2007. | CORPORATE REORGANIZATI] ............ 157,000 | .covvvneeee 148,758 | oo 157,479

96949V AK 9| WILLIAMS SCOTSMAN INC..... ...| 05/07/2007. 10/31/2007.| CORPORATE REORGANIZATI( 50,000 53,500 57,609

026874 BK 2| AMERICAN INTL GROUP INC.. C | 05/23/2007. 07/16/2007.| SCOTIA C....ooevvvvvrrrrnerverrerrnns | 002,115,000 | ... 2,114,746 | ........ 2,048,864

448814 HZ 9|HYDRO-QUEBEC. C [ 08/02/2007. 11/30/2007. 2,089,752 2,143,617

617446 E8 8| MORGAN STANLE .| C]02/15/2007. . | 07/06/2007. 1,877,161 | ....... 1,802,243

4599999. Total - Bonds - Industrial and MiSCEIIANE0US...........cuuiiiee i i |_eoenne 10,07 1,000 | 18,366,588 | ...... 18,156,146 | ....18,366,268 w0 n(320)] 0 0] 10 (210,125) ] (210,125)] ...... 352,838 |...100,310

6099998. Total - Bonds. . ...379,222,023 | ...378,668,474 | ..379,169,551 | ...cc.occe0 | ooone (52,473) w0 (52473 ] el 0 [ 0] (501,081)] ..... (501,081)]...3,536,091 | 1,705,086

Common Stocks - Industrial and Miscellaneous

000361 10 5|AAR CORP. ...| 07/06/2007. .1 09/19/2007. [ COWEN & CO.......conmrverrrerrarrenns | cevers 5,100.000 ...166,8% | ........... 154,209 | ......... 166,896 0

002824 10 O|ABBOTT LABS ... | 06/04/2007. 10/11/2007. | CS FIRST 20,000.000 1,113,832 1,062,090 | ......1,113,832 0

007865 10 8|AEROPOSTALE ...| 01/26/2007. | J P MORGAN.. ... | 08/23/2007. | VARIOUS..........comvervremmmrrrerrmnens | crveees 33,300.000 ...794,009 0

025195 20 7|AMERICAN COMERCIALLINES .................. ..| 04/03/2007. | VARIOUS.... .1 06/19/2007. [ VARIOUS.........ccooovrmmrvrrmmreranrins | cvveene 14,500.000 ...488,922 0

032515 10 8| ANADIGICS INC ...| 10/16/2007. 11/30/2007. 29,300.000 462,724 0

052686 10 2| AUTHORIZE.NET HOLDINGS INC .. ...| 05/18/2007. 08/23/2007. ] INSTINET CROSS........cooevvmerrns | o 36,300.000 567,830 0

060505 10 4|BANKAMERICA CORP NEW.... ...| 06/20/2007. ... | 08/21/2007. 212,081 0

073685 10 9| BEACON ROOFING SUPPLY INC.... ...| 01/16/2007. . | 04/127/2007. I ...320,988 0

11133T 10 3|BROADRIDGE FINANCIAL SOLUTIONS......... ... | 04/02/2007. 04/18/2007.| BNY BROKERAGE.........cccocoovers | o 19,750.000 0

126650 10 0]CVS CORP. ...| 04/13/2007. .. | 08/08/2007. | VARIOUS.........ccoomvrvemrrrrrmrrrirnne | o 85,000.000 0

149123 10 1|CATERPILLAR INC DEL ...| 07/27/2007. ...1 09/18/2007. | BNY BROKERAGE............ccoouves | coveene 15,000.000 0

154760 10 2| CENTRAL PAC FINL CORP.. ...| 08/17/2007. .| 11/27/2007. ] SANFORD.... .1,400.000 0

166764 10 0|CHEVRONTEXACO CORP... ...| 07/03/2007. 10/08/2007. | SANFORD .2,100.000 0

17285T 10 6|CITADEL BROADCASTING CORI ...| 06/13/2007. | CORPORATE REORGANIZATI( 09/26/2007. | VARIOUS.. 8,039.000 0

191216 10 0|COCA COLA CO ...| 07/17/2007. | CITIGROUP.... .| 11/20/2007. | LEHMAN B.......oocorrmrerrrernnrinns | e 20,000.000 0

19239V 30 2| COGENT COMMUNICATIONS GROUP C..... |...| 10/16/2007. | INVESTMENT. 11/07/2007. | VARIOUS 2,300.000 0

219023 10 8| CORN PRODUCTS INTL INC........ ...| 01/11/2007. | SANFORD.. .. | 09/28/2007. | SANFORD.......cooovrvererrermrriranes | ovveeeens 1,700.000 0

222372 10 4| COUNTRYWIDE FINANCIAL COR ...| 07/31/2007. | SANFORD.. ... | 09/04/2007. | SANFORD.... 7,800.000 | ..........286,898 | ..........156,382 | ......... 286,898 0

22281W 10 3| COVANSYS CORP........... ...| 04/18/2007. ... | 07/05/2007. | CORPORATE REORGANIZ 3,200.000 86,399 0

22282E 10 2| COVANTA HLDG CORP... ...| 01/16/2007. ... 1 06/29/2007. [ VARIOUS.........cooveomrreimrrirmnnes | eeveene 23,400.000 | ........... 526,755 0

227046 10 9|CROCS INC ... | 06/29/2007. .| 07/26/2007. 5,600.000 237,476 0

23334L 10 2 ...| 07/06/2007. .| 11/12/2007. [ VARIOUS.........oovvvemrreernnreeraneins | eeveene 17,000.000 ...697,474 0

234264 10 9| DAKTRONICS INC ...| 02/28/2007. 05/04/2007. | STEPHENS INC.......oovcommevrirvenas | crveene 14,100.000 390,594 0

244199 10 5|DEERE & CO ...| 05/16/2007. 11/28/2007. 0,000.000 4,493,582 0

268648 10 2|EMC CORP/MASS ...| 01/23/2007. | BNY BROKERAGE. 10/31/2007. 0,000.000 545,552 0

278058 10 2|EATON CORP.. ...| 08/15/2007. | BNY BROKERAGE. 09/18/2007. 0,000.000 ,619,539 0

279862 10 6|EDGE PETE CORP DEL... ...| 07/09/2007. 10/11/2007. | JEFFERIES & CO......covvvvrnrrrrns | s 40,200.000 ...562,515 0

291011 10 4|EMERSON ELEC CO ...| 05/01/2007. .| 12/18/2007.| VARIOUS 20,000.000 911,018 0

313400 30 1|FEDERAL HOME LN MTG CORP. ...| 08/14/2007. 11/16/2007. | SANFORD 800.000 48,046 0

31620R 10 5|FIDELITY NATIONAL FINL INC ...| 04/24/2007. .| 11712/2007. ] SANFORD..........c.oommrveerrererriores | s 3,100.000 82,027 0

361652 20 9|GFIGROUPINC ... ...| 08/28/2007. .. | 10/09/2007. | MERRILL.. 000 | oo 745,466 0

37247D 10 6| GENWORTH FINANCIAL INC . ...| 01/25/2007. . ... | 11/02/2007. | VARIOUS..........coovvivirrrrirrirennn | e 1,600.000 55,022 0

378973 40 8|GLOBALSTARINC ...| 01/16/2007. | J P MORGAN.. . [ 02/06/2007. | VARIOUS...........ccoceevvvevmncriirins | v 19,700.000 280,912 205,348 | ........ 280,912 0

421906 10 8|HEALTH CARE SER .1 07/06/2007. | VARIOUS 10/24/2007. | VARIOUS..........comvvvrmmeermmeernnnes | crreees 32,550.000 | ........... 687,560 | ........... 755,906 | ......... 687,560 0
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422211 10 2|HEALTHEXTRAS INC... ...| 02/27/2007. .1 08/28/2007. [ VARIOUS..........oocvomrreemmrerrarees | eeveens 33,600.000 | ...........855,096 | ........... 912,787 | ......... 855,096 0

422245 10 O|HEALTHWAYS, INC...... ...[ 01/31/2007. | INVESTMENT. 07/02/2007. 2.300.000 | ...........102,526 | ........... 109,868 | ......... 102,526 0

427093 10 9|HERCULES OFFSHORE INC ...| 07/20/2007. | CORPORATE REORGANIZATI( 11/06/2007. | VARIOUS.........cooovvvinrivnnriiinn | v 768.000 20,821 0

430141 10 1| HIGHLAND HOSPITALITY CORP. ...| 01/23/2007. 07/09/2007. .5,700.000 | .............88,436 | ........... 109,364 88,436 0

44044K 10 1|HORIZONLINESINC .. ...| 10/16/2007. 11/16/2007. .1,800.000 42,380 61,083 0

44244K 10 9|HOUSTON WIRE & CABLE CO.... ...| 08/06/2007. 11/30/2007. | VARIOUS..........coovvvrmrerirarriirannes | 048,100,000 | ........1,201,234 | .......... 908,745 | ...... 1,201,234 0

448774 10 9|HYDRIL ...[ 01/11/2007. | PIPER JAFFREY.... ...| 04/17/2007. 0

45773Y 10 5|INNERWORKINGS INC ...| 08/28/2007. | KNIGHT SECURITIES.... .| 11/30/2007. | VARIOUS.........ocomvrvrmrreirnmrrrnnnee | v 39100000 0

459902 10 2|INTERNATIONAL GAME TECHN ... 02/13/2007. | GOLDMAN (1) 12/11/2007. 25,000.000 0

46069S 10 9| INTERSIL CORP. ...| 07/30/2007. | VARIOUS.... .. | 11/26/2007. | WESTMINSTER.......ovvvemmrrirmnnns | o 51,577.000 0

46120E 60 2| INTUITIVE SURGICAL INC.......oooovvrrerrrrernceene ...| 02/12/2007. ... | 10/25/2007. 35,500.000 0

468202 10 6|JACKKSON HEWITT TAX SERVICE ............. ...| 01/11/2007. | CS FIRST... .. 05/11/2007. [ VARIOUS.........coovvemrrrimrrrirnerins | cererna 4,900.000 0

48666K 10 9|KB HOME ...| 07/31/2007. | SANFORD.. ... | 11/27/2007. 0

50075N 10 4| KRAFT FOODS INC. ... | 04/23/2007. | SANFORD.. . | 10/12/2007. 0

531927 10 1|LIFECELL CORPORATION ...| 07/06/2007. | INVESTMENT. 08/08/2007. 0

532457 10 8|LILLY (ELI) & CO........coeeeee... ...| 05/16/2007.| CS FIRST... 12/11/2007. 0

53635B 10 7|LIQUIDITY SRVICES INC <orr| ... | 07/06/2007. 12/07/2007. | VARIOUS.........ocovvvrirmmrrirnerrrinnns | vveees 43, 650 000 0

55616P 10 4|MACYSINC ...| 05/10/2007. .| 11/26/2007. 5,600.000 0

565849 10 6| MARATHON OIL CORP......cccoomvrrvrrrrrirrriiinnns ...| 05/23/2007. 10/17/2007. | SANFORD.......coomvrvirmerrirnerririens | oo 1,000.000 0

589331 10 7|MERCK& COINC ...| 03/12/2007. ... | 06/04/2007. .1,600.000 0

591708 10 2|METROPCS COMMUNICATIONS ... ...| 07/30/2007. .. | 08/22/2007. 1,700.000 0

611742 10 7|MONSTER WORLDWIDE INC ...| 08/09/2007. ...] 10/02/2007. | STEPHENS INC.........coovvvemrverne | ceveene 17,900.000 0

654106 10 3|NIKEINC-CLB ...| 06/14/2007. .| 06/27/2007. | BNY BROKERAGE............ccoouves | cvverns 40,000.000 | ........2,142,064 | ........ 2, 324208 ...... 2142064 0

66987M 60 4|NOVATEL WIRELESS INC... <] .| 10/16/2007. 11/15/2007. ...859,790 829,232 0

682128 10 9| OMNITURE INC ...| 10/16/2007. 11/14/2007. ...337,471 232,988 0

686688 10 2| ORMAT TECHNOLOGIES INC. ...| 01/10/2007. 05/02/2007. 0

69329Y 10 4|PDL BIOPHARMA, INC......... ...| 01/04/2007. 02/01/2007. 0

699157 10 3|PARALLEL PETE CORP DE ... | 04/13/2007. 09/25/2007. 23,000.000 0

713448 10 8|PEPSICO INC MTN wor | .| 04/25/2007. ... | 11/27/2007. [ COWEN & CO.......oorvvrevvrrrrrrrrens | evveene 15,000.000 0

717081 10 3|PFIZERINC ...| 05/21/2007. | SANFORD.. ... | 10/23/2007. 5,900.000 0

745867 10 1|PULTE HOMES INC ...| 01/19/2007. | VARIOUS.... .1 07/02/2007. [ VARIOUS..........oocormvrvemmrrirnnrrns | cvveens 30,400.000 0

75952B 10 5| RELIANT RESOURCES INC. ...| 02/23/2007. | SANFORD.. 05/23/2007. 0

828806 10 9|SIMON PROPERTY GROUP ...| 02/27/2007. | LEHMAN B. 12/11/2007. 0

831756 10 1| SMITH & WESSON HLDG CORP. ...| 10/30/2007. | VARIOUS.... 12/06/2007. 0

837841 10 5|SOUTH FINL GROUP INC............. ...| 08/17/2007. | SANFORD.. ... | 11/27/2007. 0

869099 10 1| SUSQUEHANNA BANCSHARES INC ... ...| 02/26/2007. .| 11/27/2007. 0

87612E 10 6| TARGET CORP ...| 05/23/2007. 07/12/2007. 0

903441 10 3| UAP HOLDING CORP ...| 08/14/2007. 12/11/2007. | WESTMINSTER........coconvvvrmrrrrs | o 63400000 0

90385D 10 7| ULTIMATE SOFTWARE GROUP INC ...| 07/06/2007. 08/09/2007. 5,200.000 0

92342Y 10 9| VERIFONE HLDGS INC ... | 04/16/2007. .. | 10/30/2007. [ VARIOUS..........cocommrrmrnrrnrrirns | v 15,400.000 0

939322 10 3| WASHINGTON MUTUAL INC ...| 07/11/2007. .| 10/26/2007. 2,900.000 0

955306 10 5|WEST PHARMACEUTICAL SERVICES ...| 08/08/2007. 12/12/12007. | VARIOUS..........comvvrrmnrirnneirannes | e 26,200.000 1,175, 853 0

962166 10 4|WEYERHAEUSER CO ...| 01/17/2007. 02/26/2007. 5,000.000 .1,082,057 0

983024 10 O|WYETH ...| 07/19/2007. 12/18/2007. 0,000.000 .....5,066,423 0

G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERM ... | 01/30/2007. 05/11/2007. 0,000.000 | ........1,940,213 | ........2,689,005 | ...... 1,940,213 0

N22717 10 7|CORE LABORATORIESN.V. .. ...| 07/06/2007. 10/11/2007. ...900.000 94,302 0

013716 10 5| ALCAN ALUMINIUM LTD NEW 05/31/2007. .. | 10/29/2007. | CORPORATE REORGANIZATI] ....... 21,700.000 | ........1,645,417 | ........2,091,320 | ...... 1,645,417 0

05534B 76 O|BCEINC s 06/12/2007. .1 08/01/2007. [ VARIOUS..........oocoommrvemmrriraerrns | ceveens 14,000.000 0

09067J 10 9|BIOVAIL CORP ...| 04/19/2007. 07/23/2007. | NESBITT... ....21,500.000 0

13321L 10 8| CAMECO CORP C [ 04/10/2007. 07/11/2007. .| .......25,600.000 11,359,429 0

136069 10 1|CAN IMPERIAL BK OF COMMERCE COMM( C | 10/31/2007. 12/06/2007. | VARIOUS..........coovvvrmmrernnriranees | crreeee 24,000.000 | .......2,446,301 | .......2,229,340 | ...... 2,446,301 0

136385 10 1| CANADIAN NAT RES LTD.... ... | C | 08/30/2007. .. | 12/05/2007. | VARIOUS.........ccormurvemerrirnerrrnes | o 30,100.000 | ........1,592,635 | ........2,006,191 | ...... 1,592,635 0

13645T 10 0] CANADIAN PACRY LTD .| C [ 05/15/2007. .109/11/2007. NESBITT ......... 2,700.000 | ..........200,221 | ..........191,370 | ......... 200,221 0
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

SCHEDULE D - PART 5

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

19238V 10 5| COGECO CABLE INC. ... | C | 02/08/2007.] SCOTIAC... .| 08/08/2007. | VARIOUS..........cooovemmmrermmrernnnes | 008,100,000 | .........332,424 | .......... 404,676 | ......... 332,424 0

267393 10 6|DUVERNAY OIL CORP ...| C | 05/17/2007. | VARIOUS 11/16/2007. .1,400,605 0

292505 10 4|ENCANA CORP C [ 05/17/2007.] VARIOUS 06/19/2007. 671,555 0

303901 10 2|FAIRFAX FINL HLDGSLTD...... .[C]03/16/2007.| SCOTIA C .| 06/20/2007. 179,171 0

335934 10 5|FIRST QUANTUM MINERAL! C [ 06/07/2007.] RAYMOND 09/06/2007. 675,810 0

375916 10 3| GILDAN ACTIVEWEAR INC C [ 11/06/2007. | NESBITT..... 11/20/2007. . . I 144,411 0

380956 40 9| GOLDCORP INC NEW ...| C101/10/2007.{ SPROTT SECURITIES LTD...... 08/30/2007. | VARIOUS.........ccoovvemrrverrerrnri | o 23,800.000 0

496902 20 6|KINROSS GOLD CORP.......cccormmreerrreerrreerneees C [ 02/27/2007.] ECEM PENSON. ... | 05/16/2007. | VARIOUS........covvomrreemrreirrnreernns | o 84,100.000 0

65334H 10 2| NEXEN INC. C | 03/27/2007.  VARIOUS.... .. | 08/30/2007. 14,600.000 0

760975 10 2|RESEARCH IN MOTION.......coovverererrrirrrirns ...| 08/23/2007. ... | 12/12/2007. .2,400.000 0

776249 10 4|RONAINC C [ 04/17/2007. .1 05/22/2007. [ VARIOUS.........oovvvemreermrriranrios | evveens 41,600.000 956,551 0

780087 10 2|ROYAL BK CDA MONTREAL QUE... ...| C| 08/23/2007. .| 09/12/2007. | ECEM PENSON.......oocvvmmrreraens | o 6,200.000 | ..........344,138 | ........... 328,147 0

87425E 10 3| TALISMAN ENERGY INC. C [ 02/02/2007. 09/17/2007. ] TD WATER.......coomrrvemrreernmrrirnnees | o 20,400.000 ...373,599 0

878742 20 4|TECK COMINCOLTD....... C | 07/27/2007. 12/14/2007. 26,900.000 1,104,259 0

891160 50 9| TORONTO DOMINION BK ONT C [ 08/23/2007. 11/12/2007. 22,800.000 1,646,381 0

89353D 10 7| TRANSCANADA CORP........ C [ 03/28/2007. 05/17/2007.] UBS SECURITIES.........commvvcrnns | v 16,100.000 ...639,017 0

903914 10 9|ULTRA PETROLEUM CORP C [ 07/10/2007. 09/20/2007.| DOUGHERTY & CO.. 4,142,000 ...234,261 0

98462Y 10 0| YAMANA GOLD INC ..|C | 07/13/2007. 11/02/2007. | VARIOUS..........cccoooormmveirmneeirannes | ....108,100.000 | ........1,385,074 | ........ 1,295,255 0

000375 20 4|ABBLTD-SPONADR ..o F.| 08/16/2007. 10/29/2007. | VARIOUS..........coccovcmmerrrmerrinnenns | 000 75,000,000 | ........1,704,495 | ........ 2,191,376 0

460951 10 6| INTEROIL CORP C [ 06/21/2007. 10/03/2007. | RAYMOND..........ccomvrermmrermnnenns | eereeena7,500.000 | ......... 297,659 | ooooeeee 164,455 0

654902 20 4|NOKIA CORP. . F.| 03/02/2007. 08/10/2007. 3,300.000 88,059 0

G1150G 11 1| ACCENTURE LTD BERMUDA.........ccoovvemrrrernns ..| 03/28/2007. .. | 07/23/2007. | VARIOUS.........ocoooeremcrrrncrrrnns | o 85,000.000 3,678,580 0

G2552X 10 8| COVIDIENLTD F.| 07/02/2007. ... | 12/06/2007. [ VARIOUS........coovvvrmereririmarrriirs | e 153,844.000 | ........3,179,214 | ....... 6,223,568 | ...... 3,179,214 0

P31076 10 5|COPAHOLDINGS SA i ...] 03/09/2007. [ INSTINET CROSS.. . 1 06/28/2007. | VARIOUS.........coooooiiiiiriiiiiiiins | o, 6,100.000 ...304,831 | ...........354,400 | .........304,831 0

6899999. Total - Common Stocks - Industrial and Miscellaneou: 4,758,281 | ....106,679,028 | ....94,758,281 0 0 0 0 01..11,920,756 |..11,920,756 |......

7299998. Total - Common Stocks ......94,758,281 | ...106,679,028 | ...94,758,281 0 0 0 0 0 [..11,920,756 | ..11,920,756 |...... 408,602

7399999. Ttal - Preferred Nd COmMMON SHOCKS. .. ..ottt eoeet e oo ee e ee e Ee e e e E e AR £ EE £ £ ARttt | cnieas 94,758,281 | ....106,679,028 | ....94,758,281 0 0 0 0 0 [..11,920,756 | ..11,920,756 |...... 408,602 | ............0

7499999. Total - Bonds, Preferred and Common Stocks...........c........ ...473,980,304 | ...485,347,502 | ..473,927,832 | ...occoovere0 | e (52473) [ oo 0. [CYRYK)] I 0] v 0].11,419,675 |..11,419,675 |...3,944,693 | 1,705,086




Annual Statement for the year 2007 of the FACTORY MUTUAL |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
Common Stocks
Alien Insurer
30247@ 10 8[FM Insurance Company LTD........cccocvererverirerenns [..F.....]AA-1120610[3iD.......cccco.oooe | IO I I 702,753,812 | .......... 80,000.000 {........ 100.0
1499999. | Total - CommON StOCKS = AlIEN INSUIET.........cvuiuieiiiiseessisiiessesssssesssssesssssssssessesssesssssesssnsssssessssssssesssnsssssessessensas | ssessssssessasssssans 0] s 702,753,812 |......... XXXooorieeees [ereens XXX.....
Other Affiliates
30303@ 10 Q[FMEC........eeesceseteeesesissisessessssssssessesssnnss | svsssssssses [ snsssessessnnsenss 3iCeen NO e | e | e 134,975,346 | ........ 409,933.000 | ........ 100.0
30277@ 10 1[FMIC HOIAINGS.......ccvrerrerirercieiisrieiesiesisesesiesinens | evveeiseses [ errevsesessnssiens 3iCee, NO L | e | e 873,483,764 | .......... 42,029.000 | ........ 100.0
74365@ 10 2 TSB....coiioiieieieiiscieiesissresssressssssessessssssesssnssssses | ansesssesses | srsesssssessansassaes 3iCuiee, LNO L [ [, | e 500.000 | ........ 100.0
1799999. | Total - Common Stocks - Other Affiliates... 0] 1,008,459,110
1899999, | Total - COMMON SHOCKS. ... .uuiuuiiuireiisicsiesssisessessesssessess s ssesssssessess s s ses st enssessessens s ses st s ssens s sestensassssssansas | ssessssssssssssssans 0].. 1,711,212,922
1999999. | Total - Preferred and COMMON SEOCK..............ovuevurveereiririieeierteeiesiesteeisesesisstesesssseessessessssssessessssssessessssssessenes | soessssieseseesean 0]... 1,711,212,922
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: $.....5,679,719,673.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of | Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets
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
Preferred Stocks
000000 00 0] Affiliated FM Insurance Company.
0199999. [ Total - Preferred Stock

Common Stocks

000000 00 0|Affiliated FM Insurance COMPNY.........cocereeverrenremesnesnnennenns FMIC HOIAINGS.....cveeireeeriririssensieessesseseisesssssssssessnnes [ wessessesssssssssssssssssssessns | seeseenesad 80,000.000
000000 00 0|Appalachian Insurance Company............c.cceeuvevererererrnnans FMIC HOIINGS.....covvieeiiieieiieiieicieisissssiesesseissiesenes [ cevessessssesessssessesssssssens | seeveneens 705,000.000
000000 00 0| Corporate Insurance Services, Inc. ..|FMIC Holdings . 1,000.000
000000 00 O|FMIC Real Estate HOldINGS INC......c.coeviveirererireiciriiniiennns FMIC HOIAINGS....coovvveeveiiieircieissieiee s sssssssssesssns | vevessesesssssssesssesssssssens | eoessssessesessennns 1.000
000000 00 0]Risk Engineering Insurance Company, LTD..........cccocovvenee. FMIC HOIAINGS. ... seesnsens s enssnssnsssssanes | sesssssssssssssssssensssssssseseas

0299999. | Total - Common Stock..........cocuecieiiennices

0399999. | Total - Preferred and Common Stock.

E14
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
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
CANADIAN T-BILL. ... eeeeeeese s | renenes C.. | .11/13/2007. | LAURENTI 02/21/2008. 3,978,233 20,913 4,000,000 | .oovvvnnes 3,957,320
ONTARIO PROV CDA DISCNO.....oooviiiiisiiisiriiinns | v, C.. | .11/30/2007. | TD SECURITES.......coooviiiiiisiiisnisscii 06/03/2008. ] .....cocee.cc 1,785,171 .3,081 1,800,000 | ............. 1,782,090
0499999. All Other Government Bonds - Issuer Obligations. 5,763,404 0 23,994 0 0 5,800,000 | ............. 5,739,410 0
1099999. Total - All Other GOVErNMENt BONGS.........cvueuirveeeieeeecese oo sese et e neseeas 5,763,404 0 23,994 0 0 5,800,000 | ............ 5,739,410 0
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
SERVICE CORP INTL  orenneeeneeersneeessnnsnnnnenns | evvenene | ceeee 108/15/2007. [ CS FIRST.....covverrrrerreeeseeesseeeseseessesesnes 03/15/2008. 249,102 1,602 250,000 | ovveorneeennes 247,500 4,785
FARM CREDIT CORP DISCNO....cooiviirisnnissiiinns | e C..[.12/18/2007.| BNS 03/20/2008.] ............. 7,536,474 11,258 7,600,000 | ...oocconeees 7,525,216
3999999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations............... 7,785,576 0 12,860 0 0 7,850,000 772,716 4,785
4599999. Total - Industrial and Miscellaneous (Unaffiliated) ....7,785,576 0 12,860 0 0 7,850,000 772,716 4,785
Total Bonds
5499999. Subtotals - ISSUET OBGAHONS. ......ccveveiii e | e 13,548,980 0 36,854 0 (V)] [ 13,650,000 | ........... 13512126 | ....oo..ecoo. 4,785 XXX XXX..... XXX 8125 | .o 6,997
6099999, SUDIOLAIS = BOMAS. ..ottt sttt bbbttt | srissiiens 13,548,980 0 36,854 0 (U] [ 13,650,000 | ........... 13,512,126 4,785 XXX XXX XXX s 8125 | ... 6,997
Class One Money Market Mutual Funds
BLACKROCK PROVIDENT TEMPFUND INSTL.....coconuvvermmene | evverenee | cenee .05/31/2005. | BLACKROCK 12/31/2008. 1 ............. 1,000,000 1,000,000 | ..coooonnee. 1,000,000
DREYFUS CASH MGT NST SHARES .06/14/2001. | DREYFUS 12/31/2008. 999,986 999,986 999,986
FIDELITY INSTMM CL 1 .04/04/2001. [ FIDELITY CAP.....ovvverreereeenneeereeeerneeenns 12/31/2008. 1 ............. 1,000,000 1,000,000 ...1,000,000
GOLDMAN SACHS TR .04/06/2001. ] GOLDMAN (1)....couvvuirreiirerirerississiisenienns 12/31/2008. 2,867,475 2,867,475 | ............. 2,867,475 179,753
MERRILL LYNCH & CO INC. .1 .07/21/2003. | MERRILL 12/31/2008. 5,000,000 | ..ecoovveeene 5,000,000 60,545 |.
MERRILL LYNCH PREMIER INST FUND .12/19/2007. [ VARIOUS........c..cconiennn. 12/31/2008. 24,429,999 24,429,999 MON..] ......... 556,520
8099999. Total - Class One Money Market Mutual FUNGS.........oocieiiieiiiei s | seneenne 39,297,400 | v 0 0 0] i 0 35,297,460 0 XXX XXX..... XXX 1,189,011
8299999. Total - Short-Term INVESIMENES. ... ...ttt 0 36,854 0 0 L. [ 48,809,586 4,785 XXX XXX..... XXX 1,197,136




Annual Statement for the year 2007 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income

913

NONE

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Number of Contracts Date of Maturity,
or Notional Expiry, or Strike Price, Date of Exchange or Cost/
Description Amount Settlement Rate or Index Acquisition Counterparty Option Premium

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Number of Indicate 14 15 16
Contracts Date of Strike Exercise, Other
or Maturity, Price, Date Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
Notional Expiry, or Rate or of Exchange or Option Maturity or | Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Sale Date Value * Terminations Adjustment Recognized [ Hedged ltem Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Other
Contracts or Maturity, Price, of Increase/ Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Used to Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Adjust Basis Income

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE DB - PART B - SECTION 2

res Options Written During Current Year

Showing all Options, Caps, Floors and Insurance Futu
3

1 2 4 5 6 7
Number of Contracts Date of Maturity, Date of
or Notional Expiry, or Strike Price, Issuance/ Exchange or Consideration
Description Amount Settlement Rate or Index Purchase Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Number of Indicate Exercise, 14 15 16
Contracts Date of Strike Expiration, Maturity Other
or Maturity, Price, Date of or Closing Consideration Increase Used Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Purchase Termination Book Paid on (Decrease) by to Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Transaction Date Value * Terminations Adjustment Recognized Basis Deferred Income

NONE
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Annual Statement for the year 2007 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other

Maturity, Price, Opening Cost or Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment Item Income Exposure

Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)

NONE




Annual Statement for the year 2007 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

03

1 2 3 4 5 6 7 8 9 10 11 12 13 Gain/(Loss) on Termination 17
Date of Indicate 14 15 16
Date of Strike Opening Exercise, Consideration Other
Maturity, Price, Position Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or Rate or Index or Exchange or (Consideration Maturity Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Value * Terminations | Adjustment Recognized | Hedged Item Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 3 4 5 6 7 8 9 Variation Margin Information 13
10 1 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure

NONE




ic3

Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 4 5 6
Date of

Maturity Opening Exchange or Net Additions to

Description Number of Contracts Date Original Value Position Counterparty Cash Deposits
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Net
Date of Reduction Gain / (Loss) Used
Number of Maturity Original Termination Variation Opening Exchange or to Cash Termination Gain / (Loss) to Adjust Basis of Gain / (Loss)
Description Contracts Date Value Value Margin Position Counterparty Deposits Date Recognized Hedged Item Deferred

NONE
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

Description
Counterparty or Exchange
Traded

Master
Agreement
(YorN)

Fair Value
of Acceptable
Collateral

Statement Value Fair Value
4 5 6 7 8 9
Contracts Contracts Contracts Contracts
Statement Statement Exposure Net Fair Fair Exposure Net
Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral

10

Potential
Exposure

1

Off-Balance
Sheet
Exposure

NONE




Annual Statement for the year 2007 of the FACTO RY M UTUAL | NS U RAN C E CO M PANY

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 (OPERATING)........cccccovvrerenee. HARTFORD, CT.....oovuriiieierieiieiseiesiescesesiessessssssnns | ereveens | aveesssssssenans 2.895 [ 86,737 [ .oveeeeieeiereieiies [ eevieieienns 2,006,727 | XXX
BANK OF AMERICA (LOSS PAYMENT).. . HARTFORD, CT.. .(34,472,678) | XXX
BANK OF AMERICA (A/P CDR)....... . HARTFORD, CT.. .. .(11,913,599) | XXX
BANK OF AMERICA (PAYROLL) HARTFORD, CT...oovvirieiieiinsieieissssesissssssesssnssesss | svnnenes | sevisssessssssessessssses | sossssssessesssssesssssenss | sosssessssssssssssesssnsinsse | sonsssessenens (6,251,904) | XXX
BANAMEX (NORWOOD).........ccoeiivriereieinisnsenseenis MEXICO, DF ...ttt sssssssens | ersesenns | cevenesssssssenessssens | enssenesssssssesssesinns | soessessssessesssssssenene | sevnssesesiesenes 169,759 | XXX
JP MORGAN CHASE................... . NEW YORK, NY.. ..65,705,515 | XXX
JP MORGAN PRIV EQ-M.STANLE .. NEW YORK, NY.. ....3,245,792 | XXX
NORTHERN TRUST DDA 52507..... . CHICAGO, IL........... 11,249,102 | XXX
ROYAL BANK (RES ACCT)....coovvrerereirrrenieiernienns TORONTO, ON, CAN.. 2,297,685 | XXX
ROYAL BANK (USD ACCT)......... . TORONTO, ON, CAN.. 170,369 | XXX
ROYAL BANK (PAYROLL ACCT).... .. TORONTO, ON, CAN.. (495,158) | XXX
ROYAL TRUST.....coooverirrernns .. TORONTO, ON, CAN.. ....1,634,683 | XXX
TD BANK (GENERAL ACCT)....... . TORONTO, ON, CAN.. 4,650,385 | XXX
0199999. Total - Open Depositories 37,996,677 | XXX
0399999. Total Cash on Deposit..... 37,996,677 | XXX
[T o R N O o T o= oo vssesrerrrnl v 0.0 O D 0.0 S ST .0 L I ¢ G I— 14,134 [ XXX
0599999, Total CaSh........ccovereiiricieeseeeeseee e ssessessssessessessssessessesssssnsessesss | KKKa | vrerrers XKKverenns | vererrerennnn 7,873,890 | .ceee..86,094 | 38,010,811 [ XXX

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

1. January.... ...124,343,762 |4. April.. 153,725,414 |7. July.... .167,348,190 | 10. October..... 155,409,088
2. February.. ..191,262,933 |5. May... ..144,011,698 |8. August....... .225,220,896 |11. November. . 200,064,731
3. March 106,420,511 |6. June 77,252,550 |9. September............... 102,468,281 | 12. December............. 37,996,677
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Annual Statement for the year 2007 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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
QUEBEC PROVINCE ..ottt sttt bbb sttt bt s s nbensesnsensenas | snbensens | sressessnsns 1112312007 |[..ovoevererererieinn 4.072 0212212008 | .....oovveveerererieeiee e 596,582
FARM CREDIT CORP ..ottt bbbttt bbb st e bbb bbbt stes b es s tannaens | sbas .. ...12/17/2007 ..01/24/2008 ..2,204,703 |....
FARM CREDIT CORP...

ONTARIO T-BILL.......
0199999. Totals

...11/29/2007

..02/25/2008
..02/11/2008

347,896 |....
846,142 |....

3,995,323




Annual Statement for the year 2007 of the FACTO RY M UTUAL | NS U RAN C E CO M PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama........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.  ONi0..ecieieceree s
37.  Oklahoma........cccoovvvverererircierennn. Property & Casualty............cceeveueinrrreieisreeieiesseseienns | eeveiissiesisssisssesisssns | covesesssssesssssesssesiens | eeveessesienns 291,947 | oo 302,601
38, Oregon....cccveeevererreeseiesississsienans Property & Casualty..........c.cceeeuernriieieissseesesissiieienns | eeveissiesssssssssssssns | conesessssssesssssesssesiens | eeveessesienns 272,484 | ..o 282,428
39. Pennsylvania
40. Rhode Island
41.  South Carolina
42.  South Dakota
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
58.  Aggregate Alien and Other
59, Totalieeeeeeee s
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page..........c..... XXX ] e XXX ttrieeinetnsireeseeinsissssessssessesssnses [ eereeessnesnesessesenees (0] USRI ISP (11 O 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).........ccoouvverecrsirinenns XXX XXX otireiciersisisississesesssssesssssssnsens | aoessssssesesessesenses 00 [ (L] I 0
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2007 ALPHABETICAL INDEX

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

PROPERTY & CASUALTY 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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