PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

O
ANNUAL STATEMENT

For the Year Ended December 31, 2008
of the Condition and Affairs of the

FACTORY MUTUAL INSURANCE COMPANY

NAIC Group Code.....65, 65 NAIC Company Code..... 21482 Employer's ID Number..... 05-0316605
(Current Period) (Prior Period)

Organized under the Laws of Rhode Island State of Domicile or Port of Entry Rhode Island Country of Domicile  US
Incorporated/Organized..... October 31, 1835 Commenced Business..... October 31, 1835

Statutory Home Office 1301 Atwood Avenue..... Johnston ..... RI ..... 02919-4908

Main Administrative Office
Mail Address
Primary Location of Books and Records

Internet Web Site Address
Statutory Statement Contact

(Street and Number) (City or Town, State and Zip Code)

1301 Atwood Avenue..... Johnston ..... Rl ..... 02919-4908
(Street and Number) (City or Town, State and Zip Code)

P.0. Box 7500..... Johnston ..... Rl ..... 02919-0500

(Street and Number or P. O. Box) (City or Town, State and Zip Code)
1301 Atwood Avenue..... Johnston ..... Rl ..... 02919-4908
(Street and Number) (City or Town, State and Zip Code)
www.fmglobal.com

Jeffrey Black

401-275-3000
(Area Code) (Telephone Number)

401-275-3000
(Area Code) (Telephone Number)

401-275-3000-1559

(Name) (Area Code) (Telephone Number) (Extension)
jeffrey.black@fmglobal.com 401-946-8306
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Shivan Sivaswamy Subramaniam President and CEO 2. John James Pomeroy Secretary and Sr. Vice President
3. William Alfred Mekrut Treasurer
OTHER

Antonius Rudolfus Henricus Bosman Executive Vice President Brian Joseph Hurley Executive Vice President

Jeffrey Alfred Burchill Senior Vice President Jeanne Ruth Lieb Senior Vice President
Paul Edward LaFleche Senior Vice President John James Pomeroy Senior Vice President
Enzo Rebula Senior Vice President

DIRECTORS OR TRUSTEES
David Boyd Burritt Walter Joseph Galvin Mary Lynch Howell John Anderson Luke, Jr
Gracia Catherine Martore Robert Joseph O'Toole David Pulman Elisabeth  Struckell

Shivan Sivaswamy Subramaniam James Conrad Thyen Alfred Joseph Verrecchia

State of Rhode Island
County of Providence

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature)
Shivan Sivaswamy Subramaniam

(Signature)
John James Pomeroy

(Signature)
Theresa Ann Molloy

1. (Printed Name)

2. (Printed Name)

3. (Printed Name)

President and CEO Secretary and Sr. Vice President VP Controller
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]

This 2nd day of February

2009 b. Ifno

2. Date filed

3. Number of pages attached

John A. Soares Il Notary Public

Expires July 5, 2009

1. State the amendment number




Annual Statement for the year 2008 of the FACTORY MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
11 U.S.ATEASUNY SECUMHIES. ......uvverescvsereessstciesestes st sse sttt ettt es s st s s st st enssssessesssnsssssensns | suesssnsnns 73,926,326 | ...cocvvrnnne 1.0 | 73,926,326 | ..covverene. 1.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. QOVEIMMENE AQENCIES.........c.ccvverieereiieeieietesies et ses st ssssessesssses s bessssssssssssssssssnses | esssssesisssssessssenssssesss | sessessesesnns 0.0 | oveeeeeeieeeieiees | e 0.0
1.22 Issued by U.S. government SPONSOrEd QENCIES............ccvuivereeierriiesiescsess s isesssesssssssessessssessesessssssssssssns | ersessesissessessssessesssss | sessersesesenns 0.0 [ e 0.0
1.3 Foreign government (including Canada, excluding mortgage-backed SECUMtIES).........ccoeveevrvererceereeeeeieereeiens | v 256,725,212 | covvvverernnn 34 ... 256,725,212 | ovvevernee. 34
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations...........cc.ccvvevrierriieieieseesee s seeseseens | eeveeieneas 26,491,359 | ...ccvvnnenn 04 . 26,491,359 | c.vvevrrrnns 0.4
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | .ccccoeeveeuneee 50,987 | .cvvrrrrrnnnd 0.0 [coovvereerrenns 50,987 | cooverernn 0.0
1.43 Revenue and assesSMENt ODIGAtIONS..........cccvevereieiieieeee et b s se s sssasnes | erersens 955,697,214 | ..o 126 |......... 955,697,214 | .covvvnnee. 12.6
1.44 Industrial development and similar OBIGALIONS.............ccvuivevieirieerceee e sesassees | erveereseesessesessesseneenes | seerersesesnns 0.0 [ | e, 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNIMA............ccoeeiereeee et ssssssessessssessessesens | eveerissenss 4,676,947 | ................ 0.1 [ 4,676,947 | ...cvvnnenn 0.1
1.512 Issued or guaranteed by FNMA and FHLMC..............cooiieeiieieceeeeeeeee s ssssssesessssesassens | eveesnns 578,301,677 | .coovverernne 76 .. 578,301,677 | .covvvereeee. 7.6
1513 Al OTNET .ottt ennsnns | reeenas 119,425,334 | ..ccoovvvevnees L - 119,425,334 | ..oooovvvvvnne 1.6
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA........coiiiiiereeieeeeeeessssesssssssesesssssens | eevvsssesssssssesisssesens | veveesnsseseenad 0.0 [ e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521........cccoevveiecnenieicnesneseeniens | e | eveissenienad 0.0 [ e 0.0
1.523 Al OTNET ..ottt nnnts [ erteseseeniesnseenineenns | eenienin (001 TR ISR 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO).......cc.ccoeeveveveiceeneeeceisceeeens | e 392,880,736 | ....cccouuee 52 | 392,880,736 | ....ccocvveeee 5.2
2.2 Unaffiliated fOreign SECUMHES. .......c.cviviieirctcie ettt ettt et snsas | erveesan 144,797,700 | ..ocvvvrrrnee 19 [ 144,797,700 | ..cvovrrreee 1.9
2.3 AFilIAEEA SECUMHIES. ... vvvuvverrrerecrirerisceisesierei sttt enns | srebsesssesstsenssenntenes | cossnensssensens 0.0 | v [ e 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS..........ccouivimiicic st ssse et | ceeeeees 265,378,010 | ..coovvrvnnnee 35 [ 265,378,010 | ..coovevenvne 35
3.2 Preferred stocks:
321 AFFIBIEA. ...ttt nnns [ srtennseenienesenninnnes | eereeeni 0.0 e [ e 0.0
322 UNGFIIAIE. ......oooceeiicririri sttt esssnenen [ crtensiennienssenninnees | s 0.0 v [ e 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIBIEA. ...t
3.32 Unaffiliated
3.4  Other equity securities:
341 AFFIBIEA. ...ttt | crrene 1,749,228,378 | ..........c... 231 [ 1,749,228,378 | ........c..... 231
342 UNGFIIAIEA. .......ooceeeicrie ettt nenen [ ertenesennienesennennses | eeneeesi 0.0 | orvrerrmerrereeernene [ e 0.0
3.5  Other equity interests including tangible personal property under lease:
351 AFFIBIEA. ...t [ ereenes e ensienninnies | eereeenia 0.0 | v [ e 0.0
352 UNGFIIATE. .......oocveiecriiiri sttt esssnenen [ crtenssennienssenninnnees | deereeeni 0.0 | ovvrverererrrererenrnens [ e 0.0
4. Mortgage loans:
4.1 Construction and 1and dEVEIOPMENL..........c.ccuieieieieceesee ettt ssse st esse s s ses b sss s sssssnssssenss | sevesssssesssssssesinsensesens | sevesssssesnsad 0.0 [ e 0.0
4.2 AGHICURUTAL ...vviecv ettt bbb b bbb bbb s s bbbt es s s s setesssesessnnstennnes | sressesessnsssessneressssnes | svesieresesinaes 0.0 | oveeeeeeveeeieieees | v 0.0
4.3 Single family residential PrOPEIHES..........cvcvieicrciieeeesie ettt s st s ss s s s sssssssssssssssenss | srvesssssesssssssesinsensesins | sevessessesinsad 0.0 [ e 0.0
4.4 Multifamily reSidential PrOPEILIES..........c.cvevririeeieicteeesee ettt st bes s sse s ssssessessssessssssssssans | eesessessesssssssesinssnsesens | veversessesinsad 0.0 [ | e 0.0
45 COMMETCIAI IOBNS.......couuvereririieriseeriecss sttt sssennsenns [ evsenssnensenssnennssnneses | neesssneeinad 0.0 | ovvrerreerrerenenrnene [ e 0.0
46 Mezzanine real €State I08NS............ocuuereririreiri st | cresens e | s 0.0 | v [ e 0.0
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPEANY.........cvvveveeicrereseissiesssssse et ses et bes s s sse s ssssesss s bessesssssssssssssssssessesnsenas | eesessesssens 2,454,872 | cvvrrrrnnnnd (VX0 [ 2,454 872 | ..coevrnnn 0.0
5.2 Property held for production of income (including §$.......... 0 of property acquired in satisfaction of debt).........c..c. | ooeeveeeevececeveisies [ e 0.0 [ e, 0.0
5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt).........cccceevvvreerveeeeceecie [ [ e, 0.0 [ | e, 0.0
8. COMTACEI0ANS.......oiececiciieicinie ettt bbbttt s s s st entensnnssnssensnes | svsessessssssnssnstensansnnn | svtesssnssnssens (00 ORI I 0.0
7. RECEIVADIES fOr SECUMHES.........vveeerireerieierierec ettt ssssnnns | cessresseneeons 220,418 | v (U0 220,418 | oo 0.0
8.  Cash, cash equivalents and short-term INVESIMENES..........c.oveverireiieiereee ettt ssssessesensnes | censnsan 404,788,313 | ..cvovvenn 54 ... 404,788,313 | ..ovevrerne 54
9. Other iNVESIEA @SSEIS.........ouevereerriiceieri ettt | enerines 261,952,897 | ..coooverenees 35 ... 261,952,897 | ..o, 35
10, TOtAlINVESIEA ASSEES........vvveveeeeeeeeteteeeeee ettt essssssessesensessesessssssnsssesessnsesessnsessesessnnes | coeees 7,559,830,601 |............ 100.0 |...... 7,559,830,601 |........... 100.0
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Annual Statement for the year 2008 of the FACTORY M UTUAL I NS U RAN C E COM PANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YA ...........vurerereeeereeiseeseese ettt ise s e as e se st s et s s e E e s e s bbb n bt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ccerrirurrirerereseinseseie st esssssssssessessesssssessas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........oiuirieiirieeiee s

2,538,253

Current year change in encumbrances:
3.1 T0talS, Part 1, COIUMN 3.ttt
3.2 Totals, Part 3, COIUMN 11 . ..ottt sttt ettt et e as bt se st st et sa e e e st s st e s st et et snsnsssnananssensssananenea

Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........cciiieieiieiriiee ettt bbb bbb s bbb b s Rt s s s b b e bbb s bbbt s et b st s e s s s aetenes
Deduct amounts received on disposals, Part 3, COIUMN 15............ciuieiiiiie ettt bbb bbbt b bbbt s s st
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, Column 12....
7.2 Totals, Part 3, COIUMN 0. ...ttt et s s8Rt

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt bbb bbb bbbttt 83,381
8.2 Totals, Part 3, Column 9..

83,381

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total NONAAMItIE GMOUNTS.........c..iuiririiiiicieie ittt

Statement value at end of current period (LINE 9 MINUS LINE 10).........cueiueiiuieieiiisis ettt et b bbbt bee s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOK YEAI........ccvueiiiiieiieieicteie ettt nann
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........coviieiirieieieirie ettt es

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccvvurrieinienrirrieinreesssress s essenens

2,454,872

2,454,872

578

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt ettt b s s ss e bbbt bbb s sees
3.2 Totals, Part 3, COIUMN 1. ...ttt bbb bbbttt ees

ACCTUBI OF BISCOUNL. ...t 488818118t
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ovieiciieeicsctece ettt st s st s e b ss et s st s s s s s saes

5.2 Totals, Part 3, COIUMN B.........iiiiiiiis bbb

Total gain (loss) on disposals, Part 3, Column 18

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

Deduct amortization of premium and mortgage interest points and commitment fees.................
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13....
9.2 Totals, Part 3, COIUMN 13.........iiii bbb

578

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, Column 11
10.2 Totals, Part 3, Column 10

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cccucerirriereiiierceeeee e
TOtal VAIUATON GIOWANCE..........couvereircircirrie ittt
SUDLOLAL (LINE 11 PIUS LINE 12)...ueievieeieeieiictese sttt s sttt et et a et et b st s bbb s b e s bR bRt bbb s b et s bRttt ae et es s bbb s s b et s e sa et anes
Deduct total NONAAMITEEA BMOUNTS...........cvuciecrierierie ittt eb s bbb s 888

Statement value at end of current period (LINE 13 MINUS LINE 14).........cveveviieieieieisce ettt es sttt st sse st se st ae e s st en st sneenas
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT........c..vururireiierieiseeseeseseseeise st iseesssess st sss et et E et R bbbt

Cost of acquired:

2.1 Actual cost at time

of acquisition (Part 2, COIUMN 8)........c.cuuriierierieiineire ettt sttt 5,191,853

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........ccciiieiiiiiericeeee e 52,865,194

248,120,516

58,057,047

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........euiueiieiriiieieieicieise ettt s st s bbb ants
3.2 Totals, Part 3, COIUMN 12........oceeeeeceeeee ettt ettt ettt ettt e st a et s et es s an s s e es s sn et ensst et asnsntasentetessnsnennans

Accrual of discount.........

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.......uoiieieicieces ettt sttt ettt ae s s ettt s bt es e sas s s s se et anaes (19,043,655)
5.2 Totals, Part 3, COIUMN O.......ooieeiirieecteeeete ettt ettt sttt sttt b st et s ettt s e et s et es s set st aeaebesensntesnas 207,690

Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 19........cccveiiveieieieeie ettt s ettt a s bbb e e s b8t b st ettt s s bt s st s et s st s et st nee

(18,835,965)

Deduct amounts received on disposals, Part 3, COIUMN 16............c.ccuieiiiiiieeieisieetss ettt s st s s bbb s b s et

Deduct amortization of premium aNd AEPIECIALION. ............cceiiiieiice ettt bbb s b s bRt bbb R bbb bbb s bbbt b bt s s e b nnebenas

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt
9.2 TotalS, Part 3, COIUMN 14........ooeeeeeeee ettt ettt ettt e et e e e e e eseeeeeseeeeeeeeesee e et eseestesseseneeseeeeneesneneneanas

Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15....
10.2 Totals, Part 3, Column 11.......
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Deduct total nonadmitted amounts.......

Statement value at end of current period (Line 11 minus Line 12)

3,480,496

21,165,110

7,704,086

7,704,086

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAI..........cuiieuieiiieiieieieieise ettt s s bbb s bbbttt

Cost of bonds and stocks acqUIred, COIUMN 7, PAIt 3...........oueiriieiirsieisissessesissssssess et se et et s st £ st r s

Accrual of discount.........

Unrealized valuation increase (decrease):

41  Column 12, Part 1
4.2 Column 15, Part 2
4.3  Column 13, Part 2
4.4  Column 11, Part 4

........................................................................................................................................................................ (26,588,043)
1<t 1o 4 I OO

3 SBOHOM 2.ttt (869,445,971)
........................................................................................................................................................................ (127,673,626)

261,952,897

261,952,897

8,836,816,707

1,584,985,904

2,131,865

(1,023,707,640)

Total gain (10sS) 0N diSPOSAIS, COIUMN 19, PArt 4..........ccviiieiiiiieiiice ettt ettt bbb bbbt bRt b e b bR bbbt b bR bbb s bbbt s et bbb n e et s st benes

Deduct consideration for

bonds and stocks disposed Of, COIUMN 7, PAMt 4...........c.cueuiuiiiiieieeee ettt s bbbttt b nenn

DedUCt aMOTHZALION OF PIEMIUM.........cviiiieiiieieie ettt e84 8 s8R E e R st

Total foreign exchange cl
8.1 Column 15, Part 1
8.2 Column 19, Part 2
8.3 Column 16, Part 2
8.4 Column 15, Part 4

hange in book/adjusted carrying value:

3 SEOHON Tttt bbbt b bbbttt

3 SEOHON 2.ttt

(104,529,023)

1,700,650,615

11,323,552

Deduct current year's other than temporary impairment recognized:

9.1 Column 14, Part 1
9.2 Column 17, Part 2
9.3 Column 14, Part 2
94  Column 13, Part4

........................................................................................................................................................................ 35,273,758
3 SBOHON T

3 SBOHON 2.ttt et ettt a ettt ettt n bt enenaeen 657,987,327
........................................................................................................................................................................ 48,460

693,309,545

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-).........ccururiiiriireire ettt ettt sttt

Deduct total NONAAMILIEA BMOUNES.........ccuiieieieiieieieisee et s et b s8R 8 a8 s bR bbb s ettt

Statement value at end of current period (LINE 10 MINUS LINE 11)......iueireiiuieieeeis ettt sttt s bbb bbb bbb ne s

Si03

6,890,414,101

6,890,414,101




Annual Statement for the year 2008 of the FACTORY M UTUAL I NS U RAN C E COM PANY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...78,603,274 | .... ...89,557,288 | ... ....78,139,696 | ... ....79,017,994
Governments 2. Canada....... .150,254,504 | .... 154,600,294 | ... ..150,702,136 | ... ..141,752,000
(Including all obligations guaranteed 3. OthEr COUNMES. ... vererruris | cerreressesnussessnssnessessesensssssnssne | sessssesssnsssssssssnsenssssssssesssnsnes | assseessssessanssessessessanssssessesses | sesemsssssssssssanssnsssssanssnsssssssscs
by governments) 4. Totals..... .228,857,778 244,157,582 |... ..228,841,832 | ... ..220,769,994
5. 26,491,359 25,900,033 | ...oovvverrrrrecenne. 26,803,551 | ..ooceeericiins 24,345,000
States, Territories and Possessions 6. Canada........ccccovmivmiiniinns [ o 103,545,709 |...ccccovvvvvrrnnns 105,790,059 |.....cocoverunenn. 104,284,605 |......cccovvverirnnes 97,600,000
(Direct and guaranteed) 7. OthEr COUNMIES. ... vererurins | cereeressessussessnssnessessssenssssssssne | seeesesssssssssssamsansssssessesssnssses | ssssesssssessasssessessessanssssessesses | sesemssnssnsssssanssssssssansansssssseses
8. TotalS.....cooreeerrrarienriirerirns | conerenirsenii 130,037,068 |......ccocrseceenns 131,690,092 |....coovinuries 131,088,156 |...cocvrnrrrenene 121,945,000
Political Subdivisions of States, 9. United States........ccoeeveveeer [ e 50,986 | ...coevereeiercreiernnns 49,299 | .o 51,091 [ 50,000
Territories and Possessions 10. Canada.........cccovevvivniiniies e 2,925,000 |..oooviiniiiiiis 3,051,536 |..cooovvrvrieieiinans 2,917,073 |, 2,925,000
(Direct and guaranteed) 11, Other COUNMIES. .....cucvecvicieis [ eereiiciiiesisisiiei et seissiens | eeresesssssesssssssesssssssesssssssessens | oessssessessssessessssssssssesssssssessess | sesessessesssssssessssassesssssssessesanes
12, TOtalS. oo | ceresresssresseeees 2,975,986 |...oovvrrierreiiniinans 3,100,835 |...oovvrerririinienns 2,968,164 |...coovrvsrrrsriis 2,975,000
Special Revenue and Special Assessment 13. United States.......ccoevevvevers [ orrerrerinrinas 1,533,998,887 |...ccovvvrnne 1,536,155,336 |....cccerimnne 1,554,331,407 |..cccoovrernnne 1,489,468,642
Obligations and all Non-guaranteed Obligations T4, CANAGA. ..o | erereiiees s sessssens | eevesesssssesssssses st sstesessssessess | ersessessesissesse s tes s st sssaesaees | srteseesest sttt s e banes
of Agencies and Authorities of Governments 15, Other COUNMIES. ......evucviieis [ eoreiieiiiesisiisieseiseissiesieissiens | eresssssssesssssssesssssssesssssssessens | sersssessessssessessssssssssesssssssessess | sesessessessssessessssassesssssnsassasanes
and their Political Subdivisions 16. Totals. ..o | 1,533,998,887 |...ccovrinneas 1,536,155,336 |...ccovovrrnnens 1,554,331,407 | ..o 1,489,468,642
17, UNIEA STAES......ceuiiiiciis et [ ceviriiesiesiesie e sisesiies | cestssissssssbessb bbbt | cesbeessssssess bbb enaes
Public Utilities 18, Canada.......ccoevevererererneris [ e 3,805,613 |..vvoreirrirriinans 3,821,719 |, 3,821,719 | 3,446,499
(Unaffiliated) 19, Other COUNMIES. .....ceveviieis [ Lereiisiiiesisiisieieiisisssesseissiens | eresssssssesssssssesssssssessssssessess | sessssessessssessesssssnsassesssssssessess | sesessessessssessessssassessssnsassasanes
20. TotalS.....ccocererrrneresrirnsriins | corerseresserenssiens 3,805,613 |..ovcvvriierieiniinans 3,821,719 | .o, 3,821,719 | .o 3,446,499
Industrial and Miscellaneous and 21. United States........ccocvrvcnens | corvnrineiniis 492,428,879 |...ocovvverin: 473,058,366 |.......cccorrrenn. 519,088,652 |......cccrevurerinane 551,969,407
Credit Tenant Loans 22. Canada.....cccoeermrnerreirnnnns | veveeerennineeeees 158,773,596 | ...cvovvvvvvirerenne 151,943,958 |...covvvivirrinnn. 159,645,989 |....ccovvvrirnnnne 160,838,416
(Unaffiliated) 23. Other Countries........ccoourneee | corvveneresnserensseennas 2,095,686 | ....coooeinireiiiinans 2,021,800 | ..o, 2,047,950 |...oooionirriiiins 2,200,000
24, TotalS....covereirsieiisieiens | 653,298,161 |...covvrirrennes 627,024,124 |...ovoviiirnns 680,782,591 | ..o 715,007,823
Parent, Subsidiaries and Affiliates 25, TOMAIS. ... | o snies | osnss st | shienb sttt bbb nb st | chb st
26. Total Bonds.......ccovemursnsens | covviriiiiennene 2,552,973,493 |.....ccovvennas 2,545,949,688 |.......cccoce.u 2,601,833,869 |..cccooarennee. 2,553,612,958
PREFERRED STOCKS 27, UNItEA SEAES......oevucecieiiies | rereieiieeineireisississieissineies | sereinetesseesss s sstsss s nseess | sessesssessessessessss e ssessesssssssean
Public Utilities 28. CANAGA. ...t | et | e | ettt
(Unaffiliated) 29. Other COUNTES......veveriries | eereiiiieiisiisissieserssiessesssissies | essssessesssssssesssssssessessssessesses | eassessessnsessessssansessesnsassessnsns
30, TOHAIS. ... | e 0 [ [0 0
31 UNIEA STALES......ocvciiieis [ e | et | s
Banks, Trust and Insurance Companies 32, CANAMA. ..eveerrieereieriees | et | ettt stenes | sessese sttt tnean
(Unaffiliated) 33, Other COUNTES. ....uveverires | erereiiiiesiesisissseseesssesseessssnses | oessssessesssssssesssssnsessessssassesses | ossessessssessesssansessessssessessnsns
34, TOtalS. ..o | s 0 [ [0 0
35, UNited SAtES.......ccvrieiieiis [ e | s | s
Industrial and Miscellaneous 36. CANATA. ... | e | e | ettt
(Unaffiliated) 37, Other COUNTES. .....veveriiies | eerieiiiesisiieisssessesssessesssianees | osssssessesssssssesssssssessessssassesses | assessessnsessessssansessessnsassessnsns
38. TOtalS. .....oveereireirerierinii | 0 [ O 0
Parent, Subsidiaries and Affiliates 39. TOaIS.....ueiieiieiiiieiinins | e | e | s
40. Total Preferred Stocks...... | ..cccoovvvniniinciicinincicnnn, 0 [ O R RRO 0
COMMON STOCKS A1, UNItEA SEALES ... [ v | sereesienseessenss et | seessenssi s eenes
Public Utilities 42, CaANAAA.......cvecreerierinerinenes [ e | et | ettt
(Unaffiliated) 43, Other COUNITIES.......cccvicvers | coviiiieieieiiceiiiseieseessnisierens | crenesessssssessssssesssssesessssesssns | eosesesssessesesssesessssesessssesessnnes
44. Totals......cooovviiiiccinircens | O OO 0 [ 0
45. United States..........ccocevmerens [ vererrmrrreriiinnnns 105,942,309 |...covvrrrrvrerenns 105,942,312 |..coovvvrerrnens 96,896,469
Banks, Trust and Insurance Companies 46, CANAUA. ... | e | ettt ettt en et | orererer s s
(Unaffiliated) 47, Other COUNITIES.......ccciicvers | coriiiicieiiiiiieiiiisieieseesssesieiens | crenssessessessssssesssssesessssesesns | eeessesssessesesssesessssssessssssesssaes
48. TOtalS......cvecreriesereserinees | e 105,942,309 ..o 105,942,312 | .o 96,896,469
49. United States..........cocovmereens [ verrvrerirenennne 2,289,020,658 |........cocooenue 2,289,020,655 |......ccoevevunee 1,695,212,633
Industrial and Miscellaneous 50. Canada.......cccoremieminrinnns | cereneineieeines 134,265,423 |.....cccvvvvrvnn. 134,265,423 |......cocoovvvnen. 120,019,873
(Unaffiliated) 51. Other Countries........ccoeurneee | vorveesceenrirenseenas 58,983,840 | ..covvrrerreririinans 58,983,840 |...ccocvrrrirncrienns 51,059,246
52. Totals.....cooovnrrneresnrinicinns | v 2,482,269,921 |....ccoover 2,482,269,918 |.....cccoovennns 1,866,291,752
Parent, Subsidiaries and Affiliates 53. Totals.....occovvrvniiniisiisiisis | o, 1,749,228,378 ... 1,749,228,378 |.......cccoouuee. 1,396,937,658
54. Total Common Stocks....... | ...ccooccwnen: 4,337,440,608 |..........coo..... 4,337,440,608 |......c.ocornenes 3,360,125,879
55. Total StOCKS..coumurmmrrsssrssss | covvriririrennens 4,337,440,608 |..........cooe... 4,337,440,608 |......cooccnenes 3,360,125,879
56. Total Bonds and Stocks....|.......c......... 6,890,414,101 | ...ccovvrcrenncc 6,883,390,296 |.......ccoevevunes 5,961,959,748
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Annual Statement for the year 2008 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments
Class 1

Class 2....

Class 3....

Class 4....

Class 5
Class 6
TOMAIS. ...t

(Group 1)

............ 11,571,943

62,354,384

................. 1,222,660

................. 3,454,288

............... 74,434,611

................. 1,222,660

2.1

2.2
2.3
24
25
2.6
2.7

All Other Governments  (Group 2)
Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6 .
TOMAIS. ...t

................. 5,124,389

................... 399,251

............ 84,804,349

38,570,718

............... 26,879,438

............. 106,785,408

............. 152,124,254

3.1
32
3.3
34
35
36
37

States, Territories and Possessions, etc., Guaranteed

(Group 3)

CIASS 1.ttt
Class 2....
Class 3
Class 4
Class 5....
Class 6....
Totals

............... 15,069,795 |....

...... 18,613,955

...... 30,933,500
5,482,581

............... 47,892,645

............. 134,499,893
....5,482,581

............. 128,106,885

............. 130,370,769
...5,482,581

............... 15,069,795

............ 18,613,955

36,416,081

............... 21,989,998

............... 47,892,645

............. 128,106,885

............. 135,853,350

41
42
43
4.4
45
4.6
4.7

Political Subdivisions of States, Territories and Possessions,
Guaranteed (Group 4)

Class 1
Class 2....
Class 3....
Class 4
Class 5
Class 6
Totals...

B [ 2,925,000

................. 2,976,011

................. 2,975,986

2,925,000

...2,976,011

...2,975,986

5.1
5.2
53
54
55
5.6
5.7

Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed (Group 5)

ClASS Tttt
Class 2....
Class 3....
Class 4....
Class 5
Class 6
Totals

............... 10,977,107 |....
....500,298 |.

266,572,871

...53,641,944 |.

....368,708,813
.27,327,426

............. 155,005,990
...... 46,229,592

............. 582,442,771
....8,935,829

.......... 1,383,707,552

....136,635,089 |..

.......... 1,467,296,748

...113,808,105 |..

.......... 1,383,707,553

...133,154,535 | ..

......... .13,656,245 | ..... e [ 13,656,245 | .16,152,986 | .. .....13,656,245 |..
....................................... 0.
.............................. 0 e 004,612
.............................. 0 0 [ e
....396,036,239 |............ 214,891,827 |............. 591,378,600 |.......... 1,533,998,886 |........ococvieinnn 843 | 1,597,762,451 | ..cccvvvviscincinn. 615 |..ccco.. 1,530,518,333 |...ccocvvvunee. 3,480,554
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Annual Statement for the year 2008 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

9.7

Totals

Quality Rating per the 1 Y16ar Over% Year Over 53 Years Over 1‘(1) Years Ove5r 20 Tftal Colum; 6asa Total frori Column % fron? Col. 7 T:)(t)al Tj)gal
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Public Utilities (Unaffiliated) (Group 6)
8.1 ClASS Tttt ettt sttt | steisest st sttt st st nnn | setsessentasesessestastennensans | sressensnesesestentensestenins | antesssesessessessensessansanes | ressensenenensns3y809,813 [ riiiiiiiiniinns 3,805,613 | .eeueeeeiincireiein 0.1 | 3,860,319 | .oeeeeiinrireieenn 0.1 [ 3,805,613 | .eeureeeeerneieieeeeieinas
8.2 ClASS 2.ttt bttt | shetsest bbbttt enne | netseesesb st st st et beniens | Hresbeetnebi et st st entenis | sebebet st sttt st ens | feeteniess st bt entsetes | fsestesbeeentese et naesaa [V O 0.0 [ [ s 0.0 |1 [ e
8.3 ClASS 3.ttt | shetiest ettt et eta | netsessesb st st st et enaens | fresteeenebi et st ententents | sebebee st sttt bens | feetestess st bt estsntes | faentesbeeentese et [V O 0.0 [ [ e 0.0 [ [ e
B4 ClASS 4.ttt | shebiest ettt netns | netsesi st st st st st besaens | Hresbeetneb et es st st entenis | sebeebet st st nt ettt ens | feetentesb st b st et setes | fsentesbeeentesi et naesaa [V O 0.0 |1 [ e 0.0 [ [ e
8.5 ClaSS Dottt | seees sttt enns | netsess st s bbb enrens | sresseet bt en bt ntente | sebebee sttt ens | feeteni st en sttt es | frenieebee st st [V O 0.0 |1 [ e 0.0 [ [ e
B8 ClASS B....oueuveireiceeieeie ettt | shneeensens st e st senss | nersenieneenesensenssnsnennnsans | fensenssenensenssnnenesensenins | snesesneenteneseesensensentnens | feesensensant s en st st snees | creneessseesentensassnensenaas [V 0.0 [ | s 0.0 [ | e
8.7 TOAIS. ...ttt | e s ent et [V P [0 () PR [ P 3,805,613 [.oviieiernnne 3,805,613 [ .o 0.1 [ 3,860,319 [ .o 0.1 [ 3,805,613 | oo 0
Industrial & Miscellaneous (Unaffiliated)  (Group 7)
7.1 ClASS Tttt | e 260,082,169 |............. 137,499,739 |...cccoonee. 130,673,890 |....ccooenee 17,435,288 |............ 105,641,106 |............. 651,332,192 | ..coovvvieircreins 231 | 425,210,278 | ..ovvrvvriirerrerinenne 164 | .. 628,321,498 |.....ccocone. 23,010,693
7.2 ClASS 2.ttt | cressnnini 12,614,536 | ....cccceenee. 86,042,011 | ..o 56,876,423 |.......cccccnn.. 1,444,921 | ..o 7,153,265 | ......cccenne 164,131,156 |...ocovvrvvivireiennnn 5.8 | 142,266,529 |....cocvvvirinienenen 55 | i 147,626,924 |.............. 16,504,230
7.3 ClaSS 3.ttt | arieben s 1,049,988 |......cceeenee 11,000,888 |.....cceenee. 12,584,715 | oo 355,000 |..oocvoririenee 2,587,397 | .o 27,577,988 |...covvvvvivereenn 1.0 |, 29,087,181 | ..ovvvvevrrerererenn 1L |, 24,209,855 |......cccvenee. 3,368,132
T Class 4.t | e 1,042,541 | ..o 13,975,401 | .coovvvenee. 26,222,310 814,394 42,054,646 58,968,178 |....ccovvvvrreriinrnnnn 2.3 | s 35,755,331 6,299,315
7.5 Class5... .725,000 |.. ...5,524,316 ..14,975,549 974,188 |... .22,199,053 |. . 30,041,545 |... . .18,850,450 3,348,603
T8 ClASS B...ouereeieiiceiei sttt | sertren st | aeriensess e 450,710 | oo 277,678 | oo | verennnneennn 298,998 | i 987,386 0 [ 268,125 0 | 962,387 | oo 25,000
77 TOMAIS oo | feneneneens 275,514,234 | ............. 254,493,085 | .....oonn.ee 241,610,565 |.....coovenee 21,023,791 | .o 115,640,766 |............ 908,282,421 [ ....ocvoviiririrris 322 | 685,841,836 | .....covvniiririninnns 264 | 855,726,445 |......ccc..... 52,555,973
Credit Tenant Loans (Group 8)
8.1 ClASS 1ottt | essensetsss s st nntenetsntes | sessessntessesnstensessetestense | srnstesesesessesessesensesens | seesesessssesessssesessesans | sessessssesesssssnessessnenies | senessnensesssensesseensnsd | eonrernerenennennennen 000 e | 0000 [ [,
8.2 Class 2
8.3 Class 3...
8.4 Class 4
8.5 Class 5
8.6 Class®...
8.7 Totals
. Parent, Subsidiaries and Affiliates (Group 9)
9.1 CIASS Tt
9.2 ClASS 2.t s
9.3 Class 3
9.4 Class 4
9.5 ClASS Do s
9.6 Class 6
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Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
10. Total Bonds Current Year
101 ClASS Tttt e (d)........ 286,528,322 |.......cco... 519,062,857 | ...ccrvuenee 634,166,305 |............. 200,778,325 | ...cccvvenee 770,166,847 | .......... 2,410,702,656 | ....covvvvrreireenn85.4 | e XXX e XX s [ 2,379,908,947 |....cccovvenee 30,793,707
10.2 Class 2 () I 13,114,834 | ............. 139,683,955 |....cceveene 89,686,430 |....covvnnnn 47,674,513 | oo 16,089,094 |............. 306,248,826 | ....ooovverrrereeenn 108 |t XXX e e XK [ 286,264,040 |............... 19,984,784
10.3 Class 3... ..1,049,988 |.. 11,000,888 |. .12,584,715 |.... ..14,011,245 | ... ..2,587,397 |.. 41,234,233 .37,866,100 |. 3,368,132
104 Class4......coovvevenrninnenenssensesensssesessssessssssssssnsesssssssessenns | (Q)eveneennen 1,042,541 e, 13,975,401 | ..o 26,222,310 | oovrrerrenn 814,394 42,054,646 | ...o.ovovvvrrrieneenn 15 e XXX [ e XXX | 35,755,331
10.5 Class 5.....ocuveeeernenererieneneesnnsneneneesssensessssssesessessssnesseenenes | (@)everierrnnnnenn 725,000 [ oo 5,524,316 |...cocvvenee. 14,975,549 | ..o 974,188 22,199,053 | ..o 08 | e XXX e XK i [ 18,850,450
10.6 Class®... 450,710 277,678 | oo 0].. 987,386 | .oovrreirniinrinenend0.0 [ e XXX [ XK | v, 962,387 | ....
10.7 TotalS.....cveereeirirernes 689,698,127 777,912,987 |.... .264,252,665 | ... 823,426,800 2,759,607,255 |.
10.8 Line 10.7.a5 @ % Of COL B...cvueerveerrereerrerieissscsrsssssnsessnsneessesseenssnnees | eennenneessesssenssnsnss 1000 | sereensenssnrsnnnensnnns 284 | e 27.6 | oo 94 | o219 | e, (L KON D 6.0, U SR ¢, S ISR o ¢ O [ 97.7
1. Total Bonds Prior Year
1111 ClASS Tttt | feesenenneees 71,937,236 |....couvnn 425,703,839 |............. 705,013,204 |............. 230,372,850 |............. 775,643,131 2,208,670,260 | ...oovverrerririinnne 85.0 [.ovne. 2,186,566,655 |............... 22,103,604
11.2 Class 2... ...14,148,409 | .. 117,300,021 |. ..53,551,259 |.... ...50,649,813 |... ...20,425,132 |.. .256,074,634 ...248,996,280 |. 7,078,354
11.3 Class 3... 2,633,238 ...8,562,718 |. .13,862,014 | .... ...16,340,889 |... ..3,841,308 |.. 45,240,167 .36,671,359 |. 8,568,810
114 ClaSS 4.t | s 786,547 |.. 13,436,873 |. .43,393,640 | ... ...937,993 | .. 413,125 |.. 58,968,178 . .34,273,682 |. ..24,694,495
115 ClASS vttt | enresee et 246,563 |..ovvirienn 1,947,605 |....ccovenvne 26,694,223 |......coooveeene 1,015,669 | ..coovovrrerenee 642,097 | .o e XXX | v XK s [(C)eerinnne 30,546,157 | oo 1.2 [ 13,568,995 |......ccceon.. 16,977,160
118 ClASS B..vvuerveieiecicie ittt | shrerenens e | neriensessssssenas 268,125 | ..oiireiniiissnnninees | | e | seessnsssnes s Xkersersersnne | reeessnenenee XKKKueenersnnnne | (C)uvseeensnnenas 268,125 | .oovvinniieinnnnnd0.0 | i 268,125
11.7 Totals ...567,219,181 2,599,767,521
11.8 Line 11.7.85@ % 0f COl. 8....civiiiiiririiiiniiisisnsiissisensisnisssssessnesnsees | snesssssnenssnssnssesness D | ovvinninsenenenssnsnnns 218 | o324 | i 115 | 30.8 i XX [ XK | s 100.0
12. Total Publicly Traded Bonds
121 ClASS Tt | e 285,428,356 |............. 500,631,878 | ....ccovvvnee 627,032,667 |............. 200,778,324 | .......co.... 766,037,722 | .......... 2,379,908,947 | ...vvvririrrrerine 84.3 | ..o 2,186,566,655 | ......coorvererrrrinen. 84.1 | 2,379,908,947
12.2 ClASS 2.ttt | eesenennens 13,114,834 | ............. 131,864,292 |.......c....... 79,627,303 |...cvrenen 47,674,512 | .ccvennnee. 13,983,100 | ...cvovvnene 286,264,041 | oo 101 | oo 248,996,280 | .....ocorevriirirerinns 9.6 | i 286,264,041
12.3 Class 3... ..1,049,988 |.. ...9,203,465 |. .11,014,006 |.... ..14,011,245 | ... .2,587,397 |.. .37,866,101 ...36,671,359 .37,866,101 |.
124 Class4... 1,042,541 |.. 12,746,886 |. ..21,248,386 717,519 .35,755,332 34,273,682 .35,755,332 |.
12.5 Class5... .725,000 |.. ..11,755,696 974,188 | ... | e .18,850,450 13,568,995 .18,850,450 |.
12,8 ClASS B..uvoeeeeierereeeeeieseeeneiseseesesssieeenssnesensensnenennennnns | ensernsesnssnsersssnssnssssnes | enenesnsennees o890, 710 | i 252,678 | v
127 TOAIS..coecc e | eeeneneens 301,360,719 | .............660,292,797 |.............750,930,736 |............. 264,155,788
12.8 Ling 12.7.85@ % Of COl. B....vuueereeiieeeecireieieeseieeieiseee e ieniees | eeteieeesseseseeens 10.9 .96
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.........covrvrvrerrernrinnnes | cornmreianisniserenes 107 | o234 | 268 | i 9.4
13. Total Privately Placed Bonds
131 Class Toiieeeeeereeesseesssssssssessesssssssssesssssssssessesessssssessessnnss | sosesesnnseess 1,099,967 | iiiiinennn 18,430,979 | i 7,133,838 [ oo | v 4129124 |............... 30,793,708 22,103,604 | oo 0.9 [ XXX i [ 30,793,708
................. 2,105,994 |...............19,984,784 ceveneeneennnenn 1,078,354 cerneenennnn 19,984,784
13.3 Class 3... 8,568,810 3,368,133
13.4 Class4... 24,694,495 6,299,315
135 Class5... 16,977,160 3,348,603
13.6 Class 6
13,7 TOAIS. .ot nne | enneenenneeneas 1,099,967 |...............29,405,332 |...............26,982,251 | ....oceiiirieien 96,875 | oo 6,235,118
13.8 Line 13.7.35:@ % 0f COl. B.....ceuevneeiricicreieceneeeeeieiseseneesssieniees | s 1T ] B | 2.3 | 0.2 | 9.8 ...100.0

Line 13.7 as a % of Line 10.7, Col. 6, Section 10

........................... 0.0

........................... 0.2

Includes $.....63,819,542 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....13,986,504 current year, $.......... 0 prior year of bonds with Z designations and $
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

......... 0 current year, $

0 current year, §.........

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....

15,469,047,

NAIC 2§....998,134;

NAIC3§.......... 0;

NAIC4S§.......... 0;

NAIC5S......... 0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

NAIC6S.......... 0.
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Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3
24
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments (Group 1)

1.1 1SSUET OblIGAtIONS. ......oucvcveirircircireieeeeieiseieeiseeneesseiseseesnsnsineeens. | eenneneenensensessnensessssnnes | sevneneenene ] 1,DT1,943 1 82,354,384 | oo | e | veineeenines 73,926,327 | ..ovvoiereieiniens 2.6 | s 68,942,567 73,926,327

1.2 Single Class Mortgage-Backed/Asset-Backed Securities. 1,222,660 | ... 3,454,288 | ................ 4,676,948 ....5,492,044 ...4,676,947 | ..

1.7 TOtAlS. .o senensnssnnsssssnssnssees | senssnsnssnnssnsenssnesnnensQ | sevsneneenees ] 1,071,948 | 1iiiin.62,354,384 | oo 1,222,660 | ...coovvnnenes 3,454,288 | .....ccceenne 78,603,275 | ..ovviicienininnnenn2.8 | i 74,434,611 78,603,274

. All Other Governments (Group 2)
2.1 ISSUEr OBlGAtONS. ......coucvurerirricireieiiieieeriseiseseseesssneiseesensessseinenns | cneeneenenienenen 399,251 | iinine...84,804,349 | ............. 38,570,718 | ..coovrnnnnee 5,124,389 | ..ccoeueenne 26,879,438 | ............ 155,778,145 | ..ovvvvevevieeennn 5.5 | 106,785,408
2.2 Single Class Mortgage-Backed/ASSet-BaCKed SECUMEIES..........cccceivrieis [ eoriiriieieiieieieicieieiiens | oereisiseseissiesessssessens | sesvsssssessssessssessessssesses | esesssssssesisssssesesssssssans | sressessssessessessssessessssess | soessssessesssssssessessssonss 0 | o000 Lo | e 0.0 [ oo

2.5 DEAINEA.....ocveice e nrenes | sreinstese et nstens | sressesnstes et setanss | essesesnssessessssentessessntes | sesesessesnssessessssanenesens | snsensessessnenessssnnensens | srensessesnensessesnnesnens0 | renvernsrenenerennennenns020 [ | e 0.0 | v |
OFNBT .ttt | srenessnten et st ens s rensenas | oe et nensnnens | st ntenes .. JEO
399,251 | ..............84,804,349 | .............38,570,718 | ............... 5,124,389 | .............. 26,879,438 | ...........155,778,145 | .....ccoeveveiveee 5.5 | ... 106,785,408 [ oo | 152,124,254 | ... 3,653,890

States, Territories and Possessions, Guaranteed (Group 3)
3.1 ISSUET ODNGAtIONS..........ovevvieriiieicie st 15,069,795 | ..............18,613,955 | ..............36,416,081 | .............. 21,989,998 | .............. 47,892,645 | ........... 139,982,474 | ...ooevvirviviieeeenD.0 | 10 128,106,885 | o9 | 135,853,350 | ...coveveene 4,129,125

Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

3.3
3.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined
Other...

....135,853.350 | .

Political Subdivisions of States, Territories and Possessions,
Guaranteed (Group 4)

ISSUET OblIGAtIONS........cvevveirciiieieieisie et
Single Class Mortgage-Backed/Asset-Backed Securities...........ccccevvunns
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

4.5 Defined
4.8 OFNBI .ottt ns et entes | frntensensessessntenesastansess | netsssansessesansassennsansesses | aressstensesinnensesensnsansans | ereresansensesnnsensesesansane | terernsennansessnsensessnsanies | seressessessessnsansessesanea 0 e
4.7 Totals... ..2,925,000 .2,975,986 ...2,975,986
Special Re! p
Non-Guaranteed (Group 5)
5.1 ISSUET OBIGAtIONS. ......vuveieceecireieeieeie st snessssnts | sressnnenenns 11,477,405 | ............ 320,214,815 | ............ 361,832,825 | ............ 153,921,231 | oo 108,250,936 | ............ 955,697,212 | covovverrrrieirene 338 | o 967,343,445 | ..o, 372 | 952,216,658 | ....cvvuvene. 3,480,554
5.2 Single Class Mortgage-Backed/Asset-Backed SECUMHES...........ocurvrerees | corererinrineireieiinsinnies | ceveeeinsieisssnssssesssenenns | essssenessees 34,203,414 | ............ 60,970,596 | ............ 483,127,665 | ............ 578,301,675 | covovvrerrerrireirene 205 | o 630,419,008 | ...oovoveriririenne 242 | 578,301,675 | .o

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
5.5 Defined
5.6 Other...

5.7 OIS "

...300,214,815

.....396,036,239

o 214891 827

............ 591,378,601

.......... 1,533,998,887

.......... 1,597,762,451

...1,530,518,333 | .
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Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

6.5
6.6
6.7

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Public Utilities (Unaffiliated) (Group 6)
8.1 ISSUET OBIGALIONS. ......cvueeereeiecieiieieciseieee ittt sssseessntesesseentes | estssessssestessssssessessastans | sessessassssssessesssssnsssessans | sesessessasssssnsssssassansnens | sssessssesessessnssnsssnssassanes | sessesssssasenns 3,805,613 | c.cvovveene 3,805,613 | ..o 0.1 | e 3,860,319 | oo 0.1 | e 3,805,613 | .ceoeeeeieeeieeieeneeeiis
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMES............cuvevirie | coreriereiinrinireieiiniiies | cevesinsiriresesissinesniens | seerenniesissisnenessssinens | criessnsinesnsessssssesesseses | sonresessessnssesnssessssseese | coersessnssesessassessneens (V18 [P 0.0 o | e 0.0 [ o | e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINEA. ...ttt ntns | essesssessestens st essestens | sessessestens et essensenssessens | srtesssesessess e s essentenns | stsessestenss s st st estenes | stensestens st entensnnae | seestess st ent st nees (V18 [P 0.0 [ o | s 0.0 [ oo e
B4 ONEI ...ttt | esbeb ettt sbne | seesess st et ni sttt ens | sebebee sttt ens | ehieti st sttt ntenes | sheeent ettt | eeent ettt (V18 [P 0.0 [ o | e 0.0 [ o | e

71

7.2

7.3
74

Industrial & Miscellaneous (Unaffiliated) (Group 7)

1SSUET OblIGAtIONS......c..veveercecieeieesee et
Single Class Mortgage-Backed/Asset-Backed Securities...........c..cccvvune.
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
Defined

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

............ 271,514,234
................ 4,000,000

............ 253,266,358
................ 1,226,707

............ 222,184,984
.............. 10,405,162

................ 7,895,710
.............. 13,128,081

.............. 33,995,799
.............. 67,409,279

............ 788,857,085
.............. 96,169,229

18,190,416
12,479,752

............ 741,102,002
.............. 91,368,338

.............. 47,755,082
................ 4,800,891

9.7

TOtAIS....cuveiececi et enens

7.5 DEAINEH. ... nsbes | esbetees st enbns | seesesi st ens | srbrenn i ens | erieti et | b en et | ceeni e (V18 [P 0.0 | v 57,814,328 | ..o 2.2 [t | s
T8 ONEI ettt sttt ssenes | rntnsensenssnssnsensenssnanns | nessenssnsesensenesnssententens | eeesesssenseneas 9,020,417 | .o | e 14,235,688 | ...ocooonenas 23,256,105 | oo 0.8 | o 50,829,478 | ..ovovirirsinnins 2.0 [ o 23,256,105 | ..o
77 TOAIS oot | eeenseneees 275,514,234 | ........... 254,493,085 | ............ 241,610,563 | ...ocrcvene 21,023,791 | .o 115,640,766 | ............ 908,282,419 | oo 32.2 | oo 685,841,836 | ..o 264 | o 855,726,445 | ...cvvvnenne 52,555,973
8.1
8.7
. Parent, Subsidiaries and Affiliates (Group 9)
9.1 Issuer Obligations
9.2 Single Class Mortgage-Backed/Asset-Backed Securities.
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
0.3 DEFINEA. ...ttt essntns | sestessnssessens st sestentns | sessessestenssessessensanssessens | srtssssesessessensnssessentanes | stsessestanssesestestsnsestenes | stersesress st sesantensnsne | seessessensnsesentensnees (V10 [P 0.0 [ e | cnneeseeeesenenenea 0.0 [ oo | e
0.4 OFNEI ettt st | eeteee et en s s it et ensentens | setsessest et e s st st e tessens | setetietest st st esaentnns | ehiessent st st st ntenes | sheesent ettt ettt nene | eesebsens sttt eeae (V18 [P 0.0 [ e | e 0.0 [ o | e
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
0.5 DEFINEA......cvriiiecirieis sttt ss sttt ssessensns | sestessnssessessansessestastens | sessessestensaessessensanssessens | srtessesessessensnnssessentanes | srsessessanssesastessansestenss | stensestessantnsesantensnsne | seessessensnsesentensanens (V18 [P 0.0 [ e | crneeneeeenesnenen 0.0 [ oo | e
9.6 Other

........................... 0.0
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Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year
10.1 1SSUET OBIGAtIONS. ......cvvveiecieriiisise it | eeeseeiees 298,460,685 | ............ 688,471,420 | ............ 724,283,992 | ............ 188,931,328 | ............ 220,875,417 |.ccveeeee 2,121,022,842 | ..o 750 | oo ).,9, I PR ) 0,9, SO PO 2,062,004,190 | ..ccoovreneen. 59,018,651
10.2 Single Class Mortgage-Backed/Asset-Backed Securities [V S 4,000,000 | ..coovvrrrenene 1,226,707 | ..ovoeenes 44,608,576 | ......co.n. 75,321,337 | oo 553,991,232 | ...cccouc.. 679,147,852 | oovverereieinne 240 | ). 9,9, ST PR 9,9 O ST 674,346,960 | ......occene.. 4,800,891
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEAINEG. ..o sntssisesensesssnnes | rensnssnessessesestsenesnnid | oeeneiessseiee i 0
104 OtNET ..ottt ssesssssssensenes | sosssessnsssessssessnesnenneid | oeenesessnssnsseeesisnis 0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
Defined..

777

,912,985

Ling 10.7.a52 % Of COL B....cocvcvieieiiiieiiesiesessissenserssenssssnsnanensns | eonnensensnensessesnss 100 | ovinrieseisnieniennneendidh | oo 27.6
1. Total Bonds Prior Year
11,1 1SSUET OblIGAtiONS.........vvveiiveiieiciieeiesie e sesnisnies | eereneneans 85,752,159 | ...covvuve. 560,168,016 | ............ 810,781,733 | ............ 167,005,575 | ............200,835,014 | ....ocoee.. XXX o i [evvrereeee XX e [ s 1,824,542,497 | ....covvvvvviinenn 102 |, 1,745,120,074
11.2 Single Class Mortgage-Backed/Asset-Backed Securities P R TR ISR 9,345,568 | ............ 106,826,974 | ............519,738,508 |......cccc.. XXXoevrvivies [ errreeeee e XXX e | v 635,911,050 | .coovvvviiennn 245 | 635,911,050
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
11.3 Defined 4,999,957 13,005,522 18,190,416 18,190,416 | ....
T4 OFNET ettt | srsnsensese st et tensesets | eebessesseset st en et entene | esisbentes et n et ents 12,479,752 12,479,752

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

11.5

.............. 57,814,328

........... 57,814,328

,999,834 12,479,143 ....50,829,478 50,829,478 | ..o
. ..89,751,993 ..299,317,214 ...2,599,767,521 .2,520,345,098 ...19,422 423
11.8 Line 11,7252 % Of COL ..o sssnsesssensenes | averssssssesssnssssssanaes 35 |18 | 324 | 115 {308 |tk XXX e XXX e | e 100.0 [ e XX i [ e 96.9 | oo 3.1
12. Total Publicly Traded Bonds
12.1 1SSUET OblIGAtioNS........vcveevieeireirririeeisee e enssensenes | coveeensenns 297,360,718 | ............ 659,066,088 | ............ 702,102,633 | ............ 188,834,452 | ...........214,640,298 | .......... 2,062,004,189 | ....coovvrrerrrieinnnn. 730 [eiin 1,745,120,074 | ...ccovvvvvrerenn 871 | 2,062,004,189 |.............. XXX oo
12.2 Single Class Mortgage-Backed/Asset-Backed Securities R 4,000,000 | ................ 1,226,707 | covevneee 39,807,684 | .............. 75,321,337 | ...........553,991,232 | ............ 674,346,960 | ....covovevverieinne 239 | o 635,911,050 | .cooovvvieennn 245 | 674,346,960 |.............. XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 DEFINEA. ...t ntens | stetsesseses s sstens st | eetessesenssessesessntentenns | setnstessesessstesesessnsennes | srreessentesetantenesnsennens | sessessnsansesetantesesentenn | sessssessese st senes (01 IR 0.0 | v 18,190,416 | covovvvvevveiereeene 07 [ (V1N I XXX
12,4 OFNET ..ottt | stesensesesentes et tessesens | retessesesesensesetsntentenns | setnssessesesessessenesnnsennes | srseesssestesetantenenesensens | sressesnssantesetantesenantenn | sessssenteset st snsnes (0] I 0.0 | v 12,479,752 | covvvvvvivininnennen05 [ (V1N I XXX
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEFINEA.....oeeieee et tsntens | cesesessesssssssesseenntessesens | retessesesesnssesesnntensenns | sesnssessesessssesesesnnsennes | srreenssestesetestenenssensens | sressessnsentesetantesesastenn | sessssesteses st esesenes 0 | ceovrrrerenrieineennen0.0 | el 57,814,328 | 2.2 | 0
12,8 OHNET ...ttt | cresesessessesessessssssensnnas | cevernsensesiesessesesessenans | ereesenerenas 9,020,417 14,235,688 | .............. 23,256,105 | ...occovvevrevereeenn0.8 | 50,829,478 | oo 2.0 | 23,256,105
..750,930,734 ...264,155,789 782,867,218 .2,759,607,254 | ... .2,759,607,254 |.
.8 Line 12.7 as a % of Col. 6..... . 9 | 272 | oo 9.6 | oo 2100.0 | XXX e XXX e e XX K [ e
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10............cccecevrvevrecieienes | overviereenieninnns 10.7 [ o, 234 | o 26.6 | oo, 94 | o217 | i) 97.7
13. Total Privately Placed Bonds
13.1 ISSUET OBlGAtONS. ......vveveieiirieieiesissieieeesissie s sssentes | sessesessessnnes 1,099,967 | .............. 29,405,331 | .oovevernnae 22,181,360 | .....................96,875 | ................6,235,118 | .............. 59,018,651 | ..cvvvveverecerieeeeeni 2 | e 79,422,423 | o3 e XXX i | e, 59,018,651
13.2 Single Class Mortgage-Backed/Asset-Backed Securities S SRR BT EFSTTTTT 4,800,891 [ .oeviieiieeieeeiis | e | e 4,800,891 [ .02 | 0 0.0 | b XXX e | e 4,800,891
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 Defined..
134 Other.....covcveeiieeeceee e

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

135

Line 13.7 as a % of Col. 6.....

13:9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10

........................................................................................................................................................................ 0 ceerereernsrerenesnsennni0
................................ 0 .0

1,099,967 ..63,819,542 | ... ...63,819,542

T ] 86T | ..100.0 |.... ...100.0

P 23
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Annual Statement for the year 2008 of the FACTORY MUTUAL |NSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDEr 31 Of PHIOK YBAT.........cvveiiiiieie ettt ss e ssessens | sebssessesssssssessessstessessessnsessens 48,846,440 | ..ooovveveeree e AB,8A46,440 | ...ovvveeiiieiieieissee s | ettt entens | Shesses et st et et et s ettt
2. Cost of short-term iNVESIMENES ACGUIFET. ........c.ovueireiiieiieieieeeie ettt sns st sentenses | sssassessessntessessnsessessesnsesaees 762,135,135 | coovveeesieeseseseiens 762,135,135 | o.viieieiirieieisseie et sstessesies | sbsessssasse st ss ettt ente | etseteten et s st R et en
3. ACCIUAL OF BISCOUNL.......ooioiiii bbbt | Fosbissb s bbb 142,780 | oo TA2,780 [ oo | o | e
4. Unrealized valuation INCrEASE (ABCIBASE)..........ccviueveiirieeiiecie ettt bbbttt b et ae bt b bbb s et essssebns | 4ebsssesssassesessssesesans et es s st s s st e b s s st s eee 0 [ oottt senes | ebeereaes ettt b bbbt et es st eseneaets | ebebsaetesssetes s ea et as et et s ae b s st ebesnsetesenaes | setetebesaetes s et et ee et e b et et s et s et s e benes
5. Total gain (I0SS) ON QISPOSAIS..........uevuevirereeicteieie ettt s e sttt b s s b sesa et st ss et s ssessnsanes | evissossessssenssssessssassesaes s s s ees e banes (99,308) | .voveverrrereireiereeee e (99,308) [ .v.vvevicveeiereeirieesireieesete e sesres st essseins | evissesses et es st es et a et s et tenaens | sreseetniastesn et e st a s st n e a et neas
6. Deduct consideration received 0N ISPOSAIS............cciiciiiiecieiiee et ettt b s b a e s b benaes | saesesasseteses st ss st b st sees 541,669,938 | ..o BAT,6689,938 | ...t | oot ettt benes | Seesetebest et et et s et b st a e st benes
7. Deduct amOrtization Of PIEMIUM...........c.eiieririe ettt s sttt s s en s s st st nsaes | 4s8esssessessessassssssessesben s s s st st s s snns st 0 [ ettt sens | eheereaes ettt a et s bbb s et en st e s s eaes | ebesssaesesssetes s esesessete s s e se s s ntebesesesessnses | sesesebestetes s et et es et et st s s et b n et s e aetenes
8. Total foreign exchange change in book/adjusted CaITYING VAIUE..........ccvveveririerirniirieisiiesissisiessssissssessssssssssessssssssssssees | ssessssssssssessssssessessssssssssssessenssssessessanes 0 [ ettt rens | eheereaes s ettt a bbb bt s et en s te s s etes | ebessnaesesssetes s es et ansetesessesesasntebesesesesennes | sebsesebentetessaes et st et s st s et b n et s tenes
9. Deduct current year's other than temporary impairment FECOGNIZE.............curvurieurireierie st ssenes | fsessnssessesssssssesssssseessessssssensessnssnssessssnses 0 | oottt een s ssnsrenens | eressesesssstesasssretessesetesnretessnsesessnseressnnsens | esersssesesinsetesansesessnsstesensesesanntetensnsesessntes | diesesssastesesnsetesantetetan et et en et et st et et snterenen
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........coucrrurrirrrmrnrrnirniseinsiseesisessnsiseses | coreeessessnsessssssssssessssssessesens 269,355,109 | ..o 269,355,109 | coovvveeeereeeeeee e 0 [ oo 0 | oo 0
11. Deduct total NONAAMItIEA BMOUNES...........cvuurierrieeierieseieieeeee ettt | £ otebsen bbbttt bbb 0 | ettt sttt etttk | ehb Rt Rttt Rtttk nt s nt e | Shf Rt Rt Rt enEenE e RE e et et et et ek st ent e | chbenEsenE et ettt ettt
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ciiiiiiiieieiieieiesctesissessissiesessssessesssbessesssssssssessssns | sosssssssssssssessessssessessssnsasaess 269,355,109 | ..o 269,355,109 | ..o 0 | et [0 TR 0




Annual Statement for the year 2008 of the FACTORY M UTUAL I N S U RAN C E COM PANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Verification
NONE

Sch. DB-Pt. D-Verification
NONE

Sch. DB-Pt. E-Verification
NONE

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

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

Si12, SI13, SI14, SI15



Annual Statement for the year 2008 of the FACTORY M UTUAL I NS U RAN C E COM PANY

SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

. Book/adjusted carrying value, December 31 Of PriOr YEa..........ocuriiererrerrieineineereesseieeeseesssseesnnies | seereesessnsessesesssnensenns 3,995,323 | oo 3,995,323 | .o

. Cost of cash equIvalENts ACUINET...........covveveeiivieeieiciic ettt | eevesssessessesessnaes 352,999,131 | oo 352,999,131 | .ovieeieeeeeeee s

 ACCIUAI OF QISCOUNL.........ovecvceceeeee ettt sttt se s st senssaesssensnsans | coetessssesessnsssesseeeesnans A31AT4 | oo A31AT4 | oo

. Unrealized valuation iINCrEase (AECTEASE).........cuuruwurererrirrerreereeeeesseeeseeeeseesssesessssssssssssssssssesssssesas | sessesseesssssssessessassssssssessnssnnes 0 [ oo esvereneiens | e

. Total gain (I0SS) ON QISPOSAIS.........urvurereeierireiieiineireieie ettt ettt ss s ssesseneas | sressestssseesestenssnesessans (105,978) | e (105,978) | ..o

. Deduct consideration received 0N diSPOSAIS.............c.euivriieiiiiiieiisieieiese et sssnaens | eeresesssessesessans 356,221,454 | ..o, 356,221,454 | .ooeveeeeeeeeeeeeeeeee e

. Deduct amortization Of PrEMIUM.............ccviueiiiiieieic ettt ssbessesss | sstessssstessesssessessesssessessessnea 0 [ oo | e

. Total foreign exchange change in book/adjusted Carrying VAIUE.............cceueieveieieiisieiesieieiieies | cvteieisesese e 0 [ oo siesenenes | e

. Deduct current year's other than temporary impairment reCOGNIZEd...........covevevirieiiisieicisieis | e e 0 [ oo sreseneies | e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccevervevrveres | cvervrererrisieisiinnnns 1,098,196 | ..ooovveveecrinne 1,098,196 | .ooovveeieeecee e 0
11. Deduct total nonadmitted @MOUNTS............c.oeriiiiiiiie s | o 0 [ e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.ciieiiiiiieiiiissenieissiesiesenieis | crssressssesssessssssssaneas 1,098,196 | ..ovoviiisieisinaas 1,098,196 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI16
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SCHEDULE A - PART 1
WNED December 31 of Current Year

Showing all Real Estate O
6 7

1 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./A.CV Change in Incurred on Expenses
Property Code City State| Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
272 Central AVenuUE - HOUSE...........cc.cverueeieeieieieie e LS.....|Johnston..........coceverrinrennn. RI.....|07/01/1969 | 03/01/1994
335 Central Avenue - Land & Other Structures............ccoeovevereernes [ o Johnston.... ..|RI.....]07/01/1969 | 03/01/1994 | ....
341-343 Central Avenue - Houses..... LS.....|Johnston.... ..|RI.....|07/01/1977 | 03/01/1994 | ....
350 Central Avenue - Day Care Center.. .... |LS.....| Johnston.... ..|RLI.....|07/01/1977 | 03/01/1994 | ....
412 Deer View Drive - HOUSE.........c.ccuevvevcveeiecseeeeesee e LS.....|Johnston.... ..|RI.....]07/01/1969 | 03/01/1994 | ....
330-335 Central Avenue (Atwood & Borden Avenue) - Land........... | ....... Johnston.........ccccoceveveenen | R 07/01/1969 | 03/01/1994 | ...

Rotary Drive Off - Land........cooonririnsrsssisscessessesssesssssessesnses

Johnston....

07/01/1972

03/01/1994|.....

0299999. Properties Occupied by the Reporting Entity - Administrative.

0399999. Total - Properties Occupied by the Reporting Entity...........

0699999, TOIS ..o ,
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

E02, E03, EO4, E05



Annual Statement for the year 2008 of the FACTORY MUTUAL |NSU RANCE COMPANY
SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal | Accrued Interest Increase (Amortization)/ |  Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type [ Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
................................ Johnston. ..o
0199999. Total - Mortgages Closed by Repayment o
0599999. TOtal MOMGAGES. .......ceevevererrieieeteviisiiiies cvviieseeetessssseseeesesssessesesesesssesssesesessnesenas

903
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Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M 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 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's|Current Year's Total
Book/Adjusted | Unrealized |(Depreciation)| Other Than | Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CuUsIP Name of Vendor Desig-| Originally | and Actual Fair Less Increase  |(Amortization)| Impairment Interest Changein | Investment | Additional of
Identification Name or Description Code City State or General Partner nation| Acquired | Strategy Cost Value Encumbrances | (Decrease) | /Accretion | Recognized | and Other B.JA.C.V. Income | Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
100008 10 1| THLEE PUTNAM INTERNET PARTNER ....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT.. | ......... 01/06/2000 |.........T | ....... 20,729,065 | ..13,903,037 | ........ 13,903,037 | ....1,626,786 008,826,000 [ ..oovvoreerierins [ e | e 257,651
444444 44 2| PRIVATE EQUITY INVESTORS IV ....... |....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|......... 02/09/2000 |.........1 | ........ 22,816,530 | ....1,850,108 | ..........1,850,108 | ............550 | cooovrrrrrmrinns | crrs 869,786 |..
617447 55 2| MORGAN STANLEY INST OF HEDGEF....... WEST CONSHON PA.. |UNITED PARTNERSHIP AGREEMENT.. | ......... 06/28/2004 |.........1 | ... 102,000,000 | ..96,160,456
617449 G2 3| MORGAN STANLEY PRIVATE MARKET]....... WEST CONSHOH PA.. |UNITED PARTNERSHIP AGREEMENT.. | ......... 01/18/2008 |.. T BAT T | T BATT94 | | | e
G2690# 10 0| ESG PARTNERS (Bermuda) LP - ESREH ....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|......... 11/14/1997 | ..ol | 4,393,500 | ... 1182 | oot 1182 | e 27 e | 008,300 | s | e [ e
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND ... |....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|......... 11/08/2005 | .. ..59,890,374 | .......59,890,374 | ...(2,385,154) | ...ovvvrrrrrieris | ereeriineiieniinnns | eeereriinniinniinnes | ceeseeeisnesinnninnns | eeees
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY . |....... NEW YORK........ NY..|UNITED PARTNERSHIP AGREEMENT..|......... 08/28/2007 21,785,502 | .......21,785,502 | ......(945,586) | .......rvrerrrrnrs | e [ e [ | s
007999 02 2| MSPE-ADVENT LATIN AMERICAN PEF ....... NEW YORK........ NY..|MORGAN STANLEY 07/30/2007
048996 12 8| MSPE-ATLANTIC STREET CAPITAL.... |....... STAMFORD....... CT.. [MORGAN STANLEY.. 03/26/2008 |..
091994 43 4| MSPE-BLACKSTONE CAPITAL PARTN ....... NEW YORK........ NY.. [MORGAN STANLEY.. 12/27/2006 | ..
092999 01 0| MSPE-BRAZOS EQUITY FUNDIIL.P. . |....... DALLAS.............. TX.. IMORGAN STANLEY 12/06/2005
118995 26 5| MSPE-BUCK HOLDINGS CO-INVESTOJ ....... NEW YORK........ NY.. [MORGAN STANLEY 07/03/2007
G19558 26 5| MSPE-CATALYSTFUNDLP Il ....oecoveves | e NEW YORK........ NY.. [MORGAN STANLEY.. 12/27/2006 | ..
12599C 90 7| MSPE-CDR CCMG CO INVESTORS L.P....... NEW YORK........ NY..|MORGAN STANLEY.. 12/13/2005 | ..
125990 05 1| MSPE-CDR USF CO-INVESTOR, L.P. ..|....... CAYMAN ISLANL| GB.. [MORGAN STANLEY.. 06/25/2007 |..
156990 08 7| MSPE-CERBERUS CG INVESTOR I LL(....... NEW YORK........ NY.. [MORGAN STANLEY.. 07/23/2007 |..
197998 78 4| MSPE-COLUMBIA CAPITAL EQUITY PA ...... ALEXANDRIA.....|VA.. IMORGAN STANLEY.. 10/31/2006 | ..
197990 A0 4| MSPE-COLUMBIA CAPITAL EQUITY PA ...... ALEXANDRIA.....|VA.. IMORGAN STANLEY.. 02/22/2006 |..
200995 21 5| MSPE-COMMANDERLTD CO ....ccccooevet | vonee. NEW YORK........ NY.. [MORGAN STANLEY.. 12/27/2006 | ..
223995 43 2| MSPE-COWEN INVESTMENT HOLDIN(....... NEW YORK........ NY.. [MORGAN STANLEY.. 07/31/2006 |..
225996 32 1| MSPE-CREO CAPITAL PARTNERS II, L|....... PACIFIC PALISAI CA.. [MORGAN STANLEY.. 07/09/2007 |..
267990 01 8| MSPE-DUTCH CABLE, LP NY.. [MORGAN STANLEY.. 01/23/2007 |..
279992 14 3| MSPE-EDEN II, LP NY.. [MORGAN STANLEY.. 09/25/2007 |..
27999E 00 6| MSPE-EDGESTONE CAPITAL EQUITY |....... TORONTO......... ON..|MORGAN STANLEY 04/12/2006
291998 54 0| MSPE-EMERGENCE CAPITAL PARTNE....... NEW YORK........ NY.. [MORGAN STANLEY 11/21/2007
349990 01 0| MSPE-FORTRESS INVESTMENT FUNC|....... NEW YORK........ NY.. [MORGAN STANLEY.. 07/10/2006 |..
350994 76 0| MSPE-FOUNDRY VENTURE CAPITALY....... NEW YORK........ NY.. [MORGAN STANLEY.. 11/13/2007 |..
351990 00 7| MSPE-FOX PAINE CAPITAL FUND III, Lj....... NEW YORK........ NY.. [MORGAN STANLEY.. 06/01/2006 |..
G30993 21 9| MSPE-FP WRCA COINVESTMENT FUN ....... CAYMAN ISLANL| GB.. [MORGAN STANLEY.. 02/02/2007 |..
373998 97 0| MSPE-GERMAN EQUITY PARTNERS | ....... NEW YORK........ NY.. [MORGAN STANLEY.. 10/31/2006 | ..
401996 53 3| MSPE-GUGGENHEIM AVIATION INV FU ....... NEW YORK........ NY.. [MORGAN STANLEY.. 10/28/2006 | ..
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, L ....... MIAMLI................. FL...[MORGAN STANLEY.. 02/23/2007 |..
999183 18 9| MSPE-H.l.G. EUROPE CAPITAL PARTN....... NEW YORK........ NY.. [MORGAN STANLEY.. 02/23/2007 |..
441995 78 4| MSPE-HOUSTATONIC EQUITY INVEST]....... NEW YORK........ NY.. [MORGAN STANLEY.. 11/15/2007 |..
616990 22 2| MSPE-IGPS CO-INVESTMENT LLC ..... |....... COS COB........... CT.. [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
531994 92 9| MSPE-LIBERTY PARTNERS II, LP NEW YORK........ NY.. [MORGAN STANLEY.. 04/25/2008 |..
Y52991 75 2| MSPE-LION CAPITAL FUND II, LP NY.. [MORGAN STANLEY.. 07/26/2007 |..
536990 02 1| MSPE-LION/ORANGINA COINVESTORY....... .. |MORGAN STANLEY 05/25/2006
584997 42 3| MSPE-M/C VENTURE PARTNERS IV, L] ....... ..|MORGAN STANLEY 01/18/2008
552990 04 8| MSPE-M/C VENTURE PARTNERS V, LF....... ..|MORGAN STANLEY.. 01/18/2008 |..
556998 24 3| MSPE-MADISON INTL REAL ESTATEL]|....... .. |MORGAN STANLEY.. 11/08/2007 | ..
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL(....... .. IMORGAN STANLEY.. 06/22/2007 |..
578997 89 2| MSPE-MBK PARTNERS, LP . .. |MORGAN STANLEY.. 09/19/2006 |..
578990 01 2| MSPE-MBO CAPITAL2 ......cocovvvrrrrrnnen. .. IMORGAN STANLEY.. 05/22/2006 |..
552990 14 5| MSPE-MEDAI/COMMUNICATIONS PAR....... ..|MORGAN STANLEY.. 01/18/2008 |..
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P. ........] ....... . IMORGAN STANLEY......coovmrvrrrirreriinrins | cervins 12/13/2005
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's|Current Year's Total
Book/Adjusted | Unrealized |(Depreciation)| Other Than | Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CuUsIP Name of Vendor Desig-| Originally | and Actual Fair Less Increase  |(Amortization)| Impairment Interest Changein | Investment | Additional of
Identification Name or Description Code City State or General Partner nation| Acquired | Strategy Cost Value Encumbrances | (Decrease) | /Accretion | Recognized | and Other B.JA.C.V. Income | Investment | Ownership
675990 01 4| MSPE-OCM EUROPEAN PRINCIPAL Of ....... LOS ANGELES.. | CA.. [MORGAN STANLEY 06/16/2006 |.......... 1 ....3,060,585
670998 12 9| MSPE-OCM PRINCIPAL OPPORTUNITI|....... NEW YORK........ NY..|MORGAN STANLEY.... 11/28/2006 | .......... 1 ....1,506,802
696990 0A 9| MSPE-PALOMON EQUITY FUND L.P. . |....... LONDON............ GB..|MORGAN STANLEY.... 01/24/2006 |.......... 1 ...1,335,444
302999 00 8| MSPE-PITANGO VENTURE CAPITALFI ....... NEW YORK........ NY..|MORGAN STANLEY.... 08/22/2007 |.......... 1 196,953
74699K 02 3| MSPE-QUAD PARTNERS II, LP .. [MORGAN STANLEY.... 01/02/2008 |.......... 1
746990 04 3| MSPE-QUAD PARTNERS Ill LP . .. [MORGAN STANLEY.... 05/23/2007 |.......... 1
749992 71 5| MSPE-RD CARD CAYMAN ONE LIMITE|....... CAYMAN ISLANLC| GB.. [MORGAN STANLEY.... 01/10/2007 |.......... 1
817999 63 4| MSPE-SEQUOIA CAPITAL INDIA GROV| ....... CAYMAN ISLANLC| GB.. [MORGAN STANLEY.... 07/14/2006 |.......... 1
125999 46 6| MSPE-SIGHTLINE HEALTHCARE FUNL....... MINNEAPOLIS... |MN. [MORGAN STANLEY.... 09/25/2006 |.......... 1
125999 48 2| MSPE-SIGHTLINE HEALTHCARE FUNL ....... MINNEAPOLIS... |MN. [MORGAN STANLEY.... 10/30/2006 | .......... 1
125999 47 4| MSPE-SIGHTLINE HEALTHCARE FUNL ....... MINNEAPOLIS... | MN. [MORGAN STANLEY.... 10/31/2006 | .......... 1
826990 00 4| MSPE-SIGHTLINE HEALTHCARE VINTY....... MINNEAPOLIS... |MN. [MORGAN STANLEY.... 04/21/2006 |.......... 1
871991 47 7| MSPE-SYMPHONY ALLEGRO INVEST(....... NEW YORK........ NY..|MORGAN STANLEY.... 12/27/2006 | .......... 1
871991 27 9| MSPE-SYMPHONY DYNAMO INVESTO, ....... NEW YORK........ NY..|MORGAN STANLEY 06/01/2006 |.......... 1
871990 08 1| MSPE-SYMPHONY EVOLUTION INVES|....... ROCKVILLE....... MD. | MORGAN STANLEY 06/16/2006 |.......... 1
871999 01 7| MSPE-SYMPHONY ICON INVESTORS||....... NEW YORK........ NY..|MORGAN STANLEY.... 06/01/2007 |.......... 1
880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTNI ....... NEW YORK........ NY..|MORGAN STANLEY.... 10/31/2006 | .......... 1
884998 80 8| MSPE-THL EQUITY FUND VI INTERMEI ....... NEW YORK........ NY..|MORGAN STANLEY.... 03/19/2007 |.......... 1
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP .. |....... NEW YORK........ NY.. [MORGAN STANLEY......cccccovimmiminrirniin | crriis 01/24/2007 |.......... 1
930991 23 7| MSPE-WAGGIN TRAINLLC .....ovvorrrrars | e NEW YORK........ NY.. [MORGAN STANLEY......ccccosimimrrnrirnrins | crriis 11/15/2007 | .......... 1
94999W 92 3| MSPE-WAYZATA OPPORTUNITIES .... | ....... WAYZATA.......... MN. [ MORGAN STANLEY.... . 102/22/2006 |..........1 .
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............cccocoooeiieciiicsieiccieceias .(19,043,655)] .. ....1,704,086
3999999. Subtotal - Unaffiliated 261,952,897 .(19,043,655) | .. ....1,704,086
4199999, TOAIS........ooiveeeeecet ettt ettt ettt et ee R ene | S4eeAeR R oA R AR ARk 261,952,897 .(19,043,655) ....1,704,086
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional
CuUsIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

007999 02 2|MSPE - ADVENT LATIN AMERICAN PE FD IV.................... NEW YORK.......coovvverrirreriereiennn, NY........ MORGAN STANLEY.......coovvrreieieieieieieisieienieians 07/30/2007...
048996 12 8|MSPE - ATLANTIC STREET CAPITAL L..cvevvereierereicnnes STAMFORD.......cccovivirrererererne CT..... MORGAN STANLEY 03/26/2008...
092999 01 O0|MSPE - BRAZOS EQUITY FUND II, LP..... DALLAS ... X, MORGAN STANLEY.... ... | 12/06/2005...
G19558 90 O|MSPE - CATALYSTFUNDLP II................ NEW YORK......ocooevverrereieiereirne NY........ MORGAN STANLEY.... ... | 12127/2006...
156990 08 7|MSPE - CERBERUS CG INVESTORILLC............... o INEW YORK....covivieees NY........ MORGAN STANLEY.... ... |07/23/2007...
197990 AO0 4|MSPE - COLUMBIA CAPITAL EQUITY PARTNERS IV........ ALEXANDRIA.........coovvvrrrririinn, VA....... MORGAN STANLEY.... ... 1 02/22/2006...
223995 43 2|MSPE - COLUMBIA CAPITAL EQUITY PARTNERS III........ ALEXANDRIA........coovvivieriririnns VA..... MORGAN STANLEY.... ... | 07/31/2006...
223995 43 2[MSPE - COWEN INVESTMENT HOLDINGS, LLC............... [NEW YORK.........cccccoveverrerererneenns [NY oo MORGAN STANLEY.... ... | 07/31/2006...
225996 32 1|MSPE - CREO CAPITAL PARTNERS II, LP MORGAN STANLEY.... . [07/09/2007...
225996 32 1[MSPE - EDEN I, LP......oooveireieieieecee e MORGAN STANLEY 09/25/2007...
27999E 00 6[MSPE - EDGESTONE CAPITAL EQUITY FUND III.............. MORGAN STANLEY 04/12/2006...
291998 54 0[MSPE - EMERGENCE CAPITAL PARTNERS II, LP.. MORGAN STANLEY.... ... | 11/21/2007...
349990 01 O|MSPE - FORTRESS INVESTMENT FUND IV........... MORGAN STANLEY.... ... | 07/10/2006...
350994 76 O|MSPE - FOUNDRY VENTURE CAPITAL 2007, LP... MORGAN STANLEY.... ... | 11113/2007...
351990 00 7|MSPE - FOX PAINE CAPITAL FUND IIl, LP.......... MORGAN STANLEY.... ... | 06/01/2006...
373998 97 0|MSPE - GERMAN EQUITY PARTNERS Ill, LP.........cc......... MORGAN STANLEY.... ... | 10/31/2006...
401996 53 3|MSPE - GUGGENHEIM AVIATION INVESTMENT FUND I, MORGAN STANLEY.... ... | 10/28/2006...
999183 18 9|MSPE - H.I.G. EUROPE CAPITAL PARTNERS .................. MORGAN STANLEY.... . 102/23/2007 ..
429994 52 8[MSPE - HIG CAPITAL PARTNERS IV, LP.....ccovvirrreieinen. MORGAN STANLEY 02/23/2007...
482997 82 2[MSPE - KPS SPECIAL SITUATIONS FUND Il LP.............. MORGAN STANLEY 11/13/2007....
48299K 01 3|MSPE - KSL CAPITAL PARTNERS Il LP................... ... |LAQUINTA..... MORGAN STANLEY.... ... | 04/10/2006...
500990 05 6|MSPE - KOHLBERG INVESTORS VI, LP.. ...|NEW YORK... MORGAN STANLEY.... ... 1 06/20/2007...
531994 92 9|MSPE - LIBERTY PARTNERS II.................... ..|NEW YORK... MORGAN STANLEY.... ... | 04/25/2008...
552990 09 5|MSPE - M/C VENTURE PARTNERS V, LP.... BOSTON....... MORGAN STANLEY.... ... 1 01/18/2008...
552990 14 5|MSPE - MEDIA / COMMUNICATIONS PARTNERS Ill......... |BOSTON....... MORGAN STANLEY.... ... | 01/18/2008...
556998 24 3|MSPE - MADISON INTL REAL ESTATE LIQUIDITY............ NEW YORK MORGAN STANLEY.... ... | 11/08/2007...
576990 04 8|MSPE - MATLIN PATTERSON GLOBAL OPPORTUNITIES MORGAN STANLEY.... ... | 06/22/2007...
578990 01 2|MSPE - MBO CAPITAL 2.....ccovreverrreerrennensensrnsrnssesseeeeeeens MORGAN STANLEY.... ... | 05/22/2006...
578997 89 2|MSPE - MBK PARTNERS, LP................ MORGAN STANLEY.... ... 1 09/19/2006...
584997 42 3|MSPE - M/C VENTURE PARTNERS IV, LP.. MORGAN STANLEY.... ... 1 01/18/2008...
65099N 90 6|MSPE - NEWBRIDGE NETWK.................. MORGAN STANLEY.... ... | 12/13/2005...
670998 12 9[MSPE - OCM PRINCIPAL IV.......ccvvvrrrrrrrrrrrnnns MORGAN STANLEY.... . [11/28/2006...
696990 O0A 9[MSPE - PALAMON EUROPEAN EQUITY II, LP.......ccccovvnve. MORGAN STANLEY 01/24/2006...
302999 00 8|MSPE - PITANGO VENTURE CAPITAL FUND..........ccccc..... MORGAN STANLEY 08/22/2007...
746990 04 3|MSPE - QUAD PARTNERS IIl, LP MORGAN STANLEY.... ... | 05/23/2007...
74699K 02 3[MSPE - QUAD PARTNERS II, LP.....ovoiirincnirncrrineireieines MORGAN STANLEY.... ... 101/02/2008...
817999 63 4|MSPE - SEQUOIA CAPITAL INDIA GROWTH FUND I........ MORGAN STANLEY.... ... | 07/14/2006...
125999 47 4| MSPE - SIGHTLINE HEALTHCARE IV.....covvvevrreirrirrininnn. MORGAN STANLEY.... ... | 10/31/2006...
826990 00 4|MSPE - SIGHTLINE HEALTHCARE VINTAGE FUND I........ MORGAN STANLEY.... ... | 04/21/2006...
880997 41 6|MSPE - TERRA FIRMA CAPITAL ll....ovrririeeereireireineenes MORGAN STANLEY.... ... | 10/31/2006...
928990 14 2|MSPE - VMG EQUITY PARTNERS, LP. MORGAN STANLEY.... . 101/24/2007 ..
930991 23 7|MSPE - WAGGIN TRAINLLC.........ccevvrrrrrerrerereceeeieienans MORGAN STANLEY 11/15/2007....
94999W 92 3[MSPE - WAYZATA OPPORTUNITIES FUND, LLC.............. MORGAN STANLEY 02/22/2006...
G3927R 90 9|CREDIT SUISSE/FIRST BOSTON . UNITED PARTNERSHIP AGREEMENT . ... | 11/08/2005...
Y52991 75 2|MSPE - LION CAPITAL FUND II, LP MORGAN STANLEY.......cccoevvrrrrrerrrnnn. ... |07/26/2007...
617449 G2 3[MORGAN STANLEY PRIVATE MARKETS IV UNITED PARTNERSHIP AGREEMENT.. ... 101/18/2008...
380990 22 6] GOLDMAN SACHS PRIVATE EQUITY PARTNERS IX, LP. UNITED PARTNERSHIP AGREEMENT.. . [08/28/2007...

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated....

3999999. Subtotal - Unaffiliated

4199999. Totals
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Tranferred or Repaid During the Current Year

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal | Encumbrances, Increase | (Amortization)/ |  Impairment Interest B/A.C.V. Changein | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other | (9+10-11+12)| B.JA.C.V on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
100001 10 6|GE INVESTMENT PARTNERS IV.. . | STAMFORD... . |CT... | GE INVESTMENT MANAGEMENT 10/01/1997.. | 08/06/2008.. | .....ccocrvrvererrererres | rvrens 207,528 | ooooervieriieeiins | cevvieessnsesinnies | e | v 207,528 353,038 233,569 [ ..ovvveeriienrins | o (119,469) | ....... (119,469) | covovvvvvrrrirerrenne
100000 10 8| GE INVESTMENT PARTNERS II... STAMFORD... CT... | GE INVESTMENT MANAGEMENT 01/14/1992.. | 08/04/2008.. 0 590 590 590
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Character|st|cs of Real Estate - Unaffiliated.........cooviiiiiisiiesiosiissississiissiissiinnes | erssessssississsssa 0. 207,528 0 0 0. 207,528 0 353,038 234,159 0. (118,879) | ....... [EAEXTE) ] — 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
092999 01 0|BRAZOSEQUITY FUND I, LP. DALLAS TX... |MORGAN STANLEY.... 12/06/2005.. | 01/01/2008.. 0 153,583 |..covonins 450,807 | .ovverervrrvererns | e 297,223 | ... 297,223 | oo
197998 78 4|COLUMBIA CAPITAL EQUITY PARTNERS Il ALEXANDRIA ..|VA... [MORGAN STANLEY .110/31/2006.. | 03/15/2008.. 0 22,034 22,034 0
197990 A0 4|COLUMBIA CAPITAL EQUITY PARTNERS I\ ALEXANDRIA VA...|MORGAN STANLEY .1 02/22/2006.. | 06/26/2008.. 0 83,593 97,506
223995 43 2[COWEN INVESTMENT HOLDINGS LLC....... NEW YORK ..| MORGAN STANLEY.... 07/31/2006.. | 06/02/2008.. 0 371,707 619,454
G3927R 90 9|CREDIT SUISSE / FIRST BOSTON.............. |NEW YORK ...|UNITED PARTNERSHIP AGREEN 11/08/2005.. | 06/18/2008.. 0 3,569,065 |.......4,923,194 | ..o
225996 32 1|CREO CAPITAL PARTNERS II, LP . | PACIFIC PALISADES| CA...| MORGAN STANLEY.... 07/09/2007.. | 06/20/2008.. 0 142,169 |...........142,169 0
279992 14 3|EDENII, LP NEW YORK.............. NY...MORGAN STANLEY.... 09/25/2007... | 04/09/2008.. 0 21,563 21,563 0
27999E 00 6|EDGESTONE CAPITAL EQUITY FUND lll.... | TORONTO . MORGAN STANLEY.... 04/12/2006.. | 01/02/2008.. 0 266,136 284,390
373998 97 0|GERMAN EQUITY PARTNERS IlI, LP........... NEW YORK ... MORGAN STANLEY.... 10/31/2006.. | 01/01/2008.. 0 247,057 |..........754,212
380990 22 6|GOLDMAN SACHS PE PARTNERS IX, LP... |NEW YORK... ...|UNITED PARTNERSHIP AGREEN 08/28/2007.. | 01/01/2008.. (VI TR ISP 6,106,607 ..6,171,832
401996 53 3| GUGGENHEIM AVIATION INVESTMENT FUI NEW YORK... ..| MORGAN STANLEY.... 10/28/2006.. | 09/15/2008.. 0 526,186 526,185
500990 05 6|KOHLBERG INVESTORS VI, LP......ccccovvvrnee NEW YORK... ... MORGAN STANLEY.... 06/20/2007.. | 01/08/2008.. 0 49,909 49,909 0
482997 82 2|KPS SPECIAL SITUATIONS FUND IIl, LP..... INEW YORK... ...| MORGAN STANLEY.... 11/13/2007.. | 03/14/2008.. 0 30,460 30,459 0
48299K 01 3|KSL CAPITAL PARTNERS II, LP.... ... |LAQUINTA. . | MORGAN STANLEY .1 04/10/2006.. | 01/07/2008.. 0 81,681 81,681 0
531994 92 9|LIBERTY PARTNERSII ... INEW YORK... ...| MORGAN STANLEY.... 04/25/2008.. | 04/25/2008.. 0 10,734 10,734 0
Y52991 75 2|LION CAPITAL FUND I, LP......coosvverrrrirrrenn. NEW YORK ..| MORGAN STANLEY.... 07/26/2007.. | 01/29/2008.. 0 142,935 | .o MAT,278 | oo | i 4344 | ............ 4344 | oo,
584997 42 3|MI/C VENTURE PARTNERS IV, LP. BOSTON . | MORGAN STANLEY .101/18/2008.. | 02/01/2008.. 0 19,651 0
552990 09 5|M/C VENTURE PARTNERSV,LP BOSTON .. |MORGAN STANLEY.... 01/18/2008.. | 02/01/2008.. 0 70,996 0
556998 24 3|MADISON INTL REAL ESTATE LIQUIDITY... |NEW YORK... ..| MORGAN STANLEY.... 11/08/2007.. | 01/01/2008.. 0 15,240 | .oovreernn86,351 | oo | e 51,111
578997 89 2|MBKPARTNERS,LP......cccooovrmmrrimmrrirnrrinns NEW YORK... MORGAN STANLEY .109/19/2006.. | 01/29/2008.. 0 45,168
578990 01 2|MBO CAPITAL NEW YORK MORGAN STANLEY .| 05/22/2006.. | 06/18/2008.. 0 126,368 |..
552990 14 5|MEDIA/COMMUNICATIONS PARTNERS IIl..|BOSTON .. |MORGAN STANLEY .101/18/2008.. | 02/01/2008.. 0 1,974
65099N 90 6| NEWBRIDGE NETWK.......ccooooomrreerrrerreneiis NEW YORK... ..| MORGAN STANLEY.... 12/13/2005.. | 03/12/2008.. 0 23,372
351990 00 7|PAINE & PARTNERS CAPITAL FUND IIl, LP | NEW YORK... ...|MORGAN STANLEY .........ccoovvvr 06/01/2006.. | 05/02/2008.. 0 44,636
74268%# 10 8|PRIVATE EQUITY INVESTORS I, LP.......... NEW YORK... ...|UNITED PARTNERSHIP AGREEN 05/21/1997.. | 03/02/2008.. 228 7L 2 R R 10,464,837 KX TN T O (465,449)
444444 44 2| PRIVATE EQUITY INVESTORS IV................ NEW YORK... ..| UNITED PARTNERSHIP AGREEN 02/09/2000.. | 01/31/2008.. 0 195,520 |........ 1,609,784 | .ooooeians | e 1,414,264
74699K 02 3|QUAD PARTNERS I, LP . INEW YORK... ...| MORGAN STANLEY.... 01/02/2008.. | 08/14/2008.. 0 6,851 6,851 0
746990 04 3|QUAD PARTNERS IlI .INEW YORK... ...| MORGAN STANLEY .1 05/23/2007.. | 02/28/2008.. 0 6,691 6,691 0
125999 47 4| MSPE-SIGHTLINE HEALTHCARE FUND IVI MINNEAPOLIS......... MN.. | MORGAN STANLEY .110/31/2006.. | 09/29/2008.. 0 53,580 53,580 0
817999 63 4|SEQUOIA CAPITAL INDIA GROWTH FUND || CAYMAN ISLANDS.. | GB.. | MORGAN STANLEY .1 07/14/2006.. | 06/09/2008.. 0 30,289 47,005
87199S 91 6|SYMPHONY GENISIS INVESTORS LLC....... NEW YORK ...| MORGAN STANLEY.... 04/21/2006.. | 02/04/2008.. (V) USRS ST DR 175,101 | oo
100008 10 1|THLEE PUTNAM INTERNET PARTNERS.... [NEW YORK... ..| UNITED PARTNERSHIP AGREEN 01/06/2000.. | 06/12/2008.. 0 106,802 221,175
928990 14 2|VMG EQUITY PARTNERS, LP... NEW YORK... ...| MORGAN STANLEY.... 01/24/2007.. | 09/04/2008.. 0 207,199 207,199 0
930991 23 7| MSPE-WAGGIN TRAIN LLC ..... ...|NEW YORK... ...| MORGAN STANLEY.... 11/15/2007.. | 07/22/2008.. 0 1,061 1,061 0
94999W 92 3| WAYZATA OPPORTUNITIES FUND, LLC..... | WAYZATA .| MORGAN STANLEY......cccocormmreene 02/22/2006.. | 07/09/2008.. 0 288,000 288,000 0
100007 20 2| ZERO STAGE CAPITAL VIl ....oovvvvrinrrinees CAMBRIDGE. . |UNITED PARTNERSHIP AGREEN 07/06/2001.. | 10/15/2008.. (66) (66) 6,465,924 346,194 | ..o [ e (214,730) | ....... VALNKN)]
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Charactensncs of Other - Unaffiliated 0 162 0 0 0 162 29,999,578 |...... 20,930,951 0 3,599,375 3,599,375 0
3999999. Subtotal - UNaffiliated...........coocvveireecereecsisesei e 0] . 207,690 0 0 0. 207,690 | o0 | s 30,352,616 |...... 21,165,110 | o0 | o 3,480,496
4199999. Totals 0 o 207,690 0 0 0 207,690 | .oovvrirerinn0 | e 30,352,616 |...... 21,165,110 | o0 | e 3,480,496
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U.S. Government - Issuer Obligations
912810 DW 5| U STREASURY NOTE........ccooormmrrrmmrrrrnnrissniisnssisssssssssssssssssssons | Cover oo [ verviians [ s o 98,313 | e 133.898 133,898 ..100,000 99,157 LSCTN UPORTIRIRRIRRTOR IR DO 7.250] oo TAO0 MN..oo | v h,566 | e 7,250 | 07/29/1992. | 05/15/2016.
912828 BH 2| U S TREASURY NOTE.......ccoovvommrrrmrmrermemreimeneeseeseesnereesnessesnessesnenens | LS| oo oo [ 974,303 | ...o. 113.695 1,136,950 1,000,000 982,997 3,226 4.660 | FA..... 03/14/2006. | 08/15/2013.
912828 BR  0|U S TREASURY NOTE.......cccoorrmmrrrmmrrrsnnrrsnseissssiisssssssssssssssssnnsnns | LS| oo [ v [ 1,159,594 | ..... 114.125 1,369,500 ,200,000 | ..cvvvrneee 1,172,769 4,862 4770 MN..... 03/09/2006. | 11/15/2013.
912828 CA  6|U S TREASURY NOTE.......ccoovremerrrmnrrrcsnererserrersnereesnesssnessessessesnesens | LS| oo oo [ 1. 4,840,625 | ... 113.344 5,667,200 ..5,000,000 | ............4,911,537 15,830 2.840|FA...... 04/14/2004.  02/15/2014.
912828 CT 5|U S TREASURY NOTE.......ccccovnmmrrrmmmrnnrrrnnnninsnninsnrsnennsnssssnsnnnns | ESui | oo [ v [ i o 4,894,141 | ... 114.938 5,746,900 5,000,000 | ....ccovenns 4,916,362 12,769 4590(FA...... 03/30/2007. | 08/15/2014.
912828 DL 1|U S TREASURY NOTE.......ccoomvemmmrrmmrrremnmreemnereiseereesneseesnessssnesssneseens | Coee | oo correreens [ 19,118,480 | ... 103.555 9,894,680 9,555,000 916,177 | oo | e 117,666 4840(FA...... 02/01/2007. | 02/15/2010.
912828 DM 9[U S TREASURY NOTE..........cocommrrmrnrnneinerinnirnsissesssessssssssssssinnes | LS [ oo i | i 1 2,000,000 | ............ 1,921,401 10,829 4.740|FA...... 01/19/2007.] 02/15/2015.
912828 EE  6|U S TREASURY NOTE.......cooovvemerreererreeseceeseeeeenesesnessssesssssesssneseens | coneene | oo [ coreereens [ o 1 ...1,000,000 954,899 5,606 5.060 | FA...... 06/14/2006. | 08/15/2015.
912828 EW 6|U S TREASURY NOTE........ccooviimrrereerereseiesssresessssssessssssiesennnns | LS [ oo [ oo | e 1].. 12,000,000 | ...oovenee 11,751,586 28,477 4.840|FA...... 08/31/2006. | 02/15/2016.
912828 FF 2| U STREASURY NOTE.......ccoovvimmrrimnrrrisneriseereissesiesnesssssssessessssnesens | LS| oo [ o [ 1. ..4,000,000 [ ......c..... 4,090,899 (10,110) 4750 MN..... 10/09/2007. | 05/15/2016.
912828 FQ 8|U S TREASURY NOTE.......ccoovrrmmrrrmmrrrmnneisnnessnssssnnssssssssnssssnnsenns | LS| oo [ v [ 1 ...1,000,000 | ............1,013,830 (1,481) 4650(FA...... 04/18/2007.  08/15/2016.
912828 GS 3| U S TREASURY NOTE.......ccomvvemerrermerreesenreiserreisnereesnesssnessessesssnesens | LS| oo o [ 1 .16,000,000 16,539,565 (49,168) 4010 MN..... 01/31/2008. | 05/15/2017.
912828 HR 4|U S TREASURY NOTE.......ccoovivmrsrreerersseeseesesessssssesssssssesssnnnns | LS [ oo [ oo | e 11].......14,589,844 | ...... . .15,000,000 14,613,345 23,502 3.830(FA...... . 05/05/2008. | 02/15/2018.
912828 JH 4|U S TREASURY NOTE.......ccoooviiirriennieseciesenieesessssssssssssessssssssnsess | LS | o f v [ o 1].........1,642,891 | ...... 115.476 1,732,149 ...1,500,000 | ............1,541,802 (1,088) 3.650| FA...... 22,663 09/09/2008. | 08/15/2018.
0199999. U.S. Government - Issuer Obligations. XXX ...84,664,167 .74,355,000 | ......... 73,926,326 | oo, 0] 161,003 | oo 0 f 0 [ XXX | XXX XXX ] s 890,940 | .......2,740,500 | ... XXX ] e XXX..ooo.o
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36200Q 2T O GNMA PASS......cooocoimrisreiinneeisnsiinssssssssssssssssesssssssssssssssssnsssns | svvvees | oo | evviernni | oo 11 .. 1,127,894 | ...... 105.148] ............ 1,160,843 | ............ 1,104,002 | ............ 1,122,313 (3,359) . MON.. ...6,440 03/21/2002. | 02/15/2032.
36200Q JJ A[GNMA PASS.......cocomrerinnneinnsesnsnsisssessssssssssssssssssssssssssssnsssns | svvnnee | oo | vevvernni | covnne 1 ...803,526 | ...... 105.148 817,683 777,645 798,237 (789) 6.100| MON.. 4,536 05/17/2002. | 03/15/2032.
36201M  2F 8| GNMA PASS.......oommiirmriinnriinnneisneessneessnsssssssssssssssssssssssssnssssnnns | coneees | oo | cevveeni2 | o 1 1,258,719 | ...... 105.148] ............ 1,279,541 | vovvvoe 1,216,888 | ............ 1,249,282 (9,429) 6.090 | MON.. 7,098 05/17/2002. | 05/15/2032.
36202C 6Y 4|GNMA PASS 674,372 |...... 103.595 712,425 687,696 676,883 2,003 6.380 | MON.. ...3,169 01/11/1999. | 12/20/2028.
36204) NZ 5| GNMA PASS 535,348 | ...... 105.967 622,833 587,756 545,777 6,622 9.480| MON.. 3,421 09/01/2006. | 02/15/2024.
36209D H9 8|GNMAPASS.................. . ...283407 | ...... 103.733 299,796 .289,006 284,455 857 6.370 | MON.. e 02/22/1999. | 02/15/2029.
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities... corrnnnn683,266 | XXX | s 4893121 |............ 4,662,993 | ........... 4,676,947 0 (4,095) 0 f 0 L XXX | XXX XXX...| ... 26109 | .........314,384 | ... DO XXX...o...
0399999. Total - U.S. Government e | s 78,139,700 | .. XXX.oooooi | o 89,557,288 | .......... 79,017,993 | .......... 78,603,273 | ..o, 0] i 156,908 | ..o 0 f 0 [ XXX | XXX XXX | i 917,049 | .......3,054,884 | ..... XXX.ooiee] e XXX.ooonee
All Other Governments - Issuer Obligations
135087 WX 8| GOVT OF CANADA........coommirirrirrrissssissssssssssssssssssssssssssssssnss | aeveens Cl. AFE | .. .16,681,000 (26,906) | ...vvovvvvrrrrrnrrinns | eevrrverrnneirnseennns | v 55001 .. 1.390 | JD.c. 76,455 12/12/2008. | 06/01/2010.
135087 XG 4| GOVT OF CANADA........coomrinreeneeineeennsisssessssssssssssssssssnssssnss | aeveens Cl. 1FE ...5,184,000 (14,757) | covvevrvvinerrrnnerinnes | e | oo 5750 4190 | D | s 25316 | ..o 149,040 | 06/17/2008. | 06/01/2033.
135087 XY 5| GOVT OF CANADA........coommrrierirrresnseenssssssesssssssssssssssssssssssnse | aeeeens Cl. 1FE | ..........15,285,324 | ......104.868] ..........15,310,728 | .......... 14,600,000 (14,189) | .ovvvvvvvrevrerrcrinens | eevrrnerrinserinseeinss | eeeerernncb.000 | o 1.200 | MS L | e 195,200 | ..ooovvvereerircrriens 12/17/2008. | 09/01/2010.
135087 YB 4| GOVT OF CANADA ~|C]... 1FE .16,600,000 (7,114) 56,395 12/17/2008. | 06/01/2016.
135087 YL 2|GOVT OF CANADA .|C]... AFE .15,525,000 (13,287) | covvvvevvererrrnnerinees | eevrrnerrnseeinscennns | evverernei$250 ] 1003450 | D | s 54,984 | ...coooeens 165,431 | 12/12/2008. | 06/01/2018.
135087 YP 3| GOVT OF CANADA ~|C]... 1FE 40,056,000 (33,063) 90,540 262,089 | 12/04/2008.] 12/01/2010.
135087 YQ 1|GOVT OF CANADA .|Cl... AFE 0,473,232 .19,247,000 (717) 12/18/2008. | 06/01/2041.
13509P BD 4|CANADA HSG TRNO 1 .{C]... A1FE .3,653,890 3,654,000 09/20/2007. | 12/15/2012.
13509P BL 6| CANADA HSG TRINO ...coomiivirerrieerieerisessiseesssessssesssssssssesnenns | aevvens [ 7,388,374 ...7,390,000 09/17/2008. | 09/15/2013.
13521) AA 9| CANADA POST CORP........cooceeieerisierssiesssssessssnss s | oneeee C 2,815,000 | ............3,858,732 | oo | e, (121,436) 11/13/2007. | 03/15/2016.
0499999. All Other Governments - Issuer Obligations.............cooeveieiieiinieesiiesesesiesesiessesessssssessssessessesenses | eeennes 190,702,134 | .. XXX....... | ........154,600,294 | ........ 141,752,000 | ........ 150,254,504 v (231,449 | 0 | 0 L KX K [ XXX [ XXX e 730,515 1,034,170 XXX.......] ... XXX.......
1099999. Total - All Other Government s | e 100,702,134 | XXX ] 4. 154,600,294 141,752,000 | ........ 150,254,504 | ..o | (231,449)] o0 | 0 L XXX [ XXX | XXX e 730,515 1,034,170 XXXooere ] e XXX.ooonee
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
011855 CE 1| ALASKA STUDENT LN CORP ED LN ......cccconsvvermmrermmrermnneerneeeinnees [ cvneeee [ oo [ corveeconn [ AFE | 2,117,040 | ....... 99.063 1,981,260 2,000,000 2,093,521 (15,164) 05/16/2007. | 06/01/2014.
38122N AQ 5| GOLDEN STATE HOLDINGS = ...cocovviveiveerseirsrisnsriesisesissnisssisas | covees | oo [ eeviiveeens [ IFE | .........6,944,010 | ...... 116.171 6,970,260 ..6,000,000 | ...ccenee. 6,926,368 (11,234) 05/18/2007.] 06/01/2039.
57420P DC 7[MARYLAND STATE  rnennmnensnnessenssssnsssssnsssnnnens | eovveee | oo [ eevvneeens | AFE | 5,194,128 | ... 102.345 4,912,560 ...4,800,000 5,097,385 (60,491) 05/15/2007. | 06/01/2013.
745281 X7 5[PUERTORICOHOUSING ..ccoocovevecvneeisnniisnsiissnessssssssnnnns | Covi | oo [ v | AFE | nn.83,352 | ..o 100.919 65,597 65,000 64,698 79 06/28/1972. | 06/01/2012.
751073 FA  O[RALEIGH DURHAM NC AOT AUTH ....ooovvernmrenreennecesnnesnnnennnees | weveee | oo [ wevnneens | AFE | . 2,762,613 | ... 101.694 2,679,637 2,635,000 2,731,433 (19,968) 05/23/2007. | 05/01/2013.
751073 FB 8| RALEIGH DURHAM NC AOT AUTH ......ooevvnvrrnrinnreensessnissniisnins | evivnee || vevvvneenns | IFE | e.....2,107,980 | ... 98.936 1,978,720 2,000,000 2,085,903 (14,143) 05/23/2007. | 05/01/2014.
751073 FG 7[RALEIGH DURHAM NC AOT AUTH  ..cooireeeneeneeeseneesnneinnens | e 92.329] ... 1,749,635 | .covovvvve 1,895,000 2,009,469 (9,829) 05/16/2007. | 05/01/2018.
875288 DF 6| TAMPA FL UTIL TAX & SPEC REV .....ovsvvereineeiseeeeeesnesiinnes [ s | | 2FE ] ...........5,589,639 |...... 112371 e 5,562,365 | ......ooo.. 4,950,000 | ......c..... 5,482,582 (67,706) 05/21/2007. | 10/01/2015.
110709 EK 4|BRITISH COLUMBIA PROV CDA Cl.ccc. [IFE | ........... 3,604,055 | ...... 111.164 3,462,759 3,115,000 3,568,360 (13,134) 02/21/2006. | 06/18/2029.
110709 FR 8|BRITISH COLUMBIA PROV CDA ~Cl. | AFE | ..........2,286,692 | ...... 105.099 2,412,022 2,295,000 2,287,409 670 09/05/2007. | 12/01/2017.
110702 CC 6|BRITISH COLUMBIA PROV MTN |Cl i | AFE [ 7,118,097 ] 107.894 6,791,927 6,295,000 ..7,060,421 (23,427) 02/10/2006. | 08/17/2028.
110702 DK 7|BRITISH COLUMBIA PROV MTN |Clei | IFE | ........... 4,886,874 | ...... 108.144 4,861,073 ..4,495,000 | ............4,815,070 (23,594) | ovvovevvrrriirnniiinns | oo | e000.5.300 | ... 4,440 | JD..... 238,235 | 10/13/2005.] 06/17/2019.
31680P AA 4|55 ONT SCHBRD TR ACl i | IFE | ... 4,164,843 | ... 109.696 3,888,723 ..3,545,000 | ............ 4,129,124 (12,482) | .ovvvveveereerenneriinnes | e | 005,900 oo 4750 | JD.c. ...209,155 | 12/21/2005. ] 06/02/2033.
642866 FX O NEW BRUNSWICK PROV CDA........ccoovvemmrremnreenneennnessssessssssssnnes | cvneees Cl.co [ IFE | ..........3,690,228 | ...... 104.904 3,792,280 3,615,000 3,679,578 (0L 0) ) [N DRSO pevssome 20 (00} IS %% [0} VN S 04/11/2007. | 07/21/2016.
30766Z WC 3|FARMCREDIT CORP  ooiesreeseneiseenissssssesnsssssssnsnsnns | aeeeens Cl. [IFE ] ..........5,126,352 | ...... 105.867 5,409,804 5,110,000 5,124,389 (927) ] cvvoevenerenerenneees | eerneeinseeinseeinnees | 4,300 .......4.260 | AO..... 10/04/2006. | 10/05/2020.
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642866 FZ 5|NEW BRUNSWICK PROV CDA........ccoomreemmeeemrenneeesnesessnsessneenns | oreeees C|. JAFE] 16,939 | L 94.905 17,083 18,000 ...16,961 17 219 819 | 09/06/2007 | 03/26/2037
651329 BD 5| NEWFOUNDLAND & LABRADOR .........ccommrvemmrermereenneeessnnessnseeenns | reeees C|. | AFE] .........5872,474 | ... 102.354 6,013,298 5,875,000 872,474 55,522 252,625 | 03/01/2007 | 10/13/2016
651333 FQ 4|PROVINCE OF NEWFOUNDLAND  ....ooooiireienmreenreenneeesnenenneeees [ e C|. JAFE] .......2,943152 | L 94.138 2,786,485 2,960,000 943,639 281 27,811 11/22/2006 | 04/17/2037
669827 FT 9| NOVA SCOTIA PROV CDA........coemreerneeerneeesneessseessensessessssssssesnns | oveeees .. .| FE]. 11,991,800 | ..... 113.193 2,263,860 2,000,000 ..1,993,075 676 .44,132 01/18/2007 | 01/26/2017
683234 YL 6|ONTARIOPROV CDA eieeneeesneessnessssnsssnees | s I]. .| AFE]. 1,498,350 | ..... 112473 e 1,687,095 | ...oconev. 1,500,000 1,498,709 140 14,533 04/20/2006 | 04/27/2016
683234 ZQ 4| ONTARIO PROV CDA.......oooereerneeeineeeineeesseessseessssesssssssssssssnnes | eneeees C|. .| AFE]. 3,844,065 | ..... 100.903 3,928,154 3,893,000 3,844,355 290 51,072 12/09/2008 | 03/08/2018
683244 AB 3| ONTARIO SCH BRDS FING COR.......covcemreerreerreerneeessneeessaneessnnes | veeees C|. .| AFE]. 3,910,690 | ..... 107.038 3,746,330 3,500,000 3,635,713 (74,908) 61,015 220,500 | 02/07/2005] 09/22/2010
683234 SL 3| ONTARIO PROV CDA........oooereerneeeineeerneeesseessseessssesssesssssssssnnes | cveeees Cl. | AFE]. 8,210,882 | ..... 114.227 18,653,269 | ......... 16,330,000 18,159,633 (19,792) | .ovvereeeerreeeneeeens | v | 200000.5.850] ... 5.040 [ MS.... | .oceece. ...378,788 | 12/17/2008 | 03/08/2033
748148 QJ 5[ QUEBEC PROVINCE..........cooioceeeereeeereeseseeesessiseessesessssesssessssssnnes | o C|. .| FE]. 4,410,450 . 4,500,000 419,637 1,692 70,000 | 03/28/2003 | 10/01/2029
748148 RK 1[QUEBEC PROVINCE = .ooocrnneeeneeessesesssesssennsnnes | e C|. .| FE]. .7,058,582 7,119,000 7,084,727 5,941 73,748 | 06/18/2004 | 10/01/2013
74814Z DE O0|QUEBECPROVINCE = .nneseeesessnsssssnnnenns | ceeeens ul. .| AFE]. 0,156,319 9,475,000 10,114,507 (26,096) 05/10/2007 | 06/01/2025
803854 JF 6| SASKATCHEWAN PROV CDA........coovveeereieeeieeessnenesseeessssesssneees | cvneees C|. .| FE]. 5,698,687 5,335,000 5,569,006 (37,553) 05/05/2005| 06/03/2014
803854 JA 7| SASKATCHEWAN PROV CDA......coiiiiiiiinininneinssnessssnessssnesssssssssnnees | oneees Cl AFE]. 7,795,074 6,625,000 ..7,728,921 (23,541) 01/31/2006 | 09/05/2033
1199999. States, Territories & Possessions - Issuer Obligation \......131,088,156 |...XXX....... 31,690,092 | .. 1,945,000 | .......130,037,067 | .....cceoeeeee0 | oo (451,263) Of o0 L XXX XXX [ XXX 1,403,974 ) ......5,843,155 | ... XXX.......] ... XXX......
1799999. Total - States, Territories & Possessions (Direct and Guaranteed)..........oovuevveevieesiiessensssisssiiesiissnns | coneees 131,088,156 | ... XXX....... | ....... 131,690,092 | ....... 121,945,000 | ....... 130,037,067 | .....cccevee..e. 0 | (451,263) 0 i 0 L XXX XXX [ XXX 1,403,974 ) ......5,843,155 ... XXX.......] ... XXX......
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
74514L AN 7|PUERTO RICO COMMONWEALTH . . | AFE] ................30,654 | ... 108.839 32,652 30,000 30,592 (15) 06/30/2004 | 07/01/2030
74514L BJ 5|PUERTO RICO COMMONWEALTH .| .1FE 83.237 16,647 20,000 20,395 (10) 06/30/2004 | 07/01/2030
683254 AA 4| ONTARIO STRAT INFRASTRUCT. AFE] s 2,917,073 | ... 104.326 3,051,536 2,925,000 2,925,000 02/17/2005] 06/01/2015
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. 2,968,163 | ... XXX....... 3,100,835 2,975,000 | ... 2,975,987 0 (25) 0
2499999, Total - Political Subdivisions of States, Territories & Possession 2,968,163 |...XXX....... 3,100,835 2,975,000 | ... 2,975,987 0 (25) 0
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.......cooorevvrrerrerereiescresessisesriseens | cverens | oo [ reriii AFE s 1,534,862 | ..... 108.736 | .ccvvvveee 1,560,362 | ...........1,435,000 | ........... 1,497,918 (13,674) 03/03/2006 | 03/01/2013
011832 CA 8| ALASKA ST HSG FIN CORP AFE] . 2, reennnn 1,954,920 . (12,627) 09/04/2002] 12/01/2013
011832 TM 4| ALASKA ST HSG FIN CORP AFE ..1,352,475 (12,783) 10/04/2002 | 12/01/2012
011842 NU 1| ALASKA ST INTL ARPTS REVS AFE ...1,014,200 (8,372) 03/17/2006 | 10/01/2012
011855 AT 0| ALASKA STUDENT LN CORP ED AFE 2,004,240 (18,699) 07/20/2005] 06/01/2012
011855 AW 3| ALASKA STUDENT LLN CORPED LN REV.......cccouvrvirmrrirerrincenens AFE 2,450,300 (15,023) 08/05/2005| 06/01/2015
016248 5J 1|ALIEF TEXINDPT SCH DIST AFE 1,261,764 (37,557) 03/30/2004 | 02/15/2010
017357 UP 7|ALLEGHENY CNTY PA SAN AUTH SWR REV... 2FE 1,201,009 (9,618) 04/04/2005] 12/01/2013
040507 HC 2|ARIZONA HEALTH FACS AUTHREV .........c.cc.... AFE 1,935,220 (10,512) 06/04/2007 | 01/01/2016
040507 KJ 3| ARIZONA HEALTH FACS AUTH AFE 4,789,600 (7,651) 08/21/2008 01/01/2018
04057P EC 8| ARIZONA SCH FACS BRD CTFS AFE 2,160,560 (12,224) 06/14/2006 | 09/01/2015
040688 HM 8| ARIZONA WTR INFRASTRUCTUR AFE 4,353,360 (20,081) 04/16/2008 | 10/01/2019
04780M FL 8|ATLANTA GA ARPT REV AFE 3,009,000 (30,704) 06/09/2006 | 01/01/2012
04780M JX 8|ATLANTA GA ARPT REV....... AFE 2,037,720 (18,543) 04/11/2008 01/01/2012
051556 EJ 3| AURORA COLO CTFS PARTN FE 1,816,769 (13,432) 02/08/2006 | 12/01/2014
056559 AF 4|BADGER TOB ASSET SECURITI 2FE 2,648,437 (37,235) 09/13/2005] 06/01/2010
056559 AK 3|BADGER TOB ASSET SECURITI 2FE 1,001,372 (680) 05/03/2005| 06/01/2027
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD..........coomvvvmmrierenrirrnnens FE 3,312,330 (5,759) 11/27/2007 | 01/01/2033
115065 MH 4|BROWARD CNTY FLA SCH BRD FE 1,693,456 (13,156) 04/10/2007 | 07/01/2014
116421 XH 6|BROWNSVILLE TEX INDPT SCH FE 1,534,335 (12,050) 08/25/2005| 08/15/2015
118217 AP 3| BUCKEYE OHIO TOB SETTLEMENT FING AUTH.........cooevvrmmriirans | oo 2FE 9,802,991 ...14,470,000 28,157 12/13/2007 | 06/01/2024
13033K 7E 3| CALIFORNIA HSG FIN AGY RE AFE] .......2,075,325 | ... ..1,715,478 2,065,000 (93) 05/01/2007 | 02/01/2041
13033W M5 9| CALIFORNIA INFRASTRUCTURE AFE] .........10,655,900 | ..... I .10,669,700 ...10,000,000 (71,004) 06/05/2008 | 02/01/2013
130575 Y8 0| CALIFORNIA RURAL HOME MTG FE 11,200,000 | ....... 98.449 ...1,181,388 1,200,000 02/14/2007 | 02/01/2039
13057N AJ 3| CALIF RURAL HOME MTG FIN AUTH HOME BUYER................... FE 11,925,000 | ....... 97.707 ...1,880,860 1,925,000 05/31/2007 | 08/01/2024
130629 6K 9| CALIFORNIA STATE FE 1,111,290 | ... 106.296 ...1,062,960 1,000,000 (12,973) 01/06/2003 | 12/01/2011
13062R 3F 3| CALIFORNIA STATE FE 2,762,604 | ..... 105.961 ...2,754,986 2,600,000 (16,842) 05/24/2006 | 03/01/2015
13062R FP 8| CALIFORNIA STATE FE 3,732,435 | ..... 105.873 3,705,555 3,500,000 (23,629) 06/07/2006 | 05/01/2015
13062R LP 1| CALIFORNIA STATE FE 2,741,725 | ..... 106.008 2,650,200 2,500,000 (25,709) 07/13/2005] 06/01/2014
13062T RP 1| CALIFORNIA STATE AFE 3,684,555 | ..... 106.127 3,581,786 3,375,000 (36,290) 12/05/2006 | 10/01/2014
13066Y BV 0] CALIFORNIA ST DEPT WTRRES PW ... AFE ] i 922,717 | .. 103.562 890,633 860,000 (9,108) 01/23/2003 | 05/01/2010
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130684 LE 1|CALIFORNIA ST PUB WKS BRD .| FE] . 563,415 | ..... 103.967 519,835 500,000 543,551 (5,856) 2,292 06/03/2005| 06/01/2015
130795 RW 9| CALIFORNIA STATEWIDE CMNT. .| FE]. 5,143,022 | ..... L7 (Y — 4895849 | ........... 4,700,000 ..5,114,397 (28,625) 03/13/2008| 07/01/2017
136542 GG 6| CANADIAN RIV MUN WTR AUTH REX CONTRACT... .| FE]. 1,896,534 | ..... 107.288] ........... 1,931,184 | ........... 1,800,000 | ........... 1,855,454 (16,384) 05/03/2006 | 02/15/2012
154727 GM 7| CENTRAL OKLA TRANSN & PKG .| FE]. 2,996,666 | ..... 106.523 2,987,970 2,805,000 2,918,240 (29,735) 03/01/2006 | 07/01/2012
159770 AB 2| CHARLES CITY CNTY VA INDL .| .2FE] . 512,325 | ..... 100.173 500,865 500,000 500,298 (3,526) 05/19/2005] 02/01/2009
160131 AL 2|CHARLESTON EDL EXCELLENCE FINGCORP. .| AFE]. 2,131,420 | ..... 106.180 2,123,600 2,000,000 | ..oovveeene 2,107,118 (11,195) 09/28/2006 | 12/01/2016
160853 KN 6| CHARLOTTE-MECKLENBURG HOSP AUTH .| AFE]. 1,528,035 | ..... 100.722 covvevneee 1,510,830 | .oooeovve 1,500,000 | ........... 1,525,064 (2,181) 08/10/2007 | 01/15/2018
167560 LE 9|CHICAGO ILL MET WTR RECLA .| AFE]. 8,330,475 | ..... 114.506] ........... 8,587,950 | ........... 7,500,000 8,325,091 (5,384) 08/13/2008 | 12/01/2035
167592 P4 0] CHICAGO ILL O HARE INTL ARPT REV .|1FE] ...........8,531,520 | ... 103.022 8,241,760 8,000,000 . (47,048) 06/12/2007| 01/01/2017
167592 QB 3| CHICAGO ILL O'HARE INTL ARPT .|1FE] ...........5,285,850 | .....100.846 ...........5,042,300 | ........... 5,000,000 (53,038) 10/20/2006 | 01/01/2012
176553 BX 2| CITIZENS PPTY INS CORP FL .| AFE]. ..15,100,000 | ... 15,712,795 | coovoovvverrnecrnns | e (104,478) 08/22/2007 | 03/01/2014
180847 T5 4|CLARKCNTY NEV .| FE]. 2,735,000 (31,614) 12/07/2006 | 11/01/2013
181054 3K 1| CLARKCNTY NEV SCHDIST .| FE]. 3,750,000 (57,540) 02/28/2003 | 06/15/2012
181059 DU 7|CLARK CNTY NEV SCHDIST .| FE]. 6,575,000 (23,099) 08/31/2007 | 06/15/2023
181108 SM 4| CLARK CNTY WASH PUB UTIL .| AFE]. 1,560,000 (13,719) 08/18/2005] 01/01/2015
181234 WW 1| CLARK CNTY WASH SCH DIST. .| AFE]. 1,000,000 (10,655) 08/13/2002] 12/01/2012
182521 BJ 2|CLARKSVILLE TENN NAT GAS ACQUIS CORP. .| .2FE] . 2,000,000 (8,335) 06/23/2006 | 12/15/2014
184346 AH 7|CLAYTON N MEX JAIL PROJ RV .| .2FE] . 1,750,000 (11,553) 09/22/2006| 11/01/2016
194653 FR 7|COLLIER CNTY FLA SCH BRD .| AFE]. 1,610,000 (19,741) 08/15/2002] 02/15/2011
196725 AE 5|COLORADO ST DEPT CORRECTIONS CTFS PARTN... . .| FE]. 2,780,000 (26,503) 02/10/2006 | 03/01/2013
235036 LG 3|DALLAS FORT WORTH TEX INTL ARPT REV.......ovvvvvmnrriinrrinens .| FE]. 5,000,000 (19,788) 04/26/2006 | 11/01/2012
235036 MF 4| DALLAS FORT WORTH TEX INT .| FE]. 2,255,000 (8,825) 07/20/2007 | 11/01/2015
235241 JL 1|DALLAS TEX AREA RAPID TRA .| FE]. 4,005,000 (10,554) 06/13/2008 | 12/01/2019
249168 CR 4|DENVER COLO CITY & CNTY BRD .| FE]. 4,000,000 (72,449) 10/30/2003 | 11/15/2011
251237 Z3 0|DETROIT MICH SEW DISP REV .| AFE]. 2,000,000 (4,848) 09/10/2007 | 07/01/2030
251255 S4 8|DETROIT MICH WTR SUPPLY .| FE]. 2,085,000 (20,202) 08/29/2007 | 07/01/2012
253363 NW 1| DICKINSON TEX INDPT SCH D .| 1FE]. 6,215,000 (11,724) 05/12/2008 | 02/15/2021
25476A Y7 8|DISTRICT COLUMBIA .| FE]. 5,520,000 (48,000) 06/03/2004 | 06/01/2011
267044 AY 1|DUTCHESS CNTY NY INDL DEV GY INDL DEV RE .| FE]. 1,000,000 (1,408) 02/03/2006 | 12/01/2029
274536 EZ O|EAST PORTER CNTY SCH BLDG .| .2FE] . 1,125,000 (14,260) 05/06/2005] 01/15/2012
283767 Z4 6|ELPASO TEXINDPT SCH DIST .| FE]. 1,580,000 (14,882) 06/23/2004 | 08/15/2013
29270C FG 5|ENERGY NORTHWEST WASH ELEC REV......cocccvmervimerriiriririnns .| AFE]. 5,000,000 (62,235) 06/06/2006 | 07/01/2013
29270C LP 8|ENERGY NORTHWEST WASH ELE .| AFE]. 5,000,000 (55,740) 03/23/2006 | 07/01/2011
29270C LT O|ENERGY NORTHWEST WASH ELE .| AFE]. 4,100,000 (25,132) 10/17/2008 | 07/01/2015
29270C PY 5|ENERGY NORTHWEST WASH ELE .| AFE]. 6,000,000 (62,129) 03/22/2007] 07/01/2013
29270C QZ 1|ENERGY NORTHWEST WASH ELE .| AFE]. 5,000,000 (43,442) 03/27/2008 | 07/01/2014
29270C RA 5|ENERGY NORTHWEST WASH ELE .| AFE]. 5,000,000 (37,971) .| 04/09/2008 | 07/01/2015
296117 AT 1|ESCAMBIA CNTY FLAHEALTH FACS AUTH......ccccosvvvrnerrininiries .| FE]. 2,000,000 (25,854) 09/14/2006 | 11/15/2011
296117 AV 6|ESCAMBIA CNTY FLA HEALTH .| AFE]. . 4,500,000 (44,491) 08/04/2006 | 11/15/2013
296177 FY 9|ESCAMBIA CNTY FLA UTILS AUTH UTIL .| AFE]. 5,880,476 | .....107.968] ..........5,652,125 | ........... 5,235,000 | ......... 5,618,441 | oooooireiieci | e (118,842) 09/25/2006| 01/01/2012
303822 BN 9|FAIRFAX CNTY VA ECONOMIC DEV AUTH RES... .| FE]. 2,808,925 2,500,000 (55,285) 06/10/2005] 02/01/2011
34074G AG 9| FLORIDA HURRINCANE CATASTROPHE FD FIN .| AFE]. 6,412,140 | ....103.012{ ...........6,180,720 | ........... 6,000,000 (66,037) 06/15/2006 | 07/01/2012
341426 SB 1|FLORIDA ST BRD ED CAP OUT .| FE]. 5,263,900 ...5,398,000 5,000,000 (22,625) 08/27/2007 | 06/01/2017
342815 KU 0|FLORIDA ST MUN LN COUNCIL .| .2FE] . 1,404,232 ...1,338,232 1,255,000 (13,614) 11/08/2002| 11/01/2013
342816 VD 4|FLORIDA ST MUN PWR AGY RE .| AFE]. 5,185,500 ...5,149,450 5,000,000 (2,928) 09/05/2008 | 10/01/2021
346843 BM 6|FORT BEND TEX INDPT SCH DIST .| AFE]. .3,302,130 3,347,640 3,000,000 (23,594) 04/15/2008 | 08/15/2015
346843 BP 9| FORT BEND TEX INDPT SCH DIST .| AFE]. 2,746,425 2,774,600 2,500,000 (14,377) 04/15/2008 | 08/15/2017
366119 PV 1| GARLAND TEX .| AFE]. .3,608,753 3,647,390 3,255,000 (39,218) 11/29/2006 | 02/15/2015
366155 NE 5| GARLAND TEX INDPT SCH DIST .| AFE]. 2,168,010 2,083,400 | ........... 2,000,000 (28,357) 09/09/2003 | 02/15/2010
373538 R7 4|GEORGIA ST HSG & FIN AUTH .| 1FE 219,030 195,823 210,000 (575) 01/28/2003 | 06/01/2017
38122N AA 0| GOLDEN ST TOB SECURITIZAT... JAFE] .. 16,484,947 16,539,667 | ......... 13,680,000 (23,424) 08/29/2007 | 06/01/2042
38122N AC 6| GOLDEN ST TOB SECURITIZATION CORP....... .| FE]. 1,472,556 ..1,445916 | .. 1,200,000 ..1,468,568 (2,375) 03/08/2007 | 06/01/2042
38122N AR 3| GOLDEN ST TOB SECURITIZATION CORP... | AFE] . 8,287,943 ...8,344,653 7,215,000 ..8,273,646 (12,122) 09/27/2007 | 06/01/2040
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38122N BV 3| GOLDEN ST TOB SECURITIZATION CORP.... B — AFE] .. 1,665,405 ...1,500,000 (3,820) 08/26/2005. | 06/01/2033.
38122N BY 7| GOLDEN ST TOB SECURITIZATION CORP. AFE 4,357,810 3,925,000 (5,440) 08/26/2005. | 06/01/2043.
38122N FX 5| GOLDEN ST TOB SECURITIZATION CORP 1FE 884,290 ,000,000 (2,661) 07/28/2005. | 06/01/2020.
38122N GA 4| GOLDEN ST TOB SECURITIZATION CORP AFE ,515,280 ...2,000,000 20,491 07/28/2005. | 06/01/2023.
38122N NY 4| GOLDEN ST TOB SECURITIZATION CORP.... . 2FE 3,439,132 5,110,000 6,049 08/02/2007. | 06/01/2027.
386442 RX T7|REF-SERA s | v I AFE .. 3,542,240 3,250,000 3,402,470 (41,292) 04/15/2005. | 06/01/2012.
392274 VK 9| GREATER ORLANDO AVIATION AUTH .....covvverrrenreennmrennneennnees | e IR AFE .. 2,445,775 2,500,000 2,593,218 (14,031) 07/27/2007.{ 10/01/2014.
396066 DN 9| GREENVILLE CNTY S C SCH DIST. FE 2,182,960 2,000,000 2,086,517 (15,620) ...100,000 | 03/22/2006.] 12/01/2013.
396066 DP 4| GREENVILLE CNTY S C SCHDIST. AFE | ........... 1,966,217 | ......109.215] ............ 2,015,017 | oo 1,845,000 | ............ 1,932,314 (12,801) 92,250 | 03/22/2006. | 12/01/2014.
39715R AL 8| GREENWOOD FIFTY SCH FACS AFE | ... 3,914,518 3,575,000 3,788,240 (19,362) 178,750 | 01/26/2007.] 12/01/2017.
414003 Q7 1|HARRIS CNTY TEX AFE|...........5,482,561 | .....114.100] ............ 5,436,865 5,253,591 | cooovvvrererrceecreenns | v (173,866) 08/29/2007. | 08/15/2011.
414004 N9 8|HARRIS CNTY TEX 1FE 5,327,350 5,264,338 (4,600) 12/05/2007. | 08/15/2035.
414004 YW 5|HARRIS CNTY TEX 1FE 1,524,735 | ............1,500,000 | ............ 1,614,133 (6,728) 04/06/2004. | 08/15/2021.
414004 ZX 2|HARRIS CNTY TEX AFE 8,310,276 8,205,156 (9,298) 06/23/2004. ] 08/15/2032.
419818 FB 0|HAWAII ST HSG FIN & DEV AFE 2,114,934 2,090,000 2,103,591 (26,451) 09/10/2002. | 07/01/2009.
432308 UZ 5|HILLSBOROUGH CNTY FLA AVI . . FE 2,012,320 2,000,000 2,109,803 (20,623) 03/29/2007.{ 10/01/2013.
432308 VA 9| HILLSBOROUGH CNTY FLA AVL.....cossrverreerneeerneeensenesseeessseesssnees | crneeee IR I AFE | ............1,052,420 | .....100.335] ........... 1,003,350 | ..coooonee 1,000,000 | ... 1,042,755 (6,405) 06/13/2007. | 10/01/2014.
43231K AA 4| HILLSBOROUGH CNTY FLA EDL.....coorrverrrereneeesneeerneeessseesssesens | s IR I 2FE ... 381,818 ..375,000 397,125 (1,847) 03/28/2003. | 04/01/2018.
43232V PF  2|HILLSBOROUGH CNTY FLA SCH AFE 3,854,300 3,565,000 3,858,924 (25,052) 01/11/2007.{ 07/01/2018.
432342 CF 8|HILLSBOROUGH CNTY FLA SOLID WASTE & RES... AFE|...........5,141,376 | ......98.477] ............ 4,726,896 5,085,227 (26,815) 11/02/2006. | 09/01/2017.
438689 GJ 4|HONOLULU HAWAIICITY & CNTY BRD..... AFE 2,077,880 2,060,455 (6,635) 06/22/2006. | 07/01/2016.
442402 6U 2|HOUSTON TEX INDPT SCH DIST FE 2,107,500 2,097,270 (1,790) 09/17/2008. | 02/15/2020.
442403 BP 5|HOUSTON TEX INDPT SCH DIST 1FE 2,231,320 2,131,417 (14,488) 10/25/2006. | 08/15/2016.
442403 DA 6|HOUSTON TEX INDPT SCH DIS AFE|...........1,097,670 | .....110.655] ............ 1,106,550 | ............1,000,000 | ............ 1,090,443 (7,227) 03/11/2008. | 02/15/2017.
45188R T2 5]|ILLINOIS DEV FIN AUTH REV AFE .. 2,796,068 2,752,377 (39,967) 08/13/2002. | 09/01/2009.
45189F CN 2|ILLINOIS DEV FIN AUTH REV FE 1,089,390 | ............1,000,000 | ............ 1,044,064 (8,160) 06/07/2004. | 10/01/2013.
45200B AK 4]ILLINOIS FIN AUTH REV. . . AFE 1,391,317 | ...........1,290,000 | ............ 1,355,698 (12,307) 08/18/2005. | 10/01/2013.
45200P GC 5| ILLINOIS HEALTH FACS AUTH REV.......cooonirremnrrenerernneersnneeseneens | e IR I 2FE ... 577,422 570,080 (6,962) 07/13/2004. | 05/15/2010.
452024 CZ 3|ILLINOIS MUN ELEC AGY PWR SUPP.... N I AFE .. 3,236,520 3,181,707 (21,572) 08/24/2007. | 02/01/2016.
452024 DA 7|ILLINOIS MUN ELEC AGY PWR SUPP.... 1FE 2,733,432 2,701,355 (15,843) 08/24/2007. | 02/01/2017.
454798 PR 4| INDIANA HEALTH FAC FING AUTH REV AFE 2,551,200 2,564,079 (26,798) 02/08/2006. | 04/01/2011.
454798 PS 2| INDIANA HEALTH FAC FING AUTH REV.... 1FE . 1,428,658 (17,378) 01/21/2005. | 11/01/2011.
454798 QA 0| INDIANA HEALTH FAC FING A AFE 11,897,128 1,848,366 (15,026) 04/25/2007. | 05/01/2013.
455057 GT O] INDIANA ST FIN AUTH REV A1FE 5,452,822 5,574,598 (54,925) 11/30/2006. | 02/01/2014.
455057 HB 8| INDIANA ST FIN AUTH REV...... AFE | .......2,211,420 2,153,860 (14,046) 02/06/2008. | 02/01/2019.
455288 QT 6| INDIANAPOLIS IND LOC PUB IMPT BD BK AFE .. 2,132,920 1,916,140 (12,676) 09/14/2006. | 01/01/2016.
455285 QU 3| INDIANAPOLIS IND LOC PUB IMPT BD BK. AFE 1,796,274 | ... 1,598,569 (6,637) 06/07/2006.] 01/01/2017.
45884A BU 6| INTERMOUNTAIN PWR AGY UTAH FE 0,804,602 9,392,682 | ............8,850,000 | ......c....9,317,348 | orvvoorrrerrcrecr | e (300,711) 02/24/2004. | 07/01/2010.
46935M AJ 3| JACKSONVILLE FLA AVIATION AUTHREV. 2,511,019 2,459,397 2,380,000 (20,949) 10/19/2006. | 10/01/2012.
485093 BR 8| KANSAS CITY MO SCH DIST BLDG 5,092,250 5,000,000 (71,222) . 09/24/2003. | 02/01/2011.
490580 CR 6|KENT HOSP FIN AUTH MICH 1,519,125 | oo 1,500,000 (533) 20,625 | 03/28/2008.] 01/15/2047.
496153 AE 7|KINGS RIV CONSV DIST CA 2,125,945 2,105,000 (28,156) 105,250 | 09/30/2004. | 05/01/2011.
511773 AK 9| LAKELAND FLA WTR & WASTEW 1,747914 | ........... 1,630,000 (15,489) 08/21/2002.] 10/01/2012.
523510 DK 8|LEE CNTY FLA SOLID WASTE SYS REV I 3,856,274 3,830,000 (17,276) 04/26/2006. | 10/01/2014.
526430 KA O|LEON CNTY FLA CAP IMPT REV  ....ccccoevvvvnvinneirnnrnerrerisseisssssens | cvsvie [ oo | ovrvnens | AFE | ........4,845,330 | ...... 106.700 4,801,500 ...4,500,000 (38,107) 10/11/2007. | 10/01/2015.
537428 WP 5| LITTLE ROCK ARK SCH DIST.......cccoonmrrermmmremmmeenmeesssnnsssmnesssseessnns | wvvneee | oo [ wevvnneens | AFE | oeoneee 1,067,240 | ... 101.227 1,012,270 ...1,000,000 (3,745) 10/28/2005. | 02/01/2020.
542424 FP  6|LONG BEACH CALIF HBRREV  ...ccooovmrrcrmreernneeveseissnsesssnesnnns | covveee | oo [ ceivvneens [ AFE ] .......2,209,580 |...... 107.000 2,140,000 ...2,000,000 (35,635) 09/20/2006. | 05/15/2012.
542424 KH 8|LONG BEACH CALIF HBR REV . 1,072,376 1,050,000 (9,944) 09/20/2006. | 05/15/2012.
54627A DE  4|LOUISIANA HSG FIN AGY SINGLE FAMILY MTG.....ccccconmrverrmrreenn. . I 1,042,252 ...1,245,000 10/11/2007. | 06/01/2019.
546415 TN O|LOUISIANA ST......cooomirrrmrrrrrnerenseeenserensessssessssssssssssssnsssssssssnnees | wvvneee | oo | wevvsneens | AFE | einee..5,310,350 | ... 108.058 5,402,900 5,000,000 (8,059) 11/19/2008. | 08/01/2012.
54811B HM 6| LOWER COLO RIV AUTH TEX ....ccecoovmrrernmrirmneernneersssessnsesssnsessnnes | cvnvees | oo [ cvnrveerans [ AFE | o.c........6,509,085 | ...... 107.738 6,485,828 ...6,020,000 | ........... 6,488,978 (20,087) 05/14/2008. | 05/15/2019.
56052E ZQ 4|MAINE ST HSG AUTH MTG PUR . . ...983,647 ,075,000 | ............1,098,711 (1,355) 09/07/2007. | 11/15/2020.
564385 3D 2| MANSFIELD TEX INDPT SCHDIST ....oovirverrrernreernseessnseessnssinns . . v 1,108,390 | ... 110.782] ... 1,107,820 ...1,000,000 | ......c..... 1,073,460 (10,529) 06/08/2005. | 02/15/2015.
564385 5R 9| MANSFIELD TEX INDPT SCH DIST SRR B I I AFE [ 2,137,300 | ...... 110.604 2,212,080 2,000,000 2,111,944 (11,361) 08/04/2006. | 02/15/2017.
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566854 CY 9|MARICOPA CNTY ARIZ POLLUTION .| .2FE] . 4,850,300 | ....... 99.883] ........... 4,994,150 | ........... 5,000,000 .4,862,095 3,356 | .oorveeereeeeeriseneiees [ oo | 2000002.900] .......3.050 [ Do f 12,083 ...145,000 | 05/06/2005] 06/01/2035
574192 C4 0|MARYLAND STATE .| FE]. 5,604,800 | ..... 113.678 5,683,900 5,000,000 | ..coevveen. 5,541,069 (63,731) 73,611 250,000 | 01/08/2008| 03/15/2016
574192 E8 9|MARYLAND STATE .| FE]. 5,644,150 | ..... 113.596 5,679,800 5,000,000 5,580,278 (63,872) | ..ovveveeerreeeireeins v | 20000005.000] ... 3260 [ FAL [ oo 01/10/2008 | 08/01/2016
574192 L2 4|MARYLAND STATE .| FE]. 5,475,890 | ..... 113.257 oo 5,617,547 | ..coveenn 4,960,000 | ........... 5,454,924 (20,965) 07/21/2008| 07/15/2017
57429R BM 4| MARYLAND ST TRANSN AUTH .| AFE]. 3,226,650 | ..... 111.252 3,337,560 3,000,000 3,225,633 (1,017) 12/11/2008 | 03/01/2016
575827 N3 0| MASSACHUSETTS ST .| AFE]. 7445526 | ..... 106.222] .......... 6,851,319 | .......... 6,450,000 | .......... 6,991,176 (81,919) 12/10/2002| 10/01/2014
57582N 7Q 2|MASSACHUSETTS ST .| AFE]. 5,660,200 | ..... 114.463 5,723,150 5,000,000 5,635,135 (25,065) 01/23/2008 | 08/01/2025
57582N KF 1|MASSACHUSETTS ST .| AFE]. 1,231,131 1,219,713 1,100,000 1,196,475 (10,013) 05/02/2005] 01/01/2017
57586C YT 6|MASSACHUSETTS ST HEALTH & EDL FACS .| FE]. 11,206,316 ...1,149,126 1,150,000 . (4,160) 06/07/2007 | 07/01/2018
57586N CW 9| MASSACHUSETTS ST HSG FIN AGY .| FE]. .5,000,000 5,075,500 5,000,000 11/02/2007 | 12/01/2017
576004 FA 8| MASSACHUSETTS ST SPL OBLIG .| FE]. 5,644,380 5,776,943 5,250,000 (47,674) 02/28/2006 | 12/15/2013
57604P A5 3| MASSACHUSETTS ST WTR POLLUTN ABATEMENT ... .| FE]. 5,431,850 5,320,950 5,000,000 08/12/2008 | 08/01/2020
581663 K3 4|MCKINNEY TEX INDPT SCHDIST ... .| FE]. .1,961,536 1,888,486 1,790,000 (24,063) 09/24/2003 | 02/15/2011
592646 LW 1|METROPOLITAN WASH D C ARP. .| FE]. 4,250,440 4,036,080 4,000,000 (36,922) 03/30/2006 | 10/01/2012
59333P GA 0| MIAMI-DADE CNTY FLA AVIAT .| FE]. 3,503,016 | .. 3,600,000 (31,991) 03/28/2006| 10/01/2011
59333P GB 8| MIAMI-DADE CNTY FLA AVIAT .| .1FE . 1,969,648 | ........... 2,030,000 (16,456) 12/19/2005| 10/01/2012
59333P KK 3| MIAMI-DADE CNTY FLA AVIATION REV.... .|1FE 92.442 3,235,470 3,500,000 (27,405) 11/02/2006 | 10/01/2015
59334D EK 6| MIAMI-DADE CNTY FLAWTR .|1FE] ..........5,453,650 | .... 105.691] ...cevvve 5,284,550 | .......... 5,000,000 (17,006) 07/11/2008| 10/01/2018
59455T GQ 9| MICHIGAN MUN BD AUTH REV. .| 1FE] ...........3,249,090 | ..... 106.637{ ..........3,199,110 | .. 3,000,000 (41,447) 04/28/2005] 06/01/2011
59455T GT 3| MICHIGAN MUN BD AUTH REV .| 1FE] .........2,135,780 | ..... 110.957 ovvvvnee 2,219,140 | ...co....u 2,000,000 (15,169) 02/03/2006 | 06/01/2014
594653 N8 6|MICHIGAN ST HSG DEV AUTH .| .2FE] .............938,790 | ....... 97.866 895,474 915,000 (4,306) 12/07/2005| 06/01/2011
59465E 7P 2| MICHIGAN ST HOOSP FIN AUTH REV.......ooivvemerriereinerinenrinnns .|FE] ........2,593,200 | ..... 102.471 2,561,775 2,500,000 (14,004) 06/29/2006 | 11/01/2012
59465H KD 7| MICHIGAN ST HOSP FIN AUTH .| 1FE] ..........5,312,556 | ..... 104.138] ........... 5,394,348 | ........... 5,180,000 (1,718) 10/29/2008 | 12/01/2016
59465M LV 5| MICHIGAN ST HSG DEV AUTH .| 1FE 98.198 2,032,699 2,070,000 (3,338) 03/03/2006| 10/01/2013
59469W AS 8| MICHIGAN ST STRATEGIC FD .| .2FE] ..........5,651,043 | ....... 84.283 ..4,846,273 5,750,000 17,136 08/28/2007 | 12/01/2012
60534Q RF 0| MISSISSIPPI DEV BANK .| .2FE] ...........1,907,033 | ....... 99.108 ...1,878,097 1,895,000 (741) 10/27/2006 | 11/01/2019
60636W KT 1|MISSOURI ST HWYS & TRANS COMMN STRD.... .| FE] .......... 4,896,765 | ... 111.428] ..........5,014,260 | .. 4,500,000 (15,861) 07/22/2008 | 05/01/2017
60636X LD 3|MISOURI ST HSG DEV COMMN SINGLE FAMILY. .| FE] .........5,067,411 | ....... 95.234] ........... 4,856,934 | ........... 5,100,000 299 07/24/2008 | 09/01/2034
613041 GQ 9|MONTGOMERY ALA BMC SPL CA .|FE] ..........2,676,697 | ..... 108.945 3,110,380 2,855,000 24,009 11/01/2004 | 11/15/2012
626207 CS 1|MUNICIPAL ELEC AUTH GA .| FE] . 90,000 01/12/2007 | 01/01/2026
63968A LK 9| NEBRASKA PUB PWR DIST REV .| FE]. 2,650,000 (28,211) 09/13/2007 | 01/01/2015
64579X BG 8| NEW JERSEY HEALTH CARE FA .| AFE]. 3,000,000 (28,997) 08/25/2005] 09/15/2014
64579X BK 9| NEW JERSEY HEALTH CARE FA .| AFE]. 2,000,000 (8,654) 07/13/2007 | 09/15/2017
645916 K3 O|NEW JERSEY ECONOMIC DEV AUTH ....ooovvvvierrinriecriineniiens .| FE]. 2,500,000 (22,746) 08/18/2004 | 09/01/2013
646046 KY 7|NEW JERSEY ST CTFS PARTN .| FE]. 1,000,000 (13,703) 12/16/2004 | 06/15/2011
646046 LC 4|NEW JERSEY ST CTFS PARTN .| FE]. 2,000,000 (8,499) 05/31/2006 | 06/15/2015
646133 GT 9|NEW JERSEY ST TRAN CORP CTFS .. .| AFE]. 5,000,000 (47,885) 05/25/2007 | 09/15/2014
646135 3A 9|NEW JERSEY ST TRANSN TRDE AU ... .| FE]. 2,500,000 (29,659) 09/23/2004 | 12/15/2014
646135 5F 6|NEW JERSEY ST TRANSN TR .| AFE]. 1,500,000 (17,456) 01/06/2005| 12/15/2014
646136 DY 4|NEW JERSEY ST TRNSN TR FD AUTH.......coovvvimrvireneiieneiiinniis .| AFE]. 7,250,000 (29,621) 05/24/2006 | 12/15/2020
646136 HK O|NEW JERSEY ST TRANSN TR FD .| AFE]. 2,000,000 (29,252) 01/09/2006 | 12/15/2014
646136 VK 4|NEW JERSEY ST TRANSN TR .| AFE]. 8,000,000 (15,141) 08/20/2008 | 12/15/2018
646139 XV 2|NEW JERSEY ST TPK AUTH TPKRE ......cooovormrrirrrrirnreiiensisenienns .| AFE]. 1,825,000 (38,917) 01/15/2004] 01/01/2014
647200 HX 5|NEW MEXICO MTG FIN AUTH .| AFE]. ...770,000 10/13/2005| 07/01/2026
64763H CL 7|NEW ORLEANS LA AVIATION .| AFE]. 1,350,000 (4,102) 11/09/2007 | 01/01/2016
64763H DE 2|NEW ORLEANS LA AVIATION .| AFE]. 2,110,000 (4,948) 11/09/2007 | 01/01/2017
64966C E5 6|NEW YORK, NY .| AFE]. 2,300,000 (16,477) 07/13/2004 | 08/01/2013
64966C V8 1|NEW YORK NY .| AFE]. 1,000,000 (7,671) 08/04/2004 | 08/01/2013
64966E D5 3|NEW YORKNY .| AFE]. 4,085,713 3,750,000 (52,862) 06/06/2005] 06/01/2011
64966F LY 8|NEW YORKNY. .| AFE]. 6,515,160 6,000,000 (61,821) 09/14/2005] 09/01/2013
64966G DR O|NEW YORKNY .| FE]. 1,469,534 1,360,000 (18,841) 08/13/2003 | 11/01/2009
64971K AW 6| NEW YORKN Y CITY TRANSIT .| FE]. 11,663,380 1,500,000 (17,998) 08/21/2002] 02/01/2012
64971K BD 7|NEW YORKN Y CITY TRANSIT | AFE] . 6,950,515 6,475,000 (11,979) 10/23/2002| 02/01/2029
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64971S DF 3|NEW YORKN Y CITY INDL DE | .2FE] .......... 2,063,740 | ..... 102.371 2,047,420 2,000,000 | .oovveeene 2,016,646 (15,977) 11/29/2005 01/01/2010
64971S DJ 5|NEW YORKN Y CITY INDL DE .| .2FE 2,051,380 2,031,029 (6,920) 11/17/2005| 01/01/2013
64982P YW 6|NY DORMITORY AU JAFE] 1,931,283 | ....107.723] ...........1,885,153 | ...........1,750,000 | ........... 1,913,639 (4,093) 04/08/2004 | 07/01/2031
64983Q MH 9|NEW YORK ST DORM AUTH REVS NON ST .| FE]. 3,493,832 | ....103.055] ..........3,369,899 | ...........3,270,000 | ........... 3444615 (17,794) 02/10/2006 | 02/01/2017
64983R BD 8|NEW YORK ST DORM AUTH REV...... .| .2FE] . 2,131,168 2,023,040 (29,366) 02/04/2005] 02/15/2012
64983T XE 8|NY DORMITORY AU .| AFE]. .1,880,795 1,826,501 (13,093) 06/18/2004 | 02/15/2014
64983W 8N 9| NEW YORK ST DORM AUTH REV........oocommrremrrennreeneeernneeseeeenns .| AFE]. 7,154,307 7 (17,216) 10/26/2005| 11/15/2023
64985Y DS 6|NEW YORK ST ENVIRONMENTAL .| AFE]. 4,174,120 (742) 12/01/2008 | 12/15/2020
64986B AU 3|NEW YORK ST HSG FIN AGY .| FE]. 3,221,910 (42,947) 08/18/2003 | 03/15/2009
650028 GB 3|NEW YORK ST TWY AUTH ST .| FE]. 4,431,520 (54,471) 06/29/2005] 03/15/2013
657902 2V 3| NORTH CAROLINA MED CARE .| FE]. .2,108,260 (19,556) 04/13/2006| 10/01/2011
658203 YF 5|NORTH CAROLINA MUN PWR .| FE]. 5,623,794 | ....103.913] ..........5,143,694 | ..........4,950,000 | ...........5,055,084 | ....ccooorrmrrmrmmmrrnc | corrrrrnns (101,431) 11/08/2002 01/01/2010
661057 AP 4| NORTH MIAMI FLA EDL FACS. .12 1,713,952 (18,474) 03/13/2003 | 04/01/2013
66585V AH 8| NORTHERN TOB SECURITIZAITON CORP .| FE]. .2,193,660 (3,971) 08/25/2006 | 06/01/2031
66585V AU 9| NORTHERN TOB SECURITIZATIION CORP .| .2FE] . 5,448,300 4772 08/11/2006 | 06/01/2023
667027 SZ O|NORTHSIDE TEX INDPT SCH DIST .| AFE]. .2,685,000 2,685,000 07/12/2004 | 08/01/2031
677525 PZ 4|OOHIO ST AIR QUALITY DEV AUTHREV...... .| FE]. 4,879,665 .4,784,706 (46,660) 11/29/2006 | 06/01/2014
67756B DK 3| OHIO ST HIGHER EDL FAC REV .| FE]. 1,174,400 | ....115.716] ..........1,157,160 | ...........1,000,000 | ........... 1,144,518 (11,639) 04/27/2006| 10/01/2018
686507 BH 6| ORLANDO FLA UTILS COMMN ...... .| AFE]. 2,684,750 2,635,696 (25,655) 01/11/2007] 10/01/2013
686543 PV 5| ORLANDO & ORANGE CNTY EXP .| AFE] ..........7,783,680 | .....128.595] ..........7,715,700 | ...........6,000,000 | ..........7,556,152 | ..corrrerrmrrermrrernane | ovrrrenns (173,312) 08/29/2007 | 07/01/2016
688028 FB 0| OSCEOLA CNTY FLA SCH BRD CTFS PARTN .| FE]. (5,456) 05/25/2007 | 06/01/2027
708690 AX O|PENNSYLVANIA ECONOMIC DEV. .| .2FE] . (37,810) 07/28/2005] 12/01/2012
708690 AZ 5|PENNSYLVANIA ECONOMIC DEV. .| .2FE] . (17,264) 08/25/2005] 12/01/2014
708792 S6 4|PENNDYLVANIA HSG FIN AGY .| FE]. (4,714) 02/16/2006 | 10/01/2012
717817 JZ 4|PHILADELPHIA PA ARPT REV. .| AFE]. (9,123) 09/10/2007 | 06/15/2018
725209 FA 3|PITTSBURGH PA .| FE]. . 5,000,000 (36,880) 05/10/2006 | 09/01/2013
725304 QZ 5|PITTSBURGH PAWTR & SWR .| FE] ..........1,266,919 | ... 115.473 1,125,000 (8,423) 09/02/2008 | 09/01/2013
725304 RA 9|PITTSBURGH PAWTR & SWR | AFE] ... 1,773,686 | ..... 108.131 ...1,703,063 1,575,000 (11,792) 09/02/2008 | 09/01/2013
727193 7R 9| PLANO TEX INDPT SCH DIST | AFE] ..........2,199,180 | ..... 104.170 ...2,083,400 2,000,000 (33,515) 10/22/2003 | 02/15/2010
727199 EG 2|PLANO TEX INDPT SCH DIST .| 1FE] .......... 4,930,200 | ..... 110.221 ..4,959,945 4,500,000 (36,663) 11/06/2006 | 02/15/2017
735518 AG 7|PORT UMPQUA ORE POLLUTION CTL......ccoouvrvrnee .| .2FE] ...........1,569,152 | ....... 91.761 ...1,348,887 1,470,000 (13,588) 11/18/2003 | 06/01/2011
744434 AD 3|PUBLIC PWR GEMERATOOPM AGU MEB REV |AFE] ... 4,549,641 | ... ..4,793,225 4,325,000 (26,474) 06/08/2007 | 01/01/2015
745145 8M 7|PUERTO RICO COMWLTH .| .2FE] . ...1,879,880 2,000,000 (3,560) 05/06/2005] 07/01/2030
745145 AN 2|PUERTO RICO COMWLTH .| .2FE] . ....99,138 ...100,000 (2,212) 08/18/2004 | 07/01/2010
745145 S2 9| PUERTO RICO COMWLTH .| .2FE] . ...2,941,680 3,000,000 (45,424) 01/22/2008 | 07/01/2012
74514L MX 2|PUERTO RICO COMWLTH .| .2FE] . . 5,500,000 (49,894) 10/04/2007 | 07/01/2014
745177 CD 5|PUERTO RICO COMWLTH GOVT DEV BK.......cooovsrrvrrrirarrirnnenns .| .2FE] . 5,650,000 (28,124) 05/18/2006 | 12/01/2012
745177 CK 9|PUERTO RICO COMWKTH GOVT DEV BK.... .|.2FE] . 1,725,000 (7,973) 06/01/2006 | 01/01/2015
745190 GM 4| PUERTO RICO COMWLTH HWY .| .2FE] . 1,750,000 (2,302) 12/15/2005| 07/01/2041
745190 HE 1|PUERTO RICO COMWLTH HWY .| AFE]. AAT1.417 3,700,000 (29,607) 06/08/2006 | 07/01/2019
745190 HT 8|PUERTO RICO COMWLTH HWY .| .2FE] . 2,413,183 2,300,000 (26,434) 03/07/2006 | 07/01/2010
745190 ZD 3|PUERTO RICO COMWLTH HWY .| .2FE]. 4,301,898 3,795,000 (24,811) 02/16/2007 | 07/01/2022
745235 G2 1|PUERTO RICO PUB BLDGS AUTH REV GTD.... .| .2FE] . 11,111,880 1,000,000 (15,495) 05/25/2005] 07/01/2012
745235 VS 7|PUERTORICO PUBBLDGS AUTHRE ...... .| .2FE] . 11,543,020 1,500,000 (1,163) 05/13/2004 | 07/01/2028
745235 ZK 0|PUERTO RICO PUB BLDGS AUTHRE .. .| .2FE] . 5,501,800 5,000,000 (50,673) 12/07/2007 | 07/01/2016
745235 ZW 4| PUERTO RICO PUB BLDFGS AUTH REV GTD.......ccoocoommrrerrerirrns .| .2FE] . 4,136,800 4,000,000 (15,672) 12/14/2007 | 07/01/2015
745266 AG 1|PUERTO RICO CONVENTION CT.... .| .2FE] . 11,048,480 1,000,000 (9,042) 03/15/2006 | 07/01/2011
745291 RH 9| PUERTORICO PUB FIN CORP  ......cosiiirreersrreeeeeineesnssinnnens .|.3FE]. 5,956,990 3,656,245 ...14,500,000 | .........13,656,245 | ....... (2,149,725) (41,949) 11/21/2005| 08/01/2027
759136 LN 2|REGIONAL TRANSN DIST CO. .| AFE]. .7,900,481 ...8,258,393 7,150,000 (13,204) 11/27/2007 | 11/01/2036
785138 AG 3| SAENERGY ACQUISITION PUB .| AFE]. 2,629,975 2,187,450 2,500,000 (16,309) 06/15/2007 | 08/01/2014
795677 AN 3| SALT LAKE CNTY UTAH HOSP .| FE]. .3,206,760 3,205,470 3,000,000 (48,445) 03/20/2007 | 05/15/2011
796236 7J 0|SANANTONIO TEXAS .| 1FE] . ..130,221 | ....102.352] .............. 117,705 ...115,000 . (3,036) 05/24/2004 | 08/01/2009
796242 GF 6| SAN ANTONIO TEX ARPT SYSREV ... | AFE] . 2,253,200 ...2,080,740 2,000,000 2,132,127 (34,538) 04/15/2005] 07/01/2012
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796242 MH 5| SAN ANTONIO TEXARPT SYSREV ....coovvverreinrreiienrereneersneeins AFE] .. 3,732,449 3,700,000 3,893,996 (31,023) 92,500 11/16/2006. | 07/01/2014.
796253 VQ 2| SAN ANTONIO TEX ELEC & GA AFE 3,280,770 3,000,000 3,163,074 (36,265) 12/19/2005. | 02/01/2013.
796253 WA 6| SAN ANTONIO TEX ELEC & GA AFE 3,309,240 3,000,000 3,251,171 (5,929) 11/07/2008. | 02/01/2014.
79765A QJ 8| SAN FRANCISCO CALIF CITY. AFE 2,023,707 2,030,000 2,076,508 (18,674) 03/28/2006. | 05/01/2011.
798737 AC 6| SAN MANUEL ENTERTAINMENT .o 2FE 2,801,155 3,500,000 3,480,554 1,993 12/08/2004. | 12/01/2016.
805777 HK 8| SAYRE PA HEALTH CARE FAC. |AFE ] . ..730,000 741,586 (2,626) 09/24/2003. | 12/01/2012.
815618 BY 8| SEDWICK CNTY KANS SINGLE FAMILY MTGE. AFE .. ..1,510,000 | ...oooonneee 1,583,801 (2,161) 09/06/2006. | 06/01/2028.
83755V FN 9| SOUTH DAKOTA STHEALTH & EDL ............. AFE ..1,790,000 | ............ 1,848,536 (21,895) 03/21/2007.] 07/01/2011.
83786P AU 4|SOUTH FLA WTR MGMT DIST CTFS PARTNER.... AFE 2,385,181 2,255,000 2,400,723 (15,739) 10/26/2006. | 10/01/2016.
849476 GS 9| SPRING BRANCH TEX INDPT AFE | ... 2,708,181 2,390,000 2,585,152 (34,149) 02/12/2007.] 02/01/2014.
849476 GT 7| SPRING BRANCH TEX INDPT AFE | ... 4,146,404 3,630,000 3,970,083 (48,687) 02/12/2007. | 02/01/2015.
851010 ME 5| SPRINGFIELD MO PUB BLDG CORP .....c.covvvmrirrrinrieiierierireens AFE 2,027,180 2,000,000 2,112,972 (18,114) 12/07/2006. | 07/01/2014.
875231 DW 9| TAMPA FLAREV 1FE 1,037,150 ...1,000,000 1,054,593 (12,804) 04/07/2005.  11/15/2012.
876315 TU 6| TARRANT CNTY TEX AFE 1,848,476 ...1,660,000 1,740,964 (10,579) 08/28/2007.] 07/15/2015.
880443 BH 8| TENNESSEE ENERGY ACQUISITION CORP AFE 5,548,095 6,750,000 6,975,371 (24,151) 07/18/2006. | 09/01/2016.
880443 DQ 6| TENNESSEE ENERGY ACQUISITIION CORP.... 2FE ... . 4,121,910 | .ooooveve 4,500,000 | ............ 4,662,074 (48,710 12/15/2006. | 02/01/2012.
880459 XZ O] TENNESSEE HSG DEV AGY AFE 2,320,929 98.298 2,300,173 2,340,000 2,321,624 458 07/19/2007. | 07/01/2033.
882135 ZV 1| TEXAS A & M UNIV REVS AFE | 134,820 | ... 100.197 125,246 ..125,000 129,772 (970) 03/24/2003. | 05/15/2013.
88256C AC 3| TEXAS MUN GAS ACQUISITION & SUPPLY ......coocevrmrrernrrerrrirnnes . AFE 2,334,325 2,500,000 2,545,983 (14,288) 07/27/2007. | 12/15/2011.
882721 Q9 7|TEXASST. FE 2,222,678 2,010,000 2,270,006 (21,937) 01/24/2008. [ 04/01/2018.
88283L CM 6| TEXAS ST RRANSN COMMN AFE 5,502,350 5,000,000 5,360,697 (36,309) 11/08/2006. | 04/01/2017.
882854 PL 0| TEXAS WTR DEV BRD REV FE 3,285,791 2,935,000 3,185,978 (27,876) 12/13/2007. | 07/15/2016.
882854 QY 1| TEXAS WATER DEV BRD 1FE 5,460,000 5,000,000 5,286,067 (11,133) 06/25/2008. | 07/15/2018.
888804 AW 1| TOBACCO SECURITIZATION AUTH ... 2FE ... 3,140,934 | ..o 4,760,000 | ............ 4,706,517 2,092 05/26/2006. [ 06/01/2025.
888808 AG 7| TOBACCO SETTLEMENT FING AFE .. 1,085,620 | ............ 1,000,000 | ...t 1,024,949 (9,583) 10/04/2005. | 06/01/2011.
888808 BK 7| TOBACCO SETTLEMENT FING FE 3,564,180 3,000,000 3,465,799 (5,654) 01/30/2007. | 06/01/2039.
888808 DB 5| TOBACCO SETTLEMENT FING 2FE 2,032,490 2,970,000 2,856,042 5,326 08/15/2007. | 06/01/2023.
88880M AF 8| TOBACCO SETTLEMENT AUTH 2FE ... 2,110,962 2,100,000 2,181,291 (31,152) 10/17/2005. | 06/01/2011.
88880M AG 6| TOBACCO SETTLEMENT AUTH 2FE .. 1,113,734 | oo 1,140,000 | ......cco... 1,173,903 (8,978) 05/26/2005. | 06/01/2012.
88880M AH 4| TOBACCO SETTLEMENT AUTH 2FE 1,814,476 2,210,000 2,289,964 (2,509) 03/24/2005. | 06/01/2026.
88880T BA 3| TOBACCO SETTLEMENT FING AFE 1,125,529 | oo 1,125,000 | ....cooevees 1,169,654 (9,010) 12/15/2004. | 06/01/2013.
898526 CX 4|TSASC INCNY 2FE 2,502,158 3,385,000 3,358,087 1,398 02/03/2006. | 06/01/2022.
910678 QN 4| UNITED INDPT SCH DIST TEX AFE 2,865,720 2,600,000 2,738,977 (27,074) 03/27/2007. | 08/15/2013.
914084 MS 4| UNIVERSITY ARK UNIV REVS A1FE 4,075,056 ..3,600,000 [ ....occonee 3,825,858 (40,708) 02/24/2003. | 12/01/2013.
914085 AC 9| UNIVERSITY ATHLETIC ASSN.....c.comvrrirmmrrimmrrennrinserinsenssssesssenses | evveene [ oo [ vvevvinns AFE .. 1,511,205 ..1,500,000 | ... 1,500,000 09/28/2004. | 10/01/2031.
915137 SW 4| UNIVERSITY TEXUNIV REVS  ..ooiiieiernrreennreennneennenennenenns [ ovneeee [ oo [ v AFE .. 2,231,480 2,000,000 2,149,032 (29,230) 01/28/2004. | 08/15/2013.
915137 TB 9| UNIVERSITY OF TEX UNIV REVS 1FE 1,126,920 ...1,000,000 1,096,502 (8,066) 09/06/2006. | 08/15/2018.
915260 AT O|UNIVERSITY WIS HOSPS & CLINIC FE 1,625,384 ,615,000 .1,619,140 (16,200) 10/28/2002. | 04/01/2009.
915260 AU 7| UNIVERSITY WIS HOSPS & CLINIC AFE 1,736,253 ,705,000 .1,722,350 (13,195) 10/28/2002. | 04/01/2010.
915260 AV 5| UNIVERSITY WIS HOSPS & CLINIC AFE 1,850,868 ...1,800,000 1,828,415 (11,705) 10/28/2002. | 04/01/2011.
917565 HA 4| UTAH TRAN AUTH SALES TAX AFE 3,399,660 3,000,000 3,338,724 (11,736) 07/08/2008. | 06/15/2019.
917565 HB 2| UTAH TRAN AUTH SALES TAX AFE .. 3,693,935 3,500,000 3,563,434 (196) 12/01/2008. | 06/15/2020.
926325 HX 2|VICTORIA TEX INDPT SCH DIST AFE| ... 1,302,531 ......109.846 | ........... 1,296,183 | ....oovvee. 1,180,000 | ............ 1,296,115 (6,416) 04/18/2008. | 02/15/2018.
92812U UX 4| VIRGINIA ST HSG DEV AUTH COMWLTH MTG. AFE 2,025,639 2,100,000 2,092,954 829 11/08/2007. | 01/01/2016.
92812U UY 2|VIRGINIA ST HSG DEV AUTH AFE 2,021,271 2,100,000 2,092,891 766 11/08/2007. | 07/01/2016.
92817P VN 1| VIRGINIA ST RES AUTH INFRASTRUCTURE REV.........covvvemuveerns v oo [ v AFE [ 1,292,304 | ......104.832] ........... 1,257,984 | ..cooonnee 1,200,000 | ...t 1,256,009 (10,333) 04/14/2005. | 11/01/2013.
93974A XY 5| WASHINGTON ST......oosirirmrrirnneeinnriinnsesnssssnneesssssesssssssssssssssssssnnes | ovneees | oo [ cvnreienns AFE] .. 3,597,648 3,345,000 3,535,350 (2,155) 11/19/2008. | 07/01/2016.
93974B N2 4| WASHINGTON ST FE 2,866,851 2,575,000 2,740,593 (22,008) 10/11/2007. | 07/01/2015.
93974C AK 6| WASHINGTON ST FE 3,011,736 2,730,000 2,979,939 (9,575) 07/09/2008. [ 07/01/2018.
93974C BF 6| WASHINGTON ST AFE 3,309,600 3,000,000 3,274,658 (10,522) 07/09/2008. | 07/01/2018.
940782 EQ 4|WASHOE CNTY NEV ARPT AUTH ARPT SYS IMPT.. FE 5,161,950 5,000,000 5,093,995 (59,852) 02/06/2006. | 07/01/2010.
944514 EU 8| WAYNE CNTY MICH ARPT AUTH REV FE 3,377,888 3,365,000 3,469,733 (18,758) 06/08/2007. | 12/01/2013.
2599999. Special Revenue & Assessment Obligations - Issuer Obligations............ccocniiscisncnnsnsiisncnsssnnsees | 20een 975,604,476 | XXXt | v 938,258,860 | ........ 908,105,000 | ........ 955,697,214 | ....... (2,149,725)] ....... (6,406,523) ] ...oovvriiriiiinniiennd 0] e [ XXX [ XXX | XXX 13,997,908 ] ......40,389,556 | ... XXX oo | e XXX.oooae

Special Revenue & Special Assessment Obligations and all Non- Guaranteed Obligations of Agencies and Authorl ies of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

2013

1 2 Codes 6 7 Fair Value 10 1 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
o} Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CcusIp g| Bond [Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code| n| CHAR |nation]  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
31288D ZD 4|FHLMC . reerneen 395,851 | Lo 104.218 393,667 377,732 (69) . .24,553 | 02/11/2003] 01/01/2033
3128GC RP 9| FHLMC ...cooreeereeeecneeeineeeisneeenseessssessssnessssnessssessssesssssssssnssssnnne | oveeees | oo | eevereee | o] v 82,544 | Lo 103.894 86,382 83,144 195 ...5,404 | 07/19/1999] 07/01/2014
3128GC XJ B FHLMC ...oooerecreeneceneeeenseeinneeessesessesssseesssessssnessssssssnnns | ovneees | oo | eeverene | o] v 75,974 | L 103.894 79,506 76,526 124 ..4,974 | 07/19/1999] 07/01/2014
3128GC YR 7| FHLMC ....cooreireeeneeeinneeiseeeinseesssseesssnessssnessssessssessssesssssssssnns | oveeees | oo | eevereen | o] e 558,139 | ..o 103.894 584,090 562,197 ! 630 36,543 | 07/19/1999| 07/01/2014
3128GG 6S 7| FHLMC ...oiveerreeereinerenereeneeeinnesensnessssesssssnsssssssssnessssnsssssesssennees | eveens [ oo | ovneecei2 | o] i 864,475 | ... 106.416 888,035 834,486 853,357 (5,062) 02/07/2001] 05/01/2015
3128K1 B7 5| FHLMC ..ooocecreereseeneeeisneeessesssssessssnssssesssssssssssssssssssnnssns | eovneee | oo | vvveeenni | ] e .5,526,435 | ... 102.863 5,819,262 5,657,259 | ........... 5,544,022 7,675 03/30/2006 | 12/01/2030
3128K2 UM 2| FHLMC ...coooeerereeneenseeinseeenseessseesssssssssesssssssssessssssssnnssns | wevneee | oo | veveeenni | ] 4,098,407 | ... 102.863] ........... 4,315,567 | ........... 4195426 | ........... 4,112,189 8,542 03/30/2006| 01/01/2031
3128K4 YG 4 FHLMC ...oooreceerernreeneeeisneeinsesssseessssessssssssssssssssesssnsssssnnsss | eovneee | oo | veeeenni | ] er.3,600,426 | ... 103.984 3,665,978 3,525,508 3,579,695 (3,077) 03/23/2006 | 04/01/2036
3128K6 VR 8| FHLMC .....coooreereerreeeeeinseeinneesnneessseesssnessssesssssssssessssssssnnssns | wevneee | oo | veveeenni2 | o] 110,045,650 | ... 101.514] ........ 10,638,252 | ......... 10,479,570 | .....ve.. 10,096,458 39,320 07/29/2005] 07/01/2035
3128KT7  4Z B FHLMC ....ooreeereeeesneeneeeisneeinseesnseessssesssssssssssssssssssssssssssssns | evvnnee | oo | voeeeenni | 1] i 675,401 | .. 105.090 680,235 647,285 669,997 (716) 12/09/2005 09/01/2033
3128K7 MY 1 FHLMC ..oooorerceseeeneeesseeisssessssessssssssessssssssssssssssssssnsss | evvneee | oo | vvveenni | 1] e 7,413,813 | 101.514] ........... 8,023,800 | ..........7,904,115 | ........... 7,456,755 41,414 01/31/2006 | 08/01/2035
3128K7 UX 4|FHLMC ree 11,575,453 | ... 101.514] .........12,330,655 11,641,287 22,520 09/30/2005| 09/01/2035
3128K9 F2 5| FHLMC ...oovoceceecesneeineseisseeissesinsssssssnsssssesssssssssssssssssssssnsssns | svvneee | oo | vvveeenni | cevens . 9,709,4% | ..... 102.332] ......... 10,397,339 | .........10,160,360 | ........... 9,763,756 12,082 03/07/2006 | 02/01/2036
3128KD 5D 3| FHLMC ...cooeeeeiereneeeieeeiseeissesissessssesssssesssssssssssssssssssnssssnne | ovneees | oo | ceveree | e . 3,378,353 | ..... 103.984 3,460,777 3,359,178 (18,289) 08/29/2006 | 08/01/2036
B128KF  J3 5 FHLMC ..ooeeieeeisseeiseeisseesssessssensssesssssssssssssssssssnne | ovneens | oo [ cevennen [ e . 2,507,100 | ..... 104.323] ........... 2,547,431 | ..........2,441,856 | ........... 2,482,154 (10,292) 10/10/2006 | 10/01/2036
BM28KF L2 4] FHLMC ...oooeeeeeeeeeeieeeiseeisseessssssssesssssssssssssssssssnssssnne | ovneees | oo [ cevnen [ e ...2,520,847 2,416,375 | ........... 2,459,882 (23,730) 10/30/2006 | 10/01/2036
3128KM UW 3| FHLMC ....coorrvceeeeeerieenisseeissenssssessssesssssessssssssssssssssssssssssnns | evoneee | oo | vvveeenni | cvvens . . ...9,879,694 9,641,794 9,555,643 23,568 530,299 | 04/30/2007 | 03/01/2037
3128KQ HL 3] FHLMC woooeeeecesereseeeiseeeisseesnseesssenssssnssnsssssssssssssssssssnnses. | avsvns oo | eovneeei2 | veveee 1] . 19,884,283 10,497,209 | .........10,244,440 | ........... 9,953,180 79,156 ...563,444 | 07/31/2007 | 05/01/2037
3128LX FW 5 FHLMC ....cooceceneeiseeiseeinsenissenisssnssssssssssssssssssssssssssssssssssss | avvnnee | oo | vveeeenni | cevens 11. 6,473,543 .18,123,588 16,577,759 | oo | cevirnenns 123,912 06/23/2006 | 12/01/2035
3128MJ B8 2| FHLMC ....ocoviceieesereneeeieeeisnsessssssssssesssesssssesssssssssssssssnssns | evinnee | oo | voveeenni | cevens 11. 0,779,281 11,041,047 | .........10,789,396 | ......... 10,779,281 920 06/08/2005| 06/01/2035
3128MJ E8 9 FHLMC ....ooeceseesreisesissseisssnssssessssnsssessssssssssssssssns | evineee | oo | ovveeenni | cevens 1]. 6,273,843 ...6,362,665 6,098,974 6,209,418 (46,404) 10/27/2006 | 10/01/2036
3128MM EC 3| FHLMC ...cooivieceeceseniserisesnissesssssenssssesssssesssssssssssssssssssnee | ovveens [ oo [ eeverne2 | e 1]. 1,684,154 1,734,850 1,672,914 | ........... 1,679,902 (4,221) 08/14/2006 | 07/01/2021
3128PC DJ 8| FHLMC ....oovieceseseeineeeissenissesisssssssnsssssssssssssssssssssssnne | ovneene | oo | cevernen | s 11. 1,444,095 1,417 517 .1,437,557 (4,217) 02/13/2006 | 01/01/2021
3128PC MS 8| FHLMC ...ivvirvicnerineerineerisssnissssisssssssssssssssssssssssssssssnsssssnse | ooveens | oo [ cevernen | e 1. ..T47,916 (1,795) 03/16/2006 | 02/01/2021
3128PC TV 4 FHLMC ....eirceesennseeissenissenssssssssssssssssssssssssssssssssssnne | onveene | oo [ cevernen2 | s 11. . 2,086,300 (3,980) 03/16/2006 | 03/01/2021
3128PC TW 2] FHLMC ..cooiveccerisseriseseisssnissssissssssssssssssssssssssssssssnsssssnne | ovveens | oo [ cevernen [ e 1 2,029,714 | ....102.629] ..........2,049,771 | .....cnece. 1,997,258 (3,805) 03/16/2006 | 03/01/2021
3128PH N9 8| FHLMC ....evveecrserserineeinssnissssisssnsssssssssssssssessssssssnsssssnes | ovveens | oo [ cevernen | e 11. 2,366,673 (6,251) 02/13/2006 | 01/01/2021
3128PH PL 9| FHLMC ..ooiiviiecnceeineriseeeinesnisssnisssssssssssssssssssssssssssssssnes | ooveene | oo [ cevereen | e 1] . ,359,016 | .....103.702] ...........1,383,391 | ........... 1,334,003 (3,108) 02/13/2006 | 01/01/2021
31292G BW 2| FHLMC ....coorirrrrieriseriserisenisssnssssssssssessssssssssssssssssssssssssns | evonnee | oo | vvvveenni2 | cevens 1. 220,263 (92) 09/10/1999] 09/01/2029
31292H AK O FHLMC ..ooovceicerrissseinseniessinsssssssssssssssssssssssssssssens | ooneene | oo [ cvvereen [ e 1. 15,253 90 05/18/2000] 01/01/2030
31292H QN 7] FHLMC ...ooiviieeeeeseesssisssnisssssssssisssssnsssssssssssssssssssssssess. | avssens oo | e | e 1 1,172,535 | ....103.394 | ..........1,230,998 | ........... 1,190,579 2,480 05/08/2002| 05/01/2032
31293V U 2| FHLMC ...cviincncerieseesnissnissssssssssssssssssssssssssssssssens | avvnnee | oo | vveereeni | cvvens 11. 40,553 1,125 09/10/1999| 08/01/2029
31293X RS 9| FHLMC ....coivicirirreerinesrisssrisssisssssssssssssssssssssssssssssssssens | avvnnee | oo | vveeveeni | cvvens 11. 270 05/18/2000] 10/01/2029
31294B 6P 5| FHLMC ....cooiiviircrecrienrnessinssnissssssssssssssssssssssssssssssssens | evvnnee | oo | vvevreeni | cvvens 1. 281,061 89 12/27/2000| 10/01/2029
31294F PT  7]FHLMC w.ooiivicrcieeeesesrsessisssnissssssssssssssssssssssssssssssneness. | avsvens o | o2 | o 1. 7,700 1 05/18/2000] 05/01/2030
31294F  T5 5| FHLMC ..cooiiviciceernesrnsssissesinsssssssssnssssnsssssssssssssseness. | evsvens o | o2 | oo 11. 172 05/18/2000] 05/01/2030
31294 YS 1 FHLMC ..oooivvieeereeeeisessnsissssssssisssssssssssssssssssssssssssssssssssnssssnnsss. | avsses [ oo | vovnneini2 | vonees 1. ...158,449 284 07/19/1999] 07/01/2014
31294K TD 7| FHLMC ....ovoirriienreerineseinesninsssissssnssssssssssssssssssssssssssssens | avvnnee | oo | vvevveeni | cvvens 11. 5,704,672 (2,884) 08/29/2003 | 09/01/2018
312962 GT 4 FHLMC ....cooeveeensisssissssissssissssssssssssssssssssssssssssssssssssnssssss | sovvees | oo | vonveeeni | cvvene 1]. 5,043,746 (29,637) 04/23/2004 | 10/01/2018
312963 AY  T|FHLMC ....ooovoverereeeiseessecsssessssssssssssssssssssssssssssssssssnssssnns | ovnenes [ oo | cerreeni2 | v 1]. 1,409,212 1,351,560 (13,113) 03/31/2004 ] 11/01/2018
31296M  3Z O FHLMC ..o ssssssssssssssssnssssssssssssssssssssnns | ovnenes | oo | cevereeni2 | e 11 . 5,866,295 ...6,019,883 5,876,396 910 09/30/2003 | 09/01/2033
31296S M3 7| FHLMC ....coorvriseneiseeisssessssssssssssssssssssssssssssssssssssssssnsssssnssssns | svvvnes | oo | vorvierni2 | cvvene 11. 5,623,729 .15,686,522 ..15,296,293 (35,170) 01/09/2004 | 01/01/2034
31296S M5 2| FHLMC .....ooervrriseeisseisssissssssssssssssssssssssssssssssssssssssssnsssssssssss | svvnnes | oo | vervierni | cvvene 1]. 5,642,130 ...5,611,053 5,435,032 (20,117) 01/09/2004 | 01/01/2034
31297TM AQ 1| FHLMC ....osseesseisseissssisssssssssssssssssssssssssssssssssssssssssnns | ovnenes | oo | cvvereeni2 | v 1]. 2,483,967 ...2,525,658 2,464,330 (2,523) 03/09/2005| 03/01/2035
31297TM XV 5 FHLMC ...ooneissieissesisessssnssssssssssssssssssssssssssnssssnns | ovneees | oo | cvvereen2 | i 1]. 4,259,523 ..4,568,001 4,447 137 24,920 11/10/2005 04/01/2030
31297P ME 8| FHLMC .....ovsrrvrrieeiisneisssisssssssssssssssssssssssssssssssssssssssssssssnssssns | svvvnes | oo | verveerni | cvvene 11. 11,441,800 ...1,442,666 1,385,929 . (2,562) 04/07/2005] 10/01/2034
31297T WF 6] FHLMC ...ooinesssisssissesssssssssssssssssssssssssssssssssssnnees. | avveies [ o | ovneecei2 | oovees 11 ... 7,820,697 | ....102.332] .......... 8,370,629 8,179,844 7,862,675 20,934 11/09/2005| 09/01/2035
31297U SF 8| FHLMC ...coocnineineseissesisessssssssssssssssnsssssssssnssssnssssnns | svneees | oo | ceverenni2 [ v 1]. 3,660,132 3,563,289 3,433,066 22,303 11/10/2005| 10/01/2030
31297V Y8 5| FHLMC ...ccoeeeseennsesnsssssesssssssssnssssnssssssssssssssssssssnssssns | svvvnee | oo | verveenni2 | cvvene 11. 11,308,561 | ......... 11,050,813 | ......... 10,680,048 25,815 11/30/2005| 11/01/2035
31298N FU 4] FHLMC ....oiiorcriserisereseseiseseisenessessssssssssesesssssessssnsssene | cvneene | oo [ cvvireeni [ 1. 315,833 300,534 253,297 (392) 12/01/2005| 05/01/2031
31371H X9 4|FEDERALNATLMG irerinseessneesssesssssnessnnssnnnesns [ ovneees | oo | cvvirenni2 | e 1]. 1,300,091 .1,183,134 11,177 12/01/2005| 09/01/2029
31371J BD 5|FEDERALNATLMG  cooininnesneeesnseesssnesssneessnnssenns | evveens [ | e | oo 1. ....994,061 1,014,752 .997,595 2,961 01/14/2000] 02/01/2030
31371L T9 O|FEDERALNATLMG oinisneinnnessneesssnssssssssssnsssnnnees | evvnee | oo | vervenni2 | e 1]. 11,109,582 1,056,116 ..1,095,336 (10,782) 10/13/2004 | 08/01/2019
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31371IN MC 6|FEDERALNATLMG .reeinneeineeessseessnseesnnnessnneens | vneeee [ oo | v | o] 3,744,943 | L. 104.256 3,801,016 3,645,822 (47,086) 42,204 255,208 | 09/27/2007 | 10/01/2022
31379C XQ O9|FEDERALNATLMG  ineeinneeinneessneesnseessnessnnnesns | vneeee [ oo [ cerereee | o] 23,052 | oo 104.656 25,128 24,010 40 ..224 09/01/2006 | 03/01/2028
3M1379RWW 4| FEDERALNATLMG resnneesneeenneenseesnsnessnnesns | vneeee [ oo [ e o] . 266,662 | ... 105.791 292,102 276,110 845 3,218 06/08/2000| 06/01/2028
31382Q M8 5|FEDERALNATLMG ooiinereinneeinneesssnessssessssnesnnnees | eovveee | oo | evreenn | 1] 32,543 | 103.992 34,408 33,087 150 07/15/1999] 07/01/2014
31382S 2N O|FEDERALNATLMG oiineresnneesnsnessnnnesssnnesnnsssnnnees | werneee | oo | veveeenn2 | ] oiiinnn.37,866 | ... 103.992 40,035 38,498 191 07/15/1999] 07/01/2014
31382S PZ B8|FEDERALNATLMG inrnnnneinnnesnmnssssnnssssnnssnneens | evvveee | oo | vvveenn2 | 1] v 11,444 | L 103.992 12,100 11,635 30 07/15/1999] 07/01/2014
31383K 6J 1|FEDERALNATLMG = oooiinereinnneinnnesnnnessnnessnsesnnnees | eevneee | oo | veveenn | 1] v 44,511 | L 103.992 47,061 45,255 191 07/15/1999| 08/01/2014
31383K Y6 B8|FEDERALNATLMG oiincnnneeinsnesnnnesssnnessnnssnneens | evvnnee | oo | veveenn | 1] v 72,169 | . 103.992 76,304 73,374 399 07/15/1999] 07/01/2014
31383L CW 3| FEDERAL NATL MG ...126,904 301 07/15/1999| 08/01/2014
31383M D9 1|FEDERAL NATL MG 93,621 362 07/15/1999] 07/01/2014
31383M WE 9| FEDERAL NATL MG 24,320 206 07/15/1999] 07/01/2014
31383M WF 6| FEDERAL NATL MG 7,181 32 07/15/1999] 07/01/2014
31383T JH 2|FEDERAL NATL MG 925,628 5,425 09/10/1999] 09/01/2029
31383W T9 2|FEDERAL NATL MG 203,771 3,028 09/10/1999] 09/01/2029
31384V RP 9| FEDERAL NATL MG 299,497 300,247 234 04/18/2000] 03/01/2015
31385C ZW 6|FEDERAL NATL MG 1,511,235 519,306 1,449 04/05/2001] 05/01/2016
31385N 7A 1| FEDERAL NATL MG 131,968 . ! ..134,833 70 10/02/2000| 10/01/2030
31385W X8 7|FEDERAL NATL MG 6,207,214 | ..... 105.063 6,232,295 5,931,935 (41,101) 10/12/2005| 09/01/2032
31386R 4X 4|FEDERAL NATL MG 116,053 (863) 02/07/2001] 02/01/2031
31387C XK 2|FEDERAL NATL MG (733) 06/22/2001] 04/01/2031
31389F S4 5|FEDERAL NATL MG . (1,069) 01/25/2002] 02/01/2032
31390C MD 5|FEDERAL NATL MG 1,974,741 (14,158) 09/20/2002] 05/01/2017
31390F 4E 6|FEDERAL NATL MG 11,165,162 (4,615) 05/31/2002] 05/01/2032
31390F 4T 3|FEDERAL NATL MG 539,733 5,381 09/20/2002] 05/01/2017
31390F 4W 6| FEDERAL NATL MG 861,403 (5,363) 09/20/2002] 05/01/2017
31390G A6 4|FEDERAL NATL MG (3,148) 09/20/2002] 05/01/2017
31390G CE 5|FEDERAL NATL MG (3,026) 05/31/2002] 05/01/2032
31390J 3P 4|FEDERAL NATL MG (16,198) 02/11/2003 | 07/01/2032
31391Q JP 0| FEDERAL NATL MG . (12,153) 11/20/2002 11/01/2032
314008 CJ 6|FEDERALNATLMG .oinnnsennsnnnnsssnsssnssnsssnnes | evneee | oo 2| 1] nnee...6,406,586 | ... 102.857] ........... 6,555,828 | ........... 6,373,722 (6,285) 09/30/2003 | 04/01/2018
31401B P4 1|FEDERAL NATL MG 5,745,173 5,565,294 (37,534) 05/30/2003 | 05/01/2018
31402E R7 5|FEDERAL NATL MG 11,953,788 | ......... 11,677,768 (12,778) 06/30/2003 | 08/01/2033
31402G R4 7|FEDERAL NATL MG 112,950,239 ..12,651,211 (13,720) 08/13/2003 | 07/01/2033
31402K VX 9| FEDERAL NATL MG ...2,064,653 1,995,454 (10,733) 10/31/2003 | 07/01/2018
31402L QU 9| FEDERAL NATL MG ...8,858,322 8,653,778 (10,095) 08/13/2003 | 08/01/2033
31403F PK 4|FEDERAL NATL MG ...5,005,086 4,800,322 (38,559) 02/10/2004 | 10/01/2033
31403J W6 9|FEDERAL NATL MG 12,115,542 ..11,790,793 (30,744) 01/09/2004 | 12/01/2033
31403N GB 7|FEDERAL NATL MG ...3,645,612 3,547,894 3,621,311 (13,648) 03/31/2004 | 11/01/2033
31404G 2B 6| FEDERAL NATL MG ...3,757,395 3,646,376 (24,181) 02/27/2004 | 02/01/2019
31404M L4 8|FEDERAL NATL MG ..4,186,068 4,076,342 (10,712) 03/31/2004 | 03/01/2034
31404P LS 8|FEDERAL NATL MG 110,017,447 9,762,914 34,128 03/24/2005] 04/01/2019
31404W TV 8|FEDERAL NATL MG ...5,735,921 5,590,177 17,012 08/10/2005] 05/01/2019
31405R AM 8| FEDERAL NATL MG .12,407,086 ...12,081,871 (21,282) 10/20/2004 | 10/01/2034
31405R AN 6| FEDERAL NATL MG ...6,799,498 6,621,270 (24,558) 10/20/2004 | 10/01/2034
31405R BK 1|FEDERAL NATL MG ...5,321,487 5,182,000 (8,260) 10/20/2004 | 10/01/2034
31405R G3 4|FEDERAL NATL MG ..2,122,315 2,650,958 (2,937) 09/30/2004 | 09/01/2034
31406B F2 1|FEDERAL NATL MG 5,176,374 5,040,691 (12,539) 09/01/2006 | 01/01/2035
31406C TB 4|FEDERAL NATL MG ! 3,909,683 3,807,202 (5,872) 01/11/2005] 12/01/2034
31406E ML 5|FEDERALNATLMG  cooiinerinsnessssesssnsssssssssnnssinnnens | wvveee | oo | voveenn2 | ] 11,454,407 | ... 102.629] ......... 11,564,044 | ......... 11,267,784 (18,048) 01/11/2005] 01/01/2035
31406E Z5 6|FEDERALNATLMG  oiiisneinseesssnesnnesssneesnnnens | evveee | oo | 2| ] 2,495,731 | 102.301 2,597,811 2,539,376 7,942 03/09/2005| 03/01/2035
31406K LR 9|FEDERALNATLMG oooiinnrinnnessssesnsssssnnnssssnsssnnnens | wvveee | oo | v | ] 3,138,442 | 102.629 3,168,968 3,087,783 (4,556) 01/27/2005] 01/01/2035
31406L JC 3|FEDERAL NATL MG 3,449,335 3,543,282 12,312 04/10/2006 | 03/01/2035
31406M LG 9|FEDERALNATLMG iineeisseeissnesssessssnsssssnsssnseses | ovneeee oo | 2| 1] 011,921,751 | L 102.629] ......... 12,155,435 | ........ 11,844,025 (15,231) 03/09/2005] 01/01/2035
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31407B HM 4| FEDERAL NATL MG 711,098 | ...........4,590,404 | ........... 4,471,207 13,422 04/10/2006. | 06/01/2035.
31407E VE 0| FEDERAL NATL MG 8,169,753 8,021,323 (36,971) 08/03/2005. | 07/01/2020.
31407F DK 3|FEDERAL NATL MG 6,746,760 cereeennn:0,255,849 79,341 06/11/2007. | 10/01/2020.
31407L MV 6| FEDERAL NATL MG 19,436,999 | ..........18,939,042 | .......... 18,791,304 14,429 12/30/2005. | 06/01/2035.
31407S A2 8|FEDERAL NATL MG 3,495,417 3,267,937 16,342 03/30/2006. | 08/01/2035.
31408H KX 2|FEDERAL NATL MG 9,764,549 9,208,631 67,738 05/17/2006. | 02/01/2036.
31409F E6 1|FEDERAL NATL MG 7,946,905 | .......... 7,743,313 | .cccooennv 7,682,751 8,857 02/28/2007. | 03/01/2036.
31409T RE 0] FEDERAL NATL MG 9,968,636 9,450,133 49,423 05/05/2006. | 04/01/2036.
31409X 5A 3| FEDERAL NATL MG 9,102,356 | ............8,753,580 | ...ccocruuv 8,822,894 (12,827) 568,983 | 05/25/2006. | 05/01/2036.
31410E 2N 7|FEDERAL NATL MG 2,084,591 2,008,268 2,910 121,354 | 06/09/2006.] 07/01/2036.
31410S 4X 2|FEDERAL NATL MG 4,509,316 | .....co.... 4,336,532 | ..oooovnnn 4,377,384 (31,527) ...281,875 | 10/10/2006. | 09/01/2036.
31410U GK 2|FEDERAL NATL MG 9,099,361 8,866,730 8,537,034 87,640 06/12/2007. | 03/01/2037.
31410W 3E 6|FEDERAL NATL MG 1,431,365 L A.371642 | 1,399,818 (15,830) 09/27/2007. | 09/01/2022.
31411A JG 1|FEDERAL NATL MG 11,514,036 11,545,902 (30,074) 11/09/2006. | 11/01/2036.
31411H P7 9|FEDERAL NATL MG 15,417,379 15,478,665 (66,030) 12/27/2006. | 01/01/2037.
31411IN XZ 5|FEDERAL NATL MG 10,840,752 10,593,510 68,125 06/06/2007. [ 03/01/2037.
31411W AU 1|FEDERAL NATL MG | 3,517,436 3,412,774 3,426,046 (11,025) 03/30/2007. | 04/01/2037.
31411W FH 5|FEDERALNATLMG oociirneeisseeisneesssssssesssssssssnnnens | cvneeee | oo | 2| e 9,667,388 | ... 103.884] .......... 10,038,958 9,663,613 9,663,613 (773) 06/12/2007. | 05/01/2022.
31412L D2 3|FEDERALNATLMG  iinerinnenssnensnssssensnssssnnees | eoineee | oo | v 1] 110,440,199 | ... 102.623 1,142,397 | ....cconee 10,857,535 | .......... 10,523,924 96,361 06/08/2007. | 03/01/2037.
314128 4L B|FEDERALNATLMG cooiiirrisneissnessssssessssnssssnssssnnnens | ovneees | oo | v | i1 213,908,930 | ... 103.051 4,169,475 113,749,946 13,879,120 (32,177) 05/29/2008. | 04/01/2038.
314128 5T 8|FEDERALNATLMG  icinnerinnenssensnssssssnnssssssnnees | eineee oo | w2 ] 1] 1. 10,496,371 | .. 103.051 0,704,566 .10,387,626 10,478,543 (24,294) 06/30/2008. | 05/01/2038.
31414U 5K O|FEDERALNATLMG .inssssssssssesssssssssssssssens |avseees Lo | conneenn2 | a1 1000...10,390,255 | ...... 103.051 0,642,424 .10,327,323 10,380,137 (10,901) 07/31/2008. { 05/01/2038.
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.. XXX .597,896,476 581,363,639 | ........578,301,677 0 70,971 O f o0 L XXX L XXX XXX 4,433,045 ] ......30,736,946 | ... XXX.......] ..... XXX.......
3199999. Total - Special Revenue & Special Assessment Obligations XXX [ 1,536,155,336 | ..... 1,489,468,639 | ..... 1,533,998,891 | ....... (2,149,725)] ....... (6,335,552) | .oovieiiisiiienad 0] 0 [ XXX [ XXX | XXX 18,430,953 ] ......71,126,502 ] ... XXX | e XXX.......
Public Utilities (Unaffiliated) - Issuer Obligations
00433) AB_ 1 |ACCESS RDS EDMONTON LTD....civeoiiersiresissiissseesssese s [...... [c]..... JAFE] .. 3,821,719 | ... 110.887 3,821,719 3,446,499 3,805,613 (5,416) 51,452 12/02/2005. | 09/30/2037.
3299999. Public Utilities (Unaffiliated) - Issuer Obligations 3,821,719 | ... XXX....... 3,821,719 3,446,499 3,805,613 0 (5,416) 0 f i, 51,452 0f... XXXoinn ] e XXX.ooone
3899999. Total - Public Utilities (Unaffiliated)..........oocueirieiiiisi e ssnsssnnsss | eeeesseees 3,821,719 | .. XXX....... 3,821,719 3,446,499 3,805,613 0 (5,416) 0 f i, 51,452 0f... XXX ] e XXX..ooooo
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00081T AB 4|ACCOBRANDS CORP et sesesseeees ....346,875 195,000 ..375,000 195,000 | .......... (154,947) 2,713 10,802 11/13/2007. | 08/15/2015.
00104C AA 6| AES CORP 108,900 114,950 ..121,000 114,950 (2,699) 1,697 ...3,340 01/22/2002. | 09/15/2010.
00130H AU 9| AES CORP 107,048 103,785 ..111,000 103,307 (6,424) 411 3,722 04/01/2005. | 02/15/2011.
00130H BA 2]|AES CORP 652,375 599,040 ..624,000 599,040 (35,646) (3,976) 6,977 10/30/2003. | 05/15/2011.
00130H BL 8] AES CORP 250,000 210,000 ..250,000 210,000 (40,000) 10/09/2007. | 10/15/2015.
00130H BM 6]|AES CORP ...125,000 96,875 ..125,000 96,875 (28,125) 05/14/2008. | 06/01/2020.
001546 AG 5|AK STEEL CORP ....250,313 195,000 ..250,000 195,000 (55,251) (61) 07/12/2007. | 06/15/2012.
001706 AB 6|ASSOCIATED ATERIALS INC ....373,750 277,500 ..500,000 277,500 | .......... (123,251) 16,797 05/23/2007.] 03/01/2014.
00184A AB 1| AOL TIME WARNER INC 2,462,268 2,250,000 2,500,000 2,487,740 4721 05/15/2002. | 04/15/2011.
00184A AF 2| AOL TIME WARNER INC 2,128,380 | .... 1,921,400 2,000,000 2,089,610 (23,941) 05/03/2007. | 05/01/2012.
00206R AF 9|AT&TINC ....999,160 1,005,100 | ..oceorveee 1,000,000 999,279 119 12/04/2007. | 01/15/2013.
00206R AM 4|AT& TINC .1,998,320 2,028,800 2,000,000 | ... 1,998,409 89 05/08/2008. | 05/15/2018.
00430X AB  3|ACCELLENTINC = s eeessessesseneens ....258,750 171,250 ..250,000 171,250 (85,831) (1,077) 05/29/2007. | 12/01/2013.
00763M AN 8| ADVANCED MECICAL OPTICS ....349,688 191,250 ..375,000 191,250 | .......... (160,474) 1,577 05/01/2008. | 05/01/2017.
008674 AB 9| AHERN RENTALS 260,000 50,000 ..250,000 50,000 | .......... (207,919) (1,352) 05/14/2007. | 08/15/2013.
009363 AD 4|AIRGAS INC 493,438 425,000 ..500,000 425,000 (70,365) 676 01/11/2006. | 07/15/2014.
014477 AD 5|ALERIS INTERNATIONAL INC 15,000 ..250,000 15,000 (35) (1,602) 249,192 05/07/2007. | 12/15/2014.
014477 AG 8|ALERIS INTERNATIONAL INC 81,250 ..500,000 52,551 (847) 459,161 07/11/2007. | 12/15/2016.
018772 AB 9| ALLIANCE ONE INTL INC 300,000 249,000 ..300,000 249,000 (51,000) 05/10/2005. | 05/15/2012.
018804 AL 8|ALLIANT TECHSYSTEMS INC 375,950 337,500 ..375,000 337,500 (37,381) (119) 05/07/2007.  04/01/2014.
01958X BK 2| ALLIED WASTE NORTH AMERICA 499,000 475,000 ..500,000 499,493 199 05/03/2007. | 04/15/2011.
01958X BR 7|ALLIED WASTE NORTH AMERICA 490,000 455,000 ..500,000 491,288 860 08/13/2007. | 05/15/2016.
01958X BS 5|ALLIED WASTE NORTH AMERICA 254,375 232,500 ..250,000 253,841 (332) 05/07/2007. | 06/01/2017.
019736 AA 5| ALLISON TRANSMISSION INC 122,500 ..250,000 122,500 | .......... (130,016) (241) 10/16/2007. | 11/01/2015.
02580E CN 1| AMERICAN EXPRESS BK FSB 997,670 |......94.724] ............... 947,240 | ............ 1,000,000 997,963 293 04/11/2008. | 04/16/2013.
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025816 AY 5| AMERICAN EXPRESS CO .| FE] . 747,128 161 14,875 26,250 | 03/12/2008| 03/19/2018
0258M0 BY 4|AMERICAN EXPRESS CO .| 1FE ....491,470 1,826 2,014 25,000 | 04/17/2006 | 12/02/2010
0258M0 CW 7| AMERICAN EXPRESS CO .| AFE 2,242,283 716 21,664 55,078 | 05/28/2008| 05/02/2013
0258M0 CY 3| AMERICAN EXPRESS CO .| 1FE ....499,175 51 13,282 08/15/2008 | 08/20/2013
026874 AX 5|AMERICAN INTL GROUP INC .| AFE] . 643,738 7,835 308,169 12,625 06/14/2007 | 10/01/2015
026874 BU 0|AMERICAN INTL GROUP INC .| AFE] . 333,599 166,401 15,240 08/13/2008 | 08/15/2018
029912 AQ 5|AMERICAN TOWER .| .3FE] . 480,625 (3,750) 703 10/28/2008 | 10/15/2012
029912 AS 1|AMERICAN TOWER .| .3FE] . 250,000 (27,500) 09/24/2007 | 10/15/2017
030981 AD 6|AMERIGAS PARTNERS L P. .| .3FE] . 499,700 (92,232) 32 02/26/2008 | 05/20/2015
037411 AS 4|APACHE CORP. .| FE]. 249,760 20 01/23/2007 | 01/15/2017
037411 AT 2|APACHE CORP. .| FE]. 997,510 377 04/11/2007 | 04/15/2013
037735 CF 2| APPALACHIAN PWR CO. .| .2FE] . 11,993,540 1,505 06/18/2007 | 04/01/2011
03939R AB 6|ARCHWESTNFIN LLC AFE| . 518,050 (68,826) (765) 04/12/2005] 07/01/2011
045054 AA 1| ASHTEAD CAPITAL INC .| 4FE ] . 271,875 | .....51.500] ..............128,750 | ..............250,000 | ..............128,750 | .......... (140,395) (1,793) 05/29/2007 | 08/15/2016
05336X AD 3|AVAGO TECHNOLOGIES FIN .| 4FE ] . 548,750 reeennne(153,592) (9,063) 05/03/2007 | 12/01/2009
05336X AF 8|AVAGO TECHNOLOGIES FIN .| 4FE ] . 283,125 | .......69.500] .............173,750 | ..............250,000 | ............. 173,750 | .......... (105,121) (2,837) 06/12/2007 | 12/01/2015
055381 AQ 0|BE AEROSPACE .| .3FE]. 250,000 (25,000) 06/26/2008 | 07/01/2018
057741 AA 8|BALDOR ELECTRIC CO .| 4FE ] . 791,250 | ......74.500] .............558,750 | ..............750,000 | ..............558,750 | .......... (227,604) (3,144) 08/16/2007 | 02/15/2017
058498 AF 3|BALL CORP 3FE| . 502,338 (6,636) (350) 10/30/2006 | 12/15/2012
060505 BG 8|BANK OF AMERICA CORPORATION .| FE]. 2,152,187 (4,381) 05/15/2006 | 12/01/2015
060505 DR 2|BANK OF AMERICA CORPORATION .| FE]. 104,375 10/03/2008 | 01/01/9999
06406H BJ 7|BANKNEW YORK MTN BKENT .| FE]. 998,970 147 03/19/2008 | 04/01/2013
06423A AQ 6|BANK ONE CORPORATION .| FE]. .2,940,900 6,669 05/08/2002] 11/15/2011
071707 AN 3| BAUSCH & LOMB INC .| 5FE ] . 498,750 | ......75.000] ..............375,000 [ ..............500,000 [ ..............375,000 | .......... (123,450) (300) 10/03/2008 | 11/01/2015
073902 CE 6|BEAR STEARNS COS INC .| 1FE]. 722,970 6,424 06/06/2007 | 10/28/2010
073902 KF 4|BEAR STEARNS COS INC .| FE]. 923,640 7,453 08/01/2007 | 10/30/2015
079857 AG 3|BELLSOUTHCAPFUNDING ..o .| 1FE]. 1,092,509 952 06/23/2000] 02/15/2010
079860 AG 7|BELLSOUTH CORP .| FE]. 1,017,410 (1,631) 09/22/2004 | 09/15/2014
085791 AD 3|BERRY PLASTICS HOLDING CO .| 5FE 331,250 (60,871) 1,008 297,903 11/28/2007 | 09/15/2014
095173 AG 5|BLOUNTINC .| AFE 260,625 (26,515) (1,811) 05/03/2007 | 08/01/2012
097014 AH 7|BOEING CAP CORP. .| 1FE (4,005) 05/11/2006 | 01/15/2013
097395 AH 0|BOISE CASCADE LLC .| 4FE (55,783) 1,312 08/17/2007 | 10/15/2014
097751 AH 4|BOMBARDIER INC .| .3FE (22,619) 4,752 10/28/2008 | 05/01/2014
097751 AM 3| BOMBARDIER INC .| .3FE (31,038) (932) 01/22/2007 | 11/15/2014
09852T AA 4|BONTEN MEDIA ACQUISTION .| 5FE ] . (87,286) 23 05/22/2007 | 06/01/2015
101137 AB 3|BOSTON SCIENTIFIC CORP .| .3FE] . (29,695) 3,495 10/28/2008 | 06/15/2014
10138M AG 0|BOTTLING GROUP LLC .| AFE]. (584) 05/03/2007 | 04/01/2016
103304 BD 2|BOYD GAMING CORP .| 4FE] . X (93,014) (79) 05/04/2007 | 04/15/2014
110394 AB 9|BRISTOW GROUP INC .|.3FE] ..............333125 | ...... 67.000 251,250 375,000 249,443 (83,604) (20) 12/17/2008 | 09/15/2017
111021 AD 3|BRITISH TELECOMMUNICATION .| .2FE] . .3,740,300 | ..... 102.870] ........... 3,446,145 3,350,000 3,464,757 (53,645) 06/06/2007 | 12/15/2010
11102A AA  9|BRITISH TELECOMMUNICATION .| .2FE] . 1,447,500 ...1,304,955 1,500,000 450,821 3,321 03/19/2008 | 01/15/2018
11102A AB 7|BRITISH TELECOM PLC .| .2FE]. 11,995,800 ...1,905,200 2,000,000 996,509 709 12/05/2007 | 01/15/2013
121897 BA 1| BURLINGTON NORTHN SANTAF .| .2FE] . 11,995,030 1,927,960 2,000,000 ,995,340 310 03/12/2008 | 03/15/2018
12502B AC 7|CCHILLC/CCHICAPCO ... .| 5FE | . ..99,375 65,625 375,000 65,625 (34,231) (1,871) 301,236 06/21/2007 | 10/01/2015
12502C AD 3|CCHIILLC/CCHIICAPC... .| 5FE ] . 126,875 115,000 (15,456) 5,656 53,324 11/04/2008 | 09/15/2010
12543D AF 7| COMMUNITY HEALTH SYSTEMS .| 5FE 620,588 575,000 (46,199) 414 06/27/2007 | 07/15/2015
125581 AZ 1|CIT GROUP INC .| .2FE 1,445,748 1,688,580 14,999 553,943 04/24/2006 | 04/27/2011
126001 AB 2| CMP SUSQUEHANNA .| 6FE] . 255,938 10,000 250,000 10,000 (244,871) (672) 05/03/2007 | 05/15/2014
12619A AB 1| CPG INTL .| 4FE] . 249,350 . 140,000 250,000 140,000 |.......... (109,482) 86 08/14/2007 | 07/01/2013
12626P AD 5|CRHAMER INC .| .2FE] . 2,501,405 | ....... 80.489 2,012,225 2,500,000 | ..ooveeene 2,500,539 (146) 03/14/2002] 03/15/2012
126304 AM 6] CSC HOLDING INC .| 4FE ] . 249,533 | ....... 99.500 248,750 250,000 248,603 (1,267) 212 11/27/2002 | 07/15/2009
126304 AP 9| CSC HOLDING INC .| 4FE] . 246,563 | ...... 94.250 235,625 250,000 235,625 (11,262) 325 09/24/2008 | 04/01/2011
126304 AR 5|CSCHLDGSINC AFE| . 215,000 | ....... 91.500 228,750 250,000 216,352 1,352 10/30/2008 | 04/15/2012
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126304 AU 8| CSC HOLDING INC .| 4FE LA73125 | ... 88.000 440,000 500,000 (33,823) 698 1,889 22,549 | 10/07/2008 | 06/15/2015
126650 AV 2|CVS CORP. .| .2FE 559,919 92.230 553,380 600,000 4,206 8,613 29,250 | 05/11/2006 | 09/15/2014
126650 BH 2|CVS CAREMARK .| .2FE 1,911,460 | ....... 44T e 1,882,940 6,888 9,583 15,000 | 07/31/2007 | 06/01/2017
12686C AU 3| CABLEVISION SYSTEMS - NY GRP. .| 5FE ] . 500,000 | ....... 99.750 498,750 (1,250) 7,075 42,641 | 03/30/2004 | 04/01/2009
12686C AW 9| CABLEVISION SYSTEMS CORP .| 5FE ] . 359,063 | ....... 89.000 333,750 (29,942) (510) 6,333 20,000 | 12/17/2008 | 04/15/2012
136375 BS 0] CANADIAN NATLRY CO .| 1FE ..995710 | ....... 98.011| v 980,110 375 22,825 10,175 | 04/24/2008 | 01/15/2014
13645R AG 9| CANADIAN PAC RY CO NEW .| .2FE 996,250 92.546 925,460 397 7,347 27,951 | 05/14/2008 | 05/15/2013
14150B AC 8| CARDINAL HEALTH 409 INC .| 5FE ...412,500 | ....... RIH0[0] 475,000 4,210 815,633 25,069 06,875 | 05/13/2008 | 04/15/2015
144141 CT 3|CAROLINAPWR&LT CO .| FE]. 11,982,100 | ..... 100.315 2,006,300 1,749 30,181 02,500 | 09/08/2003 | 09/15/2013
14743R AB 9| CASE CORP .| .3FE] . 257,500 | ....... 69.500 173,750 (82,499) (673) 8,358 18,125 | 01/23/2007 | 01/15/2016
14912L 3U 3| CATERPILLAR FINL SVCS MTN .| FE]. 997,510 | ....... 93.628] ....cvvennn 936,280 182 11,506 29,975 | 03/19/2008 | 04/15/2018
14985V AA 9| CCM MERGER INC .| 5FE ] . 244725 | ....... 51.500 128,750 250,000 | ..............128,750 | .......... (117,761) 602 8,333 20,000 | 11/15/2005| 08/01/2013
15135E AB 1| CENTENNIAL CELL/COMMUNICATION .| 4FE] . 265,625 | ..... 101.000 252,500 250,000 (10,140) (2,235) 1,125 25,313 | 08/08/2007 | 06/15/2013
15189Y AB 2| CENTERPOINT ENER RESOURCES .| .2FE] . 114275 ... 92.629] .....co....n 926,290 | .coooonee 1,000,000 | ........... 1,062,681 (12,775) 9,688 78,750 | 09/22/2004 | 04/01/2013
161175 AA 2| CHARTER COMMNTS .| 4FE ] . 387,500 | ....... 82.000 410,000 500,000 391,724 4,224 6,778 10/24/2008 | 04/30/2012
162456 AM 9| CHATTEM INC AFE| . 500,175 | ....... 86.000 430,000 500,000 | cooooureenns 430,000 (70,092) (25) 35,000 | 04/01/2005| 03/01/2012
165167 BE 6| CHESAPEAKE ENERGY CORP .| .3FE]. 626,09 | ....... 80.000 500,000 625,000 500,000 | .......... (125,898) (110) 08/13/2007 | 01/15/2016
165167 BJ 5|CHESAPEAKE ENERGY CORP .| .3FE] . 340,863 | ....... 83.000 278,050 335,000 278,050 (61,037) (969) 02/07/2007 | 08/15/2012
165167 BS 5|CHESAPEAKE ENERGY CORP .| .3FE]. 374531 | ....... 76.500 286,875 375,000 286,875 (87,724) 34 05/29/2007 | 08/15/2017
165167 BY 2|CHESAPEAKE ENERGY CORP .| .3FE] . 93,353 | ....... 86.000 81,700 95,000 81,700 (12,134) 206 06/27/2006 | 07/15/2013
165167 CC 9| CHESAPEAKE ENERGY CORP .| .3FE] . 125,000 97,500 (27,500) 05/20/2008 | 12/15/2018
171340 AF 9| CHURCH & DWIGHT INC .| .3FE] . 738,031 . ,000 | oo 750,000 | oo 720,000 (18,031) 04/21/2005] 12/15/2012
171798 AA 9| CIMAREX ENERGY CO .| .3FE]. 252,500 | ....... 78.000 195,000 250,000 195,000 (57,200) (189) 05/03/2007 | 05/01/2017
172967 BC 4|CITIGROUP INC .| FE]. I (38,404) 01/31/2003] 01/18/2011
172967 BP 5| CITIGROUP INC .| AFE]. (13,794) 02/17/2004 | 08/27/2012
172967 CQ 2|CITIGROUP INC .| FE]. (1,444) 04/19/2005] 09/15/2014
172967 EQ 0] CITIGROUP INC .| 1FE]. 651 04/04/2008 | 04/11/2013
172967 ES 6| CITIGROUP INC .| AFE]. 175 05/05/2008 | 05/15/2018
17453B AB 7|CITIZENS COMMUNICATIONS ..... .| .3FE] . 2,100 10/28/2008 | 05/15/2011
17453B AP 6| CITIZENS COMMUNICATIONS ..... .| .3FE]. (48,331) 4,581 02/27/2008 | 01/15/2013
179584 AF 4| CLAIRE'S STORES .| 6FE] .............121,250 | .........9.000 ................ 11,834 | ............. 131,485 | ............. 11,250 | ......... (110,526) 342 12/01/2008 | 06/01/2015
184502 AP 7| CLEAR CHANNEL .| 5FE 3,245 203,101 05/03/2007 | 01/15/2013
184502 AV 4| CLEAR CHANNEL .| 5FE (8,045) 3,925 184,571 05/21/2007 | 09/15/2014
184502 AY 8| CLEAR CHANNEL COMMUNICATION .| 5FE ] . 8,420 163,907 09/05/2007 | 03/15/2011
18889L AC 5| CLONDALKIN ACQUISITION B .|.3FE] .............416,875 | ......50.500] .............252,500 | ..............500,000 | .............252,500 | .......... (173,132) 8,757 04/03/2008 | 12/15/2013
189054 AM 1| CLOROX CO DEL .| .2FE] . 333 11/30/2004 | 01/15/2010
20029P AN 9| COMCAST CABLE COMMUNICATION .| .2FE] . 2,500,000 (38,589) 09/22/2004 | 06/15/2013
20030N AA 9| COMCAST CORP NEW .| .2FE] . 500,000 (823) 04/11/2006| 01/15/2010
20030N AP 6| COMCAST CORP NEW .| .2FE] . (1,432) 06/11/2007 | 01/15/2017
20030N AW 1] COMCAST CORP NEW .| .2FE] . 15 05/02/2008 | 05/15/2018
202917 AA 8| COMMERZBANK AG . .| AFE]. 1,564 11/16/2006 | 12/15/2016
204386 AF 3| CIE GENER DE GEOPHYSIQUE .|.3FE| ..............503,125 | .......62.000] ..............310,000 | ..............500,000 | ..............310,000 [ .......... (192,813) (309) 12/20/2007 | 05/15/2015
20825R AB 7| CONOCOPHILLIPS AUS FDG CO .| AFE]. 875 04/06/2006 | 04/15/2013
209111 EE 9| CONSOLIDATED EDISONCONY .| AFE] . 772 05/11/2006 | 02/01/2014
21036P AF 5| CONSTELLATION BRANDS INC .| .3FE] . (18,355) 441 10/28/2008 | 05/15/2017
21036P AG 3| CONSTELLATION BRANDS INC .|.3FE] . (5,522) 91 11/28/2007 | 12/15/2014
210518 CQ 7| CONSUMERS ENERGY CO .| .2FE] . 221 03/10/2008 | 09/15/2018
216648 AK 1| COOPER COS INC .|.3FE] . (43,949) 1,762 02/06/2008 | 02/15/2015
216871 AC 7|COOPERU SINC .| AFE]. 60 06/13/2007 | 07/01/2017
22025Y AD 2|CORRECTIONS CORP AMER NEW. 3FE| . (3,001) (1,014) 04/01/2005] 05/01/2009
22237L PA 4| COUNTRYWIDE HOME LOANS MT .| 1FE 1,472 05/11/2006 | 03/22/2011
22541L AB 9| CREDIT SUISSE FIRST BOSTON .| 1FE . . 1,114,978 (4,684) 05/11/2006 | 11/15/2011
2254C0 TC 1] CSFIRST BOSTON NY BRH SR .| 1FE 2,993,970 96.243 2,887,293 3,000,000 2,994,714 744 05/01/2008 | 05/15/2013
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228188 AB 4| CROWN AMERS LLC / CROWN A .| 4FE] . 500,000 | ....... 99.000 495,000 500,000 (5,000) .38,125 | 11/08/2005] 11/15/2013
228188 AD 0| CROWN AMERS LLC / CROWN A .| 4FE] . 500,000 | ....... 99.500 497,500 500,000 (2,500) 38,750 | 11/08/2005| 11/15/2015
23311R AB 2|DCP MIDSTREAM LLC .| .2FE] . 998,010 | ..... 541 1015412 | s 41 11/19/2008 | 12/01/2013
23327B AA 1| REABLE THERAPEUTICS FIN .| 5FE]| ..............370,679 | ......72.000] ..............270,000 | ..............375,000 | ..............270,000 [ .......... (101,132) 454 01/25/2008| 11/15/2014
23330X AE 0|DRS TECHNOLOGIES INC .| .2FE] . 1,075 01/24/2008] 11/01/2013
23330X AH 3|DRS TECHNOLOGIES INC .| .2FE 01/20/2006 | 02/01/2016
23918K AE 8|DAVITAINC ....... .| 4FE (8,145) 728 05/30/2008 | 03/15/2013
23918K AH 1|DAVITAINC........ .| 4FE (21,978) (559) 10/05/2005| 03/15/2015
242370 AA 2|DEAN FOODS CO .| 4FE (76,901) (192) 05/09/2007 | 06/01/2016
244217 BG 9|DEERE JOHN CAPITAL .| .1FE . . (21,377) 06/21/2007 | 03/15/2012
245217 AM 6| DEL MONTE CORP AFE] ............583,286 | ....... . 562,600 (18,410) (457) 12/13/2002| 12/15/2010
25156P AF 0|DEUTSCHE TELEKOM INTL FIN | 2FE ] . 479,945 | L 96.679 483,395 2,515 04/11/2006 | 07/22/2013
25156P AL 7|DEUTSCHE TELEKOM INTL FIN .| .2FE] ..........1,999,700 | ..... reennn2,028,020 17 08/12/2008 | 08/20/2018
252126 AD 9|DEX MEDIA WEST LLC AFE (3,599) (83) 72,873 04/01/2005] 08/15/2010
252126 AF 4|DEX MEDIA WEST LLC AFE (568) 144,359 04/01/2005] 08/15/2013
25212E AC 4| DEXMEDIA INC 5FE (1,982) 539,915 04/20/2005] 11/15/2013
25380W AA 4|DIGICEL GROUPLTD .| 5FE| ..............726,406 | ......65.000] ..............487,500 | ..............750,000 | .............487,500 | ......... (241,796) 2411 12/06/2007 | 01/15/2015
25459H AD 7|DIRECTV HOLDINGS/FINANCE .| .3FE (14,538) 3,963 08/13/2007 | 06/15/2015
25459H AG 0|DIRECTV HLDGS LLC .| .3FE (7,796) 1,221 10/28/2008 | 05/15/2016
25468P CG 9| DISNEY WALT CO MTNS, .| FE]. 346 07/12/2007 | 07/17/2017
256605 AJ 5|DOLE FOODS INC .| 5FE ] . (24,586) (2,401) 05/04/2007 | 05/01/2009
25746U AM 1| DOMINION RESOURCES INC .| .2FE] . (409) 09/22/2004 | 03/15/2013
25746U BE 8| DOMINION RES INC VA NEW .| .2FE 32 06/12/2008 | 06/15/2018
259603 AA 6|DOUGLAS DYNAMICS LLC .| AFE (230,000) 04/01/2005] 01/15/2012
260003 AH 1|DOVER CORP .| AFE]. (14) 03/12/2008 | 03/15/2018
261608 AB 9| DRESSER-RAND GROUP INC  ...ooovvvvcericrriennieeeisesisesiins .| 4FE] .............501,250 [ ......77.000] ..............385,000 | ..............500,000 | .............385,000 [ .......... (116,068) (121) 12/03/2007 | 11/01/2014
26439X AB 9| DUKE ENERGY FIELD SVCS LL .| .2FE (11,331) 02/15/2007 | 08/16/2010
26441Y AC 1|DUKE RLTY LTD PARTNERSHIP.... .| .2FE (37,864) 06/13/2007 | 11/15/2009
26816L AT 9|DYNEGY INC .| 4FE] ..............500,000 [ .......71.000{ ..............355,000 | ..............500,000 | .............355,000 [ .......... (145,000) 03/30/2006 | 05/01/2016
26816L AW 2| DYNEGY HOLDINGS INC .| 4FE] . (38,750) 05/17/2007 | 06/01/2015
26816L AX O|DYNEGY HOLDINGS INC .| AFE] . (32,912) 269 06/20/2007 | 06/01/2019
26884A AN 3| ERP OPER LTD PARTNERSHIP.... .| .2FE] ..........1,896,821 | ......82.167] .........1,507,764 | ...........1,835,000 | ........... 1,878,795 (12,107) 06/18/2007 | 03/15/2012
269246 AM 6| E TRADE FINANCIAL CORP......... .| AFE] . 90,000 | .......... (112,632) 4917 04/23/2008 | 09/15/2013
27876G BE 7|ECHOSTAR DBS CORP .| .3FE] . 208,750 (41,250) 06/18/2007 | 02/01/2016
27876G BF 4|ECHOSTARDBS CORP .| .3FE] . (61,733) 772 08/13/2007 | 10/01/2013
27876G BH O|ECHOSTAR DBS CORP .| .3FE] . 146 12/17/2008 | 05/31/2015
281023 AN 1| EDISON MISSION ENERGY .| 4FE] . (33,983) (394) 05/07/2007 | 06/15/2013
281023 AR 2| EDISON MISSION ENERGY .| 4FE] . 152 12/16/2008 | 06/15/2016
281023 AU 5| EDISON MISSION ENERGY .| 4FE] . (16,911) 661 07/01/2008 | 05/15/2017
281023 AX 9| EDISON MISSON ENERGY .| 4FE] . (62,624) 293 06/27/2007 | 05/15/2019
282645 AQ 3|EKSPORTFINANS A/S .| AFE]. 784 05/18/2006 | 05/25/2016
28264Q GC 2|EKSPORTFINANS MTN .| AFE]. 582 06/19/2007 | 06/26/2017
28336L BS 7|EL PASO CORP .|.3FE] . 206 12/09/2008 | 12/12/2013
283695 AZ 7|EL PASO NATURAL GAS .| .2FE] . (1,378) 04/01/2005] 01/15/2022
284138 AC 8| ELAN FIN PLC/ELAN FIN CP .| 4FE] ..............250,625 | ......59.000] ..............147,500 | ..............250,000 | ..............147,500 | .......... (102,926) (128) 05/03/2007 | 11/15/2011
28660G AC 0|ELIZABETH ARDEN INC AFE| . (84,986) 248 03/06/2008 | 01/15/2014
29255W AG 5|ENCORE ACQUISITIONCO ... .| 4FE] . (64,933) 2474 03/11/2008 | 07/15/2015
29255W AH 3|ENCORE ACQUISITIONCO ... .| 4FE ] . (82,362) 485 05/03/2007 | 12/01/2017
29273R AK 5|ENERGY TRANSFER PARTNERS .| .2FE] . 12/18/2008 | 03/15/2019
293791 AM 1| ENTERPRISE PRODS OPER LP .| .2FE] . 478 01/18/2005] 10/15/2009
29379V AB 9| ENTERPRISE PRODS OPER LLC .| .2FE] . 121 03/31/2008 | 04/01/2013
297425 AD 2|ESTERLINE TECHNOLOGIES AFE . (36,535) (519) . 04/01/2005] 06/15/2011
302500 AB 1| FMC FINANCE lll 3FE 93.500 233,750 250,000 233,750 (12,286) 328 17,808 | 06/26/2007 | 07/15/2017
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302570 BA 3| FPL GROUP CAP INC AFE] .. ...999,920 | ...... 100.204] ............ 1,002,040 999,924 4 2,378 26,453 | 06/11/2008. | 06/15/2013.
31359M NU 3| FEDERAL NATL MTG ASSN AFE .3,697,505 |..... 105.402 3,689,070 3,587,825 (22,125) 07/09/2003. | 08/01/2012.
314275 AB 4|FEDERATED RETAIL HLDGS .......... 2FE 999,340 999,562 122 03/07/2007. | 03/15/2012.
319963 AP 9| FIRST DATA CORP AFE 589,293 378,125 378,125 | ......... (214,698) 3,089 12/03/2007. | 09/24/2015.
338032 AZ 8|FISHER SCIENTIFIC INTL . . 2FE 627,175 590,625 626,204 (286) 04/01/2005. | 08/15/2012.
34460X AA 7| FONTAINEBLEAU LAS VEGAS ......cooomvvvmrrrneerneesinsessssssssssnees | e I SFE|... 24,375 24375 | ... (212,282) 1,272 12/06/2007. | 06/15/2015.
345370 BX 7|FORD MOTOR COMPANY  neeeneeesnesessesssnnsssns | e IR BFE|... 97,200 77,366 5,201 240,142 11/01/2006. | 08/01/2018.
345370 CA 6|FORD MOTOR COMPANY 6FE 93,800 83,858 868 182,596 11/01/2006. | 07/16/2031.
345397 TS 2|FORD MOTOR CREDIT . 5FE 570,345 352,207 15,254 381,048 08/12/2008. | 02/01/2011.
345397 TY 9|FORD MOTOR CREDIT [ P SFE | ... 365,255 225,451 13,684 233,233 04/18/2008. ] 10/25/2011.
345397 TZ 6|FORD MOTOR CREDIT B SFE|... 172,733 106,352 5512 110,410 02/01/2008. | 10/01/2013.
345397 UJ 0|FORD MOTOR CREDIT 5FE 378,515 256,633 9,245 137,324 10/29/2008. | 11/01/2010.
345397 VC 4|FORD MOTOR CREDIT . 5FE 244,264 158,790 1,111 212,397 05/07/2007. | 12/15/2016.
345397 VE 0|FORDMOTORCREDIT ... . 5FE 199,998 129,876 7,130 112,254 04/14/2008.] 09/15/2010.
35671D AR 6| FREEPORT-MCMORAN COPPER 3FE 318,750 318,750 (72,317) (1,745) 01/28/2008. | 04/01/2015.
35687M AM 9| FREECALE SEMICONDUCTOR AFE 330,000 256,105 651 499,042 11/28/2006. | 12/15/2014.
35687M AP 2| FREESCALE SEMICONDUCTOR BFE|... 153,750 93,876 62 282,144 05/07/2007. | 12/15/2016.
367905 AD 8| GAYLORD ENTMT CO NEW. SFE ... 310,000 310,000 | .......... (171,296) 2,452 11/15/2007. | 11/15/2014.
36962G K8 6| GENERAL ELEC CAP CORP AFE 6,372,145 6,497,081 436 02/22/2005. | 09/15/2014.
36962G S5 4| GENERAL ELEC CAP CORP MTN FE 180,824 179,778 1,653 10/03/2008. | 10/06/2015.
36962G ZY 3| GENERAL ELEC CAP CORP AFE 2,014,320 2,061,112 (13,472) 02/17/2004. | 01/15/2013.
370334 AS 3| GENERAL MLS INC 2FE 916,750 963,782 345 02/13/2002. | 02/15/2012.
370334 BF 0| GENERAL MLS INC 2FE [ . 997,740 | .....97.742] 977,420 997,956 216 03/12/2008. | 03/17/2015.
370425 RU 6|GMACLLC BFE|... 212,460 105,127 8,751 122,999 04/18/2008. | 03/02/2011.
370425 RX 0|GMACLLC BFE |... 404,820 196,833 11,548 189,090 10/30/2008. | 09/15/2011.
370425 RZ 5| GENL MOTORS ACCEPT CORP 6FE 292,550 131,390 (691) 406,915 05/03/2007. | 11/01/2031.
370442 AU 9| GENERAL MOTORS BFE 46,250 46,250 (6,549) 1,430 184,349 05/29/2007. | 04/15/2016.
370442 BS 3| GENERAL MOTORS BFE|... 46,250 46,250 (16,133) 6,340 150,207 01/18/2008. | 07/15/2013.
370442 BT 1| GENERAL MTRS CORP BFE |... 43,750 43,750 (11,355) 309 173,829 05/07/2007. | 07/15/2033.
37251E AE 7| GENWORTH LIFE INSTL FDG . . 1FE 373,930 499,736 31 04/29/2008. | 05/03/2013.
373298 CF 3| GEORGIA-PACIFICCORP ... . . AFE 337,500 322,519 (67) 180,063 04/01/2005. | 01/15/2024.
373298 CG 1| GEORGIA PACIFIC AFE 637,500 570,579 1,629 170,800 09/04/2007.{ 01/15/2015.
38141G EA 8| GOLDMAN SACHS GROUP INC AFE | ... 1,498,275 | .......91.746] ...........1,376,190 | ............1,500,000 | ............ 1,498,919 149 04/19/2005. [ 01/15/2015.
38141G EF 7| GOLDMAN SACHS GROUP INC A1FE . 1,937,180 v 1,998,121 854 01/09/2006. [ 01/15/2011.
38141G EU 4| GOLDMAN SACHS GROUP INC AFE .. ,436,700 |........ 1,288,620 | ............1,500,000 | ............ 1,444,667 5,169 06/11/2007.{ 01/15/2017.
38143U AB 7| GOLDMAN SACHS GROUP INC AFE .. 2,897,720 | ........ 2,701,890 2,916,231 13,573 03/17/2008. | 01/15/2014.
382550 AU 5| GOODYEAR TIRE & RUBBER AFE 436,310 436,310 | .......... (113,322) (853) 08/09/2007.] 07/01/2015.
38470R AD 3| GRAHAM PACKAGING CO .5FE 461,250 461,250 2,451 267,567 11/26/2007. | 10/15/2014.
38869P AD 6| GRAPHIC PACKAGING INTL 5FE 345,000 345,000 | .......... (184,429) (5,089) 05/03/2007. | 08/15/2013.
402740 AA 2| GULFSTREAM NAT GAS SYS LL 2FE 339,633 395,129 1,139 22,518 | 06/06/2007. | 11/01/2015.
404119 AA T7|HCAINC . . 5FE 182,400 182,400 (21,938) (3,935) 16,625 | 08/03/2005.] 05/01/2012.
404119 AG 4 HCAINC ...t eeesseeessesssssssssssssssssssssessssssssssssssssnnses | vseees IR I SFE|... 312,500 312,500 | .......... (133,475) 5,975 15,625 | 08/29/2008.] 02/15/2013.
404119 AP 4]HCAINC s | s IR I 5FE 305,000 305,000 | .......... (147,768) 5,797 31,875 | 05/09/2007. | 01/15/2015.
404119 AU 3|HCAINC AFE 231,875 231,875 (21,436) (314) 118,022 | 02/29/2008. | 11/15/2014.
404119 AX T7|HCAINC AFE | ... 362,413 362,413 (32,588) .18,269 | 11/09/2006. | 11/15/2016.
404119 BA 6|HCAINC AFE|... 585,000 585,000 | .......... (208,597) (3,784) 72,188 | 08/09/2007. | 11/15/2016.
413627 AU 4|HARRAHS OPERATING CO INC SFE ... 42,500 34,642 3,396 185,542 14,063 | 05/03/2007.] 06/01/2015.
413627 AX 8|HARRAHS OPERATING CO INC 5FE 38,750 35,101 2,182 190,658 .16,250 | 05/07/2007. | 06/01/2016.
413627 AY 6|HARRAHS OPER INC .5FE 142,500 112,041 3,769 316,467 20,156 | 08/29/2008. | 02/01/2016.
415905 AB 4|HARRY & DAVID OPERATION 5FE 40,000 40,000 (85,263) (49) 11,250 | 07/16/2007.] 03/01/2013.
42330P AA 5|HELIX ENERGY SOLUTIONS AFE 66,250 66,250 (58,750) | ovvvvvnrerrrririnerens | oo | e | 000009500 [ 11000 9.500 | W | v BAT6 | 6,729 | 12/18/2007. 01/15/2016.
428040 BZ 1|HERTZ CORP . . AFE 246,000 206,500 193,500 35,500 | 12/15/2005. | 01/01/2014.
428040 CA 5|HERTZCORPORATION = iineeesneeisneessssssssssssnns | s IR I AFE|.. 171,094 150,493 (1,459) 236,237 39,375 | 12/06/2007. | 01/01/2016.
428236 AT O] HEWLETT PACKARD CO......ccoomrvrrrrieerinsessnsesssesssssessssssssssssssssns | coseens I I AFE|..............995,610 | .....106.300] ............ 1,063,002 995,628 18 12/02/2008. | 03/01/2014.
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428303 AH 4| HEXIION US FIN/NOVA SCOTIA .| 4FE] . 142,500 | ....... 28.500 142,500 500,000 (4,726) 394,324 05/08/2007 | 11/15/2014
437076 AN 2|HOME DEPOT INC .| .2FE] . 987,690 | ....... 88.000 .oeooveerna 880,000 | ...... 1,000,000 2,545 06/06/2006 | 03/01/2011
44107T AD 8|HOST HOTELS & RESORTS LP .| .2FE] . 724,340 . ! 1,628 07/16/2008 | 11/01/2014
441812 JW 5|HOUSEHOLD FINANCE CORP .. .| FE]. 2,775,700 | ....... 98.385 2,459,625 2,500,000 2,621,792 (40,141) 11/18/2004 | 10/15/2011
441812 KA 1|HOUSEHOLD FINANCE CORP........occosmreemreermeresmmeesmneesssmesssnnenes. | veeees .. .| AFE] . 510,865 | ....... 97.838 489,190 500,000 508,141 (1,804) 06/12/2007 | 11/27/2012
441812 KD 5|HOUSEHOLD FINANCE CORP .| 1FE 4,172,763 | ..... 101.500] ........... 4,313,750 | ........... 4,250,000 | ........... 4,199,583 9,516 04/12/2006 | 07/15/2013
442488 BA 9| KHOVNANIAN ENTERPRISES .| 5FE 256,250 25.000 62,500 250,000 62,500 | .......... (193,045) (471) 05/03/2007 | 01/15/2017
442488 BC 5|KHOVNANIAN ENTERPRISES .| .3FE ...182,500 | ....... 76.000 190,000 250,000 182,731 231 12/18/2008 | 05/01/2013
44332L AB 6|HUBINTL HOLDINGS .| 5FE ...246,250 | ....... 61.125 152,813 250,000 152,813 (93,952) 388 09/25/2007 | 12/15/2014
44701Q AP 7|HUNTSMAN INT LLC .| 4FE 263,125 53.500 133,750 250,000 133,750 | ..cooveeer (127,146) (1,458) 06/01/2007 | 11/15/2014
44810Z AT T7|HYDRO ONE INC |AFE] ... 2,153,487 | ..... 100.409] ........... 2,108,589 | ...cooco.u 2,100,000 | ........... 2,148,887 (4,600) 02/27/2008| 10/18/2017
451663 AC 2|IDEARCINC .| 5FE ] . 250,000 | ......... 7.500 18,750 11/01/2006 | 11/15/2016
45320K AA 1|IMPRESS HLDGS BV .| .3FE] . 417,500 | ....... 50.125 250,625 9,396 03/13/2008 | 09/15/2013
45661T AB 7|INERGY LP/INERGY FIN .| 4FE ] . 248,750 | ....... . 195,000 133 05/04/2007 | 12/15/2014
45661Y AA 8| INEOS GROUP HLDGS PLC .| 5FE ] . 133,125 | ..ot 6,848 534,273 03/24/2008 | 02/15/2016
457030 AC 8|REGAL CINEMAS INC AFE| . 221,109 3,459 03/04/2003 | 12/01/2011
45763U AC 9| INMARSAT FINANCE Il PLC .| 4FE] . 483,750 2,603 01/24/2008 | 11/15/2012
458206 AA 7|INTELSAT INTER HLDG CO LT .| 5FE ] . 213,750 2,354 09/05/2008 | 02/01/2015
45820E AB 8| INTELSAT INTERMEDIATE .| 5FE ] . 217,500 6,313 140,029 06/15/2007 | 04/15/2012
45820E AX O] INTELSAT BERMUDALTD .| 5FE ....402,500 215 96,128 06/23/2006 | 06/15/2016
45822E AD 2|INTELSAT SUBSIDIARY HLDG .| AFE 213,125 1,167 10/31/2008 | 01/15/2013
45867X AE 4|INTERGEN NV .| .3FE ...247973 (43,150) 139 07/23/2007 | 06/30/2017
462846 AC 0|IRON MTNINC .| AFE] . 387,500 1,836 10/28/2008 | 01/01/2016
46625H AT 7|JP MORGAN CHASE & CO .| FE]. 500,180 (31) 06/20/2007 | 01/02/2013
46625H AX 8] JP MORGAN CHASE & CO .| AFE]. 11,889,140 11,834 07/31/2007 | 05/01/2015
46625H GG 9| JP MORGAN CHASE & CO .| FE]. ...999,580 86 05/09/2006 | 06/01/2011
46625H GY 0]JP MORGAN CHASE & CO .| 1FE]. .1,563,675 (4,321) 01/28/2008 | 01/15/2018
46625H HA 1]JP MORGAN CHASE & CO .| AFE]. 105,546 13 10/03/2008 | 12/29/2099
46625H HB 9] JP MORGAN CHASE & CO .| FE]. 996,830 389 04/21/2008 | 05/01/2013
46627T AD 4| SMURFIT KAPPA FUNDING .| 4FE] . 683,750 | .......54.500] ............408,750 | ..............750,000 [ ..............408,750 | .......... (280,448) 5317 03/24/2008 | 04/01/2015
471109 AB 4| JARDEN CORP .| AFE] . 370,313 | ......68.250] .............255,938 | ..............375,000 | ..............255,938 | .......... (114,467) 323 12/03/2007 | 05/01/2017
479269 AB 8| JOHNSONDIVERSEY INC .| 4FE ] . 423,750 (15,817) 2,067 11/13/2008 | 05/15/2012
47926P AB 2| JOHNSONDIVERSEY HOLD INC .| 5FE ] . 723,750 (201,923) 3173 03/28/2008 | 05/15/2013
481086 AB 2| VISANT HOLDING CORP .| 4FE] . 466,250 | .......74.000] ..............370,000 [ ..............500,000 [ ..............370,000 | .......... (102,086) 3,998 08/13/2007 | 12/01/2013
481087 AC 8| VISANT CORP .| AFE] . (50,060) (1,144) 05/04/2007 | 10/01/2012
487836 AS 7|KELLOGG CO .| .2FE] . (68,057) 05/15/2006 | 04/01/2011
492914 AR 7|KEY ENERGY SERVICES INC .| 4FE] ..............377,500 | .......66.000] ..............247,500 | ..............375,000 | ..............247,500 | .......... (129,715) (275) 12/13/2007 | 12/01/2014
500472 AA 3| KONINKLIJKE PHILIPS ELECT .| FE]. 3,686 03/06/2008 | 03/11/2013
500657 AA 9| INVISTA J3FE] ... 511,975 | .......70.000] ..............350,000 | ..............500,000 | ..............350,000 |.......... (155,318) (2,011) 10/13/2005| 05/01/2010
50075N AV 6| KRAFT FOODS INC .| .2FE] . 645 05/19/2008 | 08/23/2018
50076X AB 7|KRATON POLYMERS LLC/CAP .| 5FE | ..............243,655 | ......40.000] ..............100,000 | ..............250,000 | ..............100,000 | .......... (135,814) 814 09/25/2007 | 01/15/2014
501044 CA 7|KROGER CO .| .2FE] . (823) 05/15/2006 | 04/01/2011
501044 CJ 8|KROGER CO .| .2FE] . 296 03/20/2008 | 04/15/2013
502413 AJ 6|L-3 COMMUNICATIONS HOLDINGS .3FE (18,029) (3,029) 04/12/2005] 06/15/2009
502413 AL 1|L-3 COMMUNICATIONS HOLDINGS .3FE (38,006) 369 05/18/2007 | 07/15/2013
502413 AU 1|L-3 COMMUNICATIONS HOLDINGS .| .3FE 802 10/28/2008 | 10/15/2015
513075 AG 6|LAMARMEDIACORP .. 3FE| . (61,763) [ oo [ v [ v | 200 7.250 | e 7.240 [ I | 11,056 | e 22,113 | 09/11/2007 | 01/01/2013
513075 AM 3|LAMARMEDIACORP ... .| .3FE] . (19,646) 595 5,963 | 06/27/2006 | 08/15/2015
527298 AM 5|LEVEL 3 FINANCING INC .| 5FE ] ..............260,625 | ......58.000] ..............145,000 | ..............250,000 | ..............145,000 [ ......... (113,824) (1,129) 23,125 | 05/04/2007 | 11/01/2014
530715 AD 3|LIBERTY MEDIA CORP .| .3FE] . (71,182) 447 10,625 | 03/27/2008 | 07/15/2029
530718 AC 9|LIBERTY MEDIA CORP NEW .|.3FE] . (31,204) 964 3,563 | 07/23/2008 | 05/15/2013
532776 AR 2|LINTVCORP-CLA .| 4FE] . (243,287) 4,302 4,153 32,500 | 12/06/2007 | 05/15/2013
534187 AP 4|LINCOLN NATL CORP IND .| AFE] . 4,599 17,944 47,500 | 05/03/2007 | 02/15/2014
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539830 AE 9|LOCKHEED MARTIN CORP. .| .2FE] . 1,744,875 1,500,000 (22,634) 05/01/2007 | 05/01/2016
539830 AS 8|LOCKHEED MARTIN CORP. .| .2FE] . .1,000,000 1,000,000 03/11/2008 | 03/14/2013
549463 AE 7|LUCENT TECHNOLOGIES INC .| .3FE] . . . 500,000 (155) 915 261,327 05/08/2007 | 03/15/2029
55263E CH 6|MBNA CORP SR MTN BE | AFE] ..........1,249,150 | ....... 96.540 ...oevnee 1,206,758 | .ovveoneee 1,250,000 84 02/19/2003] 03/01/2013
552953 AF 8| MGM MIRAGE INC .| .3FE 95.500 477,500 500,000 (23,756) (1,599) 09/08/2004 | 10/01/2009
552953 AW 1| MGM MIRAGE INC .| .3FE 816 243,341 05/03/2007 | 04/01/2013
552953 BC 4|MGM MIRAGE INC .| .3FE 1,780 347,510 08/09/2007 | 06/01/2016
552953 BD 2|MGM MIRAGE .| .3FE 554 10/31/2008 11/15/2013
554273 AC 6| MACDERMID INC 5FE (11,752) 1,752 10/29/2008 | 04/15/2017
570506 AE 5| MARKWEST ENERGY.... AFE (90,625) 08/20/2007 | 07/15/2016
570506 AH 8| MARKWEST ENERGY.... AFE (99,795) (205) 04/28/2008 | 04/15/2018
574599 BF 2|MASCO CORP 3FE (350,124) 280 03/09/2007 | 03/15/2017
574754 AE 7|MASHANTUCKET PEQUOT TRIB AFE| . ..(151,875) 11/08/2007 | 11/15/2015
575379 AE 2|MASONITECORP  nnennenennenssssnesssssesnnsesnnnes | eonnee | oo [ evvneeens | eevens 41 . (201,228) 2,243 08/14/2007 | 04/06/2015
576203 AH 6|MASSEY ENERGY CO AFE (59,565) 879 05/03/2007 | 12/15/2013
58013M EE 0|MCDONALDS CORP MED TERM ... AFE . (239) 03/12/2008 | 03/01/2018
59001A AK 8| MERITAGE HOMES CORP AFE 236,250 53.000 132,500 250,000 (106,050) 1,421 05/09/2007 | 03/15/2015
590188 4M 7|MERRILL LYNCH & CO INC AFE 980,020 1,794 07/24/2007 | 05/16/2016
59018Y N5 6|MERRILL LYNCH CO INC MTN 790 04/22/2008 | 04/25/2013
59018Y TZ 4|MERRILL LYNCH CO INC MTN 4,030 08/07/2007 | 07/15/2014
59156R AC 2|METLIFE INC (43,164) 06/20/2007 | 12/01/2011
592179 JG 1|METROPOLITAN LIFE GLOBAL 192 04/07/2008 | 04/10/2013
594087 AJ 7|MICHAELS STORES INC (1,480) 276,528 08/09/2007 | 11/01/2014
594087 AM 0| MICHAELS STORES INC (58,085) 431,593 07/10/2007 | 11/01/2016
595620 AH 8| MIDAMERICAN ENERGY CO (727) 03/19/2008 | 03/15/2018
59562H AK 4| MIDAMERICAN FDG INC (24,889) 05/03/2007 | 03/01/2011
59562V AF 4| MIDAMERICAN ENERGY CO (63) 05/11/2006| 10/01/2012
60467P AH 7| MIRANT AMERICAS GENERATION (7,744) (657) 01/19/2006 | 05/01/2011
60467X AC 1| MIRANT NORTH AMERICA LLC (42,735) (792) 12/20/2005| 12/31/2011
608328 AK 6|MOHEGAN TRIBAL GAMING (65,861) (4,327) 371,288 12/10/2004 | 04/01/2012
608328 AP 5| MOHEGAN TRIBAL GAMING (11,400) 82,650 07/29/2004 | 08/15/2014
60877U AC 1|MOMENTIVE PERFORMANCE (847) 165,796 05/09/2007 | 12/01/2014
60877U AJ 6|MOMENTIVE PERFORMANCE (876) 187,891 12/01/2008 | 12/01/2014
60877U AM 9| MOMENTIVE PERFORMANCE (895) 196,664 05/07/2007 | 12/01/2016
61166W AF 8| MONSANTO CO NEW 342 04/17/2008 | 04/15/2018
615322 BC 7|MONUMENTAL GLOBAL FDG Il (102) 06/21/2007 | 07/14/2011
61532X BS 4| MONUMENTAL GLOBAL FDG Il 106 04/18/2008 | 04/22/2013
617446 6Q 7|MORGAN STANLEY. (1,351) 05/02/2008 | 04/01/2018
617446 C2 3| MORGAN STANLEY. 14,498 08/02/2007 | 01/09/2017
61744A AN 0| MORGAN STANLEY 17,692 08/13/2003 | 05/15/2010
61747Y CE 3| MORGAN STANLEY 1,513 05/09/2008 | 04/28/2015
618270 AB 8| MORRIS PUBLISHING 9. (182,881) 6,938 10/03/2007 | 08/01/2013
624758 AB 4| MUELLER WATER PRODUCTS  ...coosvevvriensereesnssssrnessssensseessens [ wvenens [ oo [ everiveee | AFE | cne....354,083 | ....... 68.000 255,000 375,000 (100,253) 1,260 27,656 | 02/07/2008 | 06/01/2017
628530 AG 2| MYLAN INC......comvvrrmrrrrnmrirsnsirsssessssssssssssssssssssssssssssssssssssssssssssssas | soevees | oo [ cvnvviirnns | 4FE | ciiinnnnn.252,188 | ... 73.500 275,625 375,000 11/19/2008 | 03/15/2012
629377 AT 9|NRGENERGY INC......cccocomvrrimmrrimmrirnrriineneneneiseneinsnessesssnssssensnes | cvveene | oo [ cvvevvcones | AFE | ciinennr.505,525 | ... 93.500 467,500 500,000 (36,922) (712) 36,250 | 05/17/2007 | 02/01/2014
629377 AU B|NRG ENERGY INC......cococommrrrrmmrrrmmnirmnnirssnesissnssssssssssssssssssssssssssnnss | svevees | oo [ cvevviirnns | 4FE | iiiinn... 206,250 | ... 93.000 232,500 250,000 739 10/24/2008 | 02/01/2016
629377 AX O0|NRGENERGY INC 92.000 460,000 500,000 (35,521) 400 36,875 | 12/12/2007 | 01/15/2017
62941E AB T7|NTKHOLDINGSINC = .cooiveirnrisnesisneessnsessnssssnssssnsenns | @ | oo | wvveeeens | BFE | ... 185,625 | ... 21.500 53,750 250,000 (145,339) 10,116 05/23/2007 | 03/01/2014
62947Q AE 8|NXPBV 33.250 83,125 250,000 3,861 157,184 13,463 | 02/14/2008 | 10/15/2013
62947Q AF 5INXPBV nnnssnnsennsssnnsssssssnness | sineee | oo [ eeevnneens | BFE ] i 75,000 | e 39.000 97,500 250,000 1,004 170,186 19,688 | 11/19/2007 | 10/15/2014
62947Q AG 3|NXPBVINXP FUNDING LLC  ..cccooovvrrireeivsrersnereseneessnsesssnesinns | wvveee | oo | wevvsneens | BFE | ...........260,625 | ....... 19.000 47,500 250,000 (211,632) (950) 23,750 | 05/04/2007 ] 10/15/2015
629855 AE T7|NALCO COMPANY ieinneesssnsssssnsssnnssssssssss | coneeee [ oo | e T AFE | 311,250 | oo 96.000 288,000 300,000 (13,937) (2,087) .23,250 | 11/17/2003] 11/15/2009
629855 AH O] NALCO COMPANY.......commvrrmmrerrmmrrirmnnersnssssnssssssssssssssssnssssssssssssssss | evneees | oo | e 1| AFE | oo 456,250 | ...... 84.500 422,500 500,000 (38,750) 1,072 .33,281 | 10/28/2008 | 11/15/2013
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637432 HT 5| NATIONAL RURAL UTILS COOP. 1FE 997,236 258 04/02/2007. | 04/10/2017.
64016A AA 3| NELL AF SARL BFE 152,500 25,000 ..1,000,000 | ..ovvornrrennen 25,000 | .coovvned (128,580) 1,597 840,187 11/30/2007. | 08/15/2015.
640204 AH 6| NEIMAN MARCUS GROUP INC .5FE ....322,500 322,500 ..750,000 322,500 (7,489) 498,498 08/08/2007. | 10/15/2015.
641423 BH 0| NEVADA POWER CO 2FE|............1,306,700 |........95.607 ............ 1,257,232 | ccovvvr 1,315,000 | ...covevees 1,311,148 992 04/01/2005. | 04/15/2012.
64952W AA 1|NEW YORK LIFE GLOBAL FDG . AFE 2,229 841 2,251,761 2,275,000 2,244,036 5,591 05/16/2006. | 09/15/2013.
64953B AP 3| NEW YORK LIFE GLOBAL FDG........ AFE | 1,996,480 |.......96.630] ............ 1,932,614 | ..cooonnee 2,000,000 | ..o 1,996,890 410 05/02/2008. | 05/09/2013.
651290 AK 4|NEWFIELD EXPL CO. J3FE|..............485,000 395,000 ..500,000 395,000 (90,516) 516 07/15/2008. | 05/15/2018.
651715 AD 6| NEWPAGE CORP AFE ....256,250 |.... 110,000 ..250,000 110,000 | .......... (144,978) (1,191) 11/29/2007. | 05/01/2012.
652478 AH 1| NEWS AMER HLDGS INC 2FE 1,446,775 | ... 107 674 ] ............ 1,345,925 | ....ccove.. 1,250,000 | ...t 1,340,397 (18,453) 11/27/2001. | 02/01/2013.
65332V BH 5| NEXTEL COMMUNICATIONS INC 3FE .. ....210,000 212,500 ..500,000 212,200 1,980 290,794 10/20/2003. | 10/31/2013.
65338L AA 7|NCO GROUP INC B5FE|..............259,375 125,000 ..250,000 125,000 | ...coc.. (132,930) (916) 05/08/2007. | 11/15/2014.
65409Q AC 6| NIELSEN FINANCE LLC/CO 5FE 800,000 |........80.000] .....covvvnees 800,000 | ..o 1,000,000 800,000 (9,033) 266,569 08/08/2007.  08/01/2014.
65409Q AJ 1| NIELSEN FINANCE LLC/CO 5FE 181,250 17,038 202,570 s 05/08/2007. | 08/01/2016.
65542N AJ 6| NORAMPAC INC J3FE|...............421,350 |.......45.000] ...............189,000 [ ...............420,000 | ...............189,000 | .......... (230,953) (254) . X 28,350 | 10/17/2005.] 06/01/2013.
65543A AB 0| NORANDA ALUM ACQUISITION AFE 5,107 341,760 X 21,336 | 07/10/2008. | 05/15/2015.
65562V AA 2| NORDIC TEL CO HLDGS . . A4FE|...........1,041,500 | ........70.000{ ...............700,000 | ............1,000,000 | ...............700,000 | .......... (335,210) (3,706) . 88,750 | 04/02/2008. | 05/01/2016.
655844 AU 2| NORFOLK SOUTHERN CORP ......coosvverrerereenneeerneeessenessneeens | reeeee IR I 2FE ... 12,121 . . . 87,214 | 05/15/2006. | 09/17/2014.
656559 BG 5|NORTEKINC  eeeeeeeseesssssssssssssnnees | s IR I SFE ... (68,307) 4,269 594,537 . . 74,375 | 07/11/2007. | 09/01/2014.
656569 AG 5|NORTEL NETWORKS LTD 5FE (12,381) 376 177,514 . 09/12/2007. | 07/15/2013.
656569 AK 6| NORTEL NETWORKS LTD .5FE (10,537) 3,670 73,341 02/27/2008. | 07/15/2011.
665501 AE 2| NORTHERN NAT GAS CO DEL AFE 367 10/09/2002. | 10/31/2012.
665772 CD 9| NORTHN STS PWR CO MINN FE 80 03/11/2008. | 03/01/2018.
665859 AJ 3| NORTHERN TR CORP 1FE 265 08/06/2008. | 08/15/2013.
670346 AJ 4|NUCOR CORP AFE .. 67 05/28/2008. [ 06/01/2018.
67105E AB 8| OUTBACK STEAKHO ... SFE|... (7,877) 2,087 265,268 04/16/2008. | 06/15/2015.
676167 AU 3| OESTERREICHISCHE KONTROLL FE 3,268 06/21/2007. | 04/25/2017.
68555G AA 8| ORASCOM TELECOM FINANCE . SFE|...............611,344 | ......53.000{ ...............331,250 | ...............625,000 | ..............331,250 | ......c.. (282,433) 1,720 12/10/2007. | 02/08/2014.
690742 AA 9| OWENS CORNING NEW.......cooommriemreieeineeenneesnneesssessssnsssseeses | cvneees IR I 3FE ... (42,896) 4,162 03/04/2008. | 12/01/2016.
690768 BD 7| OWENS ILL INC.....coorrrvrrrreirericrriseeesssesssesssseessesssssssssssssssssssens | crneens I AFE|... (11,166) (788) 12/04/2006. | 05/15/2010.
698604 AG 0| PANOLAM INDUSTIRES INTL S5FE|..............265,625 | .......40.000{ ...............100,000 | ...............250,000 | ...............100,000 | .......... (162,575) (2,018) 05/29/2007. | 10/01/2013.
704549 AC 8|PEABODY ENERGY CORP 3FE (29,277) (1,570) 04/21/2005. | 03/15/2011.
705015 AA 3| PEARSON PLC (UK. 2FE ... 520 06/14/2001. | 06/15/2011.
707569 AH 2| PENN NATL GAMING INC AFE (25,601) 600 03/12/2008. | 12/01/2011.
707569 AL 3| PENN NATL GAMING INC AFE | .. (45,130) 59 04/01/2005. | 03/01/2015.
713448 BH 0| PEPSICO INC AFE .. 243 05/19/2008. | 06/01/2018.
713448 BJ 6|PEPSICO INC AFE .. 41 10/21/2008. | 11/01/2018.
716745 AB 0| PETROPLUS FINANCE LTD AFE |..............491,250 | ........61.000{ ...............305,000 | ...............500,000 | ...............305,000 [ .......... (187,177) 643 07/18/2007.] 05/01/2017.
721467 AE 8|PILGRIM'S PRIDE CORP A7l ... 254,688 | .......27.000] ................67,500 | ...............250,000 | ................67,500 | .......... (186,431) (473) 05/03/2007. | 05/01/2015.
723456 AC 3| PINNACLE ENTERTAINMENT AFE (208) 73,570 05/08/2007. | 03/15/2012.
723456 AG 4| PINNACLE ENTERTAINMENT AFE 1,601 103,818 08/07/2007. | 06/15/2015.
72347Q AC 7|PINNACLE FOODS FINANCE 5FE (13,030) 1,690 255,915 05/21/2007. | 04/01/2015.
72347Q AD 5| PINNACLE FOODS FINANCE SFE|... (5,380) 167 113,170 06/07/2007. | 04/01/2017.
724479 AG 5|PITNEY BOWES INC AFE| .. 704 03/17/2005. ] 03/15/2015.
72447X AD 9|PITNEY BOWES INC GLBL MTN AFE 710 03/04/2008. | 03/15/2018.
726505 AC 4|PLAINS EXPLORATION & PRODUCT . . AFE 2,919 08/08/2007.] 03/15/2017.
727610 AD 9| PLASTIPAK HLDGS INC.......ovvorrrvirmrenrereiseesssssesssesssensssssessssseens | cvnnne I I AFE|... (291) 12/07/2005. | 12/15/2015.
729416 AG 2| PLY GEMINDUSTRIES INC oo | e IR I SFE ... 4,221 05/15/2007. | 02/15/2012.
730857 AA 7| POKAGON GAMIN AUTHORITY AFE 625,220 (1,606) 06/21/2006. | 06/15/2014.
73179U AC 9| POLYPORE INC AFE 360,000 (3,011) 05/07/2007.  05/15/2012.
74005P AR 5|PRAXAIRINC AFE 998,704 114 03/04/2008. | 03/30/2015.
74044P AC 1|PREGIS CORP. .5FE 112,500 (201) 01/30/2008. | 10/15/2013.
74254P YE 6| PRINCIPAL LIFE INCOME FUN . . . AFE 499,201 1M1 04/17/2008. | 04/24/2013.
7425A0 A5 9| PRINCIPAL LIFE GLBL I MTN....ossvieirrienrirsneeenseessssessssessssssnnnees | werene IR I AFE] .. 246,291 796 06/06/2006. [ 01/15/2013.
742651 DB 5| PRIVATE EXPT FDG CORP........ccosvvurerererererisseresnsssssserssssesssnees | cvine I I AFE 2,999,488 61 11/15/2005. | 11/15/2015.
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742718 DL 0|PROCTER & GAMBLE CO .| FE] . 499,890 | ..... 104.790 523,952 500,000 2 831 12/15/2008 01/15/2014
74439H AD 0| PSYCHIATRIC SOLUTIONS INC .| 4FE] . 255,875 | ....... 73.500 183,750 250,000 ) (526) 05/08/2007 | 07/15/2015
74819R AK 2| QUEBECOR MEDIA INC .| 4FE ..235,938 | ....... 67.500 168,750 250,000 ) 1,234 12/06/2007 | 03/15/2016
74837TN AC 7| QUICKSILVER RESOURCES INC .| 4FE 357,500 32.250 120,938 375,000 ) 1,795 11/09/2007 | 04/15/2015
74837TR AC 8| QUICKSILVER RESOURCES INC .| 4FE 353,750 53.500 200,625 375,000 ) 1,241 07/21/2008 | 04/01/2016
74837TR AE 4| QUICKSILVER RESOURCES INC .| 4FE 123319 | 63.500{ .... ...125,000 ) 110 06/24/2008 | 08/01/2015
749121 BT 5| QWEST COMMUNICATIONS INTL .|.3FE] ..............195,000 | ....... 99.500{ ... ...195,000 ) 01/30/2004 | 02/15/2009
749121 BV 0| QWEST COMMUNICATIONS INTL .| .3FE] ............574,659 | ....... 71.500 446,875 625,000 446,875 | .......... (143,870) 5,092 06/20/2005| 02/15/2014
74913G AE 5| QWEST CORPORATION .| .3FE]. (96,566) (4,263) 09/07/2005] 09/01/2011
74955W AG 4|R.H.DONNELLEY CORP .| 5FE | . (520) 224,432 05/07/2007 | 01/15/2016
74955W AH 2|R.H.DONNELLEY CORP .| 5FE ] . (82,500) 130,000 09/19/2007 | 10/15/2017
75524D AB 6|RBS GLOBAL & REXNORD CORP .| 4FE ] . (54) 202,086 08/09/2007 | 08/01/2014
75524D AD 2|RBS GLOBAL & REXNORD CORP .| 5FE ] . (6,786) (747) 226,939 05/04/2007 | 08/01/2016
75524D AG 5|RBS GLOBAL & REXNORD CORP .| 4FE ] . (9,248) (364) 105,460 05/03/2007 | 09/01/2016
75605E AT 7|REALOGYCORP .. .| .6FE (921) 133 207,579 05/03/2007 | 04/15/2014
75605E AV 2| REALOGY CORP .| 6FE] . (9,375) 211,875 10/15/2008 | 04/15/2014
75734R AC 9|REDDY ICE HOLDINGS INC .| 5FE ] . (64,024) 1,166 05/16/2007 | 11/01/2012
75886A AB 4| REGENCY ENERGY PARTNERS .| 4FE ] . (84,998) (1,003) 03/11/2008 | 12/15/2013
75952B AN 5| RELIANT ENERGY INC .| 4FE] . (37,844) 344 07/01/2008 | 06/15/2014
75952B AP 0| RELIANT ENERGY INC .| 4FE ] . (66,645) 365 06/28/2007 | 06/15/2017
76010R AC 2|RENTAL SERVICE CORP .| 5FE ] . (1,941) 350,103 06/28/2007 | 12/01/2014
767754 BL T7|RITE AID CORP .| 5FE ] . 620 106,152 05/15/2007 | 03/01/2017
767754 BQ 6|RITE AID CORP .| 5FE ] . . . 734 173,032 05/17/2007 | 12/15/2015
772739 AE 8| ROCK-TENN CO .| .3FE]. ,250 | oo . (15,890) 140 02/28/2008 | 03/15/2016
774477 AG 8| ROCKWOOD SPECIALTIES GROUP AFE| . NV . : ’ (51,692) 749 08/09/2007 | 11/15/2014
77531Q AK 4| ROGERS WIRELESS INC 2FE (2,113) 05/04/2005] 12/15/2012
77531Q AP 3| ROGERS WIRELESS INC 3FE (20,463) 04/01/2005] 12/15/2012
780641 AG 1|ROYAL KPN NV 2FE . (50,747) 07/31/2007] 10/01/2010
78387G AP 8| SBC COMMUNICATIONS INC AFE 98.390] ........... 1,967,800 | ........... 2,000,000 | ............ 2,006,086 (900) 01/18/2005] 09/15/2014
784216 AB 9|SGSINTLINC .. AFE 250,000 125313 | ..o (143,466) (3,608) 05/18/2007 | 12/15/2009
78442F BK 3|SLM CORP MTN BOOK ENTRY 2FE 57,507 08/01/2007 | 01/15/2009
78442F EH 7|SLM CORP MTN BOOK ENTRY 2FE 671 06/11/2008 | 06/15/2018
784635 AJ 3| SPX CORPORATION 3FE 125,000 (16,250) 12/10/2007 | 12/15/2014
78572M AC 9| SABMILLER PLC 2FE 000,000 406 06/27/2006 | 07/01/2011
785905 AB 6|SABRE HOLDINGS CORP ..ot 5FE 375,000 2,392 267,714 07/11/2007 | 03/15/2016
786514 BP 3| SAFEWAY INC 2FE (6,583) 03/05/2008 | 08/15/2017
786514 BQ 1|SAFEWAY INC 2FE 1,000,000 8 12/17/2008 | 03/15/2014
79546V AC 0| SALLY HOLDINGS LLC AFE 375,000 (43,321) (600) 10/29/2008 | 11/15/2014
79546V AF 3| SALLY HOLDINGS LLC .5FE 500,000 | ..............340,000 | .......... (172,133) (1,010 08/09/2007 | 11/15/2016
799183 AA 6| SAN PASQUAL CASINO DEV GR AFE 500,000 | ..............362,500 | .......... (134,492) 506 08/13/2007 | 09/15/2013
80007P AC 3| SANDRIDGE ENERGY IMNC AFE ...125,000 (55,901) (13) 05/15/2008 | 06/01/2018
803111 AK 9| SARALEE CORP 2FE 1,492,605 815 09/05/2001] 09/15/2011
805901 AP 0| SCANA CORP MED TERM NTS 2FE 1,546,215 (5,327) 08/15/2001] 05/15/2011
80874P AG 4|SCIENTIFIC GAMES CORP .3FE 526,400 (86,854) 4,700 06/19/2006 | 12/15/2012
812141 AN 9| SEALY MATTRESS CO AFE 245,625 (98,862) 504 08/07/2007 | 06/15/2014
816196 AJ 8|SELECT MEDICAL CORP .5FE 214,844 (85,929) 2,948 03/25/2008 | 02/01/2015
816752 AA 7| SEMINOLE HARD ROCK ENTMT AFE 244,168 | ......50.750] ..............126,875 | ..............250,000 | ..............126,875 | .......... (118,206) 718 09/14/2007 | 03/15/2014
817082 AE 0| SENECA GAMING CORP 3FE 323,275 (58,896) 1,627 05/18/2005] 05/01/2012
81725W AC 7|SENSATA TECHNOLOGIES BV .5FE 362,813 | ......45.000{ ..............168,750 | ..............375,000 | ..............168,750 | .......... (195,411) 1,348 02/06/2008 | 05/01/2014
817320 AP 9| SEQUA CORP 5FE 343,991 (202,880) 1,389 06/09/2008 | 12/01/2015
817492 AD 3| SERENA SOFTWARE INC .5FE 274,375 | .....50.750] ..............126,875 | ..............250,000 | ..............126,875 | .......... (144,306) (2,037) 05/08/2007 | 03/15/2016
817565 BF 0| SERVICE CORP INTL AFE 247,508 . 187,500 (60,541) 164 06/10/2005| 06/15/2017
822582 AC 6| SHELL INTERNATIONAL FIN FE 3,488,415 | ..... 102.340 3,581,900 3,500,000 3,490,061 945 03/19/2007 | 03/22/2017
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82459A AA 9| SHINGLE SPRINGS TRIBAL .| 4FE] . 353,043 | ....... 50.000 187,500 375,000 187,500 | .......... (166,342) 850 07/21/2008 | 06/15/2015
828709 AF 2|SIMMONS CO .| 5FE ] . 155,625 | ....... 29.000 108,750 375,000 .108,750 (48,549) 307 305,183 05/08/2007 | 01/15/2014
828807 BF 3| SIMON PPTY GROUP LP .| FE]. 11,031,660 (3,065) 01/19/2005] 08/15/2014
828807 BZ 9|SIMON PPTY GROUP LP .| AFE]. 998,860 25 05/12/2008 | 05/30/2018
832248 AH 1| SMITHFIELD FOODS INC .| 4FE] . 252475 (90,783) (267) 06/28/2004 | 05/15/2013
832248 AQ 1|SMITHFIELD FOODS INC .| 4FE] ..............375,000 [ ......57.000] .............213,750 | ..............375,000 | ..............213,750 [ .......... (161,250) 06/19/2007 | 07/01/2017
83272A AC 8| STONE CONTAINER CORP .| 5FE ] . SO § ) (1) 05/03/2007 | 03/15/2017
833312 AB 7| SNOQUALMIE ENT AUTH .| 4FE] ..............260,938 | ......62.000] ..............155,000 | ..............250,000 | ..............155,000 [ .......... (104,195) (1,121) 05/03/2007 | 02/01/2015
842400 ER 0| SOUTHERN CALIF EDISON CO .| FE] . 579 05/11/2006 | 01/15/2014
843452 AY 9| SOUTHERN NATURAL GAS CO  ...ovvverreereeeiseeeieeeessesesseeeens .| .2FE] . 1,163 10/09/2002 | 02/15/2031
845467 AD 1| SOUTHWESTERN ENERGY CO .| .3FE] . (31,250) 01/11/2008 | 02/01/2018
84755T AA 5|SPECTRAENERGY CAPLLC .| .2FE] . 54 04/07/2008 | 04/15/2018
84762L AA 3| SPECTRUM BRANDS INC .| 5FE (4,973) 4,365 162,672 05/30/2007 | 02/01/2015
84762L AB 1| SPECTRUM BRANDS INC .| 5FE | . (83) 1,725 174,860 05/22/2007 | 10/02/2013
852060 AG 7|SPRINT CAP CORP .| .3FE] . (86,908) 1,596 08/13/2008 | 05/01/2019
852060 AS 1|SPRINT CAPITAL CORP .| .3FE] . 590 12/17/2008 | 03/15/2012
852060 AT 9| SPRINT CAPITAL CORP .| .3FE]. (35,975) 38 08/13/2008 | 03/15/2032
852061 AD 2| SPRINT NEXTEL CORP .| .3FE (58,541) 1,907 08/06/2008 | 12/01/2016
857689 AT 0| STATION CASINOS INC .| .6FE (17,483) 3,808 532,787 07/16/2007 | 03/01/2016
857689 AV 5| STATION CASINOS .| 6FE (46,951) 3,492 273,758 07/27/2004 | 04/01/2012
861589 AZ 2| STONE CONTAINER CORP SFE| . (1,427) 394,800 04/01/2005] 07/01/2012
864486 AB 1| SUBURBAN PROPANE PARTNERS .| 4FE ] . 1,528 10/21/2008 | 12/15/2013
867363 AH 6| SUNGARD DATA SYSTEMS INC .| 5FE ] . (94,918) (4,777) 05/03/2007 | 08/15/2013
867363 AL 7|SUNGARD DATA SYSTEMS INC .| 5FE] ...........1,072,500 | .......66.000] ..............660,000 | ...........1,000,000 | ..............660,000 | .......... (402,213) (6,700) 08/08/2007 | 08/15/2015
868536 AS 2|SUPERVALU INC .| 4FE] . (38,133) 883 08/07/2007 | 11/15/2014
87163K AB 1| SYNIVERSE TECHNOLOGIES .| 4FE ] .............232,500 | .....51.125] ............127,813 | .............250,000 | .............. 127,813 | .......... (107,918) 2,376 08/09/2007 | 08/15/2013
871829 AL 1|SYSCO CORP. .| 1FE]. (2,934) 03/24/2008 | 02/12/2018
87244E AC 6| TIAA GLOBAL MKTS INC .| AFE]. 191 10/04/2007 | 10/10/2012
87255M AA 8| TL ACQUISITIIONS INC .| 5FE ] . 1,795 426,740 12/03/2007 | 01/15/2015
87264M AA 7| TRW AUTOMOTIVE INC .| 4FE] .............354,375 | ......53.000] .............198,750 | ..............375,000 | ..............198,750 | ......... (158,479) 2,706 12/07/2007 | 03/15/2014
875127 AX 0| TAMPAELEC CO .| .2FE] . 05/13/2008 | 05/15/2018
87611U AC 5|TARGARES INC .| 5FE | ............377,500 [ ......54.000] .............202,500 | ..............375,000 | ..............202,500 [ .......... (174,048) (33) 03/24/2008| 11/01/2013
87612E AC 0| TARGET CORP .| AFE]. 1,166 01/25/2001] 01/15/2011
87612E AP 1| TARGET CORP .| FE]. 216 04/26/2007 | 05/01/2017
87910P AL 4| TEKNI-PLEX INMC .| 5FE] ..............280,179 | ......61.000] .............152,500 | ..............250,000 | ..............152,500 [ .......... (119,779) (5,119) 05/31/2007 | 08/15/2012
88033G AT 7|TENET HEALTHCARE CORP .| 5FE ] . (5,491) 4,241 03/31/2008 | 12/01/2011
88033G BC 3| TENET HEALTHCARE CORP .| 5FE ] . (89,530) . 01/25/2005] 02/01/2015
880349 AH 8| TENNECO INC .| 5FE ] . (207,565) (377) 28,463 | 11/27/2006 | 11/15/2014
880349 AK 1| TENNECO INC .| 4FE] . (4,849) 474 11/14/2008| 11/15/2015
880451 AW 9| TENNESSEE GAS PIPELINE .| .2FE] . (209) 34,756 | 04/01/2005| 06/15/2032
880779 AU 7|TEREX CORP .|.3FE] . (18,750) 299 .15,056 | 11/03/2008] 11/15/2017
882491 AK 9| TEXASINDS INC .|.3FE] . (98,490) 2,240 19,375 | 03/13/2008 07/15/2013
884903 AS 4| THOMSON CORP .| .2FE] . 3,163 10,625 | 06/01/2006 | 08/15/2009
884903 BB 0| THOMSON REUTERS CORP......... .| .2FE] . 421 06/17/2008 | 07/15/2018
887317 AC 9| TIME WARNER INC .| .2FE]. 2,687 06/11/2007 | 11/15/2016
88732J AG 3| TIME WARNER CABLE INC .| .2FE] . 343 04/04/2007 | 07/02/2012
88732J AL 2| TIME WARNER CABLE INC .| .2FE] . 241 06/16/2008 | 07/01/2018
89352H AF 6| TRANSCANADA PIPELINES LTD .| AFE]. 15 08/06/2008 | 08/15/2018
893647 AJ 6| TRANSDIGM INC .| 4FE] . (67,569) 21 02/26/2008 | 07/15/2014
89421E AB 9| TRAVELPORT LLC .| 4FE] ............218,750 | ......37.500] .............234,375 | .............. (2,016) 438,932 11/28/2007 | 09/01/2014
89421E AC 7|TRAVELPORT LLC .| 5FE | . (2,383) 321,516 10/25/2007 | 09/01/2016
896215 AC 4|TRIMAS CORP .| 5FE] ..............200,238 | .......50.000] ................96,500 | ..............193,000 | ................96,500 | ......... (101,771) (1,251) 05/07/2007 | 06/15/2012
89855V AB 6| TUBE CITY IMS CORP AFE| .............263,750 | ....... 87,500 250,000 87,500 .(174,122) (1,396) 05/17/2007 | 02/01/2015
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90338W AE 3|U S ONCOLOGY INC AFE|..............265,625 ..250,000 227,500 (33,960) (P01:10)) [N DRI PR 9.000].......... 7.530|FA...... 8,500 22,500 | 05/15/2007. | 08/15/2012.
904201 AA 8| UMBRELLA ACQUISITION 5FE ...111,563 ..875,000 109,375 (2,759) 415 764,758 . verrrr.82.550 85,313 | 07/17/2007. | 03/15/2015.
907818 CN 6| UNION PAC CORP 2FE .2,066,440 2,000,000 2,044,793 (13,247) 04/24/2007.{ 01/15/2012.
909891 AB 9| UNITED COMPONENTS INC . . 5FE ...258,750 | .... ..250,000 105,000 | .......... (151,490) (1,150) 12/06/2006. | 06/15/2013.
911308 AA 2| UNITED PARCEL SERVICE  ........ . . AFE 3,116,675 2,500,000 3,032,747 (32,865) 04/21/2006. | 04/01/2020.
911365 AL 8| UNITED RENTALS INC AFE|..............260,625 ..250,000 162,500 (95,873) (1,401) 05/04/2007. | 11/15/2013.
911365 AN 4| UNITED RENTALS INC A4FE|..............253,438 ..250,000 197,500 (54,881) (672) 05/03/2007.  02/15/2012.
913016 AC 5| UNITED SURGICAL PARTNERES 5FE 128,750 |.... ..125,000 85,625 (42,721) (255) 05/03/2007.] 05/01/2017.
913017 BM 0| UNITED TECHNOLOGIES CORP . AFE 998,070 ...1,000,000 998,217 147 12/04/2007. | 12/15/2017.
913017 BQ 1|UNITED TECHNOLOGIES CORP . AFE]...............998,380 ...1,000,000 998,380 12/15/2008. | 02/01/2019.
913405 AC 0| UNIVERSAL CITY DEV PARTNE A4FE|..............387,188 ..375,000 241,875 | ..ooconud (140,551) (4,761) 02/06/2008. | 04/01/2010.
918436 AD 8| VARIETAL DISTRIBUTION 5FE 743,539 ..750,000 472,500 271,846) 575 08/08/2007.] 07/15/2015.
918866 AR 5| VALASSIS COMMUNICATION AFE 231,250 ..250,000 65,000 | .......... (168,270) 1,837 11/28/2007. | 03/01/2015.
91913Y AJ 9|VALERO ENERGY CORP 2FE 216,857 ..225,000 223,826 4,567 06/12/2007. 04/01/2009.
92203P AB 2| VANGUARD HEALTH HLDG I 5FE 237,500 ..250,000 208,750 (30,261) 1411 12/04/2007. | 10/01/2014.
92203R AB 8| VANGUARD HEALTHHLD | .5FE 212,813 ..250,000 196,250 (16,563) 05/22/2007.{ 10/01/2015.
92343V AM 6| VERIZON COMMUNICATIONS AFE | 994,790 | .......99.639] ..............996,390 | ..oooonee. 1,000,000 995,104 314 04/01/2008. | 04/15/2018.
92343V AQ 7| VERIZON COMMUNICATIONS AFE] .. (76) 10/30/2008. | 11/01/2018.
92344G AL 0| VERIZON GLOBAL FDG CORP AFE (10,166) 05/11/2006. | 12/01/2010.
92531X AC 6|VERSO PAPER HLDGS LLC/INC AFE 98,750 | .......... (164,599) (1,838) 05/03/2007.  08/01/2014.
92658T AK 4|VIDEOTRON LTEE 3FE 392,500 392,500 (71,879) 3,129 03/05/2008. | 12/15/2015.
92829N AB 1| VISANT CORP AFE 370,000 370,000 | .......... (150,865) (3,375) 05/03/2007. | 12/01/2013.
92857T AG 2|VODAFONE GROUP PLC 2FE 1,277,525 | ...........1,250,000 | ............ 1,270,535 (17,196) 04/11/2006. | 02/15/2010.
92857W AD 2| VODAFONE GROUP PLC NEW 2FE ... 1,883,800 | ............2,000,000 | ............ 1,951,497 6,429 06/11/2007. | 01/30/2015.
92857W AF 7| VODAFONE GROUP PLC NEW 2FE ... 96,197 95,576 745 05/11/2006. | 12/16/2013.
92857W AR 1| VODAFONE GROUP PLC NEW 2FE 493,625 499,828 49 02/20/2007. | 02/127/2012.
929160 AE 9| VULCAN MATERIALS CO 2FE 432,240 499,278 160 12/06/2007. | 11/30/2012.
92926K AB 9| WCA WASTE CORP AFE (.. 185,000 185,000 (72,233) (1,016) 05/07/2007. | 06/15/2014.
92926T AA 2| WDAC SUBSIDIARY CORP SFE|.. 500,000 500,000 (19,172) (2,488) 05/07/2007. | 12/01/2014.
931142 CL 5|WAL MART STORES INC. 1FE 514,640 498,951 156 04/08/2008. | 04/15/2013.
93443M AC 5| WARNER CHILCOTT CORP AFE 222,500 222,500 (41,584) (1,765) 05/03/2007. | 02/01/2015.
934548 AE 8| WMG ACQUSITION CORP.. AFE 292,500 292,500 | .......... (145,794) 6,341 06/04/2008. | 04/15/2014.
94106L AR 0| WASTE MANAGEMEN 2FE 85,803 95,904 654 05/11/2006. | 03/15/2014.
94107U AB 4| WASTE SERVICES INC .5FE 266,250 266,250 | .......... (118,412) (1,511) 05/12/2008. | 04/15/2014.
947074 AH 3| WEATHERFORD INTL INC 2FE|............1,996,100 | ........95.028] ............ 1,900,560 | ............2,000,000 | ............ 1,997,170 717 06/13/2007.  06/15/2012.
947074 AJ 9| WEATHERFORD INTL INC 2FE ... 1,706,880 2,038,466 (3,396) 07/31/2007. | 06/15/2017.
947075 AC 1| WEATHERFORD INTL LTD 2FE 998,210 270 03/19/2008.] 03/15/2013.
949746 NX 5|WELLS FARGO COMPANY FE 996,177 320 12/04/2007. | 12/11/2017.
949748 AF 4| WELLS FARGO BANK NA AFE | ..........4,077,240 | .....103.654] ..........4,146,160 | ............4,000,000 | ............ 4,020,414 (8,920) 03/08/2001. [ 02/01/2011.
94980V AA 6| WELLS FARGO BK NATL ASSN AFE 3,053,311 6,278 . 06/19/2007. | 02/09/2015.
952355 AC 9| WEST CORP . . 5FE . 266,468 475 243,458 IR X 250 A | e 11/27/2007. | 10/15/2014.
952355 AF  2|WESTCORP  enenesesesessesssesssssssssssnssnas | vneees IR I SFE |.............. 215,000 | ........ 46.500 232,500 ..500,000 215,714 (2,381) 325,861 05/21/2007. | 10/15/2016.
95709T AA  8|WESTARENERGY INC oooooieeieeeineeisssssesesssssssssssnnsens | cvveene IR I 2FE | .. 1,754,235 | ... 96.607| ............ 1,671,301 | oo 1,730,000 | .....ccc.... 1,753,658 (254) 05/10/2006. [ 07/01/2014.
962166 BP 8| WEYERHAEUSER CO 2FE ....529,645 ..500,000 511,834 (3,263) 08/20/2002. | 03/15/2012.
966387 AC 6| WHITING PETE CORP NEW....... . . AFE 246,268 ..250,000 177,500 (70,224) 430 04/14/2005.] 05/01/2013.
969457 BG 4|WILLIAMS COSINC  oooeeeeneeesseeesseenssensssesssssesssssssssnas | rneees I I 2FE|.............593,875 ..625,000 598,714 1,129 06/09/2004. | 09/01/2021.
97314X AA 2| WIND ACQUISITION FIN .....coorrirrriirneiireiisseeseseesenessessssesesens | coneees IR I AFE|...........1,235,250 | ........86.000{ ...............967,500 | ............ 1,125,000 | ...coooeveennn 967,500 | .......... (216,227) (9,781) 02/25/2008. | 12/01/2015.
97381W AD 6| WINDSTREAM CORP 3FE ...487,735 ..500,000 442,500 (47,385) 913 06/28/2006. | 06/28/2016.
98153B AE 4| WORLD SVGS BK FSB AFE | 974,720 | ... 946921 ..............946,920 | ............ 1,000,000 996,078 8,293 04/20/2006. | 06/15/2009.
982526 AA 3| WRIGLEY WM JR CO.....orvvrvrrrerrreisenensneenseesesesssssssssessssnssssnnes | evneeee | oo [ evnvevinne [ o ..250,000 225,491 2,366 10/29/2008. | 07/15/2010.
982526 AB 1| WRIGLEY WM JR CO......covmvrerrrerrnnrisnresnneeinesesssesessssessssssssnsssssnnns | coneees | oo [ evnreiinns [ i ..125,000 92,500 (987) 50 12/22/2008. | 07/15/2015.
983130 AD 7| WYNN LAS VEGAS LLC . . . ..500,000 377,500 | .......... (116,278) 827 06/07/2007. | 12/01/2014.
983130 AK  T|WYNNLASVEGAS LLC  ooooieeeerensenisssesnsessesssssssssnns | vneees IR I . ..250,000 188,750 (55,264) 789 11/01/2007. | 12/01/2014.
98385X AN 6] XTO ENERGY INC......oosvrvrmrrerermrersserisssessssssesssesssesssssssssssssssses | onveees I I 2FE|...........1,999,340 | .......90.813] ...........1,816,260 | ............ 2,000,000 | ......c..... 1,999,326 (14) 04/16/2008. | 06/15/2013.
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98385X AT 3| XTOENERGY INC .| .2FE] . 11,994,260 2,000,000 08/04/2008 | 12/15/2018
98388M AA 5| XCEL ENERGY INC .| .2FE] . 1,138,270 (22,935) 09/15/2004 | 12/01/2010
984121 BV 4| XEROX CORPORATION .| .2FE] . ....499,980 04/23/2008 | 05/15/2013
984135 AB 9| XTRAFIN CORP .| FE]. .3,486,105 1,125 03/13/2007 | 04/01/2017
984756 AB 2| YANKEE ACQUISITION CORP. .| 4FE] . 203,750 116,563 (90,600) 3413 04/01/2008 | 02/15/2015
02137Z AA 2| ALTAGAS INCOME TRUST .| .2FE] . 3,409,014 | ....100.612{ ..........3,471,114 | ..........3,450,000 | ........... 3,431,209 10,597 11/09/2006 | 09/01/2010
02687Q DG 0|AMERICAN INTL GROUP .| AFE] . 890,735 893,758 3,540 601,517 12/07/2007 | 01/16/2018
05564P AA 9|BNS CAP TR .| FE]. 831,406 825,306 (6,101) 07/10/2008 | 12/31/2010
064149 XN 2| BANK NOVA SCOTIA HALIFAX JAFE] 1,849,445 | .....96.802] ...........1,790,837 | ...........1,850,000 | ........... 1,849,531 86 01/24/2008] 01/31/2018
064149 YF 8| BANK NOVA SCOTIA HALIFAX .| 1FE 3,864,304 3,693,239 3,865,000 3,864,346 42 03/19/2008 | 03/27/2018
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATIONS.. | -2FE] .......... 2,199,890 2,123,770 2,200,000 2,199,935 22 09/22/2006 | 09/26/2011
07786Z AC 1|BELL ALIANT REGL COMMUNICATIONS.. .| .2FE 2,069,400 1,915,185 | ........... 2,070,000 2,069,539 77 02/21/2007 | 02/26/2014
09972B AB 6| BOREALIS INFRASTRUCTURE ........coonmmrerreerneeinneeesseesssneseneees .| FE]. 2,161,224 2,029,369 1,963,000 044,309 (32,758) 03/09/2005] 05/03/2011
12657Z AN 3| CU INC MEDIUM TERM NT CDS .| FE]. 2,177,300 2,274,300 2,655,000 2,178,148 848 10/31/2008 | 10/30/2037
13321L AF 5| CAMECO CORP .| .2FE] . .3,736,060 3,387,122 | .o 3,735,000 3,736,023 (202) 09/30/2005] 09/16/2015
135110 AA 2| CANADALIFE CAP TR .| AFE]. 4,600,760 3,870,080 | ...covevnn 4,000,000 4,327,786 (86,225) 08/24/2005] 06/30/2012
13591Z T8 3| CANADIAN IMPERIAL BK COMM .| FE]. .3,376,045 3,423,737 3,380,000 .3,377,072 1,027 03/04/2008 | 03/07/2011
13591Z YR 5| CANADIAN IMPERIAL BK COMM .| FE]. 13,044,423 3,047,423 | ........ue 3,030,000 3,039,216 (3,006) 03/06/2007 | 11/01/2011
136069 CR 0] CDN IMPERIAL BK OF COMMER .| AFE]. .3,589,256 3,571,699 | ...coooonus 3,645,000 3,596,830 5,464 08/15/2007 | 03/28/2016
136375 BM 3| CANADIAN NATL RAILWAY .| FE]. ....498,425 513,575 500,000 ) 134 02/01/2007 | 06/01/2016
13643Z AD 0| CANADIAN OIL SANDS LTD MT .| .2FE] . 4,043,440 ..4,039,040 4,000,000 4,012,553 (24,491) 09/13/2007 | 06/29/2009
13644Z AW 7| CANADIAN PACIFIC RR CO .| .2FE] . 1,837,772 ..1,617,270 1,850,000 1,838,289 518 05/23/2008 | 06/01/2018
13645R AC 8| CANADIAN PAC RY CO NEW .| .2FE] . .2,008,360 1,926,220 2,000,000 2,002,903 (1,096) 05/07/2002] 10/15/2011
13668Z AP 3| CANADIAN TIRE LTD MTN CDS .| .2FE] . 3,496,850 3,500,000 3,499,663 179 09/26/2007 | 10/01/2010
269487 AA 2|EAGLE CRCARD TR .| AFE]. 3,480,190 3,500,000 3,500,000 02/28/2006 | 03/17/2011
292502 AH 1]|ENBRIDGE PIPELINES INC .| FE]. 1,999,140 | ........... 2,000,000 1,999,147 7 11/13/2008 | 11/19/2018
292902 AH 3|ENBRIDGE GAS DISTR INC MT .| 1FE]. ...2,073,159 1,980,000 1,979,653 9 11/06/2008 | 01/29/2014
294102 AG 0]|EPCOR UTILS INC MTN CDS .| .2FE] . ...2,270,152 2,470,000 2,447,421 1,504 04/25/2008 01/31/2018
31807Z AD 4|FINNING INTLINC .| .2FE] . ...1,806,215 1,865,000 1,864,430 16 12/17/2008 | 09/03/2013
36158Z BB 1| GE CAP CDA FDG CO MTN CDS.... .| AFE]. ...1,200,372 1,269,000 1,265,464 248 12/17/2008 | 09/28/2012
391382 AA 6| GREAT-WEST LIFECO DEL FIN .| FE]. ..4,639,101 5,848,000 5,726,598 603 02/13/2008 | 06/21/2067
39138C AD 8| GREAT WEST LIFECO INC .| AFE]. ..1,573,673 1,740,000 1,949,839 (4,000) 04/26/2005] 03/21/2033
43812Z AN 0| HONDA CANADA FINANCE .| AFE]. 1,097,468 1,110,000 1,109,733 2 12/17/2008 | 09/26/2012
43812Z AR 1|HONDA CANADA FINANCE .| FE]. 2,875,186 2,938,000 2,937,577 5 12/17/2008 | 05/09/2011
493129 AA 8| KEY NOVA SCOTIA FNDG CO .| FE]. 1,067,000 1,100,000 1,099,967 (11) 12/14/2006 | 12/14/2009
56501Q AB 4| MANULIFE FINL CAP TR .| FE]. ...2,055,404 2,123,000 2,240,924 (22,534) 03/28/2008 | 06/30/2012
62874W AB 8|NBC ASSET TR .| .2FE] . .1,865,000 ..1,470,515 1,865,000 1,865,000 06/25/2008 | 12/31/2049
636274 AB 8|NATL GRID PLC .|.2FE] . 11,799,604 ..1,770,084 1,800,000 1,799,792 77 06/09/2006 | 06/22/2011
667869 AA 9| NORTHWESTCONNECT GROUP  .....cooovverrrereeneeeseiinns .| AFE]. 4,791,273 4,791,273 4,760,000 4,790,699 (575) 08/07/2008 | 04/30/2041
67000X AB 2200 BAY STREET SUITE 3800 .| 4FE] . ....481,250 290,000 500,000 | ..oooovrevnns 290,000 | .......... (193,854) 1,995 09/06/2007 | 02/15/2015
683244 AT 4| ONTARIO SCH BRDS FING .| AFE]. 2,377,250 2,395,531 2,377,250 2,377,250 06/13/2007 | 06/25/2032
683375 AA T7|ONTREAINC .| AFE]. 4,051,588 | .......... 3,811,000 3,964,987 (50,263) 11/07/2006 | 10/31/2011
68383K AD 1|OPTICANADA INC .| 4FE] . 127,500 250,000 127,500 | .......... (122,500) 06/25/2007 | 12/15/2014
776249 AA 2|RONAINC .| .2FE] . 1,723,075 2,195,000 2,191,241 379 10/13/2006 | 10/20/2016
780085 RL 2|ROYAL BK CDA MONTREAL QUE .| AFE]. ...4,046,103 3,880,000 ,893,190 (3,194) 09/06/2007 | 08/15/2012
780085 RW 8| ROYAL BK CDA MONTREAL QUE .| AFE]. ...5,330,198 5,175,000 5,196,026 (11,115) 11/14/2007 | 09/27/2010
780085 TU 0|ROYAL BK CDA MONTREAL QUE .| AFE]. ...1,953,339 2,055,000 2,055,000 03/05/2008 | 03/11/2018
80928B AB 2| SCOTIABANK CAP TR .| .2FE] . ...6,031,919 6,430,000 6,124,964 2,768 12/11/2008 | 06/30/2013
82509Z AB 2|SHOPPERS DRUG MART CORP .| .2FE] . ...1,827,756 1,825,000 1,824,185 58 12/17/2008 | 06/03/2013
83357Z AE 7|SOBEYSINC .|.3FE|. 2,193,264 3,265,000 2,159,695 1,457 997,419 05/23/2007 | 10/06/2036
86624Z AA 5| SUMMIT REAL ESTATE INVT .| .2FE] . . 2,196,945 2,250,000 2,248,122 532 12/01/2005| 03/01/2012
866796 AE 5|SUN LIFE FINL INC .| FE]. 1,250,237 1,132,405 1,251,000 | ........... 1,250,268 31 01/25/2008 | 01/30/2023
86679Q AA 9| SUN LIFE CAP TRUST | AFE] . 1,595,732 ...1,488,496 1,517,000 ..1,584,062 (11,671) 05/29/2008 | 12/31/2011
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87239B AA 3| TD CAP TRIIISECS......ccovviviieinriniinesnsissiessssessssssssseessssens | covees Cl. AFE ....1,995,000 .1,995,000 09/05/2008 | 12/29/2099
87807T AA 6] TD CAP TR llceuriiircierireieieeireeieissiesisesssiessesssesesesssssenenes | wonees Cl. AFE ...4,232,640 | .....97.565( .........3,902,600 | .........4,000,000 | .......4,232,001 [ .ccocoorimmrimminene | vorvrrernecna(839) | o |« 09/26/2007 | 12/31/2052
89116Z AC 0| TORONTO DOM CTR WEST LTD....c.ovvrerrmrirrrrerrneirnrisrneinnins | vovees Cl. AFE ....2,897,415 09/28/2007 | 12/14/2105
89116Z AE 6| TORONTO DOMINION BK ONT ..o | e (o] -~ 10/10/2007 | 11/01/2017
90664Z AS 9| UNION GAS LTD MED TERM NT.....ovvieiereieieieiieeieienieins | e Clos 08/26/2008 1 09/02/2038
98424Z AD 6| YPG HLDGS INC MTNS CDS......occoovvvrrrirnrinernsinsinsissiseississinnens | v Cl. ..195,038 |11/18/2005|02/15/2016
018138 86 7|BKNED GEMEENTEN e | e Fl.....|.1FE[......2,047,950 |....91.900] ........2,021,800 | ........2,200,000 { ........2,095,686 |.......cccoorvrrecc | v0eeree 17,958 | oo ...........45,650 [06/08/2006]12/18/2013
3999999 Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........coccovvvererineriinisnissisnessinecneenns | ..560,753,501 | ... XXX...... | .....521,042,145 | .....586,832,016 | .....533,872,823 | ...(24,429,557)| .......(427,873)| ....... ....30,046,137 | ..... XXX..ooo [ e XXX.....
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
03072S LD 5| AMERIQUEST MTG SECS 2003........cccoecveurererreerenrereereerenrmenne | evvene [ [ evreienns AFE] ........2,402,975 | .....97.667| ........2,297,655 | .........2,352,525 | .........2,398,483 | ....ceecevvvmrvercren | crrrereens(11,569) | oo, 12/20/2004 | 11/25/2033
07383F 7W 2| BEAR STEARNS CMBS 2005-PW..........ccccovrmrvmrrmerrnnrernrrniniins | v | [ v AFE 03/29/2006 | 06/11/2041
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES.......ccocoveeve [ oo | | e 2FE 5171 ........2,375,897 | .........5,000,000 | .........2,316,536 | ..cccovmrrrvrcrcncs | e 11,528 | oo 2,694,949 12/15/2005 | 12/01/2017
126685 DX 1|CWHEQHEQ LN TR 2006-S2 .| .5FE] .........1,441,780 | ...... 24.027 5,000,000 ...3,558,175 03/29/2006 | 07/25/2027
12668G AC 6| COUNTRYWIDE HOMES .o | s .| .2FE| .........2,358,667 | ...... 32.246 4,933,937 12/14/2006 | 08/25/2036
14042G AE 5| CAPITAL ONE PRIME AUTO RECEIVABLES TRUST. .| 1FE] .........3,999,655 | ...... 73.719 4,000,000 06/14/2007 | 12/15/2013
16165L AC 4| CHASEFLEX TRUST = ornnenenensnsrnesessnnsnssenes | e .| AFE] .........4,814,698 | ...... 73.987 4,815,150 05/05/2006 | 06/25/2036
173067 EE 5| CITIGROUP COML MTG 2004-C.......c..oevoererrrererernerrererernenrenins | v .| 1FE[ .......10,049,340 | ...... 82.350 .10,000,000 12/15/2004 | 10/15/2041
17307G VJ 4| CITIGROUP MORTGAGE LOAN TRUST, INC......ccovvvvrvenrncnns | o [+ | i AFE 08/11/2005 | 08/25/2035
254683 AC 9| DISCOVER CARD EXE TR 2007........ccovverrenernrrnernernernrnmrnnenenns | eoneee [+ | eveeneens AFE 09/28/2007 | 03/15/2020
36159M AJ 3| GE EQUIP SMALL TCKT 2005...... .| 1FE| . 12/09/2005 | 06/22/2015
361856 DA 2| GMAC MORTGAGE COPRORATION LOAN .| AFE| . ..235,677 03/26/2004 | 10/25/2033
36828Q BR 6| GE CAP CMBS 2003-C2........ccovveerenrrernrrnernernesnesnesesseesessessessensens | eereee .| AFE| . 07/29/2003107/10/2037
46625M WX 3| JP MORGAN COML PTC 2003 LS. .| 1FE| . 07/31/2003 |1 07/12/2037
575796 AE 7|MASS RBB TRUST 1999-BEC1.......ccoiirrereereereireereereereereereennees [ ceeee .| AFE| . 08/21/2007 1 03/15/2012
59023B AE 4|MERRILLLYNCH& COINC .o [ oo | [ e AFE| ........8,437,780 | ......81.439] .........6,726,925 | .........8,260,000 | .........8,431,376 | ..cocsrrrcrcrecnce | wrrreerece(4,028) | oo 05/15/2007 | 05/12/2039
617451 CL 1| MORGAN STANLEY CAP 2005.........cccoeveeereeereeeeeeeeenenenenes | eoeee [ o | e FE 11/17/2005 | 11/14/2042
92976B BL 5| WACHOVIA CMBS 2005-C22..........ccocmvrmrermirnrinsernirssesssisnsssnesens | cevens .| 1FE| . 12/15/2005 | 12/15/2044
62918Z MD 2| NHA MBS SO B LAz 03/20/2007 | 03/01/2017
75585R DQ 5| REAL ESTATE ASSET LIQUIDITY TRUST... AFE]| . 12/18/2008 | 03/12/2038
75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUST. AFE 12/18/2008 | 12/28/2038
80802T DH 8| SCHOONER TRUST SER 2005-4 CL A-1.....ovuvvrereeeeinininens | e AFE 09/21/2005109/12/2020
80802T GJ 1|SCHOONER TRUST = nenenenernernensenensnnsnnnns | e AFE 09/18/2006 | 10/12/2038
80802T JR OJSCHOONER TRUST iiiiisnsnsnsmesensnnsnnsnsenens | enens AFE 06/18/2007 | 06/12/2022
4099999 Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec.......c.ccocevvvvicccnen | -......96,645,705 | .. XXX......| .......83,466,876 | .....105,546,644 | .......96,169,229 | ...........(8,761)] ........(485,633)] ........9,077,401 | ..o 0 | . XXX | e XXX | XXX ] o 463,521 ] .....5,441)582 | ... XXX [ e XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
22540A 3F 3| CSFB COML MTG PTC 2001-CK.....ocvureeeeereeneeneereeneeneeneeneeneenees | ceeee - AFE 6,578,299 | ...... 97.711 6,058,105 6,200,000 6,521,929 .33,738 ..404,860 |11/14/2001 [ 06/15/2034
250854 AE 6| DETROIT EDISON CO 2001-1....cvvureenernernernennernenneseesnesensnssensens | covees AFE 9,037,266 101.803 9,162,312 9,000,000 .9,020,417 192,600 ..577,800 |03/28/2002 {03/01/2015
36158Y AB 5| GE CAP CMBS 2000-1......ccoveceieamesmennesmesnesnssnesmesnssmssnssnesnesnesnens | seeeee . AFE] . 7,767,820 | ...... 98.189 ........7,294 686 | ........7,429,164 | .......7,713,759 40,217 482,598 |11/01/2002{01/15/2033
4499999 Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed SeC.........coovvencniivcnnes | v 23,383,385 | .. XXXeoooo | e 22515103 | ... 22,629,164 | ....... 23,256,105 | ..o 0 | (591D ] 0 | 0 ] XX [ XXX [ XXX ] e 266,555 | ... 1,465,258 | ... XXX [ e XXX.....
4599999 Total - Industrial & Miscellaneous (Unaffiliated)........ovvwreruriarninisisisisnsnsc s | ceead 680,782,591 | .. XXX...o..| ool 627,024,124 | ..... 715,007,824 | ..... 653,298,157 | ...(24,438,318) ....10,785,739 | ....36,952,977 | ..... XXXeoooe [ e XXX.....
Totals
5499999 Total - Issuer Obligations ..1,898,394,583 | ... XXX...... ..1,837,178,112 | ..1,839,410,515 | ..1,850,569,534 | ...(26,579,282)] ..... (7,361,546)] ....... 26,196,357 ....27,143,346 | ....80,190,631
5599999 Total - Single Class Mortgage-Backed/Asset-Backed Securities........ooorvniniimsisnininnes | oo 680,055,902 | .. XXX......| ..... 686,256,473 | ... 691,573,276 | ..... 679,147,853 | ... 29,077,401 f 0 [ XXX | KX [ XXX 4,922,675 | ....36,492,912
5999999 Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities..............cccco.. | ... 23,383,385 |...XXX......| ....... 22,515,103 | ....... 22,629,164 | ....... 23,256,105 | .ooovvveveree 0 | oo (25,91 | a0 | 0 L XX ] XXX XXX 266,555 | ...... 1,465,258
6099999 Grand Total - Bonds ..2,601,833,870 |...XXX...... ..2,545,949,688 | ..2,553,612,955 | ..2,552,973,492 | ...(26,588,043) ....32,332,576 | ..118,148,801
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Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
178566 10 5] CITY NATIONAL CORP.........coovveereeerreeerneessnneesssssessssessssessssnesssssssssssssnes | cveeeees 9,300.000 452,910 48.700 452,910 441,862 11,048 11,048 1 11/07/2008.
313586 10 9|FEDERAL NATL MTG ASSN I 235,800.000 0.760 179,208 1,038,511 176,850 | .ooooocveerriieciiienni | v (CIZET () [ I (9,248,076) ... 02/20/1991.
46625H 10 0]JP MORGAN CHASE & CO .| .1,544,950.000 | ............ 48,712,274 | ......oceneeoe.n. 31.530 | coovvoerrnnn 48,712,274 | oo 48,111,193 2,055,724 (2,455,433)| .........13,446,705 | . 15,902,138)] ... .| 11/21/2008.
617446 44 8| MORGAN STANLEY DEAN WITTER&CO.......cccmmrvernrremneerinnerisennenseenens | wvvvees | evne [ eorvennns 360,000.000 16.040 5,774,400 5,774,400 388,800 [ ..oouvverrrrrrrrrinrrrinns | i (5,116,244) ........... 8,228,956 | ........ (13,345,200 ... 08/03/2007.
949746 10 1| WELLS FARGO & CONEW....... oo ssseesssnsssssnessssnsssssssssnees | cessees i 1,724,000.000 | ... 50,823,520 29.480 50,823,520 41,530,503 241,360 2,111,000 8,049 8,049 | 07/15/2008.
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated). ... | covnnninees 105,942,312 | ....... YOO, S [ 105,942,312 96,896,469 241,360 4,732,374 | oo [\l (16,800,656)] ......... 21,675,661 | ....... (38,476,317)] oo 0 . XXX.... | .. XXX........
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R 10 2] AT&T INC...oovrvirerrierrinerriessiessiessisesssssssssssssssesssssssssssssssssssssssseees | coneenes [ eoee | veees 1,198,966.000 | ............. 34,170,531 28.500 34,170,531 26,217,533 1,744,346 [ .o | v (6,557,490) ........... 7,328,990 | ......... (13,886,480) | ..vovvvverecerercrrinnes | I 12/05/2008.
002535 20 1| AARON RENTS INC....ooeveerreirmeeerereeseeessensssssesssessssessssssssssssssssssnneess | seenees 32,400.000 862,488 26.620 862,488 812,676 421 822 49,812 49,812 | 08/04/2008.
002824 10 0]|ABBOTT LABS [ I 400,000.000 53.370 21,348,000 | ...coooovnee. 11,346,382 452,400 (599,748) (599,748) | 07/03/2008.
00507V 10 9|ACTIVISION INC Y 71,042.000 8.640 613,803 420,451 (441,169) (441,169) | 05/17/2005.
00508Y 10 2|ACUITY BRANDS INC 3,400.000 34.910 118,694 110,773 1,768 (34,306) (34,306) 1 03/01/2006.
00724F 10 1|ADOBE SYSINC 295,000.000 21.290 6,280,550 6,280,551 (754,281) 5,570,519 ) ... 11/13/2007.
007865 10 8|AEROPOSTALE I 36,500.000 16.100 587,650 584,955 2,695 445,710 ) 12/05/2008.
00817Y 10 8|AETNAINC 252,000.000 28.500 7,182,000 5,370,866 10,080 [ oovveeereerreerrsnrrrenns | oerereeenns (7,365,960) [ ...ooovnereererrireriines ) 10/28/2004.
008252 10 8|AFFILIATED MANAGERS GROUP 27,800.000 41.920 1,165,376 850,792 314,584 12/08/2008.
011659 10 9| ALASKA AIR GROUP INC.......coorrerrrrrirreieremseeesssesssesessssessssssssssssnnes | svnneee | eene [ vovevernnnnns 4,700.000 29.250 137,475 116,250 512 19,928 , 11/28/2007.
013817 10 1| ALCOA, INC......orirevrereerseeeisneinneeinssssssssssssssssssssssssssssssssnsssssnssssnssssnns | svnnnee | evee [ vnneees 477,200.000 11.260 5,373,272 4,418,887 324,496 | ..ooovveverrieeeienriinns | e (12,068,388) | ...ovvevrererrrrereeriens | crvers (12,068,388) | ...convvvrmevrrreirnnne | I 01/08/2003.
015271 10 9| ALEXANDRIA REAL ESTATE EQ ....1,300.000 78,442 60.340 78,442 126,308 1,040 (47,866) (47,866) | 07/14/2008.
017361 10 6|ALLEGHENY ENERGY INC ....1,900.000 64,334 33.860 64,334 49,543 532 855 (56,525) (56,525) 1 07/19/2005.
021441 10 O|ALTERA CORP.......cocovimirinrrinerinsenisssnissssissssssssssssssssssssssssssssssens. | svnsees | evne [ erveenen 237,210.000 | .ooovevverneen 3,963,779 16.710 3,963,779 1,420,005 45,070 (619,118) (619,118) | 09/16/1996.
02209S 10 3| ALTRIA GROUP INC......ooourrreeineririmieesesisssesesessesssesenssesssssssssessssenes | cesvenes 523,800.000 7,888,428 15.060 7,888,428 7,879,303 392,850 1,032,693 [ .ovveeeeeineeiieen | e (4,364,874)| ........... 2,870,630 | .......... (7,235,504) [ ovvvooeriens | I 05/01/2008.
02913V 10 3| AMERICAN PUBLIC EDUCATION Y 34,050.000 37.190 1,266,320 1,404,503 (138,183) (138,183) V- 12/09/2008.
029912 20 1| AMERICAN TOWER CORP 458,400.000 | .............13,440,288 | ......ccooournne 29.320 | covvrrreeens 13,440,288 | ............. 13,440,288 (2,840,573) 2,864,046 (5,704,619) 1 02/29/2008.
03073T 10 2|AMERIGROUP CORP ....7,600.000 224,352 29.520 224,352 200,575 23,777 23,777 | 10/21/2008.
031162 10 O0|AMGEN INC I 214,400.000 | ............. 12,381,600 . ...12,381,600 2,647,037 2,424,864 2,424,864 1 07/01/2002.
032654 10 5| ANALOG DEVICES 921,404.000 17,525,104 19.020 . A7,525104 | e 13,056,441 92,140 619,864 [ ..ooovvvvecrreciiiene | v (4,278,027) ........... 6,354,830 | ......... (10,632,857) | covovuvvvercrrircerin | I 11/25/2008.
035290 10 5|ANIXTER INTERNATIONAL INC 2,900.000 30.120 87,348 129,802 (42,454) (42,454) | 12/04/2008.
03662Q 10 5|ANSYSINC [N I 42,400.000 27.890 1,182,536 1,623,310 (529,740) (529,740) | 02/29/2008.
037833 10 O APPLE COMPUTER........ccommrrermrrerreerneeeseesesnsesssnesssssesssssssssssssssssssnnees | sesnnee I IO 270,000.000 85.350 23,044,500 19,216,963 (28,450,543) (28,450,543) 1 10/02/2008.
038222 10 5|APPLIED MATERIALS = orreeriseenesssessssssssssssssssssisees | cvenens Y 721,400.000 10.130 7,307,782 6,271,428 171,861 | oo | v (5,504,282) [ ...vvovrvererriierrirnes | v (5,504,282) [ ...cooonvvvercrrirennens | I 08/21/2006.
038336 10 3|APTARGROUP INC 2,800.000 35.240 98,672 103,038 1,568 (15,876) (15,876) | 07/11/2007.
03937R 10 2] ARCH CHEMICALS INC B [T 4,700.000 26.070 122,529 162,036 1,880 (39,507) (39,507) | 06/26/2008.
040049 10 8|ARENARESOURCES, INC  cooooiirerrecenereernenesnnnesssesssnsesssesessnees | cevneee 27,097.000 28.090 761,155 809,897 (405,120) (405,120) | 04/28/2008.
040790 10 7| ARKANSAS BEST CORP DEL......ccosvvvvvomnesiisssesssssesssssisssssssssssssssssssnees | sovve 3,700.000 30.110 111,407 145,594 2,220 30,229 30,229 | 05/21/2007.
042735 10 O|ARROW ELECTRSINC 5,900.000 18.840 111,156 177,226 (116,110) (116,110) | 08/22/2008.
043353 10 1| ARVINMERITOR INC [N I 14,400.000 2.850 41,040 156,454 5,040 (115,414) (115,414) | 09/26/2008.
046224 10 1|ASTEC INDSINC Y — 17,000.000 31.330 532,610 560,669 (28,059) (28,059) [V 12/08/2008.
046265 10 4|ASTORIA FINANCIAL CORP 3,100.000 16.480 51,088 78,619 3,384 (21,049) (21,049) | 12/03/2003.
04685W 10 3| ATHENAHEALTH INC. 33,900.000 37.620 1,275,318 975,993 299,325 299,325 [V 12/15/2008.
049560 10 5]|ATMOS ENERGY CORP ....6,800.000 23.700 161,160 187,289 8,874 (29,512) (29,512) | 12/14/2007.
052800 10 9|AUTOLIV INC 1,100.000 21.460 23,606 23,296 310 310 | 12/19/2008.
053015 10 3| AUTOMATIC DATA PROCESSING INC.......cooooommrrermmriirnnerirnnneeinsessnnsesnns | cevenes I - 79,000.000 39.340 3,107,860 62,417 8,098 91,640 (410,010 (410,010 | 07/07/1977.
05329W 10 2| AUTONATION INC....coomrrerrrrermmerienesseeesseeessseessssssssssssssssessssssssssssssssssens | sesnees 5,100.000 50,388 9.880 50,388 64,322 (29,478) (29,478) | 01/16/2003.
054540 10 9| AXCELIS TECHNOLOGIES INC 0.700 5 3) (3) | 01/02/2001.
055622 10 4|BP AMOCO PLC [N IO 400,584.000 | ....cooovneee 18,723,296 ...18,723,296 4,457,829 1,328,337 [ oo | e (10,587,435) | ..oovvvvvrerrincerirserien | eeveees (10,587,435) | c.ooovvvverrerircerin | I 01/27/2004.
057224 10 7| BAKER HUGHES, INC.......ooovoirrrerrrriinerinreisnseesnsesssnssessssssssssssssssssassssns | serenes I 420,000.000 | ...covvvrneee 13,469,400 . ...13,469,400 8,948,700 25,249 235,200 (20,592,600) (20,592,600) | 09/18/2003.
060505 10 4|BANKAMERICA CORP NEW 28,500,242 14.080 28,500,242 22,571,330 809,666 4,599,467 | .oooovvrerrersnnereisenns | v (31,221,526) )| - | I 11/13/2008.
064058 10 0|BANKNEW YORKINC 28.330 24,192,857 24,111,773 805,407 [ .ovvevrveireieceiieene | v (10,108,112) )| - I 09/18/2008.
071813 10 9|BAXTERINTL INC 53.590 2,411,550 2,740,195 7,613 4,350 (328,645) (328,645) | 12/08/2008.
075887 10 9|BECTON DICKINSON & CO 68.390 4,787,300 5,729,587 48,300 25,650 (942,287) (942,287) 1 06/24/2008.
08160H 10 1|BENCHMARK ELECTRONICS INC 12.770 130,254 131,772 (1,518) (1,518) | 12/04/2008.
09061G 10 1| BIOMARIN PHARMACEUTICAL 17.800 767,180 1,195,784 (428,604) (428,604) 1 09/29/2008.
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09253U 10 8| BLACKSTONE GROUP L P.....cccovuiiiiiiniiniiniineininsineinsinsinssensinsinnnne | wovveee [ oo | v 840,000.000 ...882,000 .(36,085)] ..........9,248,020 L. .| 11/06/2008
097023 10 5| BOEING CO.....coovviririrrireiirereeiereeieieienenenenensenensnsensensnsens | vvveees [ oo | voveens 352,000.000 ...563,200 ,735,212)] ..........8,030,868 L .| 10/26/2006
103304 10 1|BOYD GAMING CORP .11,900.000 | .ovvvvrerennn 56,287 | b 730 | 56,287 [ 150,497 | e [ | . )] [ I L .| 08/20/2008
109043 10 9|BRIGGS & STRATTON ceeennnnnnn 1,400.000 ( )| ... L .| 11/28/2007
110122 10 8| BRISTOL MYERS SQUIBB CO.......ccocoviriirirrirerrerrerreereinerneneenennenennens | wovvene [ oo | v 387,520.000 ) ... L .| 10/13/1989
111320 10 7| BROADCOM CORP........cevirmriiricrerisrierssisssensenssesssesssssssssnnns | convne [ oee | ovven 132,500.000 | .....c.0.....2,248,525 | .ooirrernnn16.970 [ 2,248,525 | oo 1,115,838 [ s | e )| ... L .| 02/22/2006
118759 10 9|BUCYRUS INTL INC NEW .24,100.000 )| - L .| 11/07/2008
121208 20 1|BURGER KING HLDGS INC reren.39,800.000 )| .. L .| 12117/2007
12189T 10 4|BURLINGTON NORTHERN SANTA FE | s 68,800.000 )| ... L .| 03/14/2007
126650 10 0 o 1,850,900.000 53194 866 ...53194 866 )| ... | - L .| 10/28/2008
127387 10 8| CADENCE DESIGN SYSTEMS INC B 1,326,550.000 4,855,173 4,855,173 | v 3BT T64 [ s | s )| .. 11,484,909 L .| 06/18/2007
131193 10 4| CALLAWAY GOLF CO.....cocovvevrirerineeniierinsensississnssesssssenssesssesssssnenens | aoneees | ooe | vveriens 13,700.000 ..127,273 )| L .| 07/21/2008
131910 10 1| CAMBRIDGE HEART INC  ooivivireercreieerernennenenisenseneniens | vvene [ ee | vvene 942,900.000 .71,660 u .| 09/13/2007
13342B 10 5| CAMERON INTERNATIONAL CORP ......cccoevviireireireireirerereireiseiiesenns | wvnnees | oo | e 365,200.000 486,600 L .| 10/29/2004
139594 10 5| CAPELLA EDUCATION COMPANY creenr9,950.000 ...584,662 e | L .| 10/02/2008
14149Y 10 8| CARDINAL HEALTH INC.....ovvirieieieieinieisieieiesessnessssssssessensenes | wonniee | eon | vvenns 372,000.000 ..12,822,840 ...12 822 840 ...193,440 (2,331,569) L .| 12/07/2004
14159L 10 3| CARDIONET INC .31,000.000 ...764,150 764,150 ..82,687 |.. u .| 12/15/2008
148888 10 3|HEALTHEXTRASINC rerne.37,700.000 ...917,995 ..917,995 e | (135,629) ... L .| 03/03/2008
149123 10 1| CATERPILLAR INC DEL.....oovvrirrirririrircireincneseneseseseeseeseeseeseeseenns | onvene | eor | vvee 275,000.000 ..12,284,250 ...12,284,250 ...429,000 (1,920,880) | .. L .| 03/14/2007
150870 10 3| CELANESE CORP ...5,700.000 ..(6,940)] .. L .| 12/04/2008
151020 10 4| CELGENE CORP et +evr....20,000.000 (55,206) | .. L .| 05/21/2008
152312 10 4] CENTEX CORP......vvuiriierireiriierirerisenesienisensesesisenssesensesssensssens | ovene [ oee | ovven 122,000.000 (539,051) | .. L .| 03/26/2007
156782 10 4| CERNER CORP........cooiiiirieieirieisieieieieeeeseesssssesssssessensensessensens | convine [ eor | vvenes 129,500.000 (2,123,644)| .. L .| 12/08/2008
162456 10 7| CHATTEMINC.......ccovvvirirrnne. ...7,830.000 |- .(31,398)] .. L .| 01/18/2005
163893 10 0| CHEMTURA CORP rernrr.26,900.000 1,115 ..(136,639) | .. L .| 08/14/2008
166764 10 0| CHEVRONTEXACO CORP......ccovvrerrerrireereireereereineireereeneeneeneeneeneeneenees | coneine | eor | vvenes 597,000.000 514,247 (11 557,920)] .. L. .| 10/21/2008
169905 10 6] CHOICE HOTELS INTL INC.....ovoeiiereiniierireeineiesiesieescs e .24,500.000 | ..ooveererernn 736,470 | i 30.060 [ oo 736,470 | e 876,265 [ s | e ...60,205 | ... L. .| 10/29/2008
171798 10 1| CIMAREX ENERGY CO. o | eeen.5,400.000 (115 345)] ... L .| 11/21/2008
17275R 10 2| CISCO SYSTEMS INC... I 2493000 000 ..40 635 900 ...40 635,900 | ..eerrnnn39,322,741 | oo | e ..(18,326,127) | ... L .| 02/05/2008
172967 10 1|CITIGROUP INC B 2,136,572.461 ..14,336,401 ...14,336,401 11,371,581 | ... L .| 11/21/2008
191216 10 0| COCA COLA CO....ooviriirieieieinieiessessessessessessessessessessessessessessenses | connine | eor | evenns 628,000.000 ..28,429,560 ...28,429,560 (9,972,414)] ... L .| 06/13/2008
194162 10 3| COLGATE PALMOLIVE CO.....coovorrerrerereereeneineeneeneeneeneeneeneeneeseesseseennens | coneene | eor | vvees 418,700.000 ..28,697,698 ...28,697,698 .(3,944,154)] ... L .| 07/27/2005
201723 10 3| COMMERCIAL METALS CO oo .12,200.000 ..15,021 | ... L .| 10/17/2008
203372 10 7| COMMSCOPE INC +:3,300.000 | .oovrerirriens (111,111 ... L .| 02/27/2006
205768 20 3| COMSTOCK RES INC .16,700.000 ...53,800 L .| 10/29/2008
205944 10 1] CON-WAY INC....coririirieieieieieieiei st ssessensenes ...3,400.000 (44,491) L .| 12/04/2008
20605P 10 1]CONCHORES INC... reeee.34,550.000 17,482 ... L .| 01/31/2008
20825C 10 4| CONOCOPHILLIPS........covoieceeenerneencenerneeneeneennsnsenssnnssnesssnsssnssssnsssnennes | woenene | eor | evvenes 476,309.000 ,979,104)] ... L .| 10/10/2008
210795 30 8| CONTINENTAL AIRLINES ...3,300.000 .(18,645)] ... L .| 02/11/2008
212485 10 6| CONVERGYS CORP...... +eee...10,900.000 .(82,346) | ... L .| 10/21/2008
219350 10 5] CORNING INC.....cooiiiiiieirinieieieieeieieeeieeeeseesessensessenssssensenses | eevene [ oee | coveend 608,000.000 (1,723,729)] ... L .| 01/23/2007
222816 10 O] COVANCE INC....oovviiiieieieineineireineineiseineiseiseiseeseeseineiseeseeseissensessenees. | evveees [oee | voveens 292,400.000 |............13,459,172 | ...............46.030 | ........... 13,459,172 | .ceoeiiinn. 2,610,023 [ oo | v ..(11,868,516) | ... L .| 06/06/2000
231021 10 6] CUMMINS INC.....cooovuiiimireieeieiieeieeseesesesssse sttt ensanenes .22,800.000 ..(842,574)] ... L .| 07/19/2007
23251 10 6] CYBERSOURCE CORP e .50,600.000 | ...cccevv.....606,694 | oo 11.990 | 806,694 [ 811,459 | [ (204,765) | ... L .| 09/15/2008
232820 10 O] CYTEC INDUSTRIES INC ...5,575.000 (163,565) | ... L .| 12/04/2008
235851 10 2| DANAHER CORP .........68,000.000 2,116,840)] ... L .| 09/26/2000
244199 10 5|DEERE & CO....ooovvevcicicieireieeeeieeieieeeneieeenenenensssensnssnssnns | avveees [ oee | voveens 210,000.000 (8,231,254)] ... L .| 10/20/2008
24522P 10 3|DEL MONTE CORP .26,200.000 .(48,588)] ... L .| 07/30/2008
247916 20 8| DENBURY RESORCES INC ...6,200.000 12,639 | ... L .| 12/01/2008
253868 10 3|DIGITAL REALTY TRUST INC ceveennnn.4,900.000 .(27,048) L .| 03/17/2006
254687 10 6| DISNEY WALT CO....coovviririerinrinnineineinsinsineissinsensinssssssssnsssssssssssnssnses | seveees [ oee | voveens 235,500.000 (2,258,445) L .| 08/03/2007
254709 10 8| DISCOVER FINANCIAL SERVICES.........coovvvevrninernennnnnennnnnnnns [ vevvees [oee | v 160,000.000 | .. 1,524 800 1524 800 . ...(888,000) L .| 07/02/2007
25746U 10 9| DOMINION RES INC VANEW.......covviriririirineeieeeereniensenenieniens | evveeee | | v 296,000.000 |...... ..10,608,640 ...10,608,640 L AB7,680 [ .o | v (3 436,560) | ..o | erenenn(3,436,560) [ oo | L 12/03/2003
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268648 10 2| EMC CORP/MASS B 2,060,000.000 |. ..21,568,200 | .... ....10.470 |. ...21,568,200 |. . e | ..(16,472,565) ... . . L. .| 01/30/2008
26874Q 10 O|ENSCO INTLINC.....cooivininiiniinrinniniiniinninsnsenssnssnssssssssnssnssssssssessensenses | oeveen | oe | vevveenes 20,400.000 ...579,156 ....28.390 ...579,156 1,230 ...(540,750) | ... L .| 11/07/2008
278058 10 2| EATON CORP......covviriiiriniiniineieeinereesessesinssssssssssssssssssssssssssssssssnssnssnns | svvenee [ oen | voveene 148,900.000 7,401,819 ...49.710 .7,401,819 ...297,800 .(7,034,036) | ... N L .| 02/28/2006
278715 20 B EBIXINC...ccoveieieieieieieieieisiesene s sesssssessssssssessessessessesssssenss | evvene [ oee | coveinens 26,700.000 ...638,130 ....23.900 1:838,130 | 838,130 [ o | e [ | ..287,576 u .| 09/17/2008
278865 10 O] ECOLAB INC.......ccooiriiririiriiririreseinecireieiseieseissnsenensenenssnsensensenes. | evvvies [ oee | voveens 389,600.000 ..13,694,440 ....35.150 ...13,694,440 L .| 1212111994
285512 10 9| ELECTRONIC ARTS INC.....cooveiverieireireiiesinsieniesiesssssssssssssssssssssssssssssnns | evvenee [ oee | voevens 105,000.000 1,684,200 ....16.040 1,684,200 | ..vovreern 1,684,200 [ oo | s L .| 01/18/2007
291011 10 4| EMERSON ELEC CO....c.coviviviriieieieieieieeneesnenssesssnsssessensensens | evvvees [ oo | voveene 775,000.000 ..28,372,750 ....36.610 ...28,372,750 L .| 10/02/2008
29275 10 2 ...9,100.000 ....11.000 ...100,100 L .| 10/21/2008
29444U 50 2|EQUINIXINC........ccocorivnee renen21,150.000 ....53.190 124,969 L .| 06/05/2008
29977A 10 5| EVERCORE PARTNERS INC.......cccovevrviirmriernerrnnirsnsenssinssissnseesnsnnns | vvenes | e | evvrennnd 68,600.000 ..12.490 | . 856,814 L .| 10/07/2008
30225X 10 3| EXTERRAN HOLDINGS INC o 0.500 1 021300 | e T 25 [ | . L .| 08/21/2007
30231G 10 2| EXXON MOBIL CORPORATION... N 1,418,572.015 | .......... 113,244,604 ....719.830 113,244,604 ...(19,661,408) | .. L .| 10/01/2008
311900 10 4|FASTENALCO...... seren.18,300.000 ...637,755 ....34.850 ...637,755 .(291,519)] .. L .| 08/15/2008
31428X 10 6| FEDEX CORP.....c.coecvirnireririinirenienienesiesssssssiessssnsssssesssnssensessenss | eevinee | one | veenees 399,000.000 ..25,595,850 ....64.150 ...25,595,850 .(9,941,457)] .. L .| 06/13/2008
31620R 10 5| FIDELITY NATIONAL FINL INC ...9,600.000 ...170,400 ..41,369 L .| 01/18/2008
33582V 10 8| FIRST NIAGARA FINL GP INC ...6,700.000 ...108,339 L .| 07/24/2008
343412 10 2|FLUOR CORP e .21,900.000 | . ...982,653 L .| 12/15/2008
344849 10 4|FOOT LCOKER INC .12,000.000 | .oooeverviriines 88,080 L .| 11/21/2008
349853 10 1| FORWARD AIR CORPORATION.......ccviiiiriieieieireieieie e veerr.26,000.000 | . ...631,020 L .| 08/12/2008
35671D 85 7| FREEPORT-MCMORAN COPPER .......ccccocoviminiinrinneneineinsinsinnennennennes | wovvene | eor | vvireins 15,000.000 | .ovoorrrrnene 366,600 L .| 09/11/2008
35687M 20 6| FREESCALE SEMICONDUCTOR .....ccovvveveirerirerieienieneseeieseneenene . 1,000 [ oo | e [ e u .| 12/03/2004
35914P 10 5| FRONTIER OIL CORP........coooviininirnriniinrinsinsinsinsinsinsinssnssssssssnssnsssssnnens | oeveens | ove | vevreins 12,400.000 | .o 156,612 L .| 12/04/2008
361448 10 3| GATX CORP L .| 06/07/2005
364730 10 1| GANNETT CO...coovvrrereirieireireireireereireeseiseeseieeseeseeseseessessessessssssssssnssnes | ovvieee | ooe | eeeenn4,900.000 | ...............39,200 | ..................8.000 | ... L .| 07/18/2008
365558 10 5| GARDNER DENVER INC . L .| 10/27/2008
369604 10 3| GENERAL ELEC CO 701 ,450.000 L. .| 09/15/2008
375558 10 3| GILEAD SCIENCES et essessessessessessessessessessessens | oeveens | ooe | eeeeees 180,000.000 | ..............9,205,200 | ................51.140 [.............9,205,200 |.............5,489,002 [ .....coceevvrrrirmirmrs | e L. .| 05/02/2006
38141G 10 4| GOLDMAN SACHS GROUP INC.......ccoverrerreneenernernneneeneenernnennennennsnnenne | ovveee | ve | ceeeees 210,000.000 ..17,721,900 ...288,750 L .| 09/17/2008
382388 10 6|GOODRICH CORP s ...1,700.000 62,934 1,573 L .| 04/18/2005
38259P 50 8| GOOGLE INC .71,000.000 ..21,843,150 L .| 09/11/2008
38526M 10 6] GRAND CANYON ED INC.......oooiiiirieiieieeeieie e eieiees .30,800.000 ..578,424 u .| 12/10/2008
387328 10 7| GRANITE CONSTR INC .18,100.000 795,133 L .| 12/15/2008
393122 10 6| GREEN MTN COFFEE ROASTERS........cooooirirreeernerneeneennsnnensensennennens .26,470.000 .1,024,389 L .| 09/12/2008
411307 10 1]|HANSEN MEDICAL INC <eenee..10,020.000 ...505,544 | L .| 02/20/2008
412822 10 8|HARLEY DAVIDSON INC......ooiiereeneeneeneeneeneenneneeneenesnnenssnnsnsssnssnsensensas | evvnees [ oee | coveens 307,300.000 ...378,198 L .| 04/17/2008
423452 10 1|HELMERICH & PAYNE e ceeeeee-4,800.000 L .| 12/04/2008
42805T 10 5|HERTZ GLOBAL HOLDINGS INC | s 11,400.000 L .| 07/25/2008
428236 10 3|HEWLETT PACKARD CO B 1,010,944.995 L .| 05/13/2008
428567 10 1| HIBBETT SPORTING GOODS INC... .20,000.000 | .oevverernn 314,200 | v 15710 | 314,200 [ 394,998 | [ u .| 10/01/2008
437306 10 3|HOME PROPERTIES INC ceeeeennn3,100.000 L .| 07/31/2008
438516 10 6| HONEYWELL INTL INC....cviveieieeeieeeieieeeeeieeeeeseesensensenssssensenses | evvvees [oee | woveens 255,000.000 L .| 12/08/2008
441060 10 O|HOSPIRAINC .46,900.000 |.....ce.... 1,257,858 | oo 26.820 | o 1,257,858 [ oo 827,184 | e [ L .| 08/10/2006
445658 10 7|HUNT J B TRANS SVCS INC ree:33,200.000 L .| 07/15/2008
451055 10 7] ICONIX BRAND GROUP INC........coevrirererininenieeneeesesesnenennnns | eevves [ oo | ceveenens 75,550.000 L .| 09/22/2008
451663 10 8|IDEARC INC . 0.300 u .| 111712006
45168D 10 4| IDEXXLABS CORP.......ccoeirieieireireireereireireeneeneeneeeeeeseessesessssssssssens | ovvines | eoe | vevreens 75,760.000 ....2,133,421 L .| 03/27/1997
452308 10 9| ILLINOIS TOOL WKS INC.......ccorveerererrerreireereereireeeeneeseensesenssnsseensenn | wevvees [ oo | voveene 195,000.000 6,834,750 L .| 03/14/2007
457153 10 4] INGRAM MICRO INC.....ocvuiriiiieieieieieeeeeesss s .10,800.000 | . ...144,612 L .| 10/23/2008
45765U 10 3|INSIGHT ENTERPRISES INC 00een9,600.000 | oo 66,240 | ..oovovieeeen8.900 [ 86,240 | i IBTATS [ | e L .| 04/24/2008
458140 10 O] INTEL CORP......cvuiiiiiiiieieieeeete st ,510,000.000 | .. ..22,136,600 L .| 12/05/2008
459200 10 1| INTERNATIONAL BUSINESS MACHINES..........cccoovnineneneninnnenenes [ e [ | v 387,200.000 | .. ..32,586,752 e L .| 01/10/2006
459902 10 2| INTERNATIONAL GAME TECHN......ccoirirririrrererinernerrenrerrennenneenennes [ evvvies [ | v 566,900.000 | .. 6,740,441 ...320,299 12,327,480 L. .| 08/03/2007
46120E 60 2] INTUITIVE SURGICAL INC.......cooviviiriiriineiriireireneeneineineinenneesenseeseessinns [ evvvees [ oo | e 74,000.000 | ...... ..9,397,260 | ..............126.990 | ..oiriin9,397,260 | oo 1,198,266 | oo | v [ | (14,504,740) | e | (14,504,740 [ oo | L 05/21/2004
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46121Y 10 2|INTREPID POTASH INC 20.770 1,514,133 1,474,963 39,170 | v 1,130,110 ) - . 11/04/2008.
478160 10 4|JOHNSON & JOHNSON 59.830 51,268,327 33,529,674 1,538,136 (5,886,903) ) 10/06/2005.
480074 10 3]|JONES APPAREL GROUP INC . 5.860 38,090 113,403 2,296 (61,218) (61,218) 1 01/16/2008.
482423 10 0|KBWINC . 32,700.000 752,100 23.000 752,100 752,100 273,254 (273,254) |V —— 10/01/2008.
488152 20 8|KELLY SERVICESINC ooirnerrrenninssninssssssensssssssnsssnees | evnnees | evne [ vvevvin 10,500.000 | ..ovvverrrrirnne 136,605 13.010 136,605 243,138 4,968 (72,024) (72,024) | 06/03/2008.
500255 10 4| KOHLS CORP.......cooorreerreeereeeeesnseesssesessseesssnssssssssssssssssssssasssssnsssnns. | sesneee N [ 198,800.000 | ...coooonvvn. 7,196,560 36.200 7,196,560 7,196,560 485,077 2,393,557 | oo (1,908,480) [ ...vvvvvvrverrirer | I 01/05/2006.
50075N 10 4| KRAFT FOODS INC 0.130 3 26.846 3 4 (1) (1) | 04/10/2007.
515098 10 1|LANDSTARSYS INC [y — 18,100.000 695,583 38.430 695,583 909,056 2,806 (213,473) (213,473) | 01/31/2008.
526057 10 4|LENNAR CORP......ccocoimirimrrirrinnsrinssssnssssnssssssssssssssssssssssssssssssssssssns | svonneee | eone [ veennes 102,300.000 886,941 8.670 886,941 1,527,788 55,868 (943,206) (943,206) | 11/03/2006.
529771 10 7| LEXMARK INTL NEW.......comireimreirmreeneessnneessnseesssessssssssssssssssssssesssnssees. | aeeeenns 3,300.000 88,770 26.900 88,770 103,727 (14,957) (14,957) | 11/25/2008.
53219L 10 9|LIFE POINT 5,800.000 132,472 22.840 132,472 217,189 (33,888) (33,888) | 12/04/2008.
532716 10 7|THE LIMITED INC 6,000.000 60,240 10.040 60,240 52,297 450 7,943 7,943 | 12/15/2008.
548661 10 7|LOWES COSINC I 903,200.000 | ....eccees 19,436,864 | ....coooevvrrrnnn. 21.520 | oo 19,436,864 7,689,096 298,056 (993,520) (993,520) 1 02/18/2000.
552953 10 1|MGM MIRAGE 27,200.000 374,272 13.760 374,272 932,364 (558,092) (558,092) | 08/14/2008.
553530 10 6|MSC INDL DIRECT INC I - 13,100.000 36.830 482,473 471,700 10,773 10,773 | 10/31/2008.
55354G 10 0| MSCIINC 25,100.000 17.760 445776 808,586 (362,810) (362,810) | 07/09/2008.
564563 10 4|MANTECH INTL CORP [ I 18,000.000 54.190 975,420 867,399 108,021 108,021 1 10/30/2008.
573284 10 6| MARTIN MARIETTA MATERIALS........cooonireereeeeenneeerseesssnesssessssssesens | ceveenns B0 IS 14,200.000 97.080 1,378,536 1,513,565 2,365 3,440 (135,029) (135,029) | 12/08/2008.
574599 10 6] MASCO CORP........ocomrrerirririitesirisisessssssssssssssessssssssessssssssssssssseens | oo N 1,070,500.000 | ....coc00..e. 11,914,665 | .ooovcvvivrnanc 11130 [ oo 11,914,665 | ............. 11,884,949 990,213 (686,649)] ......... 10,532,191 | ......... (11,218,840) | c.vovnvevrreererriis | I 09/21/2006.
574795 10 0| MASIMO CORP .40,300.000 | ..o 1,202,149 29.830 1,202,149 1,350,405 (148,256) (148,256) Ui 12/15/2008.
580135 10 1|MCDONALD'S CORP 644,600.000 | .............40,087,674 | ...cccoovvrnrenn 62.190 | covvvrrnens 40,087,674 | ... 15,058,261 | ..oovvvvvrrerenns 5943 [ .. 1,053,559 2,114,288 2,114,288 1 07/15/2005.
58405U 10 2| MEDCO HEALTH SOLUTIONS INC......ovvvvvrrrerrirerrisesseseessessisssnnsees [ crveeees BN IO 504,528.000 | ... 21,144,768 41910 21,144,768 5,592,393 | ..o [ e [ | (4,434,801) [ ..ovvvrerricrreirnies | v (4,434,801) [ cvvvvverrrrcrriennens U 11/02/2005.
585055 10 6| MEDTRONIC INC......covcevveercrreeereeseiinersesseessssssseesesssssssesssessssssnseses | cvevne I 636,040.000 | ............. 19,984,377 | coovvvrrr 31.420 | oo 19,984,377 | .ocovveeeen. 19,984,377 397,525 (2,181,745) 9,807,609 | ......... (11,989,354) | ..ooovvvereeirriis I 08/03/2006.
587118 10 0| THE MEN'S WEARHOUSE INC 9,800.000 132,692 13.540 132,692 191,362 686 896 (58,670) (58,670) | 10/21/2008.
589331 10 7|MERCK & CO INC N [ 317,400.000 | ..oovvveernne 9,648,960 30.400 9,648,960 4,879,025 116,872 | oo 474,848 (5,446,238) 3,168,440 (8,614,678) 1 01/24/2008.
589584 10 1|MERIDIAN BIOSCIENCE INC 33,100.000 843,057 25.470 843,057 1,065,248 ) ) 03/03/2008.
594918 10 4|MICROSOFT vee] +.2,283,200.000 | ..oooorneee 44,385,408 19.440 ...44,385,408 ...10,371,776 | ... ). ) - .| 07/22/2005.
595017 10 4|MICROCHIP TECHNOLOGY INC [ 41,500.000 810,495 19.530 810,495 1,286,174 ) ) 12/15/2008.
59522J 10 3|MID AMERICA APARTMENTS 2,700.000 100,332 37.160 100,332 161,968 ) ) 09/01/2006.
608190 10 4|MOHAWK INDUSTRIES INC 2,100.000 90,237 42.970 90,237 65,340 12/04/2008.
60855R 10 0] MOLINA HEALTHCARE INC........covsrvemrreernererneeerneeessseessessssesssnssssnneees [ evnneeen [ e | eevenneeeenns 4,200.000 73,962 17.610 73,962 133,260 ) 04/05/2007.
61166W 10 1| MONSANTO CO NEW......ovvvirrrirrrirenriessisessssesssssssssssessssssssssssnssssens | sveeees 50,000.000 3,517,500 70.350 3,517,500 4,690,660 ) .. 10/02/2008.
620076 10 9|MOTOROLAINC 255,000.000 1,129,650 4430 1,129,650 1,129,650 ) - 12/09/2003.
624756 10 2|MUELLER INDUSTRIES INC [N I 6,800.000 25.080 170,544 189,616 ,319) 09/26/2008.
637071 10 1|NATIONAL-OILWELL INC  oooreecerreeereeerseeerseeessesessesssssnessnnsenns | ceeneee [ [ 417,992.000 | ...........10,215,724 | .coooervrrvernnc 24440 | oo 10,215,724 | ............ 10,215,724 | oo [ v | e | ceeend (13,419,661) ] ........... 5,009,986 04/22/2008.
641188 10 O|NETLOGIC MICROSYSTEMS INC.......cconmrrverrrrirrrienrieeriensisessesensens | vevvenne 28,400.000 625,084 22.010 625,084 824,307 (199,223) 10/29/2008.
641288 10 8|NEUTRAL TANDEM INC [ S 42,800.000 694,216 16.220 694,216 735,484 (41,268) 10/29/2008.
651229 10 6| NEWELL RUBBERMAID INC........coovvemrrernriinreisnseisssesssssssssssssssssesssens I [ 741,400.000 9.780 7,250,892 6,758,642 566,076 (2,364,200) 8,554,885 .| 06/20/2008.
654106 10 3|NIKEINC-CLB 233,400.000 | .............11,903,400 | .ooovrrvvrrnnnees 51.000 | oo 11,903,400 4,882,047 28,008 214,728 (3,090,216) [ ..-veoveeerreeeeeriins 08/04/2003.
655844 10 8| NORFOLK SOUTHERN CORP.......cccvumireirriiririserieeriessssessssesssssenes Y 153,400.000 47.050 7,217,470 7,735,589 19,942 ...187,148 (520,026) 05/10/2007.
664397 10 6|NORTHEAST UTILITIES, 8,300.000 24.060 199,698 130,058 1,349 6,744 (60,175) 03/13/2003.
666807 10 2| NORTHROP GRUMMAN CORP.........covvvermrrirnrriinnsiressssssssssssssssssssensens IO I 179,400.000 45.040 8,080,176 8,448,020 71,760 281,658 [ ..o | e [(CROZZE:Z10) | 12/02/2003.
670346 10 5|NUCOR CORP [y - 90,000.000 46.200 4,158,000 3,761,536 86,800 9,928 10/17/2008.
670704 10 5| NUVASIVE INC.......oieerrrireririnsrresisesssisissesessssssssessssssssssssssssssssssssssses | cvenonee 22,500.000 34.650 779,625 920,547 (140,922) 12/15/2008.
671040 10 3| OSIPHARMACEUTICALS INC.......ccossvverreerereemeessseisnserssssesssssesssnsssns | ceenees [y 19,400.000 39.050 757,570 723,609 33,961 11/18/2008.
675232 10 2| OCEANEERING INTL INC 22,000.000 29.140 641,080 635,222 5,858 485,520 10/30/2008.
678026 10 5|OIL STSINTLINC [N I 4,800.000 18.690 89,712 157,024 (63,837) 12/04/2008.
679580 10 0] OLD DOMINION FREIGHT LINE...........cccrmmerrriimmeeneiesrresiesesissesesesss | oo I [ 45,900.000 28.460 1,306,314 1,311,256 (4,942) 10/03/2008.
680223 10 4| OLD REPUBLIC INTL CORP......cvvverrreerrrerreesnnrsssesssssessssesssssssssnssssnes | cveneee 9,875.000 11.920 117,710 187,362 1,027 6,616 (34,464) 07/07/2004.
681904 10 8| OMINCARE INC [ I 4,000.000 27.760 111,040 122,790 338 18,773 05/09/2008.
681919 10 6| OMNICOM GROUP INC I I 597,200.000 | .............16,076,624 | .................. 26.920 | .o 16,076,624 9,670,951 141,850 352,320 | ..o | i (10,159,785) | ........... 2,166,801 | ......... (12,326,586) | +.vovuvvvercerereerin | I 04/22/2008.
68212S 10 9| OMNITURE INC. 21,200.000 10.640 225,568 331,947 (480,180) (480,180) 1 02/09/2007.
683399 10 9| ONYX PHARMACEUTICALS INC 24,800.000 , 34.160 847,168 960,353 (113,185) (113,185) | 09/29/2008.
68389X 10 5| ORACLE SYSTEMS B 1,924,520.000 | ............. 34,121,740 17.730 34,121,740 KIY( 70 [ SRS SRR ISR ISR (KRR ) [ I (9,333,922) | oo | I 11/09/2007.




v'eci3

Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M 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 |4 7 8 10 1" 12 13 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair but During but Increase/ Impairment B./A.CV. in Indicator Date
Identification Description n Shares Value Value Value Unpaid Year Unpaid (Decrease) Recognized (13-14) B.JAC.V. (a) Acquired

690768 40 3| OWENS ILL INC....coviiiiiiiiiireieeceeeee e ..117,519 117,519 .8,661 L. .| 12/04/2008
70336T 10 4|PATRIOT COAL CORP...... ...348,750 348,750 64,768 L .| 11/07/2008
708160 10 6|PENNEY JCINC.....cooovvvvviriniieiis ..124,110 124,110 L .| 12/11/2008
712704 10 5| PEOPLES UNITED FINANCIAL INC.......cceviieieieieieiesiesiesiesiesienenes . ...800,567 ...800,567 K¢ u .| 09/15/2008
713448 10 8| PEPSICOINC ......coiviririiccieiereieieeerersisnenenesensnensnsnsenenss | ovvenne | ove | vveeees 917,600.000 ..50,256,952 ...50,256,952 ...(15,884,419 L .| 06/17/2008
717081 10 3| PFIZERINC.....coooiiiieieieieiieeesieeeieseieiesesessssssessessessessessens | ovvenns | ooe [ oenee 2,279,100.000 ..40,362,861 ...40,362,861 '%? 353 617 (6,858,196 L .| 12/09/2005
718172 10 9| PHILIP MORRIS INT'L...oveieiinriniinrinreniinninsinsinsinsinsinsessensessessensensennnns | ovveene | ove | vvveees 703,800.000 ..30,622,338 ...30,622,338 30,622,338 | ..o 527,850 | .o 1,030,897 [ oo | e L .| 09/17/2008
719405 10 2| PHOTRONICS INC......cocrvriirnirericerneiesiseeisenssisnisesssesessessssnsssssenins | ovveeee [ oee [ oeves 1,171,677.000 2,284,770 | vvvrieeenn 2,089,471 [ covoiircivvicins | v [ v | vovenn(2,098,492) | .o 9,639,231 L .| 05/16/2008
733174 10 6|POPULARINC.............. ...8,400.000 43,344 u .| 09/19/2008
736508 84 7|PORTLAND GEN ELEC creenennn3,500.000 68,145 L .| 09/15/2008
74005P 10 4] PRAXAIRINC.......cooviiriirrireeierirereeerssenessnsenssiesssenssssesienns | vevenee | oo | veenens 511,100.000 ..30,338,896 ...30,338,896 | - L .| 05/12/2004
741511 10 9| PRICESMART INC......ovviiiirriiirriniiseiseiseiseissssississesesssssssssssssssssensessenss | oeviens | ooe | vevrein 41,816.000 ...863,919 863,919 | 1iiiiene863,919 [ i | 8,897 [ | . ..300,381 L .| 05/15/2008
742718 10 9| PROCTER & GAMBLE CO......cccrvverirrirerirersereeirerrenneenienserissinnes | e [ oo | vvenens 971,462.000 ..60,055,781 ...60,055,781 ..(10,462,906) | ... L .| 06/02/2008
742962 10 3|PRIVATEBANCORP INC .14,400.000 ...467,424 ..467,424 ...61,502 u .| 12/05/2008
743606 10 5| PROSPERITY BANCSHARES INC .22,600.000 ..668,734 668,734 , L .| 09/25/2008
74386T 10 5| PROVIDENT FINANCIAL SERVICES crrerernn3,500.000 | oo 53,550 .53,550 11,504 .. L .| 03/25/2008
744573 10 6| PUBLIC SVC ENTERPRISE GROUP...........ccconiimrveineinnnincenninnns [ eevinee [ | v 220,000.000 417,400 6,417,400 3 968 023 .(4,389,000)] ... L .| 01/22/2003
745310 10 2|PUGET ENERGY INC v 3,400.000 | oo 92,718 [ oo 27.270 | s 92,718 ...70,239 L .| 02/20/2003
747525 10 3| QUALCOMM INC.....ccvivirerireriirenirerienneseniseesenesssesssesessenssensssnens | eevenee | e | vvenees 370,000.000 13,257,100 ...13,257,100 ....14,958,257 L .| 11/04/2008
747619 10 4| QUANEX CORP v 1,100.000 | oo 10,307 ...10,307 9,798 L .| 12/17/2008
749941 10 O] RF MICRODEVICES INC.......covvenivunrirerineriniinrinenineensienisensensensenssenns | eevenee | e | vvenees 530,000.000 413,400 413,400 413,400 L .| 10/12/2005
75524B 10 4| RBC BEARINGS INC .23,740.000 481,447 481,447 769,704 L .| 02/26/2008
758750 10 3|REGALBELOIT = e ..1,900.000 72,181 72,181 ...59,814 L .| 11/07/2008
759351 60 4|REINSURANCE GROUP AMER ...1,800.000 77,076 77,076 ..61,361 L .| 10/27/2008
759509 10 2| RELIANCE STEEL & ALUMINUM........ooiiviirinininceieiececesceceenes ...4,600.000 91,724 91,724 .149,663 L .| 12/11/2008
75952B 10 5| RELIANT RESOURCES INC reeeeen11,300.000 | e 65,314 65,314 .159,876 L. .| 12/22/12006
760759 10 O|REPUBLIC SERVICES INC.......cccovoviririririeirieieeneisseneinsineennennennes | ovvinee | ooe | vveees 480,825.000 11,919,652 111,919,652 L. .| 12/08/2008
770323 10 3|ROBERT HALF INTL INC .33,800.000 ...703,716 ...7103,716 L .| 08/15/2008
774415 10 3| ROCKWOOD HOLDINGS INC oo ...8,700.000 .93,960 .93,960 L .| 02/02/2007
778296 10 3|ROSS STORES INC .31,600.000 939,468 939,468 L .| 06/05/2008
781258 10 8| RUDDICK CORP......c.eorerireieereieireieine e ...7,300.000 201,845 201,845 L .| 05/03/2007
80004C 10 1| SANDISK CORP. cevreenenn 1,400,000 | oo 71,040 .71,040 u .| 10/29/2008
806857 10 8| SCHLUMBERGER LTD.......cooiieriencenceneeneineeneeneennensenenneeneenessessnsnsennenns | eeveees [ oee | coveens 330,000.000 ..13,968,900 ...13,968,900 L .| 10/30/2008
817337 40 5|SEQUENOM INC .46,900.000 ...930,496 ..930,496 | ..o L .| 07/28/2008
826197 50 1| SIEMENS A Gt nnen .67,000.000 5,075,250 5,075,250 L .| 03/20/2008
826919 10 2| SILICON LABORATORIES INC..........cccun.... .33,200.000 822,696 822,696 u .| 11/12/2008
827084 86 4| SILICONWARE PRECISION INDUSTRIES CO. reeer..38,700.000 ..172,602 172,602 L .| 12/04/2008
828806 10 9| SIMON PROPERTY GROUP.........coovirirerirnireernennernennenneseessnssssensnnsens | eevvees [ eee | vovenne 148,000.000 863,240 ,863,240 L .| 11/03/2008
830879 10 2|SKYWEST,INC................. ..3,800.000 | .ovveeereieens 70,680 .70,680 L .| 05/31/2007
832248 10 8| SMITHFIELD FOODS INC.... .11,100.000 ...156,177 156,177 L .| 10/17/2008
835495 10 2| SONOCO PRODUCTS CO ...2,600.000 .60,216 60,216 L .| 11/09/2007
837841 10 5]|SOUTH FINL GROUP INC .13,900.000 .60,048 .60,048 L .| 03/24/2008
845467 10 9| SOUTHWESTERN ENERGY CO. .23,122.000 ..669,844 669,844 L .| 10/16/2006
852891 10 0| STANCORP FINANCIAL GROUP ceveeen.4,600.000 ...192,142 192,142 L .| 01/30/2004
854616 10 9| STANLEY WKS. O R 40,000.000 1,364,000 .1,364,000 L .| 04/24/2008
855030 10 2|STAPLESINC........... B 1,421,075.000 5,465,664 .25,465,664 L .| 08/06/2004
858119 10 0| STEEL DYNAMICS INC.... .2,600.000 | oo 29,068 | ..ooverrere 11180 [ e 29,068 L .| 12/17/2008
858912 10 8| STERICYCLE INC .17,300.000 900,984 900,984 L .| 07/11/2008
863236 10 5|STRAYERED INC ...2,400.000 514,584 514,584 L .| 01/08/2008
867892 10 1| SUNSTONE HOTEL INVS INC ...7,000.000 43,330 43,330 L .| 08/20/2008
868536 10 3| SUPERVALU INC......coooiiiiiiiieieieeieeee s ...6,800.000 .99,280 .99,280 L .| 02/20/2008
869099 10 1|SUSQUEHANNA BANCSHARES INC veeeern.6,200.000 | . .98,642 .98,642 L .| 01/18/2008
871130 10 0] SYBASE INC.....eviviieieieicieieieieieeieieieneesnsnssesssnssnssnensssenses | evveees [ oee | eoneinens 17,800.000 | ..ooovvenrrnrns 440,906 | ..............24.770 | ..... 440,906 | .oovrreeenDIABAT [ oo | | | (193, 741) | s | v (153,74 | L 07/28/2008
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87161C 10 5| SYNOVUS FINL CORP 49,800 149,800 .360 (7,390)] ... L. .| 07/31/2008
875465 10 6| TANGER FACTORY OUTLET CTR.....covvvvvrerrerrcrrerrerererenrerrerenieniens | vevveee [oee | e 2,000,000 | oo 75,240 5240 | i 13,348 [ i | 3,000 | | e (180) | ... L .| 09/10/2007
87612E 10 6] TARGET CORP.......... 13,532,307 ...13,532,307 )| ... L .| 11/21/2003
876664 10 3| TAUBMAN CTRSINC... WA 900 000 ..... 48,374 48,374 (45,087) L .| 08/30/2007
878237 10 6| TECH DATA CORP ...4,150.000 74,036 .74,036 77,020) ... L .| 03/26/2008
880770 10 2| TERADYNE INC .21,700.000 91,574 91,574 (99,488)] ... L .| 10/14/2008
880779 10 3| TEREX CORP veer.11,800.000 ...204,376 204,376 [ 255,683 | e [ 1 L .| 12/04/2008
882508 10 4| TEXAS INSTRS INC....c.oviieieieieiieieieieieieieieiesssessessessssssssesenss | evvenee oo | vonnend 649,700.000 10 083,344 ...10 083,344 ...275,556 )| ... L .| 12/01/2006
883203 10 1| TEXTRONINC.....cociiviirirerireiereriereneneieienenenenesesensnenenenens | evvenes [ oee | voveens 365,000.000 5,062,550 .5,062,550 ...141,450 )| - L .| 10/21/2008
883556 10 2| THERMO ELECTRON CORP........cccecveireireieireireiieireieireisensessesssssensnns | evveies [oee | voriens 300,000.000 ..10,221,000 ..10,221,000 | ............ 10,221,000 | .oovovvovvernieieiieiies | e )| ... L .| 10/02/2008
885160 10 1| THOR INDS INC ...8,800.000 ...115,984 ..115,984 )| ... L .| 05/16/2008
88579y 10 1|3M COMPANY revenenn11,400.000 4,108,356 4,108,356 ) ... L .| 01/24/1967
887317 10 5| TIME WARNER INC.......cooviiieieieinieieieiecsissienissssssessesssssesssssensenses | evvenee [ oee | voneens 938,000.000 9,436,280 9,436,280 )| ... L .| 07/23/2003
89417E 10 9| THE TRAVELERS COSINC  oovvcvcvrrerscerrsnsensesnissssennnes | v | oo | v 543,377.839 ..24,560,678 ...24,560,678 )| ... L .| 10/25/2007
898402 10 2| TRUSTMARK CORP.......... ...5,800.000 ...125,222 ..125,222 . 4,563) L .| 08/12/2008
902494 10 3| TYSON FOODS INC .12,800.000 112,128 112,128 (88 035)] ... L .| 10/21/2008
903236 10 7|URS CORPORATION .21,500.000 ...876,555 876,555 ...45,662 | ... L .| 12/15/2008
904311 10 7| UNDER ARMOUR INC .21,600.000 ...514,944 514,944 | i B14944 | | | i [ . L .| 09/19/2008
913004 10 7| UNITED STATIONERS INC.......coevuririimrieriiineirerieeieiesienise s e 3,800.000 ..127,262 227,262 | 186,997 [ e | s (48 336) L .| 06/19/2007
913017 10 9| UNITED TECHNOLOGIES CORP......cocvvverrrrernernrirernerrnniensnenreninens | cevnnee | ooe | v 829,400.000 ..44 455,840 ...44 455,840 )| ... L .| 07/18/2007
91324P 10 2| UNITEDHEALTH GROUP INC......ccovvvrieriniinrinrincrineeeninereneennienenens | covnnee | oor | oo 120,000.000 3,192,000 .3,192,000 ) ... L .| 05/19/2006
913456 10 9| UNIVERSAL CORP VA............. ...4,700.000 ...140,389 )| ... L .| 05/28/2008
913903 10 O|UNIVERSAL HLTH SVCS INC.......... ...3,300.000 123,981 .(58,799)] ... e L .| 12/04/2008
922207 10 5| VARIAN SEMICONDUCTOR EQUIP <o 47,400.000 ...858,888 [ ..o n858,888 | e [ e 362,812 | ... ..988,942 L .| 12/15/2008
92343V 10 4| VERIZON COMMUNICATIONS.........cccorvverermermrirernerreriernerienieniseninne | cevnnee | ooe | oo 606,166.000 ...20,549,027 .(4,128,299)] ... L .| 10/09/2008
928298 10 8| VISHAY INTERTECHNOLOGY .10,000.000 .34,200 (73,389)] ... L. .| 06/03/2008
92858) 10 8|VOCUSINC .19,700.000 358,737 (183,636) | ... L. .| 04/28/2008
929740 10 8|WABTEC CORP e <eeee54,545.000 2,168,164 193,428 193,428 L .| 04/24/2008
931142 10 3| WAL-MART STORES INC......coovverinirnernrinrineineinnineinnennensenesnnensssssnesnnsnns | eevenes [ oee | voveens 480,892.000 ...26,958,806 21,995,052 | s ..1,995,052 L .| 08/07/2008
93114W 10 7| WAL MART DE MEXICO S AB....ooiiiienincnencincrncrneeneenssnnsnnsnnennenns | eeveees [ oee | coveens 275,000.000 7,347,368 1,321,983 u .| 10/24/2007
938824 10 9| WASHINGTON FEDERAL INC..... ...9,600.000 143,616 .(32,857) L .| 09/11/2008
947890 10 9| WEBSTER FINANCIAL CORP ...4,300.000 59,254 (10,421) L .| 12/17/2008
94973V 10 7| WELLPOINTINC... .80,000.000 3,370,400 1,626,046) L .| 07/27/2005
950755 10 8| WERNER ENTERP ...2,600.000 45,084 | oieeeeenB9,729 [ | e TTO | s [ 806 | oo L .| 02/05/2007
958102 10 5| WESTERN DIGITAL CORP ...1,800.000 89,310 | o 108,899 [ oo | e (19,589) L .| 11/21/2008
960413 10 2| WESTLAKE CHEM CORP........ooiirierirrirnerniinerscnneseesesseessssesssssessessenens creeee.6,600.000 107,514 ..20,718 e - L .| 04/01/2008
962166 10 4| WEYERHAEUSER CO.....cooovoiiiieiiicineinnineineineineenseneeneenssssensssssnsensenes | svveees [ oee | coveend 615,200.000 18,831,272 13,924,677 L .| 10/24/2008
966387 10 2| WHITING PETE CORP NEW ...4,300.000 143,878 [ oo 179,242 | e | e L .| 12/04/2008
966612 10 3| WHITNEY HOLDING CORP ...5,200.000 83,148 L .| 02/20/2003
976657 10 6] WISCONSIN ENERGY CORP.. ...3,700.000 155,326 L .| 07/05/2005
97717W 74 5] WISDOMTREE TRUST. +eener..10,000.000 610,700 u .| 06/12/2008
98310W 10 8| WYNDHAM WORLDWIDE  oeeeeeeeeeeeeeeensennnssnsnnsnns [ eevees [oee | eoveens 134,000.000 ..877,700 L .| 09/01/2006
98385X 10 B|XTOENERGY INC e [ eevvees [ oo | e 426,250.000 15 033,838 L .| 12/05/2008
98956P 10 2| ZIMMER HOLDINGS INC......ccovvurierirernirninnennernennessesnnssnssesesssssessnssnnsnns | eevvees [ oee | woveens 187,652.000 7,584,894 [ 4255464 | o [ e L .| 06/24/2003
98975F 10 1|ZORAN CORP .10,000.000 .68,300 L .| 11/01/2006
G16962 10 5|BUNGE LIMITED... ...2,300.000 119,071 L .| 12/01/2008
G24182 10 0| COOPERIND........ evn...88,400.000 2,583,932 L .| 09/18/2008
G6359F 10 3| NABORS INDUSTRIES LTD....coovvirrirrnernernernernernennnrnnssssnssnnsnsssnsnssnnes | eevvees [ oen | voveens 510,000.000 6,104,700 | ...cccceeeeee.8,104,700 | oo [ e, L .| 10/30/2007
G6852T 10 5| PARTNERSRE HOLDINGS...... ...1,300.000 .92,651 L .| 10/08/2008
G7127P 10 0| PLATINUM UNDERWRITER HLDG.. ...6,900.000 248,952 L .| 06/14/2006
G7496G 10 3| RENAISSANCE RE HLDGS LTD.....coccovvvereireieireieenns ...1,700.000 .87,652 L .| 08/30/2005
G87210 10 3| UTI WORLDWIDE INC <o 10,800.000 1,015,272 | oviiieeee882,555 [ o | e u 12/05/2008
G9144P 10 5| TYCO ELECTRONICS LTD......ceviiriiriiriiriireirernereireineeneneeseesensenssnsennes | ovveees | ove | veveens 178,844.000 | ..............2,899,061 | ................16.210 | ..... 2,899,061 103,730 [ | e (3,741,416) | e | (B 741,416) [ e | L 11/05/2007
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G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERMUDA. I I 1,114,400.000 ...12,057,808 6,314,143 (25,994,056) (25,994,056) | 09/11/2008.
Y2573F 10 2|FLEXTRONICS INTLLTD B 1,074,200.885 2,749,954 2,749,954 (2,606,149) ........... 6,608,824 | .......... (VAT R TK)) E— |V —— 10/21/2008.
008474 10 8]|AGNICO-EAGLE MINES 38,600.000 2,422,922 62.770 2,422,922 2,004,912 2,090 317,974 317,974 | 12/17/2008.
064149 10 7|BANKNOVA SCOTIA HALIFAX B [ 243,700.000 8,117,647 33.310 8,117,647 7,370,814 206,942 [ .oovvrverreenrririrnennins | i CRKRRE:) ] R [ (CRKKR:£:)) [— | I 12/01/2008.
067901 10 8|BARRICK GOLD CORP B [ 190,000.000 8,494,900 44.710 8,494,900 6,198,328 6,072 51,834 1,417,501 1,417,501 | 12/17/2008.
097751 20 0|BOMBARDIER INC B [ 201,000.000 894,450 4.450 894,450 1,080,658 9,291 (275,886) (275,886) | 12/17/2008.
124765 10 8|CAEINC .|.........246,800.000 2,174,308 8.810 2,174,308 2,130,985 5,145 17,596 (979,170) (979,170) | 12/17/2008.
136069 10 1| CAN IMPERIAL BK OF COMMERCE B [ 178,100.000 9,099,129 51.090 9,099,129 9,901,897 160,054 | oo | e (1,304,374) [ v | v (1,304,374) [ covvvoeeeeeeeeeeens | I 12/17/2008.
136375 10 2| CANADIAN NATLRY CO . 56,800.000 2,543,504 44.780 2,543,504 1,971,213 7,707 35,530 (314,044) (314,044) | 12/17/2008.
136385 10 1] CANADIAN NAT RESLTD B [ 152,200.000 | ...ocovvnecenn 7,419,750 48.750 7,419,750 6,985,846 8,786 20,941 475,044 475,044 | 12/17/2008.
13645T 10 0| CANADIAN PAC RY LTD 20,700.000 848,286 40.980 848,286 586,153 4,361 18,286 (441,945) (441,945) | 12/17/2008.
19238V 10 5|COGECO CABLE INC 63,700.000 2,198,287 34.510 2,198,287 2,439,381 17,352 (562,405) (562,405) | 12/17/2008.
225908 10 2|CRESCENT PT ENERGY 147,900.000 2,928,420 19.800 2,928,420 4,388,978 140,603 | .ooooeveereeeinei | s (1,460,558) [ ...vvooveeerrerrereiians | e (1,460,558) [ .ovoonvevrrriirenns U 12/17/2008.
292505 10 4|ENCANA CORP 165,078.000 9,402,843 56.960 9,402,843 6,712,546 16,108 98,328 (613,444) (613,444) | 12/17/2008.
303901 10 2|FAIRFAX FINL HLDGS LTD 8,400.000 3,276,000 390.000 3,276,000 2,120,651 38,496 818,188 818,188 |V — 12/17/2008.
380956 40 9| GOLDCORP INC NEW. 105,400.000 4,046,306 38.390 4,046,306 3,454,572 17,274 452,319 452,319 | 12/17/2008.
539481 10 1|LOBLAW COSLTD . .| e 71,400.000 .2,496,858 34.970 2,496,858 2,119,115 13,566 377,743 377,743 |V — 11/24/2008.
56501R 10 6| MANULIFE FINANCIAL CORP  ....coivireiereineeesneeeseensssessssensssssssn | cveeees [OF [ 381,200.000 6,491,836 17.030 6,491,836 8,038,265 190,686 (5,107,925) (5,107,925) | 12/18/2008.
59151K 10 8| METHANEX CORP........ccooomrreirriineesnseesnssessessssesssssssssssssssssssssssnnees ] 4,000.000 44,960 11.240 44,960 103,067 560 2,006 (65,440) (65,440) | 07/20/2007.
59162N 10 9|METRO INC . 52,400.000 1,938,800 37.000 1,938,800 1,847,471 91,330 91,330 Ui 12/18/2008.
653905 10 9|NIKO RESOURCESLTD . B [ 19,700.000 837,053 42.490 837,053 837,053 1,983 42,477 924,592 (882,115) U 02/12/2008.
683715 10 6] OPEN TEXT CORP......ovvvvirrrierrterriseesisessissessssesssesssessssssssssssssssssssens | svenees 20,000.000 739,800 36.990 739,800 671,192 110,800 110,800 | 12/06/2007.
73755L 10 7| POTASH CORP SASKINC B 31,700.000 | ..coooornneen. 2,838,418 89.540 2,838,418 1,299,072 12,872 ) - ) .. 12/17/2008.
73927C 10 0| POWER FINANCIAL CORP . . 68,900.000 1,646,710 23.900 1,646,710 1,772,305 89,226 ). )] ... .| 11/16/2007.
74310Q 10 2|PROEXENERGY LTD . [ I 154,400.000 1,729,280 11.200 1,729,280 1,766,844 ) ) .| 12/17/2008.
760975 10 2|RESEARCH IN MOTION ..15,800.000 ....782,100 49.500 782,100 514,610 ) - ) .. .| 09/15/2006.
775109 20 0|ROGERS COMMUNICATIONS - CLB C 115,600.000 3,477,248 30.080 3,477,248 2,368,280 21,482 64,200 ) )] - .| 12/17/2008.
780087 10 2|ROYAL BK CDA MONTREAL QUE c.|......260,300.000 19,396,830 36.100 9,396,830 7,437,896 275,641 ) ... ) ... 12/17/2008.
82028K 20 0| SHAW COMMUNICATIONS INC [OF [ 217,600.000 4,702,336 21.610 4,702,336 3,987,983 11,541 62,334 ) ) 12/17/2008.
820904 20 9|SHAWCORLTD . C. 22,400.000 412,384 18.410 412,384 530,366 4,353 ) ) 12/17/2008.
82509W 10 3| SHOPPERS DRUG MART CORP........cccommreemmreernreerneessneesssneessnessssessss | cerenee Cofond 99,900.000 | oveovnvreernnn 4,800,195 48.050 4,800,195 4,217,824 47,566 ) ) 10/24/2008.
866796 10 5| SUN LIFE FINANCIAL SVCS CAN......ccormmrviirrinrriiseniseesinnessiessissssssns | wveiens C. 53,100.000 1,228,734 23.140 1,228,734 1,228,734 15,893 75,402 | oo | v (1,471,849) [ ..oovrnee 269,831 | ..o (1,741,680) [ .cvvvvvevrercrrircnnens | I 08/02/2007.
867229 10 6| SUNCOR ENERGY INC Cofoenr 135,100.000 3,204,572 23.720 3,204,572 1,596,114 6,723 18,900 (2,763,479) 987,936 (3,751,415) | 12/17/2008.
8676EP 10 8|SUNOPTAINC . C.| .. 1,047,700.000 | ..oovvvvernee 1,644,889 1.570 1,644,889 1,644,889 | ...oooivicierriecns | e [ | e (1,737,721) [ ceovvvvve 9,271,983 | ........ (11,009,704) | c.voovvvvercrrircrrins | I 05/29/2008.
87971M 10 3| TELUS CORPORATION......cccrreerreernreesnreessesssesessssssssssssssssssssssssnesees | cesnenee C. 26,500.000 37.170 985,005 822,560 9,275 47,700 (325,155) (325,155) [V 11/01/2004.
884903 10 5| THOMSON CORP........ccovvrrrirrriririeesissssisssseesssesssessssssssssessssssssens | svenens Cofonnnr 135,400.000 35.600 4,820,240 4,356,533 71,640 653,613 479,279 174,334 1 12/17/2008.
88706M 10 3| TIMHORTONS INC Cofod 90,300.000 34.890 3,150,567 3,179,486 2,533 17,146 11,225 09/12/2008.
891160 50 9| TORONTO DOMINION BK ONT C. 202,700.000 43.450 8,807,315 7,667,285 233,810 [ .ovveeeerecrierrienns | i (3,049,160) 12/18/2008.
89353D 10 7| TRANSCANADA CORP. [oX [, 127,300.000 33.170 4,222,541 4,665,996 67,694 (487,915) 12/17/2008.
000375 20 4|ABBLTD - SPON ADR F 15.010 6,454,300 5,547,176 194,582 | oo | v (5,929,700) ... 03/05/2007.
002255 10 7|AU OPTRONICS CORP F 7.680 148,224 105,664 42,560 11/25/2008.
66987V 10 9 NOVARTIS A G...oovvvvvrrrrrirsrnrisnssssssssssssssnsesssssssssssssssssssssnsssssssns | avsvenes [ vone [ eere000:399,000.000 | vovvvece.r. 19,854,240 | oovccvvvvrnnece 49.760 | ...cooeerees 19,854,240 | ...ooeeveen. 19,521,919 Y URVK T/ NN IS (1,815,450) ... 07/14/2005.
71654V 40 8|PETROLEO BRASILEIRO SA PE . |.ennnn...46,800. 24.490 1,146,132 423,665 64,929 J— ) .| 12/10/2004.
881624 20 9| TEVA PHARMACEUTICAL INDS........coovvmmreemnriineeiinnseseseesssessssssssssnsenns | cerienes Folo 280,000.000 211,919,600 | oo 42570 | oo 11,919,600 6,319,041 1,314 115,245 | oo | v (1,100,770) ... 02/12/2008.
GO0450A 10 5| ARCH CAPITAL GROUPLTD  .ooooiveceeneeerneeerseessseesssesssssssssssessnns | vneeees F. 2,800.000 196,280 70.100 196,280 161,870 (700) 07/24/2006.
G05384 10 5|ASPEN INSURANCE HOLDINGS . 8,600.000 208,550 24.250 208,550 202,495 1,290 5,160 (39,474) 06/13/2006.
G1150G 11 1| ACCENTURE LTD BERMUDA . 535,000.000 17,542,650 | ..ooovvrerevernnne 32.790 | oo 17,542,650 | ...oovveveene 13,070,735 PLYAT0 0 SR I (1,733,400) 06/01/2005.
G31215 10 9| ESG RE LIMITED........cosvverrverrrererereeesnsesssssssssssssssssssssssssssssssssnssssns | avseenns Folo 236,364.000 1,182 0.005 1,182 4,194,000 (8,273) 12/03/1997.
G54050 10 2|LAZARDLTD eensssssesssssssssessssessssssssssssssnnns | sesvenns Folo 18,700.000 556,138 29.740 556,138 556,138 1,870 09/19/2008.
Y0017S 10 2| AEGEAN MARINE PETROLEUM ......coooiiiiiiiniiisniissiissssesssssssssssssssneees | ceeeeeas [ 56,400.000 [ ..o 956,544 16.960 956,544 956,544 1,861 (19,126) 06/04/2008.
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........coooviioiiioniiisiisiscses s 2,216,891,910 |....... DS, S 2,216,891,910 | ........ 1,604,811,721 |............. 5514275 |......... 58,583,430 | .ovvvrrrrrrrennn 0f.... (796,892,018) XXX
Common Stocks - Parent, Subsidiaries and Affiliates
30247@ 10 8|F MINSURANCE | . | | ...80,000,000.000 | ...........440,450,412 440,450,412 | ... 818,750,373 | oo v | e | e (262,303,400) ... (262,303,400)| .1 08/01/2002. |
30277@ 10 1]FMIC HOLDINGS, INC.  .ooeceseeeneeeieeseenseesseeesssneesssessssesssnssssnnes | ovnneeen | s | avveennnes 43,029.000 | ........ ,150,845,864 ,150,845,864 607,858,481 261,692,028 261,692,028 08/01/2002.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/AdJusted Carrying Value 17 18
3 |4 7 8 10 1" 12 13 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.CV. in Indicator Date
Identification Description Code| n Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) Acquired
30303@ 10 9 FMEC s | e v | +0409,933.000 | ......... 139,557,494 | .............. 340440 | ......... 139,557,494 | ......... 143,540,235 v [ e 4,582,148 12/30/1998
87282@ 10 4|TSB... .6,289,557 . . 11211511997
P3913* 10 3| FMGDEMEXICO s sessssssnsssssssssnssssenens | crsees F. ,374, ,374, ,499, [ (2,124,404) | .ooovvvviviiiniinn [ s (2,124,404) 05/06/2008
6999999, Total - Common Stocks - Parent, Subsidiaries and Affiliates...............c..ceovvevovvrveeveireesrereeresersnen 749,228, ,749,228, 1,396,937,658 | .......ccoouc.... (\ P (\ P 0]......... 1,846,372 | o0 | 1,846,372 XXX
Common Stocks - Mutual Funds
464287 23 4| ISHARES MSCI EMERGING MKT IN.....ccovvvirmiirinrierneisnieriseennens | cernees o 540,000.000 07/29/2004
58552D 72 1| NEWTOWN INTERNATIONAL EQUITY ....covveieieieeeeeieeieienns [ v o 499,999.999 . 12/21/2005
61744) 30 9| MSIF INC SMALL COMPANY GROWTH A.......cvvvvrrrinninrrnerrnrenninens | v v | ....3,258,100.208 ,859, X ,859, 26,017,625 17,886,970) 01/19/2007
61744J 82 0| MSIF INC EMERGING MARKETS .......ccccovvvvinnnae B 965,207.741 .13,310,215 13,310,215 11,576,374 .(19,526,153) . | 01/22/2004
61744) 83 8| MORGAN STANLEY INTERNATIONAL SMALL CAP v | o ] --2,602,505.839 ..24,801,881 24,801,881 | ... 24,801,530 .(19,648,919) 12/23/2005
626127 66 6| MUNDER INT'L SMALL CAP - | v | ] 12,409,920.919 57,457,934 |. 4. 57,457,934 | ... 57,457,934 .(68,130,466) 10/09/2007
626127 71 6| MUNDER INT'L CORE EQUITY -1... oo | ....6,383,045.528 ..34,276,954 | . 5. 34,276,954 | ... 34,276,954 .(33,702,480) . | 10/09/2007
78464A 87 0|SPDR S&P BIOTECH ETF............... e e ] 65,000.000 3,485,300 ..3,485,300 3,485,486 | oo 8877 | e B4,640 [ s | e (278,186) [ e [ e (278,186) . | 02/21/2008
80042# 10 8|BERNSTEIN INTERNATIONAL ... e | o | 2,147,195.224 45,041,500 45,041,500 45,041,499 19,971,441 (50 894 324) . .101/02/2007
80042@ AA 8| ALLIANCE BERNSTEIN US STRATEGIC VALUE EX......cccocovvvrvirernnnns | 994,751.034 14,645,521 14,645,521 14,406,503 10,902,534 . )| .1 09/29/2008
922042 85 8| VANGUARD EMERGING MARKET ETF ....ccovvnivnirerirerinereeireninennes | ceveees o [ 80,000.000 1,885,600 ,885,600 | .. ,719,600 )| . | 10/06/2006
922042 86 6| VANGUARD PACIFIC ETF  ooiiceerceeieeieeseiesisesesenenenenens | ceiees wer | +......400,000.000 17,528,000 17,528,000 | .. 17,528,000 ) . | 05/18/2007
922042 87 4| VANGUARD EUROPEAN ETF 200,000.000 7,672,000 ..7,672,000 | .. 672,000 | .o | eeenennnd71,200 [ |10 (2,160,000) | e 5 132 000 ) 10/23/2006
7099999. Total - Common Stocks - Mutual Funds 265,378,010 . ..265,378,010 | .........261,480,029 | ...............9,163 [ ...........6,866,935 | .....coccovvinn0 | ... (57,599,669) | ..... 199,655,567 ) XXX
7299999. Total - Common Stock... ......4,337,440,610 | ....... ...4,337,440,610 | ...... 3,360,125,877 | .........5,764,798 | .......70,182,739 | ... 0 [ ......(869,445,971) | ... 657,987,327 |...(1,527, 433 ,298) XXX
7399999. Total - Preferred and COMMON SEOCK...........oveveieeeeececeeeieieceeeececeeec s eneneneeenenenens | cees 4,337,440,610 |....... DS S 4,337,440,610 | ...... 3,360,125,877 | ..........5,764,798 | .........70,182,739 | .........c............0 | ......(869,445,971) | ..... 657,987,327 |...(1,527,433,298) XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....42, the total $ value (included in Column 8) of all such issues $.....151,980,023.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 GS 3|U S TREASURY NOTE 4.500 05/15/2014 ...01/31/2008....| BARCLAYS US FUN 8,556,250 8,000,000 ..80,110
912828 HR 4|U S TREASURY NOTE 3.500 02/15/2018 ...05/05/2008.... | LEHMAN B 14,589,844 15,000,000 118,269
912828 JH 4|U S TREASURY NOTE 4.000 08/15/2018 ...09/09/2008.... | BARCLAYS US FUN 1,542,891 ...1,500,000 4,239
0399999. Total - Bonds - U.S. Government 24,688,985 24,500,000 202,618
Bonds - All Other Government
135087 WX 8| CANADA GOVT 5.500 06/01/2010 C. ...12/12/2008....| VARIOUS 17,665,856 16,681,000 ..39,135
135087 XG 4| CANADA GOVT 5.750 06/01/2033 C ...06/17/2008....| T D SECURITES 8,621,700 6,960,000 ..20,832
135087 XY 5| CANADA GOVT 4.000 09/01/2010. C. ..12/17/2008....|NBC CLEAR 15,285,324 14,600,000 174,400
135087 YB 4| CANADA GOVT 4.000 06/01/2016 C ..12117/2008....| SCOTIA C 18,216,342 ..16,600,000 ..32,745
135087 YL 2|CANADA GOVT 4.250 06/01/2018 C ...12/12/2008....| VARIOUS 17,140,765 16,125,000 ..56,762
135087 YP 3| CANADA GOVT 2.750 12/01/2010 C ...12/04/2008....| VARIOUS 40,885,042 40,056,000 264,208
135087 YQ 1] CANADA GOVT 4.000 06/01/2041 C. ...12/18/2008.... | VARIOUS 20,473,232 ..19,247,000 ..35,695
13509P BL 6] CANADA HSG TR NO 1 3.550 09/15/2013 C ...09/17/2008....| HSBC SEC INC 7,388,374 ....7,390,000
1099999. Total - Bonds - All Other Government. 145,676,635 ....137,659,000 623,777
Bonds - States, Territories and Pc ions
683234 ZQ 4|ONTARIO PROV CDA 4.200 03/08/2018 C ...12/09/2008....| RBC DOMINION 3,844,065 3,893,000 .42,556
683234 SL 3| ONTARIO PROV CDA 5.850 03/08/2033 C ...12/17/2008....| SCOTIA C 10,786,298 9,855,000 165,848
1799999. Total - Bonds - States, Territories & Possession [N RIRTK T [ — 13,748,000 208,404
Bonds - Special Revenue and Special A nent
040507 KJ 3| ARIZONA HEALTH FACS AUTH 5.250 01/01/201 ...08/21/2008....| MORGAN STANLEY. 5,248,100 5,000,000
040688 HM 8| ARIZONA WTR INFRASTRUCTUR 5.000 10/01/20 ...04/16/2008....| DAIN RAUSCHER 4,420,560 [ ..ovoooeens 4,000,000
04780M JX 8| ATLANTA GA ARPT REV 6.125 01/01/2012.......cvvorrreerereereerereeeesseeesseeeseneeenns ...04/11/2008....| WACHOVIA 2,104,780 2,000,000 ..35,729
13033W M5 9| CALIFORNIA INFRASTRUCTURE 5.000 02/01/20 ...06/05/2008....| BANC OF AMERICA 10,655,900 | covoovverrereineiinneeinesinenins 10,000,000
130795 RW 9| CALIFORNIA STATEWIDE CMNT 5.250 07/01/20 ...03/13/2008....| MORGAN STANLEY. 5,143,022 ....4,700,000
167560 LE 9|CHICAGO ILL MET WTR RECLA 5.000 12/01/20 ...08/13/2008....| BANC OF AMERICA 8,330,475 ....7,500,000 ..83,333
235241 JL 1| DALLAS TEX AREA RAPID TRA 5.000 12/01/20 ...06/13/2008.... | MERRILL 4,294,401 ....4,005,000
253363 NW 1| DICKINSON TEX INDPT SCH D 5.000 02/15/20. ...05/12/2008....| DEPFA ACS BANK 6,540,666 ....6,215,000 .83,730
29270C LT O|ENERGY NORTHWEST WASH ELE 5.000 07/01/20 ...10/17/2008....| NATIONAL FINANCIAL SERVICES CO 603,042 600,000 9,083
29270C QZ 1|ENERGY NORTHWEST WASH ELE 5.000 07/01/20 ...03/27/2008....| GOLDMAN (1).. 5,408,400 5,000,000
29270C RA 5|ENERGY NORTHWEST WASH ELE 5.000 07/01/20 ...04/09/2008....| GOLDMAN (1).. 5,440,950 5,000,000 7,639
31412S 4L 6| FNMA PASS-THRU LNG 30 Y 6.000 04/01/20 ...05/29/2008....| DEUTSCHE BANK 14,137,124 13,975,532 .25,622
314128 5T 8|FNMA PASS-THRU LNG 30 Y 6.000 05/01/20 ...06/30/2008....| J P MORGAN 11,140,943 . ..23,889
31414U 5K 0| FNMA PASS-THRU LNG 30 6.000 05/01/20 ...07/31/2008....| UBSW. 10,528,316 ..20,929
342816 VD 4|FLORIDA ST MUN PWR AGY RE 5.250 10/01/20 ...09/05/2008.... | MERRILL 5,185,500 5,000,000
346843 BM 6| FORT BEND TEX INDPT SCH D 5.000 08/15/20. ...04/15/2008....| DLJ 3,302,130 3,000,000 .11,667
346843 BP 9| FORT BEND TEX INDPT SCH D 5.000 08/15/20 ...04/15/2008....| DLJ 2,746,425 2,500,000 9,722
442402 6U 2|HOUSTON TEX INDPT SCH DIST MUNICIPAL ...09/17/2008....| DEPFA ACS BANK 2,099,060 2,000,000 1111
442403 DA 6|HOUSTON TEX INDPT SCH DIS 5.000 02/15/20 ...03/11/2008.... | MERRILL 1,097,670 | oovvvverereeesereesssesreisines 1,000,000 3,333
455057 HB 8| INDIANA ST FIN AUTH REV 5.000 02/01/2019 ...02/06/2008....| WACHOVIA 2,211,420 2,000,000 2,778
490580 CR 6|KENT HOSP FIN AUTH MICH R 5.500 01/15/20 ...03/28/2008....| SALOMON-BARNEY 1,568,595 | ovvorrrireerieerieeeiereseeni 1,500,000
546415 TN 0|LOUISIANA ST 5.000 08/01/2012 ...11/19/2008....| BARCLAYS US FUN 5,310,350 5,000,000 18,472
54811B HM 6|LOWER COLO RIV AUTH TEX T 5.000 05/15/20 ...05/14/2008....| MORGAN STANLEY. 6,509,065 6,020,000
574192 C4 0|MARYLAND STATE ...01/08/2008....| BANC OF AMERICA 5,604,800 5,000,000 ..79,861
574192 E8 9|MARYLAND STATE ..01/10/2008....| BANC OF AMERICA 5,644,150 5,000,000 103,472
574192 L2 4|MARYLAND ST 5.000 07/15/2017 ...07/21/2008....| SALOMON BROS 5,475,890 ....4,960,000
57429R BM 4| MARYLAND ST TRANSN AUTH G 5.250 03/01/20 ...12/11/2008....| MERRILL 3,226,650 3,000,000
57582N 7Q 2| MASSACHUSETTS ST 4.750 08/01/2025 ..01/23/2008....| BEAR 5,660,200 5,000,000
57604P A5 3| MASSACHUSETTS ST WTR POLLUTN ABATEMENT ...08/12/2008....| SALOMON BROS 5,431,850 5,000,000 9,722
59334D EK 6| MIAMI-DADE CNTY FLA WTR & 5.250 10/01/20 ...07/11/2008....| DAIN RAUSCHER 5,453,650 5,000,000
59465H KD 7| MICHIGAN ST HOSP FIN AUTH 6.000 12/01/20 ...10/29/2008....| MERRILL 5,312,556 5,180,000
60636W KT 1|MISSOURI ST HWYS & TRANS COMMN ST RD 5.0 ...07/22/2008....| DEPFA ACS BANK 4,896,765 [ ..oveoreeereeeieeeieeee s 4,500,000 ..56,250
60636X LD 3| MISOURI ST HSG DEV COMMN SINGLE FAMILY 5 ...07/24/2008....| GEORGE K BAUM 5,380,398 5,415,000 120,070
646136 VK 4|NEW JERSEY ST TRANSN TR F 5.000 12/15/20 ...08/20/2008....| GOLDMAN (1).. 8,571,040 8,000,000
64985Y DS 6|NEW YORK ST ENVIRONMENTAL 5.250 12/15/20...... ...12/01/2008....| WACHOVIA 4,174,120 ....4,000,000 ..98,583
725304 QZ 5|PITTSBURGH PAWTR & SWR 6.500 09/01/2013. ...09/02/2008....| WACHOVIA 1,266,919 ....1,125,000 9,344
725304 RA 9|PITTSBURGH PA WTR & SWR 6.500 09/01/2013, ...09/02/2008....| WACHOVIA 1,773,686 ....1,575,000 ..13,081
745145 S2 9| PUERTO RICO COMWLTH 5.500 07/01/2012 ..01/22/2008....| LEHMAN B 3,230,280 3,000,000 ..11,000
796253 WA 6| SAN ANTONIO TEX ELEC & GA 5.250 02/01/20 ...11/07/2008....| BARCLAYS US FUN 3,257,100 3,000,000 .44,625
882721 Q9 7| TEXAS ST 5.000 04/01/2018 ...01/24/2008....| WARBURG 2,291,943 2,010,000
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882854 QY 1| TEXAS WATER DEV BRD 5.000 07/15/2018 ...06/25/2008... | MORGAN K 5,000,000
91471F AW 5| UNIVERSITY NC HOSP CHAPEL HIL MUNICIPAL 2 A2131/2007... [ MERRILL. ..ottt ssssessesssssssessssssssssesssessensss | siesssessisssssssensssssnssssssensssssnssensossnsss | onssenssssssnssonssssssssesssenssnnsssn2y000,000 [ tovivovissviinsississsissiesssssissnions 2,000,000 | cooovvrreeienieiee e 5,145
917565 HA 4| UTAH TRAN AUTH SALES TAX 5.250 06/15/201 ...07/08/2008... | MORGAN K 3,000,000 39,813
917565 HB 2| UTAH TRAN AUTH SALES TAX 5.000 06/15/202 ...12/01/2008... | WACHOVIA.. 3,500,000 | .ovorrerieieenee e 116,667
926325 HX 2|VICTORIA TEX INDPT SCH DI 5.000 02/15/20..... +..04118/2008... [ WACHOVIA.........oovoiiiierieriniieiesissie s ssssssssssssesssssssssesssasssnssns | snsssessnssssssessssssnssssssonsssssnssenssessnsss | sonsenssnsssnssensnsssnssenssenssnsens 1,302,931 [ torvivivissiissssssssissessssssiesins 1,180,000 | oo 4,753
93974A XY 5| WASHINGTON ST 5.000 07/01/2016 ...11/19/2008... | GOLDMAN (1).. 3,345,000 66,435
93974C AK 6| WASHINGTON ST 5.000 07/01/2018 ...07/09/2008... | LEHMAN B 2,730,000
93974C_BF 6] WASHINGTON ST 5.000 07/01/2018..... ...07/09/2008... | MERRILL 3,000,000
3199999. Total - Bonds - Special REVENUE aNA SPECIAI ASSESSMENES. .. ... . iuiiieiiiteteetetettiee st eestesstesssesesessssassesesssaass _ fetisiesssessesesoesesoesesoessoes et et essehessehee et et eh e s oA eesesee s et es s oA ess et st et st et st et st esnsesnsesnsesnsessnsessnsessnsassnsansnsassnsensnsessnsannsensnnes | sresserereerersenesensensenanereneess@@0,00,9 1T | tiiiiiiiiiiei e 212,025,600 | oo 1,185,858
Bonds - Industrial and Miscellaneous
00130H BM 6| AES CORP 8.000 06/01/2020 RS ...05/14/2008... [ CITIBANK ........coivirirrinriniisiissississsssisssssssssssesssssssssessssssssssssssesssssssnssenssns | onvesnssssssssssssssssssnssenssnssssssensessnssonsss | onessessnsssessssssssssnsssesssessesssessens 120,000 [ coveieeiissiesceee e, 125,000
00206R AM 4| AT&T INC 5.600 05/15/2018.........cccrmrvrrrerrrerirrrirnrnnns ...05/08/2008... | DEUTSCHE BANK 2,000,000
00763M AN 8| ADVANCED MECICAL OPTICS  CORPORATE... ...05/01/2008... | CRUTTEND
02580E CN 1|AMERICAN EXPRESS BK FSB M 5.500 04/16/20.... ...04/11/2008... | CITIGROUP
025816 AY 5|AMERICAN EXPRESS CO 7.000 03/19/2018. ...03/12/2008... | CITIGROUP
0258M0 CW 7| AMERICAN EXPRESS CORPORATE ...05/28/2008... | CITIGROUP
0258M0 CY 3| AMERICAN EXPRESS CR CORP 7.300 08/20/201.. ...08/15/2008... | CITIGROUP
026874 BU 0|AMERICAN INTL GROUP INC 8.250 08/15/2018 ...08/13/2008... | MORGAN STANLEY
029912 AQ 5| AMERICAN TOWER CORPORATE ...10/28/2008... | CS FIRST
030981 AD 6| AMERIGAS PARTNERS L P 7.250 05/20/2015 ...02/26/2008... | JEFFERIES & CO
055381 AQ 0]B E AEROSPACE 8.500 07/01/2018, . ...06/26/2008... | J P MORGAN...
060505 DR 2|BANK OF AMERICA CORPORATI 8.000 12/29/20 ...10/03/2008... | CITIBANK
06406H BJ 7|BANKNEW YORK MTN BK ENT 4.500 04/01/201 ...03/19/2008... | LEHMAN B
071707 AN 3| BAUSCH & LOMB INC 9.875 11/01/2015 ...10/03/2008...
097751 AH 4|BOMBARDIER INC PRIV PLAC ...10/28/2008...
101137 AB 3| BOSTON SCIENTIFIC CORP 5.450 06/15/2014.... ...10/28/2008...
110394 AB 9|BRISTOW GROUP INC PRIV PLAC ...12/17/2008...
11102A AA 9| BRITISH TELECOMMUNICATION 5.950 01/15/20 ...03/19/2008...
121897 BA 1| BURLINGTON NORTHN SANTA F 5.750 03/15/20... ...03/12/2008...
12502C AD 3| CCHIILLC/CCH Il CAP C 10.250 09/15/2 ...11/04/2008...
126304 AP 9| CSC HOLDING INC CORPORATE ...09/24/2008...
126304 AR 5| CSC HLDGS INC 6.750 04/15/2012 ...10/30/2008... | MERRILL
126304 AU 8| CSC HOLDING INC PRIV PLAC ...10/07/2008... | VARIOUS
12686C AW 9| CABLEVISION SYSTEMS CORP  CORPORATE ...12/17/2008... | BARCLAYS US FUN....
136375 BS 0| CANADIAN NATL RY CO 4.950 01/15/2014.......ccorvvevvrerererirnnne ...04124/2008...
13645R AG 9| CANADIAN PAC RY CO NEW 5.750 05/15/2013...... ...05/14/2008...
14150B AC 8| CARDINAL HEALTH 409 INC 9.500 04/15/2015.... ...05/13/2008...
14912L 3U 3| CATERPILLAR FINL SVCS MTN 5.450 04/15/20 ...03/19/2008...
161175 AA 2| CHARTER COMM NTS PRIV PLAC ...10/24/2008... | CS FIRST
165167 CC 9| CHESAPEAKE ENERGY CORP CORPORATE ...05/20/2008... | CS FIRST
172967 EQ 0| CITIGROUP INC 5.500 04/11/2013. ...04/04/2008... | CITIGROUP
172967 ES 6| CITIGROUP INC 6.125 05/15/2018. ...05/05/2008... | CITIGROUP
174538 AB 7| CITIZENS COMMUNICATIONS C 9.250 05/15/20. ...10/28/2008... | MERRILL
174538 AP 6| CITIZENS COMMUNICATIONS C 6.250 01/15/20. ...02/127/12008... | J P MORGAN.................. 468,750 | cooveveerieerereerieeieieerienenrnne500,000 | o
179584 AF 4| CLAIRE'S STORES PRIV PLAC ...12/01/2008... | STOCK/DIVIDEND
18889L AC 5| CLONDALKIN ACQUISITION B 4.800 12/15/201 1..04/03/2008... [ VARIOUS........coevvrriirienissieies s 416,875 | coovevecrieerereeieeierneiienenrnne500,000 | oo 1,200
20030N AW 1| COMCAST CORP NEW 5.700 05/15/2018........cceverrerrerrereinsissississrssiaseenenns ...05/02/2008... | DEUTSCHE BANK 499,880
21036P AF 5| CONSTELLATION BRANDS INC ~ CORPORATE........cccevvvivininnns ...10/28/2008... 223125 | oo 290,000 | oo 6,998
210518 CQ 7| CONSUMERS ENERGY CO 5.650 09/15/2018..... ...03/10/2008... | BARCLAYS US FUN.... 996,170
216648 AK 1| COOPER COS INC 7.125 02/15/2015 ...02/06/2008... | SALOMON BROS 357,188 13,063
2254C0 TC 1|CS FIRSTBOSTON NY BRH SR 5.000 05/15/20 ...05/01/2008... | CS FIRST
23311R AB 2| DCP MIDSTREAM LLC 9.700 12/01/2013......... ...11/19/2008... | BANC OF AMERICA............coverrrerrrrinrinns
23327B AA 1| REABLE THERAPEUTICS FIN PRIV PLAC ...01/25/2008... | DEUTSCHE BANK.........oevueiiiireiniieiisiesiessesessessesssssesssessssssessssssessnsss | siessessississssessssssssssssssssssssssssssssnnes | soesssessesssssissssesssssesssesssessensees 1200825 [ covevverveiieeieeiiesiseiesiienieennennn 128,000 | oviciieiiesseiesieeeses e 2,643
23330X AE 0|DRS TECHNOLOGIES INC CORPORATE.. 1..0172412008... [ J P MORGAN.......ooiiiiriiieiissississiessssissss s ssssssssssssesssssssssssssesssssssssenss | siessesssssssssessssssssssssssssssssssssssssnnss | soessessesssssissssesssssssssessessessee 12,875 [ covevieriveieeiesisssiseiesiiesieennennn 128,000 | oiviciesiessees e 2,101
23918K AE 8| DAVITAINC NTS CORPORATE +..05/30/2008... [ LEHMAN B.......ooooririiriiicieeieiseiesieeiesesiessessssssesssssssesssssesssesssssssssesssesss | sinssssssssssssssssssssssssssssssssssssnssessnsss | sosnssensssssnsssnssensssssnsssnssesssnsseess L3031 [ rveriieriississsisssissississsesssinnnss 79,000 | i 1,090
25156P AL 7| DEUTSCHE TELEKOM INTL FIN 6.750 08/20/20. ...08/12/2008... | LEHMAN B
25459H AG 0| DIRECTV HLDGS LLC / DIREC 7.625 05/15/20, 1. 10/28/2008... [ VARIOUS........cooviiiriiieiesissiesis s sssssssssssssssessssssssssesssssssnns | ievssssssessossssssssssssssssssssssssesssssnssonsss | soesssesisssssssssssesssesssesssssesssess s D83, A3D [ woverreeiesiiesiseiiesiesseee e 750,000 16,309
25746U BE 8| DOMINION RES INC VA NEW 6.400 06/15/2018 1..06/12/2008... [ CITIGROUP.........coooiveeieeieieiesiese s sssssssssssssssesssensss | osvssssessssssssses st ssesens 999,060 | ovvveerrnirrerieiessieeens 1,000,000
260003 AH 1| DOVER CORP 5.450 03/15/2018.........cocovinririririeniinsississsssssssssssessssssssssns | sovnsssnssnnes 1.03/12/2008... | VARIOUS.........oovieirerineisies e sssesss s sssssssesssssssssssssesssnns | sesssesssesssssossssssssssosssessssssonssesssssssnsss | esssossssssosssosssnssnssosssssssnssonss 1,000,299 | oooovvens 1,000,000 159
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269246 AM 6| E TRADE FINANCIAL CORP 7.375 09/15/2013.........covcvvrverirnrinns 1.04123/2008... [ VARIOUS........cooeiriiriierireeiesies s sss sttt asssnssans 197,715
27876G BH 0| ECHOSTAR DBS CORP 7.750 05/31/2015... ...12/17/2008... | BANC OF AMERICA 193,750
281023 AR 2| EDISON MISSION ENERGY 7.750 06/15/2016 ...12/16/2008... | CS FIRST 196,875
281023 AU 5| EDISON MISSION ENERGY 7.000 05/15/2017. ...07/01/2008... | BANC OF AMERICA 233,750
28336L BS 7| EL PASO CORP 12.000 12/12/2013........coverrierirrieienrensisssisssesessssssseseseens ...12/09/2008... | MORGAN STANLEY 222,273
28660G AC 0| ELIZABETH ARDEN INC CORPORATE ...03/06/2008... | CIBC OPPENHEIM 111,550
29255W AG 5| ENCORE ACQUISITION CO CORPORATE 103/11/2008... [ RBC...o.ooieeiriieicieeie sttt nen 113,750
29273R AK 5| ENERGY TRANSFER PARTNERS = CORPORATE... ...12/18/2008... | MORGAN STANLEY 249,820
29379V AB 9| ENTERPRISE PRODS OPER LLC 5.650 04/01/20. ...03/31/2008... | LEHMAN B 999,060
302570 BA 3| FPL GROUP CAP INC 5.350 06/15/2013 ...06/11/2008... | CITIGROUP 999,920
345397 TS 2|FORD MOTOR CREDIT CORPORATE +..08/12/2008... [ CITIGROUP.........cooriirieiieiieiesieeieeieiesie s isseessssessesssssesssesssssnsss | sesssesssssssssessssssssssesssesssssssssasssesssnsss | seomssosssssssnssonssesssnsssnssasssasssnssanes
345397 TY 9|FORD MOTOR CR CO 7.250 10/25/2011...... ...04/18/2008...
345397 TZ 6|FORD MOTOR CR CO 7.000 10/01/2013...... ...02/01/2008...
345397 UJ 0]|FORD MOTOR CREDIT CORPORATE ...10/29/2008...
345397 VE 0| FORD MOTOR CREDIT CO LLC 9.750 09/15/201 ...04/14/2008...
35671D AR 6| FREEPORT-MCMORAN COPPER & 8.250 04/01/20 ...01/28/2008...
36962G S5 4| GENERAL ELEC CAP CORP MTN 4.397 10/06/20... ...10/03/2008...
370334 BF 0| GENERAL MLS INC 5.200 03/17/2015 ...03/12/2008...
370425 RU 6| GMAC LLC 7.250 03/02/2011..........covvererrrrrrrerernrirnnne ...04/18/2008...
370425 RX 0] GMAC LLC 6.875 09/15/2011.........ovvrerererrirecirnnirenne ...10/30/2008...
370442 BS 3| GENERAL MOTORS CORPORATE ...01/18/2008...
37251E AE 7| GENWORTH LIFE INSTL FDG T 5.875 05/03/20 ...04/29/2008...
38143U AB 7| GOLDMAN SACHS GROUP INC 5.150 01/15/2014 ...03/17/2008...
404119 AG 4|HCAINC 6.250 02/15/2013, ...08/29/2008...
404119 AU 3|HCAINC PRIV PLAC ...02/129/2008...
413627 AY 6| HARRAHS OPER INC 10.750 02/01/2016........ccrvvrererrerrirnirncirnns ...08/29/2008...
428236 AT O|HEWLETT PACKARD CO 6.125 03/01/2014. ...12/02/2008...
44107T AD 8|HOST HOTELS & RESORTSLP PRIV PLAC.. ...07/16/2008...
442488 BC 5|KHOVNANIAN ENTERPRISES ~ CORPORATE... ...12/18/2008...
44810Z AT 7|HYDRO ONE INC. 5.180 10/18/2017... ...02/127/2008...
45320K AA 1|IMPRESS HLDGS B V 7.382 09/15/2013 ...03/13/2008...
45661Y AA 8| INEOS GROUP HLDGS PLC 8.500 02/15/2016 ...03/24/2008...
45763U AC 9| INMARSAT FINANCE IIPLC ~ CORPORATE... ...01/24/2008... | JEFFERIES & CO
458206 AA 7|INTELSAT INTER HLDG CO LT 02/01/2015 ...09/05/2008... | DEUTSCHE BANK
45822E AD 2|INTELSAT SUBSIDIARY HLDG 8.500 01/15/201.. ...10/31/2008... | BARCLAYS US FUN.......ceuiirriririiieierisiseies s essesssisnes
462846 AC 0| IRON MTN INC 6.625 01/01/2016.................. ...10/28/2008... | J P MORGAN.......
46625H GY 0|JP MORGAN CHASE & CO 6.000 01/15/2018.. ...01/28/2008... | J P MORGAN...
46625H HA 1] JPMORGAN & CHASE & CO 7.900 12/29/2099.... 1..10/03/2008... [ VARIOUS........cooiiriiieirsirneisiseississss s sse st sssssssasssnssan
46625H HB 9| JP MORGAN CHASE & CO 4.750 05/01/2013 ...04/121/2008... | J P MORGAN..........cocon..
466277 AD 4| SMURFIT KAPPA FUNDING CORPORATE.. ...03/24/2008... | UBS WARBURG...........cccosrvrrrrirrinns
479269 AB 8| JOHNSONDIVERSEY INC 9.625 05/15/2012... ...11/13/2008... | SCOTT & ASSOCIATES
47926P AB 2| JOHNSONDIVERSEY HOLD INC ~ CORPORATE ...03/28/2008... | SCOTT & ASSOCIATES
500472 AA 3| KONINKLIJKE PHILIPS ELECT 4.625 03/11/20........cccvvvvrrrvernnne 1..03/06/2008... [ VARIOUS........comiiriireriiirrieniesssissse s sssssssasssnssans
50075N AV 6| KRAFT FOODS INC 6.125 08/23/2018 ...05/19/2008... | CS FIRST
501044 CJ 8|KROGER CO 5.000 04/15/2013......... ...03/20/2008... | BARCLAYS US FUN....
502413 AU 1]L-3 COMMUNICATIONS CORP 6.375 10/15/2015. ...10/28/2008... | MORGAN STANLEY....
530715 AD 3|LIBERTY MEDIA CORP 8.500 07/15/2029..... ...03/27/2008... | MERRILL
530718 AC 9|LIBERTY MEDIA CORP NEW 5.700 05/15/2013 ...07/23/2008... | P MORGAN.................
539830 AS 8|LOCKHEED MARTIN CORP 4.121 03/14/2013......... ...03/11/2008... | GOLDMAN (1)
552953 BD 2| MGM MIRAGE 13.000 11/15/2013........cvvvererreiirnissireeirnnne ...10/31/2008... | BANC OF AMERICA........c..coovsrerrrerinrinns
554273 AC 6| MACDERMID INC 9.500 04/15/2017.......cccvvverrerirerrirerirneirennne ...10/29/2008... | CS FIRST.
570506 AH 8| MARKWEST ENERGY PARTNERS 8.750 04/15/201.... ...04/28/2008... | J P MORGAN...
58013M EE 0| MCDONALDS CORP MED TERM N 5.350 03/01/20. ...03/12/2008...
59018Y N5 6| MERRILL LYNCH CO INC MTN 6.150 04/25/201 ...04/22/2008...
592179 JG 1|METROPOLITAN LIFE GLOBAL 5.125 04/10/201 ...04/07/2008...
595620 AH 8| MIDAMERICAN ENERGY CO 5.300 03/15/2018... ...03/19/2008... 3,000,000
60877U AJ 6| MOMENTIVE PERFORMANCE PRIV PLAC. ...12/01/2008... . 13,593
61166W AF 8| MONSANTO CO NEW 5.125 04/15/2018 2 041712008... [ VARIOUS.......cooivieiisies s sses s ssssssessssssnss | cossssssessssssssssessessssssssssessssssssssesssesses 993,825 | oo 1,000,000 498
61532X BS 4| MONUMENTAL GLOBAL FDG I11 5.500 04/22/20..........oocomreerirrrrnirerineinnins | corsrirniennns 1.04/18/2008... [ LEHMAN B.......oooririirieiesieiie e essesss s ssesssessesssesssesssnsss | siesssessssssssssessssssssssonssessssssonssessssssnsss | esssmssssssosssossssssnssosssssssnssonss 1,999,140 2,000,000
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617446 6Q 7|MORGAN STANLEY 6.625 04/01/2018 ...05/02/2008....| MORGAN STANLEY. 2,529,230 2,500,000 6,625
61747Y CE 3| MORGAN STANLEY 6.000 04/28/2015 ...05/09/2008....| MORGAN STANLEY. 1,980,600 2,000,000 5,333
624758 AB 4|MUELLER WATER PRODUCTS PRIV PLAC ...02/07/2008....| CS FIRST 102,500 125,000 1,818
628530 AG 2| MYLAN INC 1.250 03/15/2012 ..11/19/2008....| VARIOUS 252,188 375,000 855
629377 AU 6|NRG ENERGY INC 7.375 02/01/2016 ...10/24/2008....| CS FIRST 206,250 250,000 4,507
62947Q AE 8|NXPBV PRIV PLAC ...02/14/2008....| MORGAN STANLEY. 115,688 150,000 1,051
629855 AH 0|NALCO CHEMICAL CORPORATE ...10/28/2008.... | MERRILL 206,250 250,000 .10,231
64953B AP 3| NEW YORK LIFE GLOBAL FDG 4.650 05/09/201 ...05/02/2008.... | DEUTSCHE BANK 1,996,480 2,000,000

651290 AK 4|NEWFIELD EXPL CO 7.125 05/15/2018 ...07/15/2008....| VARIOUS 485,000 500,000 3,464
65543A AB 0| NORANDA ALUM ACQUISITION 6.827 05/15/201 ...07/10/2008....| JEFFERIES & CO 541,406 625,000 7,112
65562V AA 2|NORDIC TEL CO HLDGS PRIV PLAC ...04/02/2008....| MORGAN STANLEY. 241,250 250,000 9,615
656569 AK 6|NORTEL NETWORKS LTD 9.492 07/15/2011 ...02/27/2008....| VARIOUS 111,458 125,000 1,418
665772 CD 9| NORTHN STS PWR CO MINN 5.250 03/01/2018 ...03/11/2008....| BARCLAYS US FUN 498,480 500,000

665859 AJ 3| NORTHERN TR CORP 5.500 08/15/2013 ...08/06/2008.... | MERRILL 996,110 1,000,000

670346 AJ 4|NUCOR CORP CORPORATE ...05/28/2008....| BANC OF AMERICA 248,475 250,000

67105E AB 8| OUTBACK STEAKHO PRIV PLAC ...04/16/2008....| MERRILL 87,500 125,000 4,375
690742 AA 9| OWENS CORNING NEW 6.500 12/01/2016 ...03/04/2008....| CANTOR FITZ 310,313 375,000 6,500
707569 AH 2| PENN NATL GAMING INC 6.875 12/01/2011 ...03/12/2008....| BANC OF AMERICA 85,540 ..91,000 1,842
713448 BH 0| PEPSICO INC 5.000 06/01/2018 ...05/19/2008.... | MERRILL 994,860 1,000,000

713448 BJ 6|PEPSICO INC 7.900 11/01/2018 ...10/21/2008....| MERRILL 997,580 1,000,000

72447X AD 9| PITNEY BOWES INC GLBL MTN 5.600 03/15/20........ccccermmrreerrrnnrreerissereernnne ...03/04/2008....| J P MORGAN 988,830 1,000,000

74005P AR 5| PRAXAIR INC 4.625 03/30/2015 ...03/04/2008....| DEUTSCHE BANK 998,590 1,000,000

74044P AC 1|PREGIS CORP 12.375 10/15/2013 ...01/30/2008....| CS FIRST 252,500 250,000 9,367
74254P YE 6| PRINCIPAL LIFE INCOME FUN 5.300 04/24/20...........commveermmrremnrrerneeeraeseeseneens ...04/17/2008....| BANC OF AMERICA 499,090 500,000

742718 DL 0|PROCTER & GAMBLE CO 4.600 01/15/2014 ...12/15/2008....| GOLDMAN (1).. 499,890 500,000

74837R AC 8| QUICKSILVER RESOURCES CORPORATE ...07/21/2008....| VARIOUS 353,750 375,000 7,595
74837TR AE 4| QUICKSILVER RESOURCES INC 8.250 08/01/20 ...06/24/2008....| CS FIRST 123,319 125,000

75605E AV 2| REALOGY CORP PRIV PLAC ...10/15/2008....| STOCK SPLIT ..14,688

75886A AB 4|REGENCY ENERGY PARTNERS PRIV PLAC ...03/11/2008....| UBS WARBURG 88,196 ..87,000 1,801
75952B AN 5| RELIANT ENERGY INC 7.625 06/15/2014 ...07/01/2008....| MERRILL 245,000 250,000 1,165
772739 AE 8| ROCK-TENN CO 9.250 03/15/2016. ...02/28/2008....| BANC OF AMERICA 248,250 250,000

78442F EH 7]|SLM CORP MTN BOOK ENTRY 8.450 06/15/201 ...06/11/2008....| BANC OF AMERICA 980,300 1,000,000

786514 BP 3| SAFEWAY INC 6.350 08/15/2017 ...03/05/2008.... | MORGAN STANLEY. 2,100,120 2,000,000 8,819
786514 BQ 1|SAFEWAY INC CORPORATE ...12/17/2008....| MORGAN STANLEY. 995,380 1,000,000

79546V AC 0| SALLY HOLDINGS LLC PRIV PLAC ...10/29/2008....| CS FIRST 100,000 125,000 5,396
80007P AC 3| SANDRIDGE ENERGY IMNC PRIV PLAC ...05/15/2008....| VARIOUS 125,289 125,000

816196 AJ 8|SELECT MEDICAL CORP PRIV PLAC ...03/25/2008....| UBS WARBURG 100,313 125,000 1,509
81725W AC 7|SENSATA TECHNOLOGIESBV PRIV PLAC ...02/06/2008....| MORGAN STANLEY. 112,813 125,000 2,778
817320 AP 9| SEQUA CORP PRIV PLAC ...06/09/2008.... | LEHMAN B 343,991 375,000 1,469
82459A AA 9| SHINGLE SPRINGS TRIBALG PRIV PLAC ...07/21/2008....| CIBC 101,875 125,000 1,270
828807 BZ 9|SIMON PPTY GROUP LP 6.125 05/30/2018 ...05/12/2008.... | CITIGROUP 998,860 1,000,000

845467 AD 1| SOUTHWESTERN ENERGY CO PRIV PLAC.....ovvveermemrrrecrrisnrereesssesesssnns ...01/11/2008....| J P MORGAN 250,000 250,000

84755T AA 5| SPECTRAENERGY CAP LLC 6.200 04/15/2018 ...04/07/2008....| GREENWICH 499,110 500,000

852060 AG 7|SPRINT CAP CORP 6.900 05/01/2019 ...08/13/2008.... | VARIOUS 440,313 500,000 8,170
852060 AS 1| SPRINT CAPITAL CORP CORPORATE ..12/117/2008....| VARIOUS 172,188 250,000 5467
852060 AT 9| SPRINT CAPITAL CORP CORPORATE ...08/13/2008....| MORGAN STANLEY. 120,313 125,000 4,648
852061 AD 2| SPRINT NEXTEL CORP 6.000 12/01/2016 ...08/06/2008....| VARIOUS 321,009 375,000 4,042
864486 AB 1| SUBURBAN PROPANE PARTNERS 6.875 12/15/20 ...10/21/2008....| JEFFERIES & CO 193,750 250,000 6,159
871829 AL 1|SYSCO CORP 5.250 02/12/2018, ...03/24/2008....| CS FIRST 2,049,740 2,000,000 13,125
875127 AX 0| TAMPA ELEC CO 6.100 05/15/2018 ...05/13/2008....| MORGAN STANLEY. 2,000,000 2,000,000

87611U AC 5|TARGA RES INC 8.500 11/01/2013 ...03/24/2008....| LEHMAN B 115,000 125,000 4,309
88033G AT 7|TENET HEALTHCARE CORP 6.375 12/01/2011 ...03/31/2008....| DEUTSCHE BANK 226,250 250,000 5,401
880349 AK 1| TENNECO INC 8.125 11/15/2015 ...11/14/2008....| BARCLAYS US FUN 61,875 125,000 113
880779 AU 7|TEREX CORP CORPORATE ...11/03/2008....| CS FIRST 94,375 125,000 4,750
882491 AK 9| TEXAS INDS INC 7.250 07/15/2013 ...03/13/2008....| VARIOUS 482,500 500,000 5,941
884903 BB 0| THOMSON REUTERS CORP 6.500 07/15/2018 ...06/17/2008.... | BARCLAYS US FUN 990,840 1,000,000

88732J AL 2| TIME WARNER CABLE INC 6.750 07/01/2018 ...06/16/2008....| MORGAN STANLEY. TA93TT5 | oo 7,500,000

89352H AF 6| TRANSCANADA PIPELINES LTD 6.500 08/15/20 ...08/06/2008....| J P MORGAN 499,630 500,000

893647 AJ 6| TRANSDIGM INC CORPORATE ...02/26/2008....| BARCLAYS US FUN 125,625 125,000 1,184
913017 BQ 1] UNITED TECHNOLOGIES CORP  CORPORATE.......ccoomumrrverrmrrreimirrreeeranne ...12/15/2008.... | MERRILL 998,380 1,000,000
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913405 AC 0| UNIVERSAL CITY DEV PARTNE 11.750 04/01/2 ...02/06/2008... | BANC OF AMERICA.........oooiiiieiiiirisiiniteeeecisssesisssessessessessessessassessessessessassans | oessessessessessnssessessassassassessessessessassassns 387,188 | v 375,000 15,095

92343V AM 6| VERIZON COMMUNICATIONS IN 6.100 04/15/20 ...04/01/2008... | LEHMAN B 994,790

92343V AQ 7|VERIZON COMMUNICATIONS IN 8.750 11/01/20 +..10/30/2008... | VARIOUS.......ooiiririeieieieiseei s ssessesses 1,006,840

92658T AK 4| VIDEOTRON LTEE 6.375 12/15/2015. ...03/05/2008... | SALOMON BROS 461,250

931142 CL 5| WAL MART STORES INC 4.250 04/15/2013 ...04/08/2008... | GOLDMAN (1)...ceeueeeeererreseesneseesesseeseeseesesssssessessessessessassessassessssessessssessces 498,795

934548 AE 8| WMG ACQUSITION CORP 7.375 04/15/2014 ...06/04/2008... | LEHMAN B 210,625

94107U AB 4| WASTE SERVICES INC CORPORATE ...05/12/2008... | CS FIRST 122,500

947075 AC 1| WEATHERFORD INTL LTD 5.150 03/15/2013 +.03/19/2008... | GOLDMAN (1) ceeeeeeeeeereeseeseeseeseeseeseeseeseessesessessessessessassessessassssssessssessnes 997,940

97314X AA 2| WIND ACQUISITION FIN SA 10.750 12/01/201. ...02/25/2008... | DEUTSCHE BANK 126,875

982526 AA 3| WRIGLEY WM JR CO 4.300 07/15/2010. ...10/29/2008... | LIBERTY CAP 223,125

982526 AB 1| WRIGLEY WM JR CO 4.650 07/15/2015. 12/22/2008... [ LIBERTY CAP......coiiiiiiiireieireissiseiseeseiseiseisissiseeseis s sssessssssssssssnees | oessessessessessesssssessesssssessassassessassassassans | soessessessessassassanes 93,438

98385X AN 6] XTO ENERGY INC 4.625 06/15/2013....... ...04/16/2008...

98385X AT 3| XTOENERGY INC 6.500 12/15/2018....... ...08/04/2008...

984121 BV 4| XEROX CORPORATION 5.650 05/15/2013 ...04/23/2008...

984756 AB 2| YANKEE ACQUISITION CORP 8.500 02/15/2015 ...04/01/2008... | CS FIRST.

05564P AA 9|BNS CAP TR 7.310 12/31/2010 ...07/10/2008... | RBC DOMINION...

064149 XN 2| BANK NOVA SCOTIA HALIFAX 5.300 01/31/201 ...01/24/2008...

064149 YF 8| BANK NOVA SCOTIA HALIFAX 4.990 03/27/201 ...03/19/2008...

12657Z AN 3| CU INC MEDIUM TERM NT CDS 5.556 10/30/20. ...10/31/2008...

13591Z T8 3| CANADIAN IMPERIAL BK COMM 4.400 03/07/20. ...03/04/2008...

13644Z AW 7| CANADIAN PACIFICRRCO  CORPORATE ...05/23/2008...

292502 AH 1| ENBRIDGE PIPELINES INC CORPORATE ...11/13/2008...

29290Z AH 3| ENBRIDGE GAS DISTR INC MT 5.570 01/29/20. ...11/06/2008... | RBC DOMINION...

294102 AG 0| EPCOR UTILS INC MTN CDS- 5.800 01/31/201... ...04/25/2008... | RBC DOMINION...

31807Z AD 4| FINNING INTL INC 5.160 09/03/2013................ ...12/17/2008... | RBC DOMINION...

36158Z BB 1| GE CAP CDA FDG CO MTN CDS 4.375 09/28/20 ...12/17/2008... | T D SECURITES

391382 AA 6| GREAT-WEST LIFECO DEL FIN CORPORATE [ ...02/13/2008... | RBC DOMINION...

43812Z AN 0| HONDA CANADA FINANCE 5.675 09/26/2012..... ...12/17/2008...

43812Z AR 1| HONDA CANADA FINANCE 4.727 05/09/2011. ...12/17/2008...

56501Q AB 4| MANULIFE FINL CAP TR 6.700 06/30/2012........ccvvmrmermirmrenieniinrensinesnssennns ...03/28/2008...

62874W AB 8| NBC ASSET TR 7.447 12/31/2049. ...06/25/2008... | NBC CLEAR

667869 AA 9| NORTHWESTCONNECT GROUP CORPORATE.. ...08/07/2008... | RBC DOMINION...

75585R DQ 5| REAL ESTATE ASSET LIQUIDITY TR 4.707 03/...... ...12/18/2008...

75585R GC 3| REAL ESTATE ASSET LIGQUIDITY TRUST 4.449.. ...12/18/2008...

780085 TU 0| ROYAL BK CDA MONTREAL QUE 4.840 03/11/20... ...03/05/2008...

80928B AB 2| SCOTIABANK CAP TR 6.282 06/30/2013 ...12/11/2008...

825092 AB 2| SHOPPERS DRUG MART CORP ~ CORPORATE ...12/17/2008...

866796 AE 5| SUN LIFE FINL INC 5.590 01/30/2023.........c.ccrevnivrieriirircrenns . ...01/25/2008...

86679Q AA 9| SUN LIFE CAP TRUST CORPORATE......c.ooiiiniiiiriseissineiesessennenns 1:05/29/2008... | NESBITT.....coiviiiiiiiiiicicicieieieeieieesenenesenssessesessessessessensensessensens | oevessessesessessssessessessessessesessessesesens | oervennesnenesessssesesesesesnsnes 1,999, T2 | tiviiniiniinsinssnssnsssssssssssssessennes 1,517,000 44,225

87239B AA 3| TD CAP TR IIl SECS 7.243 12/29/2099..... ...09/05/2008...

90664Z AS 9| UNION GAS LTD MED TERM NT 6.050 09/02/20. ...08/26/2008...
4599999. Total - Bonds - INAUSHAAI QNG MISCEIIANEOUS. ..........c.ovoveevveeieieeeeveveeseeevetsseseeeteeeeseseesessesessesessessesesesassessenses  sassosesesensasssesesensasssesesesensssesesesensssasesenessssasasesesesstesesesessatasesesessesasesesessotesesssessosasesesersssesssesesosessseneresseseneseessessneesensee | ceneereresserereresesressnsneesseece | 10134028 | trvrerrrrrrirssrereeseesssseerenes 184,161,766 | oo 951,937
6099997. Total - Bonds - Part 3 ...572,094,366 3,172,594
6099998. Total - Bonds - Summary Item from Part 5 .369,764,347 353,635,347 3,342,439
6099999. Total - Bonds.... 960,438,269 925729713 | 6,515,033

Common Stocks - Banks, Trust and Insurance Companies

178566 10 5| CITY NATIONAL CORP ...11/07/2008... | MONTGOMERY SEC.........ccosiriiniiriiniiniiniinsinsississississsssssssssssssssssssssssssssssssss | oesiesesiesessssssssessessessens 9,300.000 441,862 XXX

313586 10 9| FEDERAL NATL MTG ASSN ...12/26/2007... | SANFORD, ...2,800.000 108,351 XXX

46625H 10 0]JP MORGAN CHASE & CO 2 A1121/2008... [ VARIOUS.....oocississs e 385,000.000 ...13,982,595 XXX

949746 10 1] WELLS FARGO & CO NEW ..07/15/2008... | VARIOUS ...ttt ...250,000.000 XXX
6799999. Total - Common Stocks - Banks, Trust and INSUrANCE COMPEANIES..........ouiiuiieieiieieitsessiesiteesssesessessssessssssases eetssstsessesessesseseseesesee st eeses e set e st ees et e st s et sttt ees ettt ettt d et ettt et et et ettt tet s et s st snees 20,848,219 XXX 0

Common Stocks - Industrial and Miscellaneous

00206R 10 2 ATATINC.....coiieieieieieie et 1.12/05/2008... | VARIOUS.......cooiiieieieieieeieie et ssessessessessessessens | oesesesssssessssnsssessessnes 210,000.000 | coovoevrereiriee 6,955,584 XXX

002535 20 1] AARON RENTS INC ...08/04/2008... | VARIOUS.......coooiiiiieieieieie ettt nnns 32,400.000 812,676 XXX

002824 10 O|ABBOTTLABS........cccoeeen. ..07/03/2008... | VARIOUS.......cooiiiirieieisieisieieieie e ssessessessassassessens | oeseesesesensenssnsssessessnes 160,000.000 | .ovooveeveriereeeieeeeeeeeeees 8,471,748 XXX

007865 10 8| AEROPOSTALE.......cooveiiririiiricrineirnrieninens ...12/05/2008... 36,500.000 [ ..o 1,030,665 XXX

008252 10 8| AFFILIATED MANAGERS GROUP... ...12/08/2008... 27,800.000 850,792 XXX

015271 10 9|ALEXANDRIA REAL ESTATE EQ +.07/14/2008... | SANFORD.......coviiiiieieireineiseieise e sessessessssnsse | soessessesessessesssssessessessessans 1,300.000 126,308 XXX

02209S 10 3|ALTRIA GROUP INC ...05/01/2008... 61,900.000 | .ovooveeeerieeieeeeeeeeeees 2,327,368 XXX
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02913V 10 3| AMERICAN PUBLIC EDUCATION ...12109/2008... [ VARIOUS.........ovveierinrieieiesississsesisssssssesssssssssssssessssssssssssssssssssssssensinns | snnsssnsssssssenssonssssssensnnsnd$,050.000 | v 1,404,503 XXX
029912 20 1|AMERICAN TOWER CORP ...02/129/2008... [ VARIOUS..........ovvreierinriereeiiesississississsssssessssssssssssssesssssssssssssssssssssensonsinns | esinnsessessssssssssssssenssn 100,000,000 | 1o 3,843,893 XXX
03073E 10 5|AMERISOURCEBERGEN CORP ...12/26/2007... 154,475 XXX
03073T 10 2| AMERIGROUP CORP........... ...10/21/2008... 200,575 XXX
032654 10 5|ANALOG DEVICES............... . 11125/2008... [ VARIOUS........cooviieieeieeeieeiesisnissississsssssessssssssssssssssssssssssssssssssssenssensnns | sversnnnessesssssssnssssssenssn 160,000,000 | oo 4,021,454 XXX
035290 10 5|ANIXTER INTERNATIONAL INC... ...12/04/2008... 129,802 XXX
03662Q 10 5|ANSYSINC ...02/129/2008... 530,666 XXX
037833 10 0|APPLE COMPUTER ...10/02/2008... [ VARIOUS.........ovvrierirnrieieninsississiesisssssssessssnsssssssssensssssssssssssssssssenssonsnns | snnsssnssnssnsssnssonsssnssnnsnsss 33,000,000 | v 5,738,563 XXX
03937R 10 2|ARCH CHEMICALS INC ...06/26/2008... 162,036 XXX
040049 10 8| ARENA RESOURCES, INC ...04/28/2008... 283,274 XXX
042735 10 O|ARROW ELECTRS INC.....c..covvvrerrenne ...08/22/2008... | SANFORD, 000 [ s 30,866 XXX
043353 10 1| ARVINMERITOR INC ...09/26/2008... | SANFORD, 14,400.000 156,454 XXX
046224 10 1|ASTEC INDSINC ...12/08/2008... | GREENWICH..........cc..coveenec. 17,000.000 560,669 XXX
04685W 10 3| ATHENAHEALTH INC 1 12015/2008... [ VARIOUS.......ocoomiriiiieeiesisis sttt asssessans 33,900.000 975,993 XXX
052800 10 9|AUTOLIVINC ...12/19/2008... 23,296 XXX
05329W 10 2] AUTONATION INC.....ooooiiriirrirrirniieisissie s ssesssssssssnes ...12/18/2007... 47,791 XXX
060505 10 4|BANKAMERICA CORP NEW ...11/13/2008... XXX
064058 10 0|BANK NEW YORK INC ...09/18/2008... XXX
071813 10 9|BAXTER INTL INC ...12/08/2008... X XXX
075887 10 9|BECTON DICKINSON & CO. ...06/24/2008... [ VARIOUS........coviiiieirrineieiieies i ssssssessas .70,000.000 XXX
08160H 10 1|BENCHMARK ELECTRONICS INC... ...12/04/2008... | SANFORD, .10,200.000 XXX
09061G 10 1|BIOMARIN PHARMACEUTICAL | ...09/29/2008... XXX
09253U 10 8|BLACKSTONE GROUPLP ...11/06/2008... . XXX
103304 10 1|BOYD GAMING CORP ...08/20/2008... 11,900.000 XXX
118759 10 9|BUCYRUS INTL INC NEW. ...11/07/2008... 24,100.000 XXX
126650 10 O] CVS CORP....ooviieciciete ettt en ...10/28/2008... 20,000.000 XXX
131193 10 4| CALLAWAY GOLF CO ...07/21/2008... 13,700.000 XXX
139594 10 5| CAPELLA EDUCATION COMPANY . ...10/02/2008... 11,200.000 XXX
14159L 10 3| CARDIONET INC......cooviririiircineieiieiesiesie e sssssnes . ...12/15/2008... 31,000.000 XXX
148888 10 3|HEALTHEXTRASINC ...03/03/2008... 37,700.000 XXX
150870 10 3| CELANESE CORP COMMON STK ...12/104/2008... | SANFORD.......coortiriiriieeieiieiseiesie s iessessssssssesssssesssssssssesssnss | arsnesnsesssesnsnssssssssesees 5,700.000 XXX
151020 10 4| CELGENE CORP COMMON STK ...05/21/2008... 20,000.000 XXX
156782 10 4] CERNER CORP........cooiiiiiiiieiieiessis st ...12/08/2008... 11,000.000 XXX
163893 10 0| CHEMTURA CORP ...08/14/2008... 26,900.000 XXX
169905 10 6| CHOICE HOTELS INTL INC ...10/29/2008... . 24,500.000 XXX
171798 10 1| CIMAREX ENERGY CO. . A1121/2008... | SANFORD.......couiiireieeieieesiesis s ssssssssssssssssssssnss | avsnsinsisssesnssssssssssesens 5,400.000 XXX
17275R 10 2| CISCO SYSTEMS INC...... ...02/05/2008... [ VARIOUS........coovvimriiireiiisnieississsssssississssssssisssssensas 190,000.000 XXX
172967 10 1| CITIGROUP INC 2 A1121/2008... [ VARIOUS......ooioie st ...570,000.000 XXX
191216 10 0| COCA COLACO ...06/13/2008... | BNY BROKERAGE 20,000.000 XXX
201723 10 3| COMMERCIAL METALS CO ...10/17/2008... | SANFORD rereneeeee | e 12,200.000 129,793 XXX
205768 20 3| COMSTOCK RES INC ...10/29/2008... [ VARIOUS.......ccovvimiriirnierieississseississse s ssssssnes .16,700.000 | oo 1,059,012 XXX
205944 10 1| CON-WAY INC ... 12/04/2008... | SANFORD........coerrieieiriiereiseiseseseiseiseseeseiseisesseiessesesssssessessesssssessessessenss | sonsnenenensneseseesesnenenn 00,000 | i, 10,311 XXX
20605P 10 1| CONCHO RES INC ...01/31/2008... | LIQUIDNET ......vvviimirrinrierssissnsessessssssssenssens 23,900.000 479,116 XXX
20825C 10 4| CONOCOPHILLIPS............ ...10/10/2008... | VARIOUS X 14,254,388 XXX
210795 30 8| CONTINENTAL AIRLINES ...02/11/2008... | SANFORD 18,168 XXX
212485 10 6| CONVERGYS CORP......... ...10/21/2008... | SANFORD 10,900.000 152,215 XXX
23251) 10 6] CYBERSOURCE CORP ...09/15/2008... 52,700.000 844,335 XXX
232820 10 O|CYTEC INDUSTRIES INC ...12/04/2008... | SANFORD.......ccovriiriireireireireiseiseseiseissisessesesseessssessesessessessesssssessessessessessense | soessessessssssssessessessessessesses 1,600.000 | oo, 37,086 XXX
244199 10 5|DEERE &CO............. ...10/20/2008... | BNY BROKERAGE.............ccovvviirierisrisresississssssssssissssssssssssssssssesssssnses | svvssessssssssesssensnnsenssns80,000.000 | oo 2,310,454 XXX
24522P 10 3| DEL MONTE CORP... ...07/30/2008... 215,790 XXX
247916 20 8| DENBURY RESORCES INC ...12/01/2008... | SANFORD........coovviirirreeierieiesisssesessssisssssssssssssssssessssssesssssssssssssisnss | avisssienisssssiesssssssensnnnn,200.000 | o, 55,065 XXX
268648 10 2|EMC CORP/MASS ...01/30/2008... 795,465 XXX
26874Q 10 O]|ENSCOINTLINC L A1107/2008... [ VARIOUS.....coce s iesississsessssisssisssssnssssssssessssssssssssssessans | svnnsenssssssssssssensssssenssnen 20,400,000 | oo 1,119,906 XXX
278715 20 6 ...09/17/2008... 925,706 XXX
291011 10 4 ...10/02/2008... [ VARIOUS.........oovveeierinriereeiineissississssssssssessssssssssssssesssssssssssssssssssssenssensnns | snnsssnsssssssenssonssssssnssnsss80,000.000 | oo 3,163,354 XXX
29275Y 10 2 . ...10/21/2008... 170,113 XXX
29444U 50 2| EQUINIX INC......ovvrirririiieiiesiesieies sttt nens . ...06/05/2008... 404,925 XXX
29977A 10 5|EVERCORE PARTNERS INC ...10/07/2008... . 68,600.000 [ ..o 1,136,921 XXX
305560 10 4| FAIRPOINT COMMUNICATIONS........coovivrerieeieriesiesisessessessesssessesssenssenes | evvvesinsens ...04/01/2008... | CORPORATE REORGANIZATION.......coovvueireinririiseiesiessessesisesssesssssensss | svsesssesissssssessssssssssssenens 9,851.410 | oo 44,956 XXX
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311900 10 4|FASTENAL CO ...08/15/2008....| BNY BROKERAGE 18,300.000 929,274 XXX
31428X 10 6|FEDEX CORP ...06/13/2008....| BNY BROKERAGE 15,000.000 | ovvvvvvmmmrreerrenererseenesseeenens 1,296,027 XXX
31620R 10 5|FIDELITY NATIONAL FINL INC ...01/18/2008....| SANFORD 9,600.000 129,031 XXX
33582V 10 8| FIRST NIAGARA FINL GP INC ...07/24/2008....| SANFORD 9,600.000 133,851 XXX
343412 10 2|FLUOR CORP COMMON STK ...12/15/2008....| WARBURG 21,900.000 1,003,706 XXX
344849 10 4|FOOT LCOKER INC. ...11/21/2008.... | SANFORD 12,000.000 127,851 XXX
349853 10 1|FORWARD AIR CORPORATION ...08/12/2008....| VARIOUS 27,160.000 982,056 XXX
35671D 85 7|FREEPORT-MCMORAN COPPER & ...09/11/2008....| UBSW 15,000.000 [ coooovverernirerrireerieeeiseeseeens 1,029,967 XXX
35914P 10 5|FRONTIER OIL CORP ...12/04/2008.... | SANFORD 12,400.000 143,029 XXX
364730 10 1] GANNETT CO ...07/18/2008.... | SANFORD 4,900.000 82,541 XXX
365558 10 5| GARDNER DENVER INC ...10/27/2008....| SANFORD 2,700.000 59,005 XXX
369604 10 3|GENERAL ELEC CO ...09/15/2008....| VARIOUS 160,000.000 | ...vvooeveereriieeiieieeenns 4,871,333 XXX
38141G 10 4| GOLDMAN SACHS GROUP INC ...09/17/2008....| BNY BROKERAGE 5,000.000 520,800 XXX
38259P 50 8|GOOGLE INC ...09/11/2008.... | VARIOUS 11,000.000 5,577,017 XXX
38526M 10 6| GRAND CANYON ED INC ...12/10/2008.... | VARIOUS 30,800.000 465,340 XXX
387328 10 7|GRANITE CONSTRINC ...12/15/2008....| VARIOUS 18,100.000 851,357 XXX
393122 10 6|GREEN MTN COFFEE ROASTERS ...09/12/2008....| VARIOUS 26,470.000 933,388 XXX
411307 10 1|HANSEN MEDICAL INC ...02/20/2008....| BNY BROKERAGE 30,000.000 517,209 XXX
412822 10 8|HARLEY DAVIDSON INC ...04/17/2008....| BNY BROKERAGE 15,000.000 540,350 XXX
423452 10 1|HELMERICH & PAYNE COMMON STK ...12/04/2008....| SANFORD 4,800.000 192,829 XXX
42805T 10 5|HERTZ GLOBAL HOLDINGS INC ...07/25/2008....| SANFORD 11,400.000 94,218 XXX
428236 10 3|HEWLETT PACKARD CO ...05/13/2008....| BNY BROKERAGE 20,000.000 875,096 XXX
428567 10 1|HIBBETT SPORTING GOODS INC. ...10/01/2008.... | LIQUIDNET 20,000.000 394,998 XXX
437306 10 3|HOME PROPERTIES INC ...07/31/2008....| SANFORD 3,100.000 155,430 XXX
438516 10 6|HONEYWELL INTL INC. ...12/08/2008.... | VARIOUS 135,000.000 5,642,470 XXX
445658 10 7|HUNT JB TRANS SVCS INC ...07/15/2008....| INSTINET CROSS 33,400.000 1,106,455 XXX
451055 10 7|ICONIX BRAND GROUP INC.......coommmrreeerrrrerminneeessssesessssssssesssssessssssssssssssnes ...09/22/2008.... | INSTINET CROSS 35,400.000 458,141 XXX
457153 10 4|INGRAM MICRO INC ...10/23/2008....| SANFORD 10,800.000 184,571 XXX
45765U 10 3| INSIGHT ENTERPRISES INC ...04/24/2008....| SANFORD 9,600.000 137,475 XXX
458140 10 O|INTEL CORP. ...12/05/2008....| VARIOUS 480,000.000 8,430,473 XXX
46121Y 10 2|INTREPID POTASH INC ...11/04/2008.... | VARIOUS 72,900.000 2,605,073 XXX
480074 10 3|JONES APPAREL GROUP INC ...01/16/2008....| SANFORD 1,700.000 22,556 XXX
482423 10 0|KBWINC ...10/01/2008.... | VARIOUS 32,700.000 1,025,354 XXX
488152 20 8|KELLY SERVICES INC COMMON STK ...06/03/2008.... | SANFORD 5,800.000 120,927 XXX
494580 10 3| KINDRED HEALTHCARE INC ...12/21/2007.....| SANFORD 1,900.000 48,464 XXX
515098 10 1|LANDSTAR SYSINC ...01/31/2008....| LEHMAN B 19,600.000 984,392 XXX
529771 10 7|LEXMARK INTL NEW ...11/25/2008.... | SANFORD 3,300.000 103,727 XXX
53219L 10 9|LIFE POINT COMMON STK ...12/04/2008....| SANFORD 600.000 11,712 XXX
532716 10 7|THE LIMITED INC. ...12/15/2008.... | SANFORD 6,000.000 52,297 XXX
552953 10 1|MGM MIRAGE ...08/14/2008....| LEHMAN B 27,200.000 932,364 XXX
553530 10 6|MSC INDL DIRECT INC ...10/31/2008....| ROBERT BAIRD & CO 13,100.000 471,700 XXX
55354G 10 0|MSCIINC ...07/09/2008....| UBSW 25,100.000 808,586 XXX
564563 10 4|MANTECH INTL CORP ...10/30/2008....| VARIOUS 18,000.000 867,399 XXX
573284 10 6|MARTIN MARIETTA MATERIALS ...12/08/2008.... | VARIOUS 14,200.000 1,513,565 XXX
574795 10 0|MASIMO CORP. ...12/15/2008.... | VARIOUS 40,300.000 1,350,405 XXX
587118 10 0| THE MEN'S WEARHOUSE INC ...10/21/2008.... | SANFORD 9,800.000 191,362 XXX
589331 10 7|MERCK&COINC ...01/24/2008....| BNY BROKERAGE 20,000.000 981,724 XXX
589584 10 1|MERIDIAN BIOSCIENCE INC ...03/03/2008.... | VARIOUS 33,100.000 1,065,248 XXX
595017 10 4| MICROCHIP TECHNOLOGY INC ...12/15/2008....| INSTINET CROSS 41,500.000 | covooorvereeiieneieeieesinni 1,286,174 XXX
608190 10 4|MOHAWK INDUSTRIES INC COMMON STK. ...12/04/2008.... | SANFORD 2,100.000 65,340 XXX
61166W 10 1|MONSANTO CO NEW ...10/02/2008....| VARIOUS 50,000.000 4,690,660 XXX
624756 10 2|MUELLER INDUSTRIES INC ...09/26/2008....| SANFORD 800.000 20,923 XXX
637071 10 1|NATIONAL-OILWELL INC COMMON STK ...04/22/2008....| MERGER 116,992.980 | ...vvoveeeerreeieeeeeeieneens 6,533,966 XXX
641188 10 O|NETLOGIC MICROSYSTEMS INC. ...10/29/2008.... | VARIOUS 28,400.000 824,307 XXX
641288 10 8|NEUTRAL TANDEM INC ...10/29/2008....| JEFFERIES & CO 42,800.000 735,484 XXX
651229 10 6|NEWELL RUBBERMAID INC ...06/20/2008.... | VARIOUS 180,000.000 3,640,945 XXX
670346 10 5|NUCOR CORP ...10/17/2008....| VARIOUS 50,000.000 1,779,272 XXX
670704 10 5|NUVASIVE INC ...12/15/2008.... | VARIOUS 22,500.000 920,547 XXX
671040 10 3|OSIPHARMACEUTICALS INC ...11/18/2008....| VARIOUS 19,400.000 723,609 XXX
675232 10 2| OCEANEERING INTL INC ...10/30/2008.... | VARIOUS 22,000.000 1,120,742 XXX
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678026 10 5|OILSTSINTLINC ... 12/04/2008... | SANFORD.......cooiirirrireireireireireireireiseiseeseseeseeseeseesseseeseeesssesenssssessssssssssssssnns | connnenenensenseneeneensensenennens000.000 | v, 10,245 XXX
679580 10 0| OLD DOMINION FREIGHT LINE ...10/03/2008... [ VARIOUS..........ovveeierinrierienierissississssssssssessssssssssssssesssssssssssssssssssssenssensinns | snnsssnssssssssenssonssssssensnsss9,100.0000 | oo 1,632,462 XXX
681904 10 8| OMINCARE INC ...05/09/2008... | SANFORD........coovverirerrneieireiesiesssssssssssssssssssnsssssssssessssssesssssssssssssnssnnss | svisssersinsssssssssnsssnsssnssensss 1,000,000 | o, 23,837 XXX
681919 10 6| OMNICOM GROUP INC.......ooorririrririieiiesississsiss s sssssssssssssssssesssensans ...04/122/2008... 968,894 XXX
683399 10 9| ONYX PHARMACEUTICALS INC ...09/29/2008... 960,353 XXX
690768 40 3| OWENSILL INC ...12/04/2008... 108,858 XXX
70336T 10 4|PATRIOT COAL CORP......... ...11/07/2008... 813,518 XXX
708160 10 6|PENNEY JCINC....cooovrirrrrierirrerieeirens ...12/11/2008... X 135,648 XXX
712704 10 5| PEOPLES UNITED FINANCIAL INC. ...09/15/2008... 44,900.000 840,595 XXX
713448 10 8| PEPSICO INC MTN 1.06/17/2008... [ VARIOUS........cooiieiieieeieiisississis s ississsssss st ssssssssssessssssssssenssans | sosesssmssnssssssnssanssssssessnes 50,000.000 | ooooverrrerirrrinrieeeeseeseeneenens 3,376,752 XXX
718172 10 9| PHILIP MORRIS INT'L.... ...09/17/2008... ...709,000.000 33,237,771 XXX
719405 10 2|PHOTRONICS INC ...05/16/2008... 217,000.000 2,103,754 XXX
733174 10 6]|POPULAR INC ...09/19/2008... | SANFORD, ...8,400.000 93,664 XXX
736508 84 7|PORTLAND GEN ELEC CO ...09/15/2008... | SANFORD, 88,480 XXX
741511 10 9|PRICESMART INC ...05/15/2008... [ VARIOUS.........oovvirieeineieieinrisriseississsssssssssssssssssssssssssssssssssssssssnsssnsnns | sonnssnnssnsssssssnssonsssnssnnsnend 1,816,000 | oo 1,164,300 XXX
742718 10 9|PROCTER & GAMBLE CO ...06/02/2008... | VARIOUS..... +.115,000.000 | .o 7,611,818 XXX
742962 10 3|PRIVATEBANCORP INC ...12/05/2008... | LIQUIDNET 14,400.000 405,922 XXX
743606 10 5| PROSPERITY BANCSHARES INC ...09/25/2008... | INSTINET CROSS 22,600.000 842,584 XXX
74386T 10 5|PROVIDENT FINANCIAL SERVICES COMMON STK.......coveonremrerrerrrirnnn. ...03/25/2008... | SANFORD.......coovverinririreereieniessseississsssnssssssssesssssssssssesssssssssssssssssnnss | svisssersissssssssssnssnsssnssnnsssy 100,000 | oo 64,676 XXX
747525 10 3| QUALCOMM INC ...11/04/2008... | BNY BROKERAGE. 766,984 XXX
747619 10 4| QUANEX CORP. ...12/17/2008... | SANFORD ,100. 9,798 XXX
75524B 10 4|RBC BEARINGS INC ...02/26/2008... 14,800.000 495,709 XXX
758750 10 3|REGAL BELOIT COMMON STK ...11/07/2008... | SANFORD, 000 [ s 59,814 XXX
759351 60 4|REINSURANCE GROUP AMER IN ...10/27/2008... [ SANFORD.......covririreirrireireiesiesiseiseississssssissssessssssssssssessssssssssssssessens | svinssersissssssssssnsssnssnnsenss 1,800,000 | oo 61,361 XXX
759509 10 2|RELIANCE STEEL & ALUMINUM..... ...12/11/2008... | SANFORD, XXX
760759 10 O|REPUBLIC SERVICES INC ...12/08/2008... XXX
770323 10 3| ROBERT HALF INTL INC ...08/15/2008... XXX
778296 10 3|ROSS STORES INC ...06/05/2008... XXX
80004C 10 1|SANDISK CORP ...10/29/2008... XXX
806857 10 8|SCHLUMBERGER LTD ...10/30/2008... XXX
817337 40 5|SEQUENOM INC ...07/28/2008... XXX
826197 50 1|SIEMENSAG ...03/20/2008... ,000. XXX
826919 10 2| SILICON LABORATORIES INC. ...11/12/2008... 33,200.000 XXX
827084 86 4|SILICONWARE PRECISION INDUSTRIES CO. ...12/04/2008... 38,700.000 199,208 XXX
828806 10 9|SIMON PROPERTY GROUP ...11/03/2008... 523,586 XXX
832248 10 8| SMITHFIELD FOODS INC ...10/17/2008... 154,423 XXX
837841 10 5| SOUTH FINL GROUP INC ...03/24/2008... . 215,450 XXX
854616 10 9| STANLEY WKS ...04124/2008... [ VARIOUS.........covvrereinrireieinrsniennsinsssnssssssisnsesssssssssssssssssssssssnssnns | snsssnesnssssssssssnsssesnensnend0,000.000 | oo 1,943,308 XXX
858119 10 0| STEEL DYNAMICS INC . 12/17/2008... [ SANFORD.......ccoiviriiirireiieiesiesiseissississnssesssiessssnssssssssssessssnsssnsnns | avsennennnnessnnsenen 2,600,000 | i 29,853 XXX
858912 10 8|STERICYCLE INC ...07/11/2008... 927,664 XXX
863236 10 5|STRAYERED INC ...01/07/2008... 703,252 XXX
867892 10 1| SUNSTONE HOTEL INVS INC N ...08/20/2008... 115,651 XXX
868536 10 3| SUPERVALU INC ...02/120/2008... [ SANFORD.......ccrvriirnirrierreinsieniesseississssesssssssssnsssssssssessssssessns | s 1,200.0000 | i 34,267 XXX
869099 10 1| SUSQUEHANNA BANCSHARES INC COMMON STK.. ...01/18/2008... 147,131 XXX
871130 10 O SYBASE INC....oooevvivieiiriciecieeie sttt ...07/28/2008... 594,647 XXX
87161C 10 5| SYNOVUS FINL CORP. ...07/31/2008... | SANFORD........coevriieieireieiseiseiseseseiseieseeiseisesesesesesssssesssssessessessessessenss | oesessesinsssssessessessessensennens 5400.000 | i, 89,597 XXX
878237 10 6| TECH DATA CORP ...03/26/2008... | SANFORD........oorrieireieieiseiseiseseseiseiseseeseisisessesessesesssssessessessessessessessense | onsessesissssssessessessessessensens 1,100,000 | i, 36,010 XXX
880770 10 2| TERADYNE INC ...10/14/2008... 129,022 XXX
880779 10 3| TEREX CORP ...12/04/2008... 246,161 XXX
883203 10 1| TEXTRON INC......ivoiriiiieiriiieresiesie et ..10/21/2008... [ VARIOUS........cooiviircieeeieeiessrssiesississsessssisssssssesssssssssesssssssssssnsessans | sveniessensesssesssssssnnennni 229,000,000 | ovioiisiieciscsieeiesssesis 8,821,202 XXX
883556 10 2| THERMO ELECTRON CORP ...10/02/2008... | VARIOUS.........coiiiiieiieieieieeieisiesisssssssssessesssssessessesssssessesssssessesessens | connssnssssssesssssessesnnnnssnd0,000.000 | oo 1,518,587 XXX
885160 10 1| THOR INDS INC ...05/16/2008... 263,143 XXX
898402 10 2| TRUSTMARK CORP............. ...08/12/2008... | SANFORD.......covirrieireireircireineineseiseissiseseeseiseesesssesssseessessssessessessssssssessessense | oenessessnsisssessessessessensennendy 200,000 | i, 89,209 XXX
902494 10 3| TYSON FOODS INC ...10/21/2008... 106,650 XXX
903236 10 7|URS CORPORATION ...12/15/2008... 830,893 XXX
904311 10 7| UNDER ARMOUR INC ...09/19/2008... [ LIQUIDNET.......ooiirerirrrisrieniesisssissesssssis s 21,600.000 856,220 XXX
913456 10 9| UNIVERSAL CORP VA ...05/28/2008... | SANFORD 000 [ oo 35,547 XXX
913903 10 O] UNIVERSAL HLTH SVCS INC.. ...12/04/2008... | SANFORD . 100,860 XXX
922207 10 5| VARIAN SEMICONDUCTOR EQUIP  COMMON STK......ccccovvvrmrrererrrerennins | covrirnrinns 1 12015/2008... [ VARIOUS........cooiiriiierissisies sttt 23,900.000 615,518 XXX
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92343V 10 4| VERIZON COMMUNICATIONS ...10/09/2008... | VARIOUS.........ooiiririninieieeisisisisesisisnsssesesssssessessesssssesssssessessessesens | oeneeneeneeneeneenssnnssnssnsnssn200,000.000 | 1o 6,975,855 XXX
928298 10 8| VISHAY INTERTECHNOLOGY IN ...06/03/2008... | SANFORD.......ccovverierierieinsiesisesssssessessessessesssssessssssessssssssesssessesssnssss | svsersissssssensiessssssnsenssnssss,200.000 | ovioiivenienininnns 52,821 XXX
92858) 10 8|VOCUSINC ...04/28/2008... 19,700.000 542,373 XXX
929740 10 8|WABTEC CORP COMMON STK ...04/24/2008... 12,200.000 516,374 XXX
931142 10 3| WAL-MART STORES INC ...08/07/2008... | VARIOUS..........ovverieinrinrisienisesisissississsssssessssssssssssssssssssssssesssssssnsssnssens | sonnnnnssssessssssnssnnsnnsssi 289,000,000 | ovoreioiiiniieniscseecreises 13,276,507 XXX
938824 10 9| WASHINGTON FEDERAL INC ...09/11/2008... 176,473 XXX
947890 10 9| WEBSTER FINANCIAL CORP . 12017/2008... | SANFORD.........coevireecieisiesiseisssiesssessssssessessessessssssessssssssssssssssesssnnsss | svsereinssssssensessssssnssenssnnsssdy 300.000 | ovvioiiiniveriniinns 69,675 XXX
958102 10 5| WESTERN DIGITAL CORP ...11/21/2008... 108,899 XXX
960413 10 2| WESTLAKE CHEM CORP.........cocovverirriniiniiesirnsissssesisssssssss s sssssssssnssenens ...04101/2008... | SANFORD.......correrrireriieeneiesisessssiesssessssssessssssesssssssssessssssssssssssssssssnsss | svserensssssssnsessssssnssonssnssss0,000.000 | wovvioiivrnireniniinns 86,796 XXX
962166 10 4|WEYERHAEUSER CO. ...10/24/2008... XXX
966387 10 2| WHITING PETE CORP NEW. ...12/04/2008... XXX
97717W 74 5| WISDOMTREE TRUST.......ccooervrrinrenns ...06/12/2008... XXX
98385X 10 6| XTOENERGY INC COMMON STK ...12/05/2008... XXX
G16962 10 5| BUNGE LIMITED........cooivieririrnrisniisisesisssssssesssssssssssssessssssssssesssesssssssssenens ...12/01/2008... XXX
G24182 10 0] COOPER IND ...09/18/2008... [ VARIOUS.........covvirierinrieieinrisrisiesisssissssssssssssssssssssssssssssssssssssssssnssassnns | servnnssensesssssssnssssssenssn 189,000,000 | v 5,919,195 XXX
G6852T 10 5| PARTNERSRE HOLDINGS ...10/08/2008... | SANFORD.......ccrvirririrrrirrineierieissiesisessensesissssessssssssssessssssssssssssessessnnss | soveseinsssssessssnssssssessonssnsens 1,800.000 | wvvioiivnniinrininnns 80,817 XXX
G87210 10 3| UTI WORLDWIDE INC ...12/05/2008... 882,555 XXX
G95089 10 1| WEATHERFORD INTERNATIONAL LTD BERMUDA ...09/11/2008... 30,000.000 856,944 XXX
Y2573F 10 2|FLEXTRONICS INTLLTD ...10/21/2008... ...230,000.000 XXX
008474 10 8| AGNICO-EAGLE MINES ...12/17/2008... .27,200.000 XXX
008916 10 8| AGRIUM INC.......ccoiiriiriiieieeieeieieeie et ses ...12121/2007... ...7,000.000 XXX
064149 10 7|BANK NOVA SCOTIA HALIFAX.. ...12/01/2008... ...164,500.000 XXX
067901 10 8| BARRICK GOLD CORP........cooviiiirrirniieiisirnsisssssssesesssssssssssesssssssssassssssnns 2 A21712008... [ VARIOUS......ooii et sssssssssssssssssesssssssnssans | conmmineiesisssnssssssesssnsens 139,100.000 XXX
097751 20 0|BOMBARDIER INC ...12/17/2008... 18,100.000 XXX
124765 10 8|CAEINC COMMON STK ...12/17/2008... 40,800.000 XXX
136069 10 1|CAN IMPERIAL BK OF COMMERCE COMMON STK. 2 A2M1712008... [ VARIOUS.....ooiosiie e sssssssssssssssssssssssssesssssssssans | covnmsnemesiessnsissssescsnsens 165,800.000 XXX
136375 10 2| CANADIAN NATL RY CO ...12/17/2008... 30,100.000 XXX
136385 10 1| CANADIAN NAT RESLTD ...12/17/2008... 157,500.000 XXX
13645T 10 0| CANADIAN PAC RY LTD.....cccovvvvenrrerrrirnens 2 A2017/2008... [ SCOTIA C.ooooiciireicissieissiessssesssssssesssssssssesssssssssesssssssssssssesss | arsnesnsssssssnsesnssssssssesees 1,800.000 XXX
19238V 10 5| COGECO CABLE INC.........cc.ceon... ...12/17/2008... 26,300.000 XXX
225908 10 2|CRESCENT PTENERGY TR.... ...12/17/2008... ...147,900.000 XXX
292505 10 4|ENCANACORP................ ...12/17/2008... . XXX
303901 10 2|FAIRFAX FINL HLDGS LTD.. ...12/17/2008... XXX
380956 40 9| GOLDCORP INC NEW.. ...12/17/2008... XXX
539481 10 1|LOBLAW COSLTD ...11/24/2008... XXX
56501R 10 6| MANULIFE FINANCIAL CORP ~ COMMON STK... ...12/18/2008... XXX
59162N 10 9| METRO INC......coeviririeircreeireeieieiesiensennans . ...12/18/2008... 52,400.000 | . XXX
653905 10 9|NIKO RESOURCES LTD COMMON STK... [T ...02/12/2008... 12,700.000 | .ooovonreonrieireirnrinireersinnins 1,094,418 XXX
73755L 10 7| POTASH CORP SASK INC ...12/17/2008... 273,830 XXX
74310Q 10 2|PROEX ENERGY LTD ...12/17/2008... . 1,766,844 XXX
760975 10 2|RESEARCH IN MOTION ...12/21/2007... | MERRILL . 14,200.000 .1,690,135 XXX
775109 20 0|ROGERS COMMUNICATIONS - CL B COMMON STK 2 A2M712008... [ VARIOUS.....oooosessss s sssssssssssssenssnns | svsssisssssssssses s saessens 48,000.000 1,734,782 XXX
780087 10 2]|ROYAL BK CDA MONTREAL QUE ...12/17/2008... +.185,300.000 | oo 7,805,046 XXX
82028K 20 0| SHAW COMMUNICATIONS INC.......covvvirriiricierieries e ...12/17/2008... 152,400.000 | ©ooocvvecirriieieessis 3,195,847 XXX
820904 20 9|SHAWCORLTD . 2 A2/1712008... | VARIOUS......cooe e ssessessessassens | nssssssssssssssassessssssssnssnens 10,000.000 291,790 XXX
82509W 10 3| SHOPPERS DRUG MART CORP.........ccccovviiieirnrierisssesese s sesssnes ...10/24/2008... 50,000.000 | ooovvverrniirieiensssnins 2,493,018 XXX
867229 10 6| SUNCOR ENERGY INC......ocvoviviieriririeieeiesiese e ...12/17/2008... 43,700.000 [ .oovvvvrrieieeieseeean 2,024,500 XXX
8676EP 10 8| SUNOPTAINC.......... ...05/29/2008... 190,000.000 XXX
884903 10 5| THOMSON CORP . ...12/17/2008... 73,700.000 XXX
88706M 10 3| TIM HORTONS INC COMMON STK....ooveerrirerierieresierienienenes ...09/12/2008... 70,400.000 XXX
891160 50 9| TORONTO DOMINION BK ONT......oovveiieiiiieiississsisssessississssssssisssssssnnns ...12/18/2008... . XXX
89353D 10 7| TRANSCANADA CORP ...12/17/2008... .90,200.000 XXX
002255 10 7|AU OPTRONICS CORP COMMON STK 2 11/25/2008... | SANFORD.......couiiiiiieicieieiseisese et sesesssssssessesssnnns | nsssssssssssessasssssssnsssssnnens 19,300.000 XXX
881624 20 9| TEVA PHARMACEUTICAL INDS.................. ...02/12/2008... 15,000.000 XXX
G54050 10 2|LAZARDLTD COMMON STK ...09/19/2008... 18,700.000 XXX
Y0017S_ 10 2| AEGEAN MARINE PETROLEUM N.....oviiviiiiiiiciesi s ...06/04/2008... 25,700.000 XXX
6899999. Total - Common Stocks - Industrial and MisCEllangous.........c.viieiiiiiiiiicic s XXX

Common Stocks - Parent, Subsidiaries and Affiliates

[ 30277@ 10 1]FMIC HOLDINGS , INC. COMMON STK....oovviireiieriniinsississsissisnsees | erveviinnins ...12/130/2008... | CAPITAL CONTRIBUTION........cvvoriririniicisiisissisessssssnssssssessssssssssssssessnsss | onsssesssssnsssssssssessssssssssasssssssessasssesens 32,000,000 | XXX
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P3913* 10 3] FMG DE MEXICO AFFILIATED ...11/03/2008... | VARIOUS 20,499,012 [ ..o e XXX e
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.................c.cccu......... 52,499,012 0
Common Stocks - Mutual Funds
78464A 87 0)SPDR S&P BIOTECH ETF 1.02/2172008... JUBSW......cooririeeieeieieeiesise st sesssssses s s ssesssessssssesssesssessensses | sssessessssssssssssssesssessessns 15,000.000 | .ovevvrrernrrenierinrienreninnnnneen T 95,486 [ oo XX s [ i
80042@ AA 8| ALLIANCE BERNSTEIN US STRATEGIC VALUE EX ...09/29/2008... | VARIOUS.......ooiiiiieiiisis ittt sttt sesssssssnsssssssssssensnnss | ebsessssssessssssesssssensasees 843,512.740 | oo 19,571,057 [ e XX e
7099999. Total - Common Stocks - Mutual Funds 0
7299997. Total - Common Stocks - Part 3 0
7299998. Total - CommMON StOCKS = SUMMIAIY O fTOM P B, ..ottt et et s et s et emeseteeteEs feme ot ieeseEoee oot oot oeEseEooEoEEoEEfoEoeEEE£E£E£E£E£E LA £E£E£ELE£EeE oL eEeEeEfeEteEeeseeseesensensensensensensensensensensensensansensensansansansansansenses | sessesnssnessessssessesessesnesceses 109,020,908 | torerarrarsererrsarneosee XK oreseesmenmennennennennes [ coreniannnans
7299999. Total - COMMON SHOCKS. ...ttt sttt enees 0
7399999. Total - Preferred and Common Stocks 0
7499999, Total - Bonds, Preferred and Common Stocks 6,515,033
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Bonds - U.S. Government
36200Q 2T 0| GNMA PASS-THRU X SINGLE ... ...| 12/01/2008. | MORTGAGE PAYDOWN........cc. [ cooveeermrrermrrirnnnns [ e 184,373 | ... 184,373 | ............ 188,363 | coovvvvrnnee 184,618 184,373 02/01/2032.
36200Q JJ 4| GNMA PASS-THRU X SINGLE ...| 12/01/2008.| MORTGAGE PAYDOWN 12,503 12,919 12,509 12,503 03/01/2032.
36201M 2F 8| GNMA PASS-THRU X SINGLE ...| 12/01/2008.| MORTGAGE PAYDOWN 355,288 367,501 356,343 355,288 05/01/2032.
36202C 6Y 4]|GNMA PASS-THRU X SINGLE ...| 12/01/2008. | MORTGAGE PAYDOWN........cc. [ coovvvererrnerrrncnns [ s 115,306 | .......115,306 | .......c.... 13,072 | oo 115,157 115,306 12/01/2028.
36204) NZ 5]|GNMA PASS-THRU X SINGLE ...| 12/01/2008. | VARIOUS 89,210 81,271 88,704 89,210 02/01/2024.
36209D H9 8| GNMA PASS-THRU X SINGLE ... ...| 12/01/2008.| MORTGAGE PAYDOWN 53,725 52,684 53,671 53,725 02/01/2029.
912827 5Z 1|USTREASURY NOTE.. ...| 03/26/2008. | BNY CAPITAL........ccoovvemmmeermnnee [ crnmrermnrirnnricinnnn | 2e..1,094,448 | ...1,000,000 | ......... 1,166,563 | ......... 1,060,007 [ ..oveorvverrcriraee [ eeeireeen(6,536) | oo | e (8,536) [ o | e 1,053,471 02/15/2010.
912827 7L 0[U S TREASURY NOTE.. ... | 05/20/2008. | CITIGROUP 2,874,172 2,880,921 2,882,548 02/15/2012.
912828 BH 2|U S TREASURY NOTE.. ...| 12/17/2008.| VARIOUS 2922910 2,939,312 2,947 576 08/15/2013.
912828 BR 0[U S TREASURY NOTE.. ...| 12/16/2008. | CITIGROUP 2,898,984 2,919,766 2,931,403 11/15/2013.
912828 FK 1|U S TREASURY NOTE.. ...| 04/11/2008. | CITIGROUP ...2,000,000 | ......... 2,021,092 2,019,497 06/30/2011.
912828 FN 5]U S TREASURY NOTE.. ...| 01/31/2008. | VARIOUS ....8,000,000 | . 8,044,065 07/31/2011.
0399999. Total - Bonds - U.S. Government. . 22,644,365 | ..20,710,410 | ...... 20,762,892 20,688,965 | ............. 0]....1,955400 |......1,955,400 |....724,989 | ... XXX.ooonee
Bonds - All Other Government
135087 XG 4| CANADA GOVT C [ 10/31/2008. |NESBITT......covvverrrrermrmrernerennes | eevvemneeeseeeenneeninns | ovveeens 2,145,844 | ...1,776,000 2,200,020 2,196,502 | .ovoovvvernees [ v (50,658) | ..o (50,658)| ........ 43,699 | 06/01/2033.
135087 XH 2|CANADA GOVT. C | 08/14/2008. | VARIOUS 4,336,022 | ...4,025,000 | ......... 4,180,365 | ........ 4,145,568 | ... | weeeers(15,848) | oo | oreeeeenn(15,848) [ oo [ s 4,129,720 206,302 206,302 | ... 06/01/2012.
135087 XM 1] CANADA GOVT C [ 12/12/2008. | VARIOUS.........ocomvvermrrernreenneee | eereemneeemereesneneinne | oonees 20,306,696 | ..17,958,000 | ....... 19,062,779 | .......18,903,970 | ..oeovvvverrreernneeer | 00eee(150,532) [ oo | ereeee(150,532) [ e | v 18,753,437 06/01/2013.
135087 XN 9| CANADA GOVT. C]01/11/2008. | MERRILL LYNCH CANADA......| c.coevrerermeennrnneirns | vevies 1,211,345 | ....1,207,000 | ......... 1,203,946 | .......1,205,409 .o | e [ | i1 [ [ 1,205,500 09/01/2008.
135087 XX 7] CANADA GOVT C [ 10/10/2008. | VARIOUS 2,428,155 | ..39,161,000 ..39,214,480 39,218,224 06/01/2015.
135087 YB 4[CANADA GOVT e C | 12/03/2008. | VARIOUS..........cooverrerirrirnrrinerinns | evrneinninneissrnnens | e 13,511,862 | ..12,745,000 12,391,363 | ... 12,411,382 | oo [0 2T,723 | i | e 27,723 e | i 12,439,105 . 06/01/2016.
135087 YF 5] CANADA GOVT C [ 12/12/2008. | VARIOUS 6,703,666 | ..25,393,000 25,117,541 | ... 25,136,918 | v | 16,291 [ | 16,291 | s [ e 25,153,208 | .. ,550,458 |... 06/01/2017.
135087 YL 2|CANADA GOVT. C [ 12/09/2008.| RBC DOMINION 657,126 | ....... 600,000 ...624,720 623,923 33,203 |... 06/01/2018.
13509P BC 6|CANADAHSG TRNO1.... C [ 09/17/2008. | HSBC SEC INC......oooerrrerrreens | cevrreeereseerceneriens | cenerins 4,183,276 | ...3,990,000 | .........3,989,003 3,989,003 | ..ccoververr | e 194,273 | 194,273 | ... 06/15/2012.
13509P BD 4| CANADAHSGTRNO1.... C ] 11/06/2008. | VARIOUS........ocooooisieiiinninniinns | e | s 12,728,316 |..12,306,000 | ....... 12,465,021 | ....... 12,465,021 | .o L L | il 0 L | 12,465,021 263,295 |.....420,018 | ..ccooovirrenes
1099999. Total - Bonds - All Other Government . ....128,212,308 | 119,161,000 | ..... 120,449,238 | ..... 120,300,768 | ... | (127,123) ] o0 ] (127,123)] 0 f 120,173,643 | ............. 0 ... 8,038,665 |........ 8,038,665 |...3,465,208 | ..... XXX.ooonee
Bonds - States, Territories and Pc ions
642866 FZ 5|NEW BRUNSWICK PROVINCE C [ 01/11/2008. INESBITT......orvvrvrrrrrmmrrrnmeriinnes | vevvineerineerinsssinns | ovveeend 6,368,598 | ....6,524,000 | ......... 6,308,616 6,309,690 6,309,826 58,772 58,772 |........ 91,086 | 03/26/2037.
683234 YZ 5[ONTARIO PROVINCE C [ 01/02/2008.] CASGRAIN CO.......ovvvverrrrernnne | erverrnneeirneeernneirens | cereeens 5,959,588 | ...5,962,000 | ......... 5,970,943 5,969,429 5,969,406 (9,818) (9,818)] ........ 27,050 | 12/02/2012.
748148 RK 1| QUEBEC PROVINCE 03/05/2008. | NBC CLEAR 2,011,541 | ....1,881,000 1,880,680 [ ...vvvoereevcrerane [ e 27) | e | i @T) e | s 1,880,653 10/01/2013.
748148 QX 4| QUEBEC PROVINCE .| ...103/25/2008. | BARCLAYS US FUN........ccooooees | s | v 1,923,583 | ....1,770,000 | . 1,771,706 ..1,771,578 . ...152) . . . 01/22/2011.
1799999. Total - Bonds - States, Territories & POSSESSIONS.........iiuiiiieiiiiiiiiiies i | e 16,263,310 | ..16,137,000 | ....... 15,926,876 | ...... 15,931,505 | oo | i (D] 0 | (@) 0 15,931,463 | .0 | e 331,847 |........... 331,847 |...... 236,048 | ... XXX.ooonee
Bonds - Special Revenue and Special Assessment
011842 NQ OfALASKA ST INTL ARPTS REVS... ...] 08/14/2008. | J P MORGAN.........cosvvvemmrrirmennes [ o [ e 1,549,365 | ....1,500,000 | ......... 1,572,570 1,545,378 [ ..ovoovvvvvcvinaee [ eeerene(10,034) | oo [ e (10,034) [ o | e 1,535,344 14,021 14,021 |........ 66,250 | 10/01/2010.
04780M BY 4|ATLANTA GA ARPT REV ...| 04/11/2008.| WACHOVIA... 2,140,516 2,130,999 | oo [ e (45,879) 01/01/2012.
056559 AK 3|BADGER TOB ASSET SECURITI. ...| 12/01/2008. | ISSUE CALLED at 100.000........ 91,901 91,875 (1,875) 06/01/2027.
118217 AP 3|BUCKEYE OHIO TOB SETTLEMENT FING AUT| ... | 12/01/2008. | ISSUE CALLED at 100.000........ 560,299 560,714 19,286 06/01/2024.
130575 Y8 0 CALIFORNIA RURAL HOME MTG........c.ccovvennecs ...| 08/01/2008. | ISSUE CALLED at 100.000... 65,000 65,000 02/01/2039.
13057N AJ 3| CALIF RURAL HOME MTG FIN AUTH HOME BY ... | 12/01/2008. | ISSUE CALLED at 100.000....... 75,000 75,000 08/01/2024.
130624 GQ 6|CALIFORNIAG.O ...| 11/20/2008. | NATIONAL FINANCIAL SERVIC| 2,180,302 | ..coovvierriinniies | e0eeeee(50,056) | v | eerreeee(50,056) | o [ 2,130,246 21,894 02/01/2011.
13062N G3 5| CALIFORNIA ST ...| 07/30/2008. | FIRST TENNESSEE 591,440 589,262 20,784 02/01/2012.
13062N KK 2| CALIFORNIA ST ... | 05/15/2008. | GOLDMAN (1)....ccvvrrrmrrmrrirenins | eevirneienrirerireeinnins [ v 1,081,250 | ....1,000,000 | ......... 1,150,320 | ......... 1,060,780 (T,888) | oo | e (7,688) | s | i 1,053,092 28,158 12/01/2010.
13062P AF 9| CALIFORNIA ST ...| 06/11/2008. | VARIOUS ...2,850,000 | ......... . 2,955,543 43,113 02/01/2011.
13062P AH 5|CALIFORNIA ST. ...| 07/30/2008.| SOUTHWEST SEC 516,482 13,128 02/01/2012.
13062P EA 6| CALIFORNIA ST ...| 05/15/2008.| WARBURG 1,472,494 19,737 02/01/2011.
13062P H5 4|CALIFORNIA ST ...| 07/30/2008. | FIRST TENNESSEE . . . . ...1,586,153 17,962 06/01/2013.
13062P LF 7]|CALIFORNIA ST ...| 06/06/2008. | WARBURG ’ , ! revenerennenenenen [ e (13414 | o | s 2,109,204 28,056 11/01/2011.
13062R 3F 3|CALIFORNIA ST ...| 11/06/2008. | MERRILL 104,727 900 03/01/2015.
13062R J3 3| CALIFORNIA ST, ...| 10/02/2008. | HARRIS NESBITT.........cooeveenreer . , , SSUPSTUURRPRRRPRRORY (SUPRURPOOR (< 14 & ) ISTRURSTRUROPRURRY SSPRUROROON (1 44l ) (USSR IO 1,046,082 2,508 03/01/2014.
154871 AH 0| CENTRAL PLAINS ENERGY .... ... | 03/25/2008. | CITIGROUP 5,672,000 | .ooovovreerennes [ e (634,762) 12/01/2018.
167501 QK 4| CHICAGO ILL BRD ED...... ...| 01/28/2008. | STIFFEL NICOLAUS 2,633,711 64,102 12/01/2010.
249181 YT 9|DENVER COLOCITY & CN ...| 08/13/2008. | DEPFA ACS BANK 2,572,925 2,589,285 2,559,922 13,003 11/15/2009.
249271 FP 7|DENVER COLO CITY & CNTY ARPT REV. ...| 06/03/2008. | DEPFA ACS BANK.......ccoccomvveee [ onvrvrmerrrnecrrncrns [ e 1,558,764 | ....1,525,000 | .........1,655,540 | ......... 1,600,998 | ....oooovvvervvriraee | (10,347 | oo | e (10,347) [ | e 1,590,651 ...(31,887) 01/01/2011.
311450 EQ 9|FARMINGTON N MEX POLLUTION.........c.ccen. ...| 07/30/2008. | JANNEY MONTGOMERY......... | ceveoveerrerermrermeernenn | v 5,982,060 | ....6,000,000 | .........6,000,000 | ......... 6,000,000 [ ..voorerererriinnne | ervrmrrneninneinnenns | e | e i | s 6,000,000 | .. cernneennn(17,940) . 04/01/2029.
31288D ZD 4|FHLMCPC ...| 12/01/2008. | MORTGAGE PAYDOWN 12,353 | ......... 12,353 12,946 12,346 12,353 0 492 | 01/01/2033.
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3128GC RP 9[FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... 38,951 38,951 38,670 38,921 30 30 38,951 07/01/2014
3128GC XJ 6[FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 15 15 22,745 07/01/2014
3128GC YR 7[FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN 51 51 101,045 07/01/2014
3128GG 6S 7|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN (536) (536) 187,353 05/01/2015
3128K1 B7 5|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 256 256 247,063 12/01/2030
3128K2 JM 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 170 170 312,044 01/01/2031
3128K4 YG 4|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. (66) (66) 231,879 04/01/2036
3128K6 VR 8]|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | cooverrnrermervmrrnrirnee | creerrnn 973,685 | ......973,585 | ...........933,273 | 1iiii0n972,2071 | oo | e 1,385 1,385 973,585 07/01/2035
3128K7 4Z 8|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 58 58 23,234 09/01/2033
3128K7 MY 1]|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | coovevrrermerverrnrirnes | ceennrnn.0661,620 | ......661,620 | ............620,579 [ ...........660,052 | .ooovvrviovvrrvvrnns | v 1,567 1,567 661,620 08/01/2035
3128K7 UX 4]|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN 351 351 400,700 09/01/2035
3128K9 F2 5]|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 192 192 164,674 02/01/2036
3128KD 5D 3|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. (2,316) (2,316) 08/01/2036
3128KF J3 5|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. (416) (416) 10/01/2036
3128KF L2 4|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | cooveernrrvmrrmrirscinns | cveennnn 921,954 | 1.....921,954 | ........... 948,245 | ........... 925,557 | .ovvvvvrvrrinriins [ ovrinnns (3,603) (3,603) 10/01/2036
3128KM UW 3| FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 900 900 03/01/2037
3128KQ HL 3|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | cccouvvermmrermmeeersnnes | cvrrnnne 777,288 | 1 777,288 | v 749,962 | vt 775,507 | oo | v 1,782 1,782 05/01/2037
3128LX FW 5]FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | coovevreernerverrnrrnes | e 1,820,498 | ..1,820,498 | .........1,693,347 | ........ 1,813,580 | .covvvrvrrmrrrvcrnns | v 6,917 6,917 12/01/2035
3128MJ B8 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 39 39 06/01/2035
3128MJ E8 9|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | ccoveernerrerermeirneenns | 201,521,706 | ...1,521,706 | .........1,565,336 | ........ 1,527,480 | ..oovvvvvrrvrrinrrns [ v (5,775) (5,775) 10/01/2036
3128MM EC 3|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN (797) (797) 07/01/2021
3128PC DJ 8|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN. (514) (514) 01/01/2021
3128PC MS 8|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 144,534 (152) (152) 02/01/2021
3128PC TV 4|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN. 306,628 (403) (403) 03/01/2021
3128PC TW 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 290,869 (358) (358) 03/01/2021
3128PH N9 8|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 447 461 (853) (853) 01/01/2021
3128PH PL 9|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN 223,175 (318) (318) 01/01/2021
31292G 5W 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN 57,838 9) 9) 09/01/2029
31292H AK OfFHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 2,923 7 7 01/01/2030
31292H QN 7|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 170 170 05/01/2032
31293V JJ 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 191 191 08/01/2029
31293X RS 9|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 0 10/01/2029
31294B 6P 5|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 4 4 10/01/2029
31294C JC 8|FHLMC PC ...| 01/15/2008 | MORTGAGE PAYDOWN 14 14 01/01/2030
31294F PT 7|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN 0 05/01/2030
31294F T5 5|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 0 05/01/2030
31294 YS 1|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | ceoreeeermmeeermmneennnees | cerneeeennnns 54,359 |......... 54,359 53,966 42 07/01/2014
31294K TD 7|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN 1,174,291 | ..1,174,291 | ......... 1,477,777 (269) 09/01/2018
312962 GT 4|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN. ..934,533 | ...... 934,533 966,074 (2,367) 10/01/2018
312963 AY 7|FHLMCPC ...| 12/01/2008 | MORTGAGE PAYDOWN. ...366,281 | ...... 366,281 381,905 (1,396) 11/01/2018
31296M 3Z OfFHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. ..551,147 | ... 551,147 550,199 37 09/01/2033
31296S M3 7|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 1,504,216 | ...1,504,216 1,536,416 (1,410 01/01/2034
31296S M5 2|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | cecrereermereermmreenenee | eevernnees 725948 | ... 725,948 ..753,609 (1,062) 01/01/2034
31297M AQ 1|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... 325,393 325,393 327,986 (110) 325,393 03/01/2035
31297M XV 5[FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | coovereereerernmeeennnnee | cevenenend 631,185 | ...... 631,185 604,557 1,365 631,185 04/01/2030
31297P ME 8|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 20,409 20,409 21,232 (5) 20,409 10/01/2034
31297T WF 6| FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | coovereereerernnerinneens | cevernenns 482,803 | ...... 482,803 | ...coooonnc 461,604 704 482,803 09/01/2035
31297U SF 8|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN.......... | cccoseeeermmreermeeeirnenes | evvennr..588,803 | ... 588,803 563,963 1,373 588,803 10/01/2030
31297V Y8 5|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 681,281 | ...... 681,281 655,254 998 681,281 11/01/2035
31298N FU 4|FHLMC PC ...| 12/01/2008 | MORTGAGE PAYDOWN. 92,678 | ovooverrrirnnees | e 17,783 [ e | s 17,783 [ e | s 110,461 05/01/2031
3133TJ VB 6|FHLMC PC ...| 08/15/2008 | MORTGAGE PAYDOWN. 184,937 2,461 2,461 187,398 11/01/2027
31371H X9 4|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN. ...166,878 5,952 5,952 172,830 09/01/2029
31371J BD 5|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. . 171,656 192 192 171,848 02/01/2030
31371L T9 0| FEDERAL NATL MTG... .| 11/01/2008 | MORTGAGE PAYDOWN.......... | ceoveevermneeenneeirnnens | eevrnnnnn 241,507 | ... 241,507 253,733 242,567 | oo | e (1,060) (1,060) 241,507 08/01/2019
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31371N MC 6|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | cooveerermervirnerrirnenns | 101,370,772 | 1,370,772 | ... 1,408,040 | ......... 1,379,187 [ oo [ s (8,416) (8,416) | .vvovuvvvercrrine [ ceririenns 1,370,772 10/01/2022
31379C XQ 9|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 3,250 3,355 30 30 3,385 03/01/2028
31379R NW 4| FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 24,052 24,884 20 20 24,904 06/01/2028
31382Q M8 5|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 15,817 16,054 27 27 16,081 07/01/2014
313828 2N 0 ...| 11/01/2008 | MORTGAGE PAYDOWN. 21,525 21,841 44 44 21,884 07/01/2014
313828 PZ 8 ...| 11/01/2008 | MORTGAGE PAYDOWN. 2,192 2,226 3 3 2,229 07/01/2014
31383K 6J 1 ...| 11/01/2008 | MORTGAGE PAYDOWN. 19,081 19,373 28 28 19,400 08/01/2014
31383K Y6 8 ...| 11/01/2008 | MORTGAGE PAYDOWN. 42,433 43,080 62 62 43,142 07/01/2014
31383L CW 3 ...| 11/01/2008 | MORTGAGE PAYDOWN. 23,073 23,433 25 25 23,458 08/01/2014
31383M D9 1|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 36,400 36,948 60 60 37,008 07/01/2014
31383M WE 9| FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 22,764 23,076 68 68 23,144 07/01/2014
31383M WF 6| FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 3437 3,488 6 6 3,494 07/01/2014
31383T JH 2|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | coovvvrvrrrmrrnrirnnnnns | wvrennnn 141,363 | ... 141,363 | ........... 135,245 | ........... 284 141,363 09/01/2029
31383W T9 2|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 125 68,537 09/01/2029
31384V RP 9|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | ccovververrmrrnrirnninns | vvreennn 108,257 | ......108,257 | ........... 107,987 | ....ccoooee. 36 108,257 03/01/2015
31385C ZW 6|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 126 305,688 05/01/2016
31385N 7A 1|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 0 2,295 10/01/2030
31385W X8 7|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (2,732) 903,578 09/01/2032
31386R 4X 4|FEDERAL NATLMTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (12) 37,296 02/01/2031
31387C XK 2|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (7) 70,532 04/01/2031
31389F S4 5|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | cooveenererererneirneenns | eernenn 417,983 | ... 417,983 | ........... 419,387 | ............ ) 91) 417,983 02/01/2032
31390C MD 5|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (942) 296,830 05/01/2017
31390F 4E 6|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | cooveenerererermeeneenns | verenenn 160,139 | ......160,139 | ............ 165,568 | ............ ) (174) 160,139 05/01/2032
31390F 4T 3|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (405) 96,915 05/01/2017
31390F 4W 6| FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (249) 81,237 05/01/2017
31390G A6 4|FEDERAL NATLMTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (156) 49,099 05/01/2017
31390G CE 5|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | cccomreeermmeermmrernneee | eerernnn 104,179 | 1104179 | ... 107,712 | e ) (47) 104,179 05/01/2032
31390J 3P 4|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (825) 283,508 07/01/2032
31391Q JP 0|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (353) 350,109 11/01/2032
31400S CJ 6|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (550) 04/01/2018
31401B P4 1|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 1,201,016 ) (3,650) 05/01/2018
31402E R7 5|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 960,285 ) (385) 08/01/2033
31402G R4 T7|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 1,082,043 ) (411) 07/01/2033
31402K VX 9|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (891) 07/01/2018
31402L QU 9|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (362) 08/01/2033
31403F PK 4|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ) (3,054) 10/01/2033
31403J W6 9| FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN ) (1,269) 12/01/2033
31403N GB 7|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... 555,953 ) (808) 11/01/2033
31404G 2B 6|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. [ 1,092,221 ) (2,994) 02/01/2019
31404M L4 8|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ...346,683 ) (317) 03/01/2034
31404P LS 8|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 1,123,444 1,689 04/01/2019
31404W TV 8|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ...817,690 1,108 05/01/2019
31405R AM 8| FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. ...909,446 ) (601) 10/01/2034
31405R AN 6|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN 1,474,855 ) (1,933) 10/01/2034
31405R BK 1|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... 325220 | ...... 325,220 331,114 325,383 (163) (163) 325,220 10/01/2034
31405R G3 4|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 161,446 | .....161,446 | ...........163,490 | ........... 161,484 (38) (38) 161,446 09/01/2034
31406B F2 1|FEDERAL NATL MTG... ...| 12/01/2008 | MORTGAGE PAYDOWN 1,015,522 | ...1,013,981 | .........1,028,951 | ......... 1,016,597 [ .oovecvciriee [ e (1,075) (1,075) | oo | v 1,015,522 01/01/2035
31406C TB 4|FEDERAL NATL MTG... ...| 11/01/2008 | MORTGAGE PAYDOWN.......... 255,949 (65) (65) 255,949 12/01/2034
31406E ML 5|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. (446) (446) 810,250 01/01/2035
31406E Z5 6|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 126 126 480,181 03/01/2035
31406K LR 9|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. (51) (51) 194,323 01/01/2035
31406L JC 3|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN. 585 585 427,856 03/01/2035
31406M LG 9|FEDERAL NATL MTG ...| 11/01/2008 | MORTGAGE PAYDOWN.......... | ceovsveeermerrirnerririenns | 102,493,334 | ..2,493,334 | ........2,509,697 | ........2,494,603 | ...ccooonvvrrmmrrins | corrrnnns (1,269) (1,269) 2,493,334 01/01/2035
31407B HM 4| FEDERAL NATL MTG... .| 11/01/2008 | MORTGAGE PAYDOWN 479 479 439,664 06/01/2035
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31407E VE O|FEDERAL NATL MTG... ...| 11/01/2008.| MORTGAGE PAYDOWN 2,067,832 | ....2,067,832 | ......... 2,110,158 2,071,756 2,067,832 0 07/01/2020.
31407F DK 3|FEDERAL NATL MTG ...| 11/01/2008.| MORTGAGE PAYDOWN........... 1,424,149 | ...1,424,149 1,348,602 1,416,646 0 10/01/2020.
31407 EX 6|FEDERAL NATL MTG ...| 12/16/2008.| MORTGAGE PAYDOWN.. ..10,419,746 ..10,493,009 0,474,169 261,962 261,962 11/01/2036.
31407L MV 6| FEDERAL NATL MTG ...| 11/01/2008.| MORTGAGE PAYDOWN.. .. 1,682,377 | ......... 1,569,025 1,581,939 0 06/01/2035.
31407S A2 8|FEDERAL NATL MTG ...| 11/01/2008.| MORTGAGE PAYDOWN 326,026 310,285 325,428 0 08/01/2035.
31408H KX 2|FEDERAL NATL MTG ...| 11/01/2008.| MORTGAGE PAYDOWN 2,284,018 | ....2,284,018 2,275,231 2,284,018 0 02/01/2036.
31409F E6 1|FEDERAL NATL MTG... ...| 11/01/2008. | MORTGAGE PAYDOWN........e. [ covvvvererrirnerrincins [ e 1,135,408 | ....1,135,408 | .........1,126,183 | ... 1,134,738 [ .covooivrvivirans v BT | e | i1 i | s 1,135,408 0 03/01/2036.
31409T RE 0|FEDERAL NATL MTG... ...| 11/01/2008. | MORTGAGE PAYDOWN........cc. [ coovreererrirnnrirnnrin [ 1,583,065 | ....1,583,065 | .........1,533471 | ... 1,578,318 [ oovooociracs v e TAT | e | e A TAT | | 1,583,065 0 04/01/2036.
31409X 5A 3 ...| 11/01/2008. | MORTGAGE PAYDOWN 2,027,139 | ....2,027,139 2,027,139 0 05/01/2036.
31410E 2N 7 ...| 11/01/2008.| MORTGAGE PAYDOWN........... 419,333 0 07/01/2036.
31410S 4X 2|FEDERAL NATL MTG... ...| 11/01/2008. | MORTGAGE PAYDOWN........... [ covvververrnenninni | 11,844,708 | ....1,844,708 | .........1,876,126 | .........1,850,059 | ..cocoovivmrvmrinn | verreeee(5,351) | oo | vvriirenend(5,351) | i | e 1,844,708 0 09/01/2036.
31410U GK 2|FEDERAL NATL MTG... ...| 11/01/2008.| MORTGAGE PAYDOWN 678,750 0 03/01/2037.
31410W 3E 6 ...| 11/01/2008. | MORTGAGE PAYDOWN 390,672 (1,443) 09/01/2022.
31411A JG 1 ...| 11/01/2008. | MORTGAGE PAYDOWN........... [ coovvernerernmrcrnnncns | e 1,715,737 [ 4,715,737 | 1,726,862 | oo 1,717,527 [ e | eeeeeee(1,785) | e | et (1,785) [ e | e 1,715,737 11/01/2036.
31411H P7 9 ...| 11/01/2008. | MORTGAGE PAYDOWN 5,058,646 01/01/2037.
31411IN XZ 5 ...| 11/01/2008.| MORTGAGE PAYDOWN 968,854 03/01/2037.
31411W AU 1 ...| 11/01/2008. | MORTGAGE PAYDOWN 385,909 04/01/2037.
31411W FH 5|FEDERAL NATL MTG... ...| 11/01/2008.| MORTGAGE PAYDOWN........... [ ccovverrerernrcirnnnn | 2.0nn.2,487,666 | ....2,487,666 | ......... 2,488,638 | ........ 2,487,856 2,487,666 05/01/2022.
31412L D2 3|FEDERAL NATL MTG... ...| 11/01/2008. | MORTGAGE PAYDOWN 958,328 994,033 996,637 03/01/2037.
31412S 4L 6 ...| 11/01/2008.| MORTGAGE PAYDOWN 225,586 228,194 225,827 225,586 04/01/2038.
314128 5T 8 ...| 11/01/2008. | MORTGAGE PAYDOWN 637,894 637,894 05/01/2038.
31414U 5K 0 ...| 11/01/2008.| MORTGAGE PAYDOWN........... ..137,225 137,225 05/01/2038.
370425 RP 7 ...| 10/01/2008. | VARIOUS 669,225 | ....1,080,000 | .........1,009,500 | .........1,045,140 [ ...occooorrrmmmrcrrees [ 12,182 | oo [ i 12,182 [ | s 1,057,322 | oo [ (388,097) ........ (388,097) 01/19/2010.
38122N AN 2 ...| 06/02/2008. | ISSUE CALLED at 100.000........ 635,000 601,508 33,492 33,492 06/01/2021.
38122N NY 4|GOLDEN ST TOB SECURITIZATION.... ... 06/02/2008. | ISSUE CALLED at 100.000........ [ ccveeererererneerrreernens | eoervrens 315,000 305,591 9,409 9,409 06/01/2027.
43231K AA  4[HILLSBOROUGH CNTY FL ...| 04/01/2008. | ISSUE CALLED at 100.000........ 25,000 26,568 (1,568) (1,568) 04/01/2018.
451295 SP 5| IDAHO HEALTH FACS AUTH RE.. ... | 04/15/2008. | VARIOUS..........covvvmerrerirnirneinns | e [ v 2,700,000 | ....2,700,000 | ......... 2,700,000 | .......... 2,700,000 2,700,000 0 07/01/2035.
45200P GC 5[ILLINOIS HEALTH FACS AUTHREV ... ...| 05/15/2008. | ISSUE CALLED at 100.000........ 255,000 255,000 272,654 262,760 261,600 (6,600) (6,600) 05/15/2010.
54627A DE 4|LOUISIANA HSG FIN AGY SINGLE FAMILY MT{ ... | 12/01/2008. | ISSUE CALLED at 100.000........ 5,000 5,000 5,000 5,000 5,000 0 06/01/2019.
546398 JK 5|LOUISIANA PUB FACS AUTH REV ...| 11/03/2008. | MERRILL 2,087,708 | ...2,000,000 | ......... 2,096,640 2,089,468 2,078,302 9,406 9,406 01/01/2014.
56036Y AY 1|MAIN STR NAT GAS INC GA GAS PROJ. ...| 04/01/2008. | PERSHING DLJ 8,296,576 | ...8,405,000 | ........9,016,464 | ......... 8,935,738 03/15/2015.
56052E CR 7[MAINE ST HSG AUTHMTG ..... ...| 04/21/2008. | ISSUE CALLED at 100.000........ [ ccccovvrrvrrererrirnnnens 30,908 11/15/2015.
575827 EF 3|MASSACHUSETTS ST ...| 11/21/2008.| BANC OF AMERICA.........ccoocveees | conmriirnnrirnnrirnnnn | 14,275,840 | ....4,000,000 | .........4,696,800 | ........4,303,230 [ ..coocororrrmmmrcrmene [ weerenc(93,091) | oo [ eeireee(93,091) [ oo | e 4,210,139 11/01/2010.
575827 N7 1|MASSACHUSETTS ST.......... ...| 08/22/2008. | BANK OF NOVA SCOTIA.......... 2,626,633 10/01/2016.
575827 YK 0|MASSACHUSETTS ST ...| 12/01/2008.| SALOMON BROS.........coovvvrmmeee [ o [ 0000.2,112,460 | ....2,000,000 | .........2,253,360 | .........2,185,573 [ .ooveorrvrrrrrrinane [ eeeeene(25,031) | oo [ eeeeee(25,031) [ o | e 2,160,541 02/01/2014.
57582N FD 2| MASSACHUSETTS ST ...] 05/13/2008. | DEPFA ACS BANK.......ccccoeomueees [ o [ 200005,219,391 | ....4,930,000 | .........5,571,492 | .........5,159,180 [ ...cooorvvrrmirrirees [ corereee(40,284) | oo [ e (40,284) [ oo | s 5,118,895 02/01/2010.
57582N XC 4| MASSACHUSETTS ST ...] 07/22/2008. | WARBURG..........covvvemerecemeeeceeees | oo | 023,305,940 | ....3,000,000 | .........3,418,920 | .........3,284,130 | .ovveororvorerccrei | cecee(21,873) | oo | e d@1,873) [ e | 3,262,458 08/01/2014.
59164E DN 4|METRO WASTEWTR RECLAMATION . ...| 07/21/2008. | ISSUE CALLED at 100.000........ | .cccoerrererrernrrrnens | 20,395,000 | ....1,395,000 | .........1,519,322 [ ........ 1,457,337 | oo | erieeee(7,526) | oo | vvriireceed(T,526) | o | e 1,449,811 | oo 04/01/2012.
592646 LW 1|METROPOLITAN WASH D C ARP ...| 08/13/2008.| MORGAN K 666,693 10/01/2012.
592646 ND 1|METROPOLITAN WASHINGTON DC ARPT AUT ... | 08/06/2008. | BLAIR, WM........cccccoorsmrrmmmrrrennes | covrrmreriisnerrsneiinns | e0eernn1,026,990 | ....1,000,000 | .........1,056,730 | .........1,038,041 | .ooovvivrrverrivecrs | oreerens(4492) [ o | e (4492) e | i 1,033,550 10/01/2012.
594653 N8 6|MICHIGAN ST HSG DEV AUTH.... ...| 12/01/2008. | ISSUE CALLED at 100.000........ 633,664 06/01/2011.
59465M LV 5[ MICHIGAN ST HSG DEV AUTH.... ...| 10/01/2008. | ISSUE CALLED at 100.000........ 363,394 10/01/2013.
603827 NA O MINNEAPOLIS & ST PAUL ,INN MET ARPTS... | ... | 05/27/2008.| DEPFA ACS BANK 2,645,165 01/01/2018.
60636X LD 3|MISOURI ST HSG DEV COMMN SINGLE FAMIY ... | 09/02/2008. | ISSUE CALLED at 100.000........ 312,993 09/01/2034.
644686 ZV 2|NEW HAMPSHIRE ST HSG FIN.... ...| 10/14/2008. | ISSUE CALLED at 100.000........ | ccccerveveersrceersneeens | 21,470,000 | ....1,470,000 | .........1,492,050 | .........1,490,819 [ .ooooirrrimrrinane | correencena(525) | oo | cevrieiceeccd(B25) [ e | e 1,490,294 | ..oooovvvvennne 01/01/2026.
647200 HX 5|NEW MEXICO MTG FIN AUTH. ...| 07/01/2008. | ISSUE CALLED at 100.000........ 205,000 07/01/2026.
64966C V2 4|NEW YORKNY ...| 08/14/2008. | BONY. 3,603,956 3,586,668 | ...oovvvereres [ e 144,367 | ..cooeeees 144,367 08/01/2011.
64966D PP 8| NEW YORKNY ... 07/22/2008. | WARBURG........ccocovvemmrrmmrinnrnns [ corrvnrrnerneinsirnens | 11,611,870 | ....1,500,000 | .........1,627,470 | ..... 1,594,978 [ .o [ eereennn(8,264) | o | e d(8,264) [ e | e 1,586,714 25,156 25,156 11/01/2013.
64966E 5E 3|[NEW YORKNY ...] 08/14/2008. | FIRST MA......cvvvvrrmerrmmnrirmnerenns [ o [ 200000.3,192,720 | ....3,000,000 | .........3,236,370 | .......3,147,183 [ cooveiirrirrinacs | cerine(24,686) | covorveercrenne | e (24,686) [ oo | e 3,122,498 70,222 70,222 08/01/2011.
64966E Y6 8|NEW YORKNY ... | 01/24/2008. | CITIGROUP 448,105 2,440 2,440 08/01/2008.
64966E YT 8[NEWYORKNY .. ...| 11/01/2008. | MATURITY. 380,000 0 11/01/2008.
64983W 8N 9|NEW YORK ST DORM AUTH ...| 07/22/2008. | ROOSEVELT & CROSS INC 533,089 (4,009) (4,009) 11/15/2023.
662858 FH 7[NORTH TEX TWY AUTH DALLAS.... .|...]07/01/2008. | ISSUE CALLED at 100.000........ 25,956 (956) (956) 01/01/2018.
66585V AU 9| NORTHERN TOB SECURITIZATIION CORP..... | ... 12/01/2008. | ISSUE CALLED at 100.000........ 534,837 10,163 10,163 06/01/2023.
667027 SZ OfNORTHSIDE TEX INDPT SCHDIST.......ccocvuees ...1 08/01/2008. | ISSUE CALLED at 100.000........ | .ccccorsvvvrserrrserrns | 2. 150,000 | .......150,000 | ...........150,000 | ............ 150,000 0 08/01/2031.
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678908 D2 7[OKLAHOMADEV FIN AUTHREV.........cccouuvus ...] 07/10/2008 | HARRIS NESBITT....... 2,649,525 | ..2,500,000 | ......... 2,656,625 | ......... 2,648,551 (7,207) 2,641,345 8,180 8,180 | ..... 147,569 | 02/15/2017
709221 FA 8| PENNSYLVANIA ST TPK COMMN OIL FRANCH ...| 05/15/2008 | FIRST CL 2,219,240 | ...2,000,000 .2,201,400 2,199,931 |. (7,292) 2,192,639 26,601 26,601 | ....... 49,292 | 12/01/2016
717893 HF 1|PHILADELPHIA PAWTR ...| 01/24/2008 | WACHOVIA 3,079,918 | ...2,950,000 .3,399,049 3,061,599 |. (5,035) 3,056,565 23,353 23,353 | ....... 18,438 | 06/15/2009
721832 FP 3| PIMACNTY ARIZ UNI SCH DIST. .| 07/01/2008 | MATURITY ... | erneerinenrineseinenns | eevvenne 1,000,000 1,211,110 N (QRSKCET ] (TR I 1,000,000 0 70,000 | 07/01/2008
725304 DC O|PITTSBURGH PAWTR & SWR........ ..| 04/14/2008 | WACHOVIA 3,015,360 | ...2,700,000 | .........3,096,306 | ........3,012,572 | ..coeoovmvrrimnvins | weennc(14,494) | oo | v (14,494) 2,998,078 | .oooovvvvevenns [ cevrreinens 17,282 | oo 17,282 | ..... 110,175 | 09/01/2013
735518 AG 7|PORT UMPQUA ORE POLLUTION CTL . ..| 12/09/2008 | MERRILL 97,312 (874) 102,446 (5,134) (5,134) 5,359 | 06/01/2011
745235 VS 7|PUERTORICO PUB BLDGS AUTHRE ... ..| 07/22/2008 | WARBURG 2,983,740 (2,014) 3,118,824 | ..o [ s (135,084)] ......... (135,084)] .....159,167 | 07/01/2028
745277 PM 9| PUERTO RICO MUN FIN AGY.............. ..| 08/01/2008 | MATURITY 3,000,000 | ...3,000,000 | .........3,077,760 | ........3,019,914 | .ccoevvvmrrrcrmmcrns | eereeee(19,91D) | | v (19,914) 3,000,000 0f... 150,000 | 08/01/2008
750740 AT 9|RAIL CONNECTIONS INC MASS REV. ..| 10/30/2008 | FIRST TENNESSEE 522,132 25,270 589,132 [ .oovvvrerrens | e (67,000 ........... ((CTA0[0[0) ] [— 07/01/2022
762212 Q9 2|RHODE ISLAND HSG & MTG . ...| 02/13/2008 | JANNEY MONTGOMERY... (1,257) . (1,052) (1,052)] ....... 21,058 | 03/20/2008
796261 CA 1|SANANTONIOTX .. ..| 08/15/2008 | ISSUE CALLED at 100.000. (1,282) 08/15/2034
805777 HK 8|SAYRE PA HEALTH CARE FACS ... ...| 12/01/2008 | ISSUE CALLED at 100.000 (510) 12/01/2012
815618 BY 8[SEDWICK CNTY KANS SINGLE FAMILY MTGH ... | 12/01/2008 | ISSUE CALLED at 100.000 (278) 06/01/2028
821697 VP 1|SHELBY CNTY TENN HEALTH .. ..| 08/19/2008 | DEPFA ACS BANK (7,390) 09/01/2024
852636 AS 8|STAMFORD CONN HSG AUTH .. .| 12/01/2008 | MATURITY. ......oovvrrerrnrrisnrriinneens | corennrirnnsiissssisinnnns | 0000.3,800,000 | ...3,800,000 | .........3,936,116 | .........3,926,696 | ......cooovrrrmrrrrs | 00rrs(126,696) | covvvorrviracri | e (126,696) 3,800,000 12/01/2008
880459 XZ O TENNESSEE HSG DEV AGY....... ..| 10/01/2008 | ISSUE CALLED at 100.000 152 2,251,881 07/01/2033
888804 AW 1| TOBACCO SECURITIZATION AUTH . ..| 06/02/2008 | ISSUE CALLED at 100.000 58 316,322 06/01/2025
888808 AG 7|TOBACCO SETTLEMENT AUTH ..| 10/31/2008 | DEPFA ACS BANK (8,037) | oo | v 1,026,494 06/01/2011
888808 AS 1|TOBACCO SETTLEMENT AUTH ..| 10/31/2008 | DEPFA ACS BANK (2,486) 2,199,825 06/01/2037
888808 BF 8| TOBACCO SETTLEMENT AUTH ..| 06/02/2008 | ISSUE CALLED at 100.000 (28) 865,950 06/01/2019
888808 DB 5[ TOBACCO SETTLEMENT AUTH ..| 12/01/2008 | ISSUE CALLED at 100.000 144 217,610 06/01/2023
88880M AH 4|TOBACCO SETTLEMENT AUTH ..| 12/01/2008 | ISSUE CALLED at 100.000 (50) 103,682 06/01/2026
88880T AY 2|TOBACCO SETTLEMENT AUTH ..| 06/02/2008 | ISSUE CALLED at 100.000 (81) 30,850 06/01/2012
88880T BA 3| TOBACCO SETTLEMENT AUTH ... ... | 06/02/2008 | ISSUE CALLED at 100.000 (A721) | e | s 1,488,254 06/01/2013
898526 AU 2| TSASC INC NY ...| 07/15/2008 | ISSUE CALLED at 100.000 (161) 816,736 07/15/2013
898526 CX 4|TSASC INCNY ..| 12/01/2008 | ISSUE CALLED at 100.000 48 252,915 06/01/2022
91471F AW 5] UNIVERSITY NC HOSP C ..| 05/13/2008 | MERRILL 0 2,000,000 02/15/2031
917328 LW 4[UTAH ASSD MUN PWR SYSREV ... .| 01/24/2008 | WACHOVIA (PCI01) ) ST IS, 1,841,199 07/01/2009
939828 ZY 8|WASHINGTON ST PUB PWR SUP.. .|...] 07/01/2008 | ISSUE CALLED at 102.000....... | .cccccruvrermrrrrnrree | +.0....2,550,000 | ...2,500,000 | .........2,640,500 | ........2,598,826 | .....ccooorrmrrcrmuns | erree(10,125) | oo | s (10,125) 2,588,701 07/01/2012
13509P AY 9| CANADA HOUSING TRUST .| C | 07/16/2008 | VARIOUS ...7,769,967 478 ..7,561,974 09/15/2011
13509P BA 0| CANADA HOUSING TRUST .| C | 07/16/2008 | VARIOUS ......12,100,362 | .11,935,000 | ....... 211,916,520 [ | e (AL ST 11,918,235 12/15/2011
13509P BB 8| CANADA HSG TRNO 1 C [ 09/16/2008 ] SCOTIA C...oooovvvvvrernnriinnniinnne | cevesssmesssnesssnsssnns | conseees 9,052,583 | ...8,820,000 | ......... 8,803,066 | ......... 8,803,066 0 8,803,066 249,517 249,517 | ... 269,191 | 06/15/2012
3199999. Total - Bonds - Special Revenue and Special Assessments ....251,435,634 |247,519,854 | .....256,750,648 253,054,074 0. (743297)] ool 0] (743297)] ool 0].... 252,310,778 | ..ocooovveen. 0f. (875,144)] ......... (875,144)] ..8,927,482 | ..... XXX.ooonee
Bonds - Public Utilities
[ 00433) AB 1]JACCESS RDS EDMONTON LTD.......ccooooorees [C] 12/01/2008]ROYAL TRUST | 44926 ....... 44575 | 49,428 | 49,290 | I (32)] I (32)] [ 49,258 | I (4,332)] (4,332)] .....201,737 [ 09/30/2037]
[3899999.  Total - Bonds - Public Utilities | 44926 |....... 44 575 | 49428 | 49,290 | 0] (32)] 0] (32)] 0| 49,258 | 0] (4,332)] (4,332)] ....201,737 [ ... XXX.......
Bonds - Industrial and Miscellaneous
001669 AQ 3|AMC ENTERTAINMENT INC PRIV PLACE( ... | 09/08/2008 | LEHMAN B 235,300 | ...... 260,000 253,925 255,347 409 409 255,756 (20,456) (20,456)] ...... 21,378 | 03/01/2014
009363 AD 4[AIRGASINC PRIV PLACE............... ...| 01/17/2008 | BARCLAYS US FUN 250,000 | ...... 250,000 248,625 248,886 6 6 248,892 1,108 1,108 | ......... 07/15/2014
014477 AG 8|ALERIS INTERNATIONAL INC PRIV PLACE]| ... | 04/01/2008 | CS FIRST 80,625 | ...... 125,000 | ccovvvrnne 131,250 | coovvernnee 130,999 (115) (115) 130,884 | oo [ e (50,259) | ......c.... (50,259) .. 12/15/2016
03072S LD 5|AMERIQUEST MTG SECS 2003 ...| 11/25/2008 | MORTGAGE PAYDOWN.......... revenmenesmneesnnnesnns | oeeeeennnn D479 | 594,759 | ...........807,514 | ... 596,039 | oo | e (1,280) (1,280) 594,759 0 11/01/2033
06423R AQ 9|BANK ONE ONESERIES 2003-1.. ..| 01/15/2008 | ISSUE CALLED at 100.000 5 5 999,608 392 392 09/15/2010
079857 AG 3|BELLSOUTH CAP FUNDING | 1211712008 | MESIROW.........cveorvvereeennreenns | cernereenneeessseeesnnees | 101,030,000 | ...1,000,000 | .........1,000,819 | .........1,002,392 | ..oovvveorrvrerrrrrns | cevrrnens (1,074) (1,074) 1,001,318 28,682 28,682 02/15/2010
097395 AH 0|BOISE CASCADE LLC ..| 04/15/2008 | ISSUE CALLED at 100.000 243 243 92,557 7,443 7,443 10/15/2014
120568 AK 6|BUNGE LTD FIN CORP....... .| 12/15/2008 | MATURITY .....ooovvvverrrremnneenneeens | cersneeirsseeisnseeesnnnes | 201,000,000 | ...1,000,000 | ......... 1,007,400 | ......... OO XCT T R [ (1,538) [RIRSKT:) ] [T I 1,000,000 0 12/15/2008
12501B AP 9 CCH | HOLGINGS LLC .| ...| 02/01/2008 | VARIOUS, 237,500 238,370 125 125 238,495 | .o [ v (110,995) | ......... (110,995)] .. 04/01/2014
125581 AE 8| CIT GROUP INC ...| 05/08/2008 | MATURITY 500,030 500,004 (4) (4) 500,000 0 05/08/2008
12668G AC 6| COUNTRYWIDE HOMES CMO.... ...| 11/25/2008 | MORTGAGE PAYDOWN.......... 52,604 52,610 | coveoeveerereerneees | e 13,453 [ | e 13,453 66,063 0 08/25/2036
13645R AG 9| CANADIAN PAC RY CO NEW. ..| 05/14/2008 | MORGAN STANLEY 996,250 996,250 0 996,250 6,760 6,760 05/15/2013
16165L AC 4|CHASEFLEXTRUST .. ..| 11/25/2008 | MORTGAGE PAYDOWN.......... 184,833 184,850 0 184,850 0f . 10,224 | 06/25/2036
162456 AM 9| CHATTEM INC PRIV ..| 08/01/2008 | DEUTSCHE BANK .107, v 110,550 1 ........... 110,367 (46) (46) 110,321 (2,521) (V7)) [ 7,165 | 03/01/2014
17307G VJ 4]|CITIGROUP MORTGAGE LOAN TRUST, INC..{...| 11/25/2008 | MORTGAGE PAYDOWN.......... 513 | ... 540,502 540,513 0 540,513 22,735 | 08/25/2035
179584 AA 5|CLAIRE'SSTORESINC .. ..| 02/15/2008 | J P MORGAN 83,438 | ...... 125,000 | ccovvvvnee 125,000 | oovvvvnnee 125,000 0 125,000 | cooovvvvervenns [ e (d1,562) ] ... (41,562) | ... 2,569 | 06/01/2015
196522 AH 9| COLORADO INTST GAS CO .| 06/02/2008 | VARIOUS 544,963 | ...... 550,000 523,534 529,068 303 303 529,371 | oo | 00000 15,592 | ... 15,592 | ... 26,705 | 03/15/2015
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199333 AG 0] COLUMBUS MCKINNON CORP. ...| 01/17/2008 | CANTOR FITZ 234,000 | ... 225,000 226,950 226,502 (12) (12) 226,489 7,511 7,511 11/01/2013
21701R AB 4| COORS BREWING CO ...| 02/11/2008 | CORPORATE REORGANIZATI 5 81,833 9,903 9,903 05/15/2012
228188 AD 0 CROWN AMERS LLC / CROWN . ...| 08/01/2008 | LEHMAN B 0 120,000 3,600 3,600 11/15/2015
233835 AA 5[DAIMLER CHRYSLER NORTH ... ...] 06/10/2008 | MERRILL...........ovveeereerereecenrrces | coernreennreeseneesnnns | eeeen 4,482,719 | ...4,350,000 | .........4,616,700 | ........4,460,173 | .ccoovvcverrcrerrcces | 100eeenn(28,800) | oo | v [PER<10[0) [N IR 4,431,373 51,346 51,346 09/01/2009
245091 AD 5|DEL LABORATORIES INC . ...| 01/15/2008 | ISSUE CALLED at 100.000....... 140 357,432 17,568 ..17,568 02/01/2012
25156P AB 9| DEUTSCHE TELEKOM INTL FIN. ...| 08/15/2008 | JEFFERIES & CO ,323, ..1,250, (27,644) [ ..ovvvoerraene | e 1,333,998 | ..coovvvvrine ..(10,898) 06/15/2010
26439R AF 3|DUKE CAPITALLLC . ...| 08/12/2008 | JEFFERIES & CO 2,055,000 | ...2,000,000 (21,022) 2,039,987 5,013 10/01/2009
31359M H8 9| FEDERAL NATL MTG ASSN ...| 05/05/2008 | LEHMAN B .15,000,000 | .......14,527,110 | ......14,586,773 | .ccccovvrivmrvvrinen | 015,105 | oo | s 15,105 [ .o | cevvrne 14,601,877 | .o | 21,140,506 | ... ,140,506 03/15/2016
345397 UA 9|FORD MOTOR CR CO..... ... | 04/14/2008 | LEHMAN B.........cooooommrrermnrirnnnins | corenriisnsiisnsiisnnns | evreenn495,000 | ... 500,000 5,348 491,392 3,608 10/01/2008
36158Y AB 5| GE CAP CMBS 2000-1 ...| 12/17/2008 | MORTGAGE PAYDOWN.......... | ccovvvvrrrerirneiiniinns | werennnn 156,554 | ... 156,554 (140) 156,554 0 01/01/2033
36159M AJ 3| GE EQUIP SMALL TCKT 2005..........crvveererrienns ..| 12/122/2008 | MORTGAGE PAYDOWN.......... | ccoovrovrrrerrseinnenns | eerenn 198,841 | Lo 198,841 573 198,841 0 06/22/2015
361856 DA 2| GMAC MORTGAGE COPRORATION LOA CM( ...| 11/25/2008 | MORTGAGE PAYDOWN 1,721,841 3172 | i | e 1,721,841 10/25/2033
36186C AA 1| GENERAL MTRS ACCEP CORP ... ] 01/22/2008 | MATURITY .....ooovvvvvnrriranrirernins | eorrerrinenrinensirnenns | evrenernn00,000 | ..o 500,000 1,118 500,000 01/22/2008
36962G U6 9| GENERAL ELEC CAP CORP MT! ...| 06/04/2008 | JEFFERIES & CO.......cocoveommrverns | correrrrnnrrrnerrrnenns | 99,182 | o 100,000 203 95,574 01/08/2016
36962G WB 6| GENERAL ELEC CAP CORP MT! ...| 06/16/2008 | JEFFERIES & CO 1,500,000 (CH0ZT0) ) ST IS 1,555,671 02/22/2011
370442 BT 1|GENERAL MTRS CORP .| ..] 10/07/2008 | VARIOUS...........cccomvvvmmmrrrmmrrnns | e | v 111,450 | L 250,000 142 228,767 07/15/2033
370442 BW 4| GENERAL MOTORS PRIV PLACE..... ...| 09/26/2008 | BANC OF AMERICA..........cccconuee | commrrmmrrmrrneirnninns | eereeennn 102,500 | ... 250,000 358 235,042 07/15/2023
38141G AD 6| GOLDMAN SACHS GROUP INC ...] 05/12/2008 | GOLDMAN (1).....ccvermrrermrerrennees | cerremeernneeesneiessnnes | evverennnn 261,455 | ... 250,000 (2,625) 260,089 10/01/2009
382383 AE 7| GOODMAN GLOBAL HLDGS INC ...| 02/13/2008 | ISSUE CALLED at 99.000......... 322,740 | ...... 326,000 0 323,400 06/15/2012
382383 AG 2| GOODMAN GLOBAL HOLDINGS ... ...| 02/13/2008 | ISSUE CALLED at 106.160....... | ccoveerrreerererererneernns | cevreienns 265,400 | ...... 250,000 71 246,265 12/15/2012
404119 AE 9|HCA THE HEALTHCARE COMPANY ... ...] 09/23/2008 | VARIOUS...........oovvmrririrnrinneins | evrrrrneinerineeineenes | ceiineiins 167,490 | ...... 180,000 572 170,893 05/01/2012
415905 AB 4|HARRY & DAVID OPERATION ... ...| 10/16/2008 | WARBURG 61,250 | ...... 125,000 (39) 125273 | oo 03/01/2013
451663 AC 2|IDEARC INC PRIV PLACE. ... | 10/30/2008 | VARIOUS...........ovvvmerirrineirnnenns | eonrrrrneenserireeineenes | cevineinns 193,863 | ...... 550,000 (344) 558,190 11/15/2016
45661Y AA 8|INEOS GROUP HLDGS PLC.... ...| 11/18/2008 | J P MORGAN 97,500 | ...... 500,000 0 500,000 02/15/2016
45822C AB OINTELSAT INTERMEDIATE ...| 05/23/2008 | CORPORATE REORGANIZATI] ......oooovrirerineenes | cevrernnas 217,332 | ...... 250,000 1,414 213,007 02/01/2015
462613 AB 6|IPALCO ENTERPRISESINC . ...| 04/08/2008 | ISSUE CALLED at 103.907....... 992,310 955,000 333 954,091 11/14/2008
500657 AA 9]INVISTA PRIV PLACE. reeee | | 06/23/2008 ] J P MORGAN........coorrvemrreennnes | cevermmeeennneenneeninns | ceveeinnns 128,125 | ...... 125,000 (722) 129,805 05/01/2012
51508L AC 7|LANDRY'S RESTAURANTSINC PRIV PLAC]...| 08/13/2008 | PARIBUS 250,000 | ... 250,000 123 248,386 12/15/2014
52517P F6 3|LEHMAN BROS HLDGS INC MTN... ...| 10/02/2008 | MORGAN STANLEY.......coocceenes | cormmrermmreemmeeermnnee | eevemnnens 141,250 | ...1,000,000 3,571 954,469 04/04/2016
52517P K5 9|LEHMAN BROS HLDGS INC MTN... ... | 10/14/2008 | GOLDMAN (1)...covvermrreermeeermeees | werrmeermmeeernmeessenees | eevennnnees 107,500 | ...1,000,000 | ......... 1,021,340 | ......... 1,018,252 | .ooovrvnerrerieens (1)) ST IS, 1,014,441 | oo 07/18/2011
52517P VW 0|LEHMAN BROTHERS HOLDINGS ...| 10/14/2008 | WARBURG 10,000 | ...... 100,000 94,023 95,065 539 95,604 (85,604) (85,604) 03/13/2014
575796 AE 7|MASS RBB TRUST 1999-BECH.... ...| 09/15/2008 | MORTGAGE PAYDOWN.......... | cecomeeeermmreermmeeeennes | eevernnnees 798,135 | ...... 798,135 818,712 802,224 (4,089) 798,135 0 03/15/2012
59018Y QU 8|MERRILLLYNCH&COINC .. ...| 04/21/2008 | MATURITY 3,000,000 | ...3,000,000 3,026,250 3,002,036 (P0K15) ) ST IS 3,000,000 04/21/2008
59562V AH 0| MIDAMERICAN ENERGY HLDGS.... ...| 01/24/2008 | MESEROW. 2,990,910 | ...3,000,000 2,901,555 2,991,519 1,772 2,993,291 05/15/2008
600388 AA 0| MILLER BREWING CO ...| 03/26/2008 | BARCLAYS US FUN 250,000 | ... 250,000 249,870 249,983 7 249,990 08/15/2008
608328 AK 6|MOHEGAN TRIBAL GAMING .| 12/18/2008 | VARIOUS........oooeevercerercererees | coeenereneereenerinnnns | evviieeenes 188,500 325,000 258,500 257,022 | oo | ceenenen(2,372) | oo 48,460 (50,832) 206,190 04/01/2012
62941E AB 7|NTKHOLDINGS INC .| 07/31/2008 | VARIOUS........oovoeerrecerervenerees | coveeereneereenerinnnns | evviennenes 120,061 | ...... 250,000 | .coooveernee 185,625 | coovvvvvee 188,974 | .o 4563 193,537 | oo 03/01/2014
629855 AH 0[NALCO CHEMICAL ...| 10/01/2008|J P MORGAN 79,300 80,000 80,000 80,000 0 80,000 11/15/2013
637432 DA 0[NATIONAL RURAL UTILS ...| 12/16/2008 | MESIROW............ 988,550 | ...1,000,000 959,560 973,891 8,750 8,750 982,641 10/01/2010
640094 AF 5[NEFF COROP ...| 02/12/2008| CS FIRST. 54,531 | ... 125,000 | ccovvvrnne 125,000 | oovvevnnee 125,000 0 125,000 | coeoreveerenns 06/01/2015
697933 AV 1|PANAMSAT CORP ...| 04/09/2008 | CORPORATE REORGANIZATI 93,983 90,000 90,000 0 90,000 06/15/2016
721467 AE 8|PILGRIMSPRIDECORP  ...ccocovivierrrcerieneens ..] 09/25/2008 | VARIOUS........oovooverervenerrenerins | coveeerienerienerisnens | cvviiiennes 169,765 | ...... 250,000 254,688 254,404 (350) (350) 254,054 05/01/2015
730857 AA 7| POKAGON GAMIN AUTHORITY PRIV PLA(...| 02/29/2008 | ISSUE CALLED at 100.000....... 53,000 53,000 54,984 54,713 (32) (32) 54,681 06/15/2014
79546V AF 3| SALLY HOLDINGS LLC PRIV PLACE.....| ...| 09/11/2008 | CS FIRST......coccormmreermmreermmerernnns | cevermmerssmmeessnneeennns | coveeennes 126,250 | ...... 125,000 | .coovvreneee 131,250 | oo 130,992 (316) (316) 130,676 11/15/2016
822582 AA 0 SHELL INTERNATION FIN ...| 03/24/2008 | GOLDMAN (1)...ccvveererrrerereereens | coreeerrenereeeerisnens | evvveene 1,069,130 | ...1,000,000 999,100 999,346 41 41 999,387 06/27/2011
828709 AF 2[SIMMONS CO ...| 12/09/2008 | DEUTSCHE BANK 46,250 | ... 125,000 51,875 52,331 (255) (255) 52,076 01/15/2014
832248 AH 1|SMITHFIELD FOODS INC ... ] 02/25/2008 | J P MORGAN........covvvererreeenens | cermmernnmerinseeinnens | ceveineens 157,600 | ...... 160,000 | .covvvvneee 169,325 (163) (163) 166,428 05/15/2013
852060 AS 1|SPRINT CAPITAL CORP ...| 06/03/2008 | BANC OF AMERICA.........ccoovveee | corrmmrrrmmneermnreinnees | cvveenns 1,799,125 | ...1,850,000 2,227,174 (22,322) (22,322) 2,066,947 03/15/2012
852061 AD 2[SPRINT NEXTEL CORP... ...| 04/18/2008 | MERRILL 395,000 | ...... 500,000 .471,570 701 701 473,489 | .o 12/01/2016
858577 AH 2|STENAAB ...| 03/28/2008 | FTN FINANCIAL 257,400 | ...... 260,000 259,550 12 12 259,679 11/01/2013
872375 AP 5[TECO ENERGY INC. .| 01/14/2008 | J P MORGAN........coovvvemerrenmnnins | cermeerrnmerinserinnens | eeveineens 104,000 | ...... 100,000 | ..... ..100,000 0 100,000 05/01/2015
87612E AC 0| TARGET CORP ...| 06/24/2008 | JEFFERIES & CO 2,074,580 | ...2,000,000 1,979,720 | ... 1,992,428 [ ..o [ s 1,122 1,122 | e | v 1,993,550 01/15/2011
880349 AH 8[TENNECO INC . ...| 11/14/2008 | PALI CAP. 55,000 | ...... 125,000 ..129,600 (422) (422) 128,783 | .o ) , 11/15/2014
88732J AL 2| TIME WARNER CABLE INC. .1 06/17/2008 | MORGAN STANLEY. .......oovvvenee | corrmrrennerinnerinnnes | cevvenns 4,026,160 | ...4,000,000 3,996,680 3,996,680 1 1 3,996,681 29,479 29479 | oo 750 | 07/01/2018
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893570 BR 1| TRANSCONTINENTAL GAS PIPE.... ...| 01/09/2008. | RECEIVE FREE 531,045 0 549,625 (18,580) 08/15/2011.
893570 BT 7|TRANSCONTINENTAL GAS PIPE.... ...| 01/09/2008. | RECEIVE FREE 574,390 489,986 84,404 07/15/2012.
897083 AA 9 WIMAR OPCO LLC/FIN CORP PRIV PLACE |...| 01/11/2008. | BNP PARIBAS 76,250 126,920 | .. ...(50,670) 12/15/2014.
904201 AA 8|UMBRELLA ACQUISITION .1 10/15/2008. | BROOKSTREET/FORESIGHT g 36,250 128,540 | .. (92,290) 03/15/2015.
909891 AB 9| UNITED COMPONENTS INC ...] 06/30/2008. | LEHMAN B.........cooooommrrrmmrrrrenns [ oo [ i, 141,375 154,244 | . ..(12,869) 06/15/2013.
91359P AF 7[UNIVERSAL HOSPITAL SERVICE PRIV PLAQ ... | 04/08/2008.| DEUTSCHE BANK 253,125 250,000 3,125 06/01/2015.
92857T AG 2|VODAFONE GROUP PLC ...| 08/13/2008.| CS FIRST 2,092,000 2,032,253 59,747 02/15/2010.
929771 AL 7|WACHOVIA CORP .1 01/16/2008. | MESEROW..........cooverrreereeenerees | cermrreenneeennneernnnee | cevernne 6,601,530 6,405,243 | ..oooovvvrnenee [ e 196,287 12/15/2008.
931142 BE 2| WAL MART STORES . ...| 03/24/2008. | BANC OF AMERICA 2,629,600 2,504,282 | ..oooovvvvennis [ e 125,318 08/10/2009.
00433)J AA 3| ACCESS RDS EDMONTON LTI .| C | 08/07/2008. | VARIOUS..........ooccommreemmeerrmreenne [ o [ e 4,632,041 | ...4,468,589 | ........4,608,903 | ........ 4,806,773 | ..ccoovvvmrrrrmmmrcrns | vorrrernnc( TATB) | o[ v (LAT8) | s [ e 4,605,296 26,745 09/30/2037.
025802 AC 0|AMERICAN EXPRESS C 1 02/04/2008. | RBC DOMINION.........ovvrrverereras | corverierirneirnniinsins | evviens 1,203,708 | ....1,210,000 | .........1,199,364 | .........1,200,059 | ......ccocorrrumrirees [ rrerrere 1,046 | oo [ v 1,046 [ o | s 1,201,105 2,603 01/27/2009.
034918 AC 6|ANGIOTECH PHARMACEUTICALS INC... ..] 10/01/2008. | VARIOUS 75,755 116,399 | oo [ eevrreeeens (40,644) 04/01/2014.
064149 NB 9| BANK NOVA SCOTIA HALIFAX.... [ C 1 11719/2008. | MATURITY ....covvvrrirnrisniiinnins | v | cvvi 2,170,000 2,170,000 11/19/2008.
09972B AB 6|BOREALIS INFRASTRUCTURE .| C [ 05/29/2008. | NESBITT.......ovvverrrrermrremnrennne | ceeeemmeeemeeeeneneeinns | oeveeees 1,894,770 | ....1,800,000 | .........1,981,764 | .........1,904,595 [ ....ccovvrrmmrcrmane | weerene(12,385) | oo [ eeieeee(12,385) [ o | e 1,892,210 2,560 05/03/2011.
135213 AA 4| CANADA SAFEWAY LTD.. .[C]01/22/2008. | NESBITT. 3,873,210 3,875,460 (2,250) 11/14/2008.
13591Z M6 4|CANADIAN IMPERIAL BANK .| C | 10/20/2008.| SCOTIA C. 3,875,305 3,874,156 1,149 09/10/2012.
13643Z AA 6| CANADIAN OIL SANDS .| C | 04/09/2008. | MATURITY 3,000,000 | ....3,000,000 | .........3,052,800 | ......... 3,009,994 3,000,000 04/09/2008.
350852 AM  8]407 INTL INC MTN CDS C [ 04/25/2008. | RBC DOMINION.........cooveeemereens | corerrmmreemmeeemmeeeinne | crveeeen 2,723,100 | ....2,900,000 2,899,916 0 2,899,917 | .ovoveeveeere [ e (176,817)] ......... (176,817)] ...... 118,096 | 02/14/2036.
44810Z AM 2| HYDRO ONE INC . C | 02/04/2008. | RBC DOMINION.........covvorererens | corerirererneirnseirseins | eevis 1,049,475 | ....1,050,000 | .........1,040,897 | ......... 1,041,448 | ..o | rrrreeeenn837 [ | i 837 | eeorrverrernne | v 1,042,284 7,191 7,191 |........ 19,431 | 02/24/2009.
626209 JB 7[MUNICIPAL FINAUTHB C .| C [ 12/12/2008. ] SCOTIA C.....covvvvrrrrrereernereenns | cevvennneerneneeineneinnns | cvveeens 4,868,245 | ...5,020,000 5,017,760 0 5,017,760 | coooovvvereees [ v (149,515)] ......... (149,515) 12/01/2017.
62918Z MD 2({NHAMBS ... . [ C | 12/16/2008. | VARIOUS 159 73,996 0 03/01/2017.
683244 AT 4[ONTARIO SCH BRDS FING COR. .| C | 07/15/2008. | VARIOUS 0 47,750 0 06/25/2032.
74926X AA 1|RBC SUBNTS TR.....ccoosvumrrrrrrrnnes .1 C | 06/25/2008. [ RBC DOMINION.........covvemeremmnees | verrrrerrnernerirerirneens | e 1,847,288 | ....1,880,000 | .........1,824,634 | ....... 1,826,877 [ .o | e, 249 | s | v 2,249 | o | e 1,829,126 18,162 18,162 04/30/2017.
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TR.. .| C ] 12/12/2008. | MORTGAGE PAYDOWN 170 155,477 0 03/12/2038.
75585R GC 3|REAL ESTATE ASSET LIQUIDITY TR, C | 12/12/2008. | VARIOUS 128 134,257 0 12/28/2038.
80802T DH 8| SCHOONER TRUST SER 2005-4 CL A-1. .|C | 12/12/2008.| MORTGAGE PAYDOWN 216 233,700 0 09/12/2020.
80802T GJ 1]|SCHOONER TRUST .| C | 12/12/2008. | MORTGAGE PAYDOWN 311 296,136 0 10/12/2038.
80802T JR 0| SCHOONER TRUST .| C | 12/12/2008. | MORTGAGE PAYDOWN 129 93,126 06/12/2022.
89116Z AD 8| TORONTO DOM CTR WEST LTD. .112/11/2008.] SCOTIA C . 0. 2,115,000 | ..o | o (373,065) | ........(373,065) | ...... 121,387 | 12/18/2021.
4599999. Total - Bonds - Industrial and Miscellangous...............cccocovvveveviererennnen ....109,858,076 | 112,745,587 | ....112,574,051 | ....112,599,540 | .................0 | ........(56,381)] .....48,460 | ........ (104,841) 112,494,684 ...3,982,311
6099997. Total - Bonds - Part 4 ....528,458,619 | 516,318,426 .(963,600)] . 521,648,791 17,537,775
6099998. Total - Bonds - Summary Item from Part 5 ....371,273,604 | 353,635,347 | ....369,764,347 | ..o | v | 00n(470,333) i ] (470,333) ...369,294,015 ...6,266,489
6099999. Total - Bonds ....899,732,223 | 869,953,773 (1,433,933) 890,942,806 .23,804,264
Common Stocks - Banks, Trust and Insurance Companies
313586 10 9|FNMA ...] 09/25/2008. | VARIOUS...........ocoommreermrrerarrenns | ceeen 290,300.000 .B73511 |......... XXX | 1,579,912 | oo 11,602,601 | ...(10,022,690)] ... (10,022,690) | c.eooeveerreens [ e 1,579,912 | oo | e (906,401)] ......... (906,401)] ...... 217,725 | ... XXX.ooonne
46625H 10 0] JP MORGAN CHASE & CO......cccoonvvvvrrrrirnrriins ...] 09/30/2008. | VARIOUS...........ooormuvrermerrirncrrnas | coeee 145,000.000 | ........6,458,120 |......... XXXeoooo | e 7,609,083 | ... 6,329,250 | ...... 1,279,813 [ oo | e | e 1,279,813 | oo | v 7,609,063 | ..oooevvvrenns [ ervrnnd (1,150,943) ...... (1,150,943) ...... 165,300 |..... XXX oo
929903 10 2|WACHOVIA CORP ...| 12/16/2008.| BNY BROKERAGE... ..1,144,040.000 | .......5,571,298 | ......... XXX.....] .......39,306,075 | ....... 43,507,841 39,306,075 | ..ocoevvrevrees [ e (33,734,777)| ....(33,734,777)| ...1,224,420 | ..... XXX
949746 10 1| WELLS FARGO & CONEW.......cosvviviirniiiniines ...1 10/31/2008. | VARIOUS........ccoovvviviiiirianinss | s 380,000.000 3,626,927 |. 1,472,200 13,411,554 215,373 215,373 .
6799999. Total - Common Stocks - Banks, Trust and INSUrance COMPANIES.........ovirrrirsireeresssesiessessssssessessssssesssessesssssessesssssssssenssenss |_sssee 26,329,856 |......... XXX.....| .......61,906,604 | ....... 72,911,892 61,906,604 | ..........0 | ... (35,576,748)| ....(35,576,748)]...1,972,245 | ..... XXX.......
Common Stocks - Industrial and Miscellaneous
000361 10 5[AAR CORP ...| 04/07/2008. | VARIOUS..........ocoommveermereranrenns | wevenee 16,500.000 ..402,510 |......... XXX..... 501,690 (99,180)
001084 10 2| AGCO CORP.......coverririierieriesissesseissiieerienes ...| 11/20/2008. | SANFORD 3,200.000 129,500 | .o XXX | 0000 130,333 [ 10 217,536 [ v (87,203) [ oo | v | erieeeenn(87,203) [ e | i 130,333 (833)
002444 10 7[AVX CORP NEW. ...| 02/26/2008. 2,900.000 37,051 | ......... XXX..... 38,918 40,723 (3,672)
00724F 10 1[ADOBE SYS INC .| 12/17/2008. | VARIOUS...........covvvvirvrrrerrnrirns | e 170,000.000 3,955,779 [RVTURPURPTRRTOOPOR ISPURRPOURPPURPPOORY INSUSPPORN (1o 3211 | INURVSURRRRPRRRIRN ISP 7,208,531 [ .ovvverrvrir | e (3,252,752)
00762W 10 7[ADVISORY BRD CO.......covvrerrrrerrreerreerreeesnnees ...| 04/21/2008. | VARIOUS..........ocoommeeermererranrenne | e 11,050.000 530,491 |. .(81,360) ...(81,360) | . 627,940 (97,449)
00817Y 10 8|AETNAINC ...| 12/16/2008. 0,000.000 963,447 |. 1,362,900) 1,362,900 946,300 17,147
011659 10 9[ALASKA AIR GROUP INC........ocoomrrrerrrrrerrrrinns ...| 12/31/2007. | SANFORD..........cocoorrerrrrerrnreenns | crvrees 4,700.000 18472 [ XXX | 165,439 [ T BAT [ 7,892 | | e | e 87,892 [ | 165,439 | oo [ e (46,967)
013817 10 1|ALCOA, INC ...| 04/03/2008. | VARIOUS...........ooocommvrrmmrrrerrrns | v 70,000.000 2,550,248 2,085,519 | .ovvevviinies [ e 464,729
01741R 10 2| ALLEGHENY TECHNOLOGIES INC. .1 07/23/2008. | VARIOUS..........cocoormmeremererrnnrenns | covrnee 12,702.000 881,698 |...... XXX..... | errrr. 1,435,830 | .........1,097,453 | .........338,378 | ..coovmrrrmrrrrns | cermrrrerrnrinne [ 000000 338,378 [ o | s 1,435,830 | cvvvervreraes | v (554,132)
018773 30 9|ALLIANCE PHARMACEUTICAL CORP. ...| 03/24/2008. | BNY BROKERAGE...........ccccovunr | v 194,340.000 ..2,915 28,026 (25,111)
019589 30 8|ALLIED WASTE INDS INC ...| 12/08/2008. ..1,118,500.000 10,115,393 | .. (36,390)
02208R 10 6|ALTRA HOLDINGS INC. ...| 10/13/2008. 52,809.000 ..45,454 923,668 141,703)
02209S 10 3|ALTRIA GROUPINC..... ...] 10/31/2008. | VARIOUS...........ocoormvvvrmvrrirnrrinne | woeee 174,800.000 1,028,251) 34,296,971 374,784)
025537 10 1|AMERICAN ELECTRIC POWER... ... 09/16/2008. 5,300.000 ..246,768 | ........ (136,209) | ..ovvvvveerervnerns [ eorrrnerrerirnees | eerereen(136,209) [ v [ e 110,559 | .oovvvvvvenens [ e 119,648
026874 10 7[AMERICAN INTERNTIONAL GROUP .110/01/2008. | BNY BROKERAGE.........ccccoonuer | o 975,000.000 | ........4,064,097 |.......XXX.....| ......64,814,364 | ....... 56,842,500 | ...... 7,971,864 64,814,364 | ....oocoovvvs | o (60,750,267)] ....(60,750,267)] ...... 799,501 |..... XXX oo




L'yl

Annual Statement for the year 2008 of the FACTO RY M UTUAL | N S U RAN C E CO M PANY

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

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

029912 20 1|AMERICAN TOWER CORP ...| 05/02/2008 | VARIOUS.. B 70,000.000 | ........3,082,343 |.......XXX....| ........2,849,637 | ......... 2,948,825 | ......... (99,188) [ ..ovvvvrerrrrrrerns | ceverererinerrinne | e (99,188) 2,849,637 232,706 232,706 [ ..ovvererrirernes f e XXX oo

03073E 10 5|AMERISOURCEBERGEN CORP. ...| 09/08/2008 | VARIOUS.. rien3,400.000 | ... 141,338 | o XXX | e 154,475 | 154,475 0 154,475

031162 10 O[AMGEN INC. ...| 12/17/2008 | VARIOUS.. B 50,000.000 | ........2,865,319 | ... XXX..... | ... 2,336,747 | ........ 2,322,000 | ..o 14,747 [ oo | e [ v 2,336,747

031652 10 O AMKOR TECHNOLOGY INC.......cccommmrrerrrrirenns ...| 10/28/2008 | SANFORD........cconmervercrrirerrernes | crveene 10,600.000

032515 10 8|ANADIGICS INC ...| 03/03/2008 | VARIOUS...... B 48,850.000

037933 10 8|APRIA HEALTHCARE GROUP INC. ...| 10/28/2008 | SANFORD 3,900.000

040049 10 8|ARENA RESOURCES, INC ...| 01/17/2008 | BEAR.... ....7,200.000

040790 10 7|ARKANSAS BEST CORP DEL. ...| 06/04/2008 1,500.000

042735 10 O|ARROW ELECTRSINC............ ...| 08/26/2008 4,200.000

044103 10 9|ASHFORD HOSPITALITY TRIN.. ...| 08/08/2008 seeerr.8,600.000

044209 10 4|ASHLAND INC ...| 10/17/2008 | SANFORD..........covvorerirerirarrirrins | crvirenns 4,775.000

046265 10 4|ASTORIA FINANCIAL CORP ...| 12/23/2008 3,950.000

04743P 10 8]ATHEROS COMMUNICATIONS .. ...| 10/01/2008 | VARIOUS...........ccoovmrrrmrrmrirsrirns [ crvinnn 28,700.000

052800 10 9[AUTOLIVINC ...| 10/17/2008 2,900.000

05329W 10 2[AUTONATION INC ...| 10/21/2008 3,545.000

053774 10 5|AVIS BUDGET GROUP ...| 10/22/2008 | SANFORD.........covvrrrrermrirrirsrenns [ crrie 11,200.000

060505 10 4|BANKAMERICA CORP NEW.... ...| 09/26/2008 N 140,000.000 | ........ 4,815,999 |........ XXX.....

064058 10 O|BANK NEW YORKINC ...| 12/17/2008 | BNY BROKERAGE... ...100,000.000 | ........2,844 474 | .......XXX.....

067806 10 9[BARNES GROUP INC ...| 04/25/2008 | BAIRD, ROBERT..

091797 10 O0|BLACK & DECKER ...| 08/26/2008

109043 10 9|BRIGGS & STRATTON ...| 12/31/2007

109641 10 O|BRINKER INTERNATIONAL INC . ..| 12117/2008

110122 10 8|BRISTOL MYERS SQUIBB CO ...| 12/10/2008

117043 10 9|[BRUNSWICK CORP..... ...| 10/28/2008

124857 20 2|CBS CORP NEW ...| 08/26/2008 )

125269 10 OfCF INDS HLDGS INC ...| 10/02/2008 . 1804984 .798,204

13342B 10 5| CAMERON INTERNATIONAL CORP ...] 05/13/2008 | VARIOUS.........cccconmvvvemmrrermneenns | +...85,000.000 | ....... 4,125,485 | .......XXX.....| .........1,021,854 | ......... 4,091,050 (3,069,196) .1,021,854

139594 10 5|CAPELLA EDUCATION COMPANY. ...| 12/08/2008 68,458 68,458

14149Y 10 8|CARDINAL HEALTH INC............... ...| 08/08/2008 07000000 )| [T ISP I (47,532) ..5,265,468

144285 10 3|CARPENTER TECHNOLOGY ...| 09/08/2008 B 20,600.000 ) .(446,881)] .. ,101,621

149123 10 1|CATERPILLAR INC DEL... ...| 08/26/2008 | VARIOUS..........ccconmrreemmereranrerns | e 141,600.000 10,237,498 ) IRCICI:)) T 10,237,498

149847 10 5[CBEYOND INC ...| 03/12/2008 B [ 27,750.000 ..868,201 1,081,973 ) (213,772) 868,201

150870 10 3| CELANESE CORP ...| 03/26/2008 8,500.000 ) ...(195,169)

152312 10 4|CENTEX CORP. ...| 12/17/2008 | VARIOUS.........cocorrvverrrrerranrerns | wonme 574,000.000 | ......12,360,079 | .......XXX.....] .......10,860,452 | ....... ) ... ..(2,523,408)

162456 10 7|CHATTEMINC ...| 12/08/2008 | INSTINET CROSS.........cccouvvrees | 10er.-.-.2,000.000 | ........... 142,081 | ..cc.. XXXooooo | vovieen. 67,622 | ............ 151,080 | .....cco )| ...

166764 10 0|CHEVRONTEXACO CORP.. ...| 12/17/2008 | BNY BROKERAGE .000 | .......2,325,554 | ......XXX.....] .........1,982,263 | .........2,799,900 | ....... )| ...

17275R 10 2| CISCO SYSTEMS INC ...] 05/01/2008 | COWEN & CO......ccomrreerrrerrareee | crreees 30,000.000

172967 10 1|CITIGROUP INC ...| 09/30/2008 | BNY BROKERAGE..........cccccooe. | vonee 400,000.000 | ........7,944,725 | .....XXX....| .......19,296,210 | ....... 11776000 ...... 7, 520 210 | ....

185896 10 7| CLEVELAND CLIFFS INC.....ccoovverreernnrernnreenns ...| 07/16/2008 | SANFORD.... (11,219) 49,261

189054 10 9|CLOROX CO DEL ...| 02/05/2008 | SANFORD .(12,961) 71,760

19239V 30 2[COGENT COMMUNICATIONS GROUP . ...| 06/09/2008 | VARIOUS.. 535,499) 612,065

192448 10 8|COMTECH GROUPINC........... ...| 07/11/2008 | THOMAS W.. 129,781 | s | e [ 120781 | s [ e 1,255,925

201723 10 3|[COMMERCIAL METALS CO ...| 11/17/2008 | SANFORD (29,701) 164,669

203372 10 7[COMMSCOPE INC ...| 07/15/2008 (23,251) 30,880

205944 10 1[CON-WAY INC ...| 05/23/2008 4,931 79,703

20605P 10 1| CONCHO RES INC......coocooreerrreerrereerneeereeinnnes ...| 07/29/2008 439,023

20825C 10 4| CONOCOPHILLIPS ...| 1211712008 (317,591) | oo | v | (317,591 | i [ e 4,097,409

210371 10 O[CONSTELLATION ENERGY GROUP.. ...| 10/01/2008 (337,286) | ..eoovverererneees | e | eeeene(337,286) | oo [ e 113,846

219023 10 8[CORN PRODUCTS INTL INC ...| 10/20/2008 (33,813) 21,312

219350 10 5[CORNING INC ...| 10/29/2008 revernneeensnsennnseneees | 673,000,000 | ...... 13052031 15717044 428,226) | ...oovvverrrrennes [ e | 000ee(428,226) | v | s 15,717,044

222816 10 O COVANCE INC ...| 10/23/2008 | BNY BROKE. 6,595,004 2,031,269 6,756,360 | ....(4,725,091) (4,725, 2,031,269

227046 10 9[CROCSINC ... | 04/02/2008 | WILLIAM... ..317,038 ..369,329 LT737120 | (367,791) ....(367,791) 369,329

22943F 10 O] CTRIP COM INTL LTD...oovverrrererrereeeseeneneens ...| 11/12/2008 | INSTINET. 1,073,160 . 1,540,196 | ....(1,258,203) ..(1,258,203) 281,993

231021 10 6{CUMMINS INC .1 07/15/2008 | INSTINET......coooosvvvemrerinrrrinnenes | 0...18,200.000 | ....... 1,210,870 |.......XXX.....| ........1,095,408 | ......... 1,159,067 | ........ (63,659) B ((GRICISIC) ] [T I 1,095,408
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23251 10 6|CYBERSOURCE CORP ..o [ e 04/28/2008 |NYFIX TRANS......coovvvvvmrrrrranes | e 2,100.000 | ...........32,780 | ....... XXX..... 32,876 0 32,876 (96) ((C16)) PO BV XXX oo

235851 10 2|DANAHER CORP. .1 07/25/2008 | VARIOUS.. +...30,000.000 | ......2,453,211 [ ...o.. XXXooooo | o 734,405 | .........2,632,200 | ....(1,897,796) [ ...ovvvrvrervvrens | covreerrrvenrnne | oed(1,897,798) [ oo | v 734,405 | i

242309 10 2|DEALERTRACKHOLDINGS .o | e 01/25/2008 | VARIOUS.. B 30,700.000

244199 10 5|DEERE & CO ...| 12/17/2008 | BNY BROKERAGE..........ccccooonee | rvenns 50,000.000 ,

24702R 10 1|DELLINC. ...| 12/17/2008 | VARIOUS.. 120,000.000 692,342) ..

247916 20 8|DENBURY RESORCES INC ...| 08/05/2008 | VARIOUS.. 4,600.000 .1,285,819

253393 10 2[DICK'S SPORTING GOODS INC ...| 05/22/2008 | THOMAS W.. 3,470.000

254067 10 1|DILLARDDEPT ... ...| 11/19/2008 | SANFORD 2,900.000

254687 10 6|DISNEY WALT CO ...| 12/16/2008 | VARIOUS...........ccocvvrrrrrrmrrnrins [ crrinns 80,000.000

260543 10 3|{DOW CHEM CO ...| 08/26/2008 | SANFORD..........covvormrermvernrrrnrins | corerenes 7,500.000

268648 10 2[EMC CORP/MASS ...| 1211712008 | BNY BROKERAGE..........cooconss | crrvnns 40,000.000 [ ..........446,381 | ..c.. XXXooooo | oerreeerna 753,032 [ covirenn 741,200 [ e 11,832 [ e | e | e 11,832 |

278865 10 O[ECOLABINC ...| 10/23/2008 | BNY BROKERAGE 6,100.000 2,322,494

291011 10 4|EMERSON ELEC CO.....cccovvmvrrmiinerirerirsrinnnins ...| 12/17/2008 | VARIOUS...... 145,000.000 6,272,995

29275Y 10 2|ENERSYS ...| 07/14/2008 | SANFORD 8,000.000 167,621

292764 10 7|ENERNOC INC ...| 03/11/2008 | VARIOUS.. 8,400.000 ..1,059,441

29364G 10 3|ENTERGY CORP NEW.......cccooomrummrirrriririrnriinns ...| 04/02/2008 1,300.000 68,101

29444U 50 2|EQUINIXINC ...| 03/03/2008 ...5,600.000 | ...........383917 | ... XXXooooo | e 146,238 | ........0565,992 | 1ot (A19,754) [ oo [ e | eee(819,754) | e

302130 10 9|EXPEDITORS INTL WASH INC.... ...| 08/15/2008 18,100.000

30225X 10 3|EXTERRAN HOLDINGSINC . ...| 07/14/2008 2,199.500

30231G 10 2|EXXON MOBIL CORPORATION ..| 12117/2008 N 30,000.000

30249U 10 1|FMC TECHNOLOGIES INC ...| 01/30/2008 | MERRILL 32,000.000 | ........1,636,782 | .......XXX.....| .........1,806,057 | ......... 1,814,400 (8,343)

305560 10 4]|FAIRPOINT COMMUNICATIONS. ...| 05/19/2008 | VARIOUS...........ccooomrrrerirnrirrenns 44,956

313400 30 1|FEDERAL HOME LN MTG CORP.... ...| 12/24/2007 | SANFORD 98,196 39,415

31428X 10 6|FEDEX CORP ...| 10/01/2008 | VARIOUS.. 535,020 |......... 136,407 |....

31430F 10 1|FELCOR LODGING TRUST INC.. ...| 03/25/2008 | SANFORD.... (9,877) (9,877) 116,402

33582V 10 8|FIRST NIAGARA FINL GP INC. ...| 11/25/2008 | SANFORD 0 40,678

343412 10 2|FLUOR CORP ...| 02/05/2008 | VARIOUS.........cocoommmrerrmrrermrrenns | crreeee 16,800.000 | ........2,018,384 | .....XXX.....| ........1,612,045 | ........2,448,096 | ....... (CCRICH0LY D) ST IR R (CRIH0LY D) ST I 1,512,045

346375 10 8|FORMFACTOR INC ...| 01/11/2008 B [ 19,250.000 85,781 | oo [ v | s 85,781 | o | e 722,956

349853 10 1|FORWARD AIR CORPORATION. ...| 12/16/2008 1,160.000

35063R 10 O|FOUNDRY NETWORKS INC........ ...| 02/07/2008 7,900.000

360921 10 O|FURNITURE BRANDS INTL INC ...| 10/20/2008 7,700.000

361448 10 3|GATX CORP ...| 08/11/2008 1,300.000

361652 20 9|GFI GROUP INC ...| 06/05/2008 | VARIOUS.. .......53,600.000

36467W 10 9| GAMESTOP CORP ...| 09/19/2008 | VARIOUS.. B [ 30,200.000

36866T 10 3| GEN-PROBE INC NEW ...| 02/29/2008 | VARIOUS.. B 30,600.000

369604 10 3|GENERAL ELEC CO ...| 12/16/2008 | VARIOUS.. .....408,700.000

370442 10 5| GENERAL MTRS COR] ...| 07/23/2008 | VARIOUS.. JIO I 10,600.000 263,834 |...........93,605 | oo | oo | e 357,439

38141G 10 4| GOLDMAN SACHS GROUP INC.. ...| 05/29/2008 | VARIOUS.........cocoormreeermrreirmmeeenns | rreeee 10,000.000 | ........1,897,979 | ..c.... XXX.oooo | 1100.2,012,326 | .......... 2,150,500 | ....... (RIS Z:T ST I R (138,174) 2,012,326

382388 10 6| GOODRICH CORP ...| 08/11/2008 | VARIOUS 2,000.000 ...118,635 ...141,220 75,783

38259P 50 8| GOOGLE INC ...| 04/18/2008 | VARIOUS 3,500.000 1,905,727 2,320,199

387328 10 7|GRANITE CONSTRINC... ...| 01/03/2008 | VARIOUS.. 16,000.000 ..575,022 644,255

38821G 10 1|GRANT PRIDECO INC ...| 04/22/2008 | VARIOUS.. 7,775.000 6,069,575 (8,482,251) | oo [ e 9,712,539

40425) 10 1|HMS HLDGS CORP.......... ...| 06/02/2008 | VARIOUS.. <rrrrn.24,400.000 | ...........479,991 ..(112,763) 697,561

412822 10 8|HARLEY DAVIDSON INC. ...] 09/16/2008 | BNY BROKERAGE..........ccocccones | e 40,000.000 | ........ 1,598,391 |..... XXX.....| .......2,238,924 | .........1,868,400 |.........370,524 | ....ocovvrrrmmmrcrns | corrmrrremrerenne [ crreeenns 370,524 2,238,924

420877 20 1[HAYNES INTERNATIONAL INC... ...| 01/09/2008 B 17,800.000 | ........ 1,035,814 | ... XXX | 11,508,325 | ......... 1,237,100 ... 271,225 | oo | e [ e 271,225 | .o | e 1,508,325

422245 10 O[HEALTHWAYS, INC ...| 02/26/2008 | COWEN & CO......coovreermreeareee | crreeee 18,250.000 664,469

42809H 10 7|HESS CORPORATION ...| 09/30/2008 | VARIOUS 3,300.000 332,838

428236 10 3|HEWLETT PACKARD CO .| 12/17/2008 [ INSTINET CROSS........coocovvvverree | rreees 50,000.000 | ........1,833,005 |.......XXX.....| ........2,269,908 | ......... 2,524,000 (RONICH0RK)) Y P (ERONSH0XK)) I

440694 30 5[HORSEHEAD HLDG CORP. ...| 03/24/2008 | VARIOUS.. .......65,600.000 . 1,113,232 353,608 353,608

441060 10 O[HOSPIRAINC ...| 12/17/2008 | VARIOUS.. N 266,100.000 10,266,191 | ....... 11,346,504 (QROLTURCTIC)) Y PR +(1,080,313) | covoverrrereenne

445658 10 7[HUNT JB TRANS SVCSINC......ccconvvvrvrrmrririnnnns ..| 12/15/2008 | INSTINET CROSS 200.000 6,625 6,625 0

45103T 10 7[ICONPUBLTD CO......ccooernu. ...| 10/28/2008 | VARIOUS.. B 49,000.000 | ........1,761,800 | ....... XXX.coo. | ovvevens 1,717,659 | ......... 1,846,521 i (128,862) | cvvovvevercreens [ ceverieens 1,717,659

451055 10 7[ICONIX BRAND GROUP INC ...| 05/06/2008 | VARIOUS.. . 1,700.000 517,856 623,222 .(105,366) 517,856

451713 10 1|IKON OFFICE SOLUTIONS INC... .1 09/26/2008 | SANFORD........cooomervererrermerreiee | cvveeee 15,300.000 | ...........256,710 | .ooooe XXXooite | civirnens 181,980 | .covvvvneee 199,206 B (QNAV75) ] [ - 181,980
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452308 10 9|ILLINOIS TOOL WKS INC ..| 12/17/2008. | BNY BROKERAGE...........ccccouuvet | vovnnee 80,000.000 | ........2,655,689 | ... XXX..o. | wooou 4,207,234 4,283,200 | ..o0veeeee(75,966) | covovvverrcrerncnns | evverrvcrrirncnnns | cerrrrnec(75,968) | oo [ v 4,207,234 | oo (1,551,545)| ...... (1,551,545) ........92,000 | ..... XXX oo

45773Y 10 5[INNERWORKINGS INC ...| 02/08/2008. | VARIOUS.. 3,900.000 ...843,922 1,275,514 843,922 ..163,032 |. ..163,032

45865V 10 O[INTERCONTINENTALEXCHANGE INC ... ...| 07/09/2008. | WILLIAM.... .7,600.000 1,269,785 1,463,000

458665 10 6|INTERFACE INC. ...| 04/24/2008. | STIFFEL NICOLAUS. 8,800.000 ...762,995

459200 10 1[INTERNATIONAL BUSINESS MACHS.. ...| 12/17/2008.| VARIOUS...... 1,300.000 3,032,761

46120E 60 2[INTUITIVE SURGICAL INC ...| 07/23/2008. . ..221,793

464287 55 6|ISHARES TR ...| 10/14/2008. | VARIOUS...........c.ccooevrrmerrrunrrns | ....160,000.000 | ......11,988,005 |.......XXX..ooo| vovoeee 12,318,366 | .......12,988,800 | .......(670,435) | ..coovvvvvvrvvrrrrans [ orverrrerrrreens | e (670,435) | v [ e 12,318,366

466367 10 9|JACK IN THE BOXINC ...| 01/15/2008. 67,503

489170 10 O[KENNAMETALINC............ ...| 07/28/2008. 205,562

494580 10 3|KINDRED HEALTHCARE INC. ...] 02/25/2008. | SANFORD..........ccconmeremmreermeeers | w0000 7,500.000 | oo 172,350 [ oot XXX | 199,445 [ 188,352 [ 11,093 [ o | e [ e 11,093 [ | s 199,445

495582 10 8|KING PHARMACEUTICALS INC... ... 02/14/2008. 38,767

500255 10 4|KOHLS CORP. ...| 12/17/2008.| VARIOUS...........ccccomvvermrreraneenns | -....374,000.000 | ......16,020,289 | ........XXX.....| ......23,094,985 | ......17,129,200 | ......5,965,785 | ....occrvrrermmrrerns | cerrrmmrerremrerae [ rrres 5,965,785 23,094,985

501044 10 1|KROGER CO ...| 09/08/2008. ..(51,064) 66,460

501889 20 8|LKQ CORP ...| 10/30/2008. (516,545) | coeoveveerrerns [ e 1,799,859

515098 10 1|LANDSTAR SYS INC ...| 12/15/2008. <ereer.1,500.000 75,336 0 75,336

526057 10 4|LENNAR CORP. ... 12/17/2008. | VARIOUS..........ocoormvrrrmrrerarernne | e 402,700.000 | .......6,842,123 | ... XXX.oo. | covveeens 016,908 6,378,410

531927 10 1|LIFECELL CORPORATION ...| 05/22/2008. 25,575.000 654,201

53217R 20 7|LIFE TIME FITNESS INC .| 11/12/2008. | VARIOUS..........ooooomvreerrererarrenns | e 24,900.000 639,982

532457 10 8]|LILLY (ELI) & CO. ...| 06/10/2008. 20,000.000 959,195 | ... XXXeooo | e 1,178,424 | ........ 1,067,800 | ........ 110,624 | ..o | e [ e 110,624 [ i | s 1,178,424

548661 10 7|LOWES COS INC ...| 12/04/2008. ..1,174,000.000 | ...... 25475211 |.....XXX.....| ......30,496,666 | .......26,555,880 | ......3,940,786 | ......ccoorrrurrrrs | cerrmmrrrrrmmrinac | £120.3,940,786 [ .ooovvorvrrricns | s 30,496,666 | .....ooorvveens [ e (5,021,455)

549271 10 4|LUBRIZOL CORP. ... | 04/30/2008. 257,121 |. 207,515 49,606

55262C 10 O[MBIAINC ...| 02/05/2008. 17,300 |. 79,865 (62,565)

563571 10 8| MANITOWOC INC ... 01/31/2008. rernee XXX [ 10000.1,289,345 | ... 1,806,710 | eveeu(517,365) [ oo [ e [ eeeed(517,365) | covcrecnns | i 1,289,345 56,145

565849 10 6|MARATHON OIL CORP. ...| 05/30/2008. —a 401,264 |. 394,649 6,615

580135 10 1|MCDONALD'S CORP.... .| 12/17/2008. | VARIOUS..........ccovvevirrerrerrecinne | o 233,100.000 | ...... 544,897 | ... XXXoooo | v 7,465,614 ] ....... 13,731,921 | .....(6,266,307) | ..ooeonvvevremerns [ overrrerrneirnen | 100n(6,266,307) [ oo [ e 7,465,614 | oo | s 7,079,283

58155Q 10 3|MCKESSON CORP ...| 05/05/2008. 3,500.000 229,285 204,184 (10,932)

58405U 10 2[MEDCO HEALTH SOLUTIONS INC.. ... | 02/25/2008. | BEAR.........cocooviemerrrrirerirseerseriens | s 25,000.000 | ........1,206,069 |.....XXX..c..| coorrrenncd 1,267,500 597,004 597,004

589331 10 7|MERCK & CO INC. ...| 12/17/2008. | BNY BROKERAGE.................... | .......80,000.000 | ........2,201,692 |........XXX.....| ........4,187,878 | .........4,648,800 | ........(460,922) [ .......coecorrurrers | corrrmrrrmerrirae | errerree(460,922) [ oo | e 187,878 | s [ (1,986,186) ...... (1,986,186)

590188 10 8|MERRILLLYNCH & CO.....ccovvverrrrerrrrirrriienneenns ...] 06/05/2008. | SANFORD..........ccconmvremmerermrrens | 200020.3,100.000 | ........... 141,085 [ ..o XXXooo | 179,553 | ... 166,408 [ oo 13,145 [ s | e [ 13,145 [ | e 179,553 | s [ (38,488)] ...........

591097 20 9| METAL MGMT INC.....oovvvrrrernrrernrrirsserirsnrinns ...| 03/18/2008. 9,060

594918 10 4|MICROSOFT ... 01/16/2008. | SANFORD...........cooomrrerrreerrarren | cevres I 31,901

60855R 10 0] MOLINA HEALTHCARE INC ...| 12/17/2008. 2,300.000 (31,895) ] ..o

60871R 20 9| MOLSON COORS BREWING .. ...| 08/06/2008. .5,700.000 93,471

620076 10 9[MOTOROLA INC ...| 08/07/2008. .100,000.000 | ...........940,315 [ ... XXX | 1,173,299 | .........1,604,000 | ......(430,701) [ ..oovverrrvrerrvcrrns | eevrerrrrvcrinne | eeereee(@30,701) [ oo | e 1,173,299 | s [ (232,984)] .........

62913F 20 1|NIIHLDGS INC ...| 03/13/2008. N 12,400.000 284,120

631103 10 8|NASDAQ STOCK MARKET INC ...] 05/20/2008. | VARIOUS...........ocormvvrimerrirnerinne | v 43,900.000 25,594

637071 10 1|NATIONAL-OILWELL INC ...| 04/22/2008. | FRACTIONAL SHARE .0.980 17

64126X 20 1[NEUSTARINC......cccoournee ...| 02/25/2008. | VARIOUS 20,900.000 | ...........490,114 [ ... XXX | e .844,003 | oo 599,412 [ oo 4,881 [ oo oo | v 4,881 [ i | e 844,093 | e [ (153,979) [ ...vvvv

654106 10 3[NIKEINC-CLB ...] 09/26/2008. | VARIOUS...........ocoommreermmrermnrenns | ceeen 145,000.000 3,850,700

666807 10 2[NORTHROP GRUMMAN CORP.........ccccomvvvrnnnns ..| 09/16/2008. 3,200.000 4,454

670346 10 5[NUCOR CORP .| 12/17/2008. | VARIOUS..........oocormvreerrererarrenns | e 70,000.000 | ........3,182,112 | ... XXX.....| ........4,638,686 | ........4,145,400 | ......... 493,286 | .....cccooorcrrmmcrns | ecrmmmrrrmmrrnac | 00000ni893,286 [ oo | 4,638,686 | oo [ e (1,456,574)

67066G 10 4| NVIDIA CORP........ccoovmrrireririsneinsiesiseeiesisninns ...| 12/15/2008. | VARIOUS...........covvvverrerreriririns | s 55,650.000 ..(263,462)

670872 10 0[OM GROUP INC .| 06/11/2008. | VARIOUS.........oocoormrreerrererranrenae | cevenee 13,300.000 (2,540) 762,742 | oo | e (160,829)

67423R 10 8| OBAGI MEDICAL PRODUCTS INC... ... | 03/04/2008. | VARIOUS...........covvvmmrirmrrmrirnrins | v 35,800.000 66,666 | .......oorreererrre | e | ereerreeni86,668 [ oo | e 722,880 | v [ (325,086)

676220 10 6|OFFICE DEPOT INC ...| 07/18/2008. 6,200.000 33,155 | oo | evereenieniieens | e 33,155 [ e [ e 119,397 [ | (56,678)

678026 10 5[OIL STSINTLINC ...| 07/08/2008. | SANFORD.........coovvmrrirmrirerianins | corrrinne 10,102

679580 10 0fOLD DOMINION FREIGHT LINE..........ccccocvvrcens ...| 12/15/2008.

68212S 10 9| OMNITURE INC ...| 05/01/2008.

68213N 10 9] OMNICELL, INC ...| 04/22/2008.

690768 40 3|[OWENS ILL INC ...| 08/26/2008.

698813 10 2[PAPA JOHNSINTLINC..... ...| 04/24/2008.

701094 10 4|PARKER HANNIFIN CORP . ...| 07/21/2008.

705324 10 1|PEDIATRIX MEDICAL GROUP INC.. ...| 09/22/2008.

713755 10 6|PERFORMANCE FOOD GROUP CO.... ...| 05/27/2008.

714046 10 9|PERKINELMERINC i .109/19/2008.
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717081 10 3|PFIZERINC ...| 12/17/2008 | BNY BROKERAGE..........ccccconec | vonee 200,000.000 | ........ 3,470,201 | ......... XXX eoooe | s 4,907,446 | ......... 4,546,000 |......... 361,446 JUVTONN I 361,446 | ..o | e 4,907,446 | ....cccooevnns | 0enn(1,437,245) | ... (1,437,245) ....256,751 | ... XXX.......
71714F 10 4|PHARMERICA CORP... ...| 02/19/2008 2,048.870 , . 44,846 28,438 |...ccco... 16,408 |.... RSO I 16,408 44,846 . . N .
718172 10 9|PHILIP MORRIS INT'L.. .|...] 09/01/2008 5,200.000 231,256 |......... XXX..... 271,334 271,334 0 271,334
723456 10 9| PINNACLE ENTMT INC.....coovvvvvierrirrrireciriiens ...| 01/15/2008 . B 38,100.000 294,868 294,868 ..1,192,504
74005P 10 4|PRAXAIRINC ...| 07/24/2008 | VARIOUS.. 115,000.000 .(5,812,128)] .... ,389,523
740189 10 5|PRECISION CASTPARTS CORP. ...| 06/30/2008 | VARIOUS.. .......19,000.000 ..(2,145,651) 489,649
742718 10 9|PROCTER & GAMBLE CO... ...| 12/08/2008 | BNY BROKERAG 0,000.000 crerre(60,390) ,382,581
74386T 10 5[PROVIDENT FINANCIAL SE ...| 11/21/2008 | SANFORD.... 2,400.000 [ ...........180,100 |......XXX.....| cvvererr..225,220 | ............ 178,366 | ........... 46,854 225,220
747620 10 2| QUANEX CORP ...| 04/24/2008 | MERGER...... 4,500.000 (28,592) 204,958
74973W 10 7|RTIINTL METALS INC ...| 04/04/2008 | OPPENHEIMER...........ccccoomvrvmrer | corenne 18,950.000 | ...........935,552 | .....XXX.....] ........1,099,196 | .........1,306,224 | ....... (207,028) | ...ovvveervrrenns [ rververrerirnens | 20eeee(207,028) [ oo [ e
749941 10 O|RF MICRODEVICES INC.. ...| 12/08/2008 | BNY BROKERAGE...........ccccooee | vouee 100,000.000 37,345
75524B 10 4|RBC BEARINGS INC.... ...| 09/02/2008 | VARIOUS...... 4,160.000
758750 10 3|REGAL BELOIT ...| 09/25/2008 | SANFORD 5,100.000 25,784
778296 10 3|ROSS STORESINC..... ...| 12/15/2008 | UBSW... 0,200.000
779382 10 0|ROWAN COMPANIES INC... ...| 10/17/2008 | SANFORD..........covvrmririvirnrrrnrins | ceverenen 2,400.000 (26,838)
781258 10 8|RUDDICK CORP. ...| 05/02/2008 | SANFORD 900.000 (3,363)
783549 10 8|RYDER SYSINC ...| 10/15/2008 | SANFORD 3,850.000 27,810
784635 10 4|SPXCORP ...| 07/30/2008 | VARIOUS......
803111 10 3|SARALEE CORP MTN BE ...| 02/14/2008 | SANFORD
806882 10 6|SCHNITZER STL INDS, ...| 10/01/2008 | VARIOUS......
826197 50 1|SIEMENSAG ...| 12/17/2008 | INSTINET CROSS.........ccoccommveee | crrvne ,000.
827048 10 9|SILGAN HOLDINGS INC ...| 12/05/2008 | SANFORD 2,800.000
82706C 10 8| SILICON IMAGE INC .|...] 01/31/2008 | VARIOUS...... B 48,300.000
827084 86 4|SILICONWARE PRECISION INDUSTRIES CO.]|...| 04/14/2008 | SANFORD 2,440.000
828806 10 9|SIMON PROPERTY GROUP.... ...| 04/18/2008 | INSTINET CR 8,000.000
832248 10 8|SMITHFIELD FOODS INC ...| 11/17/2008 | SANFORD.... 3,000.000
845467 10 9| SOUTHWESTERN ENERGY CO. ...| 06/30/2008 | RAYMOND... 21,000.000
84649R 10 1[SPANSION INC ...| 10/23/2008 | SANFORD.........covvemrrererereerrerans [ crviene 10,000.000
855030 10 2[STAPLESINC ...| 12/17/2008 | VARIOUS.. 780,000.000 .17277717 .17994600
858119 10 O|STEEL DYNAMICS INC ...| 10/17/2008 | SANFORD.... 7,300.000 ..162,064 ...357,420
858912 10 8|STERICYCLE INC ...| 12/08/2008 | COWEN & CO.. 1,400.000
862685 10 4|STRATASYSINC ...| 02/26/2008 JIO 34,350.000
86272T 10 6|STRATEGIC HOTELS & RESORTS INC........... ...| 11/25/2008 3,900.000
863236 10 5[STRAYERED INC | 12/10/2008 [ UBSW......corvverereerereerneeernneeeens | ceveeenne 1,861.000
869099 10 1[SUSQUEHANNA BANCSHARESINC ... ...| 07/07/2008 2,500.000
871043 10 5[SWITCH & DATA FACILITIES.. ...| 02/06/2008 | VARIOUS..........ccoomrreemereermnreens | rreees 49,700.000
87161C 10 5]|SYNOVUS FINL CORP .| 11/12/2008 | SANFORD........cccommrrerrreearreerane | ceveeenne 3,400.000
87264S 10 6| TRWAUTOMOTIVEINC .o ...| 10/23/2008 10,200.000
87311L 10 4|TW TELECOM INC ...| 09/09/2008 7,100.000 ) )
87612E 10 6| TARGET CORP ...| 12/08/2008 380,100.000 .16460945 ) ... )
878155 10 O TEAMINC .| ...| 09/19/2008 2,500.000 420,555 ..419,961 ) )
878237 10 6|TECH DATA CORP ...| 02/06/2008 2,400.000 80,913 76,442 ) )
880345 10 3| TENNANT CO ...| 07/10/2008 IO [ 15,700.000 | ..........423,949 .581,761 ) )
880779 10 3|TEREX CORP ...| 07/01/2008 3,500.000 220,286 ..157,640 )] e )
882508 10 4[TEXASINSTRS INC.....ooivvverrrerereirnrrirneerinneees ...| 10/30/2008 N 570,000.000 | ...... 12,039,332 |......... XXXeoooo | o 18,252,227 | ....... 19,038,000 | ....... (UCENAE)] S IS R (UETNAL)]) [ 18,252,227 | oo | oo (6,212,895) | ...... (6,212,895)| ..... 141,321 |..... XXX
88579Y 10 1|3M COMPANY. ...] 10/13/2008 | VARIOUS.........ccceorrreernereermneeenns | rreeee 78,000.000 | .... ) ) 3,364,707 1,124,614 .
887317 10 5[ TIME WARNER INC......covvverrrerrerrrrerirserieineees ...| 12/17/2008 | BNY BROKERAGE..........ccccccooee | vonne 400,000.000 revvemnensnnensnnes [ onneennnennnnens | e 129,370 | i | e 6,733,370 | coooveveerenns [ e (2,672,893)| ...... (2,672,893) ..... 100,219 |..... XXX oo
891777 10 4| TOWER GROUP INC . ...] 07/09/2008 | VARIOUS..........coooereeerrirnerienns | e 41,375.000 | ........1,034,363 | ......XXX.....] ......... 1,239,318 | ........ 1,381,925 | ......(142,607) | .covoovvverrrrrenane [ v | ereeed(142,607) | v | v 1,239,318 (204,955) (204,955) 3,79 |..... XXX oo
898402 10 2| TRUSTMARK CORP................. ...| 12/08/2008 5,900.000 172,164 | ..o seree(64,388)
90385D 10 7| ULTIMATE SOFTWARE GROUP INC ...| 10/29/2008 | VARIOUS.........ccoonsvrvemvrrirsnreenas | e 23,225.000 651,838 ...(78,908)
908906 10 O UNIONBANCAL CORPORATIONS.. ...| 10/03/2008 2,850.000 84,649
91324P 10 2|UNITEDHEALTH GROUP INC.. ...| 12/16/2008 | VARIOUS........cccoonsvvrererrirnerrrns | wonee 110,000.000 5,800,273 (2,368,244)
913456 10 9|UNIVERSAL CORP VA ...| 04/01/2008 2,500.000 | ......... 161,933 | oo XXXooito | v 116,912 | 110 000128,050 | oo (11,138) | e | v | evvineee(11,138) | s | i 116,912 | oo | cevrennens 45,021
918194 10 1[VCAANTECH INC .| 12/05/2008 | VARIOUS.........cccommmrvemerrirmeneinns | s 30,600.000 593,283 9,111) (2% M1 OO XXX
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918204 10 8|V.F.CORP ...| 08/04/2008 | SANFORD.... ...1,400.000 | ...........100,637 ... XXXorro | i 111,388 [ 96,124 [ 115,264 [ s | e [ e 15,264 [ i | i 111,388 | e | e ..(10,751)

920253 10 1|VALMONT INDSINC ...| 10/02/2008 +ieerr.6,700.000 (174,598)] .

922207 10 5|VARIAN SEMICONDUCTOR EQUIP ...| 07/11/2008 COWEN&CO ....... 19,700.000 | ...........604,503 | .......XXX....| .........1,088,486 [ ............728,900 [ .........359,586 | .....ccoorrurrrmurrns | verrrimmrrrirrerres [ 00000000 359,586 | covorvvvrvcrrrne [ 1,088,486 | oo | v (483,983)

92342Y 10 9|VERIFONE HLDGS INC ...| 04/07/2008 B 38,240.000 | .........517,731 [ ... XXX 101,267,909 | ............889,080 |.........378,829 | ...covovvvrmvvrns | cerrvrrrrncrinne [ 0000 378,829 [ i | 01,267,909 | oo [ s (750,178)

92343V 10 4|VERIZON COMMUNICATIONS ...| 04/01/2008 | RETURN OF CAPITAL......ccovues | correrrererrirnenrirnenns

928298 10 8|VISHAY INTERTECHNOLOGY IN ...| 08/26/2008 | SANFORD 9,000.000 | ..ooererern 78,633 | oo XXXt | 119,922 | 110 102,690 [ oo 17,232 | s | v [ e 17,232 | e [ e 119,922 | ...(41,289)

92864N 10 1|VOLCOMINC .. ...| 04/24/2008 | VARIOUS.. B 20,800.000 .(163,607)] .

92925 10 8|W-H ENERGY SVCS INC. ...| 06/04/2008 | VARIOUS.. . 1,900.000 | ........1,872,080 | ... XXX.coo. | 00,907,647 | ......... 1,230,999 | .......(323,352) [ ..cvvorvrverrvrrnes [ e | 00ee(323,352) | covvvcrevrns | e 907,647 | oo | e 964,433

929297 10 9| WMS INDUSTRIES INC ...| 04/18/2008 | VARIOUS.. JRV I 20,250.000 219,691

947890 10 9 WEBSTERFINANCIALCORP ...| 10/20/2008 | SANFORD 5,900.000 | ..o 114,654 | oo XXX eoie | 273,765 | 188,623 | i n85,142 | e [ | 85,142 | i | e 273,765 [ | e (159,111)

94973V 10 7| WELLPOINT INC ...| 12/16/2008 | VARIOUS............cccoovvererrurirnnnnns | -.....90,000.000 | .......4,133,355 | .......XXX.....| .........6,207,438 [ .........7,895,700 | ....(1,688,262) [ ......oceevrerrrrers | corrrrrrrrruriac | 00e(1,688,262) | oo | 008,207,438 | oo | s (2,074,083) (7074083)

950755 10 8| WERNER ENTERPRISES INC ...| 12/16/2008 | VARIOUS.. 5,144 5,144

959802 10 9[WESTERN UNION CO ...| 07/01/2008 | VARIOUS...........cccconurirmrrnrirnnnnns | -...230,000.000 | ........5,703,394 | .......XXX.....| .........4,697,854 | .........5,584,400 | .......(886,546) [ ......cceeorvrrrruns | vorrrrrrnrrnrrins | 000 e(886,548) | covovvvvrrvcinns | errennnd,697,854 | oo [ v 1,005,540

966612 10 3| WHITNEY HOLDING CORP. ...| 12/04/2008 | SANFORD (657)

98944B 10 8|ZEPINC .. ...| 02/08/2008 | SANFORD I . . 4,201

98956P 10 2|ZIMMER HOLDINGS INC. ...| 12/17/2008 | VARIOUS.. . X . ,029,250 | ....... 576, ...(2,547,000)] .... +(2,547,000) [ ovoovvvrrrrrrs [ 00009,029,250 | oo | i 699,929

G24182 10 0)COOPER IND ...| 12/17/2008 | VARIOUS.. ,800. 2,278,349 | ......... 2,383,620 | ....... (105,271) | v e | v (105,271) 2,278,349 | oo [ s (631,228)

G4776G 10 1|INGERSOLL RAND CO ...| 02/07/2008 | SANFORD.... ....3,400.000 141,546 | ............ 157,998 | ........ (16,452) [ ..o | e | v (QLCRL VA [ 141,546 | oo [ o (11,012)

G7127P 10 O|PLATINUM UNDERWRITER HLDG. ...| 11/24/2008 | SANFORD 1,200.000 37,854 42,672 (4,818) (4,818) 37,854 (4,440)

G7496G 10 3|RENAISSANCE RE HLDGS LTD ...| 02/07/2008 | SANFORD.... v 1,400.000 | ... 63,250 84,336 (21,086) (21,086) 63,250 | ceoovrenrrrene [ e 15,121

G9143X 20 8|TYCO INTERNATIONAL LTD... ...| 05/01/2008 | VARIOUS...... N 133,844.000 ,059, 3,306,848 | ......... 5,306,915 | ....(2,000,067) [ ...oovvvrremrrrrens | cerrerirerirneenne ...(2,000,067) 3,306,848 | ..oovvrerrees | e 2,752,420

G9144P 10 5[TYCO ELECTRONICS LTD.. ...| 04/02/2008 | SANFORD 1,925.000 70,204 71,475 (1,272) (1,272) 70,204 (3,407)

(G93762 20 4|VISTAPRINT LIMITED ...| 05/15/2008 | VARIOUS.. 7,700.000 .805,569 | ......... 1,186,945 | ....... (381,376)] .... (381,376) 805,569 [ ..ovvevvvreres | e 77,304

G95089 10 1|WEATHERFORD INTERNATIONAL LTD BERM ...| 05/13/2008 | VARIOUS.. 0,000.000 40,552 2,744,000 | ....(2,203,448) ..(2,203,448) 540,552 2,801,690

N22717 10 7[CORE LABORATORIES N.V. ...| 10/13/2008 | VARIOUS.. 7,090.000 33,506 ...884,265 | ....... (250759) ...(250,759) 633,506

Y2573F 10 2|FLEXTRONICS INTLLTD .1 08/19/2008 | SANFORD 3,248.000 ...280,371 ) N (19,035) 261,336

00652V 10 2|ADDAX PETROLEUM CORP 10/23/2008 40,600.000 ) (ALY [ I 1,690,856

008474 10 8|AGNICO-EAGLE MINES ..o 07/30/2008 | VARIOUS.. B 29,000.000 ) (224,384) ..1,353,796

008916 10 8[AGRIUMINC 12/02/2008 | VARIOUS.. 5,600.000 ] (1,527,504 | oo ..3,121,024

05534B 76 0|BCEINC 12/01/2008 | VARIOUS.. 8,354.000 (1, 117 019) ..(1,117,019) 2,386,217

064149 10 7|BANKNOVA SCOTIA HALIFAX 12/12/2008 | VARIOUS.. 3,000.000 .(1,030,160) | ..

067901 10 8|BARRICK GOLD CORP.... 04/24/2008 | VARIOUS 52,700.000 | .......2,452,261 |.......XXX.....| .........1,531,968 | .........2,201,806 | ......(669,838) [ ...oooorereererecns | correrrrrerrrrac | 2ereen(669,838) [ oo | e 1,531,968 920,293

097751 20 0[BOMBARDIERINC............ 11/24/2008 | VARIOUS.. N 143,800.000 (200,446)

112585 10 4|BROOKFIELD ASSET MANAGE - CLA... 04/01/2008 | VARIOUS..........cosvveerrreenmeeernneees | cerna

136069 10 1]|CAN IMPERIAL BK OF COMMERCE 07/10/2008 | TD WATER........coomveermmrerrrernnne | e

136385 10 1| CANADIAN NAT RESLTD.... 09/01/2008 | VARIOUS...... ,700.

13645T 10 0| CANADIAN PACRY LTD 12/10/2008 | VARIOUS 22,000.000

136681 20 2| CANADIAN TIRE LTD....vveorreerrmreereeeereeeesneeens 06/16/2008 | VARIOUS.. B 24,400.000

292505 10 4[ENCANA CORP 12/12/2008 | VARIOUS.. 6,400.000

318071 40 4|FINNING INTLINC 06/30/2008 | VARIOUS.. 1,200.000

375916 10 3|GILDAN ACTIVEWEAR INC 04/29/2008 | SCOTIA C. 7,900.000

380956 40 9| GOLDCORP INC NEW..... 09/16/2008 | VARIOUS.. 9,200.000 \

449586 10 6[IGM FINANCIAL INC......... 08/11/2008 | VARIOUS.. +.27,900.000 | .......1,273,123 | ... XXX | oeen. 762,689 | ... 1,395,837

653905 10 9|NIKO RESOURCES LTD 09/09/2008 | WILLIAM........ocovrvernrrererrermneeens | werreee 12,500.000 | ..........877,812 | ccc. XXXooio | oevrnn 1,244,088 | ... 1,115,625

656568 50 8[NORTELNETWORKS CORP ..o 03/04/2008 | VARIOUS.. B [ 77,180.000 | ...........593,681 |......XXX.....| .........1,320,096 | ......... 1,156,356

677909 10 3|OILEXCO INC 10/06/2008 | VARIOUS.. I [ 127,700.000 . e 1,778,934 | 1,683,086 ,

683715 10 6| OPEN TEXT CORP......coccoomrrvrrrriererreerenneens ...| 09/24/2008 | VARIOUS 22,100.000 825,938 |......... XXX..... 695,045 57,243

71644E 10 2|PETRO-CDA 10/13/2008 | VARIOUS...... B 56,500.000 | ........1,944,096 |.......XXX.....| .........1,595,961 | ......... 3,008,625 .| (1,412,664)

73755L 10 7|POTASH CORP SASK INC 11/26/2008 | TD WATER 0,400.000 | ........5449,681 | .......XXX....| .........1,215,883 | ......... 4,362,096 ..(3,146,213) . S

748203 10 6| QUEBECOR WORLD INC .1 01/16/2008 | SANFORD 7,000.000 12,600 100,344

760975 10 2|RESEARCH IN MOTION... .| ...| 12/03/2008 | VARIOUS.. 6,100.000 | ........2,070,858 | ... XXXooooo | 002,077,721 | ... 3,039,595 2,077,721

775109 20 0|ROGERS COMMUNICATI .|1C | 07/15/2008 | VARIOUS.. 9,500.000 1,334,875 384,813

780087 10 2|ROYAL BK CDA MONTREAL QUE .| C | 12/12/2008 | VARIOUS.. ......15,700.000 , . . . ..(986,648) | .......(301,338) | .coveovverrrrrrens [ | e0eee(301,338) | v [ e (1,287,986)

820904 20 9|SHAWCORLTD C | 04/01/2008 | VARIOUS.. B 44,100.000 | ........ 1329 335 984,465 | ......... 1,558,494 984,465
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866796 10 5] SUN LIFE FINANCIAL SVCS CAN..........ccc.... C[12/12/2008 | VARIOUS..........ccoovverrrreirenens | o 36,900.000 | ...... 1,385,577 | ......... XXX | 21,942,489 | ......2,064,186 | ......(121,697) | ooovvvrevrernenes | evevenencne [ eeeend(120,697) | s [ e 1,942,489 | .o | v (556,912) ....... (556,912) ....... 42,662 |..... XXX.....
867229 10 6] SUNCOR ENERGY INC.......coovvvirrrrirririiininns C|07/15/2008 | VARIOUS...........coovnevmeeneinenens | o 44,000.000 | ...... 2,636,383 | ......... XXX | v 514,468 | .......2,374,020 | ...(1,859,552) | ..covververernenee | everrenenenen | :(1,859,552) | oo reeneennD 14,468 I [ 2,121,915 | ... 2,121,915 | ........ 6,600 |..... XXX.....
87425E 10 3| TALISMAN ENERGY INC... C05/23/2008 | VARIOUS....... .| --.102,300.000 | ...... 1,157,759 | ... I 1,088,070 | ..... 1,088,070 | ........ 8,951 |..... XXX.....
878742 20 4] TECK COMINCO LTD........ .1 C[10/23/2008 474,708 (8,032) (8,032)] ...... 36,100 | ..... XXX.....
88706M 10 3| TIM HORTONS INC .1 C|06/18/2008 | VARIOUS............cccorvverenennens | -...15,600.000 | .........493,648 | ... XXX... | .........604,958 | ........571,584 | ......33,374 | oo | e | 033,374 | 604,958 | .o | (111,310)| ....... (111,310)| ........ 3774 |.... XXX.....
891160 50 9| TORONTO DOMINION BK ONT.... C|06/11/2008 890,797 | v | e0enn(29,814) | .........(29,814) | ........6,512 | ..... XXX.....
89353D 10 7| TRANSCANADA CORP C|05/13/2008 | VARIOUS...........ccocovvnernennenens | -....32,800.000 | ......1,216,674 | ... XXX... | ......1,307,464 | ......1,342,504 | ........(35,040) [ ...cccrvrerrcmecne | corvrrerecnees [ e0eein(35,040) [ oo 1,307,464 | ..o | 10e0(90,790) | ........(90,790) | ......22,960 | ..... XXX.....
028731 10 7|AMERICAN ORIENTAL BIOENGR. «.. | .. | 03/04/2008 | VARIOUS...........cocvvvrvnerenenns | +....54,950.000 | .........570,488 | ... XXX... | .........684,646 | .........608,846 | ........75,800 | ...cocoovrrvmcner [ verrrirrvneinecnc | 075,800 | oo reereennen084,646 | oo | e (114,158) | (114,158) | i | e XXX.....
34415V 10 9| FOCUS MEDIA HLDG LTD.....c.ccovvvrerrerrerreenees .. | 04/10/2008 | VARIOUS...........ccccvenerernernenns | +....30,400.000 | ......1,007,062 | .......XXX... | ......1,783,442 | ...... 1,727,024 | ....... 56,418 | .oooorviirininns [ e | 56,418 | i | e 1,783,442 | ..o | ceeeenn(776,380) [ ..o (776,380) [ oo [ e XXX.....
43713W 10 7|HOME INNS & HOTELS MGMT ... .. | 09/12/2008 1,656,991 | .o | 100..(622,084) | .......(622,084) | ..o | e XXX.....
482462 10 8|KHD HUMBOLDT WEDAG INTL L. .. | 09/12/2008 . ceneenenenenes | e 187,625 | i | 10000.(166,605) | ......(166,605) | ...ovvceienne | o XXX.....
654902 20 4|NOKIA CORP F 102/01/2008 v 99,814 | 1 i(50,398) | oo [ e | e (50,398) | ..cvvveererrene [ e 49,416 | i | e 47,836 [ 147,836 [ | XXX.....
66987V 10 9[NOVARTISA G .. |01/18/2008 | VARIOUS...........ccccocnvvrrvrernenn | -..265,800.000 | ....14,281,323 | ... XXX... | ... 14,717,771 | ... 14,435,598 282,173 | o | ek AATATTT | 01 (436,448) | ......(436,448) [ oo | XXX.....
71654V 40 8|PETROLEO BRASILEIRO SA PE .| F |05/27/2008 veeenn2,304,800 | ...(1,942,693) | ...ovvvverirines [ e (1,942,693) [ v | 000 362,107 | i [ 02,346,952 | .....2,346,952 | ......82,946 | ..... XXX.....
81941Q 20 3[SHANDA INTERACTIVE ENTMT F |11/07/2008 | VARIOUS..........cccoovnvrinininen | -..29,300.000 | .........724,362 | ......XXX... | ..........986,731 | .......... 976,862 | ........... 9,869 | ..o [ 0000 986,731 [ i | 1002.(262,369) | .......(262,369) | ..........(476) | ..... XXX.....
92857W 20 9| VODAFONE GROUP PLC NEW. . [08/11/2008 [ VARIOUS..........ccccovvrrrrmerrmrnens | 20...9,300.000 | .........277,313 | oo XXXos [ c00nrrn 294,973 | e 347,076 | .oeeee(52,103) | oo [ e | eeeene(52,103) | o 0294973 | | e (17,660) | .........(17,660) | ......13,855 | ..... XXX.....
G0450A 10 5|ARCH CAPITAL GROUPLTD . 11/21/2008 v 117,315 140,700 | e (23,385) | oo [ | eeene(23,385) | e e 117,315 | ) 03,305 | 3,305 | i [ e XXX.....
G1150G 11 1[ACCENTURE LTD BERMUDA... .| .. [12/17/2008 [ VARIOUS..........c.ccccoserrmerrenenenn | ...577,000.000 | ....17,375,415 | ... XXX... | ...oe 16,177,698 | ..... 20,789,316 | ...(4,611,613) [ .o | v | (4,611,813) [ o | 1 16,177,698 | o | 001,197,717 ] 101,197,717 ] ....266,000 | ... XXX.....
G2552X 10 8| COVIDIEN LTD.....ooovrrrerrirrrrrirrirsrreeresesnnens F [05/15/2008 | SANFORD.........ccocoorvrrmermrcnens | 200:.1,925.000 | ...ern89,227 | oot XXXt | i 77,465 | oo 85,258 | .ooeeee(T,793) | v | i | e T,793) | e [l 77,465 | i | 11762 [ 11,762 464 XXX.....
G81477 10 4| SINACORP......oeerrrrieieeierseieeesieiees F [02/07/2008 | LEHMAN B...........cccccoecrvrnerns | -....20,900.000 | .........825,503 | ... XXXo0 | e 1,045,318 926,079 | ... 119,239 | oo | v [ 00 119,239 | i [ 1,045,318 | | (219,815) [ (219,815) [ e | XXX.....
(98255 10 5]|XL CAPLTD .. | 12/24/2007 e XXX [ i 71,152 | ..58,530 | 12,622 | i L | 012,622 i [ 71,192 ] (20,996) | 0(20,996) 380 XXX.....
6899999. Total - Common Stocks - Industrial and Miscellaneous 576,914,247 | ......... XXX... | ...657,211,425 | ...744,062,234 | .(97,256,337)]| ..............0 |............0 | .(97,256,337)]...............0 | .....646,805,897 | ..........0 | ..(69,891,650)] ..(69,891,650)] .6,872,169 |..... XXX.....
Common Stocks - Parent, Subsidiaries and Affiliates
30277@ 10 1[FMICHOLDINGS,INC.  oooovovveeeeeeeeeereeee ].. J09/10/2008  RETURN OF CAPITAL........... | ....16,329,927 | ......... XXX | e 16,329,927 | ..... 16,329,927 | oo 0 [ | 16,329,927 | .o [ o 0 i [ XXX.....
6999999. Total - Common Stocks - Parent, Subsidiaries and Affillates. .........ivuiiiiiiiiiiiiis s ....16,329,927 | ......... XXX | e 16,329,927 | ..... 16,329,927 | ..o 0 i [V [ (U (U I 0f.... 16,329,927 | .....c..... 0 [ 0 f i 0 f i 0. XXX.....
Common Stocks - Mutual Funds
464287 23 4|ISHARES MSCI EMERGING MKT INC........... .. | 04/07/2008 | BNY BROKERAGE..........ccco. | wuu 15,000.000 | ...... 2,157,361 v | e 849,162 | ....... 2,254,500 | ...(1,405,338)] .... v | (1,405,338) [ oo | e 849,162 B 1,308,199 | ..... 1,308,199 | ...... 29,202 |..... XXX.....
58552D 72 1| NEWTOWN INTERNATIONAL EQTY ........|.. | 12/17/2008 | VARIOUS............... .| ...750,000.000 | ....11,153,750 N . 15,000,000 | ..... 18,930,000 | ...(3,930,000)] .... .| -..(3,930,000) ...15,000,000 ...(3,846,250) | ....(3,846,250) | ....112,500 | ..... XXX.....
61744) 30 9[MSIF INC SMALL COMPANY GROWTH A.... [ .. [12/20/2007 | MORGAN STANLEY........cccoruws [ corrvvrmrrnivniinens | e 1,514,691 0 1,514,691 | ... 1,614,691 [ .o | o XXX.....
61744J 40 8| MORGAN STANLEY INTERNATIONAL EQUIT .. | 12/16/2008 | MORGAN STANLEY............... 2,627,693.256 | ....41,519,132 .| .(16,035,893) ...33,680,063 ....7,839,069 | .....7,839,069 |.1,200,593 {..... XXX.....
61744J 82 0|MSIF INC EMERGING MARKETS.................. .. [12/23/2008 | VARIOUS.........cooovvrirrrireireirens | convnnnieinsnnnnes | v 7,658,151 O [ oo | errreneisisissieniens | eveveveiens [ 200 7,658,151 | .. 7,658,151 | oo | e XXX.....
61744J 83 8| MORGAN STANLEY INTERNATIONAL SMAL] .. |07/10/2008 | VARIOUS ....15,093,495 O [ oo | erreneieiisiisiieniens | cvevevenens [ ..15,093,495 | ..15,093,495 | ..o | e XXX.....
626127 66 6]MUNDER INT'L SMALL CAP - I.....ccvvverrnne . [12/27/2007 | MERRILL.......cooovveieieienininns | evrerninnninninnes | v 48,399 [ ..o XXXooo [ e [ e [ O [ o | oo v [ 048,399 | 48,399 | | e XXX.....
626127 71 6| MUNDER INT'L CORE EQUITY - l.covvrrrnnee. .. [12/16/2008 | MUNDER.........ccoovvrrrrrrrririnnne 1,795,332.136 | ....10,000,000 | ........XXX... | .....20,215,440 | ..... 19,120,287 | ....1,095,153 1,095,153 | e | e 20,215,440 )| ..(10,215,440)| ....323,878 | ..... XXX.....
80042@ AA 8| ALLIANCE BERNSTEIN US STRATEGIC VAL] .. | 12/02/2008 | VARIOUS... N 26,988.566 | ...... 1,362,079 v 286,302 | ....1,175,178 LA175178 ). 1,461,480 | .o [ e (99,401)[ .........(99,401) | ......12,806 | ..... XXX.....
922042 87 4]|VANGUARD EUROPEANETF  .......... .. 105/02/2008 | GOLDMAN (1) 120,000.000 | ...... 8,629,540 ......8,978,400 | ...... (311,100) oo [ | (311,100){ . 8,667,300 | ..o | e (37,760) ...282,720 | ..... XXX.....
7099999. Total - Common Stocks - Mutual Funds ....99,136,598 | ... XXX... | ... 79,873,445 | ... 99,285,445 | .(19,412,000){ .... .(19,412,000) | . . ...79,873,445 ....19,263,153 | ...19,263,153 |.1,961,699 {..... XXX.....
7299997. Total - Common Stocks - Part 4 ..718,710,628 ...815,321,401 | ...932,589,498 |(127,673,626) (127,673,626) ] ......oocv.... 0f... 804,915,873 ..(86,205,245) | ..(86,205,245)]10,806,113 | ..... XXX.....
7299998. Total - Common Stocks - Summary Item from Part5.................... ....82,207,764 ...109,320,959 | .o | (U1 [P 109,320,959 .| .(27,113,195)] ..(27,113,195)] ...491,779 | ..... XXX.....
7299999. Total - Common Stocks.................. ..800,918,392 ... | ...924,642,360 | ...932,589,498 |(127,673,626)] ................. (O I 0 [(127,673,626)]............... 0f... 914,236,832 0 | (113,318,440)] (113,318,440)]11,297,892 | ..... XXX.....
7399999. Total - Preferred and Common Stocks ... | ..800,918,392 | ......... XXX... | ...924,642,360 | ...932,589,498 |(127,673,626)] .....c..ooe.... (O I 0 [(127,673,626)] ............... 0f... 914,236,832 .0 | (113,318,440)| (113,318,440)]11,297,892 | ..... XXX.....
7499999. Total - Bonds, Preferred and Common Stocks .11,700,650,615 |......... XXX... | 1,820,919,840 | 1,455,201,906 |(127,673,626)]..(1,385,473)] ..... 48,460 [(129,107,559)| ............... 0 |..1,805,179,638 .0 | (104,529,023)] (104,529,023) |35,102,156 | ..... XXX.....
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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 Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/ [Amortization)] Impairment | B.J/A.C.V. | Changein| (Loss)on on on During and
Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - All Other Government
135087 WR 1| CANADA GOVT C [ 04/18/2008 .| 07/11/2008 | VARIOUS 36,805,000 | ....... 38,063,349 | ...... 37,831,019 | ...37,937,176 (126,173 . , v | +(106,157)] .....(106,157)] .....927,675 | ..672,765
135087 XM 1| CANADA GOVT C [ 05/15/2008 12/04/2008 | VARIOUS.. ...20,080,000 | ....... 21,834,714 | ... 22,014,372 | ...21,753,326 | .. . (81,388) [ oo [ e | e 261,046 | ...... 261,046 | ..... 633,550 | ..329,051
135087 XS 8| CANADA GOVT C [ 05/01/2008 12/12/2008 | VARIOUS..........ccoonmervrmerrrnenrrns | e 10,422,000 | ...... 11,476,185 | ...... 11,793,669 | ...11,379,250 | .. 10(96,935) | oo [ ereerd(98,935) [ o [ [ e 414419 | ... 414419 | ..... 543,389 | ..224,144
135087 XW 9| CANADA GOVT C [ 10/07/2008 12/17/2008 | VARIOUS 32,075,000 | ...... 37,084,156 | ...... 38,376,502 | ...37,066,943 | .. e ..1,309,559 | ...1,309,559 | ..... 853,852 | ..509,923
135087 XX 7| CANADA GOVT C [ 03/26/2008 ... | 04/18/2008 [ VARIOUS..........ccomvvvrmmrrirmerrirnens [ ceveenn 21,855,000 | ....... 23,526,443 | ...... 23,303,506 | ...23,512,107 | ..cccorvvvrrmerrrs | worre (14,336, ...(208,601)] .....(208,601)] .....377,752 | ..300,708
135087 XY 5| CANADA GOVT C [ 01/02/2008 .| 01/02/2008 | VARIOUS 5,925,000 5,969,971 5,970,737 |...... 5,969,971 766 766 | ....... 83,112 | ...83,112
135087 YB 4|CANADA GOVT C | 05/01/2008 10/10/2008 | VARIOUS...........cconmmevrreirnrererirns | 209,028,000 | ....... 9,409,884 B - (14,472 ....(103,429)] .....(103,429) .....306,004 | ..155,331
135087 YF 5| CANADA GOVT C [ 10/22/2008 12/11/2008 | VARIOUS..........ocoomvrermnrernnrenns | 024,941,000 | ..... 25,469,620 | ...... 26,096,431 | ...25465,586 [ ...oocovvveerreerens | orneees($,034) | oo [ e ce(@,034) [ s [ s [ o 630,845 ..383,673
135087 YJ 7|CANADA GOVT C [ 07/11/2008 .1 07/15/2008 | NESBITT.......onvvvemvrrirnrrinerenns | 00 11,779,000 | ... 11,957,570 | ...... 11,952,976 | ..11,956,861 | ...ovvvvvrrvcrrrees | vvrrrraeees MO [ oo | v (TO) [ s [ | e (3,885) ....60,347
135087 YL 2|CANADA GOVT C [ 09/16/2008 ... | 12/09/2008 [ VARIOUS..........ccoovvvmmmrermneeernnns | r....34,339,000 | ...... 36,181,899 | ...... 36,307,385 | ...36,157,138 | ..coovverrrreraecer | ceveene (VZ (R [N ISR 0223 (1) ) ISP ISP IS 150,247 ..297,007
13509P BC 6| CANADAHSG TRNO 1. C [ 01/11/2008 | NBC CLEAR. ....] 09/17/2008 VARIOUS.........ccooovevmmrirnmniirsnns | 007,470,000 | ..o 7,769,622 | ........ 7,825,817 |...... 7,769,622 | .o | e Lo |0 | Lo | s 56,195 ...31,435
1099999. Total - BONAS = All OthEr GOVEIMMENL.............oveoeeeeeeeeeeeeeeeee oo eeeeeeeeeeeeeeeeeeseeeeeeeeeeeseeeeeeseeeseeseneeeenseeenseeeenseeeenseeesseeesseseneeeeneeeeneeemseeemsecensecee | core 214,719,000 | ....228,743,413 | ....230,764,397 | .228,363,392 | ...cc.occnrnnnn. 0. (380,021) ) ..2,401,005 3,047,496
Bonds - States, Territories and Pc ions
[ 626209 JF 8] MUNICIPAL FINAUTHB C ... [C] 11/13/2008] RBC DOMINION... ... | 12/112/2008] CIBC .4,000,000 [ ....... 3,985,120 | ....... 3,963,600 | ......3,985,120 | [ [ [ 0] | | (21,520) |
[1799999.  Total - Bonds - States, Territories & Possessions 4,000,000 ] ........3,985,120 [ .......3,963,600 | .....3,985,120 | 0] 0] 0] 0] 0] 0]....(21,520)] [..
Bonds - Special Revenue and Special A nent
181054 Y5 0| CLARKCNTY NEV SCHDIST ...| 08/29/2008 | MERRILL ... | 09/02/2008 | VARIOUS, 3,600,000 3,600,000 3,600,000 |...... 3,600,000 0
20774L RU 1| CONNECTICUT ST HEALTH ...| 04/10/2008 | LEHMAN B... .| 04/30/2008 [ LEHMAN B...........convvvemmrrenerrens [ crves 1,700,000 | ........ 1,700,000 | ........ 1,700,000 |...... 1,700,000 0
245903 AA 7|DELAWARE CNTY PAINDL DEV AUTH ........ ...| 01/08/2008 | CLEAR HS.... 01/15/2008 | MERRILL........cooverrveerncriririenns [ cevrreens 1,000,000 | ........ 1,000,000 | ........ 1,000,000 |...... 1,000,000 0
312926 6G 8|FHLMC PC ...| 10/31/2008 | MERRILL.. 12/16/2008 | VARIOUS.........cccomevermrrrirnenrnns | e 19,869,347 | ...... 20,076,713 | ...... 20,459,161 | ...19,983,492 | .....ccoovvrrvvrers | wornd (93,221) [ v | ceveres (CKIZA ] [ IR I 475,669
385466 AS 6| GRAND FORKS ND HOSP FACS REV.......... ...| 07/23/2008 ....| 07/28/2008 3,500,000 3,500,000 3,500,000 |...... 3,500,000 0
38546V BH 4| GRAND FORKS N D HEALTH CA.......cccconveeee. ...| 06/06/2008 ... | 06/19/2008 2,900,000 2,900,000 2,900,000 |...... 2,900,000 0
451295 SP 5|IDAHO HEALTH FACS AUTH RE ...| 08/22/2008 . | 08/28/2008 | MERRILL..........covverrrrrrrerrreeeranens [ oreees 13,400,000 | ...... 13,400,000 | ...... 13,400,000 | ...13,400,000 0
463632 3R 8| IRVINE RANCH CALIF WTRDIST ... ...| 05/16/2008 09/16/2008 5,300,000 5,300,000 5,300,000 |...... 5,300,000 0
485424 GZ 2|KANSAS ST DEPT TRANSN HWY REV . ...| 06/12/2008 ... | 07/24/2008 5,500,000 5,500,000 5,500,000 |...... 5,500,000 0
485424 HA 6| KANSAS ST DEPT TRANSN HWY.. ...| 08/19/2008 ... | 08/28/2008 5,000,000 5,000,000 5,000,000 |...... 5,000,000 0
524805 ZE 1|LEHIGH CNTY PA GEN PURP A. ...| 01/08/2008 ....| 01/15/2008 ..2,000,000 | ........2,000,000 2,000,000 |...... 2,000,000 0
543583 HJ O|LORAIN CNTY OHIO HOSP ...| 02/28/2008 ... | 03/18/2008 IO [P 1,000,000 | ........ 1,000,000 | ........ 1,000,000 |...... 1,000,000 0
57582N 4G 7|MASSACHUSESTTS ST ...| 05/20/2008 ....| 06/11/2008 500,000 500,000 500,000 500,000 0
57582N 4H 5|MASSACHUSETTS ST......cccnveven. ...| 08/20/2008 ... | 08/21/2008 6,500,000 6,500,000 6,500,000 |...... 6,500,000 0
57583F B6 7|MASSACHUSETTS ST DEV FIN AGY REV.... |...| 01/09/2008 ....| 01/10/2008 3,900,000 3,900,000 3,900,000 |....... 3,900,000 0
57586C HB 4| MASSACHUSSETTS ST HEALTH & EDL FAC] ... | 09/04/2008 ... | 09/16/2008 I 11,000,000 | ...... 11,000,000 | ...... 11, 000 000 | ...11,000,000 0
59259R ZQ O|METROPOLITAN GRANSN AUTH NY REV....| ... [ 03/25/2008 ... | 05/02/2008 | VARIOUS..........ccocconmrveemmmeernnnees | crreeeenen 700,000 | ...........700,000 | ...........700,000 | ......... 700,000 0
644614 RY 7|NEW HAMPSHIRE HEALTH & ED. ...| 08/01/2008 ... | 08/21/2008 | VARIOUS.........c.ccouevvmmerrrnerrnns | oeeeer..4,000,000 | ........4,000,000 | ........4,000,000 |...... 4,000,000 0
64970K MH 7| NEW YORK NY CITY MUN WTR FIN ... | -] 08/20/2008 < | 09/02/2008 | MERRILL........cocorrrerreerrneerenees | 20ee2.3,900,000 | ........3,900,000 | ........3,900,000 | ...... 3,900,000 0
64970K YY 7|NEW YORKNY CITY MUN WTRFIN.............. ...| 07/10/2008 v | 07/11/2008 | MERRILL.......cvooevvirerriireriiinieins | 1,200,000 | ........1,200,000 | ........1,200,000 |...... 1,200,000 0
64971K JF 4| NEW YORKNY CITY TRANSITIONAL FIN AUJ ...| 03/19/2008 .| 05/13/2008 | MERRILL..........ccooconmrrermmrrenrrrenns | 202,500,000 | ........2,500,000 | ........2,500,000 |...... 2,500,000 0
65588T AA 7|NORFOLK VA ECONOMIC DEV A ...| 02/13/2008 02/26/2008 | SALOMON-BARNEY................. | .........1,500,000 | ........1,500,000 | ........1,500,000 |..... 1,500,000 0
686543 PV 5| ORLANDO & ORANGE CNTY EXP. ...| 04/17/2008 04/17/2008 | WACHOVIA..........ccovvonsrriraveens | 226,000,000 | ........7,938,000 | ........7,854,000 |...... 7,938,000 (0] [SURSRS IS I (84,000)
83786D EM 5| SOUTH FORK MUN AUTH PAHOSP ... .| 01/08/2008 01/15/2008 | MERRILL..........onevvvrerrrrerrriranens | 21,000,000 | ........1,000,000 | ........1,000,000 |..... 1,000,000 0 0 1,155
91471F AW 5| UNIVERSITY NC HOSP CHAPEL HILL ...| 08/27/2008 . 09/16/2008 ...14,400,000 0 0 3,867
13509P BB 8| CANADAHSG TRNO 1 .| C | 08/14/2008 | NBC CLEAR. ....| 09/16/2008| SCOTIA C 285,000 290,130 292 515 290,130 0 2,385 2,385 2,998
3199999. Total - Bonds - Special Revenue and Special Assessments N 122,154,347 | ...124,304,843 | ...124,605,676 | 124,211,622 | .......cc.ooo....d 0. (93,221 [ oo 0] s (93,221)] oo (] [ 0f... 394,054 | ..... 394,054 | ..... 579,696
Bonds - Industrial and Miscellaneous
5252M0 FD 4|LEHMAN BROS HLDGS INC MED.. .. | ...| 06/05/2008 | LEHMAN B .| 09/09/2008 [ LEHMAN B...........convvvermmrremenrens [ cevers 1,500,000 | ........ 1,489,800 | ........ 1,409,670 |...... 1,490,081 281 281
35085Z AW 6407 INTL INC MTN CDS............... C [ 01/22/2008 | RBC DOMINION... 12/12/2008 | T D SECURITES 3,880,000 3,879,146 3,863,704 |...... 3,879,412 265 265
37638Z AA 2| GLACIER CREDIT CARD TR .| C | 02/04/2008 | SCOTIAC......... 03/28/2008 | CIBC 2,270,000 2,270,000 2,287,116 |...... 2,270,000 0
87807M AA 1|TDCAPTR C | 06/11/2008 | RBC DOMINION... ... | 07/10/2008 | RBC DOMINION.........ommmreermmrees [ cevrrrrienne 797,000 825,612 825,564 825,612 0 (48) (48) ....27,880
89116Z AD 8| TORONTO DOM CTR WEST LTD......ccoovvernve ...] 01/15/2008 | VARIOUS........cooovivrvinirrininrininns 12/11/2008 | SCOTIA C....ovvvvvvvvrscrrnserinnnnees | v 4,315,000 | ........ 4,266,413 | ... 3,553,877 |...... 4,268,776 2,363 2363 .(714,899)] .....(714,899) ..21,120
4599999. Total - Bonds - Industrial and Miscellaneous. ...12,762,000 | ...... 12,730,971 | ...... 11,939,931 | ...12,733,881 0 2,909 0 2,909 0 0|....(793,950){ .....(793,950) ...53,392
6099998. TOAl = BOMAS. ...ttt R fEE AR E LR E ettt | s 353,635,347 | ....369,764,347 | ....371,273,604 | .369,294,015 | ....cccooeninnnn. 0. [CR(URCKK) ] I 0] [CY(UCKK)] I [ I 0 ]..1,979,589 | ...1,979,589 3,342,440

Common Stocks - Banks, Trust and Insurance Companies
313586 10 9|FEDERAL NATL MTG ASSN...
929903 10 2| WACHOVIA CORP.

03/06/2008 | VARIOUS. |09/24/2008 VARIOUS.......

542,389 53,100 |.........542,389
09/26/2008 | VARIOUS 12/16/2008 | BNY BROKERA

........ 4,036,041 | ........1,659,921 | ......4,036,041

| 0 | | | .....(489,289)| .....(489,289)|
(2,376,120)| ..(2,376,120)
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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 Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary | Changein | Exchange Gain (Loss) (Loss) Received | Interest
CUSIP g Date Disposal Shares Actual Value at Increase/ [Amortization)] Impairment | B.J/A.C.V. | Changein| (Loss)on on on During and

Identification Description n| Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) | Accretion | Recognized | (12+13-14) | B./A.C.V. | Disposal Disposal Disposal Year Dividends

6799999. Total - Common Stocks - Banks, Trust and INSUrANCE COMPANIES. .........c.iv.iuieetiieeieit et et etessesssessstessses st es st esssssssssssesesssssssesassesensst st snaessnsessnsessnsessnsesnsessssessnaas | sneesas 4,578,430 | ....... 1,713,021 | ..... 4578430 | ... (U I (U I 0 0 0 | .(2,865,409)| .(2,865,409){ ...... 42774 | ... 0

Common Stocks - Industrial and Miscellaneous

000361 10 5|AARCORP .. [ 02/01/2008 ... | 04/07/2008 [ VARIOUS 8,600.000 265,903 .0

002824 10 O|ABBOTT LABS.......coovieieirererecreernernernenns .. | 07/16/2008 .| 11/18/2008 | BNY BROKERAGE... ....50,000.000 | .......2,864,908 0

013817 10 1]|ALCOA, INC............... .. [ 01/10/2008 09/08/2008 0

019589 30 8| ALLIED WASTE INDS INC. .. | 05/28/2008 12/08/2008 | VARIOUS. 0

02208R 10 6|ALTRA HOLDINGS INC..... .. | 04/29/2008 10/16/2008 | VARIOUS. 0

031652 10 0| AMKOR TECHNOLOGY INC.. .. | 06/09/2008 10/21/2008 | SANFORD.... 0

037933 10 8| APRIA HEALTHCARE GROUP INC... .. [ 09/29/2008 .... | 10/28/2008 | SANFORD 0

044209 10 4] ASHLAND INC .. [ 03/14/2008 .... | 09/23/2008 0

06846N 10 4|BILL BARRETT CORP .. | 06/05/2008 ... | 07/29/2008 0

089302 10 3|BIGLOTSINC .. [ 01/14/2008 .| 05/14/2008 0

111320 10 7|BROADCOM CORP... .. | 04/02/2008 05/15/2008 0

117043 10 9| BRUNSWICK CORP.. .. | 08/25/2008 10/30/2008 0

118759 10 9|BUCYRUSINTLINCN .. | 05/13/2008 .| 08/15/2008 0

126650 10 0|CVS CORP .. | 01/03/2008 03/28/2008 0

139594 10 5| CAPELLA EDUCATION COMPANY... .. | 02/27/2008 12/08/2008 0

144577 10 3| CARRIZO OIL & CO INC .. | 08/20/2008 09/12/2008 0

14754D 10 0| CASH AMER INTL INC.. .. [ 02/22/2008 12/08/2008 0

149123 10 1| CATERPILLAR INC DEL.... .. [ 01/11/2008 08/26/2008 0

154760 10 2| CENTRAL PAC FINL CORP... .. | 03/24/2008 12/23/2008 0

15670R 10 7|CEPHEID .. | 08/04/2008 09/25/2008 0

16115Q 30 8|CHARTINDSINC... .. | 05/21/2008 10/03/2008 0

162456 10 7|CHATTEMINC....... . [ 07/28/2008 | VARIOUS. 12/08/2008 0

166764 10 0| CHEVRONTEXACO CORP .. | 10/21/2008 | VARIOUS. 12/17/2008 0

17273K 10 9| CIRCORINTLINC...... .. | 04/28/2008 | VARIOUS. 10/21/2008 0

185896 10 7|CLEVELAND CLIFFSINC.. .. [ 01/22/2008 | SANFORD... .1 07/16/2008 0

192448 10 8| COMTECH GROUP INC.... .. | 06/05/2008 | UBSW...... ... | 07/15/2008 0

194162 10 3| COLGATE PALMOLIVE CO... .. | 04/30/2008 | VARIOUS. .| 11/21/2008 0

201723 10 3| COMMERCIAL METALS CO .. | 09/24/2008 | SANFORD... 11/17/2008 0

20825C 10 4| CONOCOPHILLIPS..........cccovvvrnnee .. | 09/02/2008 | VARIOUS. .| 12/17/2008 . 0

212015 10 1| CONTINENTAL RESOURCES INC............... .. | 06/30/2008 | UBSW...... ... | 09/29/2008 . ..369890 0

227046 10 9[CROCSINC .. | 02/05/2008 | THOMAS W. ....| 04/02/2008 . X reeneeennn 47,496 0

253393 10 2|DICK'S SPORTING GOODS INC .. | 01/31/2008 | LEHMAN B... 05/22/2008 0

254067 10 1|DILLARD DEPT ... .. | 08/14/2008 | SANFORD... 11/19/2008 0

267888 10 5|DYNAMIC MATLS CORP... .. | 04/29/2008 [ VARIOUS..... ... | 09/26/2008 0

268648 10 2|EMC CORP/MASS..... .. [ 01/22/2008 | BNY BROKERAGE.. 12/17/2008 0

28238P 10 9|EHEALTH INC.... .. | 03/06/2008 [ VARIOUS..... 09/22/2008 0

291011 10 4|EMERSON ELEC .. | 09/09/2008 | BNY BROKE . 12/17/2008 0

29255W 10 0| ENCORE ACQUISITION CO.. .. | 04/29/2008 [ VARIOUS..... ... | 09/04/2008 . 0

292764 10 7|ENERNOCINC........ccccoovvnnee .. | 02/08/2008 | THEMIS... 03/11/2008 . .88,185 0

302081 10 4|EXLSERVICE HOLDINGS INC... . | 03/03/2008 [ VARIOUS. 09/26/2008 . . ceeernnn 381,318 0

30231G 10 2| EXXON MOBIL CORPORATION .. | 10/01/2008 [ VARIOUS..... 12/17/2008 . . . 8,530,968 0

31308T 10 O|FCSTONE GROUPINC............. .. | 04/30/2008 [ INSTINET CROSS... ... | 06/27/2008 0

313400 30 1|FEDERAL HOME LN MTG CORP.. .. | 03/20/2008 | SANFORD BERNST. . | 08/26/2008 0

33582V 10 8| FIRST NIAGARA FINL GP INC.. .. | 07/23/2008 | SANFORD... 10/10/2008 0

349853 10 1|FORWARD AIR CORPORATION... .. | 08/18/2008 [ VARIOUS. 12/16/2008 0

370442 10 5| GENERAL MTRS CORP.......cooovvvriririiriinene .. | 06/06/2008 [ VARIOUS..... 10/10/2008 0

38259P 50 8| GOOGLE INC .. | 01/04/2008 | BNY BROKERAGE.. . [ 04/18/2008 0

40425 10 1|HMS HLDGS CORP... .. | 04/28/2008 [ LIQUIDNET.. 06/03/2008 0

42210P 10 2|HEADWATERS INC... .. | 03/07/2008 | VARIOUS..... 11/04/2008 0

422245 10 O|HEALTHWAYS, INC .. | 02/13/2008 [ DOUGHERTY & CO 02/26/2008 0

431466 10 1| HILL INTERNATIONAL INC .. | 07/09/2008 | VARIOUS......... 10/22/2008 0

441060 10 O] HOSPIRAINC.......ooiiereernrrrireirncrneieeeneenaes .. | 02/28/2008 | COWEN & CO..... ... | 11/06/2008 .0
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443320 10 6|HUB GROUP INC. .. [ 09/15/2008 .| 12/15/2008 37,100.000 .0 ....(357,659) | ....(357,659)

445658 10 7|HUNT J B TRANS SVCS INC. .. [ 09/17/2008 | INSTINET CROSS... 12/15/2008 ....11,700.000 0 ....(146,987) | ....(146,987)

45168D 10 4|IDEXXLABS CORP............... .. [ 01/22/2008 | INSTINET CROSS... ... | 10/28/2008 0 ...(308,471)| ....(308,471) | .

451713 10 1| IKON OFFICE SOLUTIONS INC .. | 06/30/2008 | SANFORD....... .... | 09/26/2008 0

46069S 10 9|INTERSIL CORP.... . | 04/04/2008 | WILLIAM.. ... | 11/04/2008 0

46270W 10 5|IRISINTLINC..... .. | 10/07/2008 | VARIOUS..... 10/31/2008 0

472319 10 2|JEFFERIES GRO .. [ 03/27/2008 | INSTINET CROSS... ... | 04/23/2008 0

48666K 10 9|KBHOME........cccccoevrivernee. .. | 01/04/2008 | SANFORD....... ... | 12/16/2008 0

515098 10 1|LANDSTARSYSINC......... .. | 09/15/2008 | WARBURG.. 12/15/2008 0

53217R 20 7|LIFE TIME FITNESS INC .. | 09/25/2008 | LIQUIDNET.. 11/11/2008 0

55027E 10 2|LUMINEX CORP DEL..... .. | 06/27/2008 | VARIOUS. 10/23/2008 0

58733R 10 2| MERCADOLIBRE INC .. | 04/28/2008 | VARIOUS. 10/08/2008 0

589331 10 7|MERCK&COINC...... .. | 01/18/2008 | CITIGROUP. 12/17/2008 0

594901 10 0| MICROS SYSTEMSINC........ .. | 03/03/2008 | VARIOUS. 06/05/2008 0

649445 10 3| NEW YORK CMNTY BANCOR .. | 05/20/2008 | RAYMOND... 12/08/2008 0

655664 10 O|NORDSTROMINC........ccovvvnne .. | 02/27/2008 | MONTGOMERY SEC.. 07/10/2008 0

666807 10 2| NORTHROP GRUMMAN CORP.... .. | 04/23/2008 | SANFORD........... .... | 08/11/2008 0

67020Y 10 0| NUANCE COMMUNICATIONS INC... .. | 02/26/2008 | THOMAS W..... ....| 09/24/2008 0

670872 10 0|OM GROUP INC.......ccccrvvrirrinnee .. | 04/28/2008 | JEFFERIES & CO.... ... | 06/11/2008 0

679580 10 0] OLD DOMINION FREIGHT LINE .. | 09/15/2008 12/15/2008 0

68213N 10 9|OMNICELL,INC ... .. [ 02/11/2008 | INSTINET.... 04/22/2008 0

695459 10 7|PAETEC HOLDING CORP..... .. | 05/05/2008 | VARIOUS. 08/06/2008 0

699157 10 3|PARALLEL PETE CORP DEL.... .. | 03/07/2008 | VARIOUS. 08/05/2008 0

699462 10 7|PAREXEL INTERNATIONAL CORP... .. | 04/04/2008 | VARIOUS. 10/01/2008 0

70336T 10 4|PATRIOT COAL CORP.......c.ccveuc. .. | 04/24/2008 | VARIOUS. 09/08/2008 0

705324 10 1| PEDIATRIX MEDICAL GROUP INC... .. [ 08/18/2008 09/19/2008 0

716578 10 9|PETROLEUM DEV CORP.............. .. | 04/28/2008 09/04/2008 0

717148 10 0| PHARMANET DEV GROUP INC .. | 03/05/2008 04/11/2008 LIQUIDNET... . 0

741503 40 3|PRICELINE.COMINC............ .. | 04/15/2008 10/01/2008 | WARBURG........c.oovvrvrvrirnns | v 4,000.000 0

747619 10 4| QUANEX CORP..... .. | 05/30/2008 10/17/2008 | SANFORD........ccovvvvrevienrrrrinrenns | vvenes 5,900.000 0

75524B 10 4|RBC BEARINGS INC. .. | 04/30/2008 08/28/2008 [ VARIOUS...........coovvvrnrrrninns [ v 3,251.000 0

806882 10 6|SCHNITZER STL INDS.. .. | 04/29/2008 08/04/2008 [ INSTINET CROSS........cccovee [ v 3,100.000 0

826197 50 1|SIEMENS A G .. | 01/09/2008 12/17/2008 | VARIOUS..... ....20,000.000 0

829160 10 0| SIMS GROUP LTD ADR-EACH REPR 1PVR|.. | 03/18/2008 ... | 08/11/2008 [ VARIOUS........ccovvvvrererrreinirnns | cereens 4,510.000 0

830566 10 5|SKECHERSUSAINC .. | 04/28/2008 .| 10/01/2008 | VARIOUS. ....33,846.000 0

832248 10 8| SMITHFIELD FOODS INC.. .. | 07/14/2008 11/17/2008 | SANFORD.......ccovvvvvreerrrrenrines [ cvreene 8,100.000 0

83568G 10 4|SONOSITEINC.......... .. | 07/25/2008 10/31/2008 | VARIOUS..... ....38,800.000 0

855030 10 2|STAPLESINC........ccccovnue. .. | 03/06/2008 12/16/2008 | BNY BROKERAGE... ....50,000.000 0

85528P 10 8| STARENT NETWORKS CORP.. .. | 05/28/2008 09/26/2008 | VARIOUS...... ....40,300.000 0

858119 10 0| STEEL DYNAMICS INC..... .. | 09/23/2008 10/17/2008 | SANFORD.......ccovvvvreererrenrines [ cvreene 1,500.000 0

862685 10 4|STRATASYSINC... .. [ 01/31/2008 INSTINET 02/26/2008 | PIPER JAFFREY ............................. 4,500.000 0

863236 10 5[STRAYEREDINC.. .. | 01/08/2008 | THOMAS W. ....| 12/10/2008 | VARIOUS 2,239.000 0

87161C 10 5| SYNOVUS FINL CORP.. .. | 09/19/2008 | SANFORD....... o | 11/12/12008 | SANFORD.........oovveevinirniinrinne | cveneead 6,800.000 0

87311L 10 4| TW TELECOMINC..... .. | 04/23/2008 | BNY BROKERAGE.. ... | 09/09/2008 | THOMAS W.. 30,600.000 0

878155 10 0| TEAMINC .. | 03/06/2008 [ VARIOUS............. ... | 09/19/2008 [ VARIOUS. ....16,700.000 0

880345 10 3| TENNANT CO............ .. | 02/27/2008 | LEERINK SWANN... 07/11/2008 [ VARIOUS........ccovvvvrerernrinirnes | cereens 8,600.000 0

882681 10 9| TEXAS ROADHOUSE INC. .. [ 02/29/2008 | VARIOUS............. ... [ 07/15/2008 | VARIOUS. 78,600.000 0

885175 30 7| THORATEC CORP..... .. | 10/09/2008 [ INSTINET CROSS... 11/05/2008 | VARIOUS. 28,200.000 0

88830M 10 2| TITAN INTL INC ILL .. | 07/30/2008 | VARIOUS..... ... [ 10/03/2008 | VARIOUS. ....21,575.000 0

902494 10 3| TYSON FOODS INC... .. | 05/07/2008 | SANFORD... 08/26/2008 [ SANFORD........ccovvenreerererenren | cereens 4,100.000 0

90385D 10 7|ULTIMATE SOFTWAR . .. | 02/11/2008 | VARIOUS. 10/29/2008 | VARIOUS..... ....11,100.000 0

917047 10 2| URBAN OUTFITTERS,INC..... .. | 01/31/2008 [ VARIOUS. 12/15/2008 | COWEN & CO.. 43,100.000 0

918194 10 1|VCAANTECHINC............. .. | 09/30/2008 | VARIOUS..... 12/05/2008 | COWEN & CO.. ....14,100.000 0

92864N 10 1|VOLCOMINC s .. | 03/05/2008 | INSTINET CROSS.................. 04/30/2008 | VARIOUS...... I 33,700.000 .0
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947890 10 9| WEBSTER FINANCIALCORP  .....ccccccveenee . | 03/24/2008 10/20/2008 0

960413 10 2| WESTLAKE CHEM CORRP........ccccocnivrirnennee .. | 06/06/2008 11/28/2008 0

966612 10 3| WHITNEY HOLDING CORP.. .. | 09/18/2008 ... [12/04/2008 0

981419 10 4| WORLD ACCEP CORP DEL.. .. | 05/13/2008 ...109/18/2008 0

988498 10 1]|YUM BRANDS INC .. | 08/05/2008 .112/08/2008 0

G0585R 10 6| ASSURED GUARANTY LTD .. | 09/22/2008 11/13/2008 0

G16252 10 1|BROOKFIELD INFRAST PARTNER.. .. |01/31/2008 01/31/2008 0

G24182 10 0| COOPER IND .. | 06/05/2008 12/17/2008 | BNY BROKERAGE................ | .......1,000.000 | .........46,011 | ....c.c...31,097 | c0iieidB,011 | oo [ e [ 0

G93762 20 4| VISTAPRINT LIMITED.....cccooevrerirreirereiienne .. | 02/26/2008 05/14/2008 | INSTINET CROSS.........cccceee | +.....8,600.000 | .........293,093 | ........271,339 | ......293,093 | ..ovoirivinns [ e | v 0

N22717 10 7)|CORE LABORATORIESN.V. .. . [01/31/2008 ....| 05/06/2008 0

V7780T 10 3|ROYAL CARIBBEAN CRUISES LTD. .. | 08/15/2008 ....| 11/07/2008 0

00652V 10 2| ADDAX PETROLEUM CORP.......c.ccoceriunrenee C|01/04/2008 ... [10/23/2008 0

097751 20 0| BOMBARDIERINC......ccoovvierririrrirririrenns C|05/22/2008 ... | 11/24/2008 | ECEM PENSON... 0

112585 10 4|BROOKFIELD ASSET MANAGE - CL A....... | C|05/02/2008 ...|12/10/2008 | TD WATER... 0

136069 10 1|CAN IMPERIAL BK OF COMMERCE ......... C|05/22/2008 ... |07/10/2008 | TD WATER... 0

292505 10 4|ENCANA CORP C108/21/2008 ..|12112/2008 0

380956 40 9| GOLDCORP INC NEW.. .. | €[07/10/2008 09/16/2008 0

550021 10 9|LULULEMON ATHLETICA INC . | C|10/29/2008 ... 112/15/2008 0

656568 50 8|NORTEL NETWORKS CORP C101/09/2008 ... | 03/04/2008 0

656844 10 7|NORTH AMERN ENERGY PARTNER......... . 103/27/2008 .. | 06/27/2008 0

71644E 10 2|PETRO-CDA C|04/17/2008 10/13/2008 | VARIOUS..........cocconvrverrnerrnnens | +......9,800.000 | ......... 509,511 357,160 | ....... 509,511 0

740215 10 8|PRECISION DRILLING TRUST .. | 04/17/2008 09/16/2008 | TD WATER........cccconvvrnrrrerenenns | -....81,900.000 | ...... 1,938,554 | ...... 1,611,758 | ....1,938,554 0

780087 10 2|ROYAL BK CDA MONTREAL QUE .. | C|05/22/2008 12/12/2008 | VARIOUS..........cccovvvrverrernennn | -..104,300.000 | ...... 2,864,052 | ...... 2,750,236 | ....2,864,052 0

98462Y 10 0] YAMANA GOLD INC..........cocenue. ...| C|03/04/2008 05/02/2008 | VARIOUS..........ccoccorvvverrvenenes | +....77,100.000 | ......1,422,086 | ...... 1,103,795 | ....1,422,086 0

000375 20 4|ABBLTD-SPONADR ... .. | F | 07/24/2008 . 112/17/2008 . ....1,069,016 0

000A06 NQ 3| SWA REITAND INVESTMENTS LTD. . | F [06/02/2008 06/16/2008 0

482462 10 8|KHD HUMBOLDT WEDAG INTL ... . | .. | 04/30/2008 ..|09/18/2008 0

81941Q 20 3|SHANDA INTERACTIVE ENTMT... F {05/02/2008 07/28/2008 0

89628E 10 4|TRINA SOLAR LIMITED.... .. | 04/28/2008 | DEUTSCHE BANK.. 06/27/2008 0

969199 10 8| WILLBROS GROUP INC .. | 04/28/2008 [ NYFIX TRANS. ... | 10/02/2008 0

G54050 10 2|LAZARDLTD F {01/31/2008 | LEHMAN B.. ... | 05/06/2008 [ VARIOUS..........ccorevrmrrrerrvrrnens | veee 24,500.000 0

Y75638 10 9| SEASPAN CORP ... | .. 102/26/2008 [ VARIOUS .. [ 09/19/2008 | VARIOUS ...20,200.000 0

6899999. Total - Common Stocks - Industrial and Miscellaneous............... 0 0 0

Common Stocks - Mutual Funds

80042@ AA 8] ALLIANCE BERNSTEIN US STRATEGIC VA .. J07/11/2008 | SANFORD .7,500.000 | ........227,962 | ......... 167,917 | ... 227,962 0 Y (60,045) )

7099999.  Total - Common Stocks - Mutual Funds .. e 167,917 | 227,962 0 0 0. (60,045) ).

7299998. Total - Common Stocks................... . . ....82,207,764 | 109,320,959 0 0 0 [(27,113,195) )1 I

7399999. Total - Preferred and Common StockS.........oooveieiiisisaeenns ..109,320,959 | ....82,207,764 | 109,320,959 . 0 0 0 (27,113,195) |(27,113,195)

7499999. Total - Bonds, Preferred and Common Stocks............................. .479,085,306 | ..453,481,368 | 478,614,974 ....(470,333)] ..o 0 | (470,333)] ............. 0 i 0 1(25,133,606) |(25,133,606) | .6,758,268 [3,342,440
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1 2 3 4 5 6 7 8 Stock of Such
NAIC  |NAIC Valuation| Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien] (See SVO | Intangible Assets| Total Amount 9 10
CusIP Description Insurer | Purposes and | Connected with of Such Book/Adjusted
|dentifi- 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 OQutstanding
Common Stocks
Alien Insurer
30247@ 10 8(FM Insurance Company LTD.........cccccvviuninnnce. AA-1120610| 3iiD.....cvevreene [ eNOie [ | e 440,450,412 | .........80,000.000 | ....... 100.0
P3913* 10 3| FMG De Mexico AA-2730043] 3iiD......cooeeees | oNOiceees | | e, 18,374,608 | ..................1.000 | ....... 100.0
1499999. | Total - Common StOCKS = AlIBN INSUIET..............coveueeeeiiereiereeiccrereereneeseeeeenenensnsseererenensnsnssnerenens | eresisisieieieenedd | orerenas 458,825,020 |......XXX...cc.... | ... XXX..
Other Affiliates
30303@ 10 9| FMEC.......cieeerrrrrrrriensssnesenssesesensenss | vevvensens [ evevesesnssnenns | SMCiivvieieiiens | eeNOhviieicieies | v | e 139,557,494 | .......409,933.000 | ....... 100.0
30277@ 10 1 ....1,150,845,864 | .........42,030.000 | ....... 100.0
74365@ 10 2| TSB....ovoieieieieieiieiississississesssesssssesssnsessees | eereerennes | eonsnessessensnns | QG arisrisieriers | e NOuoiiiiiiiioieiies | eovnisssiisniesiesinns L evveieiieieissississisnies o 500.000 | oo 100.0
1799999. .....1,290,403,358 |...... XXX..ooooorn [ oo, XXX..
1899999. .....1,749,228,378 | ... XXX.ooooooorn. [ XXX..
1999999, ...1,749,228 378 | ... XXX........... [ ...... XXX..

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: $.....4,910,743,409.
2. Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Amount of  |Indirectly by Insurer on Statement Date]
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding
Preferred Stocks
000000 00 OfAffiliated FM Insurance Company...........cccccvvcvrvcrrnennes |FM|C HOIAINGS. ... | e | cverennns 47,500.000 | ....coevnenn 65.5
0199999. | Total = Prefermed STOCK. ... coveereerrerrrrereriressesseseessessessessesssasesssssssssessessssssssessessessesssssesssssessnssssassessessessessessessesssssssss | srsessessessessessnsssessenes [V I D0,0, ST IR XXX
Common Stocks
000000 00 0| Affiliated FM Insurance COMPNY.......covererrererrerreeereennen. FMIC HOIAINGS. ...eveeececrcrneneieeeeeineisseneenesnsssssenses | eneeersessessensenseneessenees | covenenees 80,000.000
000000 00 0| Appalachian Insurance COMPaNY........cccorerrereerereeeeneens FMIC HOIAINGS. ...vocerececenercrnernersenneseeseeseeeseenseneens | ceveeneeneensenssnssnsssssennnes weenn.105,000.000
000000 00 O Corporate Insurance Services, INC...........ccceevviveriererennn FMIC HOIAINGS........ocvvvevirciiieiciiesieeeesse e | e | cvevsienanns 1,000.000
000000 00 OfFMIC Real Estate Holdings INC...........cccccevereirereiirinnns FMIC HoldiNgS........coovveveiiereicieicececeee e SO [P 1.000
000000 00 OfRisk Engineering Insurance Company, LTD.... | FMIC Holdings.......covuevieeiiiicisicsicse e .| .........120,000.000
0299999. | Total - COMMON SHOCK. ......iviveieiiitiiiteis ettt n st st s st st n st n st nnsensees
0399999. | Total - Preferred and Common Stock
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SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVEST
6 7

3

1 Codes 4 5 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2|3 8 9 10 11 14 15 16 18
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 Paid for
g Date Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual Year on Bond Due and When Accrued
Description Code| n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized BJA.C.V. Value Cost Not in Default Accrued Rate of Paid Interest
Bonds - States, Territories and P ions (Direct and Guaranteed) - Issuer Obligations
CANADA T-BILL DISC NOTE......ocvrerrirmerirnerrins [ v w.o | 12/22/2008 | T D SECURITES........coooomvirirrinenriieerinens 04/02/2009. | .......cc.. 7,384,932 1,856 [ cvvoocrererereernnns [ e | oo 7,400,000 | ...cccoo.e.. 7,383,276 DISC.
ONTARIO T-BILL DISC NOTE......ccomuirmnrrnnsrinns | coneeees C.. | .12/22/2008 | WOOD 03/23/2009. | ............ 6,985,918 1,738 | oo | e | e 7,000,000 6,984,180
1199999. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations. 14,370,850 0 3,394 0 0 ..14,400,000 | .......... 14,367,456 0
1799999. Total - States, Territories and Possessions (Direct and Guaranteed) 14,370,850 0 3,394 0 0 14,400,000 | .......... 14,367,456 0
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
SLM CORP MTN BOOK ENTRY......ccooimiinminiiiinrissiissniienes | AAAAAAAA | | .03/06/2008 | BANC OF AMERICA 998,134 38,134 | L | e 1,000,000 960,000 18,444 | ..o | s 4.000 oo | 00000020,000 | o 6,222
3999999. Industrial and Miscellaneous (Unaffiliated) - ISSUET OBIGAHONS............oviieiiiieieiiiisies sttt bss s ensesnsns 998,134 0 38,134 0 0 1,000,000 960,000 18,444 XXX XXX ......20,000 6,222
4599999. Total - Industrial and Miscellaneous (Unaffiliated) 998,134 0 38,134 0 0 ....1,000,000 960,000 18,444 XXX XXX .........20,000 | 6,222
Total Bonds
5499999, SUDLOLAIS - ISSUBT OBIIGALIONS.........rvvvvsseessesesiessssseessssss s sess e sss sttt | anssssines 15,368,984 0 41,528 0 [V 15,400,000 | .......... 15,327,456 18,444 XXX XXX 020,000 [ e 6,222
6099999, SUDLOAIS = BONGS........ouuiveiieitecieiiieiiesi ittt es st b bt s bbb bt b st b st en st ses st b s st st entenssssssntnbssnsnssessenss | bssisses 15,368,984 0 41,528 0 0] 15,400,000 | .......... 15,327,456 18,444 XXX XXX .......20,000 | 6,222
Class One Money Market Mutual Funds
BLACKROCK PROVIDENT TEMPFUND INST'L....c.coccnvvens | cvvenes v | 11/28/2008 | BLACKROCK........ovvorrirrieiriineinsiinneinns | o ).9.9, T I 51,628,581 | ovoueeeireiiniiens | reerrnriesisessinnins [ eneenneinensensinnens | ceresssessssssinens | ceennenns 51,628,581 | .......... 51,628,581
DREYFUS CASH MGT NST SHARES..........ccocoomiimmimmrrnnes | cvrenns woer | .08/12/2008 | DREYFUS........ovvivriierieirnniinnsissriesienens | v XXX oo | s 67,210,937 | oo | e [ | s | e 67,210,937 | .......... 67,210,937
FIDELITY INST MM CL 1. | avveenns v | 12/05/2008 | FIDELITY CAP....oocverreerreesenessseeesnsesns | ceeees XXX oo [ s 51,235,798 | .ovvveorerirnreiinnes | reneeesenessnssisnnns | oenesssnesssnssssnens | enesssnssssnnsssnnss | soneeeenns 51,235,798 | .......... 51,235,798
GOLDMAN SACHS TR .... | .08/13/2008 | GOLDMAN (1) 23,329,932 23,329,932 23,329,932
MERRILL LYNCH & CO INC......coorrerrrrirnnrerenrerssesernneennns | cvveenns v | 11728/2008 | MERRILL.......cooverreerneeeenneesneiennnesnnnees | eeeee XXX s | v 30,580,877 | .oovverrrrernrrernens | covnerssnnsssnsssinens | enesssnesssnssssnnss | enesssessssnssesnnss | oneeeeens 30,580,877 | .......... 30,580,877
MERRILL LYNCH PREMIER INST FUND........ccooooimnmieinninns | conienes .12/22/2008 | MERRILL 29,999,999 29,999,999 29,999,999
8099999. Total - Class One Money Market Mutual Funds....... s 253,986,124 0 0 0 0 XXX e 253,986,124 0 XXX.....
8299999. Total - ShOrt-TEIM INVESIMENES. ...........cvverrreerreeireiirereeieseeeesees ettt nes s asesssannsssnssssnssssannssss | coinees 269,355,108 0 41,528 0 0 )00 G I 269,313,580 18,444 XXX.....




Annual Statement for the year 2008 of the FACTORY M UTUAL I N S U RAN C E COM PANY

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

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

Sch. DB-Pt. A-Sn. 3
NONE

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

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

Sch. DB-Pt. B-Sn. 3
NONE

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

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

Sch. DB-Pt. C-Sn. 3
NONE

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

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

Sch. DB-Pt. D-Sn. 3
NONE

Sch. DB-Pt. E-Sn. 1
NONE
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Annual Statement for the year 2008 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

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

Open Depositories

BANK OF AMERICA (OPERATING).......cuvvreerrerrenns HARTFORD, CT......oiierieeieeeneeeereeseeeneeseesssessnseseens | eeneenee | cereeseesneenees 0.100 22 T [N IV 645,436 | XXX
BANK OF AMERICA (LOSS PAYMENT).. .. HARTFORD, CT.. . ..(13,202,1086) | XXX
BANK OF AMERICA (A/P CDR)....... .. HARTFORD, CT.. ..(18,380,672) | XXX
BANK OF AMERICA (PAYROLL). . HARTFORD, CT.. (6,944,938) | XXX
HSBC FMIC BEJING INS RO.. v BEJING, CHINA......oeeerreeecseeteeiesisennens | ereesenes | ceseesesessesenssessenes | eeressessessnnssessnssessnnes | seessessesssesnssessnssnnss | sesesesssessesennes 72,335 | XXX
JP MORGAN CHASE.................... . NEW YORK, NY.. .137,970,028 | XXX
JP MORGAN PRIV EQ-M.STANLEY... o NEW YORK, NY...ooooirireiercrrieieeseesiensevesesisnenns | evvereens | cevererierennes LI60 [ 803,055 | oo | e 7,986,887 | XXX
NORTHERN TRUST DDA 52507..... . CHICAGO, IL...... ..12,926,530 | XXX
ROYAL BANK (RES ACCT)......coveverererersieieiseiinns TORONTO, ON, CAN.. .8,569,639 | XXX
ROYAL BANK (USD ACCT)....ovverrrrrererernirereinnnns TORONTO, ON, CAN......cccovvrrrrerrrinrnnernnenrensenns | eeveniens | vevvernnrenneen0.252 [ rviiiiniinnnnn86,183 | i 5,515 | e 183,004 | XXX
ROYAL BANK (PAYROLL ACCT).....coovveerrrernreeireenns TORONTO, ON, CAN (828,189) | XXX
ROYAL TRUST.....ccevvrvrrrrins .. TORONTO, ON, CAN.. ...531,741 | XXX
TD BANK (GENERAL ACCT)....... . TORONTO, ON, CAN.. 4,793,191 | XXX
0199999. Total - Open Depositories 134,322,886 | XXX
0399999. Total Cash on Deposit..... 134,322,886 | XXX
[ T O Y A e s LTt Do S o S U .o G I ¢ S I— 12,122 [ XXX
0599999. Total Cash....... .134,335,008 | XXX

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

1. January.....cc.coeevnn. 143,120,825 |4. April 228,202,894 | 10. OCtODET.........cvvres | crrerrrrirnns 114,692,958
2. February.. 179,523,968 |5. May.. 8. August... . ....30,269,021 | 11. November.... o ...94,497 826
3.March.............cc....... 34,396,154 |6. June 9. September........ccccc. | cevrrienannn 261,196,907 |12. December.............. 134,322,886
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Annual Statement for the year 2008 of the FACTORY MUTUAL |NSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
Date Rate of
Description Code Acquired Interest Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

All Other Government Bonds - Issuer Obligations

CANADIAN T-BILL 01/22/2009
CANADIAN T-BILL 02/19/2009......

...................... 11/13/2008 |.....ovvvvvverirrennnn 1.957 ] ..........01/22/2009
...12/04/2008 | ..... ..02/19/2009

0499999. All Other Government Bonds uer Obligat

1099999. Total - All Other Government Bonds

Bonds - States, Territories and Pc ions (Direct and Guaranteed) - Issuer Obligations

ONTARIO T-BILL ON 02/11/2000.........cecueermreereemsaremseesssessessssssssesesseessssesssessssesssesesssssssessssssssessssssssssssssessssessessssnssssessssssssesssssssssnnesss. | vovssnene | wesmeseseeces 111202008 | ..o 2121 | 02/11/2009
BRITISH COLUMBIA........ ottt nnnssnes | cnnnsnne | cosssnesenns 12/09/2008 |.......ocoovvveniiernriinn 1.351 | 02/09/2009

1199999. States, Territories and Possessions (Direct and GUAranteed) = ISSUEBT OBlIGATIONS. .. ... .. verurresueeresresereeressessessesssssessesssssssssessesase faseasesessesssessesseeseeseeeseeseesee8seEseEeE8eEEeeE e e eEE S8 18 E 48 e E st ens ettt

1799999. Total - States, Territories and POSSESSIONS (DIr€Ct ANA GUAIANTEET). .. ... vururrurrrsirerreieusesssreseesseseessseseessesessssssssssesesssesseesesesssanssess | fes8aesssssessoessessessessasssessessessoessessesseesaessessesseessessessessessanssessessessanssnssessensanssnssessassans

Total Bonds

5499999, SUDLOAIS = ISSUBT ODIIGALIONS. ... .. reereeresreseessessseseseessmeseessesesssesssessesasesesseesesssesseeseeseesse8seesee8 428 seE 1281288 S8 408 18£8 428108 1o 8o EESeE 48 eEeEE 408 ne 488408108 1eEESEEHEE A HEE4EESEE 1A EE o848 EEE£E 8428 A8 A1 SEE 408 A A f o428 e enE s s e bbb

6099999, SUDLOAIS = BONUS. ..ottt ettt ettt ettt et ettt s bt es et essee e s es st et s ses e b eseesebseesesesses et et et e st et sesseesssessessesssseses  febsetossssesssssssessessssessessssossessetaesess et e et ee st ee b st s et e s st t sttt et ettt en st et st naens

8799999, TOtAl = CASN EQUIVAIENES. ......cvuveeeeiereieeiseeeie i et ses et ettt ss s s s s 8o se s s 8e2 48R ee e s s e s e en s e ssesse  SEeEueEsesseesaetsesesseeEeesaeEsesEeeEaeE s e e R e Eee SRR e s R eeEae b AR eE e s e s b ek s s s bt s st st




Annual Statement for the year 2008 of the FACTORY MUTUAL INSURANCE COMPANY
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.......ccocovenicnicnicines AL | o [ | s | s [ e | e
2. AIaSKa.....ce AKT oot | et | seeisnesnnennsnneins | e | s | e
3. ANZONA....oii e AZ [ oo | e | e [ e | e | s
4. Arkansas........cocecerniieneinenn AR [ oiires | ettt sttt s snnssesesnnnnns | snesesesssnssssssesesnsnns | neeresessensnssesnsesnenes | seesensnnnsessssnsnnnns | sererseneeeseensnnnens
5. California.........ccevvreerrvevcrerernnn. CAJ.... B....| Workers Compensation.............ccc.crveurieunieiniensieseens [ oversieissessesnens | eovrieienieesseessesenees | covveienenas 236,513 | ............. 248,531
6.  Colorado.........ceovvrerrrrerrrrerrirennn. CO | tiiriiiies [ ottt ssssessnns | sressessssessssessssessnses | sereesesiesesissesissesines | sressssessssessssessssesns | eeerenesene e
7. Connecticut.........ccovveriverrrerennn. CT creirees | ettt snse st sttt sssesnns | svsesessssessesesnseseses | sereesessssessssessssesinss | sessssessssessssessnsessns | sesessnsessssessnsessnsenns
8.  Delaware.......cccccovcvvvrirrrennenns DE | oo [ ettt sssnennnnees | seserereresnesnsnnesesnes | rerereieinnnenssssesnnns | serereseensnneesnennnes | coeeeeenennseeeeseeens
9.  District of Columbia..................... DC | cvvreiriies [ttt ettt sse et sessnesenns | stensessssessssessssessnses | reresernnesesessssesenns | et | e
10.  Florida......cccovvvverrrrcceirnnn
11, GeOrgia....cccoveveeereeerererevereenn,
12, Hawali.....oooveerrcccessseceenns
13, 1daho....cccccce

14.  lllinois..
15.  Indiana.

17.  Kansas....
18.  Kentucky..

21, Maryland........ccoovvniinicniinens
22.  Massachusetts...........ccoocvcennnee MA[...... B....| Property & Casualty.........ccocreureerrereeneeneenenennnnnnnenenes [ eereereiennnenenenns [ oo [ v, 98,547 | oo 103,555
23, Michigan......cccocevvirernenrirenens ML oo [ sessresesnes | seresneesesnenesssrerees | rereereeesseneneeneseens | neereennenensssnnes | e
24, Minnesota........ccovevneeernercrniecnns M o [ | s | e | s |
25, MiSSISSIPPi....cvvierrreerireerirernireenns MS [ oviiieies | ettt ettt sens | sesesessesenseseneseneses | erreienetenesenesenens | st | e
26, MiSSOU.....coueereecececrererreriennnne MO | oot [ | s | s | s | e
27. Montana........ovveveverneneeereinennes MT [ | e sssssssssessessens | ereseeseneinssnsssssnssns | ereremenenesesnesnenns | cnsenesnssssssssessessenns | cenesennesnesneensensennes

30. New Hampshire.........cccocoevireinnne NH | e [ o ssssenes [ enssesssessssessssessnss | crersssessssessssessssessns | seressssessssesnssessssess | enesesesesesessesensees
31, New Jersey.....coeveneeinnnnns NU | i [ | creieneeneeseeneiens | s [ ererenerenesenssssees | e
32, New MeXiCO.......ccouvvrvernrnrerennes NM]...... B....| Property & Casualty.........ccocveereereeneneeninnnnnenenenenes [ e [ oo [ v 344915 | ..o 362,441
33, New YOrK.....ooooeveeveeneeniininieinnnns NY [ o | e esessensesnees | nessensenennennennennennes [ o [ e [ s
34, North Carolina........ccccorvererreeninnee NC{...... B....| Property & Casualty.........ccocveereereeneeneenininnenenenenes [ e [ [ v 468,099 | ..oovenee. 491,885

37. Property & Casualty 295,641 310,664
38. Property & Casualty 275,932 289,953

55.  US Virgin Islands
56. Northern Mariana Islands

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

line 58 from overflow page................ XXX e XXX ettt [ e (U1 RN (V1 PN (1 O 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above).......cocovverieiiieiaen, XXX ] s XXX iteieieieseieseiesseseiesseies | e (U1 I (U1 I (U I 0
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