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Annual Statement for the year 2008 of the Metropolitan Property and Casualty 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 ULS ATBASUIY SECUMHES.....cvuvvvecvicvceese ettt s sa st b st es s s s saesassnsentenas | sesseesnans 5404131 | v 0.1 [ 5404131 | e 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEMMENE AQENCIES. ......c.rvurirerircireieieeiseiseeseetssessessssssesssess s sessesssessessesssssssssssessensnns | sesessessessessnsssessnnes (0 [P (0 I (1 I 0.0
1.22 Issued by U.S. government SPONSOrEd @gENCIES...........uurrrurereeeerernirnsessisessesssssssessssssssssessssssessessssssessens | sesesssessesssssssssessnnes (O [ (U0 (1N I 0.0
1.3 Foreign government (including Canada, excluding mortgage-backed SECUNHES)..........ccvvveverrevcrerrererererrerereens | e, 36,184,124 | ....coeuue.. 10 | 36,184,124 | ....cocuue... 1.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccoeveereerenineneneeneneineenneeneeseesseseesssesnens | eeeneen 122,715,375 | 3.3 | e 122,715,375 | oo 3.3
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | ......... 202,095,001 | ..ovrvreeenee 55 | 202,095,001 | ..ovorreienee 55
1.43 Revenue and assesSmMeNnt OblIGAtIoNS...........cc.cuiveicveiveieicesie et saenas | 2enee 2,136,021,976 | .............. 57.9 ... 2,136,021,976 | .............. 57.9
1.44 Industrial development and similar ODlIGAtONS...........ccrcuriririiererceeee e sseeeesseees | ceeeeereiseeeneieeeeaees (O [ (V0 (0 IO 0.0
1.5  Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA ...ttt ssse s ssnes | essesesesenn 2,096,113 | ccverennnnd 0.1 [ 2,096,113 | ccverennnnd 0.1
1.512 Issued or guaranteed by FNMA and FHLMC..........ccc.omeeemrrereeineeessnsessssesessssesssssssesssssesssnns | noseeesneens 3,892,682 | ...ooververnnn. (U5 [ I 3,892,682 | ...ooververnnn. 0.1
1513 Al OTNET ...ttt st sss st sesntnenssnns | eeressneese st (1 IO (001 (18 IO 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC OF VA.........coooioiieeeesieesessiesessissiessnesnns | svenvsissiesiessiessenns 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........c.covvvnrrernennrninrnsirssessnnns | conreneersereseneeessenens (0 [P (V0 I (O [ 0.0
1,523 Al OtNET ..ottt ettt ss s s nentnnnes | avssnseenns 15,069,375 | ...covvvvvnnens 04 |, 15,069,375 | ...ovvvvvnnens 0.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the SVO)........ccoovvevrnecnenncnrinernineones | 200 111,298,022 | 0. 3.0 e 111,298,022 | ....vvvnenee. 3.0
2.2 Unaffiliated foreign SECUMLIES...........ccevviieiiicreeceeeee e sssssssee s ssssesesssssssssessssssssssesessnss | eerenrerenn 20,344,136 [ crviiiriininn0.6 | e 20,344,136 | .cooevernee. 0.6
2.3 AFflIated SECUMHIES. . ..ce. ettt ssesssnsessessssssessessssssessessenssnssessesssnssessesssnsnsss | eesmssnnsnesssssensnnssnsssQ | eorerneneeneens0:0 | ovrineirsineseissienens (O [ 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNGS.........courierieriiier ettt snsensssenses | cosneesneesnessnesineseens 0 [ 0.0 [ oo, 0 [ 0.0
3.2 Preferred stocks:
321 AFFIIBIEA. ... .veo ettt ettt snnsns | esineset e sennnens [V I 0.0 | oo (U I 0.0
322 UNGFIlIAIEA. ....vevoeeeeeceecieiieeei et ess sttt snnsessn s | seeinens 279,895,764 | ...ovvvvrceenn. 76 | 279,895,764 | ...ovvvvrenenn. 7.6
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIIEEA. .. vveooeveeeee ettt sessss st sesssssssssensssssssssssnnssssssssssnnessssnnsses | sesnnsssnnesssnsnessens0 | sernnneennnnei000 | vt (1 IS 0.0
3.32 UNQffiliated.....coeeveveerceeereerirneeeeieeeesiseesesseeesssessssesesssssssssssssssssesssssessssssssssnsnsssssssssssnesssssssssssnsssnns | coonneenns 19,217,243 | oviviiiinnnl04 [ o 15,217,243 | ool 0.4
3.4 Other equity securities:
BT AFFIITEA. ...veeoeeerseeeeeees ettt | sernnens 770,103,106 | ...ovevvneees 209 | 770,103,106 |....ooovvneees 20.9
342 UNGFFIIBLEA. .evveveoeeeeeees ettt nntn | esieeest e seeeeens (18 ST (00 (1 IS 0.0
3.5  Other equity interests including tangible personal property under lease:
351 AFFIIBIEA. ... .eooreeerrerieeet ettt ennts | esieeest e enneens (1 IO (001 (1 IS 0.0
352 UNGFIIBLEA. .cevveveoreeeneris ettt sntnns | isieeest e eneeens (1 IO (001 (1 IO 0.0
4. Mortgage loans:
4.1 Construction and [and deVEIOPMENL..............ccuveuiiiiriceeese ettt sttt sses s ssessnss | essssssssssssssessessans 0
4.2 AGICUIUIAL....oeveeirctcieie ettt sttt bbb sttt s st st n bt snsentenans | eoetessessessesnsansenaes 0
4.3 Single family residential PrOPEIHES..........cccieiieviieiieice ettt ssessessanns | essisbsssessessesaesaans 0
4.4 Multifamily residential PrOPEIIES..........ccvviueieiicieieeeic sttt bbbt ss s esssnsas | evssssssssssessssaessans 0
45 COMMETCIA I0BNS.......voreiverreiserercieeri ettt snnsenssnnnins | sesisnesenensseesssesens 0
46 Mezzaning real €State I0ANS...........c.oiiiiiiiii s | s 0
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY.......ccoviiviiricieeieee ettt bbbt ssnebesnaenns | sevssesesinsens 182,407 | oo 0.0 | 182,407 | .vvervvnend 0.0
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............| ceevevrververrereinnnns (V1N I 0.0 [ oo (01 I 0.0
5.3 Property held for sale (including $.......... 0 property acquired in satisfaction of debt)............cccoevververeevrieieeeseen | cerveveseieieesn, (V1N I 0.0 [ oo (01 I 0.0
8. CONACE I0ANS.......cvereeeenrirrerirce sttt st ene st | eerirresi et enens (U I 0.0 | e (U I 0.0
7. ReCEIVADIES fOr SECUMHIES.........uvevurrirciierierei st nens st nsssesssnenes | ceonessssesesons 184,777 [ oo 0.0 | oo 184,777 | oo 0.0
8.  Cash, cash equivalents and ShOr-term iNVESIMENLS...........ccccevevcreiineecese ettt s s sssssssssesens | ersssesens (96,585,044 ............... (VA) ] — (96,585,044 ............... (2.6)
9. Other iNVESEA @SSEIS.........orueveurrirreiieeireriesei st ses st nens s essssenns | sreeesenns 64,288,430 | .....coooooe.ce 17 o) 64,288,430 | .....coooooe.ce 1.7
10, TOtAl INVESIE BSSBES. .. vv.rrerurirereesseressreessrs s ssess ettt snnssnnsnns | cones 3,688,407,618 | ............ 100.0 |...... 3,688,407,618 | ............ 100.0
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying valug, DECEMDET 31 O PHIOM YEAI.......c..cviuiuiiieieciiisiie ettt ettt bbb bbb bbb bbb sttt s bbb s et

76,595

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ccueveuiriireiiieieseie ettt aes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.ovrurirrrrirrnre et ess s esssnsseenas 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.......ceoiceceeiee ettt ettt bbbt bbb s sttt en st eeee 115,329
3.2 Totals, Part 3, Column 11.... 0

115,329

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

0

5. Deduct amounts received on disposals, Part 3, COIUMN 5. ...t st s bbbt nn

0

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15 0
6.2 Totals, Part 3, Column 13

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12.......ouoiiiceieeieice ettt bbbt bbbt 0
7.2 Totals, Part 3, COIUMN T0......c.iuiieiiiiiirerieiiseicsie st bbbt 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COUMN 11 ...tttk 9,517
8.2 TOtals, Part 3, COIUMN Ottt 8 bbbttt 0

9,517

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T=8)..........cccevruririricisiesie ettt s sttt sa st s st sas s aanes

182,407

10.  Deduct total NONAAMILIEA BMOUNLS.........c..cviuiiiieiscieiseieie ettt s s bbb s b b2 s 4 s bbb b s bbb bbb bbb s bbb

0

11. Statement value at end of current period (LiN 9 MINUS LINE 10)........covueicriieieiieieeis ettt ettt st st b s b as st es et n s st sass s tnte

182,407

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOM YEAI.........cvururrirrrurririenrieineisee e ssess ettt ens s s st st ssssessessnsseses

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.rwrirurinrirrieesseenrisiesesees sttt ss st ssnenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........coucueuiiieiiieisiie ettt sraeaenes 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oeieeiiiiieieieieis ettt bbbt 0
3.2 Totals, Part 3, Column 11

4. ACCIUAL OF QISCOUNL.......veveieieeiseisietie ettt es et s R8s a8 s8R e E AR R et sttt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouiiiiiieieeitte sttt 0
5.2 Totals, Part 3, COIUMN 8..........o.ooiiieieice ettt bbb bbb sttt 0

Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18.........c.cvueieiiieiieieicce ettt sttt bt s s b bbb bbb s st eb bt s b e et s st en e

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

Deduct amortization of premium and mortgage interest points and commitm

o o o |©o

© © N o

Total foreign exchange change in book value/recorded investment excluding accr
9.1 Totals, Part 1, COIUMN 13........ovieiceceeie ettt ettt bbbt b st s st n st bbb s e 0
9.2 TotalS, Part 3, COIUMN 13.....oiiieiiieiee ittt bbbkt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. ...ttt ettt s bbbt 0
10.2 Totals, Part 3, COIUMN 10.........cooviiieeieeiccictece ettt st e a st s s st s s st st naa 0

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

12, TOtAl VAIUGHON GIIOWEANCE. ........cocuiveiircieiieete ettt sttt et s s s b s s s b s s b s sea s a2 b s E b s R s e s b s s R s s s e s b bR a st s et e s et bRt s s s st n s

13, SUDLOLAI (LINE 11 PIUS LINE 12)...euiviririiiriieiseiitssieieisstesse st sse st b st bs s st s et s e s s8££ s R AR s bbb n b b s st n b

14, Deduct total NONAAMILIEA BMOUNLS............c.civieiieeiecictecei ettt ettt et e a s a st s s b s s s s s st s et s bbbt b e s s st s e st s s sss s s st st e

15. Statement value at end of current period (LINe 13 MINUS LINE 14).........coiiuiiiiiceeiceescte ettt bbbttt bbb st bbb s et et an s b

o O O o o |©o

S102



Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c..cviuiueireieciiisiie ettt ettt sttt s bbb bbb sttt s bbb st 110,960,465
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cceuiriiiriieiieieeie sttt 32,892,577
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.couurrurirrerrinennrs s s ssessssssessas 0 32,892,577
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........c.iveieiciiiicie ettt bbbt bbbt b s e nea 0
3.2 Totals, Part 3, COIUMN 12.........ciiiiriiiis bbb 0 0
4. ACCIUAN OF GISCOUNL......eeveereriteiti ittt 8 £ bbbt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.... (24,849,313)

5.2 Totals, Part 3, Column 9...... . 0 (24,849,313)
6. Total gain (loss) on disposals, Part 3, Column 19..... 0
7. Deduct amounts received on disposals, Part 3, Column 16.. 54,978,721
8.  Deduct amortization of premium @nNd AEPIECIAHON. ..........c..cviiiveiie ettt sttt bbb s b st bbb s bbb bbb s bbb bbbt a s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0tals, Part 1, COIUMN 17 ...t bbbt 0
9.2 Totals, Part 3, COIUMN 4.t sss s 0 0
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COUMN 5. ...ttt bttt sttt s st s b s e bes s s s e 0
10.2 Totals, Part 3, COIUMN 1. ...ttt 0 0
11.  Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5+6-7-8+9-10)........ccuurrrrerrrrirrernrinrinniseississess sttt essss s essens s ssesssses 64,025,008
12. Deduct total NONAAMItEA BMOUNES............ccuuiiiiiiii ittt 0
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).........vrireierririiriinsisrisssssieisssesssssssssessssssessessssssessesssssssssessesssessessassssssessassssssessessasssessessassssssessasssnsseses 64,025,008
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........cuueiurerureerceeiseeseeeseeeese et eee et ss et e et £ s8R s s8R s bbbttt 3,970,147,351
2. Cost of bonds and stocks acquired, COIUMN 7, P 3.ttt et s b e bbbt b s s bbb bbb s bbb s et s e 1,204,101,516
3. ACCIUAI OF GISCOUNL.......cecviiececteticte ettt ettt et et s ettt s s s e et st s st et et s et s e s b s st et s e e b e s se e et e s et et e ae b s et et e Ae e s et et s e b et s et et s s et et s s et et s aetes st et en s an st eee 9,159,511
4. Unrealized valuation increase (decrease):
41 COIUMN 12, PAIE 1ot es s8R (25,518,084)
4.2 COUMN 15, PArt 2, SECHON T.....ovivieieeicvctes ettt sttt bt s et es sttt es s sas s s st nsnsnea (24,380,630)
4.3 Column 13, Part 2, SECHON 2........c..eiiiiiiiieicire et 42,349,698
44 COlUMN 11, Pt ...t 11,090,566 3,541,550
5. Total gain (Ioss) on diSPOSalS, COIUMN 19, PAMt 4...........ccouiiueiiiiieie ettt sttt bbb s bbbt b bbb s bbb s bbb s bbbt ent s (13,899,580)
6. Deduct consideration for bonds and stocks disposed of, COIUMN 7, PArt 4.............coveveieiieiieeeeeeee ettt bbbttt s bbb a st nea 1,368,131,644
7. Deduct amOrtiZatiON OF PIEMIUM..........c.iieieieicteie ettt bbbt b bbb 8 bbb s b8 s b8 s b n bbb s s bbb s bbb bbbt es 6,873,746
8. Total foreign exchange change in book/adjusted carrying value:
8.1 COIUMN 15, Pt 1.....coeoeiceisceiseesis sttt (213,489)
8.2 COlUMN 19, PArt 2, SECHON T......ooveieeeieeictcteee ettt st st bbbt se st tes et en e b saen 0
8.3 ColumN 16, Part 2, SECHON 2. 0
8.4 COIUMN 15, PAM 4.ttt s8R s st 0 (213,489)
9. Deduct current year's other than temporary impairment recognized:
9.1 Column 14, Part 1 569,732
9.2 Column 17, Part 2, Section 1.. 70,784,314
9.3  Column 14, Part 2, Section 2.. 2,278,648
9.4 ColumN 13, Part 4........cooeririinerireriseeeiiceisesieseses st essseenes . 2,455,173 76,087,867
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 3,721,743,602
11.  Deduct total nonadmitted amounts....... 1,406,554
12. Statement value at end of current period (Line 10 minus Line 11) 3,720,337,048
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccovevrvern | corvvreriirncrinccinnes 7,500,245 | ....coovrireirirenns 8,384,988 |...cooverirrririinne TATT100 | 7,322,604
Governments 2. CANATA. ... [ e L0 (O OO (0 0
(Including all obligations guaranteed 3. Other Countries......cocoveees | vevrieriersseiianns 36,184,125 [ .o 40,685,301 |..oovereirinnen. 35,244,046 |...ccooovriirnnns 37,900,696
by governments) 4. TotalS...oiseerecsie e 43,684,370 | ..o 49,070,289 |...covovirrinnennns 42,721,146 | .o 45,223,300
5. United States........coovververnes | werrerirnrerirennnns 122,715,376 |..ccoovvvrrrerers 127,629,827 |..oovvvvirvviis 128,884,766 |.......cccveveennc 121,066,000
States, Territories and Possessions 6. Canada.......cccooeveicieiiieis e 0 [ 0 | oo [0 T 0
(Direct and guaranteed) 7. Other CoUNtrES.....ccvrririees [erieriisrerierssiesssssssesseanees {0 O [0 OO [0 OO 0
8. TotalS....oonsvererrerseresnirnnees [ cerereeseeeennenns 122,715,376 |..ooooovrrccennnes 127,629,827 |..cooovvvvriviis 128,884,766 |.....cccooovvvee 121,066,000
Political Subdivisions of States, 9. United States........cocvververees | wereerirnrereeninne 202,095,001 | ..ovvverrrrenrenne 203,085,992 |....coovrrrerrinnne 196,376,331 | .cooovvvrrerirns 218,070,000
Territories and Possessions 10, CANAAA.......cverrercrerrircrienies [ e [0 RO 0 [ (0 0
(Direct and guaranteed) 11. Other CoUNtries.........cccevevee | eervierirciceiicecee e 0 oo 0 [ 0 [ 0
12, TotalS. ..o [ 202,095,001 |..oovvorirrencnenns 203,085,992 | ....coonvrrnirienns 196,376,331 | ..o 218,070,000
Special Revenue and Special Assessment 13. United States.........coevvevees | covivereriicrnns 2,139,914,658 |.................. 1,744,253,728 | ...ccovvenen 2,159,232,269 |.......ccceunee. 2,151,066,776
Obligations and all Non-guaranteed Obligations 14, Canada......c.ccevvevveveieiieis e 0 [ 0 | oo 0 | e 0
of Agencies and Authorities of Governments 15. Other Countries.........ccccoveeee | eoeviieriiiceiicesececinad 0 oo 0 [ [0 OO 0
and their Political Subdivisions 16. TotalS....ovveeereressnincrisens [ 2,139,914,658 |.....cccoceeene. 1,744,253,728 |.....ccoocve. 2,159,232,269 |......ccocovenenn. 2,151,066,776
17. United States.........cocevvernes [cerreveinnrreriis 16,534,771 | oo 15,898,748 | ....coovvvrreris 17,919,681 | ..o, 17,965,632
Public Utilities 18, Canada.......coucvecrericrieiins [ e L0 RO 0 [ 0 [ e 0
(Unaffiliated) 19. Other COUNTIES......ovrvrsrene | evrerrisressiisiiesesnessisnsanees {0 O [0 O [0 O 0
20. TOtalS....oouverrrescrisericrines | coveiescnieenesenenns 16,534,771 | .oovvvevrinccis 15,898,748 |....ccoovvriririicns 17,919,681 | ..o, 17,965,632
Industrial and Miscellaneous and 21. United States........cccocovvveveers [ eovrverecrrieiennns 102,244,301 |...ccovvvrrererne 101,979,095 |...ccocvevirernne 113,840,548 |.....cccevvvvernne. 114,753,366
Credit Tenant Loans 22. Canada.......cc.coouerinrinriniis | v L0 R 0 [ 0 [ 0
(Unaffiliated) 23. Other CouNtries........oocneine | oreenrisiiniinnnees 27,932,458 | ..o 25,286,283 | ..o 30,575,013 | .o 31,918,200
24, TOtalS....ooovvecreereeseirisesins | overinninessiins 130,176,759 |...covvvvrnirennns 127,265,378 | ..o 144,415,561 |...oocvinininnns 146,671,566
Parent, Subsidiaries and Affiliates 25, TOtalS.....ceveieeicescceieies | e (O R (O TR (O 0
26. Total BONds.......ocesseemssseenss | covvrirnciienn 2,655,120,935 |.....ccoocverienn. 2,267,203,962 |......ccoevvennes 2,689,549,754 |......cccooenenn. 2,700,063,274
PREFERRED STOCKS 27. United States.......occovvvrmvee | vovverneeereeennnenns 27,019,100 | .cveoovverrrercrenne 27,019,100 | .cooovvernrrrrrrernne 31,312,000
Public Utilities 28. Canada..........ccouomrinriniiiniis | v LU 0 [ 0
(Unaffiliated) 29. Other COUNHES. . ..verurreerns | crerrersiraressessisssessssesnessenes {0 0 | 0
30. TotalS....ooorreiereererrneriinniens | nereesnrerssieeenes 27,019,100 |.oocovvrereriincnenns 27,019,100 |.coovvvenrirranienns 31,312,000
31 United States.........ccovevuveeee | coveverneeririciis 111,645,330 |..covovvvrrrerinnns 102,436,675 |..cccvvvvervrinnc 138,000,968
Banks, Trust and Insurance Companies 32, CaNada......ccooceeviieiees [ 0 [ 0 [ 0
(Unaffiliated) 33. Other Countries. .......ccouevese [ nseeensrersscenncne: 11,866,712 | ..oovvvevrenccin 11,866,712 | ..oovveivriniciis 10,400,676
34, TotalS.....oooreerrenerennrinenies [ ceesrresereeneens 123,512,042 |.....coovirerinnes 114,303,387 |...ocoovrrrnriis 148,401,644
35. United States........ocevereernes | cevmererneeeenenenns 116,945,994 | ..o, 94,784,498 | ......c.covvvvneen. 148,850,857
Industrial and Miscellaneous 36. Canada........cocvveereeeines s L0 RO O 0
(Unaffiliated) 37. Other Countries........ccouevense | onserensrernscenncne: 12,418,628 |...coccovvvrrniriiens) 6,580,000 | ...cocovvrirnirininens 12,682,130
38. TotalS.....ooverererrenereerrienies [ cevssressereeneens 129,364,622 |.....ccoooorivenns 101,364,498 |.....ccooovuvis 161,532,987
Parent, Subsidiaries and Affiliates 39. TOtalS......cveicrciiciiniinies [ 0 [ 0 [ 0
40. Total Preferred Stocks...... | ....cccccvvvcnnnne. 279,895,764 |......cccoovvrnnee. 242,686,985 |.....coivirnnnns 341,246,631
COMMON STOCKS 41. United States........coveveverres | corvrirecrincrinecinnn. 1,894,370 | .o 1,894,370 [ .o, 1,998,396
Public Utilities 42, Canada.......cocvevnevneeneinees | e LU R 0 | e 0
(Unaffiliated) 43. Other COUNtrES......cocveiiees | e {0 OO [0 OO 0
44, Totals....oooeeriieiencnies v 1,894,370 | .o, 1,894,370 | .o 1,998,396
45. United States........ccoveveverres | corvrerereiecrinccennns 4,418,076 | ..coooerererrirriinnn 4,418,076 | .coooevveverrriis 5,161,828
Banks, Trust and Insurance Companies 4B, Canada........coccovurereenrreines | e L0 R 0 | oo 0
(Unaffiliated) 47, Other COUNRES......ovevrriiees | eererieisnienieissessisseesensneenes {0 O [0 OO 0
48, TotalS....coveiriinennies v 4,418,076 | ..o 4,418,076
49. United States..........ccoewcrurnes | e 8,904,797 |.... 8,904,797 |....
Industrial and Miscellaneous 50. Canada.........cccouermevrirnennnes .0 . 20
(Unaffiliated) 51. Other Countries..........coceeies [ evieiiieesiiceescesiesiana 0 [t (O OO
52, TotalS....ccovereeresririnrrenenens [ eorneeessneseseeeeens 8,904,797 | ..o 8,904,797 |.... ...10,066,684
Parent, Subsidiaries and Affiliates 53. TOtalS.....ocuverieiisniisiiisiiisins [ 771,509,660 |....ccocovirncrenes 771,509,660 | .... .551,723,062
54. Total Common Stocks.......|[.................... 786,726,903 |......ccccoeuee.... 786,726,903 |.... 568,949,970

. Total Stocks

..1,066,622,667 |....

..1,029,413,888 |....

.910,196,601

. Total Bonds and Stocks....

.................. 3,721,743,602

.................. 3,296,617,850

...... 3,599,746,355

S104
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

1.1

1.2
1.3
14
1.5
1.6
1.7

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation orLess 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)
U.S. Governments (Group 1)

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

21

22
2.3
24
25
26
2.7

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

States, Territories and Possessions, etc., Guaranteed
(Group 3)

41
4.2
4.3
4.4
4.5
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. ...t

0

61,866,16.

2

5.1
5.2
5.3
54
55
5.6
5.7

Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed (Group 5)

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

............... 61,349,386 |.............298,591,671 | ............207,424,555 |.............446,653,255 | .............643,748,390 |..........1,657,767,257 cereen.1,604,641,896 v 1,663,388,111 | ............. 104,379,146
............... 27,549,967 |..............73,639,252 | ...............87,535,987 |.............145,498,676 |..............83,998,837 |............418,222,719 cevrereennn. 244,597,688 e 818,222,720 | 0
1,858,496 |............. 11,503,031 | .o 31,844,488 | ... 12 | 14,915,832 | .05 [ 24,501,990 |.....ccoovvenee. 7,342,498
11,480,000 | ....cooreriiiican 0 [ 11,480,000 |04 i 9,886,300 |...ooorrcrcninineenn 04 | 11,480,000 | oo 0

18,500,000 0

................... 0 RO |

623,990,427 739,250,258
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

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

7.2 Class 2....

....1,873,700

....1,892,992

..19,690,344 | ..

19,841,647 |..

11,902,148 | ...

Quality Rating per the 1 Y1ear Over% Year Over 53 Years Over 1?) Years Ove:r)r 20 T(?tal Columr71 6asa Total fror?l Column % fron? Col. 7 Tj)?al Tl:al
NAIC Designation orLess 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 1.t snisenenenennens. | s | a0 | e 0 [ o0 i 0 | 0 {00 | i, (V1 RN 0.0 | oo 0

8.2 ClaSS 2.t ssessssssssssssssssssssssessenss | sressssnsssessnssssssessnssesQ | cornesiersnnenssd,000,000 [ o 8,905,656 11,905,656 | ....covvverrrrrrinenn 04 [ 11,906,059 | .ooovvveereririiennn 04 | 11,905,656

8.3 Class 3....ovvrerrrnrirereieeneneienssseseesssessssssessssssnssssssssssenssessssesnnes | senessnsnsnenns 142,020 | oo 1,760,051 [ oo 1,064,678 3,640,817 | .ovevrrrrieinreenn 01 [ 4,554,271 | oo 0.2 | 1,101,564

6.4 Class 4 465,000 465,000 |..ovvrerrrerrrinnnnn0.0 | v 487,500 465,000

6.5 Class5.... ...523,298 .523,298 |.. ..893,962 |.. ..523,298

8.6 Class B......c.ucvueerercereieieiineineieieeieeeeentese et snsessnenensensnens | srsssssnsnsnssssnsenssness | sensnenssssesensnensnens 0| e 0 [ om0 | | {01 o o ) [P 0

8.7 TOtAIS..c.oceceeiiincneiieisnssieisnsnessisensnessissnsnsnessnssessnssessssensnsssesenens | ervnesnenenenssens 142,020 | ivisiininnnenn 760,051 [ 10,958,632 16,534,771 |06 [ 17,841,792 13,995,518 |..covviviennnnns 2,539,253
. Industrial & Miscellaneous (Unaffiliated) (Group 7)

7.1 Class 1 10,724,954 | ............... 13,411,529 | .o 67,220,691 83,766,688 54,774,770 12,445,921

..1,788,196

16,225,803 39,385,663 21,947,372
................. 4,008,805 34,201,148 . 11,515,155
................. 1,851,000 revereerenreneen2y 813,250 | il 01 | 1,891,500
.............................. 0 ceverierenrensnisneenenienennd evvieieiiiiiiinnnn0.0 | 27,000 | 0
............... 34,684,262 v 180,008,396 ... 6.5 ... 102,057,945 |............... 28,143,222
8.1 ClaSS 1.t ssssesssesssesienns. | svessesisssssnsesseessenensQ | aeveeessissesesesesieen 0 | e 0 [ oveereereesneeierieeeen0 [0 | eeeeceeiseieeieenen0 L0200 | e (V1 OO 0.0
8.2 ClaSS 2.....cucveieirriseeesesse e ssssessssssssesnnns | siesssssesssssssessenensQ | a0 | e 0 [ corvererersereienieenen0 [0 | ereeieieiseieienen0 L0000 | e (VI OO 0.0
8.3 ClaSS ...t sssesssessssensnns | sesseesesssnssssessnnsnsQ | arvneesseneesenen 0 | e 0 [ om0 [ e | eeeeieisieieen0 L0200 | e (VI O 0.0
.............................. 0 rervnrneninsenneesneneen0 e 0.0
.............................. 0 reverierenrenerinnieninienenn0 [ 0.0
.............................. 0 SO RRRROO 1 SOOI 0 X |
.............................. 0 ceverieresreeenisneeneeienennd i 0.0
Parent, Subsidiaries and Affiliates (Group 9)
0.1 ClaSS 1ottt sessss s sesssssesssssssesinnns. | siessnsisssssnsssseessenee | aeveereesiesesessesenieen0 | e 0 [ orveeereeeeereeriereeeeen [0 | eeeeeeeiieeiieieeeen0 L0200 | e (V1 OO 0.0
0.2 ClASS 2....occeveieereeie e sssiesssssssessnns. | siessssissssssessenssnssns | arveeessissesesesenieen 0 | e 0 [ ovvereereeeneeierieeeen0 [0 | eeeeeeeeiscieieeeen0 L0200 | e (V1 OO 0.0
0.3 ClaSS ..ottt sssesss s sesnnns | svesessissiessnssssesssnensQ | arveeeessseseesesennen 0 | e 0 [ orveeererreeeienieenen0 [0 | eeeeeeeiiscieieenen0 L0200 | e (V1 OO 0.0
0.4 ClaSS 4.t ssssessnnns. | sressesesessssssnsessnnsnsQ | a0 | e 0 [ om0 [0 | eeeeiesieieen0 L0200 | e (V1 RN 0.0
9.5 ClASS Buvireiireee st nsssssssnsesssnnsesennnss | ersssenensesssensesssnnses0 | enrsnnennnnesnneeensQ | e, 0 [ o0 | evirrsieeineenn0 |0 L 000 | e (01 RN 0.0
9.8 ClASS B.....ouvevevcecerereese et sssses s sssess s sesssssssesensenns | eevenieresrenienesnenisnieedd | ceveeeeienisreeienisniereersdQ | e 0 | coeeeeeeeeerieeeieee0 e | (O] oot X I OO (1 I 0.0 0 | ) 0
9.7 TOAIS......ocvcvieiciiicie et ssssssensesssssnsessssnsensssnns | eerenreseesensensssenssnsereesd | ceveerenienisnienensniereerndd | oo (01 [ (O (01 I (O] et X I OO (V] I 0.0 | oo, (01 0
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation orLess 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 T (d)..cne. 126,718,173 | ..overerne 387,301,369 | ....ccvvenee 296,103,681 | ....c.cveuee 506,730,482 |............. 709,360,572 |.......... 2,026,214,277 | .ooovvvvvvririnnenen 783 | e XXX [ evrrereee XXX [ 1,903,859,780 | .......c..... 122,354,498
[(6) N 32,715,531 | .o 96,131,785 |.....c....... 111,038,273 |...cceeneee. 165,406,229 |............... 96,984,156 |............. 502,275,974 | ...ooovvevrrineenen 189 [t XXX e XX e [ s 494,487,778 |...covvrne. 7,788,196
9,897,332 |.. 12,524,554 |. ..26,440,204 | .... ..10,144,182 | ... 18,191,396 |.. 77,197,668 62,199,378 |. ..14,998,291
................. 5,826,750 |....ccoveveer4,636,516 | ............... 11,480,000 | o0 | .. 23,622,866 cerereennnn23,622,866 | o0
10.5 Class 5 (6 ) IO (V18 DO 3,333,065 4874298 |.......ccc..... 18,500,000 0 [(C)ereereenne 26,707,363 | ..o 10 | e XXX e XKX s | e 19,914,798 | .o 6,792,565
10.6 Class®... ceorereenen0 | (€)eerreriniinnenen 2,000 | i 0.0 | XXX [ e XK [ i 27,000 [ oo 0
10.7 TotalS.....oveveeecrrecreinns ..824,536,124 2,504,111,600 |. 151,933,550
10.8 Line 10.7 as a % of Col. 6......... KX e (1] N0 [N 0.0, SRS DUy 0.0, SN FITRNTND 0.0, CRRRR TR 94.3 | i 5.7
1. Total Bonds Prior Year
............... 52,180,889 |.............478,251,383 | .............488,546,002 |.............522,497 520 |.............697,120,271 2,238,596,065 2,113,099,419 | .............125,496,645
11.2 Class 2... ....36,851,831 | ..o 69,860,065 |. ..67,834,804 | .... .130,889,233 | ... DT 448,552 | ..o XXX e e XK s [ 362,884,485 ...349,602,963 |. .13,281,522
11.3 Class 3... ..1,966,691 23,496,594 |. ..43,040,906 |.... ...11,589,089 | ... 20,401,490 .100,494,770 65,014,289 |. ..35,480,481
11.4 Class4... .21,766,995 |. ..24,960,534 1 347,906 | oo ...48,212,830 .38,025,678 |. .10,187,151
115 ClasS B..voeceeieecirereeineneieiseenssessiessseenessssseesssessesssesssssesnnes | soesneenessessssssssnenensed | onvenenennnens 1,022,000 | i 5,182,293 | 019,002,417 | o502 | XXX e XX s [(©) e 25,207,212
11,6 ClASS B..uveeeeeeeereeecsce et enssteesenesssssseeessssenennnns | sersssnsenssssssnsesnssneesd | cornsnnenesnesnnenseenneene0 | om0 | ssirirsessennen0 | im0 L XXX L XXX | (€ 0
11.7 Totals 2,775,395,362 | ..
11.8 Line 11.7 as a % of Col. 8. ....100.0 |...
12. Total Publicly Traded Bonds
12,1 ClASS Tttt | fenaenieenns 126,660,176 |............. 361,350,202 |............. 272,268,353 | ..oovvrernes 499,149,654 |............. 644,431,396 |.......... 1,903,859,781 | ..oeoeeceiicinae T | 2,113,099,419 1,903,859,781
12.2 ClASS 2..uvuviieeieeieeeie ettt sntensnns | srsesinnsesan 30,651,103 | ..coovreenee 94,939,140 |............. 110,638,273 |.....coeo... 161,275,105 | ..covvvrnenee 96,984,156 |............. 494,487,777 | cvvvevrrrrirernnnn 188 [, 349,602,963 | ..ovovverrririenenn 128 [ 494,487,777
12.3 Class 3... ..9,669,662 |.. ...7,138,660 |. ..24,818,072 |.... 12,725,730 |.. 62,199,378 ...65,014,289 . 62,199,378 |.
................. 1,679,600 |.................5,826,750 |.................4,636,516 cerereernemeneneennnnneen0 [ . 23,622,866 crreneennennnn 38,025,678 23,622,866
........................... 0
........................... 0
12,7 TOAIS..c.veeerireerissie ettt ensnes | cessnsseenns 168,660,541
12.8 Line 12.7.35:@ % Of COL. B....oouvurreeeieieeeineeiecneseieessieiseieniesies | renieesnsinesssssesines 6.7

Line 12.7 as a % of Line 10.7, Col. 6, Section 10

13. Total Privately Placed Bonds
1301 ClASS Tttt | eries s s 57,999 | ..o 25,951,167 |.....coece.. 23,835,329 |....ccvvvee. 7,580,828 |............... 64,929,176 |............. 122,354,499 | .ocooiveein 46 | 125,496,645 122,354,499
13.2 ClASS 2...vueeieiecieiee ettt sttt nns | sriessessenenes 2,064,427 |...oovvviernn 1,192,645 | oo 400,000 |...ccovrvrenes 4,131,124 7,788,196 | coooovvevervrrrrennnn0.3 [ 13,281,522 | o085 et XK [, 7,788,196
13.3 Class 3... 227,671 ...5,385,893 |. 1,622,132 |.... 2,296,928 |... .14,998,290 ...35,480,481 ..14,998,290
134 ClaSS 4.t isessssssssessssessssssssesssssssssesnnss | sesssssnsssesssssessnsssnssnsd | sernrinnnsssnssnnnnsnnsinnns0. | ernrnnennnnnnnnnnen0 [ s 0 [ om0 |0 e 0.0 [ 10,187,151
13.5 ClaSS Buvuvieeiiieeeiseee e ssesssssssesssnnss | esssensessensesennnnnn | eonnienienennne 3,292,968 | vieiiennnnnnn2,500,000 | 1,000,000
13,6 ClaSS B.....ceveeeeieieieeeeeseets ettt sessnssssssnsesessnes | ersnssesensnsessnsnseesned | oeeeinnsnissnsseensnrersrnd | orveresnisiesniesssnnneene0 | i 0]..
13.7 Totals......ccverirerriirnns ...15,008,880 |...
13.8 Line 13.7 as a % of Col. 6..... et 9.9
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10............cccoeveverererevereces | covveeeeeieeceieeen 0 | ek 1.3 | e bk A | il 0.6
(@) Includes $.....140,060,925 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 0 current year, $.....25,035,210 prior year of bonds with Z designations and §.......... 0 current year, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c)  Includes $.....21,500,000 current year, $.....21,500,000 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....924,215;  NAIC 2§............ 0; NAIC3S... NAIC4S............ 0; NAIC5S......... 0; NAICGS.......... 0.




80IS

Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type orLess 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 IsSUET OblIGAtioNS.........vvvreerrirrieieireirrreieiseiseeiessiesensesssesessessssensennes | seenenseennnenees 142,334 | i 2,779,082 | e 1,696,346 | ... 2,474,389 | ..o (0 [ 7,092,151
1.2 Single Class Mortgage-Backed/Asset-Backed Securities. . ...408,094 | ... ...408,094
1.7 408,094 | ...cccvrnrenn 7,500,245

All Other Governments (Group 2)
2.1 Issuer Obligations 7271719 | .............. 36,184,124
2.2 Single Class Mortgage-Backed/Asset-Backed SeCUrties...........cocvevrene | vevvenrerneninnecnene0 |0 | 0 |0 (V18 R 0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 Defined..
24 Other...coevenerereinine

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

Defined
Other..

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

Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURIT

.............................. 0 RSSO | SO (|
.............................. 0 revereeerienieneesnenenen0) [SOOTTTURRROON ||
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
4.5 DEfINEA......cvieiiieeiicrceeseee s | a0 | o0 [0 | 0 L0 | 0
4.6 Other.. veeieieneen0 [ vvinrieieiiiiieennd0.0 | o
4.7 Totals. 44,059,638 ..61,866,161 .202,095,001 ..561,890,413
Special Revenue & Special As
Non-Guaranteed (Group 5)
5.1 1SSUET OblIgAtioNS........cvveerreereicieieiieirieieseseeseisse e seessssnseseene | aeeseseseenes 98,033,243 | ............ 372,730,923 | ............ 306,531,295 | ............ 623,718,461 | ............ 735,612,861 |.......... 2,136,626,783 | ...ooveveererins 804 |........ 1,784,627,615 | ..ovvvvvreeen 643 | 2,020,905,139 | ............ 115,721,644
5.2 Single Class Mortgage-Backed/Asset-Backed SECUMtIES.........cocrvueverrens | vevvvererereiniiriereinend {1 U {1 R {0 ] 255,285 | oovviinn 3,637,397 | oo 3,892,682 | ..covierireieieiina (01 I I 10,584,101 | oo 04 | e 3,892,682 | .o 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
.............................. 0 [ o000 cevneeneenneennenennenen0 [0
................... 295,000 | ..ccoccovrerieriennnn0.0 | oee.......330,000 rvererrenrennni295,000 | el 0

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

Defined
Other..
Totals

115,72
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

202,529

202,529

247,166

202,529

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 Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type orLess 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)
6.1 ISSUET OBlGAtIONS. ......cvveveecircircriiiiiiee s | seererreenennias 142,020 | ..cooevenes 4,760,051 | ..oocvrenee 10,958,632 | ..cvvcvernnen 674,068 | .....coocverrrriiircienian [V (P 16,534,771 | oo 0.6 | v 17,841,791 | oo 0.6 | v 13,995,518 | ...coovverne 2,539,253
6.2 Single Class Mortgage-Backed/Asset-Backed SeCUtES...........cccovvevri | corerrinrireisiisininininens {1 {0 RN {0 N (0 (0 (01 I 0.0 | oo (01 I 0.0 [ oo {1 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEFINEG......couiiiiiiiiciic b | e {01 I [0 I (0 PO 0 [ s (1 O (1 T (00 (L R 0.0 [ oo (01 I 0
B4 ONET ettt | Senei ettt (01 IO (0 IO (0 O (0 O (0 O (1 (00 (1 (00 (01 IO 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
.............................. 0 JEOTO RN
.............................. 0 s 0 . .
................ 4,760,051 [ | crrneenrensnesnneennene06 | il 17,8479 | 06 | 13995518 .l 2,539,253
. Industrial & Miscellaneous (Unaffiliated) (Group 7)
7.1 1SSUET OBlGAtIONS. ......vvveceirieieee et | cseeeneinena 14,328,950 ..34,394235 | ........... 30,407,969 | .......cc..... 20,290,402 | ...coovvernn 7,968,704 | ........... 107,390,260 | ...ocvovvcererrcerenns 40 | oo 144,525,115 | cooovoiieeeene 5.2 | s 86,179,944 | .............. 21,210,315
7.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES.........corvvreverreens | verveenireieiniirieriineend 0 3,000,000 | .oooovvrrnnne 2,000,000 | ..ooverrrirererireiennn [0 RN (01 I 5,000,000 | .coviveririrereiiinns 0.2 | oo 13,030,892 | ..o 0.5 | o {1 I 5,000,000
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
7.3 DEFINEH. ...ttt ennes | eeerieesnnenes 3,164,553 | ..cooovvenn 3,347,789 | .o 2,276,294 | oo 1,091,119 | oo (0 S 9,879,755 | oo 04 | s 13,239,021 | oo 0.5 | e 7,946,848 | ...ccoovvnne. 1,932,906

9.5
9.6
9.7

ASSET-BACKED SECURITIES:

Defined

Other.
Totals

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
7.5 DEFINEG. ...t | eeereenniens 1,999,246 | ..o 0 [ o0 0 | [0 T 1,999,246 | ....covvvvrieis (05 IO 1,999,246 | ....coovvveirriins 0.1 | v 1,999,246 | ..o 0
T8 ONBT ettt nnee | eenenensanenes 4,206,305 | .ooovrerennns 1,523,073 | o0 |0 [ (o P 5,729,378 | oo 0.2 | v 6,966,956 | ..ovoreriiririsnieneaas 0.3 | o 5,729,379 [ oo 0
7.7 TORAIS oo | cesnineneneaa 23,901,583 | ...ocovinnns 42,265,097 | ..............34,684,263 | .............21,381,521 | ...cooivin. 7,968,704 | ........... 130,201,168 | ..o 49 | 180,008,396 | ...ccovveirriririnninens 6.5 | i 102,057,946 | ....cocovnne. 28,143,221
. Credit Tenant Loans  (Group 8)
8.1 ISSUET OBlGAtIONS. ......vvveieniricieririrereiesserreniesiseisennessisenneenienine | esneseinensnssnensnseesenen | coreenssissserenssneeenns 0 [0 [0 | 0
8.7 TOMAIS. ...ttt ensnnsnsenes | nerssinnsensnsnsnsenneenneed | e 0 | [0 [ 0
. Parent, Subsidiaries and Affiliates (Group 9)
9.1 ISSUET OblIgAtioNS........cvvveireiiieieieiisieieesseessissessssssesesessssesennnses | seresenessessssssensnnensd | eovernsnnersnnenenns 0 | o [0 [ 0
9.2 Single Class Mortgage-Backed/Asset-Backed Securities............ccoouveveces | covrreeniieienneieiecnnnd0 e 0 [0 0 [ 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 DEFINEG. ...t | ceer et O | e {01 IO (0 [ (0 O (1 O (1 0.0 [ oo (U 0.0 [ oo [0 I 0
04 ONET oottt | senes ettt (0 O (0 IO (0 O (0 O (0 O (1 (00 (1 (00 (01 O 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

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 orLess 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 OblIgAtIONS........vvveeereieirieirieeeieiseise st esseensenessnnes | eeeeesseens 161,183,004 | ............ 497,273,659 | ............ 438,793,361 | ...coove. 710,897,809 | ............ 820,490,632 |.......... 2,628,638,465 | ....ccoevvverreiinnn 99.0 [ ) .9 RN PSRN ) 9,9, SN PR 2,483,637,823 | ............ 145,000,643
10.2 Single Class Mortgage-Backed/Asset-Backed SeCUNties...........covvrvreres | vervrverivirvneniinineen0 | s 3,000,000 | ....coeveene 2,000,000 | ..coooverrirerninee 255,285 | ..o 4,045491 | ..o 9,300,776 | cvovovevverererereriinns 04 | ) 0.0, CORIN IR XXX vevives | e, 4,300,776 | c.covvvenn 5,000,000
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
................ 3,164,553 | ...............3,347,789 | ...............2,276,294 | ................1,091,119 reeereereneeen,879,755 | 04 |l XX [ b XXX ...7,946,848 | ................1,932,906
................... 457,529 | .ooovovveeeeceeieeen0 | . 23,318 16,682 reerrereereneen 897,529 | 0.0 | b XX XK [ XXX 497,529 | ..ooovveeeeierenn 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 Defined.. 1,999,246 | .....coooviriereeian 0 1,999,246
Other.. ....4,206,305 .1,523,073 ....5,729,379
. 171,010,637 .505,144,521 .2,504,111,601
10.8 Line 10.7.85 8 % Of COL B....ovcvveriviieieiieisieieissieseississiess s snsenssssnies | avresissssssssassensssaneas 6.4 | oo 19.0 [ 167 | 00268 | i 310 | i 1000 e XX | e XX K e XXX e [ 94.3
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtIONS........vvvveireirieieicieseieesseie e snsensesenns | oeresseseens 88,885,267 | ............ 569,618,307 | ............624,116,656 | ............ 680,890,891 | ............ 763,625,976 |.....ooooeeee XXX i [ rrrrereece XK e e 2,727137,097 | o983 [ 2,545,688,795 | ............ 181,448,303
11.2 Single Class Mortgage-Backed/Asset-Backed Securities.........c.cocoveerens | vervvvireivrniisrinineinen0 | v, 11,030,892 | cooveveeveeeciiiceeen0 | i 2,006,201 | ..o 11,344,337 | vt XXX e e XXX | e, 24,381,430 | o099 | 19,381,431 | coovevee 5,000,000
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
................... 684,320 | .............5,717,244 | ...............5,432,405 | ......c..c..... 1,404,550 | oo 502 [ XXX i e e XX | 13,239,021 11235274 | .........2,003,747
................... 247166 | ...ovevereeer 290,000 | oo 15,477 | 24,523 | 0 [ b XXX e XXX | .. 577,166 revererenrerenren DTT166 | a0
.............................. 0
................ 2,320,052
. ..92,136,805
11.8 Line 11.7:858 % Of COL 8....vveeieeieieeseeseeseesessessissesssisnies | aviesssssssssassensssaneas 33
12. Total Publicly Traded Bonds
12,1 1SSUET OblIgatioNS........cvevvevreiriirieirieieie e ssensenessnies | eovesessenns 160,765,816 2,483,637,823 | ..cooovrvvreeinn 935 [ 2,545,688,795
12.2 Single Class Mortgage-Backed/Asset-Backed Securities 4,300,777 19,381,431
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 Defined 1,231,646 7,946,848 11,235,274
................... 457,529 reereereeennn 497,529 cerereereennnnn D1 7,166
.................................................................................................... 1,999,246 1,999,246 ....1,999,246
...4,206,305 | ................ 1,523,073 ....5,729,378 ...5,729,378 |.
. 168,660,542 469,322,252 .2,504,111,601 .2,504,111,601
12.8 Line 12.7 as a % of Col. 6..... ettt tns | et 6.7 | o
12.9 Line 12.7 as a % of Line 10.7, Col. 6, SeCtion 10...........cccvevevererevvrerereienes | orviiiiiriiiierenenna 6.4 | o
13. Total Privately Placed Bonds
13.1 1SSUET OblIgatioNS.......vvveceirieieisieiese e nessssnsenes | eenesesseensssneas 417,188 | v 32,822,270 | ..ooeevee. 26,357,461 | ..cocoeee.. 15,008,881 | ...cocvvvve 70,394,843 | ............ 145,000,643 | .....coovvvreirrinns 55 | e 181,448,303 | ...ovovvvvviericeeen0.5 | XXX | v 145,000,643
13.2 Single Class Mortgage-Backed/Asset-Backed SeCUNtIES...........corvrrerres | vervrrvvivireneinrinineenn0 | v 3,000,000 | ..cooorvennne 2,000,000 | .ooovverrereiririeieennd (V1N R (V18 5,000,000 | .oovvvirrririeiniinnnns (0120 5,000,000 | oovvrvrerrrinrenneen0.2 [ e XXX | s 5,000,000
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEFINEA.......oeeeiicececeee et | e 1,932,906 | ..coooveerercieieieian (01 R (V1 R (V1N R (018 1,932,906 | ..cooovovvrererees 0.1 | oo 2,003,747 | oo 0 | XXX | e 1,932,906
134 OtNI ..ot saesnsas | eevessessess s sene (01 R (01 U (01 R (V1N U (V18 U (01 [ 0.0 | oo 0 [ oeeeeereieeeeend0.0 [ b XXX [ e 0
.............................. 0 [ eeieeeieieeeiennl0
.............................. 0 i l0
. .15,008,881 ..70,394,843 .
13.8 Line 13.7.a5@ % Of COL. B....cvvvvereireicceseeseeeeisseeisssesenessssennes | svvevsssniensesssinnnenes 1D |38 | e 187 | e 9.9 ...46.3 .

Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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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 DECEMDET 31 Of PHOT YEAI..........cuuiuierirrireeireieeeiieeeseese ettt ess ettt sessesseses | oreesessessssssessessassesessessensessessesens AT 84T | e T84T | oo [ et s0 | e
2. Cost of short-term iNVESIMENES ACGUITEM...........c.cuiveieiiiieieiee ettt bbb st et s s s bnbens | 2estessessssesses s s s s s s sssestessesneas 1,412,268 | oo 1,412,268 | cooveeeeeieeesrsiesesseiessenieneens0 [ e 0 | e
3. ACCIUAL OF BISCOUNL. ..ot | Shbsbs bbb 0 [ s 0 [ o0 | 0|
4. Unrealized valuation iNCTEASE (ABCIBASE)..........ceveeveevresieeieisesesse ettt esse s s ssss st s st b st ses s sas s ssssesssssssessesnsnes | sesesssssesssssssessessstessesssssssssssssssssessessnsan 0 [ oo 0 [ o0 | e | e
5. Total AN (I0SS) ON GISPOSAIS........ceuvueeeererrereiieeeereiseeeesessaseese e see et esesesesseese st ease e ssees e ss s es b e e e s s st ees e s s essenseessessestanen | oessessestesssssessessastsessessestasssessessessnssnssn 0 | ettt 0 | o0 | e sesseseseseneensQ) | e
6. Deduct consideration reCeived 0N QISPOSAIS.........c..c.iueieiiciriieie ettt ettt st b s bbb ssessssns | 2estessesssessessssssessess st s st 1,430,115 | oo 1,430,115 | o0 [ e 0| e
7. Deduct amOrtization Of PIEMIUM.........ccieiceeete ettt b bbb a bbb bbb s s bbbt s s sessnsebens | ebssesessssstessssssesssssebesnsesessnsebesansesesnaed 0 [ oo 0 [ o0 | e | e
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE...........v.evererirrireiieirisissississ e sssssssssesessesssssssssessessssssees | stssssessmssssssssssssessssssessessassssssnssessensnssens 0 | e 0 [ o0 | e | e
9. Deduct current year's other than temporary impairment FECOGNIZEM............ovuruuriuriurriririireineie et eesee e sseessesessesses | seeessesssssssssessees s ses st ens st sens st snssnsssssa 0 [ e 0 | o0 | erereisiesiesssieseseesssssesensssesessssesereensQ | eeiseser sttt es et sss st enesenea
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccuiriiiiriieieiieeesis e | eeirsssesssste e ssse e 0 | oo 0 | o0 | reveensiesessessesesesesesseneenQ) | e e
11. Deduct total NONAAMItIEd @MOUNTS...........cciiiiiiii s | feeb bbb 0 [ s 0 [ o0 | 0| s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....iuiieiiiiiisississiisississesseessnesssssessssnsssssssssssssssssessessans | sessssesssssssssnssessanssssssssassassssssssassasssnssens 0 ] e 0 | oieeeeeeicseeeniseeenssieseessrereeneeienesld | erveeeiseseesesiesiesesesssesessssesesssseseseens | erisesesissses st es st ens e snaenssnea




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Owned

1. Book value, December 31, prior YA (LINE 8, PHOT YEAI).......c.iiiueieieieiieieieisitssiese i stesses et se st s bbb bbbt s bbb sttt ents
2. Cost/option premium (SECHON 2, COIUMN 7)........viiueiiiiieiieieiciesse ettt ss bbbt b st s b s s s st £ bbb se bbb bbb sttt
3. Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECHON 3, COIUMN 13).......ciiviiiiriieieiieieie ettt nss
4. Gain/(loss) on termination:

41 Recognized (Section 3, Column 14) 0
4.2 Used to adjust basis of hedged item (Section 3, Column 15) 0
5. Consideration received on terminations (SECHON 3, COIUMN 12).........ceiuiiiiiirieieeissiese ettt ettt bbb bbbttt s et enns
6. Used to adjust basis on open contracts (SECHON 1, COIUMN 13)........cieiiiieieiieicsieie sttt s bttt
7. Disposition of deferred amount on contracts terminated in prior year:
T (- ToTo T 117 OO TSP 0
7.2 Used to adjust basis 0f NEAGEA IEM..........c.eiriiieie et sr et 0

8. Book value, December 31, current year (Lines1+2+3+4-5-6-7)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Options, Caps, Floors and Insurance Futures Options Written

1. Book value, December 31, Prior YEAr (LINE 8, PHOr YEAI)..........cvuiueiririreiireretereietsee sttt be st ae bbb bbb st s s s bbb s st bt st s st bbb st bbb s s s s s st nan bt

Consideration recived (SECHON 2, COIUMN 7)........cviiueiiireieecieisie ettt et s ettt b s a st b s bbb s s e bbb s b s s s s b st b e R bbb bbb bt s bbb s st et s aesnas

Increase/(decrease) by adjustment (Section 1, Column 12) plus (SeCtON 3, COIUMN 13).......cciieiiiiieiierie ettt b s aes

N

Gain/(loss) on termination:
4.1 Recognized (SECHON 3, COIUMN T4) ..ottt ettt bbb s s bt a st bt 0
4.2 Used to adjust basis (Section 3, Column 15)

5. Consideration paid on terminations (SECHON 3, COIUMN 12).........cuciueiueieriieiieieiierese ettt ettt s ettt s b b st s e bs s bbb st en s s bt aese s s st

6. Used to adjust basis on open contracts (SECHON 1, COIUMN 13)........oiuiiiiirieieiiseis ettt

7. Disposition of deferred amount on contracts terminated in prior year:

7.0 RECOGNIZE.......cuieieriireirieireitiece e ssse e NNE ................................. 0
7.2 Used to adjust basis 0

8. BOOK ValUE, DECEMDET 31, CUITENT YEAN........cueviieieeiiecteiissceei ettt ettt s s st s s s s a s b s s e s e s b2 s b s e A2 A b RS s s b bR b s s s bRt sttt b et st b n st ees

Si12



Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART C - VERIFICATION BETWEEN YEARS

Swaps and Forwards

1. Book value, December 31, prior YEAT (LINE 8, PHIOM YEAI)..........evururerierresrireiiesessesessessssssessessssssessessessssssessessssssessassssssessasssnssessesssssessessassssssessasssnssessassssssessessassssssessnsas 0
2. Cost or (consideration received) (SECHON 2, COIUMN 7).......vvuerurueirreeeeieressessisesssssseseesssssessessessssssessessssssessessasssessessessssssessessssssessessssssessassasssessessessnssessassnssnssassnssnses 0
3. Increase/(decrease) by adjustment (Section 1, Column 12) plus (SECHON 3, COIUMN 13).......curiiiiiirieierireieeeeese ettt sp st esnes 0
4. Gain/(loss) on termination:

4.1 Recognized (SECHON 3, COIUMN T4).......o ettt ettt b bbbt 0

4.2 Used to adjust basis of hedged item (Section 3, COIUMN 15)........c.vueiririreirriirrenre ettt nsnes 0 0
5. Consideration received (or paid) on terminations (Section 3, Column 12) 0
6. Used to adjust basis of hedged item on open contracts (SECHON 1, COIUMN 13)........cciuriririrririineie sttt ensnen 0
7. Disposition of deferred amount on contracts terminated in prior year:

T RECOGNIZEA. ..ottt s s8££ 5842 s 822 h ettt 0

7.2 Used to adjust basis 0f NEAGEA IHEIM..........cvuerriieirire ettt nsres 0 0
8. Book value, December 31, CUTENt YEAr (LINES 1+ 2+ 344 = 5= 8= 7).ttt ettt s sttt eneen (0)

SCHEDULE DB - PART D - VERIFICATION BETWEEN YEARS
Futures Contracts and Insurance Futures Contracts

1. Book value, December 31, Prior YA (LINE 8, PHOT YEAI).......c.ciiueieiciiieieieiseisstes ettt sttt s bbb s bbb bbb st s bbbt nts 0
2. Change in total variation margin on open contracts (difference between years - Section 1, COUMN B)..........c.ccueiueiiiiveieiieieees e 0
3.1 Change in variation margin on open contracts used to adjust basis of hedged item (Section 1, COIUMN 11).......coiiiiiiiieereee s 0
3.2 Change in variation margin on open contracts recognized (difference between years - Section 1, ColuMN 10)........c.coueieiiiririeeiese s 0
4.1 Variation margin on contracts terminated during the year (Section 3, COlUMN 6).........ccccueieiiieieeiirieesse e 0
42 Less:

4.21 Gain/(loss) recognized in current year (Section 3, Column 11)............. . R E 0

4.22 Gain/(loss) used to adjust basis of hedge (Section 3, Column 12)......., NN 0 0
4.3 Subtotal (Line 4.1 MiNUS LiN€ 4.2)........ccvvvrerrerereieeriesssseneinnen 0
5.1 Net additions to cash deposits (Section 2, Column 7)...... . 0
5.2 Less: Net reductions to cash deposits (Section 3, Column 9).. 0 0
6. Subtotal (Lines 1-2+3.1+32-43+52).ccovcvirnirrcisenneeinennns 0
7. Disposition of gain/(loss) on contracts terminated in prior year:

T RECOGNIZEA. ... veveivireieieieie ettt s s8££ s8R 8 bttt 0

7.2 Used to adjust basis 0f NEAGEA IIEM..........c.curiiiirie ettt 0 0
8. Book valug, December 31, CUITEN YEAI (LINES B F 7.1 & 7.2)......ocueiieriieeeteieietss ettt b bbb a bbbt bbb bbbt bbb s bbbt et n e aes 0

SCHEDULE DB - PART E - VERIFICATION
Statement Value and Fair Value of Open Contracts
Statement Value
1. Part A, SECtion 1, COIUMN 10........iiiiii ittt 0
2. Part B, SECtion 1, COIUMN 10.........uiiiiiiiiiiiriiiiii s bbb 0
3. Part C, SECtON 1, COIUMN 10........uiiiiiiiriiiriieie ettt 226,815
4. Part D, SECtion 1, COIUMN O = 12.......iiiiiiiiiiiir bbb 0
5. LINES (1) = (2) # () F (A)-eervvererereremniemierisieesisseeessee s sss st 226,815
6. PartE, SECtion 1, COIUMN 4..........oouiiiiiiiiiii bbb 263,423
7. PartE, SECHON 1, COIUMN ..ottt sttt bbbttt (36,608)
8. LINES (5) = (B) = (7)-vvrureveurermeresneesseesssesesseeseseesseessse st e s ss st 0
Fair Value

9. PartA, Section 1, Column 11.... 0
10. Part B, Section 1, Column 11.... 0
11, Part C, SECHON 1, COIUMN ... bbb 226,815
12, Part D, SECtON 1, COIUMN O bbb 0
13, LINES (9) = (10) # (1) F (12).ceuueeereeireiirrieiesisee e seste s8R 226,815
14, Part B, SECHON 1, COIUMN 7....oouiiiiiiiiiiririri bbb 263,423
15, Part B, SECHON 1, COIUMN B........ovoveecee ettt ettt sttt s e bt s ettt s et et s s et s s e sses e (36,608)
16, LINES (13) = (14) = (15)..vvvueeererirresieeisresesesessesessseess s es st s s8R RSB 0

SI13
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Sch. DB-Pt. F-Sn. 1
NONE

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

Si14, SI15
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3

Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEAI.........cveviiieieieiieieieesessseesstssesesens | oeressessessssssses s sssssssns 0 [ oo [0 U
2. Cost of cash equivalents @CQUIFET...........c.eveieviuriieieieiieie ettt snsenses | eesssessesiesssessessens 642,924,968 | ......cocevveriiirrinnd 642,924,968 | ......ooovereeee e
3. ACCTUAI OF QISCOUNL........ouiiiiiii e | resnss s 60,976 | oo 60,976 | ..o
4. Unrealized valuation inCrease (ABCTEASE)........vuueuiriurrieiriiirieieieissieseseisssesseesssssessessssssssssssessesssss | oesessessesssssssessesssssssessessssssons 0 [ o [0 RN
5. Total gain (10SS) ON AISPOSAIS.........c.ceviiiiveiiireii ettt bbb ssnaes | srebesssesessssesesssebes s s sesees (301) ] coverereeeevee e (B01) | e
6. Deduct consideration received 0N dISPOSAS............cccerireiriiereiriiieee e ssseses | eereressssesesssesesnns 642,061,428 | .oooveveeievieian 642,061,428 | ...cooovereeeeeeee s
7. Deduct amortization of premium

8. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceuiveveveirereieiceteessieins | coveveseesisisssessss s sssssssnens 0 | s 0 [ o

9. Deduct current year's other than temporary impairment reCognIZEd............ccceveveerieenieeieieeins | e 0 | s 0 [ oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccevrvervrrevees | orrverrirerereereseie e 924,215 | oo 924,215 | oo
11. Deduct total nNONadmitled @MOUNTS.........c.cccrimrieiirirrerrree et ensesies | eesesirenese st se e [0 [0 R RTRN
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiueiireisinisnissiisissessesssssnesnens | seessesssssssssesssssssasessenns 924,215 | o 924,215 | oo
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI16
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 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
Units 4, 6, 8, 10 River Farms Condominiums.............cccceveverrveerenns | ceverene West Warwick.................... RI..... 10/27/1989 | 10/05/1995 | .............568,085 |......cccevereeinn.0 | rorrerraee. 182,407 111,502
Unit 12 River Farms Condominiums N . West Warwick... . |RIl..... 10/20/1989 | 10/05/1995 | ... . .. 0 e 0 .. ..31,848
0299999. Properties Occupied by the Reporting Entity - Administrative .. ...182,407 . .. 0] . .143,350
0399999. Total - Properties Occupied by the Reporting Entity........... . . 0. ... 182,407 | ... 0. . . O] R . O] , . 143,350
0699999, TOAIS........ocveeveeececieeeseesese et ee st s sses s sss s s s ss s st sssssssssssssssssesssssssssssssssssssssssssesssnsssssenssnsnsssssssssnssessessanssnsns | sensnesensei@D 13310 | ovrvereeriererenina0 | covereriens 182,407 | o0 | 9517 | 0 | 115,329 | 105,812 | 0] 1,871,364 143,350
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E02, E03, EO4, E05, E06
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's|Current Year's Total
Book/Adjusted | Unrealized |(Depreciation)| Other Than | Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIP Name of Vendor Desig-| Originally and Actual Fair Less Increase  |(Amortization)| Impairment Interest 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.CV. Income | Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9[Metropolitan Money Market Pool Participal....... [Various.............. [ [ Metropolitan Money Market Pool.............. [ ....1 [12/31/2008 ]......0 [ ....... 3,630,638 | ....3,630,538 | .......... 3,630,538 | ...l (O P (L (U (U 0]... 937,715 | o, 0 [ 0.2
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated...........cccccoviiecriiiercinerisccercseeessieenens | cevenrenes 3,630,638 | ....3,630,538 | .......... 3,630,538 | ....ccovenenand [ P (U (U [V 0]... 937,715 | v, 0 [...XXX......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Archipelago Partners, L.P........c.cccocoevvvees | vvreeee Boston................ MA.. [ Archipelago Partners...........cccccoceeeviveenns [ cevenens 03/01/2006 ...8,723,667 | .......... 8,723,667
Campbell Timber Fund I, L.P.......cccccoceves | conee. Portland. ..| Campbell TIMber.........ccceveveeervereieieeens | e 03/15/2007 |.........0 | .............800,000 | ....... 885,280 | ............. 885,280
ESL Partners, L.P......cccoeeverevcenreeeceens e Greenwich.. L |ESL PaMners.......ccceevveevvvecveeeeeeeseeeiens | evenees 08/01/2007 | .. ....2,448,520 ..2,448,520
Halcyon Enhanced LP..........ccccoocveveieieen | conee. New York............ Halcyon Family..........ocoeeenienenseninenees | ceeeeens 11/01/2006 ...1,487,277
Omega Capital Investors, L.P........ccccees | cvnee. New York............ A OMEGA. e | s 03/01/2007 ....5,262,240
0Z Domestic Partners I, LP New York... AOZeeee s | s 03/01/2007 | .. ....4,594,079
Smith Breeden Mortgage Partners L.P Chapel Hill. ith Breeden.........covvvevenennenesseiiens | vviveens 11/01/2006 | .. ....2,009,229
WIN 7, LPeerseeccevsssecsssesiiens | v New York............ Credit Suisse Alternative Capital . 103/30/2007 | .. ...9,72579%6 | .........9,725,796 | ...2,648,215 | ...ccoevveieen0 | v [0 {0 | .1,895,613 |...
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Charactenst cs of Common Stocks - Unaffiliated.............cccoceeieeiiccciicieseccene, ..35,136,088 | ........35,136,088 | .(10,277,600) | ......ccoeoeee.0 | o0 | a0 |0 14 419 |.1,895,613 |....
Any Other Class of Asset - Unaffiliated
[ Louisiana Seed Capital..............cccoomrorrreee [ R e [ N [ [12/29/1989 ].......... [ 93,000 [......... 93,000 [ .o 93,000 [ .cooorrrrrvenn. [ [ [ [ [ [ 0
3799999. Total - Any Other Class of ASSEt = UNGFIlIAEEM. ... ..r.rueiireiriieiisieriisiesssissiissass | seisisssssssssesessessessseesessees s s s st st sessensass st et ans s sessensanssnssessensanssessessansanes | sesesssssassas 93,000 | ......... 93,000 | ..oorirenn 93,000 | .o [ I [V [P [V [P (V) I (| (|} 0.
Any Other Class of Asset - Affiliated
Economy Fire & Casualty Insurance Comj ....... Freeport............. I [ e | e 10/01/1999 |........0 | ...... 136,279,873 | ..11,359,739 | ........ 11,359,739 | .(15,146,268) (01 U | I STRRURRPRPO B RO 100.0
Metropolitan Lloyds Insurance Company d........ | Irving.. TX.. . 103/30/1993 |........0 | ......... 9,358,644 | ..13,805643 | ........ 13,805,643 | ....... 574,555 | .. w0 0 0 100.0
3899999. Total - Any Other Class 0f ASSEE = AffIlIBIEA..........c.iiiiiiiieiei ettt tiiss | ctiettt st ee st s sttt es bt seb s s st st et s st en st sesse bt sssensessntensenebensenses | sbnes 145,638,517 | ..25,165,382 | ........ 25,165,382 | .(14,571,713)] .. .0 XXX
3999999, SUDLOtAl = UNAIFIIALEA. .........evviveieeieeiiciei sttt ettt ettt s ess st bs s sestssbes sebsessessessasssessesses s bses st et s ss st st s st san bt ses s st st st st st s bssssenssstnsessessnsans | snsasses 44,315,605 | ..38,859,626 | ........ 38,859,626 | .(10,277,600) 0 XXX
4099999, SUDLOLAI = AfIIATEU.........cvueveereiieieeiee ittt ettt st st es st st es e se st s e beesssstssbses etsebsesssssstsessesses st st es st bs et en bt et st st et st st st et sessesb st sessentansnssessantantanes | sbees 145,638,517 | ..25,165,382 | ........ 25,165,382 | .(14,571,713) 0 XXX
4199999, TOAIS......c0ucvvrveirreiseiieeie ettt st s st b s s s bbbt bbb s st b bR st e ebsesAes R s RAe R R R s R bR e A bR A s s R bbb et en st n s tnnaes | neras 189,954,122 | ..64,025,008 | ........ 64,025,008 | .(24,849,313) | ....ceevernnnn (1N (V1N (VI 0. 952,134 | ..1,895,613 |...XXX.......
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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
CUSIP 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219%# 10 9] Metropolitan Money Market Pool Participation....................... [Various......coowcoomceoereecesrrcrsrr | [ Metropolitan Money Market Pool.............ccoooceourcennen ] 0303172008 oo 0 T 32,892,577
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds = Unaffiliated............cooiiiiiiiiccees s snsnsnsssesensnsnnsssesensnsns | orvsseesesesssinnes 32,892,577

3999999. Subtotal - Unaffiliated

.32,892,577

4199999. Totals

T 32.892.577
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SCHEDULE BA - PART 3

nvested Assets DISPOSED, Tranferred or Repaid During the Current Year

Showing Other Long-Term |
5 6

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal | Encumbrances, Increase | (Amortization)/ | Impairment Interest BJ/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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9|Metropolitan Money Market Pool Participation | Various.. ... | Vario| Metropolitan Money Market Pool.. | 04/01/2008.. | 06/30/2008.. 23,175,408 0 0 0 0 0 0 23,175,408 |...... 23,175,408 0 0 0 0
59219# 10 9|Metropolitan Money Market Pool Participation | Various.. .. | Vario| Metropolitan Money Market Pool.. | 07/01/2008.. | 09/30/2008.. | .......... 5,493,886 0 0 0 0 0 0 5,493,886 |........5,493,886 0 0 0 0
59219# 10 9|Metropolitan Money Market Pool Participation | Various.. ... | Vario| Metropolitan Money Market Pool.. | 10/01/2008.. | 12/31/2008.. | ........ 21,780,411 0 0 0 0 0 0| s 21,780,411 |...... 21,780,411 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.........c.cooeiirsinnininniserssssisninins | avvenes 50,449,705 0 0 0 0 0 01... 50,449,705 |...... 50,449,705 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Halcyon Enhanced LP. New York... . [NY...| Normal course distributions from pq 11/01/2006.. | 12/31/2008.. 1,500,000 0 0 0 0 0 0f.....1500,000 ... 1,500,000 0 0 0 0
WIN7,LP New York NY... | Normal course distributions from pq 03/30/2007.. | 12/31/2008.. ..3,029,016 0 0 0 0 0 0 029,016 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccocoviisiiniinsinniiniissininnns | cvvnnnens 4,529,016 0 0 0 0 0 0] ... 4,529,016 |........ 4,529,016 0 0 0 0
3999999, SUDLOAI = UNGFBLEA. .. .1.ve1rreeesies et ses sttt 8808ttt | snsiaai 54,978,721 0 0 0 0 0 01....54978721 |.... 54,978,721 0 0 0 0
4199999, TOAIS.....vvrveveereesseeessereeseeeeseeesse st eeseeess e ees et e8RS eeeRE feeAR AR S AR R et es st aenstennerans | eneees 54,978,721 0 0 0 0 0 0]....54978721 |...... 54,978,721 0 0 0 0




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP 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
U.S. Government - Issuer Obligations
36225B QJ O[GNMA [7.000% 781357 . ...485235 |...... 106.230 524,669 493,899 0 1,350 0 0 |, 7,000 o 7.280| MON.. ...2,881 11/19/2001. ] 10/01/2025.
36225B QL 5[ GNMA 16.500% 781359 . . 404,357 |...... 104.106 430,517 413,537 0 1,475 0 6.880 | MON.. 2,240 .26,880 | 11/19/2001. | 12/01/2025.
36225B QN 1| GNMA 17.500% 781361 . . 559,763 | ...... 105.956 609,390 575,135 0 3,148 0 3,595 43,135 | 11/19/2001. | 12/01/2025.
36225B QP 6 GNMA | 8.000% 781362.........covveerereerereimnereinenreenneseenneressnesesnnsesnesees | cvvenee | oo | cevrienni | e | i 141,086 | ...... 100.522 143,077 142,334 0 0 0 . 11/19/2001.] 12/01/2019.
36225B QR 2| GNMA 1 8.000% 781364 0 (10) 0 11/19/2001. | 12/01/2030.
36225B QV 3| GNMA 19.000% 781368 0 329 0 11/19/2001. ] 12/01/2019.
912810 EF 1| T8 3/4 05/15/20.......cccveererrrrerisererenesrireressssessssessssssssssssiessens | D o [ vevieiiins | 1] 1,034,639 | ......155.294 ............1,180,234 | ..............760,000 | ........... 7,012,725 | .cvvirrrrrrnnn (0] I (16,284) 0 08/20/2007. | 05/15/2020.
912827 7L 0|T47/802/15/12 0 (3,300) 0 08/07/2002. | 02/15/2012.
912828 AJ 9|T43/808/15/12 0 412) 0 10/03/2002. | 08/15/2012.
912828 BA 7|T35/805/15/13 0 8,076 0 07/25/2003. | 05/15/2013.
912828 BH 2|T4 1/408/15/13 (1 [ 67 0 09/16/2003. | 08/15/2013.
912828 CA B[ T4 021514 ... 0 (101) 0 03/30/2004. | 02/15/2014.
912828 DM 9| T 4 02/15/15....ceomeeeeeeereeeesseeesseeesseessseessseessssesssssssssssssssssssssssnes e | ] 953,281 | . 0 4,222 0 03/23/2005. | 02/15/2015.
912828 EN 6|T41/211/15/15 L ..547,551 | ...... 118.535 651,943 0 218 0 11/14/2005. | 11/15/2015.
0199999. U.S. Government - Issuer Obligations. 7,069,427 | ... XXXooooooi | oo 7,987,043 0 (1,222) 0 0 [ XXX | XXX XXX ] i 75,152 394,423 [ XXX ] XXX
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36225C_ 6J 0] GNMA 11 6.000% 080872 (ARM 1/1) [ 407,673 |...... 100.054 397,944 397,729 0 (6,074) 0
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities 407,673 |... XXX....... 397,944 397,729 0 (6,074) 0
0399999. Total - U.S. GOVErNMENt.......ivviiiiiiesiseiiissississiianns TA77,100 | ... XXX | s 8,384,987 | ............ 7,322,603 0 (7,296) 0
All Other Governments - Issuer Obligations
105756 AP 5| BRAZIL, FEDERATIVE REPUBLIC OF......ccoccommmremmeeenreirnneirsseeonns R | ....479,700 780,000 600,000 | ....ccooevernee 480,942 0 223 0 0 08/21/2000. | 08/17/2040.
195325 AR 6| COLOMBIA, REPUBLIC OF. o 1) . ...233,675 263,250 260,000 258,511 0 4,492 0 0]. 02/08/2001. | 04/23/2009.
195325 AU 9| COLOMBIA, REPUBLIC OF. v | Ff e . 16,564,463 8,943,000 ...6,775,000 0 0 0f. 02/08/2001. | 02/25/2020.
X74344 DM 5| RUSSIAN FEDERATION s . 16,259,750 6,939,184 ...7,840,000 0 0 0 12/17/2002. | 03/31/2030.
TT3299 52 2| VIETNAM, SOCIALIST REPUBLIC OF.......osvveerreerreernrreerereeseeeens . ....198,261 166,957 208,696 0 0 08/10/2005. | 03/12/2016.
593048 BN 0| UNITED MEXICAN STATES. 1,167,500 ...1,000,000 0 0 11/05/2001. | 12/30/2019.
698299 AV 6| PANAMA, REPUBLIC OF ...930,000 ...1,000,000 0 0 11/18/2005. | 01/29/2026.
698299 AW 4| PANAMA, REPUBLIC OF 1,748,330 ...1,948,000 0 0 01/26/2006. | 01/26/2036.
715638 AL 6|PERU, REPUBLIC OF 5,637,830 5,269,000 0 0 02/18/2003. | 02/21/2012.
718286 AY 3|PHILIPPINES, REPUBLIC OF 5,550,000 ...5,000,000 0 0 10/18/2005. | 02/02/2030.
718286 BB 2| PHILIPPINES, REPUBLIC OF 100,000 100,000 0 0 01/04/2006. | 01/14/2031.
917288 AZ 5| URUGUAY, REPUBLIC OF........cooooormmrermreinrernenesaeeeseneens 201,000 200,000 0 0 06/15/2004. | 03/15/2015.
91086Q AD 0| UNITED MEXICAN STATES. . NA ...7,700,000 0 0.0 01/21/2000. | 02/01/2010.
0499999. All Other Governments - ISSUET OblIGAtIONS. ...........c.ovviveeveiiiiieeeiceeee st esss s sseessesees 35,244,046 | .... . .37,900,696 0 0f.. XXX . 1,240,676
1099999. Total - All Other GOVEINMENLS. ......vueiveiieeieissiece sttt e sens sttt ensssnssssensssnsensnses | ensensenes 35,244,046 | .. XXX....... | .........40,685,301 | .......... 37,900,696 0 0. XXX...... |..XXX...... XXX .. 1,240,676
States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062R JA 7| CALIFORNIA ST - VETERANS.......coorrreerrrernererneeernnes 5,667,451 | ..ccccoeenu. 7,620,000 0 0 03/18/2008. | 12/01/2036.
233433 3T 6[DADE CNTY FLA G.O. BDS1988 D 2,747,813 2,275,000 0 0 07/25/1997.] 10/01/2010.
233433 3U 3|DADE CNTY FLA G.O. BDS1988 D 2,959,184 2,450,000 0 0 07/25/1997.| 10/01/2011.
233433 3V 1|DADE CNTY FLA G.O. BDS1988 D 1,947,122 ...1,635,000 0 of. 07/25/1997.| 10/01/2012.
233433 3W 9| DADE CNTY FLA G.0. BDS1988 D 2,191,256 ,840,000 0 0]. 10/27/1997.] 10/01/2013.
233433 3Z 2|DADE CNTY FLA G.0. BDS1988 D 2,020,162 ,550,000 0 0f. 07/25/1997.| 10/01/2016.
233433 4A 6|DADE CNTY FLA G.0. BDS1988 D 4,985,237 3,825,000 0 0f. 07/25/1997.| 10/01/2017.
233433 4R 9| DADE CNTY FLA G.O. BDS1986 C 1,821,972 ...1,690,000 0 0]. 07/25/1997.| 10/01/2010.
233433 4U 2|DADE CNTY FLA G.O. BDS1986 C 2,438,789 2,075,000 0 0 07/25/1997.] 10/01/2013.
233433 4X 6|DADE CNTY FLA G.0. BDS1986 C 3,164,235 2,551,000 0 0 07/25/1997.| 10/01/2016.
251093 Q4 5| DETROIT Ml.ouvoouriorrerinerereeesneeesnsesssssesssesnees 4,548,750 ...5,000,000 0 0 06/02/2008. | 04/01/2014.
373383 GG 7|GEORGIA ST G.0. BDS1999 B . 8,315,580 7,000,000 0 0 01/26/2000. | 08/01/2016.
373383 HQ 4|GEORGIA ST G.0. BDS1999 D.....ccoevverrrrermmrerraneerreneerseeessseesssnsesns | cvnneee | oo [ e 1| AFE | .....2.11,018,800 | ... 106.061] ..........10,606,100 .10,000,000 0 0 04/01/2001. | 11/01/2009.
442331 AH  7T{HOUSTON TX...cocommrrrmmrrrrmmrnmnnrrisennsessssesssssssssssssssssssessssessnsees | connees | oo [ covvnee T AFE [ i 4717776 | e 106.689] ............ 4,865,018 | ............ 4,560,000 0 0 06/21/2004. | 09/01/2010.
442331 AW 4{HOUSTON TX...rverrrrererermerermmeesneeesseeesnssssmnssssmnsssssnsssssnssssassssnnes | cvnneee | oo | covvneee [ AFE [ ciiiiiennve.. 455,224 | ... 105.243 463,069 440,000 0 0 06/21/2004. | 09/01/2010.
605579 5A 5| MISSISSIPPI ST G.0. BDS1999........omsvvemrrermneirnnerrnsnersnnessneesnns | cvvnvee | oo | e [ AFE | .ev.....2,069,341 | ... 104.237] ... 1,938,808 ...1,860,000 0 0 111,600 | 04/18/2002. | 11/01/2009.
605579 5H O MISSISSIPPI ST.....oovvvverrererinnerinserenseresnsssesssesssssessssssssssesssssssses | eonneee | oo | cocvnnc TLAFE | 17,671,026 | ... 103.900 7,163,905 ...6,895,000 0 0 413,700 | 04/18/2002. | 11/01/2009.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3

1 2 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
64983W XA 9|NEW YORK ST DORM AUTH - STATE UNIV.. FE 8,377,875 8,070,000 7,717,568 0 (98,615) 0 ...450,000 | 04/01/2001| 05/15/2010
745219 CY 9|PUERTO RICO COMWLTH INFRASTRUC FE 4,947,900 5,071,700 955,601 0 0 75,000 | 09/28/2000| 10/01/2032
76541E DB 8[RICHMOND VA FE 4,103,560 4,282,240 025,054 0 0 20,000 | 07/19/2000 01/15/2011
76541E DD 4[RICHMOND VA FE 4,649,197 4,943,865 | ........... 0 0 53,825 | 06/10/1999| 01/15/2012
882719 4K 0| TEXAS ST COLLEGE STUDENT LN REV B 1999 AFE| ...........5,083,500 5,123,100 | . 5,000,000 0 0 62,500 | 07/26/1999| 08/01/2010
882719 4L 8| TEXAS ST COLLEGE STUDENT LN REV B 1999 AFE( ... 8,646,025 9,132,377 8,555,000 0 0 07/26/1999| 08/01/2011
882721 3T 8|TEXASST AFE( ... 4,388,355 4,081,005 | ........... 4,500,000 0 0 06/03/2008 | 08/01/2028
882797 8D 8| TEXAS TECH UNIVERSITY FE 1,412,696 1,441,888 ,435,000 0 0 07/25/2006 | 02/15/2015
915137 GT 4|UNIVERSITY TEX UNIV REVS REV FINGSYS BDS . FE 7,846,490 | ........... 7,635,000 0 0 08/26/1999| 08/15/2018
915137 HN 6| UNIVERSITY TEX UNIV REVS REV FINGSYS BDS... I I I 1] .1FE . 3,468,488 3,375,000 0 0 08/27/1999| 08/15/2018
939745 H9 9[WASHINGTON ST G.0. BDS2000 A, N N 1].1FE] ........6,633413 | ..... 102.251] .........d 6,324,224 | ........... 6,185,000 0 0 04/01/2001] 07/01/2009
1199999. States, Territories & Possessions - Issuer Obligations . XXX 127,629,828 | .......121,066,000 | . 0 0
1799999. Total - States, Territories & Possessions (Direct and Guaranteed) .......128,884,765 | ... XXX..... ...127,629,828 | ....... 121,066,000 | ......122,715,375 .0 0
Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13033A CE 9| CALIFORNIA HEALTH FACS FING AU - ST.FRA........coovvvrmmrirrenes [ s IR 2] ... L1 — 6,334,600 | ..... 100.004] .......... 6,515,261 | ........... 6,515,000 16,390,584 0 0] o0 | 57501 ... .5.990 [ AO...... [ e 93,653 | e 374,613 | 03/02/2000| 10/01/2023
167501 WF 8| CHICAGO ILL BRD ED G.0O. SCHBDS 1999 A B [ 2| AFE | s 15,144,819 | ... 104.372] ......... 16,255,939 | ......... 15,575,000 15,234,070 0 0 856,625 | 08/11/1999| 12/01/2026
235416 QS 6|DALLAS TEX WTRWKS&SWR SYS RE REV REF BDS.......cccccoooee [ covveee | oo | v 1| AFE | e 3,610,518 | ..... 103.404 3,769,076 | . 3,645,000 3,626,752 0 0 11/12/1999| 10/01/2015
235416 QT 4|DALLAS TEX WTRWKS&SWR SYS RE REV REF BDS. 3,787,399 | ..... 103.404 3,738,055 | . 3,615,000 3,633,130 0 0 04/01/2001] 10/01/2009
235416 QU 1|DALLAS TEX WTRWKS&SWR SYS RE REV REF BDS. 4,253,224 0 0 11/12/1999| 10/01/2017
251129 D2 5|DETROIT MICH CITY SCH DIST RITE-PA-997... 2,002,885 0 0 03/26/2002| 05/01/2029
275281 W8 2| EAST SIDE UN HIGH SCH DIST CAL GO REF B 8,228,405 0 0 07/29/2003 | 02/01/2022
339733 DM 6| WISCONSIN TRUST K40 . . 5,531,464 | ......82. , 0 0 08/02/2006 | 05/01/2016
341422 XX 6|FLORIDA ST BRD ED CAP OUTLAY REF BDS1999........cccccmmmevns | crv o 3,403,764 | ..... . 3,704,921 3,320,000 0 0 08/23/1999| 06/01/2023
345105 BC 3|FOOTHILL/EASTERN CORRIDOR AGY......conuvvvmmvremsermmmerirsseninee | @uee | oo | coiveens | AFE ] ...........3,488,879 | .......39.763] ........... 4,986,280 | ......... 12,540,000 0 0 11/05/2003 | 01/01/2028
45884A LT 8|INTERMOUNTAIN PWR AGY UTAH PWR PWR SUP R v 1,824,964 ...1,825,000 0 0 11/17/2000 07/01/2020
525184 CB 1| CALIFORNIA STATE DEPARTMENT OF VETERANS........ccccoouvve | ooveee | oo | v 1] AFE ] ... 10,239,026 | ......48.752] .......... 4,789,884 | ........... 9,825,000 0 (39,293) 0 09/20/2006 | 06/01/2015
54810C NX 4]|LOWER COLORADO RIVER AUTHORITY/TX.... 5,143 5,000 0 (33) 0 05/23/2006 | 05/15/2010
54810C VH 0]|LOWER COLO RIV AUTH TEX REV REV REF BDSD 25,713 25,000 0 (153) 0 01/22/2008 | 05/15/2010
59455R DL 7| MICHIGAN MUN BD AUTH REV ISSUE CLEAN WTR 9,540,137 9,135,000 0 7,277 0 09/27/1999] 10/01/2017
646139 F8 3|NEW JERSEY ST TURNPIKE AUTHORITY.....cocccommrermmmrrmmmernmeenns [ coneeee | oo | w2 | AFE | ... 480,413 | ... 115768 .............. 492,014 | ..o 425,000 0 (5,990) 0 08/09/2005] 01/01/2016
646139 YC 3|NEW JERSEY ST TPK AUTH TPKREV. . 6,748,050 5,830,000 | ..c0.ccc..6,210,477 | oo ()]} I (116,726) 0 10/03/2003| 01/01/2016
658203 PH 1|NORTH CAROLINA MUN PWR AGY NO CATAWBA EL . 2] 1| 9,787,900 | ... 108.392] ......... 10,839,200 | ......... 10,000,000 0 16,829 0 07/10/1996| 01/01/2013
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ........oocccoeeeen. B I I AFE| e 11,985,450 | ....... 69.541] ......... 10,431,150 | ...ovec 15,000,000 0 01/28/2008 | 07/01/2042
71884W BH 3| PHOENIX CIVIC IMPROVEMENT CORP/AZ........oocceommvvemseeensnenns | evveeee | o [ vvvvvenne [ AFE | i 3,554,311 | ...... 69.460] ........... 3,087,497 | ...cco..n. 4,445,000 0 0 | 01/28/2008 | 07/01/2043
745277 FS T7|PUERTO RICO MUN FIN AGY G.O. BDS1999 A 5,200,100 5,000,000 0.0 | 6,000 ... 4310 FA...... | ........... 125,000 | ............ 300,000 | 04/01/2001] 08/01/2009
798111 AV 2| SAN JOAQUIN HILLS CALIF TRANSN SR LIEN T. 19,473,750 | ......... 27,000,000 0 0 | 08/11/1999| 01/01/2018
812642 U3 8| SEATTLE WASH MUN LT&PWR REV REV BDS1999. 14,216,339 | ......... 13,570,000 13,847,480 0 814,200 | 04/01/2001] 10/01/2009
876385 EA 9| TARRANT CNTY TEX HEALTH FACS......cccoovvormrrvrerrinnns 5,769,950 5,000,000 5,541,694 0 00,000 | 09/05/2003 | 09/01/2024
888806 AD 8| TOBACCO SETTLEMENT REVENUE MANAGEMENT AU . . . . . 12,333,200 | ......... 11,000,000 | ......... 12,354,721 0 50,625 | 09/15/2008 | 05/15/2030
896033 QE 0| TRIBOROUGH BRDG&TUNL AUTH N SPL OBLIGREF N . 2FE| 5,333,895 | ..... 102.227 6,031,393 5,900,000 5,565,191 0 ...295,000 | 12/13/1999 01/01/2017
927793 DL 0| VIRGINIA COMWLTH TRANSN BRD TR REV BDS.......ccoccconmmveerens [ cvnmee | oo | v 1| AFE | oo 8,264,401 | ..... 102.656 8,448,589 8,230,000 8,239,018 0 ...452,650 | 11/10/1999 05/15/2011
927793 DM 8| VIRGINIA COMWLTH TRANSN BRD TR REV BDS.... - 4974100 | ..... 102.656 5,132,800 5,000,000 | ........... 4,986,721 0 ...275,000 [ 11/12/1999 05/15/2015
1899999. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccccceevevereennee. | -...... 196,376,332 ] ... XXX....... | .......203,085,993 | ....... 218,070,000 | ....... 202,095,003 0 9,427,354
2499999. Total - Political Subdivisions of States, Territories & Possessions XXX....... | .......203,085,993 | ...... 218,070,000 202,095,003 0 0 L XXX o XXX [ XXX 2,332,343 [ 9,427,354
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY......cccconmmrermmmrernmmnennee | ceveens I I AFE| e 12,960,000 | ....... 81.115] ......... 10,512,504 | ......... 12,960,000 12,960,000 0 0 0 [ [ 5400] ......... 5400 AO....| s 174,960 | ........... 699,840 | 08/17/2007| 10/01/2038
01170P AQ 9|ALASKA HOUSING FINANCE CORP AFE| 6,780,000 | ....... 74991 oo 5,084,390 | ........... 6,780,000 16,780,000 0 0 0 [V I 5.200] ..o 5.200{JD...... 29,380 352,560 | 06/30/2006 | 12/01/2037
01170P BQ 8|ALASKA HOUSING FINANCE CORP AFE| 2,934,150 3,100,000 2,936,929 0 2,779 0 0 ...148,800 | 01/25/2008 | 06/01/2038
01170P CR 5| ALASKA HOUSING FINANCE CORP AFE] . 0,000,000 | .......77.665] ...........7,766,500 | ......... 10,000,000 | ......... 10,000,000 0 0 0 0 ...409,500 | 01/31/2008| 12/01/2038
011832 T2 8|ALASKA HOUSING FINANCE CORP . AFE| e 16,510,000 | ......43.274( .........7,144 537 | ......... 16,510,000 | ......... 16,510,000 0 0 0 0].....7.030] .......7.030| JD...... | ............98,847 | ........ 1,116,790 | 09/20/2006 | 12/01/2037
011908 DD 9|ALASKA INDL DEV&EXPT AUTH PW REV BDS1998.... i I 2| 2FE | .. 5,519,957 | ......89.023( ..........4,976,386 | ........... 5,590,000 5,538,816 0 2814 0 0 ...293,475 | 04/01/2001| 01/01/2022
01852L BC 3| ALLIANCE AIRPORT AUTHORITY/TX.....ccooovvrrrrnnn. 2FE 9,848,500 | ... 252] ..........8,725,200 | ......... 10,000,000 19,872,538 0 9,761 0 0 485,000 | 05/04/2006 | 04/01/2021
03255L AA 7| ANAHEIM PUBLIC FINANCING AUTHORITY/CA... AFE] ..........5,830,500 | ..... 111.772 5,588,600 5,000,000 5,736,741 0 (37,028) 0 0 ...300,000 | 05/09/2006| 09/01/2024
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03255L BH 1| ANAHEIM CALIF PUB FING AUTH LE LEASE REV........ccooevcrmmmrcees [@oe | oo [ corrriirnne AFE| s 8,520,966 | ....... 36.073 9,330,281 | ......... 25,865,000 0 615,776 0 0 0 | 01/30/2003| 09/01/2023
040654 GF 6|ARIZONA ST TRANSN BRD HWY REV REV BDS199 FE 4,848,463 ,315,000 0 (73,343) 0 129,450 ...258,900 | 04/01/2001] 07/01/2009
04780M GF O|ATLANTA GA AIRPORT AUTHORITY..... AFE] .. 5,178,600 ,000,000 0 (16,756) 0 68,750 | 06/03/2004 | 07/01/2014
047870 CY 4|ATLANTA GA WTR&WASTE WTR REV W 2FE| .. 5,514,740 . o .14,000,000 0 (48,566) 0 70,000 | 10/21/2004| 11/01/2027
075676 AZ 9|BECKER MN - NORTHERN STATES PWR................. AFE| . 7,162,100 | ..... 107.239] ......... 16,085,850 | ......... 15,000,000 | .........16,969,175 | ...coovrvvrrriennnc ()]} I (192,926) 0 07/17/2008 | 08/27/2012
106214 DX 4|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER........ccooooccvmeee | coveers [ | covvirnns 2FE| . 28,267,550 | ....... 79.023 22,521,555 28,500,000 28,349,291 0 11,519 0 04/01/2001] 11/01/2018
106214 DY 2|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER........ccoooocermeee | covers [ | worireees 1| .2FE| ... 5,520,840 | ....... 70.818] ........... 4,249,080 6,000,000 5,543,076 0 22,236 0 04/15/2008 | 04/01/2019
10623N AP 0| BRAZOS RIVER HARBOR NAVAL DISTRICT/TX... 2FE| .. 5,957,375 . 3,752,892 5,400,000 5,699,238 0 (65,111) 0 09/22/2004 | 05/15/2012
130330 EM 1| CALIFORNIA HSG FIN AGY SINGLE SINGLE FAM... AFE] v 1,873,19% | ...... 97.780 2,009,379 2,055,000 0 5179 0 08/30/2000| 02/01/2030
13033K 6F 1| CALIFORNIA HOUSING FINANCE AGENCY. AFE| s 4,965,000 | ....... 80.916] ........... 4017479 | coovvnnen 4,965,000 0 0 0 06/29/2006 | 02/01/2026
13034P AE 7| CALIFORNIA HOUSING FINANCE AGENCY. AFE]| . .3,205,667 3,225,000 0 376 0 12/05/2008 | 02/01/2016
13034P AF 4| CALIFORNIA HOUSING FINANCE AGENCY. AFE] . 2,123,198 | ......25.474] .........3,087,449 | ......... 12,120,000 0 (224) 0 12/05/2008 | 02/01/2016
13034P AG 2| CALIFORNIA HOUSING FINANCE AGENCY. AFE 5,002,498 ,000,000 0 (193) 0 12/05/2008 | 02/01/2016
13034P AJ 6| CALIFORNIA HOUSING FINANCE AGENCY. AFE 9,386,114 9,380,000 0 (586) 0 10/16/2008 | 02/01/2016
13034P DB 0| CALIFORNIA HOUSING FINANCE AGENCY. AFE] . 9,950,000 | .......72.114] ..........7,211,400 | ........ 10,000,000 | ...... 19,951,860 0 1,583 0 04/27/2007 | 02/01/2030
130534 B2 5| CALIFORNIA POLLUTION CTL. FIN. AUTH. = P...ccovvvrernrvernerrnnnes | oo [ | o AFE| e 11,784,000 | ......69.824{ ...........8,378,880 | ......... 12,000,000 | ......... 11,797,965 0 9,010 0 06/13/2007 | 12/01/2023
130536 KK 0] CALIFORNIA POLLUTION CTL. FIN. AUTH. - R....vvvvvermnreermmnernne | e [ | v | 2FE | i 20,261,809 | .......81.169] .........16,964,321 | ........ 20,900,000 20,288,024 0 26,215 0 03/28/2008 | 06/01/2023
130536 LT 0] CALIFORNIA POLLUTION CTL. FIN. AUTH. - W.... . 4,000,000 ..4,000,000 14,000,000 0 0 0 04/30/2004 | 11/01/2038
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS 2,058,207 986,971 0 (12,578) 0 04/01/2001] 12/01/2009
14087H AE 9| CARBON CNTY PA INDL DEV AUTH 4,547,959 | .....100.266] ..........4,286,372 | ..........4,275,000 | ..... 4,344,061 0 (77,676) 0 09/09/2003 | 05/01/2010
148188 AD 7|CASSIA COUNTY ID INDUSTRIAL DEVELOPMENT .5,000,000 5,000,000 5,000,000 0 0 0 03/15/2007 | 03/10/2021
155048 AZ 4|CENTRAL PUGET SOUND WASH REGL SALES TAXA 6,891,847 6,725,000 6,841,707 0 (7,681) 0 04/01/2001] 02/01/2021
161239 AC 2|CHARTER MAC EQTY ISS TRT .8,000,000 8,000,000 8,000,000 0 0 0 07/06/2000| 06/30/2050
163103 MS 0| CHELAN CNTY WASH PUB UTIL DIST REV REV B......ccccconuvvvmuens | v [ | v T]AFE | i 10,000,000 | .......95.659] ...........9,565,900 | ......... 10,000,000 0 0 0 05/11/2001] 07/01/2032
166400 BR 1|CHESTERFIELD CNTY VA IDA - VEPCO............. 2,800,000 .12,500,000 0 (22,864) 0 12/01/2004 | 10/01/2009
167592 F9 0] CHICAGO O'HARE INTERNATIONAL AIRPORT/IL 1,291,450 0 (3,794) 0 11/17/2004 | 01/01/2015
167592 J7 0| CHICAGO O'HARE INTERNATIONAL AIRPORT/IL 8,408,840 0 11,361 0 02/08/2005] 01/01/2011
167592 J8 8| CHICAGO O'HARE INTERNATIONAL AIRPORT/IL 2,693,925 0 95 0 02/08/2005] 01/01/2016
167592 LN 2| CHICAGO ILL O HARE INTL ARPT R GEN ARPT.. 6,988,425 0 44,987 0 07/31/1996] 01/01/2011
167592 QC 1| CHICAGO ILL O HARE INTL ARPT R REF REV B .9,952,600 0 4,011 0 05/11/1998] 01/01/2013
167592 WG 5| CHICAGO O'HARE INTERNATIONAL AIRPORTI/IL.... 0 (28,209) 0 03/14/2008 01/01/2012
167736 SJ 7|CHICAGO ILL WTR REV WTR REV BDS 2001 0 (38,091) 0 10/09/2003| 11/01/2030
17131H BC 1| CHULA VISTA CALIF - SAN DIEGO G&E 0 0 0 05/12/2004 | 12/01/2021
18085P DY 7|CLARK COUNTY NV. 0 (7,858) 0 07/29/2004 | 07/01/2014
18085P EA 8| CLARK COUNTY NV. 0 (7,672) 0 07/29/2004 | 07/01/2014
18085P EB 6| CLARK COUNTY NV 0 (5,208) 0 07/29/2004 | 07/01/2014
18085P EC 4| CLARK COUNTY NV 0 (6,759) 0 07/29/2004 | 07/01/2014
181004 CZ 3|CLARK COUNTY NV 0 (996) 0 09/07/2007 | 12/01/2014
196479 HJ 1|COLORADO HSG&FIN AUTH REV BDSCL lll............ 0 3,344 0 08/05/2003 | 05/01/2030
196483 AE 1| COLORADO HOUSING AND FINANCE AUTHORITY 3,220,000 0 0 0 06/28/2006 | 11/01/2036
207728 BF 2| CONNECTICUT ST DEV AUTH POLLUT - CL&P.......cccococommmrermnnees [ covnee | oo | w1 2FE | e 12,058,800 | ......83.975( ..........9,619,336 | ......... 11,455,000 0 (58,782) 0 11/23/2004 | 10/01/2009
207728 BG 0| CONNECTICUT ST DEV AUTH POLLUT - CL&P... 19,145,998 8,750,000 0 (42,724) 0 09/23/2003 | 10/01/2009
207755 LA 5| CONNECTICUT ST RESOURCE RECOVERY AUTHORI.. 906,787 915,000 0 2,510 0 08/03/2006 | 11/15/2009
235036 NN 6| DALLAS-FORT WORTH INT'L AIRPORT.... .5,000,000 5,000,000 0 0 0 03/27/2008 | 11/01/2028
246579 ER 3| DELAWARE VALLEY PAREGL FIN AU LOC GOVT.. 3,879,880 23,000,000 23,807,403 0 (25,447) 0 06/16/2006 | 08/01/2028
246579 GC 4|DELAWARE VALLEY PAREGL FIN AU REV BDS. . . 0,751,300 | .......95.901] ...........9,590,100 | ......... 10,000,000 | ......... 10,670,274 0 (14,223) 0 05/10/2002| 07/01/2032
249181 G7 T7|DENVER CITY & COUNTY CO - AIRPORT........cocumrrrrmerrrmnrnmnneens [ vvvene | oo | cvvvrs 1| AFE| o 10,280,700 | ......99.279 ..........9,927,900 | ......... 10,000,000 | ......... 10,252,941 0 (27,759) 0 08/21/2008 | 11/15/2011
249181 H2 7|DENVER CITY & COUNTY CO - AIRPORT.......ccocummrrermrrmranenrnnenns [ vvvene | oo | wevvrs R = 10,134,200 | ......94.664( ...........9,466,400 | ......... 10,000,000 | ......... 10,121,451 0 (12,749) 0 08/21/2008 | 11/15/2011
249181 H3 5|DENVERCITY & COUNTY CO - AIRPORT . . 0,126,500 .10,000,000 | . 10,114,592 0 (11,908) 0 08/21/2008 | 11/15/2011
249181 YZ 5|DENVER COLO CITY&CNTY ARPT RREF REV BDS........coocovmeeee [ covee | oo | vevir 1 AFE| e 10,409,900 | .....100.234{ .........10,023,400 | ......... 10,000,000 | ......... 10,094,054 0 (37,614) 0 08/10/2000] 11/15/2010
251237 WV 1| DETROIT MICH SEW DISP REV SEWAGE REV BDS.......cccccoouvves [ covvee | oo | v 2| AFE | oo 14,340,778 | ......85.523] .........11,588,367 | ......... 13,550,000 14,213,371 0 (22,182) 0 05/08/2002| 07/01/2029
254839 P4 9|DISTRICT OF COLUMBIA . 2,910,739 ...4,790,000 | ..........3,152,488 | ....cceoovrrrrrnnnnn (V)N I 143,961 0 03/28/2007 | 04/01/2021
26822L KG 8| E-470 PUBLIC HIGHWAY AUTHORITY CO....cocoormrrerrrerrrreerneeonns 0 (2,170) 0 05/22/2008 | 09/01/2039
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303822 BL 3|FAIRFAX CNTY VA ECONOMIC DEV A REF BDS AFE | .. 7,513,350 ..7,500,000 | ..........7,510,340 | ..oovvvivrriirenn0 | (122,318) 0 0 453,750 | 04/01/2001. | 02/01/2009.
303822 BM 1| FAIRFAX CNTY VA ECONOMIC DEV A REF BDS.. AFE 7,671,039 7,480,000 | ............7,608,291 | ...occovvviiiic0 | s (113,184) 0 0 ...456,280 | 04/01/2001.] 02/01/2010.
311450 DD 9| FARMINGTON NM - PS NEW MEXICO... 3FE 9,388,890 .10,500,000 (6,984) 0 0 ...661,500 | 03/11/2003.] 06/01/2009.
311450 EU 0| FARMINGTON NM 3FE 3,303,500 ...5,000,000 0 0 0 257,500 | 06/13/2007.] 06/01/2037.
339733 AW 7| SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI.... 1FE 2,005,000 2,005,000 0 0 0 0 | 12/24/2008.] 05/01/2036.
339733 AX 5| SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI.... AFE ] .. 2,820,407 | ..ocorenes 5,955,000 0 (5,269) 0 0 383,830 | 06/28/2006. | 11/01/2015.
339733 AZ 0|MASSACHUSETTS HOUSING FINANCE AGENCY TRU.... AFE | .. 2,350,432 5,485,000 0 (3,296) 0 0 391,763 | 06/28/2006. | 06/01/2015.
339733 BB 2| MINNESOTA HOUSING FINANCE AGENCY TRUST 0 ..4,995,000 ..5,006,631 0 (1,326) 0 0 326,080 | 06/28/2006. 07/01/2015.
339733 DN 4| ALABAMA HOUSING FINANCE AUTHORITY.............. . .10,375,000 | .. 10,375,000 0 0 0 0 0 | 12/24/2008.] 10/01/2037.
339733 DP 9| ALABAMA HOUSING FINANCE AUTHORITY TRUST......ccooeveemmmeere [ comeee | oo | oo 1| AFE | ... 11,704,415 | ... 46.130] ............5,424,888 | .......... 11,760,000 | .......... 11,706,049 0 754 0 0 738,745 | 12/19/2008. | 04/01/2016.
34073M 2X 9| FLORIDA HSG FIN CORP REV 250,000 0 0 0 0 09/24/1999. | 07/01/2021.
364543 AN 8| GALVESTON TX ...5,500,000 0 0 05/20/2004. | 05/01/2010.
372480 BA 0| GEORGE L SMITH Il GA WORLD CON REV BDS. ...9,795,000 0 0 03/11/1998.1 07/01/2012.
372480 BB 8| GEORGE L SMITH Il GA WORLD CON REV BDS... 3,037,320 3,000,000 0 0 03/11/1998.| 07/01/2013.
40064R CE 7| GUAM INTERNATIONAL AIRPORT AUTHORITY.... 4,242,815 ...4,710,000 0 0 09/25/2003. | 10/01/2013.
401905 BF 0| GULF COAST WASTE DISP AUTH TEX REV BDS. 1,108,042 ...1,900,000 0 0 ...106, 03/27/2003. | 04/01/2032.
40220T AB 2| GULF COAST INDL DEV AUTH TEX W REV BDS... 3,301,205 5,640,000 0 0 315,840 | 09/11/2003.] 12/01/2031.
41524C AU 8| COUNTY COMMISSION OF HARRISON COUNTY WV.......ccouuvveree | vevves [ | cevvvineenn | 2FE | ............5,000,000 |........59.709] ............ 2,985,450 | ....cooovnu 5,000,000 0 0 269,653 | 10/11/2007.] 10/15/2037.
419794 SU 7|HAWAII ST ARPTS SYS REV ARPT SYSREV REF..... 6,077,100 6,000,000 0 0 397,500 | 04/01/2001.] 07/01/2010.
432320 DY 2|HILLSBOROUGH COUNTY FL IDA - TAMPA ELECT.. 4,808,000 ...5,000,000 0 0 ...110,868 | 03/20/2008. | 09/01/2025.
43232E BX 6|HILLSBOROUGH COUNTY FL HOUSING FINANCE A.... . 6,763,918 ...9,020,000 0 0 428,450 | 05/09/2006. | 01/01/2039.
442348 D2 1|HOUSTON TEX ARPT SYS REV SUB LIENREV BDS.......cocccommvvrns [ cvmmee | oo | crvienns 1| AFE|.........15,923,773 | .......100.579] .......... 15,308,124 | .......... 15,220,000 0 0 799,050 | 04/01/2001.] 07/01/2009.
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION.... 2,133,300 2,500,000 0 0f.n5125]. 5120 Jdos | e 64,083 | e 128,125 | 06/15/2007. | 01/01/2029.
451888 DU 2| ILLINOIS DEV FIN AUTH - AMEREN CIPS........c.ccoovveemmmmecrmmneimmenrns | cvnee | oo | w1 3FE | ..........10,023,000 | ........88.401] ............ 8,840,100 | .......... 10,000,000 0 0 550,000 | 05/16/2002. 03/01/2014.
45189F CR 3|ILLINOIS DEVELOPMENT FINANCE AUTHORITY.. 2,853,679 2,650,000 ,410) 0 0 06/07/2004. | 10/01/2014.
45189F CV 4|ILLINOIS DEVELOPMENT FINANCE AUTHORITY.. 2,075,954 2,015,000 0 (7,893) 0 0 06/07/2004. | 10/01/2014.
45200F KQ 1]ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.......cccccoevcvmvvrveac | cvevee | | v T IFE | ... 1,650,400 |.......96.412] ............ 1,446,180 | ............ 1,500,000 0 (2,107) 0 0 06/04/2008. 10/01/2018.
45200F KR 9[ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV. . 3,099,949 3,245,000 0 (3,919) 0 0 06/04/2008. | 10/01/2018.
45200F KS 7|ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.......ccoommrvrmmrrrncne | o . 3,231,102 0 (3,683) 0 0 06/04/2008. | 10/01/2018.
45200F LD 9|ILLINOIS FINANCE AUTHORITY 9,077,100 .10,000,000 | ..........10,443,936 | ...cccccvurrr (V) (19,564) 0 0 06/13/2008. | 08/15/2018.
45200F LE 7|ILLINOIS FINANCE AUTHORITY - SILVER CROS 0,853,780 .14,000,000 0 7,679 0 0 07/02/2008. | 08/15/2030.
45201Y QU 4| ILLINOIS HOUSING DEVELOPMENT AUTHORITY. 4,392,332 ...5,985,000 0 0 0 0 01/13/2006. | 08/01/2036.
45201Y UH 8| ILLINOIS HOUSING DEVELOPMENT AUTHORITY. 6,894,450 9,000,000 0 0 0 0 08/16/2007. | 08/01/2032.
45202H AB 9| ILLINOIS FINANCE AUTHORITY 2,622,375 ...4,500,000 0 7,937 0 0 12/05/2007. | 08/01/2029.
45202Q BE 2| ILLINOIS FINANCE AUTHORITY .21,945,000 0 53,086 0 0 03/28/2008. | 05/01/2030.
452245 AR 4|ILLINOIS ST TOLL HWY AUTH TOLL TOLL HWY 7,670,000 | ............8,044,278 | ..cccovvvvviinnn0 | i (113,966) 0 0 04/01/2001.] 01/01/2012.
453424 BP 7|INDEPENDENCE COUNTY ARKANSAS ...5,000,000 (8,487) 0 0 12/02/2005. | 07/01/2010.
45462R AS 5| INDIANA BOND BANK 1 .15,000,000 0 0 0 08/02/2007. | 10/15/2022.
454806 AX 8| INDIANA HOUSING AND COMMUNITY DEVELOPMEN.................. ...6,795,000 0 0 0 06/09/2006. | 01/01/2037.
454806 CM 0| INDIANA HOUSING AND COMMUNITY DEVELOPMEN. ...7,500,000 (613) 0 0 10/30/2006. | 07/01/2016.
455285 JK 3| INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT. 7,100,000 | ..cce00rn. 7,326,333 | oo (V) - (26,724) 0 0 04/18/2006.| 01/01/2016.
462467 AM 3| IOWA FINANCING AUTHORITY 7,790,000 0 (2,637) 0 0 06/09/2006. | 01/01/2016.
462467 AU 5|IOWA FINANCE AUTHORITY . 6,825,000 0 (1,051) 0 0 04/19/2007.| 01/01/2016.
46246L XM 7| IOWA FINANCING AUTHORITY 5,712,110 5,775,000 0 1,244 0 0 05/15/2006. | 01/01/2037.
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M.. . . . 2,065,360 | .. 2,000,000 0 (5,396) 0 0 01/27/2006. | 07/01/2016.
49130P WS 9| KENTUCKY HOUSING CORPORATION IO IV . AFE [ e 1,620,000 ...1,620,000 0 0 0 0 12/14/2005. | 01/01/2023.
49130P ZU 1|KENTUCKY HOUSING CORPORATION N . . AFE [ s 7,525,000 ...7,525,000 0 0 0 0 04/27/2006. | 07/01/2036.
50943P BH 1|LAKE COUNTY, OH HOSPITAL FACILITIES... 981,240 1,000,000 0 334 0 0 08/20/2008. | 08/15/2024.
523510 DW 2| LEE COUNTY FL . . . 8,223,820 7,975,000 | .o 871,455 | i 0 s (20,544) 0 0 04/27/2006. | 10/01/2016.
525184 AL 1| ST LOUIS MO INDUSTRIAL DEVELOPMENT AUTHO.........cccoommmveee | e I I AFE | .. 4,770,000 ...4,770,000 0 0 0 0 I 12/24/2008. | 12/20/2044.
525184 AM 9| ST. LOUIS MO IDA TRUST SERIES 06-K50.... 5,407,304 5,490,000 0 1,523 0 0 . 782 | 340,097 | 12/19/2008. | 12/20/2044.
525184 BT 3|LOS ANGELES CA HARBOR DEPARTMENT.. ...16,133,512 114,120,000 | ..........15,800,995 | ....ccooovvrruccnn (N (147,344) 0 0 ...927,488 | 09/13/2006. | 08/01/2016.
525184 BV 8| PENNSYLVANIA HOUSING FINANCE AGENCY. . ...7,560,000 0 (595) 0 0].....659%].....6.580|AO.....[ ........126,034 | ........... 480,659 | 12/19/2008.| 10/01/2015.
525184 CA 3| CALIFORNIA STATE OF ......ccococommrvirmmerernnerrnneresneesnsessssesssssessnseeses | eevvnee | oo | eevneees | AFE | .......10,175,000 | ......100.000] ..........10,175,000 | .......... 10,175,000 0 0 0 0 0 | 12/24/2008.] 12/01/2036.
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525184 CD 7|MAINE STATE HOUSING AUTHORITY FE 5,655,000 5,689,195 0 (3,787) 0 ...363,148 | 12/19/2008 | 11/15/2015
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY... AFE] .. 11,865,000 11,869,959 0 (610) 0 21,715 | 12/19/2008| 10/01/2015
525184 DZ 7|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. FE ,065,000 16,254,598 0 (30,653) 0 33,653 | 10/18/2006| 01/01/2014
525184 EB 9| WEST VIRGINIA HOUSING DEVELOPMENT FUND.. FE 5,385,000 5,390,161 0 (551) 0 ...308,070 | 12/19/2008 | 05/01/2016
525184 EE 3| GWINNETT COUNTY GA HOUSING AUTHORITY. FE 8,045,000 8,045,000 0 0 0 0 | 12/24/2008| 03/01/2037
525184 EF 0| GWINNETT COUNTY GA HOUSING AUTHORITY. AFE 0 (10,024) O o0 | e 6.503] .......6.290MS..... | .......... 173,905 | ............ 534,779 | 10/18/2006 | 03/01/2016
525184 HK 6| NEBRASKA INVESTMENT FINANCE AUTHORITY/NE.. AFE 0 (4,188) O o0 | 6457 ......8290 [ MS.... | ...........89,221 | ... 257,764 | 12/19/2008 | 09/01/2015
525184 JL 2|ST LOUIS MO INDUSTRIAL DEVELOPMENT AUTHO... AFE( . 0 0 0 0 | 12/24/2008 | 10/20/2045
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY.. FE 8,355,000 0 (21,379) 0.0 | 64091 ........5.990 [ MS..... | ........... 180,463 | ........... 412,433 | 12/19/2008 | 03/01/2016
525184 NX 1| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.............. .| AFE] ...........7,900,186 | ......42.246( ...........3,263,504 | ........... 7,725,000 0 (15,498) 0 ...492,669 | 12/19/2008 03/01/2016
542424 LL 8|LONG BEACH CA AFE( ..........6,521,654 | .......98.664] ..........6,161,567 | ........... 6,245,000 0 (26,330) 0 327,863 | 04/28/2004 | 05/15/2014
54466L CY 1|LOS ANGELES CNTY CALIF CAP 2FE 3,285,000 0 (43,908) 0 97,100 | 10/01/2003 | 12/01/2016
546398 VA 3|LOUISIANA PUBLIC FACILITIES AUTHORIT AFE 1,500,000 0 1,553 0 94,734 | 12/18/2007 | 05/15/2043
546593 AE 4|LOUISVILLE/JEFFERSON HEALTH - JEWISH & FE 10,000,000 0 3,649 0 0 | 06/27/2008 | 02/01/2037
54810C UX 6|LOWER COLORADO RIVER AUTHORITY/TX.... FE 30,000 30,201 0 (131) 0 01/15/2008 | 05/15/2010
54810C VB 3|LOWER COLORADO RIVER AUTHORITY/TX.... FE 15,470,000 0 (67,682) 0 01/15/2008 | 05/15/2010
54810C VP 2|LOWER COLORADO RIVER AUTHORITY/TX.....vvvemrrrernreernneeeans FE 10,470,000 0 (63,989) 0 628,200 | 01/22/2008| 05/15/2010
56036Y DG 7|MAIN STREET NATURAL GAS, INC AFE| . .10,000,000 0 (10,671) 0 ...520,972 | 09/07/2007 | 09/15/2025
56052E VL 9| MAINE STATE HOUSING AUTHORITY...... FE 430,000 0 6,799 0 52,640 | 11/08/2005| 11/15/2036
56052E VZ 8| MAINE STATE HOUSING AUTHORITY...... AFE] .. 265,000 0 (3,142) 0 19,515 | 11/09/2005] 11/15/2014
57419P JB 6| MARYLAND COMMUNITY DEVELOPMENT . 1FE 0 0 0 40,000 | 05/09/2007 | 09/01/2032
57419P JE 0| MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. FE 0 0 0 00,165 | 05/09/2007 | 09/01/2042
574217 S8 9| MARYLAND HEALTH & HIGHER ED. - WASHINGTO 2FE 0 341 0 33,302 | 02/07/2008| 01/01/2033
574217 T2 1|MARYLAND HEALTH & HIGHER ED. - WASHINGTO 2FE 0 0 0 57,917 | 02/07/2008 | 01/01/2043
574754 AD 9| MASHANTUCKET WESTERN PEQUOT TRIBE..... J3FE| .. (1,102,221) (2,628) 0 07/19/2006 | 09/01/2016
57583F FZ 9|MASSACHUSETTS ST DEV FIN AGY- BOSTON U AFE| . 16,375,000 | ......... 15,777,590 0 2,067 0 02/28/2002 | 05/15/2059
57583H AK 3| MASSACHUSETTS DEVELOPMENT FIN. - WMX...... 2FE 2,500,000 2,500,000 0 0 0 05/20/2004 | 06/01/2014
575854 7A 6| MASSACHUSETTS HOUSING FINANCE AGENCY/MA. FE 0 0 0 12/16/2004 | 12/01/2026
575854 7B 4| MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE 0 0 0 12/16/2004 | 12/01/2034
575854 7C 2| MASSACHUSETTS HOUSING FINANCE AGENCY/MA FE 0 (2,028) 0 03/08/2005| 06/01/2014
57586C 7S 8|MASSACHUSETTS HEALTH&ED. - BOSTON MED CE FE 0 (6,051) 0 06/12/2008 | 07/01/2018
57586C 7T 6|MASSACHUSETTS HEALTH&ED. - BOSTON MED CE. AFE 5,000,000 | ........... 4,832,935 0 1,385 0 06/12/2008 | 07/01/2038
57586P DZ 6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA AFE 5,000,000 5,000,000 0 0 0 03/08/2006 | 12/01/2031
57586P FD 3| MASSACHUSETTS HOUSING FINANCE AGENCY... FE 7,500,000 | ........... 7,521,803 0 (2,586) 0 08/01/2006 | 12/01/2015
575915 N2 5| MASSACHUSETTS ST HSG FIN AGY H.....cccoovvvvnenns 3,405,000 3,422,986 0 (13,477) 0 01/12/2000| 06/01/2010
575930 5D 0| MASSACHUSETTS HOUSING FINANCE AGENCY/MA. 3,825,000 3,825,000 0 0 0 10/25/2004 | 12/01/2046
575930 QM 7| MASSACHUSETTS HOUSING FINANCE AGENCY... .19,560,000 19,747,278 0 (44,508) 0 01/15/2008 | 07/01/2012
576047 MX 9|MASSACHUSETTS ST WTR POLLUTN AREV BDS. .10,000,000 10,913,244 0 (73,522) 0 04/01/2001] 08/01/2018
576047 VD 3| MASSACHUSETTS ST WTR POLLUTN A WTR POLLU 150,000 0 0 0 08/20/2001] 08/01/2013
57604P RL 0| MASSACHUSETTS ST WATER POLLUTION ABATEME... 215,000 ....215,461 0 (762) 0 ..4,591 09/22/2004 | 08/01/2009
57652T BD 8|MATAGORDA COUNTY TX 10,240,000 | ......... 10,353,219 0 (18,571) 0 191,147 08/27/2004 | 03/01/2014
586111 FJ 0| MEMPHIS-SHELBY CNTY TENN ARPT ARPT REVBD 5,000,000 5,117,695 0 (55,072) 0 104,167 04/01/2001| 03/01/2010
592247 CS 7|METROPOLITAN PIER&EXPOSITION MCCORMICKPL 15,000,000 13,135,160 0 691,286 0 0 06/22/2000] 06/15/2011
592247 G6 1|METROPOLITAN PIER&EXPOSITION AUTHORITY/I .14,120,000 14,120,000 0 0 0 02/22/2008 | 12/15/2023
592247 G7 9| METROPOLITAN PIER&EXPOSITION R RITE-PA99. 14,125,000 15,361,116 0 (84,463) 0 03/26/2002 | 06/15/2029
592247 YB 0| METROPOLITAN PIER&EXPOSITION REV REF BDS 8,975,000 8,741,649 0 19,444 0 11/09/1999| 12/15/2017
592247 YE 4|METROPOLITAN PIER&EXPOSITION REV REF BDS 13,500,000 | ......... 13,117,342 0 18,314 0 09/03/1999| 12/15/2024
592646 B4 4| METROPOLITAN WASHINGTON AIRPORTS AUTHORI......ccccceee | oo | oo | v 1 AFE ] .....3,904,920 | .......80.104( ...........3,204,160 | ........... 4,000,000 | ...... .3,906,065 0 1,145 0 06/13/2008 | 10/01/2027
594520 HH 4| MICHIGAN HIGHER EDUCATION STUDENT LOANA.......ccccooevves [ conww | oo | v 1| AFE | ... 7,032,410 | ......66.672] ........... 4,667,040 | ........... 7,000,000 0 (5,280) 0 05/23/2008 | 12/01/2010
594520 JF 6| MICHIGAN HIGHER ED STUDENT LN 3,500,000 0 (23,638) 0 02/26/2004 | 09/01/2012
59465M QF 5| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... 0 (932) 0 07/25/2006 | 07/01/2015
59465M QG 3| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO 0 (195) 0 07/25/2006 | 07/01/2015
59465M QH 1| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... 0 (174) 0 07/25/2006] 07/01/2015
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605277 AC 6| MISSISSIPPI BUSINESS FIN CORP - SYSTEMS.......cocccommmvrmmerernns [ cvveee | oo | cvvir 1| .2FE 6,465,063 9,125,000 8,895,214 0 10,845 0 02/05/2003 | 05/01/2022
605343 S2 9| MISSISSIPPI DEV BK SPL OBLIG 2FE| ........24,489,114 | ......95.522] ......... 21,330,063 | ......... 22,330,000 [ ......... 24,361,076 0 (48,359) 0 06/12/2007 | 07/01/2031
60534P Y9 8| MISSISSIPPI DEVELOPMENT BANK AFE| . 11,007,518 | ......... 10,700,000 11,582,087 0 (36,650) 0 561,750 | 03/22/2005] 07/01/2024
607762 FB 2| MODESTO CALIF IRR DIST CTFS PA REF&CAPIM.. FE 6,010,180 6,010,000 5,841,771 0 18,462 0 ...318,530 | 09/08/1999| 07/01/2022
608333 AH 3| MOHEGAN TRIBAL GAMING AUTHORITY.... 3FE ...581,460 | ...........1,000,000 | ..............581,460 | .......... (331,243) 1,203 0 51,250 | 11/17/2004| 01/01/2023
608333 AJ 9|MOHEGAN TRIBAL GAMING AUTHORITY.... J3FE .........10,420,712 | .......50.198] ..........5,320,988 | .........10,600,000 | ...........5,320,988 | ....... (3,940,080) 4,936 O o0 | e 5.2501 ........5.360 | ... | ... 278,250 | ... 556,500 | 01/27/2005] 01/01/2033
610749 BU 6|MONROE CNTY N Y ARPT AUTH ARPT REV REF B...........ccc.c..... 2FE| ..........4,155,853 | ....103.521] ........... 4,166,720 | ........... 4,025,000 0 (13,495) O o0 | 57501 .......5.360 [ e | oo 115,719 | 231,438 | 09/14/1999] 01/01/2011
61212R XR 2| MONTANA BOARD OF HOUSING FE 5,000 5,000 0 0 0 68 | 09/18/2008 | 06/01/2037
61212R XS 0| MONTANA BOARD OF HOUSING FE 2,733,315 6,160,000 0 (773) 0 09/20/2006 | 12/01/2015
631660 CZ 8|NASSAU COUNTY NY IND. DEV. - KEYSPAN 2FE 5,000,000 0 2527 0 07/01/2004 | 06/01/2027
63967C YW 6| NEBRASKA INVESTMENT FINANCE AUTHORITY/NE.. FE 6,135,000 0 2,751 0 06/13/2008 | 09/01/2031
644614 CF 4| NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM O 1FE 1,430,000 0 (4,761) 0 03/09/2001] 07/01/2012
644614 CG 2| NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF AFE 2,555,000 0 (6,093) 0 03/09/2001] 07/01/2013
644614 CJ 6|NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF FE 2,830,000 0 (2,777) 0 03/09/2001] 07/01/2013
644614 CL 1|NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM O FE 2,250,000 0 1,015 0 03/09/2001] 07/01/2020
64468C AK 0|NEW HAMPSHIRE ST BUSINESS FIN 2FE 4,705,000 0 (23,044) 0 05/13/2004 | 05/01/2009
64468C BG 8| NEW HAMPSHIRE BUSINESS FIN - PSNH FE 3,000,000 0 3,889 0 06/27/2006 | 05/01/2021
64468T 7X 9|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY FE 11,986,191 ...1,985,000 0 (113) 0 09/06/2006 | 07/01/2015
64468T 7Y 7|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY... FE 4,738,346 0 538 0 09/06/2006 | 07/01/2036
64468T 7Z 4|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY... AFE 2,505,101 2,555,000 0 1,753 0 09/06/2006 | 01/01/2027
64468T 8A 8| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY... AFE 2,538,700 2,500,000 0 (3,256) 0 09/06/2006 | 01/01/2016
64468T 8B 6|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY AFE 5,163,502 5,110,000 0 (4,545) 0 09/06/2006 | 01/01/2016
645780 EF O|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA. 2FE 3,770,263 I , 3,700,000 0 (10,594) 0 11/08/2007 | 10/01/2013
645780 EP 8| NEW JERSEY ECONOMIC DEV. AUTH. - UNITED.... 2FE 19,969,300 | ....... 78.898] ........... 7,889,800 | ......... 10,000,000 0 845 0 07/17/2007 | 11/01/2025
645903 AJ 4|NEW JERSEY ECONOMIC DEV. AUTH. - WMX..... 2FE ...2,000,000 0 0 0 06/08/2004 | 06/01/2015
645916 JP 3| NEW JERSEY ECONOMIC DEV AUTH R RESIDUAL FE .10,747,590 ,150,000 0 (70,118) 0 04/19/2001] 06/15/2011
646080 HG 9|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. AFE| .. 6,946,200 ,500,000 0 0 0 08/01/2008 | 06/01/2021
646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. AFE| . 13,763,550 | ......... 15,000,000 0 0 0 08/01/2008 | 06/01/2030
646107 X7 2|NEW JERSEY ST HSG&MTG FIN AG MULTI FAMRE FE 5,050,395 5,005,000 5,005,000 0 0 0 01/22/2002| 05/01/2009
646107 X8 O|NEW JERSEY ST HSG&MTG FIN AG MULTI FAMRE.........ccoovvrnes | corneee .| .1FE 5,237,268 5,130,000 5,130,000 0 0 0 01/22/2002] 11/01/2009
646139 F9 1|NEW JERSEY ST TURNPIKE AUTHORITY. AFE( ... 1,407,327 | ... 115.905] ........... 1,443,017 | .....ee. 1,245,000 | ....co..... 1,350,979 0 (17,546) 0 08/09/2005] 01/01/2016
647200 MY 7| NEW MEXICO MORTGAGE FINANCE AUTHORITY.. AFE 2,569,535 3,515,000 3,515,000 0 0 0 06/07/2007 | 07/01/2037
647200 SF 2| NEW MEXICO MORTGAGE FINANCE AUTHORITY.....coocvermmreerneee [ vmeeee | oo [ ovreven AFE 6,181,537 8,670,000 8,617,230 0 1,059 0 06/08/2007 | 07/01/2038
647200 TK O|NEW MEXICO MORTGAGE FINANCE AUTHORITY .....coocvemmrrermene [ vmeene | oo [ vrerin AFE( ......9,929,800 | .......73.730| ovvvennes 7,373,000 | ......... 10,000,000 0 793 0 08/03/2007 | 01/01/2039
64966T AY O0|NEW YORKNY CITY HOUSING DEVELOPMENT COR ..712,220 ...1,000,000 . 0 0 0 03/28/2007 | 01/15/2039
649716 D7 9|NEW YORKNY CITY TRANSITIONAL REV BDS...... ..11,305,000 .10,000,000 | . 10,379,690 0 (214,746) 0 04/19/2001] 02/01/2011
649716 KZ 9|NEW YORKNY CITY TRANSITIONAL FUTURE TA.. 11,439,028 | ......... 11,290,000 | ......... 11,292,450 0 (968) 0 04/01/2001] 05/01/2011
64971S DQ 9|NEW YORK CITY IDA - TERMINAL ONE GROUP.. 2,562,090 3,000,000 3,110,790 0 (12,995) 0 11/17/2005| 01/01/2016
649834 AS 7|NEW YORK STATE DORM AUTH. - STATE U........ 3,306,060 3,000,000 2,994,867 0 882 0 07/23/1997| 05/15/2015
649836 SS 3|NEW YORK ST DORM AUTH - VERTERANS HOME............ccooecene | covvee | oo | v 2| AFE | ..........6,421,730 | .....100.804] ........... 7,056,280 | ........... 7,000,000 | ........... 6,649,359 0 31,889 0 12/16/1999| 07/01/2021
64983P BT 7|NEW YORK STATE DORMITORY AUTHORITY/NY.....ccocooommvermnnes | o 8,403,634 8,340,000 8,158,744 0 28,319 0 04/07/2005] 05/15/2014
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY.......ccccconmvvermmmermmeernnnees | v | o] coreen2| AFE ] ...........5,810,116 | .......75.044 ........... 4,465,118 5,950,000 5,822,671 0 4,127 0 11/16/2005| 04/01/2029
650033 D5 9|NEW YORK ST URBAN DEV CORP REV CORR FAC... 7,225,310 | ...........6,920,000 | ...........7,066,820 | ...ccoovvrrrrrrrnnncc ()]} I (140,692) 0 04/01/2001] 01/01/2010
652590 AQ 3| COUNTY OF NEWTON, IN 11,480,000 0 0 0 08/28/2007 | 08/25/2022
653544 CD 6|NIAGARANY FRONTIER TRANSN AU REV BDS..... 3,173,777 3,145,000 0 (5,970) 0 09/02/1999| 04/01/2011
653544 CE 4|NIAGARANY FRONTIER TRANSN AU REV BDS. 3,352,145 3,330,000 0 (4,906) 0 09/02/1999| 04/01/2011
658207 AP 0| NORTH CAROLINA HOUSING FINANCE AGENCY........cccccenmveer [ v | oo | v 2| AFE | .......7,260,295 | ... 71.147 | .....c..... 5,158,158 | ........... 7,250,000 0 (994) 0 08/22/2006 | 01/01/2016
66285W AS 5| NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX......cocccemuvees [ conee | oo | v 1| AFE | ... 5,140,550 | .......98.486] ........... 4,924,300 | ........... 5,000,000 0 (8,748) 0 03/07/2008 | 01/01/2018
66353R AH 7| NORTHAMPTON COUNTY PA - ST. LUKE'S.......cccouvvimmmrmmeninnens | vvvens [ oo | w12 2FE | ... 2,465,075 | .......63.513] ...cooonee 1,587,825 | ... 2,500,000 0 172 0 06/04/2008 | 08/15/2035
66353R AJ 3| NORTHAMPTON COUNTY PA - ST. LUKE'S.......ccccomvvvmmmrrmerrrnens | veveens 3,092,150 5,000,000 0 412 0 06/04/2008 | 08/15/2040
664252 CS O|NORTHEAST MD WASTE DISP AUTH - WMX.......ccocooormmvermmverennens [ cvvre | oo | cvrernn 1| 2FE | ..........4,697,900 | .......88.214] ........... 4,410,700 | ........... 5,000,000 0 32,187 0 11/29/2001| 01/01/2012
676907 FG 8| OHIO HOUSING FINANCE AGENCY/OH... 2,887,424 2,915,000 0 (32,171) 0 06/10/2004 | 09/01/2031
67756Q CQ 8] OHIO HOUSING FINANCE AGENCY/OH... 3,596,983 9,720,000 9,724,195 0 (559) 0 200,479 10/16/2008 03/01/2016
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67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY.... AFE ] .. ...4,785,000 0 0 0 0 06/14/2007.] 09/01/2038.
68275M AA 4| ONONDAGA CNTY N'Y INDL DEV AGY.......... AFE .10, .12,000,000 | ..........12,735,268 | ...c.coocrrrrrurnnnnl 0 0 0 10/07/2003. | 03/01/2024.
684212 DA 8| ORANGE CNTY CALIF ARPT REV REV-REF BDS 1FE 2,931,319 2,930,000 0 0 0 02/21/1997.| 07/01/2009.
68608E DS 8| OREGON STATE HOUSING & COMMUNITY SERVICE.. AFE 3,437,600 ..4,000,000 | .......c... 4,013,637 | oo 0 0 0 05/14/2004. | 07/01/2009.
68608R UY 7| OREGON STATE HOUSING & COMMUNITY SERVICE.. 1FE 1,880,462 2,235,000 | .. . 0 0 0 05/12/2004. | 07/01/2029.
700387 BA 0|PARK CREEK METROPOLITAN DISTRICT COLORAD... 2FE | .. 1,821,950 ...2,500,000 | ..coocvene. 2,598,326 0 0 0 12/15/2005. | 12/01/2017.
700387 BB 8| PARK CREEK METROPOLITAN DISTRICT COLORAD... 2FE ... 2,386,907 3,700,000 0 0 0 12/15/2005. | 12/01/2017.
700387 BC 6|PARK CREEK METROPOLITAN DISTRICT COLORAD 2FE 2,346,728 ...3,800,000 0 0 0 12/15/2005. | 12/01/2017.
708692 AH 1| PENNSYLVANIA ECONOMIC DEVELOPMENT.. AFE 4,668,716 5,550,000 0 0 0 08/03/2004. | 03/01/2031.
708793 NC 4| PENNSYLVANIA HOUSING FINANCE AGENCY. AFE | .. 7,327,642 .10,240,000 0 0 0 08/15/2006. | 04/01/2031.
708796 AH 0| PENNSYLVANIA HOUSING FINANCE AGENCY AFE | .. 4,308,078 ...5,755,000 0 0 0 06/22/2006. | 10/01/2037.
708796 ET 0| PENNSYLVANIA HOUSING FINANCE AGENCY. AFE 3,892,250 ...5,000,000 0 0 0 07/10/2007. | 10/01/2022.
708796 EU 7|PENNSYLVANIA HOUSING FINANCE AGENCY. AFE 3,630,600 5,000,000 0 0 0 07/10/2007.] 10/01/2027.
717817 GA 2| PHILADELPHIA PA ARPT REV REV BDS1998A. AFE 7,520,226 7,520,000 0 0 0 07/01/1997.| 06/15/2013.
717817 GD 6|PHILADELPHIA PA ARPT REV REV BDS1998A AFE 8,489,022 8,795,000 | ............8,829,732 | ..ovorrrrrrinnnd 0 0 0 04/01/2001. | 06/15/2010.
717817 KF 6| PHILADELPHIA PA AFE 4,595,929 6,175,000 0 0 0 08/29/2007. | 06/15/2027.
717817 KY 5| PHILADELPHIA PA........oosiiriseeineeeseeesseessesessssssssssssssessnsees | onnees 3,446,685 ..4,500,000 0 0 0 08/30/2007. | 06/15/2017.
733905 AL 7|PORT CORPUS CHRISTIAUTH TEX N REV BDS........coccommmrvemernes [ v 6,421,840 ...8,000,000 0 0 0 02/10/2000. | 12/01/2022.
735388 5W 6|PORT SEATTLE WASH REV 8,380,000 .0 0 0 11/10/2003. | 09/01/2020.
735388 V5 6|PORT SEATTLE WASH REV REV AND REF BDS 20.. ...3,735,000 .0 0 0 07/27/2000. 08/01/2010.
745270 JV 1| PUERTO RICO HSG FIN CORP REV. 755,000 0 0 0 12/16/1998. | 06/01/2020.
74529) AS 4| PUERTO RICO SALES TAX FINANCING CORPORAT.......cccccouvernee | cvewre | oo [ cerevrees | IFE | ..........20,000,000 | ........48.689] ............9,737,800 | ........... 20,000,000 0 0 0 07/13/2007. | 08/01/2057.
759911 NH 9| REGIONAL TRANSN AUTH ILL G.O. REFBDS 199. .10,000,000 0 0 0 03/16/2000. | 06/01/2023.
759911 PJ 3| REGIONAL TRANSN AUTH ILL G.0 BDS2000........ 8,345,000 [ ............8,673,363 | ..ovorirrrinnnd 0 0 0 06/06/2000. | 07/01/2017.
762212 3B 2| RHODE ISLAND HOUSING&MORTGAGE FINANCE CO. ...2,000,000 0 0 0 06/06/2006. | 10/01/2036.
76221R EJ 8|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO 3,980,000 . 0 0 0 0 03/12/2008. | 10/01/2022.
762315 HU 6| RHODE ISLAND STUDENT LOAN AUTHORITY.. ...7,750,000 | .. ..7,750,000 0 0 0 0 05/01/2008. | 06/01/2028.
765639 AB 5| RICKENBACKER OHIO PORT AUTHORITY .10,000,000 | .......... 10,000,000 0 0 0 0 07/15/2004.| 01/01/2032.
773021 AB 6|ROCKDALE COUNTY GA DEV. AUTH.- VISY PAPE... 5,000,000 1 0 0 08/07/2007.| 01/01/2034.
785138 AV 0| SA ENERGY ACQUISITION PUBLIC FACILITY CO.....cccccvmuvvrmueeees [ cvneeee | oo [ orvveene | IFE | ... 16,262,700 |........68.659] .......... 10,298,850 | .......... 15,000,000 0 0 0 06/15/2007. | 08/01/2027.
786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT 2,777,320 3,500,000 0 0 04/18/2008. | 07/01/2033.
786149 GM 0| SACRAMENTO COUNTY CALIFORNIA.........cconmmvemmrrmmenrimenrinennns [ vveees | oo feverininne | e 4,674,928 | ..... ...3,480,000 0 0 06/18/2004. | 01/01/2021.
78615R CV 3| SACRAMENTO COUNTY CA WATER FIN 4,653,100 .10,000,000 0 0 07/31/2007. | 06/01/2039.
79020F AM 8| ST JOHN BAPTIST PARISH LA 8,885,100 .15,000,000 0 0 07/18/2007.| 06/01/2017.
791638 NC 9|STLOUIS MO ARPT REV REV BDS1997 B 5,098,000 ...5,000,000 0 0 08/21/1997.| 07/01/2009.
79164Y AD 3| ST.LOUIS MO IDA - ANHEUSER BUSCH....... 3,051,700 5,000,000 0 0f. 04/11/2007.| 03/01/2032.
792892 HA 2| ST. PAUL MN HOUSING & REDEVELOPMENT AUT! 4,088,565 ...5,220,000 0 0 251,604 | 04/26/2006. | 07/20/2046.
796842 DF 6| SAN BERNARDINO CNTY CALIF SING SINGLE FA... ...3,435,000 0 0 0 0 | 04/15/2003.] 05/01/2031.
798136 PK 7|CITY OF SAN JOSE CA .25,000,000 | ..........25,659,920 | ...cocovrrrrrirnrnn 0 0 0 08/23/2007.| 03/01/2017.
83712D MX 1| SOUTH CAROLINA HOUSING FINANCE AND DEVEL. ...4,975,000 0 0 0 06/21/2006. | 07/01/2032.
837147 TR 8| SOUTH CAROLINA ST PUB SVC AUTH REV BDS..... .12,975,000 0 0 0 09/15/1999.] 01/01/2017.
837147 VE 4|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.. 2,000,000 0 0 0 08/10/2001.| 07/01/2013.
837147 VG 9| SOUTH CAROLINA ST PUB SVC AUTH REV REF B.. ..1,315,000 0 0 0 08/10/2001.| 07/01/2013.
837147 VK 0| SOUTH CAROLINA ST PUB SVC AUTH REV REF B.. ,000,000 0 0 0 08/10/2001.| 07/01/2013.
849088 BM 0| SPOKANE WASH PUB FACS DIST HOT..... 3,845,000 .0 0 0 08/21/2003.| 12/01/2013.
849088 BN 8| SPOKANE WASH PUB FACS DIST HOT. ...3,125,000 .0 0 0 08/21/2003.] 12/01/2013.
869279 AC 3| SUSSEX COUNTY VA IDA - WMX ...6,000,000 0 0 0 04/30/2004. | 06/01/2028.
876394 TN 7| TARRANT COUNTY TX HOUSING FINANCE CORP... .10,690,000 0 0 0 04/27/2007.] 11/20/2048.
880443 BN 5| TENNESSEE ENERGY GAS ACQUISITION CORP. 4,045,680 ..5,400,000 |...........5,885,929 | .......cccoouunl 0 0 0 05/16/2007. | 09/01/2021.
880443 BQ 8| TENNESSEE ENERGY GAS ACQUISITION CORP 2,874,920 ..4,000,000 0 0 0 07/13/2006. | 09/01/2023.
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY.......ccccemevvirmens [ covven | oo | w2 IFE | ......... 2,340,000 |........75.372] .......c.... 1,763,705 | ............ 2,340,000 0 0 0 03/31/2006. | 07/01/2031.
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY... 2235018 2,915,000 0 0 0 0 03/31/2006. | 01/01/2037.
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY........cccconvvvmvvcencs | covceee | oo | 12} AFE ] ... 17,543,750 |........94.280] ..........16,499,000 | .......... 17,500,000 0 (341) 0 0 06/24/2008.1 01/01/2018.
88255Q AC 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY.........ccoccecemuvers | v | oo | i | AFE ] .......... 15,000,000 | ........52.761] ........... 7,914,150 | .......... 15,000,000 0 0 0 0 07/18/2007. | 09/15/2027.




20l

Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 15 16 17 18 19 20 21 22
Rate Current
Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount
NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP Desig Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description nation|  Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
88256C EX 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY. FE 9,977,424 .9,916,454 0 (60,969) 0 07/14/2008 | 12/15/2026
88275A BG 4| TEXAS DEPARTMENT OF HOUSING & COMMUNITY.. FE 4,500,000 500,000 0 0 0 05/31/2007 | 01/20/2047
88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY...... FE 5,082,413 079,350 0 (3,063) 0 06/10/2008 | 03/01/2017
882797 8L 0| TEXAS TECH UNIVERSITY FE 4,562,960 580,316 0 7,337 0 07/25/2006 | 02/15/2015
890340 AF 9| TOOELE COUNTY UT - UNION PACIFIC 2FE 4,085,800 0 (10,024) 0 02/03/2004 | 04/28/2012
901557 AA 6| TWIN FALLS CNTY IDAHO ECONOMIC DEV CORP........occccommveees [ vmmee | oo | cerrnnni2 oo 5 4,000,000 0 0 0 10/26/2006 | 12/25/2020
901557 AB 4| TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP......ccocccommmeeer [ rmmeee | o [ orrreernne [ o Ll — 12,500,000 12,500,000 0 0 0 03/15/2007 | 12/25/2026
913366 BW 9| UNIVERSITY OF CALIFORNIA REGENTS 5,000,000 reee 11,012,250 0 0 0 07/13/2007 | 05/15/2047
914460 BM 1| UNIVERSITY MINN UNIV BDS1996A..........ccouvvermmeremmeeemserenseeennens [ vneeee | oo [ vveevcrnne [ AFE | 7,811,300 | .....113.434] ........... 7,940,380 0 (76,717) 0 04/01/2001] 07/01/2012
917436 AY 3| UTAHHOUSING CORPORATION 60,000 0 38 0 11/29/2007 | 07/01/2033
917565 HP 1| UTAH TRAN AUTH SALES TAX REV......ccoccvimmvrimeninneninserinseesinss [ coveene | oo | e 12 AFE | ......5,062,550 | .......99.997 | ........... 4,999,850 0 (3,832) 0 03/27/2008 | 06/15/2018
92812Q LL 9| VIRGINIA HOUSING DEVELOPMENT AUTHORITY.. 6,351,396 0 6,316 0 12/01/2005| 02/01/2035
928827 DA 9|VOLUSIA CNTY FLA ARPT SYS REV 1,449,617 0 (20,647) 0 07/18/2000] 10/01/2011
928827 DB 7|VOLUSIA CNTY FLA ARPT SYS REV. 1,571,328 0 (20,434) 0 07/18/2000] 10/01/2012
928827 DC 5|VOLUSIA CNTY FLA ARPT SYS REV. 1,703,440 0 (19,809) 0 07/18/2000] 10/01/2013
928827 DD 3|VOLUSIA CNTY FLA ARPT SYS REV. 1,834,256 0 (19,042) 0 07/18/2000] 10/01/2014
928827 DE 1|VOLUSIA CNTY FLA ARPT SYS REV. 1,971,223 0 (18,789) 0 07/18/2000] 10/01/2015
928827 DF 8|VOLUSIA CNTY FLA ARPT SYS REV. 2,111,111 . 0 (18,263) 0 07/18/2000] 10/01/2016
928827 DG 6|VOLUSIA CNTY FLA ARPT SYS REV. 2,251,881 2,230,555 0 (17,851) 0 07/18/2000] 10/01/2017
928827 DH 4|VOLUSIA CNTY FLA ARPT SYS REV. 2,395,724 2,165,000 2,398,684 0 (17,653) 0 07/18/2000] 10/01/2018
928827 DJ 0|VOLUSIACNTY FLA ARPT SYS REV. 2,538,938 2,320,000 2,583,373 0 (17,480) 0 07/18/2000] 10/01/2019
928827 DK 7|VOLUSIACNTY FLA ARPT SYS REV. 2,667,134 2,475,000 2,767,813 0 (17,213) 0 07/18/2000] 10/01/2020
928827 DL 5|VOLUSIA CNTY FLA ARPT SYS REV 2,836,004 2,650,000 2,979,384 0 (17,290) 0 07/18/2000] 10/01/2021
938121 AA 8| WASHINGTON CNTY NB - CARGILL........cccoorrrmvrrrerrivenrrrensrisnsrs [ cvrne | oo | cereenn 1| AFE | ... 12,662,038 | .......83.696] ........... 9,834,280 | ......... 11,750,000 12,233,232 0 (86,570) 0 06/19/2003| 11/01/2013
938591 BE 3| WASHINGTON COUNTY PA 345,621 345,000 0 (1,064) 0 05/18/2004 | 12/01/2029
93972C 4E 9| WASHINGTON ST CTFS PARTN COPS1999 10,137,000 10,000,000 0 47,692 0 03/09/2000 07/01/2011
93978E A9 3| WASHINGTON STATE HEALTH FAC. AUTH. - PRO.......ccoccommvveee | cooreee | oo | oo 12 AFE ] ... 1,500,000 | .......90.386 ] ........... 1,355,790 | ........... 1,500,000 0 0 0 03/10/2008 | 10/01/2033
93978T FD 6| WASHINGTON STATE HOUSING FINANCE COMMISS 2,233,140 3,000,000 0 0 0 04/12/2007 | 12/01/2038
93978T FJ 3| WASHINGTON STATE HOUSING FINANCE COMMISS 3,623,494 5,140,000 0 0 0 06/05/2007 | 06/01/2048
939828 WJ 4| WASHINGTON ST PUB PWR SUPPLY S REF REV B 5,871,852 5,400,000 0 (4,322) 0 07/26/2000] 07/01/2012
944314 HE 6| WAYNE CHARTER CNTY MICH ARPT R ARPT REV........ccovvcenuvee [ convee | o | w1 AFE | ......... 4,696,750 | .......94.618] ........... 4,730,900 | .ccoonnee 5,000,000 0 21,093 0 03/10/2000| 12/01/2014
944314 HH 9| WAYNE CHARTER CNTY MICH ARPT R ARPT REV. 19,888,003 .21,830,000 0 44,198 0 10/18/2000| 12/01/2017
944514 FL 7| WAYNE CHARTER COUNTY MIAIRPORT.......cccccconmmeemmmrermmeernnens [ cvnveee | oo | v 12| AFE | .........11,290,000 | .......67.859] ........... 7,661,281 | ......... 11,290,000 0 0 0 01/17/2008 | 12/01/2037
956597 BQ 0| WEST VIRGINIA ST BLDG COMMN LE REV REF B.. 6,384,980 5,900,000 5,832,784 0 6,993 0 08/19/1999| 07/01/2018
967246 GZ 6| WICHITA KANS ARPT AUTH - TEXTRON............cc..... 12,194,471 | ......... 14,625,000 15,260,373 | oovvorrrennnd (V) [ (126,315) 0 06/06/2003 | 06/15/2012
97689P 2P 2| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. 5,331,375 ,500,000 .7,500,000 0 0 0 04/20/2006 | 09/01/2036
97689P 5H 7| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. ...739,400 ,000,000 ,000,000 0 0 0 06/15/2007 | 03/01/2038
98267V AN 3| WYANDOTTE COUNTY KANSAS CITY KANSAS........... 035,000 0 (4,293) 0 ...351,750 | 07/29/2005 12/01/2015
98322P 3T 4| WYOMING COMMUNITY DEVELOPMENT AUTHORIT 0 (726) 0 ...627,043 | 10/16/2008 | 06/01/2016
98322P 73 6| WYOMING COMMUNITY DEVELOPMENT AUTHORITY... 0 0 0 252,500 | 04/21/2006 | 06/01/2033
2599999. Special Revenue & Assessment Obligations - Issuer Obligations .]...2,155,054,253 | ... XXX...... ....1,740,031,974 | ...2,146,870,000 | ....2,135,726,975 | ... (11,007,655)] ....... (1,935,969) 0 ...102,432,027 | ..... XXX ] XXX.......
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Ob nd Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
31283H NA 9| FHLMC 7.500% GO1285..........oocemrrrermreermmeeemmnessneesssneessseesmsnssnnes | evvens [ | wovveee2 | o i 4,173 | 105.457 4,396 4,168 4,170 0 0 0 06/22/2001] 12/01/2030
31283H NE 1| FHLMC 8.000% GO01289...........oovverereereeeecemeeeceseeeerseermeereeseereesenecens | coneee Lo | oo | oo o TAT | 106.076 781 737 744 0 () 0 06/22/2001] 10/01/2030
31374T 4B 2| FNMA 6.500% 324018.........oooooeereeereeeereereeeeseeeeceseneeseseessneessenseeses | oo [ oo | eeveec2 | o 5,958 | 104.719 6,620 6,321 6,028 0 15 0 08/15/1996 | 04/01/2026
31402C 5L 2| FNMA 6.500% 725451........cosvveermmeremneenseeensneensseesssnesnsessssssssssssns | coneeee | oo [ cevienee | oo 1| v 243,451 | L 104.656 265,718 253,896 245,087 0 1,820 0 16,503 | 04/21/2004 | 12/01/2031
31407N_7A 5] FNMA 4.882% 836189 (HYBRID 3/1).....cooovvvcverriericiennrcsneresseniesns | oo [ | o2 1 ... 3,628,698 | ... 100.359 3,649,709 3,636,653 3,636,653 0 0 0 167,386 | 10/11/2005] 10/01/2035
2699999. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities XXX....... 3,927,224 3,901,775 3,892,682 0 1,833 0 o0 ) XXX | XXX | XXX 16,235 184,672 |..... XXX.......] ... XXX.......
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities
676901 4A 6| OHIO HSG FIN AGY MTG REV.....ccconmervmerrirmerrirnenreneerinserissesinnees [ cvneene | oo [ oveerinns AFE| 255,000 | ..... 101.241 258,165 255,000 255,000 0 0 0.0 | nn5.3001 ........5.300 {MS..... | 4,505 | 13,515 | 07/21/2000 09/01/2009
676901 4D 0 OHIO HSG FIN AGY MTG REV......coiiiiiioniiisssisssisessssssssssssssnnns [ vnnees | oo | svvee 2| AFE] oo 40,000 | ....... 90.938 36,375 40,000 | ..o 40,000 0 0 0 2,380 | 07/21/2000] 09/01/2020
2899999. Special Revenue - Other Multi-Class Residential Mtg.-Backed Securities 295,000 |...XXX....... 294,540 295,000 295,000 0 0 O oo O XXX Lo XXX XXX 5208 | 15,895 | ..... XXX.......] ..... XXX.......
3199999. Total - Special Revenue & Special Assessment Obligations ...2,159,232,280 | ... XXX....... ...1,744,253,738 | ...2,151,066,775 | ...2,139,914,657 | ..... (11,007,655)] ....... (1,934,136) 0 ...102,632,594 | ..... XXX o] e XXX.oooo
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Public Utilities (Unaffiliated) - Issuer Obligations
125896 AX 8| CMS ENERGY.......oommrirmmriinnriinnseinnnesnnessssnsssssnsssssnsssssnssssnssssnnssss | avvee [ oo | veveernnnes JBFE| s 1,158,250 1,101,564 1,200,000 .1,101,564 (77,652) 5,856 0 05/12/2005] 02/01/2012
186108 BU 9| CLEVELAND ELEC ILLUM CO SECD NT-D17. 2FE 1,509,435 1,536,044 ...1,500,000 0 (497) 0 04/10/2001] 11/01/2017
196522 AK 2| COLORADO INTERSTATE GAS COMPANY 2FE 6,998,799 7,000,000 0 51 0 06/20/2006 | 11/15/2015
629377 AU 6|NRG ENERGY INC 7.375% 2/1/2016 . AFE 500,000 500,000 (22,500) 0 0 01/26/2006 | 02/01/2016
641423 BM 9| NEVADA POWER CO. 5.95% 3/15/2016.........cccrseerrmrerrmmreernreennnes .| .2FE ....199,482 200,000 0 44 0 01/10/2006 | 03/15/2016
74531E AE 2| PUGET SOUND ENERGY INC SR MTN CALL 2FE| s 3,000,000 3,000,000 0 0 0 238,800 | 02/16/2000| 02/22/2010
873168 AL 2| TXU CORP 5.55% 11/15/14 5FE .1,050,896 | ......46.723] .............523,298 | ........... 1,120,000 | .............523,298 | .......... (377,622) 6,958 0 62,160 | 04/25/2006| 11/15/2014
88031N AA 5| TENASKA ALABAMA PARTNERS LP SFE| s 3,168,090 3,108,152 | ..........2,424,359 | .......... (674,171) (5,694) 0 07/25/2007 | 06/30/2021
88031T AA 2| TENASKA OKLAHOMA | 3FE ..134730 | ......83.572] oo 114,894 | . 137,479 (20,292) 561 0 08/08/2007 | 12/30/2014
893570 BW O] TRANSCONT GAS PIPE CORP 6.4% 4/15/2016..........ccccovceniciens Lo | oo [ o 2FE ....200,000 200,000 0 0 0 04/06/2006 | 04/15/2016
3299999. Public Utilities (Unaffiliated) - Issuer Obligations 7,919,682 | .. XXX | ... 15,898,748 | ......... 17,965,631 | .......16,534,772 | ....... (1,172,237) 7,279 0
3899999. Total - Public Utilities (Unaffiliated) 7,919,682 ..15,898,748 17,965,631 16,534,772 | ....... (1,172,237) 7,279 0
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002451 AA 0| AXAFINL INC SRNT...cooiiiirrieeeiineseissessseesssessssssssssssssssssnnees | enees AFE( ... 7,141,960 | ....... 99.219] .......... 6,945,377 | ........... 7,000,000 .7,030,684 0 (17,641) 0 10/25/2000 08/01/2010
009363 AD 4| AIRGAS INC.......cooriereinreineeinseesssessssessssssssesssssssssssssssssssnnes | onnees ..572,400 | ...... 85.000 510,000 600,000 ....510,000 (65,933) 2,933 0 06/09/2006 | 07/15/2014
029717 AM 7| AMERICAN STD INC SR NT.....ccosvvemrrrermmrrermnmeenneeersmesessseeesssessssnneess | cvnneee | oo [ coveeecrnne [ 2FE | eieener..589,398 | ... 100.888 605,331 598,531 0 1,208 0 06/17/1998 | 02/15/2010
035229 AL 7|ANHEUSER BUSCH COS INC DEB..........ccoovvemmmremeerrmneresncrisenees | cevne | oo [ ceveercenn | 2FE | ..............955,490 | .....102.468] ........... 1,024,681 | ...........1,000,000 | ..ccovvernecc 995,705 0 4,295 0 02/08/1990| 12/01/2009
03939R AB 6|ARCHWESTERN (43,249 (251) 0 05/16/2005] 07/01/2013
06985P AB 6|BASIC ENERGY SERVICES 7.125% 4/15/2016.........cccconvvvenmeeerenee | oo | oo | 1] 4FE ] ..........401,500 | .......57.000] ..............228,000 | .............400,000 | .............228,000 | .......... (147,837 (163) 0 04/07/2006 | 04/15/2014
165167 BL 0| CHESAPEAKE ENERGY CORP 5,155 0 07/27/2007 | 06/15/2015
165167 BN 6| CHESAPEAKE ENERGY CORP 6.625% 1/15/16.........occonvvrermeeeense | covvers [ oo | v 1] 3FE | .....1,981,643 | .......79.000] ...........1,580,000 | ...........2,000,000 | ...........1,580,000 | .......... 1,469 0 08/01/2005] 01/15/2016
171340 AF 9| CHURCH & DWIGHT CO 2,812 0 06/24/2005| 12/15/2012
17185# AA 5| CINCAP IV LLC 7.810% 07/06/09 0 0 07/27/1998 | 07/06/2009
17248R AJ 5| CINGULAR WIRELESS LLC 1,224 0 08/09/2002| 12/15/2031
220027 AG 1| CORPORATE PPTY INVS NT 144A (20,048) 0 09/05/2002| 03/15/2016
222074 AB 2| COUCHE-TARD US/FINANCE (4,271) 0 05/11/2006 | 12/15/2011
233835 BB 2|DAIMLERCHRYSLER NA HLDG FRN 3/13/2009 0 0 03/07/2006 | 03/13/2009
242370 AA 2|DEAN FOODS CO 7% 6/1/2016 640 0 05/11/2006 | 06/01/2016
245217 AP 9| DEL MONTE CORP 6.75% 2/15/15. . 0 0 12/20/2005| 02/15/2015
25459H AD 7|DIRECTV HOLDINGS/FINANCE 6.375% 6/15/15........oovvemmeeermeeeens | eevers [ | cerereees 1|.3FE 2,649,957 2,211 0 01/18/2006 | 06/15/2015
27876G BE 7|ECHOSTAR DBS CORP 7.125% 2/1/2016 SFE| s 1,540,301 819 0 01/26/2006 | 02/01/2016
28140 AD 2|EDUCATION MANAGEMENT LLC 10.25% 6/1/16.. JUOT IO U IO SFE| ..... .1,500,000 0 0 05/19/2006 | 06/01/2016
338032 BB O FISHER SCIENTIFIC INTL 6.125% 7/1/15.....ccocmvvvemrererneerennerineenes | e ...772,500 2514 0 05/02/2006 | 07/01/2015
350235 AA 5|FOSTER WHEELER COQUE VERDE 496,500 0 0 08/21/2000 | 04/15/2015
36962G W7 5| GENERAL ELEC CAP CORP, .2,000,000 0 0 05/02/2006 | 05/05/2026
38141G EG 5| GOLDMAN SACHS GROUP INC... .2,000,000 0 0 03/15/2006 | 03/22/2016
40426W AT 8|HRPT PROPERTIES TRUST FRN 3/16/2011. .1,000,000 0 0 03/13/2006 | 03/16/2011
428040 BZ 1|HERTZ CORPORATION 8.875% 1/1/2014 .1,650,000 863 0 07/27/2007] 01/01/2014
44108E AY 4|HOST MARRIOT LP.......cooooormrrirmmrirnnnernneissnnssssnsssssssssnsssssnssssnnses | cvnnees | oo | ceveenn [ FE | e .5,000,000 0 0 07/19/2005] 03/15/2015
462846 AB 2|IRON MOUNTAIN INC 7.75% 1/15/2015 (207) 0 03/10/2006 | 01/15/2011
462846 AC 0|IRON MOUNTAIN INC 6.625% 1/1/2016. 470 0 01/18/2006) 01/01/2016
479269 AB 8| JOHNSONDIVERSEY INC $ SR SB NT 12. (2,668) 0 05/16/2005] 05/15/2010
502413 AL 1|L-3 COMMUNICATIONS CORP 2859 0 04/18/2006 | 07/15/2013
502413 AS 6|L-3 COMMUNICATIONS 995 0 05/19/2005] 01/15/2015
502413 AU 1|L-3 COMMUNICATIONS CORP 6.375% 10/15/15... 1,684 0 07/27/2007 | 10/15/2015
513075 AM 3| LAMAR MEDIA CORP 6.625% 8/15/15.........cccoemmeeemrernrneerennerinennes | covne 632 0 04/18/2006 | 08/15/2015
552953 AW 1| MGM MIRAGE INC 6.75% 4/1/2013........cvvvverrrrrerrirnenrinnerinssennnes | v 0 0 03/22/2006 | 04/01/2013
58988P B* 8|MERIT INDUSTRIES TL A 2007 6,257 0 08/16/2008 | 03/29/2011
58988P B@ 6|MERIT INDUSTRIES TL B 2007.......ccoccoorvvrrerrierrerennirensenennenenns | v 3,775 0 08/16/2008 | 03/29/2011
591709 AC 4|METROPCS WIRELES 9.25% 11/1/2014........covvvmmrrrimnerrrerriiinneis | o 81 0 08/03/2007| 11/01/2014
594079 AC 9|MICHAEL FOODS. (5,097) 0 03/14/2006 | 11/15/2011
608328 AT 7| MOHEGAN TRIBAL GAMING..........cooommrrerrirnneernneesnesessesessssssens | onnees 3,047 0 07/31/2007 | 02/15/2013
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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618270 AB 8| MORRIS COMMUNICATIONS COMPANY LLC. 7.000 6FE 27,000 300,000 27,000 73,562 844 274,695 06/09/2004 | 08/01/2013
61945A AD 9|MOSAIC CO 7 5/8% 12/1/16 0 0 0 07/25/2007 | 12/01/2016
651290 AJ 7|NEWFIELD EXPLORATION CO 6.625% 4/15/2016.... (92,500) 0 0 03/29/2006 | 04/15/2016
681904 AK 4| OMNICARE INC 6.875% 12/15/2015........cooovvcomeeeceeeeecemeeecesseecensenees | conene | oo | e 1| AFE | ..........1,000,000 | .......82.000] ..............820,000 | ...........1,000,000 | ..............820,000 | .......... (110,000) 0 0 12/12/2005| 12/15/2015
70383# AC 0| PAVESTONE COMPANY 6.630% 07/15/10 (18,212) 0 0 07/15/2005] 07/15/2010
70383# AE 6| PAVESTONE COMPANY 6.850% 07/15/12.......cvveeeverrmeeermeeeerrneees [ e (47,343) 0 0 07/15/2005] 07/15/2012
704549 AD 6| PEABODY ENERGY CORP.......coocrmmrermeeemreenneeesssnesssnsessssessssssssns | ceinne (27,969) 969 0 05/23/2005| 04/15/2016
706451 BC 4|PEMEX PROJECT FUNDING MASTER.......cccocommivemrrermerirnreiineens . 0 6,357 0 02/10/2006 | 12/01/2023
73318E AR 4| POPULAR NORTH AMER INC.......cocosvvvirrrierineerisersssserssssnisnens | e 0 0 0 04/03/2006 | 04/06/2009
74837R AC 8] QUICKSILVER RESOURCES 7.125% 4/1/2016.........cooccvrmueriruceens | vovves [ o | v T] 4FE | ........297,000 | .......53.500] ..............160,500 | ..............300,000 | ..............160,500 | .......... (134,491) 241 0 03/28/2006 | 04/01/2016
74955W AE 9|R.H. DONNELLEY CORP 6.875% 1/15/2013 (231,864) 3,864 0 01/13/2006 | 01/15/2013
751277 AN 4| RALSTON PURINA CO DEB 0 (9,024) 0 09/06/1994 | 05/01/2021
751277 AR 5| RALSTON PURINA CO DEB 0 6,344 0 09/01/1994 | 02/01/2023
76169%# AC 7|REYES HOLDINGS 6.080% 07/31/12.......cconmeermrrermneernnnersseseisannes | cvnneee | oo [ evvrevrnns | 03] eeven.5,000,000 | .......79.250] ...........3,962,500 | ...........5,000,000 | ...........3,962,500 | ......... (780,350) 0 0 01/31/2005] 07/31/2012
832248 AF 5| SMITHFIELD FOODS INC (72,704) (33,376) 0 06/16/2005] 10/15/2009
832248 AM 0| SMITHFIELD FOODS INC (27,363) (137) 0 03/10/2006 | 08/01/2011
857555 AM 8| STATER BROTHERS HOLDINGS INC........occconvveermmeermnceersnnernneeenns [ coneeee | oo | weeee 1| 4FE | ..........1,580,889 | .......90.500] ...........1,448,000 | ...........1,600,000 | ...........1,448,000 | .......... (132,793 2,495 0 03/30/2005| 06/15/2012
87875U AC 6| TECO FINANCE INC 0 0 0 12/21/2007 | 05/01/2015
881609 AQ 4| TESORO CORP 6.25% 11/1/2012.......ocvvveeeerecemereceeseeernneecssesecessneees | coneee | oo [ cevevvcenns | 3FE | ............1,000,000 | .......69.000] ..............690,000 | ...........1,000,000 | ..............690,000 | .......... (310,000) 0 0 11/08/2005| 11/01/2012
912920 AC 9|US WEST COMMUNICATIONS INC DEB... 33,212 59,000 41,769 0 155 0 09/27/2002| 09/15/2033
925524 BF 6| VIACOM INC.......cooocerrrrieerineeriserinserinsesssssnsssesssnsssssssssssssssssssssss | eoneeee | oo [ conseeennne | 2FE | .........2,000,000 | .......98.115] ...........1,962,300 | ...........2,000,000 [ .......... 2,000,000 0 0 0 06/13/2006 | 06/16/2009
960413 AE 2| WESTLAKE CHEMICALS 6.625% 1/15/2016.. 58,000 (36,486) (14) 0 01/17/2006 | 01/15/2014
97381W AD 6| WINDSTREAM CORP 8.625% 8/1/2016.........cvvvererrereerresenineeris [ s 2,920,500 (312,131) 5,980 0 06/28/2006 | 08/01/2016
97381W AF 1| WINDSTREAM CORP......c.orserrirrierriesriresrissssisssssssssssssssssssses [ coneees 77,000 (13,323) 580 0 07/27/2007 | 03/15/2019
984121 BL 6|XEROX CORP SRNT ....400,003 0 (38) 0 03/08/2006 | 06/15/2010
984121 BN 2| XEROX CORPORATION 405,056 0 (1,721) 0 04/14/2005] 08/15/2011
V1720E AG 7|PETROLEOS MEXICANOS 735,051 0 5,229 0 02/08/2006 | 09/15/2027
008916 AD 0]|AGRIUM INC DEB 0 475 0 02/15/2001] 02/15/2011
12685Y AA 0| CABLEMAS SA (32,000) 0 0 11/09/2005| 11/15/2015
136375 BD 3| CANADIAN NATL RY CO NT....oiriereereeerneeerneeesneeesseneesssesssssneeens | ceeeens 0 (1,010) 0 09/06/2002| 07/15/2028
15101Q AB 4| CELESTICA INC.....oovoeererreeeeeeeeeveeesneessssssnseseisssssesssssssnsssssssessssnens | conneee (69,122) 872 0 05/17/2005] 07/01/2011
204386 AF 3| COMPAGNIE GENERALE GEOPHYSIQUE.........ccccomvermmeeermmeernenee [ coneee | F | w1 3FE | ..........1,000,159 | .......62.000] ..............620,000 | ...........1,000,000 [ ..............620,000 | .......... (67) 0 01/13/2006 | 05/15/2013
204755 AB 8| COMPTON PETROLEUM CORP 7.625% 12/1/2013......ccccouvvevmvees [ conee | oo | weren 1| AFE | .............496,377 | .......30.000] ..............150,000 | ..............500,000 [ ..............150,000 | .......... 398 0 02/06/2006 | 12/01/2013
40049 AV 9| GRUPO TELEVISA SA.......oiveeeeineernneeenssesinsesssssesssssssssssssssssns | wevnee 568 0 08/31/2005] 03/18/2025
59000N AA 3|MERITABKPLCNY BRH SUBNT. 56,542 0 10/27/2000| 04/01/2009
66977W AF 6] NOVA CHEMICALS........covovvvecesrerecrssenerecssseeseesessnssessssssssesssssesesns | eveers oo [ evevinnnn | BFE | e 296,250 | ......41.500] .............124,500 | ..............300,000 | .............124,500 | .......... 546 0 05/12/2005] 01/15/2012
744291 AA 3| PROYECTOS DE ENERGIA S ADE SR SECD NT14 1,230 0 05/11/1998| 07/15/2013
77531Q AD 0|ROGERS WIRELESS 820 0 05/17/2005] 03/01/2014
780153 AP 7|ROYAL CARIBBEAN CRUISES (1,775) 0 05/18/2006 | 12/01/2013
80281T AA 6| SANTANDER ISSUANCES.........ccooooommreirriinreiineeisesessesssssesesnnees | anveens 0 0 06/13/2006 | 06/20/2016
809326 AC 5| SCOTLAND INTL FINNO.2.......rmrrirrrereeirinneeinsesensessseesssssssssnnees | oenees 1,530 0 10/27/2000| 08/15/2010
81725W AC 7| SENSATA TECHNOLOGIES 8% 5/1/2014.........ccconsveermmeermmnerneeeeons | cvneeee | oo [ coreeveenns | SFE | ..........1,100,000 | .......45.000] ..............495,000 | ...........1,100,000 [ ..............495,000 | .......... 0 0 04/21/2006 | 05/01/2014
82028K AC 5| SHAW COMMUNICATIONS INC SRNT. (3,768) 0 01/23/2006 | 04/11/2010
82028K AG 6|SHAW COMMUNICATIONS INC SRNT...... (1,508) 0 03/14/2006 | 04/06/2011
92851R AC 1| VITRO S A ....oiierrernneeennneensesensessssssssssssssssssssssssssssssssssnness | seveees | F | vovevneee | 4FE | oieinnr2.790,000 | ......31.000] ..............248,000 | ..............800,000 | ..............248,000 | .......... 1,977 0 08/09/2007 | 02/01/2012
V1720E AG 7|BANQUE CENT DE TUNISIE . 2236 0 (213,489) . 06/09/2005 | 06/22/2020
999999 99 8] SUMMARY ADJUSTMENT.......cocoiiimiimrnsnnnnssmnnssmssssssnssnssssssennene | evnneee | oo [ onnnnenns L2Z) . ..(182,280) (182,267) 0 (16,037) 0 0]....0.000]....0.000{ ... [ 2,365 12/31/2008 | 12/31/2008
3999999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........evivsiisiisssseiiesississsissisesienns | eenvees 121,455,408 107,365,853 | ..... (13,280,319) 27,374 274,695 (213,489)] .. XXX....... | . XXX....... o 2,322,392 | .......8,192,228 | ..... XXX.......] ... XXX.......
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
886536 AD 3| BEACH 2006-11 B3.......oooovvveeereesereecssneecssneeessneeessneesnnessssssessnsssness | ceneeee | oo | cereei26 [ AFE | o 999,175 | ......65.940] .............659,400 | ...........1,000,000 | ........... 1,000,000 0 0 0 0]....4560] .....4610[ JAJO..| ............. 11147 | 43,394 | 07/20/2006 | 04/05/2011
941034 AA 8| WASI 2006-HEST M4........cooeoormrrirereiienrirsneeisseisssessssssssssssssssssssnns | cvnnees | oo | cvriesnn | AFE | i 2,000,000 2,000,000 0 0 0 0f.0.921] .........0.940 [MON.. | cooorrrrirnncens 358 | .o 67,588 | 06/21/2006 | 06/25/2011
67572W _AE 6]/ OCT10 2006-10A B . .2,000,000 581,320 2,000,000 2,000,000 0 0 0 0 20,542 82,380 | 08/10/2006 | 10/18/2020
4099999. Industrial & Misc. (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec 2,771,338 5,000,000 5,000,000 0 0 0 0 ] XXX | oo XXX [ XXX ] i 32,047 | . 193,362 |..... XXXoovvee ] e XXX..ooon
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Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
126671 SJ 6] CWL 2002-4 Al.....ouiiiriniieiineineiessneinssssesessnssssssessssssssssssns | sonnes . AFE 6801 .o 355,841 | ...........452,264 | ............ 452,264 0 0. 5.690] ........ 5610 MON. | ..coovvvnee. 1,001 | oo 16,617 |04/12/2006 | 02/25/2033
126694 3B 2| CWHL 2006-8 1AT......oeirverrrirrierrneirnsissisessssesssiesssesssssensnenss | wonees . AFE] . . v 2,854,164 v 3,709,694 0 0f.....6. +err..5.930 | MON. . 03/01/2006 | 05/25/2036
22545R AV 8| CSMC 2006-TF2A KERE...........cccoovverrrrerireriseiesisesisssessesssssnns | s . 2FE 313 682,567 0 0. 1.795] ........ 3.050 | MON. 11/20/2006 | 09/15/2021
74958E AC 0| RFMSI 2006-S12 2A2........coovieriieiiineisninsinsissississississesssssssssssenns | eveees B AFE 3,164,993 0 MON. 06/04/2007 | 12/25/2036
55659Y AA 1 MASF 1A Cl.rrics s | aneee F|...26].6FE|. . S 40,494 | .. ..625,000 MON. | . 2,122 [ 12/05/2001 | 12/05/2036
4199999 Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities................... 7,098,059 | ....... 10,516,321 XXX ] 42291 | .......817,129 | ..... XXX..... | ..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
68389F CG 7] OOMLT 2002-3 A2 |.... [.T.... 2] AFE] ... 202,133 | ...... 86.671 ..coooeenn 175,536 | ...........202,529 | ............ 202,529 MON. | ..o 2,359 | 7,028 [09/24/2002]08/25/2032
4299999 Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities. ... | covinnenne 202,133 | .. XXX | v 175,536 | ..........202,529 | ............ 202,529 XXX 2359 | ... 7,028 | ... XXX..... | ..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
501773 DH 5[LBCMT 1999-C2 B [... .1 2[1AFE] ... 1,999,246 | ..... 98496 ......... 1,969,924 | ........ 2,000,000 | ......... 1,999,246 MON. [ ..ococeene 12,375 | ..o 148,500 |09/29/1999[10/15/2032
4399999 Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities........ccoo | vovvin 1,999,246 | .. XXX......| ......... 1,969,924 | ......... 2,000,000 | ......... 1,999,246 XXX e 12,375 | ......... 148,500 | ..... XXX..... | ..... XXX.....

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

0 0

501773 DJ 1| LBCMT 1999-C2 C......ccccoovvvvviimnriiinrriisnniisnsiissniiesssisssssssisssens | coveee [ o | w2 [ AFE ... 2,967,320 | ...... 98.434] ......... 2,953,029 | ......... 3,000,000 | ........ 2,987,846 | ... 0 224,100 |09/29/1999]10/15/2032

oL'ol3

706448 BK 2| PEMEX FINANCE LT ..102.544 2,700,000 | .........2,741,532 .0 0 0. A ..31,154 ..243,810 | 04/01/2001]02/15/2011
4499999 Industrial & Misc. - Other Multi-Class Comm. Mtg.-Backed/Asset Backed SeC.........cccvuiccscicviiiec | oviienes 5,877,380 .. XXX.oooo | ocvnenes 5,721,717 | ........5,700,000 | ........ 5,729,378 | ... 0. 0 0 [..XXX...... XXX XXX . .49,829 | ........467,910 | ..... XXX..o. | e XXX.....
4599999 Total - Industrial & Miscellaneous (Unaffiliated)................... cierrern s | s 144,415,563 | .. XXXooooo | .. 127,265,381 | ... 146,671,565 | ... 130,176,760 [ ..(13,251,437)] ............(2,848) | oo 569,732 | ........ (213,489) [ ... XXX...... XXX XXX 2,461,293 | ... 9,826,157 | ..... XXXooooo | o XXX.....
Totals

5499999 Total - ISSUET OBlIGAHONS. ... ovvusiieirieseris ettt ..2,662,003,913 | ... XXX...... ..2,244,847,694 | ..2,672,049,916 | ..2,627,714,254 | ...(25,546,966) ] .....(1,453,421)| ............ 274,695 | ....... (213,489)[ ... XXX...... XXX XXX..] ...40,431,329 [ ..131,932,483 | ..... XXXeooo | oo XXX.....
5599999 Total - Single Class Mortgage-Backed/Asset-Backed Securities. ..o | oo 9,289,875 | ... XXX...... 0 0].. ] 404,218 XXX | oo XXX.....
5699999 Total - Defined Multi-Class Residential Mortgage-Backed Securities..........cocieirsinisncisnsiininas XXX ] 7,098,059 ] ... 10,516,321 ] ....9,879,754 | .........28,882 | ... 1,082 | ... 295,037 | i 0 .. XXX e XXX | XXX 42,291 ] 817,129 ) XXX | e XXX.....
5799999 Total - Other Multi-Class Residential Mortgage-Backed Securities . XXX 0 0 . XXX | e XXX | XXX e 7,657 ] el 22,923 ] XXX | XXX.....
5899999 Total - Defined Multi-Class Commercial Mortgage-Backed Securities XXX 0 0 . XXX e XXX | XXX 12,375 ] 148,500 ] . XXX | XXX.....

5999999 Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities.... 0 0

5099999 Grand TOtal - BONGS......orwrereesrersrmesesmes e .2,689,549,768 | ... XXX...rr. B . (25,518,084) | ....(1,487,884) [ ......... 569,732 | ...... (213 489) | oo XXX oo | e XXX e | XXX | 40,593,752 | 133,793,163 | oo XXX orre | oo XXX
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Preferred Stocks - Public Utilities (Unaffiliated)
010392 51 2|ALABAMA POWER CO 5.625% 1/1/2012.......oovveermmerennes | correees .| ....400,000.000 9,037,600 |.......22.594 | ...........9,037,600 |....... 10,000,000 562,501 | oo [ e (374,800) 0 (1 O (374,800) 12/05/2006.
010392 56 1|ALABAMA POWER CO.......onsrrermreirmneireneerssesnsessseeeens | oneeees ..|....448,000.000 |..........25.00 |.........0.000 | ........... 9,744,000 | ........21.750 |...........9,744,000 |........ 11,312,000 593,600 291,200 0 0 291,200 . | 03/10/2006.
842400 74 9|SOUTHERN CAL ED 6.125% 9/30/2010........cccomuwrssreenins | onnenes ....100,000.000 ...8,237,500 | ........82.375 |...........8,237,500 | ......... 10,000,000 | ..coovvvvvricinnieens0 | e, 612,500 | ..oooviririininn0 | s (1,290,600) 0 [V (1,290,600) | .... 09/14/2005.
6199999. Total - Preferred Stocks - Public Utilities (Unaffiliated) 27,019,100 |... XXX.oooie | 0000 27,019,100 | .....ooo 31,312,000 | ............289,025 | ......... 1,768,601 | ..oooovcvoviciennn0 | (1,374,200) 0 0 o (1,374,200) | .... XXX
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated
060505 83 1|BANK OF AMERICA CORP.......ccoccvvimrimrirmrirseirinsissiins | cvvenes ..|...120,000.000 | ..........25.00 | ..........0.000 | ........... 1,804,800 | ........15.040 |...........1,804,800 | ........... 3,000,000 | .ooovrverinriiiennd0 | 186,120 | o0 | (799,200) 0 0 .. | 09/06/2006.
40428H 88 8 |HSBC USAINC.....coovivieieireiiniiseiieeseisseisssissssesinenes | cvveees ..|....377,500.000 5473750 | .......14.500 | ..........5,473,750 |.......... 9,437,500 (2,098,900) 0 0 .. | 10/06/2005.
524908 72 0|LEHMAN BROS HLDG 6.5000% SERIES 8/3.... ....780,000.000 | .........25.00 | ...cc.....0.000 | .ooooieriirnririnnnnd 0 | cevrernerrnernen0 | 833,750 | o0 | e 3,291,600 | oooovrvrrierirns 0 | ..20,163,000 . | 03/06/2007.
59021S 70 3|MERRILL LYNCH PFD CAP.......ccoomvrerrrrerrrnenns ...|....572,000.000 4,690,400 (35,680) 0] ... 5,489,840 .. | 05/20/2005.
59021V 83 9|MERRILL LYNCH ..|.1,000,000.000 114,930,000 | ........14.930 |.........14,930,000 | .........25,000,000 | .cocovmrrcrmrrcrnn0 | 001,593,837 | a0 | e (5,110,000) 0 0 .. | 11/09/2005.
59022C 17 8|MERRILL LYNCH & CO. ....135,000.000 1,464,750 373,950 | oo 0] ... 1,271,700 .| 07/03/2007.
784210 30 4|SG PREFERRED CAPITAL Il....ccireeorrerreernneeenneeneeens ...25,000.000 23,765,625 ..(1,234,375) 0 0. 09/30/2008.
78442P 30 4|SLMCORP ...85,000.000 ..884,000 |........10.400 | ..............884,000 | .......... 1,577,393 | ..cccccc...5,667 | 127,601 | o0 [ s (693,393) 0 0. .. | 09/30/2008.
845905 40 5|SOVEREIGN BANCORP. ....500,000.000 (2,320,000) 0 0. .. | 04/26/2006.
902973 15 5|US BANCORP FRN .600,000.000 3,384,000 0] .. 6,678,000 .1 01/17/2007.
989938 20 4|ZURICH REGCAPS FDG TRII TR CAP 144........oocoommvvne | v | e | werrens 5,000.000 | .....1,000.00 | ......838.438 | ..........4,192,190 | ......838.438 | ..........4,192,190 |...........5,000,000 | .....cccc0...1,828 | rorriirrii 164,500 | covovvvrrcrirrienens0 | v (807,810) 0 0. 09/30/2008.
989941 20 8|ZURICH REGCAPS FDG TRV TR CAP 144, ...36,780.000 0 0 09/30/2008.
80281R 80 5|S FINANCE PREFERRED UNIP 6.5% 1/31/....cccosiiiniians [ covinnas F. |...629,200.000 e $,100,496 | 0 [ 5,329,324 1,228,828) . 101/11/2007.
6299999. Total - Preferred Stocks - Banks, Trust and Insurance ompanles (Unaffllated) ................... (1,949,312) ...38,931,864 0,881,176) | .... XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
00371G 10 5|ABN AMRO N AMER CAP FDG TRIPFD SE......cc.ccouvvuer | rvreens N 44,000.000 | .....1,000.00 |..........0.000 |.........45,921,650 | ......649.688 | .........28,586,272 | .........45,921,650 | ............ 144,780 | oovveneee 762,292 0 0 0 0 RP1UFE| 09/30/2008.
06605V AA 5[BANKBOSTON CAPITAL TRUST Il 1.86%... ...|.1,000,000.000 1,297 41,616 0 0 0 0 RP1UFE| 03/16/2004.
161239 AM 0 |CHARTER MAC EQUITY ISSUER TRUST.... ...[10,000,000.000 | ............0.00 |..........0.000 |.........10,000,000 |........85.559 | ...........8,555,900 | .........10,000,000 | ..............28,000 | ............ 735,000 | coooovverrrriennen0 | e (949,500) 0 (V] I (949,500) | ... RP1LFE | 05/12/2004.
161480 AA 6|CHASE CAPITALII ..|.2,000,000.000 80,830 0 0 40,197 RP1UFE| 03/15/2004.
320808 AD  O|FIRST MD CAP | FRN......cocisreeerreimmeeenneeenneesnseesnneenns | nreees ...|-...800,000.000 38,653 0 0 884 RP1UFE| 12/13/1999.
38144Q AA 7|GOLDMAN SACHS CAP IIl FLOAT 9/29/20.......ccccomvvernuee | orneees ...[25,000,000.000 | ............0.00 |..........0.000 | ...........7,500,000 |........30.000 | ...........7,500,000 |...........8,834,250 | ...cc.cccoeercrreve.0 | srririce 1,059,806 | ...oovvererrereenens0 | e 3,415,750 ...16,165,750 | ....... (12,750,000) P2LFE.. | 05/08/2007.
44978N AA 3 |ING CAP FDG TR Il PERP GTDING CAP..... ...|.2,000,000.000 | ............0.00 |..........0.000 |...........2,018,143 | ........50.000 | ...........1,000,000 |........... 2, 067 960 | .o 469 | s 168,780 0 0 (8,078) RP1UFE| 01/04/2001.
524908 WZ 9|LEHMAN BROTHERS HOLDINGS CAPITAL Tl ...[15,000,000.000 0 0 503,865 2,995,350 ...15,000,000 |....... (12,004,650) PBUFE. | 05/08/2007.
55263K AA 9| MBNA CAPITAL B FRN 2/1/2027 ....|-2,000,000.000 | ............0.00 |..........0.000 |...........2,000,000 |........59.669 |...........1,193,380 | ........... 1,990,400 14,301 86,563 0 0 RP1LFE | 02/03/2006.
62625X AM 4| MUNIMAE TE BOND SUBSIDIARY LLC... ....| 4,000,000.000 0. ..(354 960) P2UFE. | 10/14/2004.
62625X AP 7| MUNIMAE TE BOND SUBSIDIARY LLC. ...|.2,000,000.000 0. ..(397,440) P2UFE. | 10/14/2004.
62625X AQ 5|MUNIMAE TE BOND SUBSIDIARY LLC ...|.3,000,000.000 0. ..(854,700) P2UFE. | 10/14/2004.
62625X BK 7|MUNIMAE TE BOND SUBSIDIARY LLC... ....|.4,000,000.000 0 [......(1,301,640) | ... P2UFE. | 11/02/2005.
62625X BM 3| MUNIMAE TE BOND SUBSIDIARY LLC.....cocoovmmvvemrrrirnns | s ..|.4,000,000.000 (] I (1,710,960) | ... P2UFE. | 11/02/2005.
74251V 20 1|PRINCIPAL FINL GROUP o] -...189,000.000 10 666,782 0. ) P2u...... 11/02/2005.
74251V 30 0 |PRINCIPAL FINL GROUP ...|.1,650,000.000 .23,100,000 0]. .(18150000) P1LFE.. | 09/30/2008.
GB0956 AA 0 [HSBC BANK.......coieeireernreereeeisnesessesessesessessssesssnnees | cevinee F. |.2,000,000.000 7?1 700 ........ 686,700 | ........... (455,000) P1UFE. | 10/20/1999.
780097 AH 4|ROYAL BK OF SCOT GRP PLC.......ccosvveemmeeimnreernreeninnees | s F. 111,000,000.000 | ...........0.00 | ..........0.000 |.........11,338,628 | ........50.000 | ...........5,500,000 |......... 11,368,830 | ..coovveene. 212,657 | oo 841,280 0 0 (5 649) RP1UFE| 01/07/2002.
999999 99 8| SUMMARY ADJUSTMENT.......cooveimrmermmrersmmessensssnnssnne | esneees | o | eersenessnneed 0.000 ...(814,046) 358,859 252,111 0 0 P2AZ.... | 12/31/2008.
6399999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffhated\ 161,632,987 | ........1,025587 | ......7,344637 | .....ccceee........0 | ... (21,057,118) ..31,852,450 |....... (52,882,214) XXX XXX
6599999. Total - Preferred SLOCKS. ..o sessssessssssssssessssssssssessssssssssssnsnssnssssssnssnsessnes | ooeeeen 209,899,764 | oo XXX | .......242,686,985 1| ...... 341,246,631 | .........2,183,607 | ......16,278,562 | .......cc.crcreern.0 | s (24,380,630) ..70,784,314 | ....... (95,137,590) | ... XXX | XXX
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Common Stocks - Public Utilities (Unaffiliated)
025537 10 1| AMERICAN ELECTRIC POWER........coccommrvimmrriinreersnneesnsesesesesnsesssnsssns | covenes 5,984.000 199,148 33.280 199,148 190,949 0 0 0 8,198 0 8,198 0 L 12/19/2008.
092113 10 9|BLACKHILLS CORP. 6,114.000 164,833 26.960 164,833 199,401 0 7,209 0 (87,424) 0 (87,424) 0L 12/19/2008.
15189T 10 7[CENTERPOINT ENERGY INC J 6,360.000 80,263 12.620 80,263 87,397 0 4,291 0 (26,413) 0 (26,413) 0L 12/19/2008.
233331 10 7|DTE ENERGY COMPANY 6,737.000 240,309 35,670 240,309 310,190 3,853 14,282 0 (55,850) 0 (55,850) 0 L 04/19/2005.
29364G 10 3|ENTERGY CORP......ooveerrrreenreeeneeeenrreenneessneesssnesssnnessssnsssssnssssssssssnssssnns | seeesses | ooee | cerneeeensnihy067.000 | 1ovveorvieennnes 338,090 83.130 338,090 290,498 0 12,072 0 (146,379) 0 (146,379) 0L 12/19/2008.
337932 10 7|FIRSTENERGY CORP 213,801 48.580 213,801 185,219 0 9,374 0 (101,437) 0 (101,437) 0 L 12/19/2008.
723484 10 1|PINNACLE WEST CAPITAL . 247,112 32.130 247,112 307,576 0 16,151 0 (58,391) 20,672 (79,063) 0L 12/21/2007.
80589M 10 2|SCANA CORP 5,784.000 205,910 35.600 205,910 219,232 2,991 10,527 0 (37,885) 0 (37,885) 0 L 05/12/2005.
872375 10 O TECO ENERGY INC....coiirriirrierinerinerisesssssssssssssessssssssssssssssssens | cvvnens B 7,308.000 90,254 12.350 90,254 87,404 0 0 0 2,850 0 2,850 0L 12/19/2008.
909205 10 6] UNISOURCE ENERGY CORP........ooociiiierimierismressssnessssssssssssssssnessssssssnees | cossnes 3,905.000 114,651 29.360 114,651 120,531 0 3,749 0 (8,552) 0 (8,552) 0L 04/19/2005.
6699999. Total - Common Stocks - Public Utilities (Unaffiliated) 1,894,371 |....... ., S [ 1,894,371 1,998,397 6,844 77,655 0 (511,283) 20,672 (531,955) 0 [.XXX.... | XXX.voe,
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
045487 10 5| ASSOCIATED BANC-CORP.......cccormmrrimrernreisnnsssnsesssnsssssssssssesssnssssnnss | cevnnes ..7,780.000 ....162,835 20.930 162,835 166,674 0 9,262 0 25,717 70,179 (44,462) 0 L 12/19/2008.
046265 10 4|ASTORIA FINANCIAL CORP ,077.000 ...116,629 16.480 116,629 174,603 0 7,351 0 (47,987) 0 (47,987) 0L 12/19/2008.
054937 10 7|BB&T CORPORATION ..7,555.000 207,460 27.460 207,460 206,399 0 14,052 0 58,596 82,847 (24,251) 0L 12/21/2007.
059692 10 3| BANCORPSOUTH INC......oevvirrirrierrieerisssiseessssssssssssssssssssssssseses | svinees 5,004.000 116,893 23.360 116,893 104,684 1,224 1,101 0 12,210 0 12,210 0L 07/25/2008.
060505 10 4| BANK OF AMERICA CORP........coosvvemmreerreeneeeesneeessseeessesessesesssssssnsssnns | covinnes 9,387.000 132,169 14.080 132,169 328,545 0 21,027 0 (167,573) 91,842 (259,415) 0L 12/21/2007.
062540 10 9| BANK OF HAWAII CORP. 4,933.000 222,824 45170 222,824 229,719 0 8,731 0 (29,450) 0 (29,450) 0 L 05/12/2005.
064058 10 0|BANK OF NEW YORK CO INC.. 0.020 1 28.300 1 1 0 0 0 0 0 0 0L 03/16/2005.
200340 10 7|COMERICAINC 7,777.000 | ccovvvvereenn. 154,373 19.850 154,373 281,838 3,219 19,965 0 (38,926) 163,375 (202,301) 0 L 12/21/2007.
302520 10 1|FNBCORP PA 9,756.000 128,779 13.200 128,779 121,612 0 9,366 0 47,661 62,295 (14,634) 0L 12/21/2007.
318672 10 2|FIRST BANCORPPR 3,121.000 34,768 11.140 34,768 25,186 0 786 0 12,016 0 12,016 0L 12/21/2007.
320867 10 4|FIRST MIDWEST BANCORP. 5,879.000 117,404 19.970 117,404 152,472 1,598 3,645 0 (35,068) 0 (35,068) 0L 05/05/2008.
33582V 10 8| FIRST NIAGARA FINANCIAL GRP .4,223.000 68,286 16.170 68,286 52,830 0 2,365 0 17441 0 17,441 0L 12/21/2007.
337915 10 2|FIRSTMERIT CORP 6,535.000 134,556 20.590 134,556 126,256 0 7,581 0 3,790 0 3,790 0L 05/12/2005.
360271 10 O|FULTON FINANCIAL CORP 6,654.000 64,011 9.620 64,011 60,269 1,273 3,955 0 32,594 43,241 (10,647) 0L 12/21/2007.
446150 10 4|HUNTINGTON BANCSHARES.........ccooooomriimmrrinneernneesnesesnsssssssessnssss | cevinnes Y 7,862.790 60,229 7.660 60,229 54,096 1,556 6,071 0 67,626 135,293 (67,667) 0 L 12/21/2007.
46625H 10 0] JP MORGAN CHASEB&CO.......ccivrvirrrierriseriseesisesssessssessssssssssssssssens | coneeees 5,552.000 175,055 31.530 175,055 202,045 0 8,281 0 (65,904) 0 (65,904) 0L 12/19/2008.
571837 10 3| MARSHALLA&ILSLEY CORP 11,882.000 | .oovvrevrrreenne 162,070 13.640 162,070 235,474 0 7,020 0 (73,403) 0 (73,403) 0L 12/19/2008.
649445 10 3|NEW YORK COMMUNITY BANCORP 9,923.000 118,679 11.960 118,679 177,669 0 9,189 0 (51,767) 0 (51,767) 0 L 12/19/2008.
693475 10 5|PNC FINANCIAL SERVICES GROUP..........coccrmmeeemreermmeeenneesneeesnneeesnnes | cevnene 6,189.000 303,261 49.000 303,261 333,586 0 16,093 0 (102,558) 0 (102,558) 0L 12/19/2008.
69404P 10 1| PACIFIC CAPITAL BANCORP.........cccommmrimmmrinmeiiensessssssssssssssssssssssnnses | avvvenns 6,475.000 109,298 16.880 109,298 95,972 0 5,698 0 55,772 76,816 (21,044) 0 L 12/21/2007.
695263 10 3|PACWEST BANCORP 5,918.000 159,194 26.900 159,194 156,354 0 5,681 0 2,841 0 2,841 0L 04/10/2008.
712704 10 5|PEOPLE'S BANK 3,903.000 69,590 17.830 69,590 51,837 0 2,277 0 117 0 117 0L 04/16/2007.
733174 10 6|POPULAR, INC 0.000 0 0.000 0 0 802 0 0 0 0 0 0L 12/21/2007.
7591EP 10 0| REGIONS FINANCIAL CORP. 5,268.970 41,941 7.960 41,941 111,702 994 6,534 0 (20,812) 69,854 (90,666) 0L 12/21/2007.
867914 10 3| SUNTRUST BANKS INC 8,687.000 256,614 29.540 256,614 317,695 0 20,526 0 (10,670) 226,116 (236,786) 0 L 12/19/2008.
872275 10 2| TCF FINANCIAL CORP.......ccomrrverrrernreeneeeisersssessssessssesssssssssssssssssnns. | cevnees 8,529.000 116,506 13.660 116,506 144,083 0 8,473 0 30,591 66,710 (36,119) 0L 12/19/2008.
898402 10 2| TRUSTMARK CORP.........coovvveimriirrriiinsisssssssssssssssssssssssssssssssssssssssssssssans | sovines 5,534.000 119,479 21.590 119,479 112,064 0 5,091 0 15,135 35,999 (20,864) 0 L 05/30/2007.
902973 30 4|USBANCORP .7,481.000 | .oovvrvrrennenne 187,100 25.010 187,100 219,595 3,179 12,718 0 (50,347) 0 (50,347) 0L 12/21/2007.
904214 10 3| UMPQUA HOLDINGS CORP. ,053.000 87,587 14470 87,587 98,603 303 4,600 0 (5,266) 0 (5,266) 0 L 12/21/2007.
909907 10 7|UNITED BANKSHARES INC W VA ,206.000 ...139,723 33.220 139,723 111,795 1,832 2,439 0 27,928 0 27,928 0L 04/23/2008.
919794 10 7|VALLEY NATIONAL BANCORP 5,363.000 108,601 20.250 108,601 90,903 1,494 4,290 0 46,067 34,818 11,249 0L 12/21/2007.
938824 10 9| WASHINGTON FEDERAL INC 6,079.000 90,942 14.960 90,942 140,625 304 5,106 0 (37,386) 0 (37,386) 0L 05/12/2005.
949746 10 1|WELLS FARGO&COMPANY. 5,742.000 169,274 29.480 169,274 171,282 0 7,465 0 (4,077) 0 (4,077) 0L 12/21/2007.
971807 10 2|WILMINGTON TRUST CORP 6,951.000 154,590 22.240 154,590 162,419 0 8,480 0 34,283 115,061 (80,778) 0 L 12/19/2008.
989701 10 7] ZIONS BANCORPORATION......ccociireeireesireesssmssssnssssrssssnssssrsssssssssnees | cosoes 5,196.000 127,354 24510 127,354 142,942 0 3,897 0 (15,588) 0 (15,588) 0|l 07/17/2008.
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) 4,418,075 |...... DO, S I 4,418,075 5,161,829 17,778 259,116 0 (266,397)] ...ovvveve. 1274446 | .......... (1,540,843)] oo 0 [ . XXX | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001204 10 6|AGL RESOURCES INC.........commereeeereceeceeeeerieseereeeeseseeseseessssessssesssnesnes | cvvennes J 6,348.000 | ..ooovrerrrneenne 199,010 31.350 199,010 238,799 0 10,665 0 (39,929) 0 (39,929) 0L 09/02/2005.
00206R 10 2|AT&T INC.... 6,262.000 178,467 28.500 178,467 151,028 0 8,805 0 (71,581) 0 (71,581) 0 L 12/19/2008.
020002 10 1|ALLSTATE CORP 6,827.000 223,653 32.760 223,653 215,735 2,692 0 0 7,917 0 7,917 0L 12/19/2008.
02209S 10 3|ALTRIA GROUP INC 9,319.000 140,344 15.060 140,344 140,869 2,982 13,116 0 (163,921) 0 (163,921) 0 L 12/19/2008.
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053611 10 9|AVERY DENNISON CORP... . 6,016.000 196,904 | .... ..32.730 | . ..8,375 0 106 | ... 104,330 | oo (104,224) ...... L0 L 12/19/2008
109043 10 9| BRIGGS&STRATTON....ccovvrirrrrrrnrrnernernernsenssnssnssnssnssnsssssnssnssnssnssnnens | eovene [ oo | coveineinns 7,060.000 | ..ocoovviinne 124,185 ...17.590 ..5,302 0 23,887 (31,582) 0L 12/19/2008
110122 10 8|BRISTOL MYERS SQUIBB COM.......cccvuniiiiniinieniinninniniineineinsineineineines | eovene [ | e 6,321.000 | ..ocvvrriiene 146,963 ....23.250 0 (20,425) 0 (20,425) 0L 12/19/2008
149123 10 1| CATERPILLAR INC 3,000.000 134,010 ...44.670 0 0 L 12/23/2008
166764 10 0| CHEVRONTEXACO CORP... 3,578.000 264,665 ...73.970 0 0L 03/16/2005
172062 10 1| CINCINNATI FINANCIAL CORP... 5,929.000 172,356 29.070 | v 172,356 | v 190,751 | 002,216 | 8,468 | 0 01 12/19/2008
201723 10 3| COMMERCIAL METALS CO......coeverereieireieireieiennns | 4,459.000 ...11.870 0 0 L 11/26/2008
233293 10 9|DPLINC 5,885.000 ....22.840 0 01 12/19/2008
237194 10 5|DARDEN RESTAURANTS INC SSSUTTUUTURRTSTOTPRTURRPRTEN ISV BN PSSP 4,372.000 ....28.180 0 L0 L, 12/19/2008
248019 10 1|DELUXE CORP........cccccorvvrrnne 10,494.000 ....14.960 0 0L 12/19/2008
257867 10 1|RR DONNELLEY&SONS CO. 9,406.000 127,733 213580 | v 127,733 [ 203,653 | 0 [ B | 0 .0 12/19/2008
260543 10 3|DOW CHEMICAL..........cccrvunenee 9,421.000 142,163 ...15.090 0 .0 (L. .| 12/19/2008
277432 10 0| EASTMAN CHEMICAL COMPANY... 6,706.000 e LT10 | e 212647 | 327743 |l 1970 [l 788 | 0 .0 L. .| 12/19/2008
278058 10 2|EATON CORP ..49.710 0 0L 11/04/2008
363576 10 9|ARTHUR J GALLAGHER&CO.. 0 . 0L 05/12/2005
364730 10 1] GANNETT CO....oovvviiiriiiriiisinineseneiseseneneisesensensensenssnsensensensensenn | vevnes | oen | veneennenn6,847.000 | i 54776 [ ciiiii.8.000 | oo b BATT6 | 206,437 | 2,796 | 8,216 [ (V1N IR (149,128) [ ..o 65,480 | ..coocvnend (214,608) [ ..o 0 | L 12/21/2007
369604 10 3| GENERALELEC COCOM 0 (68,231) 0 (68,231) 0L 12/19/2008
370334 10 4| GENERAL MILLS INC .161,585 0 11,659 0 .11,659 0L 04/19/2005
372460 10 5| GENUINE PARTS CO 192,713 0 (37,566) 0 (37,566) 0L 05/12/2005
437076 10 2| HOME DEPOT INC.......oviiiieieieieie ettt esssssessessneas 80,954 0 17,595 0 17,595 0L 10/27/2008
443510 20 1| HUBBELL INC -CL B...oovoiiieieieieieieecees sttt 000 | oo 171,864 | X 152,406 0 19,458 0 19,458 0L 10/09/2008
453096 20 8|IMPERIAL SUGAR CO NEW COM NEW.. 000 | o 8475 | . O | om0 i 1,643 | s 0 L0 L 02/10/2006
460146 10 3| INTERNATIONAL PAPER CO.......... . LG . 112,375 0 L0 L 12/19/2008
464287 16 8|ISHARES DJ SELECT DIVIDEND 0 0L 11/06/2008
46581@ 10 8|IVANSINC.....cccoovveene 0 0 |A.... 01/16/2004
494368 10 3|KIMBERLY CLARK CORP COM 0 0L 12/19/2008
50075N 10 4| KRAFT FOODS INC.....oovuiiiiireiiieieineiessesssssesssssssssssssssssssssssssnsssenes 0 0L 11/04/2008
524660 10 7|LEGGETT&PLATT 0 0L 12/21/2007
532457 10 8| LILLY ELI & CO COM.....couiviirirriiriieieieieeeeeieeeeesssssesessessess e 0 0L 12/19/2008
574599 10 6|MASCO CORP 0 0L 12/19/2008
577081 10 2|MATTEL INC 0 01 12/21/2007
583334 10 7|MEADWESTVACO CORP. 0 01 12/19/2008
589331 10 7| MERCK&CO. INC.....ccoevreirireieieireiieieiieieieiieiesenesssssssssessssessesiens | ovvnes | oen | eveeee0nenn,287.000 | v 191,125 [ 30,400 | v 191125 | 193,118 | 1,521 | 08,085 [ 0 oo (108,721) [ a0 [ (106, 721) | 0 | L 12/19/2008
589400 10 0| MERCURY GENERAL CORP... 0 | ooriereeen(3,656) [ e [ i d(3,656) | o 0 |l 04/04/2008
654086 10 7|NICORINC........... 5,873.000 0 01 04/19/2005
65473P 10 5]|NISOURCE INC.... | e 8,848.000 0 0L 12/19/2008
670837 10 3| OGE ENERGY CORP........cooririririeinineseneeneeneeneesessesssssseseessssssnsenns | aeeeees 6,302.000 0 0L 12/19/2008
682680 10 3| ONEOK INC....couiieicicicecieieieieieieieee e ssessenss | aeenees 6,289.000 0 0L 12/19/2008
693506 10 7|PPGINDUSTRIES INC..... 5,441.000 0 0 Lo 12/19/2008
69351T 10 6|PPL CORPORATION | 4,907.000 0 RO - 10/09/2008
703481 10 1| PATTERSON-UTIENERGY INC.......cccoooiiimiiriiniireirineineineineineneineinenes | e | 6,304.000 0 0L 12/19/2008
717081 10 3|PFIZERINC B 8,452.000 0 ) 0L 12/19/2008
724479 10 O PITNEY BOWES INC....c.cvivirieeiirnieieeeisissessenenssssessssssssnsssssessnssnns | oevnees | oee | veeveinnend 6,627.000 0 ,104) 0L 12/19/2008
749685 10 3| RPMINTERNATIONAL INC....cocvivivirieieieeeeeeeiesseesessessessessesseneas 0 (41,408) 0 (41,408) 0L 12/19/2008
803111 10 3| SARALEE CORP......cooviiiieesescseieisssess e sessinnes | oveeees 0 (25,421) 0 (25,421) 01 12/19/2008
811804 98 8| SEAGATE ESCROW.....c.ivuiiririiiiniierineenneissisesssesssssesssesssesensenes. | avveens 0 0 0 0 0|V 08/19/2005
81725T 10 0| SENSIENT TECHNOLOGIES CORP 0 0 (16,174) 01 04/04/2006
835495 10 2| SONOCO PRODUCTS CO..... 0 0 (47,200) 01 12/21/2007
858119 10 O] STEEL DYNAMICS INC.....oveiiirieieieieeeieeeeeieeeeeeeesesssessessnsensens | aeenees | e 4,061.000 0 | orrrrnreeee(2193) [ 0 [ (V21K ) | 0 | L 12/19/2008
883203 10 1| TEXTRON INC.....coiieiiiiieieieieieieieieeseee s ssessessessensns | aeeeees | e 6,981.000 0 (13,299) 0L 11/24/2008
887389 10 4| TIMKEN COMPANY ......cooiiiriiniineinninnineineeneineensinsinseneesseneensenssnsessenssneens | eeenees | oee | veeneeneens 5,040.000 0 oooeen8,215 [ O | e 8,215 0L 12/19/2008
899896 10 4| TUPPERWARE CORPORATION 5,415.000 0 . 6,498 0L 12/19/2008
913275 10 3] UNITRIN INC ..o sssssssssssssssessessssssssnns | aeenees | 6,377.000 0] (13,260 | ............ 196,360 | ............. (209,620) [ ..o 0 L 12/21/2007
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

[AAF

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 14 7 8 10 11 12 13 14 15 16
F
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 Carrying Fair but During but Increase/ Impairment BJ/ACV. in Indicator Date
Identification Description n Value Value Unpaid Year Unpaid (Decrease) Recognized (13-14) BJA.C.V. (a) Acquired
913456 10 9| UNIVERSAL CORP/VA ...29.870 0 ..10,359 w0 [ (124,579) 0 L 12/19/2008
94106L 10 9| WASTE MANAGEMENT INC.... 33.140 0 4,330 .0 1,884 0 [ 05/12/2005
942622 20 0|WATSCO INC 38.400 0 9,718 .0 9,107 0 [ 12/21/2007
989390 10 9| ZENITH NATIONAL INSURANCE CP.......c.ccovvrernernrrrmrrennerrnerennenns | vvvvene | e | evreeennn7,636.000 | o 241,089 | oo 31.570 0 218,326 | (VI (- (100,490) 0 L 12/21/2007
999999 99 8] SUMMARY ADJUSTMENT.......coooiiiiiiirinininnnsnsssssssessssnsssssensens | evenns | oo | eorennieneenenn0.000 | i (61,220) o 0.000 . ..(61,220) 0 0 L0 9) 0 Ao 12/31/2008
6899999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccocoovvvieciniiiniinisnicisnnn | coenn..8,904,798 | ... XXXooovrveriens | cereeen.8,904,798 | ... 10,066,684 | ................ 43,199 | .o 447,912 | o, (VI (1,833,575){ ..cooev. 983,530 (2,817,105) 0 [.XXX... [..XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates
32000 10 3| ECONOMY FIRE&CASUALTY CO....ovuveerrrrernernernennennesessesseessssessenens B 600,000.000 | .........362,761,107 | .............. 604.602 | .........362,761,107 | ......... 266,626,410 0 0 017,406,022 | 0 [ 17,406,022 | ..ooovvevenn 0 05/01/2000
59089# 10 6|MET P&C MANAGING GEN AGENC ..1,000.000 | .ooooviereeeee 1,000 | oo 1.000 | coovvrrreennennn 1,000 | i 1,000 0 0 .0 0 0 09/19/1996
59155# 10 5|METLIFE AUTO & HOME INS AGY INC ...5,000.000 . ..280.911 100 0 0 .0 167 0 167 0 12/15/1999
59180* 10 8| METROPOLITAN CAS INS CO COMCHANGED FR.......ccccvvvrvrrvrrnirne | v 1,000.000 | ...........49,836,744 | ......... 49,836.744 | ..........49,836,744 | ........... 41,329,518 0 0 .0 2,232,560 (V1 [P 2,232,560 | .oorrrriiienn 0 03/31/1982
59188# 10 6|METROPOLITAN DIRECT PPTY & CASINS CO......ccvvvrvireiriiriiriienns 1,000.000 | ...........25,633,698 | ......... 25,633.698 | ...........25,633,698 | ........... 26,846,064 0 0 IR0 I [P 1,008,656 | ..veoverierirninnd 0 [ 1,008,656 | ..coovovereenee 0 08/31/2000
591990 10 6| METROPOLITION LLOYDS INC COM ..1,000.000 | ..ocovrrereren 1,000 | i 1.000 | oo 1,000 | oo 1,000 0 0 20 0 0 0 0 03/30/1993
59200 10 4|METROPOLITAN GENERAL INS CO ...1,000.000 . 31,849.907 | . ..31,849,907 ...21,372,402 0 0 0 1,486,909 | .o 0 [ 1,486,909 | ..o, 0 04/16/1981
59214# 10 4| METROPOLITAN GROUP PPTY&CASINS CO COM.. ...1,000.000 | .........300,021,651 | ....... 300,021.651 | . 300,021,651 .195,546,568 0 0 .0 22,826,639 0 22,826,639 12/31/1991
6999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX ....771,509,661 .551,723,062 0 0 0 [ 44,960,953 | .. 0 ....44,960,953
7299999. Total - Common Stock.................. XXX i 186,726,905 | .........568,949,972 .0 ]........42,349,698 | .......2,278,648 ....40,071,050
7399998. Total - Preferred Stock from Section 1 . N 242,686,985 | ......... 341,246,631 | ........... 2,183,607 | ......... 16,278,562 | ..ovvvvviiiicnn, 0 ... (24,380,630)] ....... 70,784,314 | ........ (95,137,590)
7399999. Total - Preferred and CommMON SOCK.........vuurieireniiniieiniiniiesiseressssiseressssssesesensssssssenessnssnsensssnsenes | conen1,006,622,669 | ..o ., S 1,029,413,890 | ......... 910,196,603 | ........... 2,251,428 | ......... 17,063,245 | ..o 0f..... 17,969,068 | ....... 73,062,962 | ........ (55,066,540)

(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - All Other Government
[ 40048C AA 1] GRUPO MINERO MEXICO SADE CVGTD SRN [F ..03/27/2008.... ] CAPITAL CONTRIBUTION 104,459 | 0] 0]
[ 1099999. Total - Bonds - All Other Government 104,459 | 0] 0|
Bonds - States, Territories and Pc ions
13062R JA 7| CALIFORNIA ST - VETERANS 5.050 12/01/203 ...03/18/2008....| GOLDMAN, SACHS & CO. (DOMESTIC) 6,700,037 | covvovrrrrrerrieereeisnse s 7,620,000 120,788
251093 Q4 5| DETROIT MI 8.000 04/01/2014........cvveeerrrrreerrnreesssnsesessssssssssssssesssssssssssssnes ...06/02/2008....| MERRILL LYNCH 5,000,000 5,000,000 0
882721 3T 8| TEXAS ST 5.000 08/01/2028 ...06/03/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 4,388,355 ....4,500,000 0
1799999. Total - Bonds - States, Territories & Possession: 16,088,392 17,120,000 120,788
Bonds - Political Subdivisions of States
54810C VH 0|LOWER COLO RIV AUTH TEX REV REV REF BDS ...01/22/2008....| Exchanged 25,392 25,000 0
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ 07/01/. ...01/28/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 11,985,450 | wooovvvveererrereeieeeseiessssesiennnns 15,000,000 0
71884W BH 3| PHOENIX CIVIC IMPROVEMENT CORP/AZ 07/01/. ...01/28/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 3,554,311 4,445,000 0
888806 AD 8| TOBACCO SETTLEMENT REVENUE MANAGEMENT A ...09/15/2008....| GOLDMAN, SACHS & CO. (DOMESTIC) 12,365,380 11,000,000 204,177
2499999. Total - Bonds - Political Subdivisions of States 27,930,533 30,470,000 204,177
Bonds - Special Revenue and Special Assessment
01170P BQ 8|ALASKA HOUSING FINANCE CORP. 4.800 06/01 ...01/25/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 2,934,150 3,100,000 24,387
01170P CR 5|ALASKA HOUSING FINANCE CORP. 5.400 12/01 ...01/31/2008....| CITICORP SECURITIES INC 10,000,000 10,000,000 0
075676 AZ 9|BECKER MN - NORTHERN STATES PWR 8.500 09. ...07/17/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 17,162,100 15,000,000 506,458
106214 DY 2|BRAZOS RIVER AUTH TEX - CENTERPOINT ENE ...04/15/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 5,520,840 6,000,000 13,438
13034P AE 7| CALIFORNIA HOUSING FINANCE AGENCY 6.220 ...12/05/2008....| MERRILL LYNCH 300,323 300,000 3,015
13034P AF 4| CALIFORNIA HOUSING FINANCE AGENCY 6.310 ...12/05/2008....| MERRILL LYNCH 1,131,220 [ oo 1,130,000 11,375
13034P AG 2| CALIFORNIA HOUSING FINANCE AGENCY 6.410 ...12/05/2008....| MERRILL LYNCH 470,505 470,000 4,716
13034P AJ 6| CALIFORNIA HOUSING FINANCE AGENCY 6.400 ...10/16/2008....| MERRILL LYNCH 140,108 140,000 1,175
130536 KK 0| CALIFORNIA POLLUTION CTL. FIN. AUTH. - ...03/28/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 20,261,809 20,900,000 349,110
167592 WG 5| CHICAGO O'HARE INTERNATIONAL AIRPORTI/IL ...03/14/2008....| CITICORP SECURITIES INC 10,151,500 | wooovvrveerreeeeerseneeeesssseeseennnns 10,000,000 124,583
235036 NN 6] DALLAS-FORT WORTH INT'L AIRPORT 6.250 11 ...03/27/2008....| BEAR, STEARNS & CO., INC 5,000,000 5,000,000 0
249181 G7 7|DENVER CITY & COUNTY CO - AIRPORT 5.500 ...08/21/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 10,280,700 10,000,000 154,306
249181 H2 7|DENVER CITY & COUNTY CO - AIRPORT 5.500 ...08/21/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 10,134,200 ..10,000,000 154,306
249181 H3 5|DENVER CITY & COUNTY CO - AIRPORT 5.625 ...08/21/2008.... | LEHMAN BROTHERS KUHN LOEB INC. 1270 10,126,500 ..10,000,000 157,813
26822L KG 8|E-470 PUBLIC HIGHWAY AUTHORITY CO 5.000 ...05/22/2008....| MORGAN STANLEY & CO. INC 10,114,200 10,000,000 0
339733 AW 7| SOUTH DAKOTA HOUSING DEVELOPMENT AUTHOR ...12/24/2008....| CITICORP SECURITIES INC 2,005,000 2,005,000 3,773
339733 DN 4| ALABAMA HOUSING FINANCE AUTHORITY 1.080 ...12/24/2008....| CITICORP SECURITIES INC 10,375,000 | .ooovrrveerrrereerrenreeessssreseennnns 10,375,000 53,993
339733 DP 9| ALABAMA HOUSING FINANCE AUTHORITY TRUST ...12/19/2008....| CITICORP SECURITIES INC 690,000 690,000 2,567
432320 DY 2|HILLSBOROUGH COUNTY FL IDA - TAMPA ELEC ...03/20/2008....| UBS SECURITIES INC 5,000,000 5,000,000 0
45200F KQ 1|ILLINOIS FINANCE AUTHORITY - DEPAUL UNI ...06/04/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 1,550,400 1,500,000 0
45200F KR 9] ILLINOIS FINANCE AUTHORITY - DEPAUL UNI ...06/04/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 3,338,132 3,245,000 0
45200F KS 7|ILLINOIS FINANCE AUTHORITY - DEPAUL UNI ...06/04/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 3,501,946 3,415,000 0
45200F LD 9|ILLINOIS FINANCE AUTHORITY 6.000 08/15/2 ...06/13/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 10,463,500 10,000,000 0
45200F LE 7|ILLINOIS FINANCE AUTHORITY - SILVER CRO ...07/02/2008....| LEHMAN BROTHERS KUHN LOEB INC. 1270 13,395,520 ..14,000,000 41,250
45202Q BE 2|ILLINOIS FINANCE AUTHORITY 5.000 05/01/2 ...03/28/2008....| BEAR, STEARNS & CO., INC 6,477,638 166,624
50943P BH 1|LAKE COUNTY, OH HOSPITAL FACILITIES 5.50 ...08/20/2008.... | LEHMAN BROTHERS KUHN LOEB INC. 1270 981,240 917
525184 AL 1|STLOUIS MO INDUSTRIAL DEVELOPMENT AUTH ...12/24/2008....| CITICORP SECURITIES INC 4,770,000 652
525184 AM 9| ST.LOUIS MO IDA TRUST SERIES 06-K50 6.5 ..12/19/2008....| CITICORP SECURITIES INC 360,000 360,000 37
525184 BV 8| PENNSYLVANIA HOUSING FINANCE AGENCY 6.59 ...12/19/2008....| CITICORP SECURITIES INC 60,000 60,000 335
525184 CA 3| CALIFORNIA STATE OF 3.000 12/01/2036...........ccevrrevermereremerseresesmsssssseneens ...12/24/2008....| CITICORP SECURITIES INC 10,175,000 | ..ooovrveerrerrreeerennrerssesseeenens 10,175,000 17,614
525184 CD 7|MAINE STATE HOUSING AUTHORITY 6.782 11/1........... ...12/19/2008....| CITICORP SECURITIES INC 90,000 90,000 105
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY 6 ...12/19/2008....| CITICORP SECURITIES INC 260,000 260,000 1,447
525184 EB 9| WEST VIRGINIA HOUSING DEVELOPMENT FUND 7 ...12/19/2008....| CITICORP SECURITIES INC 370,000 370,000 684
525184 EE 3| GWINNETT COUNTY GA HOUSING AUTHORITY 1.0 ...12/24/2008....| CITICORP SECURITIES INC 8,045,000 8,045,000 74,144
525184 HK 6| NEBRASKA INVESTMENT FINANCE AUTHORITY/N ...12/19/2008....| CITICORP SECURITIES INC 260,000 260,000 2,469
525184 JL 2|STLOUIS MO INDUSTRIAL DEVELOPMENT AUTH ...12/24/2008....| CITICORP SECURITIES INC 10,000,000 | .ooooorveerrmmrreerrenreeesseeeseesnnns 10,000,000 28,068
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY. ...12/19/2008....| CITICORP SECURITIES INC 400,000 400,000 3,799
525184 NX 1| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT, ...12/19/2008....| CITICORP SECURITIES INC 305,000 305,000 2,869
546593 AE 4|LOUISVILLE/JEFFERSON HEALTH - JEWISH & ...06/27/2008....| MORGAN STANLEY & CO. INC 9,926,100 | c.ooorverreeeeeeeeeie i 10,000,000 0
54810C UX 6|LOWER COLORADO RIVER AUTHORITY/TX 5.500 ...01/15/2008....| Exchanged 30,333 30,000 0
54810C VB 3|LOWER COLORADO RIVER AUTHORITY/TX 5.500 ...01/15/2008....| Exchanged 15,641,584 15,470,000 0
54810C VP 2|LOWER COLORADO RIVER AUTHORITY/TX 6.000 ...01/22/2008....| Exchanged 10,634,279 . 0
574217 S8 9|MARYLAND HEALTH & HIGHER ED. - WASHINGT. ...02/07/2008....| MERRILL LYNCH 1,476,480 0
574217 T2 1|MARYLAND HEALTH & HIGHER ED. - WASHINGT. ...02/07/2008....| MERRILL LYNCH 2,492,525 2,500,000 0
57586C 7S 8|MASSACHUSETTS HEALTH&ED. - BOSTON MED C ...06/12/2008....| MORGAN STANLEY & CO. INC 5,157,250 5,000,000 0




1'€Ld

Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

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

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

57586C 7T 6| MASSACHUSETTS HEALTH&ED. - BOSTON MED C ...06/12/2008... | MORGAN STANLEY & CO. INC.......coiiieeririnieieeeisereee s sssesssssesssseees

575930 QM 7| MASSACHUSETTS HOUSING FINANCE AGENCY 5.0...... ...01/15/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270.........cccccvvvernirnrnns

592247 G6 1|METROPOLITAN PIER&EXPOSITION AUTHORITY/ ...02/22/2008... | MERRILL LYNCH

592646 B4 4| METROPOLITAN WASHINGTON AIRPORTS AUTHOR.. ...06/13/2008... | MORGAN STANLEY & CO. INC.......coivirieiiinieieieiereeesiesisesssssssesssenes

594520 HH 4| MICHIGAN HIGHER EDUCATION STUDENT LOAN ...05/23/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270...

61212R XR 2| MONTANA BOARD OF HOUSING 7.250 06/01/203..... ...09/18/2008... | MERRILL LYNCH.......oiiiiiiiiieieieieieieie sttt ssssnes

63967C YW 6| NEBRASKA INVESTMENT FINANCE AUTHORITY/N ...06/13/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270.........cccocevvrrrrrnrrnns

646080 HG 9| NEW JERSEY HIGHER EDUCATION STUDENT ASS. ...08/01/2008... | MORGAN STANLEY & CO. INC......

646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASS. ...08/01/2008... | MORGAN STANLEY & CO. INC.. .

66285W AS 5| NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX ...03/07/2008... | BEAR, STEARNS & CO., INC.......oooiiriririeieieeieieie e eesessessnen

66353R AH 7| NORTHAMPTON COUNTY PA - ST. LUKE'S 5.500 ...06/04/2008... | MERRILL LYNCH

66353R AJ 3| NORTHAMPTON COUNTY PA - ST. LUKE'S 5.500.. ...06/04/2008... | MERRILL LYNCH.

67756Q CQ 8| OHIO HOUSING FINANCE AGENCY/OH 6.120 03/...... ...10/16/2008... | MERRILL LYNCH.....

76221R EJ 8| RHODE ISLAND HOUSING&MORTGAGE FINANCE C............c...... ...03/12/2008... | GOLDMAN, SACHS & CO. (DOMESTIC)....

762315 HU 6|RHODE ISLAND STUDENT LOAN AUTHORITY 5.87 ...05/01/2008... | CITICORP SECURITIES INC

786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT 5.. ...04/18/2008... | MORGAN STANLEY & CO. INC..

796842 DF 6| SAN BERNARDINO CNTY CALIF SING SINGLE F ...01/14/2008... | CAPITAL CONTRIBUTION..........

88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY 5.5, ...06/24/2008... | MORGAN STANLEY & CO. INC.......coiviriiiiiinieieieieeeeeeessessssssssssesenes

88256C EX 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPL... ...07/14/2008... | EXCHANGES (UNLIKE)........ccooiiiiieieieieieieieieieiesese s

88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY.... ...06/10/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270... ...5,000,000

917565 HP 1| UTAH TRAN AUTH SALES TAX REV 5.250 06/15 ...03/27/2008... [ UBS SECURITIES INC.......coovvmriiricriiirrierieiesissiesseissesseessssesssenssees ...5,000,000

93978E A9 3| WASHINGTON STATE HEALTH FAC. AUTH. - PR......coiiiririnne ...03/10/2008... | MERRILL LYNCH. ...cooviiiiiieeinieieieeeisiesesssessssssssessessesssssessessessenss | onnneensnsinsnsnssnssesnssnssnessesneenssssesssnes | nneneesesnsnssnsnssnssssssssesssessens 1,900,000 | coeieineineinenenesesesesses 1,500,000

944514 FL 7| WAYNE CHARTER COUNTY MI AIRPORT 5.000 12 ...01/17/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270........ccccocosireninininnneenennnnes | errnenenenensineinsnsnsessiseeseensessesesneenee | evvesinssessessessssssssssnsssessnssnss 11,290,000 | oo 11,290,000

98322P 3T 4] WYOMING COMMUNITY DEVELOPMENT AUTHORITY......coociviviiiiniinins | v, ...10/16/2008... | MERRILL LYNCH. ..ot ....260,348 260,000
3199999. Total - Bonds - Special REVENUE aNT SPECIAI ASSESSIMENES. ... ... .iuiuiteiiitesiss ettt eestseeetes et esssesesessssessssessssesss  &essssessssessssesssseeseeeesesesseseeseeeeseeeeseeeeseEeeseE e s e e eE Ao 8 ee Ao e e 8o A oL Ao AL s oA LA s oA Ao AL oA oL Ao E Ao E b LA LA E AL b s s bbbt es et en s st 411,614,840 408,370,000

Bonds - Public Utilities
[ 88031N_AA 5] TENASKA ALABAMA PARTNERS LP 7.000 06/30/.........oocoooocceesssnreneeesesseees | ...08/20/2008... | CAPITALIZED INTEREST.......cooooooioooeesesecseesssssseeeessssssssssssssesessssssssesenns [ oo 0 ] i 6
| 3899999. TOLAl = BONAS = PUDIC ULIHIES.......c.euieitititisiee ittt ettt ettt sesteteseses e eeeseseseses e e ssseseseseses s e sesssssesesess  &esesesessassssssesesesssessssssesesesessssssssssesesesesesas e aeseh et et eeee e eeaehes et et es e e sesehehehes s e e seeehes et et s e esesesetetesesnsesesesesesssssnsnsssesesesess | 4eresssisssnssesesessssesssesesesesnssesesnsssesesasas 0 f o 6
Bonds - Industrial and Miscellaneous

350235 AA 5| FOSTER WHEELER COQUE VERDE 11.443 04/15/.... ...04/16/2007... | CAPITALIZED INTEREST .......csiniiriiriiiiriieieieieieieieeieienenenenenenens | rtinsissinsisisssssssssssssesssesssesenes | evsessesssssessessessessessanes 20 20

58988P B* 8| MERIT INDUSTRIES TL A 2007 6.210 03/29/2. ...08/16/2008... | WSO CONVERT .....ocvuiiiiiiiiiiniiieinsississississsssississssssssssssssssssnssssssssnssnssnsennes | orsinsinsisisisssssssssssssesssesesenes | onesesssssssssssssssssssssssenenns 3,847,418 ...3,894,273

58988P B@ 6| MERIT INDUSTRIES TL B 2007 9.210 03/29/2.......cccevvmvierriiririrerseirerirninns ...08/16/2008... | WSO CONVERT.......... .2,145,010 ..2,171,133

618270 AB 8| MORRIS COMMUNICATIONS COMPANY LLC. 7.00 ...12/08/2008... | CAPITAL CONTRIBUTION........cooirvririirinirsiisrisissssississsesssssssssssssessssssnsss | svessssssssssissssssssssesssssssssssessesssssenss | svvessessssssnsensessssssssessssssnene 414 | i 0

857689 AT 0| STATION CASINOS 6.875 03/01/2016 ...10/23/2008... | CAPITAL CONTRIBUTION.. 0

55659Y AA 1] MASF 1A C14.701 09/05/2031 F ...09/26/2008... | CAPITAL CONTRIBUTION. ..ot sisnsnesnessessssnesnssnssnssnesnes | ennessesssssssssssssssssesssssessessessessessessensenne | eonnonsnnssssssssssssesssnessesnsessnensss s 299,900 | et 0
4599999. Total - Bonds - Industrial and MiSCEIANEOUS..........c.iviuiiitii ittt ittt ee et sesee s s st essesessenssensssenens_eesssenas ...6,065,426
6099997. Total - Bonds - Part 3 . ...462,025,432
6099998. Total - Bonds - Summary Item from Part 5. 578,552,017 ...580,460,000

6099999. Total - Bonds...

T 1.040.568.984 |

....1,042,485 432

Preferred Stocks - Banks, Trust and Insurance Companies

784210 30 4|SG PREFERRED CAPITAL II ...09/30/2008... 25,000.000 | ovoorverrireninieeienineens 25,000,000
78442P 30 4|SLM CORP ...11/20/2008... 85,000.000

989938 20 4|ZURICH REGCAPS FDG TR Il TR CAP 144A... ...09/30/2008... 5,000.000

989941 20 8| ZURICH REGCAPS FDG TR V TR CAP 144A. . ...09/30/2008... .36,780.000
6299999 Total - Preferred Stocks - Banks, Trust and Insurance COMPENIES. ... ansassenes

Preferred Stocks - Industrial and Miscellaneous

00371G 10 5| ABN AMRO N AMER CAP FDG TR | PFD SECSFX!....
74251V 30 O] PRINCIPAL FINL GROUP

.| MORGAN STANLEY & CO. INC......
.| LEHMAN BROTHERS KUHN LOEB

.44,000.000

...45,921,650
...41,250,000

6399999. Total - Preferred Stocks - Industrial and Miscellaneous....... -~

,650,000.000

...87,171,650

6599997. Total - Preferred Stocks - Part 3.

.155,483,370

e 155.483.370

6599999. Total - Preferred Stocks........ooiiiiiiiiiisisisiieans
Common Stocks - Public Utilities
025537 10 1| AMERICAN ELECTRIC POWER
092113 10 9| BLACK HILLS CORP
15189T 10 7|CENTERPOINT ENERGY INC
29364G 10 3|ENTERGY CORP
337932 10 7|FIRSTENERGY CORP
872375 10 O] TECO ENERGY INC.....oiuiiiiiiiiiieiiieniseiesssssesssssss s ensessessenssnssnss | cosssssssssees

...12/19/2008...
...12/19/2008...
...12/19/2008...
...12/19/2008...
...12/19/2008...
...12/19/2008...

DEUTSCHE BANK - EQUITY..
DEUTSCHE BANK - EQUITY..
DEUTSCHE BANK - EQUITY..
DEUTSCHE BANK - EQUITY..
DEUTSCHE BANK - EQUITY..
DEUTSCHE BANK - EQUITY..

............................................. 190,949
.25,187
5,986
3,520
...6,997
..87,404

6699999. Total - Common Stocks - Public Utilities..................

7,308.000

300043




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

cel3l

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
Common Stocks - Banks, Trust and Insurance Companies
045487 10 5| ASSOCIATED BANC-CORP.......ccocovvvmmrierircrieiienirenissesisessssessessssessnenes | sornessnneeens ...12/19/2008... | DEUTSCHE BANK - EQUITY .....cevvurrirerierieieeieriecriesssseeesssenssensnens. | oo sssssssssssenns 487.000
046265 10 4| ASTORIA FINANCIAL CORP........ccoovvvvirererirenns ...12/19/2008... | DEUTSCHE BANK - EQUITY .....cvoririririreierieeriecnieeieseesisensssssesenenes. | onerisesssesesessssessssssssseseseseses 9.000
059692 10 3| BANCORPSOUTH INC......ccoovrvirriirirriiriesiieeiesiecniessisesssesessisesnsenens | seoneeieneeens ...07/25/2008... | DEUTSCHE BANK (U K).. 5,732.000
320867 10 4|FIRST MIDWEST BANCORP.............. ...05/05/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270.........cccccsvevvivrrnns 7,321.000
46625H 10 0| JP MORGAN CHASESCO........cevirireerrrierieeisseiseeisessisessssssssssssssssssens | ooseessssnnns ...12/19/2008... | DEUTSCHE BANK = EQUITY .....cooorrirririerieisseiesiseesssssssssssesssssneees
571837 10 3| MARSHALL&ILSLEY CORP.......ccccovvrrmrrrrernrernerirnerins ...12/19/2008... | VARIOUS....
649445 10 3| NEW YORK COMMUNITY BANCORP.......cccviueriiirrircrierinsirneiersnsssennenines | cernesesinens ...12/19/2008... | DEUTSCHE BANK - EQUITY.. .
693475 10 5| PNC FINANCIAL SERVICES GROUP... . ...12/19/2008... | DEUTSCHE BANK - EQUITY.. 23.000
695263 10 3| PACWEST BANCORP........cccovvvvrrerrrerrrirnnees ...04/10/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270........ccoccnsverererens 7,100.000
867914 10 3| SUNTRUST BANKS INC ...12/19/2008... | DEUTSCHE BANK - EQUITY.. 1,485.000
872275 10 2| TCF FINANCIAL CORP............. ...12/19/2008... | DEUTSCHE BANK - EQUITY.. 56.000
909907 10 7| UNITED BANKSHARES INC W VA... ...04/23/2008... | DEUTSCHE BANK (U K).. 6,514.000
971807 10 2| WILMINGTON TRUST CORP ...12/19/2008... | DEUTSCHE BANK - EQUITY
989701 10 7] ZIONS BANCORPORATION......coiveireiisiissi s | s ...07/17/2008... | DEUTSCHE BANK (U K)..
6799999. Total - Common Stocks - Banks, Trust and Insurance Companie SR OO OO ORROT
Common Stocks - Industrial and Miscellaneous
00206R 10 2| ATET INC....ovirrirrriiricrierisiseneseses s sss st sessesesssesssenessessens | soonessenseens ...12/19/2008... | DEUTSCHE BANK - EQUITY ......cvvuriirrirrieerneisniecrieniiseissisenieesinnss. | oeviieeissiessiessssssssseneons 759.000
020002 10 1|ALLSTATE CORP.. ...12/19/2008... | VARIOUS.... 7,037.000
02209S 10 3| ALTRIA GROUP INC......coviviiiriiiiiiicieissiesiesssessssessssssessssssesssssensens | cevnssnsenens ...12/19/2008... | DEUTSCHE BANK - EQUITY.. 3,103.000
053611 10 9| AVERY DENNISON CORP ...12/19/2008... | DEUTSCHE BANK - EQUITY..
109043 10 9| BRIGGS&STRATTON ...12/19/2008... | DEUTSCHE BANK - EQUITY..
110122 10 8|BRISTOL MYERS SQUIBB COM ...12/19/2008... | DEUTSCHE BANK - EQUITY
149123 10 1| CATERPILLAR INC......evvmieircriiieeienisenieeieesseseesisessssssssssssnssssssnnnes. | ossesneesnnee ...12/23/2008... | BARCLAYS CAPITAL-EQUITIES.
172062 10 1| CINCINNATI FINANCIAL CORP... . ...12/19/2008... | DEUTSCHE BANK - EQUITY ....cceoouirmermrierierieeieniesieessseesessscnenenes
201723 10 3| COMMERCIAL METALS CO......oovvvrrircrirerinerieniserisersssssssensesnsseses | seoneessneeens ...11/26/2008... | BARCLAYS CAPITAL-EQUITIES.
233293 10 9| DPLINC.... ittt sesssssssnsessssessssssesnsssssssnnns | sessesssnesens ...12/19/2008... | DEUTSCHE BANK - EQUITY..
237194 10 5| DARDEN RESTAURANTS INC......covveireririrerinerinresesiensiinns ...12/19/2008... | DEUTSCHE BANK - EQUITY..
248019 10 1|DELUXE CORP.......cccovvvrivrrrrenne ...12/19/2008... | DEUTSCHE BANK - EQUITY..
257867 10 1| RR DONNELLEY&SONS CO.......oovviririririeiiiricrieiiseisssesesiesessesesenenns ...12/19/2008... | DEUTSCHE BANK - EQUITY..
260543 10 3|DOW CHEMICAL... SO ...12/19/2008... | DEUTSCHE BANK - EQUITY.. .
277432 10 0| EASTMAN CHEMIC ...12/19/2008... | DEUTSCHE BANK - EQUITY .....otviiiirieieiriereiesisnsesssissienssinisnnnes
278058 10 2| EATON CORP.....cccovvvevrrirrirrrirrenns ...11/04/2008... | BARCLAYS CAPITAL-EQUITIES. 5,929.000
369604 10 3| GENERAL ELEC CO COM ...12/19/2008... | VARIOUS.... 8,315.000
437076 10 2|HOME DEPOTINC.... ...10/27/2008... | DEUTSCHE BANK - EQUITY.. ...5,669.000
443510 20 1|HUBBELL INC-CLB..... ...10/09/2008... | DEUTSCHE BANK - EQUITY.. ...6,081.000
460146 10 3| INTERNATIONAL PAPER CO......ovvverrirerirernreierinerissesenessensssnssssssnens | soneesnneeens ...12/19/2008... | DEUTSCHE BANK - EQUITY.. ...9,181.000
464287 16 8|ISHARES DJ SELECT DIVIDEND ...11/06/2008... | BARCLAYS CAPITAL-EQUITIES. 10,600.000
494368 10 3| KIMBERLY CLARK CORP COM ...12/19/2008... | DEUTSCHE BANK - EQUITY .....orviiiiiieiiirieciecesise i 27.000
50075N 10 4 ...11/04/2008... | BARCLAYS CAPITAL-EQUITIES. 5,255.000
532457 10 8 ...12/19/2008... | DEUTSCHE BANK - EQUITY .....cvvurviririerieinnieriecriesienesesesesineninnns. | oeeiiesissiessiessssssssssseneens
574599 10 6|MASCO CORP ...12/19/2008... | DEUTSCHE BANK - EQUITY..
583334 10 7|MEADWESTVACO CORP. . ...12/19/2008... | DEUTSCHE BANK - EQUITY.. .
589331 10 7| MERCK&CO. INC........oecverrrririecrieeiieniis ...12/19/2008... | DEUTSCHE BANK - EQUITY .....ccooiririrricriecrieeiesiecsieeniesssenesesinenes 2,284.000
589400 10 0| MERCURY GENERAL CORP . s ...04/04/2008... | LEHMAN BROTHERS KUHN LOEB INC. 1270... 7,542.000
65473P 10 5|NISOURCEINC............. OO I ...12/19/2008... | DEUTSCHE BANK - EQUITY .....otvmiiririirieierieneiesisese s 1,050.000
670837 10 3| OGE ENERGY CORP ...12/19/2008... | DEUTSCHE BANK - EQUITY .....otvuiiriiiriiierierireneciesienseiesiesisesssienies | sevesinessssssesinesssssseseessnenes 6,302.000
682680 10 3| ONEOK INC......oomeirrreerceireeieeeseeeeeeeesseeessessesssessssesssssssssssssssssssssssssnes | sonneesssseens ...12/19/2008... | DEUTSCHE BANK - EQUITY.. 1,226.000
693506 10 7|PPGINDUSTRIES INC..... ...12/19/2008... | DEUTSCHE BANK - EQUITY..
693517 10 6|PPL CORPORATION ...10/09/2008... | DEUTSCHE BANK - EQUITY..
703481 10 1|PATTERSON-UTI ENERGY INC ...12/19/2008... | DEUTSCHE BANK - EQUITY..
717081 10 3| PFIZER INC.......vvorircriirieieriscrisesiesessesesssssssssssssssessssessesssssssssessens | sonnesssnesens ...12/19/2008... | DEUTSCHE BANK - EQUITY..
724479 10 O|PITNEY BOWES INC ...12/19/2008... | DEUTSCHE BANK - EQUITY..
749685 10 3| RPM INTERNATIONAL INC......cooviviiriiriirireiienierenerinsesssnesesesnessencssns | seoneesnneeens ...12/19/2008... | DEUTSCHE BANK - EQUITY..
803111 10 3| SARA LEE CORP. ...12/19/2008... | DEUTSCHE BANK - EQUITY..
858119 10 0| STEEL DYNAMICS INC. ...12/19/2008... | DEUTSCHE BANK - EQUITY .....ccoouiririrricriesieeiseiecsieeniesssenesesinenes
883203 10 1| TEXTRONINC ...11/24/2008... | BARCLAYS CAPITAL-EQUITIES.
887389 10 4| TIMKEN COMPANY. ...12/19/2008... | DEUTSCHE BANK - EQUITY .....ocviiirriirieierieieiesiseiesssiesienieiesienines
899896 10 4| TUPPERWARE CORPORATION ...12/19/2008... | DEUTSCHE BANK = EQUITY .....otvmirriiiiriirrierieneeiesieneississsesssienies | aevesiessssssesinesssssssseessnenes




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
913456 10 9| UNIVERSAL CORPIVA. ......couiiiiiiieiiisiesiseissesesessnssenssssssssnsssssssssenssssessssnss | cesssssssenes ...12/19/2008... | DEUTSCHE BANK = EQUITY ......oiiiiiiiniiisiissiesiseniseissesesesensssssssenssenssnses | svsossssssssssosssasees 421.000 .14,285
6899999. Total - Common Stocks - Industrial and Miscellangous.............c..ccovvevvvvvvevrcerrenennene. 3,939,506
7299997. Total - Common Stocks - Part 3... 5,546,390
7299998. Total - Common Stocks - Summary Item from Part 5 2,502,772
7299999. Total - Common Stocks 8,049,162
7399999. Total - Preferred and Common Stocks 163,532,532
7499999. Total - Bonds, Preferred and COMMON SOCKS............veoveeevvereiiiriiriieieseie et 1,204,101,516

€€l




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

vi3

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

F il 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 Changein  Exchangd Value (Loss) (Loss) (Loss) Received

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) |B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
362048 3U 2[GNMA | 8.250% 020611 ...| 05/01/2008. | MBS PAYDOWN.........ccoovvermrirs [ orrrriinniiinnriineiens | vovnee 632 632 634 632 0 0 0 632 0 0 0 11 | 05/01/2008.
362049 BJ 6|GNMA[8.250% 020741 ...| 04/01/2008. | MBS PAYDOWN 1,007 1,007 934 ..1,000 0 6 0 ...1,007 0 0 0 15 | 04/01/2008.
362051 S4 7[GNMA |8.250% 023039 ...| 05/01/2008. | MBS PAYDOWN.........cooovvemmrens [ orrrrimnerirnnriincien | o 522 522 484 519 0 3 0 522 0 0 0 .9 | 04/01/2008.
362052 Z7 0| GNMA |8.250% 024166 ...] 05/15/2008. | MBS PAYDOWN.........onvvvermrren [ v | v 149 149 149 149 0 0 0 149 0 0 0 .2 | 05/01/2008.
362053 CC 2| GNMA |8.250% 024367 ...] 02/01/2008. | MBS PAYDOWN.........cooovvemmrens [ omrrrimnerirnnriinnnen | oo 233 233 234 233 0 0 0 233 0 0 0 .3 | 02/01/2008.
362053 CS 7[GNMA [ 8.250% 024381 ...| 05/15/2008. | MBS PAYDOWN 3,450 3,450 ..3,459 ..3,450 0 0 0 ...3,450 0 0 0 63 | 05/01/2008.
362053 G8 7|GNMA |8.250% 024523 ...| 05/01/2008. | MBS PAYDOWN 2,337 2,337 .2,169 .2,321 0 16 0f. ..2,337 0 0 0 45 | 05/01/2008.
362053 J7 6|GNMA |8.250% 024586 ...| 05/01/2008. | MBS PAYDOWN 2,916 2,916 .2,924 .2,916 0 0 0 0 ..2,916 0 0 0 60 | 05/01/2008.
362053 PX 2|GNMA |8.250% 024738 ...| 05/01/2008. | MBS PAYDOWN 1,134 1,134 1137 L1134 0 0 0 0 1,134 0 0 0 12 | 05/01/2008.
362053 VZ 0 GNMA |8.250% 024932 ...| 05/01/2008. | MBS PAYDOWN.........cooovvermrens [ ormrrimnerimneriinnien | oo 872 872 809 866 0 6 0 6 872 0 0 0 18 | 05/01/2008.
362054 C3 0| GNMA I8.250% 025290 ...| 05/01/2008. | MBS PAYDOWN 1,969 1,969 1,827 ..1,956 0 13 0f. 13 ...1,969 0 0 0 42 | 05/01/2008.
36225B QJ 0| GNMA17.000% 781357 ...| 12/01/2008.{ MBS PAYDOWN 90,503 90,503 88,916 90,389 0 114 0 114 90,503 0 0 0 3,686 | 07/01/2022.
36225B QL 5| GNMA 1 6.500% 781359 ...| 12/01/2008. | MBS PAYDOWN 78,946 0 132 0 132 78,946 0 0 0 2,511 1 01/01/2023.
36225B QN 1| GNMA | 7.500% 781361 ...| 12/01/2008. | MBS PAYDOWN 148,717 0 372 0 372 148,717 0 0 0 6,153 | 10/01/2021.
36225B QP 6| GNMA 1 8.000% 781362 ...| 12/01/2008. | MBS PAYDOWN 31,546 0 0 0 0 31,546 0 0 0 1,287 | 08/01/2009.
36225B QR 2| GNMA 18.000% 781364 ...| 12/01/2008. | MBS PAYDOWN..........ccooovermrrs [ v | v 959 0 (1) 0 (1) 959 0 0 0 45 | 10/01/2028.
36225B QV 3| GNMA 19.000% 781368 ...| 12/01/2008. | MBS PAYDOWN 26,657 0 42 0f. 42 26,657 0 0 0 1,211 | 09/01/2014.
36225C 6J 0] GNMA 11 6.000% 080872 (ARM 1/1)........ ...| 12/01/2008. | MBS PAYDOWN 350,014 0 (2,254) 0 (2,254) 350,014 0 0 0 8,642 | 02/01/2034.
912827 7L 0fT47/802/15/M2 ... ...] 09/19/2008. | MORGAN J P SEC INC 48,231 0 (147) 0 (147) 45,751 0 2,480 2,480 2,420 | 02/15/2012.
0399999. Total - Bonds - U.S. Government 790,794 | ...........787,563 | ...........789,708 | ...........790,012 | ..ccoocooiee0 | oo (1,698) | o0 | (1,698) 788,314 0 2,480 2,480 26,235 |..... XXX.......
Bonds - All Other Government
221597 AK 3[COSTARICA, REPUBLIC OF.... F.| 11/14/2008.| MORGAN J P SEC INC 3,488,750 | ......... 3,500,000 | ......... 3,748,500 3,686,758 | ..ooovrivern0 | 1rennn(26,834) | 0 (26,834) 3,659,924 0 01/31/2013.
25714P AF 5[ DOMINICAN REPUBLIC........ . | ... | 08/05/2008. | MORGAN J P SEC INC 3,427,575 482,391 | ......... 3,479,064 | ..oovvvivvnnn0 | iie(27,350) | o0 | (27,350) 3,451,715 0 01/23/2018.
283875 AN 2|EL SALVADOR, REPUBLIC OF. .| F.] 08/05/2008. | VARIOUS............ 995,375 994,740 ..996,079 135 996,214 0 06/15/2035.
P5015V AC 0| GUATEMALA, REPUBLIC OF... .| F.] 07/17/2008. | MORGAN J P SEC INC 2,265,000 2,240,000 | .........2,185,246 | .....c.ccoeeen0 | 1erienn(15,388) | o0 | (15,388) 2,169,857 0 08/01/2013.
40048C AA 1| GRUPO MINERO MEXICO S A F.| 04/01/2008. | VARIOUS............ 1,202,191 | wooe 1,200,000 | ...ccone. 1,198,902 | ......... 1,198,902 Of 0 | 1,198,902 0 04/01/2008.
X74344 DM 5| RUSSIAN FEDERATION... F.[ 09/30/2008. [ VARIOUS............ 80,000 80,000 63,875 79,199 0 .801 0 801 80,000 0 03/31/2030.
P7794G AF 9|PERU, REPUBLIC OF F.| 03/10/2008. | SECURITY CALLED BY ISSUER 3,467,480 | ........ 3,467,480 2,009,083 2,554,986 3,467,480 0 03/07/2017.
TT3299 52 2|VIETNAM, SOCIALIST REPUBLIC OF...|F.| 09/12/2008. | SINKING FUND REDEMPTION 26,087 26,087 24,783 26,010 26,087 0 03/12/2016.
698299 AE 4|PANAMA, REPUBLIC OF...... .| F.| 04/22/2008. | MATURITY 1,200,000 | ...oooeee 1,200,000 | ............972,000 | ......... 1,188,400 | .....ccccoeeeen0 | e 11,600 [0 [ 11,600 | a0 | 1,200,000 0 04/22/2008.
817477 AA 0 SERBIA, REPUBLIC OF........ .|...] 02/04/2008. | MERRILL LYNCH 842,250 900,000 791,482 779,347 0 62,903 | .......... 62,903 11/01/2024.
896292 AE 9| TRINIDAD & TOBAGO, REP OF F.| 12/05/2008. | MORGAN J P SEC INC. 2,550,000 2,500,000 | .. roennnn 2,485,358 2,492,931 0 57,069 57,069 | ... 10/01/2009.
92670L _AD _1[VIETNAM, SOCIALIST REPUBLIC OF... | F.]| 10/31/2008. | VARIOUS............ 8,587,500 | ....... 10,000,000 9,822,300 9,855,789 9,865,180 0]... (1,277,680)| .....(1,277,680) | ... 01/15/2016.
1099999. Total - Bonds - All Other Government... 28,132,208 29,261,795 | ... 27,767,399 | ...... 28,527,273 | oo 0 . 860,364 | ..ol 0f. 860,364 | ......0 | ......... 29,387,637 [ ..coooovnnnnd 0f... (1,255,429)| .....(1,255,429)| .....2. 277474 | .... XXX.......
Bonds - States, Territories and Pc ions
167484 QG 2| CHICAGO ILL G.O0 BDS1999 ...| 10/30/2008. | BARCLAYS BANKOF N Y........ 3,603,655 | ........ 5,500,000 | ......... 2,636,810 | .........3,449,861 .153,807 .153,807 3,603,668 0 (13) (13) .0 [ 01/01/2017.
25476A ZK 8|DISTRICT COLUMBIA G.0.BDS1994 B | ...| 07/17/2008. | LEHMAN BROTHERS KUHN LQ 6,688,586 8,315,000 5,010,120 | ......... , .163,148 6,319,336 0 06/01/2014.
57583P CV 9|MASSACHUSETTS ST FED HWY FEDH ... | 10/08/2008. | GOLDMAN, SACHS & CO. (DON 8,886,180 | ......... 8,700,000 | .........9,280,756 | .........8,827,318 | ..ccooocevevecn.0 | s (67,840) | o0 | (67,840) 8,759,478 0 06/15/2009.
646107 X5 6|NEW JERSEY ST HSG&MTG FIN AG M{ ... [ 05/01/2008. | MATURITY 4,755,000 | ......... 4,755,000 (U] [N | I ISP 4,755,000 0 05/01/2008.
646107 X6 4[NEW JERSEY ST HSG&MTG FIN AG M{ ... | 11/01/2008. | MATURITY 5,300,000 | ......... 5,300,000 0 5,300,000 0 11/01/2008.
64983P BS 9|NEW YORK STATE DORMITORY AUTH ... | 05/15/2008. | Called 1,676,600 | ......... 1,660,000 46,141 |0 [ 1,676,600 0 05/15/2014.
649903 TJ OfNEW YORK STATE DORMITORY AUTH ...| 03/20/2008. | LEHMAN BROTHERS KUHN LQ 9,524,890 9,500,000 ....(4,956) ...9,653,504 0 . (128,614)] ........ (128,614)] ... 02/15/2031.
1799999. Total - Bonds - States, Territories & Possessions.................... .. 40434911 | ... 43,730,000 .290,300 40,067,586 367,325 .367,325 | ......1,056,321 | ..... XXX..oo..
Bonds - Political Subdivisions of States
012123 AS 4[ALBANY CNTY NY ARPT AUTH ARPT § ... | 02/01/2008. | Called 7,140,000 | ......... 7,000,000 | ......... 6,717,690 6,855,152 0f.... 284,848 | ..ocoovvrd [/ [— 284,848 | ......... (VN I 7,140,000 0 0 (U 47,406 | 12/15/2015.
04108M AZ 7[ARKANSAS ST DEV FIN AUTH HOME..| ... | 08/01/2008. | Called 2,395,563 2,380,000 | ...co.... 2,441,666 2,393,245 0 2,317 0 2,317 | .o 0 2,395,563 0 0 0f e 132,023 | 07/01/2017.
105753 AE 7|BRAXTON CNTY W VA - WEYERHAEUY ... | 09/26/2008. | Called ...12,444,000 | ....... 12,200,000 | ....... 11,697,238 | ....... 11,761,243 [ o0 [ 682,757 [ .0 | 1 882,757 | o0 | 12,444,000 0 0 0 594,750 | 05/01/2025.
13033W KP 7| CALIFORNIA INFRASTRUCTURE&EC H ... | 07/17/2008. | LEHMAN BROTHERS KUHN LQ 10,992,300 .10,413,500 .10,253,649 ceene(22,908) | ... .10,230,741 e 07/01/2019.
14329N BC 7|CARMEL IN REDEVELOPMENT AUTH( ... | 04/15/2008. | LEHMAN BROTHERS KUHN LQ s 7,121,450 ,000, reeeeenn 1,133,210 | o 7,111,016 | 0 | (3,322) | oovvvvrrvrennn0 | oriene(3,322) | o0 | s 7,107,694 0 02/01/2027.
167592 NC 4| CHICAGO ILL O HARE INTL ARPT R RH ... | 03/06/2008. | Called 8,445,000 | .........8,445,000 | ......... 8,957,020 0 8,445,000 0 01/01/2013.
18085P BW 3| CLARK CNTY NEV ARPT REV SUB LIE] ... | 07/01/2008. | Called 4,954,050 ,905,000 | ......... 4,764,374 822,345 | o0 | 131,705 | oo 0f e 131,705 | ........ (VN I 4,954,050 07/01/2015.
207755 KW 8 CONNECTICUT ST RESOURCE RECO\ ... | 11/17/2008. | Called 595,000 589,659 591,870 3,130 0 3,130 595,000 11/15/2009.
249181 5H 7[DENVER CITY&COUNTY CO................. ...| 06/13/2008. | LEHMAN BROTHERS KUHN L ......covvvvvvrrreinrie | e 19,924,350 | ... 20,000,000 | ....... 20,669,200 | ....... 20,650,294 | .oovvcovrvceen0 | ceeen(21,644) [ o0 | (21,644)[ .....c..0 | oo 20,628,650 | ...cccoceeeer0 | s (704,300) | ........ (704,300) 11/15/2022.
249181 K8 OfDENVER COLO CITY&CNTY ARPT RTH ...| 08/21/2008. | LEHMAN BROTHERS KUHN L .......cocovvmvvvermmvee | v 15,541,350 | ... 15,000,000 | ....... 16,260,000 | ....... 15,577,497 | o0 | s(BT7497) | 0 | (577,497)] «.cc.0 | s 15,000,000 | ..ooovvcereen0 | s 541,350 | ......... 541,350 11/15/2017.
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270602 CD 5|EAST BATON ROUGE LA MTG FIN AU ...| 10/01/2008 | Called 1,153,751 0 23,716 0 23716 | o0 | e 1,153,751 0 0 0 0 | 10/01/2030
29270C HT 5|ENERGY NORTHWEST WA........cccccocnn. ...| 10/02/2008 | BARCLAYS BANKOF N Y........ 5 .0 5,131,460 [V (37,810) ...ocv.s (37,810) | ......... 332,500 | 07/01/2018
339733 AV 9|HOUSTON TX AIRPORT SYSTEMS TR ... | 02/06/2008 | LEHMAN BROTHERS KUHN LQ ........cccccoommvrrnvcne | vevvrrrnennn4,755,006 | .........4,975,000 | .........5,034,451 | ........ 4,990,386 |......coconuee0 | ciiiinie(3,212) | o0 | (3,212) | O | s 4987173 [ oo 0f . (232,167)| ....... (232,167) ..182,857 | 07/01/2025
341080 AM 1| FLORIDA PORTS FING COMMN REV { ... | 06/01/2008 | MATURITY 5,110,000 0 0 0 06/01/2008
345105 AR 1| FOOTHILL/EASTERN CORRIDOR AGY] ...| 07/23/2008 | LEHMAN BROTHERS KUHN L 3,324,002 0 01/01/2017
442435 AX 1[HOUSTON TX COMBINED UTILITY SY{...| 10/02/2008 | RBC DOMINION SECURITIES. | ......ccouvvvrrvvrrrvrrnns [ crrrreennr...9,887,500 | .......10,000,000 | .......10,264,300 | .......10,183,551 | ..ccccovvvvcnncO | oierens(19,201) [ a0 | e L201) [ o0 | e 10,164,350 | .ocvvvrneeens 0 05/15/2021
45200B KP 2[ILLINOIS FINANCE AUTHORITY........... ...| 02/19/2008 | LEHMAN BROTHERS KUHN L 5,439,653 0 11/15/2023
45201Y HF 7|ILLINOIS HSG DEV AUTH REV MTG R ...| 02/01/2008 | Called 10,000 08/01/2033
455254 FC 1|INDIANAPOLIS IN AIRPORT AUTHORIT ...| 03/18/2008 | LEHMAN BROTHERS KUHN L( .......ccccocovvvvirnvrens | crvvneee....9,883,400 | ......10,000,000 | .......10,109,920 | .......10,086,110 | ...cccccoevceiec0 | crreeecn(1,765) [ o0 [ (1,765) | ...eeo.0 | ... 10,084,344 | o0 | e (200,944)| ....... (200,944)] ......... 352,750 | 01/15/2017
525184 EP 8[CONNECTICUT ST HOUSING FINANCI ...| 07/30/2008 | LEHMAN BROTHERS KUHN L ...(2,386,404)| ...(2,386,404) ] ......... 314,619 | 11/15/2035
542690 NS 7|LONG ISLAND PWRAUTHNY ELEC § ...| 08/21/2008 | LEHMAN BROTHERS KUHN L 625,445 625,445 0 | 06/01/2019
544552 MC 3|LOS ANGELES CA HARBOR DEPARTN ... | 04/15/2008 | LEHMAN BROTHERS KUHN L( ........cccoccconmvvrnneee | crvvernnee..6,105,840 | .........6,000,000 | .........6,270,000 | .........6,248,674 | ....cccceeeee0 | corrreise(4,636) | o0 | oo (4,636) | v l0 | 6,244,038 | oo 0 | e (138,198)| ....... (138,198)] ......... 212,500 | 08/01/2019
546510 EG 9|LOUISIANA OFFSHORE TERMINAL AY ... | 05/15/2008 | LEHMAN BROTHERS KUHN L 117,361 | 10/01/2020
546510 EM 6|LOUISIANA OFFSHORE TERMINAL AY ... | 06/24/2008 | MORGAN STANLEY & CO. INC| 2,500,000 2,605,524 2,597,222 ..109,375 | 09/01/2015
54810C PF 1[LOWER COLORADO RIVER AUTHORI]...| 01/15/2008 [ Exchanged............cccconmeeeermmeeernne [ ommeeermmmeernneeeinneeens [ ceveenenn. 15,671,916 | oo 15,500,000 15,671,916 | ..ol 0 [ oo c(2,674) | iieen0 | o (2,674) | O [ 15,669,242 0 0 | 05/15/2019
54810C PM 6|LOWER COLORADO RIVER AUTHORI... | 01/22/2008 | Exchanged 10,663,594 | .....ccovven0 | cieeene(3,922) [ o0 [ ii(3,922) ] 0 | 10,659,672 0 0 | 05/15/2013
54877E AA 4|LOWNDES CNTY MISS SOLID WASTE| ... | 03/10/2008 | LEHMAN BROTHERS KUHN L 5,632,640 0f . (471,840)| ....... (471,840)] .covvvvee 150,750 | 04/01/2022
57420P DH 6|MARYLAND ST ECONOMIC DEV COR{ ... | 04/15/2008 | LEHMAN BROTHERS KUHN L 5,200,659 0 2,391 2,391 | .o 103,125 | 06/01/2018
57583P AQ 2|MASSACHUSETTS ST FED HWY GRAI ...| 12/15/2008 | Called..........ccccoouvvrmmrermmerrnneenns | cevrerrinneiinsseiineees | ereeennnn 10,100,000 1 .......10,000,000 | .........9,715,500 | .........9,875,267 | .coovvvvvirenn0 | 100 224,733 | iiiiiinnl0 | e 224733 | .0 | e 10,100,000 0 0 0 525,000 | 06/15/2012
575854 7X 6|MASSACHUSETTS HOUSING FINANCI ...| 05/01/2008 | LEHMAN BROTHERS KUHN L 0 f 0 | s 4,700,000 | ....ccco..n.n [V [ (35,250) ......... (35,250) [ ...ovvc 108,635 | 12/01/2025
57586C ZG 3| MASSACHUSETTS HEALTH&EDUCAT| ... | 07/01/2008 | VARIOUS (6,960) 5,656,545 0. (187,907) 187,907)] ......... 276,351 | 07/01/2027
57604P RC 0[MASSACHUSETTS ST WATER POLLU] ...| 08/01/2008 | Called 5,772,150 0 0 0 292,894 | 08/01/2015
59465E TJ 2|MICHIGAN ST HOSP FIN AUTHREV...|...| 10/07/2008 | BARCLAYS BANK OF N Y........| cooovvvvermnrreinnnirinnne | vevienn. 9,300,875 | .........9,250,000 | .........9,593,083 | .........9,332,692 | ...ccooeeeee0 | c00enns(35,722) | o0 | eeireine(35,722) [ 0 | s 9,296,970 0 3,905 3,905 521,469 | 10/01/2018
603827 AN 6| MINNEAPOLIS&ST PAUL MINN MET Af ...| 02/11/2008 | Called 5,050,000 0 0 (V)N 160,417 | 01/01/2015
63967C YZ 9|NEBRASKA INVT FIN AUTH SINGLE... | ... | 06/13/2008 | LEHMAN BROTHERS KUHN L 3,390,000 0f . (111,599) | ....... (111,599) | .oveovnee 198,348 | 09/01/2031
646135 QZ 9|NEW JERSEY ST TRANSN TR FD AUT] ...| 10/23/2008 | BARCLAYS BANKOF N Y........ 5,129,170 (N [— 130,430 | ..ooconne 130,430 | ..oconne 253,958 | 06/15/2017
649453 AC 1|[NEW YORK CONVENTION CENTER Ol ...| 06/01/2008 | MATURITY 0 0 | 06/01/2008
65037R AM 2| NEWARK NEW JERSEY HOUSING AUT ... | 10/02/2008 | CITICORP SECURITIES INC.... . 01/01/2016
65037R AN 0| NEWARK NEW JERSEY HOUSING AUT ... | 10/02/2008 | CITICORP SECURITIES INC.... 102,712 01/01/2017
677525 RG 4| OHIO STATE AIR QUALITY DEVELOPN ...| 02/08/2008 | MERRILL LYNCH 2,343473) 09/01/2036
739247 AA 2| POWER COUNTY ID INDUSTRIAL DEV] ... | 05/15/2008 | MERRILL LYNCH........cccoconmvvrns | o | erveennn 10,678,125 | oo 10,625,000 .(39,784) 08/01/2032
759911 TR 1| REGIONAL TRANSN AUTH ILL G.O. B[ ... | 10/02/2008 | BARCLAYS BANKOF N Y......... ..9,025,000 9,989,325 | ..o | oin(19,316) [ 0 | e(19,316) ] .00 | .nve.9,970,010 | o0 | . (380,947) ... (380,947) 07/01/2029
796242 GB 5| SAN ANTONIO TEX ARPT SYS REV RY ... | 07/01/2008 | MATURITY veerenn$,810,000 e ,824,916 | . X . 0 07/01/2008
798111 AU 4| SAN JOAQUIN HILLS CALIF TRANSN { ...| 10/03/2008 | BARCLAYS BANK OF N Y...ooo. | covmvvernreeinniirsnnns | cvevvivnns 13,484,146 | ....... 19,860,000 | ......... 9,190,215 | ....... 12,522,941 0 [ 503,580 | ........0 | ... 13,026,520 | .ovvvvrnnene (VN [ 457,626 |......... 457,626 01/01/2017
864772 GB 8|SUFFOLK CNTY N Y INDL DEV AGY... | ...| 01/25/2008 | FIRST ALBANY CORPORATION .......ccocoormvrerrmrrens [ crrvrrrnens 15,087,750 | ....... 15,000,000 | ....... 15,000,000 | ....... 15,000,000 0 0.0 [ o 15,000,000 0 87,750 87,750 | ......... 131,250 | 06/01/2027
88256C CN 7| TEXAS MUNICIPAL GAS ACQUISITION ... | 08/27/2008 | VARIOUS 5,001,842 5 5,001,879 0 (43) 0 (43) 5,001,836 0 6 6 95,995 | 12/15/2026
88275M QB 3| TEXAS STATE PUBLIC FINANCE AUTH...| 02/01/2008 | Called 4,130,900 3,767,713 0 363,187 (V] 363,187 0 0 0 ..102,250 | 02/01/2017
88275M QM 9| TEXAS STATE PUBLIC FINANCE AUTH ...| 09/09/2008 | Called 1,373,600 0 132,810 0 0 0f......75,178 | 02/01/2017
89602N BC 7| TRIBOROUGH BRIDGE&TUNNEL AUT] ... | 10/06/2008 | UBS SECURITIES INC 5,174,600 ) ... 5,387,939 0f . (213,339) | ....... (213,339)] .........247,500 | 11/15/2021
899697 AM 8 TUMWATER WASH OFFICE PPTYS.... | ...| 04/16/2008 | LEHMAN BROTHERS KUHN L o0 | orieneen(2,103) | O | s 1,100,859 0 1,137 1,137 07/01/2019
899697 AN 6| TUMWATER WASH OFFICE PPTYS....|...| 04/16/2008 | LEHMAN BROTHERS KUHN L ) 3,090,287 0 (77) (77) 07/01/2020
899697 AP 1| TUMWATER WASH OFFICE PPTYS....|...| 04/16/2008 | LEHMAN BROTHERS KUHN L 3,396,340 0] [GRI:15) ) I— 0 3,390,954 0 (5,444) (5,444)] ......... 135,969 | 07/01/2021
917392 AC 6|UTAH CNTY UTAH ENVIRONMENTAL | ...| 06/24/2008 [ MORGAN STANLEY & CO. INC .......cocoverruvrvrecrens [ crrrnnnnn. 14,219,940 | .......14,000,000 | .......14,040,940 | ....... 14,000,000 0 0 (VN [FSURRRRRTRRROOo 4 N OOOOR | ) IOOPOOO 14,000,000 | ..o (N [ 219,940 |......... 219,940 |........ 471,333 | 11/01/2017
917436 CZ 8|UTAHHOUSING CORPORATION........ ... 01/02/2008 | Called.........coorvvrrermerrrrrerirneerrnes [ eorerrreeriisseeiinneeins [ v 405,000 | ...........405,000 | ............404,960 | ............ 404,969 0 31 0 405,000 0 0 0 7,447 | 01/01/2034
917436 DP 9|UTAH HOUSING CORPORATION........ | ...| 01/01/2008 | SINKING FUND REDEMPTION 544,957 0 43 0 545,000 0 0 (V1 IO 10,031 | 01/01/2034
917436 EQ 6| UTAH HOUSING CORPORATION........ ...| 01/02/2008 | Called 330,000 329,974 0 26 0 330,000 0 0 0 6,074 | 07/01/2034
924190 CZ 2|VERMONT HOUSING FINANCE AGEN( ...| 05/01/2008 | LEHMAN BROTHERS KUHN L{ ........coccovmvverrmrrens [ covrerrirnne 1,970,120 | .........2,000,000 | .........2,000,000 | ......... 2,000,000 0 0 0 2,000,000 0 (29,880)] ........ (29,880) ........... 71,456 | 11/01/2029
924190 DB 4|VERMONT HOUSING FINANCE AGEN( ...| 05/01/2008 | LEHMAN BROTHERS KUHN L 2,913,660 3,000,000 0 0 (1 ST O I OO o B RSP 3,000,000 | .ooveorens [V [ (86,340) ......... (86,340) ......... 108,167 | 11/01/2038
939827 WD 9 WASHINGTON ST PUB PWR SUPPLY {...| 07/01/2008 [ MATURITY .....ccoccommmrermmmremmmrenns [ cormreesnerisnnsesnneens | eevrnnnnnnnn2,000,000 | ........2,000,000 | .........2,059,360 | .......... 2,003,387 0 (3,387) 0 (3,387) 2,000,000 0 0 (VN I 120,000 | 07/01/2008
944514 FE 3[WAYNE CHARTER COUNTY MIAIRPQ] ...| 01/17/2008 | LEHMAN BROTHERS KUHN L . 5,950,000 6,090,896 6,085,108 0 (690) 0 (690) 6,084,418 0 33,075 33,075 12/01/2023
944514 FF 0 WAYNE CHARTER COUNTY MIAIRPQ) ...| 01/17/2008 | LEHMAN BROTHERS KUHN L 6,396,125 6,250,000 6,392,813 | ....... 6,386,943 0 (699) 0 (699)f o0 [ oo 6,386,244 0 9,881 9,881 , 12/01/2024
2499999. Total - Bonds - Political Subdivisions of States 386,263,789 | ..... 401,465,000 | ....382,687,329 | ....388,892,594 | .......cc......... 01]..2266914 | ... 0. 2266914 ] ...0 | ... 391,159,505 | ..o 0...(4,895,716)| ...(4,895,716)| ..12,382,877 | ..... XXX.ooooe
Bonds - Special Revenue and Special Assessment
['01030R FA 5] ALABAMA HOUSING FINANCE AUTH( ... 09/02/2008] Called | 40,000 | 40,000 | 40,000 | 40,000 | 0] 0] 0] 0. 0] 40,000 | 0] 0] 0] 1,980 [ 10/01/2038]
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130330 EM 1] CALIFORNIA HSG FIN AGY SINGLE SII ... | 02/01/2008 | Called 960,000 875,069 889,202 0 s 70,798 | oo 0 960,000 0 0 0 24,480 | 02/01/2030
130534 B2 5|CALIFORNIA POLLUTION CTL. FIN. AU ... | 01/25/2008 | LEHMAN BROTHERS KUHN LI 2,902,470 2,946,000 2,947,239 0 179 0 2,947 417 [V (44,947) 12/01/2023
130536 KK 0] CALIFORNIA POLLUTION CTL. FIN. AU ... | 01/15/2008 | LEHMAN BROTHERS KUHN LI 25,968,459 | .......24,900,000 | ...... 26,255,079 | .......25,993,513 [ ...ccoovvrernnc (0] IO [GRSIE[5) ) I— 0 | oerreee(5,596) | v 0 | e 25,987,917 | oo [V [ (19,458) 06/01/2023
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS..] ... | 12/01/2008 | SINKING FUND REDEMPTION 115,000 119,845 0 (626) 0 115,000 0 0 12/01/2019
14087H AE 9| CARBON CNTY PA INDL DEV AUTH... |...| 05/01/2008 | SINKING FUND REDEMPTION | ......cconvvvvrmmerrrnnns | vovererennens 1,725,000 1,835,141 | ... 1,726,250 | .o (V1N IO ((IV2:10) ) I 0 feivier(1,250) | covvrr0 | 1,725,000 0 0 05/01/2010
196479 HJ 1]COLORADO HSG&FIN AUTH REV BDS ... | 11/03/2008 | Called 305,000 302,648 0 668 0 305,000 0 0 05/01/2030
196483 AE 1|COLORADO HOUSING AND FINANCE( ... | 11/03/2008 | Called 1,780,000 | .........1,780,000 | ......... 1,780,000 0 0 (I SOOI O I OO O I RSP 1,780,000 0 0 11/01/2036
31283H NA 9[FHLMC 7.500% G01285. ...| 12/01/2008 | MBS PAYDOWN 833 834 0 0 0 833 0 0 09/01/2028
31283H NE 1[FHLMC 8.000% G01289. ...| 12/01/2008 | MBS PAYDOWN 197 200 0 0 0 197 0 0 06/01/2029
31374T 4B 2|FNMA 6.500% 324018 ...| 12/01/2008 | MBS PAYDOWN 188 177 0 0 0 188 0 0 10/01/2025
31396K 2Q 4|FNR 2006-84 FN... ...| 10/02/2008 | VARIOUS 1,157,068 | .........1,206,871 | ......... 1,206,871 0 0 (N [ | 1 IOOOOR | N IO 1,206,871 [V [— (49,803) 07/25/2036
31396K PA 4|FNR 2006-69 FG... ...| 10/24/2008 | VARIOUS 1,471,024 | ........1,536,572 | ......... 1,536,572 0 0 (VN [FSTRROOTN o  ISSOOOOR | N ISR 1,536,572 (VN — (65,548) 03/25/2034
31402C 5L 2[FNMA6.500% 725451.. .| ...| 12/01/2008 | MBS PAYDOWN 51,357 49,244 0 149 0 51,357 0 0 12/01/2028
31406H G4 3|FNMA 4.479% 810319 (HYBRID 5/1).... | ...| 10/14/2008 | VARIOUS 4,803,013 0 2,582 0 | eoreernnn2,582 | o0 | s 4,885,555 [V [ (82,542) 11/01/2033
31407N 7A 5[FNMA 4.882% 836189 (HYBRID 3/1).... | ...| 12/01/2008 | MBS PAYDOWN 1,757,853 0 0 (VN [FSURRROO IOOOON | N IOSOO 1,757,853 0 0 09/01/2035
339733 BB 2| MINNESOTA HOUSING FINANCE AGE( ... | 07/01/2008 | Called 5,000 0 (13) 0 5,000 0 0 07/01/2036
339733 DP 9| ALABAMA HOUSING FINANCE AUTH(Q ... | 10/01/2008 | Called 665,000 0 3,326 0 665,000 0 0 10/01/2037
34073M 2X 9|FLORIDA HSG FIN CORP REV............. ...| 07/01/2008 [ SINKING FUND REDEMPTION 50,000 0 0 0 50,000 0 0 07/01/2021
45201Y QU 4[ILLINOIS HOUSING DEVELOPMENT A{ ...| 08/01/2008 | Called 15,000 0 0 0 15,000 0 0 08/01/2036
454806 AX 8]INDIANA HOUSING AND COMMUNITY]...| 07/01/2008 | Called 525,000 0 0 525,000 0 0 01/01/2037
462467 AM  3[IOWA FINANCING AUTHORITY.. ...| 07/01/2008 | Called 430,000 0 . 0 430,000 0 0 07/01/2030
46246L XM 7 [IOWA FINANCING AUTHORITY.. .| ...| 07/01/2008 | Called 700,000 0 . 0 700,000 0 0 01/01/2037
49130P WS 9| KENTUCKY HOUSING CORPORATION ...| 07/01/2008 | Called 130,000 0 0 130,000 0 0 01/01/2023
525184 AM 9| ST.LOUIS MO IDA TRUST SERIES 06-| ... | 12/20/2008 | SINKING FUND REDEMPTION 60,000 0 0 60,000 0 0 12/20/2044
525184 HK 6|NEBRASKA INVESTMENT FINANCE A{ ... | 09/02/2008 | VARIOUS 125,000 | ............125,000 | ............126,390 | ...........126,329 | ..ooovrrrernnt 0 0 125,000 0 0 09/01/2037
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & ... | 09/02/2008 | VARIOUS 75,000 0 0 75,000 0 0 03/01/2028
56052E VZ 8|MAINE STATE HOUSING AUTHORITY | ...| 04/21/2008 | Called 80,000 0 0 80,000 0 0 11/15/2035
575915 N2 5|MASSACHUSETTS ST HSG FIN AGY H ...| 12/01/2008 | VARIOUS 615,000 0 0 615,000 0 0 06/01/2014
607762 FB 2|MODESTO CALIF IRRDIST CTFS PAR ...| 07/01/2008 | SINKING FUND REDEMPTION 285,000 0 0 285,000 0 0 07/01/2022
61212R XR 2| MONTANA BOARD OF HOUSING........ ...| 12/01/2008 | VARIOUS 2,165,000 0 0 2,165,000 0 0 06/01/2037
61212R XS 0|MONTANA BOARD OF HOUSING........ | ...| 12/01/2008 | Called 365,000 365,259 0 0 365,000 0 0 06/01/2037
63967C YW 6| NEBRASKA INVESTMENT FINANCE Al ... | 09/02/2008 | Called 645,000 0 0 0 645,000 0 0 09/01/2031
646107 X7 2|NEW JERSEY ST HSG&MTG FIN AG M ...| 11/03/2008 | Called 85,000 85,000 0 0 85,000 0 0 05/01/2009
646107 X8 O|NEW JERSEY ST HSG&MTG FIN AGM ...| 11/03/2008 | Called 85,000 85,000 0 0 85,000 0 0 11/01/2009
647200 MY 7| NEW MEXICO MORTGAGE FINANCE 4 ...| 07/01/2008 | Called 235,000 235,000 0 0 0 235,000 0 0 (V)] [ 10,500 | 07/01/2037
64988P T8 9|NEW YORK STATE MORTGAGE AGEN ...| 04/01/2008 | Called 500,000 | ............500,000 | ...........488,245 | ............ 488,953 | ...covvvrrrennn 0] s 11,047 [ 0 500,000 0 0 (] I 11,875 | 04/01/2029
652590 AQ 3[COUNTY OF NEWTON, IN......c.cccocrreer ...| 12/26/2008 | VARIOUS 770,000 0 0 0 770,000 0 0 0 21,196 | 08/25/2022
658207 AP 0[NORTH CAROLINA HOUSING FINANC] ...| 02/01/2008 | Called 120,000 0 (157) 0 120,000 0 0 0 3,430 | 01/01/2038
676901 4A 6|OHIO HSG FIN AGY MTGREV............. ...| 09/02/2008 | VARIOUS 35,000 0 0 0 35,000 0 0 0 1,193 | 09/01/2009
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH ...| 09/02/2008 | VARIOUS 940,000 0. (X2 ) — 0 940,000 0 0 0 35,044 | 09/01/2031
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGEN ...| 09/02/2008 | Called 215,000 0 0 0 215,000 0 0 (V)N I 12,546 | 09/01/2038
68608R UY 7]|OREGON STATE HOUSING & COMMU| ... | 09/16/2008 | Called 205,000 0 0 0 205,000 0 0 0 9,710 | 07/01/2029
745270 JV 1| PUERTO RICO HSG FIN CORP REV... |...| 12/01/2008 | SINKING FUND REDEMPTION 60,000 0 0 0 60,000 0 0 0 2,189 | 06/01/2020
792892 HA 2| ST. PAUL MN HOUSING & REDEVELO] ...| 07/20/2008 | SINKING FUND REDEMPTION 50,000 0 75 0 50,000 0 0 0 1,808 | 07/20/2046
796842 DF 6| SAN BERNARDINO CNTY CALIF SING|...| 11/03/2008 | Called 207,341 | ........... 715,000 | ...........152,051 | ..oc0000.s196,820 | .vvvoivvvircnn0 | o 10,521 |. 207,341 0 0 0 0 | 05/01/2031
83712D MX 1| SOUTH CAROLINA HOUSING FINANC] ... | 01/02/2008 | Called 25,000 0 0 0 25,000 0 0 0 638 | 07/01/2032
880459 5L 2| TENNESSEE HOUSING DEVELOPMEN ...| 07/01/2008 | Called 45,000 0 0 0 45,000 0 0 0 1,470 | 07/01/2031
880459 5N 8| TENNESSEE HOUSING DEVELOPMEN ...| 07/01/2008 | Called 60,000 0 0 0 60,000 0 0 0 2,104 | 01/01/2037
88275F MU 0| TEXAS DEPARTMENT OF HOUSING &{ ... | 09/02/2008 | Called 5,000 0 (88) 0 5,000 0 0 0 141 | 03/01/2039
917436 AY 3|UTAHHOUSING CORPORATION........ ...| 01/01/2008 [ SINKING FUND REDEMPTION 500,000 | ............500,000 | ...........499,950 | ............ 499,999 0 1 0 500,000 0 0 0 9,203 | 07/01/2033
93978T FJ 3| WASHINGTON STATE HOUSING FINA| ... | 06/02/2008 | Called 10,000 10,000 0 0 0 10,000 0 0 0 250 | 06/01/2048
3199999. Total - Bonds - Special Revenue and Special Assessment: 54,124,803 51,495,641 0 86,992 01086992 [ ... 0] o 54,387,101 [ ..o 0. (262,298)] ....... (262,299)] ...... 1,048,144 | ..... XXX.ooooe
Bonds - Public Utilities
[ 88031N AA 5] TENASKA ALABAMA PARTNERS LP... ] ...] 12/30/2008 | SINKING FUND REDEMPTION] 126,951 [ ............126,956 | ...........129,404 | ........... 124,603 | 2463 | (115)] 0 126,951 | 0] 0] 0] 5,552 | 06/30/2021]
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88031T _AA 2| TENASKA OKLAHOMA I......coocooiiviennnce ...] 12/30/2008. [ VARIOUS.............. 17,592 17,592 17,240 17,459 0 133 0 133 [ ........ 0 17,592 0 0 0 ..718 | 12/30/2014.
3899999. Total - Bonds - Public Utilities. 144543 | ............ 144548 | ............ 146,644 | ........... 142,062 2,463 18 0 24811 ... 0 144,543 0 0 0 6,270 | ..... XXX.......
Bonds - Industrial and Miscellaneous
03939R AB 6| ARCH WESTERN........ccoovvurmrrerrnrrirrneens ...| 11/03/2008. | VARIOUS 137,925 | o 165,000 | ccvvveees 166,650 | ............160,050 6,303 (172) 0 6,131 166,181 0f.....(28,256) | ..........(28,256) 07/01/2013.
05522R AQ 1|BACCT 2006-A15 A15... ...| 05/06/2008. | BANK OF AMERICA 7,814,683 ,071,000 ,965,068 8,030,892 8,067,012 0 (252,329) (252,329)] ... 11/15/2011.
09689R AA 7|BOYD GAMING CORP 7.125% 2/1/2016] ... | 07/11/2008. | MERRILL LYNCH 282,500 .400,000 | ............395,250 | ............ 378,000 395,999 0f. (113,499)] ........ (113,499) 02/01/2016.
126304 AJ 3[CSC HOLDINGS INC........coevomrirrrrrrirnnns ...| 07/15/2008. | MATURITY 1,137,100 | .........1,137,100 | ......... 1,141,431 | ... 1,137,395 [ covviiend8 | e (343) |0 | iieenn(295) | 0 | e 1,137,100 0 0 0 07/15/2008.
126688 XX 6| CWALT 2006-7CB 1A6.. ...| 05/27/2008. | VARIOUS.............. 2,044,573 2,254 375 2,265,118 2,259,961 2,259,878 (V] [ (215,305) ] ........ (215,305) 12/25/2013.
126694 3B 2|CWHL 2006-8 1A1 ...| 12/01/2008.| MBS PAYDOWN 304,387 304,387 0 0 0 10/01/2022.
158916 AL 0| CHANCELLOR MEDIA CORP LA SR NT|... | 07/30/2008. | Tender offer.... 1,430,892 | .........1,433,000 | ........1,378,214 | ........1,426,165 | .....cccc.o0.uc 27 |0 | 8727 | 0 | 1,430,892 0 0 0 11/01/2008.
17185# AA 5| CINCAP IV LLC 7.810% 07/06/09........... ...| 12/06/2008. | SINKING FUND REDEMPTION 239,207 239,207 0 07/06/2009.
22545R AV 8| CSMC 2006-TF2A KERE...........ccconvvvvinnnee ...| 12/15/2008. | MBS PAYDOWN 64,591 64,591 0 09/15/2009.
23330X AH 3[DRS TECHNOLOGIES INC 6.625% 2/1/2 ...| 11/25/2008. | FIRST BOSTON CORPORATIO 297,000 300,000 0 02/01/2016.
350235 AA 5|FOSTER WHEELER COQUE VERDE....|...| 04/15/2008. | SINKING FUND REDEMPTION 97,500 97,500 0 04/15/2015.
428040 BZ 1|HERTZ CORPORATION 8.875% 1/1/201] ... | 02/22/2008. | FIRST BOSTON CORPORATIO 133,348 143,000 0 01/01/2014.
485188 AF 3| KANSAS CITY SOUTHERN 7.5% 6/15/0§ ... | 01/25/2008. | MORGAN STANLEY & CO. INC| .....oovvvverrrrirnrre | cevrrriirnn 4,030,000 | .........4,000,000 | .........4,140,000 | .........4,005,000 |.........56,365 | ..........(3,287) | ccvveevevrceree0 | e 53,078 | o0 | 4,058,078 06/15/2009.
552953 AD 3|MGM MIRAGE SR NT ...| 08/05/2008. | MORGAN J P SEC INC. 1,977,000 | .........2,050,000 | .........2,149,220 | .........2,089,083 | ......ccccoccee.0 | ovvrreeee (B0 [ oo 2,081,072 09/15/2010.
552953 AE 1[MGM MIRAGE SR SB NT.. ...| 04/04/2008. | MORGAN J P SEC INC. 950,000 951,842 02/01/2011.
552953 AG 6| MGM MIRAGE INC 5.875% 2/27/14 ...| 08/05/2008. | MORGAN J P SEC INC. 240,000 | ............300,000 | ............288,750 [ .........274,500 [ ... 17,129 | .oooorecreren682 [ o0 | e 17,811 |0 | 292,312 02/2712014.
576203 AD 5[MASSEY ENERGY......cccocornnnner ...| 08/19/2008. | Tender offer.... 149,662 149,662 11/15/2010.
58988P B* 8|MERIT INDUSTRIES TL A 2007 ...| 12/31/2008. | VARIOUS.............. 4,876,892 963,324 | 0 21,481 |0 | 21,481 [ 0 [ 4,876,892 03/29/2011.
58988P B@ 6|MERIT INDUSTRIES TL B 2007.... ...| 08/16/2008. [ WSO CONVERT 2,149,845 | .......2171,133 | .........2,138,566 | ......... 2,144,763 2,149,845 03/29/2011.
608328 AM 2 MOHEGAN TRIBAL... ...| 04/28/2008. | LEHMAN BROTHERS KUHN LQ 996,250 | .........1,000,000 | .........1,001,250 | ......... 1,000,000 [ ..vovererrrrB06 | ovvvvieeanc(127) e | 79 | 0 | 1,000,479 07/15/2009.
68389F CG 7| OOMLT 2002-3 A2. ...| 12/25/2008. | MBS PAYDOWN 44,637 44,505 44,637 12/25/2008.
697933 AL 3[PANAMSAT CORP.... .|...1 01/15/2008. | MATURITY. 400,000 | ...........400,000 | ............402,000 | .......... 399,500 400,000 01/15/2008.
707569 AL 3|PENN NATIONAL GAMING .| ...| 07/08/2008. | LEHMAN BROTHERS KUHN LQ 267,750 291,690 292,168 03/01/2015.
730448 AR 8[POGO PRODUCING CO ...] 01/02/2008. | PRIOR YEAR INCOME...........coo. | comrrreeermmmmrreiinnnnnis | cvreenes 0 0 0 03/15/2015.
74958E AC 0|RFMSI 2006-S12 2A2 ...| 12/01/2008.| MBS PAYDOWN 725,463 725463 | ..ooovoveee 723,252 | oo 725,294 . 725,463 02/01/2016.
7591EP AD 2|REGIONS FINANCIAL CORP 5.53% 6/24 ... | 01/07/2008. | BEAR, STEARNS & CO., INC... 963,777 | .........1,000,000 975,610 977,531 [ o0 | e 92N) | e 975,610 06/26/2012.
832248 AF 5[SMITHFIELD FOODS INC. ...| 10/22/2008. | RBC DOMINION SECURITIES.. 208,800 232,000 249,980 234,320 236,435 10/15/2009.
857689 AT O STATION CASINOS .|...] 11/13/2008. 421,782 | ......... 1,400,000 | ......... 1,447,902 | ......... 1,038,976 |......399,442 | .......... ,900) | ...... 632,940 03/01/2016.
06416L XR 4|BANKNOVA SCOTIA 5.53% 2/15/11..... ...| 02/15/2008. 2,000,000 ,000,000 | .. ,000,000 2,000,000 2,000,000 02/15/2011.
20440E AC 9| COMPANHIA PETROLIFERA MARLIM F F.| 09/26/2008. 350,000 .350,000 ..344,519 ..349,250 350,000 0 0 0 09/26/2008.
706448 BK 2|PEMEX FINANCE LTD.. F.| 11/15/2008. | SINKING FUND REDEMPTION | ......coovveomreermrreens | cerrrrrrennns 1,200,000 ,200,000 ,293,360 1,206,405 0 02/15/2011.
74819R AG 1| QUEBECOR MEDIA...... .|...| 08/12/2008. 278,550 | ............300,000 | ............ 300,000 ..288,000 | .........12,000 | ..cccoviveriene0 o0 [ 12,000 | O | 300,000 | o0 ] e (21,450) | e (21,450) 03/15/2016.
70522M AE 3|PECOMENERGIA S ANT .| F.| 11/05/2008. 3,063,420 3,348,000 2,547,900 | .........3,122,101 | .ccovviieen0 000 139,515 | 0 | 10139515 | 0 [ 3,261,616 | o0 | i (198,196) | e (198,196) 05/01/2009.
879378 AJ 6| TELEFONICA DE ARGENTINA. .| F.] 07/23/2008. | MERRILL LYNCH 1,269,450 | ......... 1,260,000 | ......... 1,136,268 | ......... 1,206,579 53,334 11/07/2010.
999999 99 8[SUMMARY ADJUSTMENT ...1 12/31/2008. | SUMMARY ADJUSTMENT........ (15,498) 0 0 0 o0 0 |0 [0 0 (23,981 [ L (1,984) ] sl 10,467 [ 8,483 12/31/2008.
4599999. Total - Bonds - Industrial and MiSCEIIANEOUS.........ccueuiiiriiiiiiiis e sssssnnsnnnes | snneeessees 40,531,486 | ....... 42,705,468 | ....... 41,879,723 | ....... 41,596,711 | ...... 522,608 |........ 193,085 |....... 803578 |.......... (87,889)] ........0 | .......41,776,933 | .....(1,984) | ....(1,243,463) | ..... (1,245,447)] .....1,986,380 | ..... XXX.oooc
6099997. Total - Bonds - Part4.................. 550,422,534 | ..... 571,953,800 | ... 546,155,233 | ... 551,221,579 | ....... 525,071 |.... 3,695,975 | ...... 803,578 | ...... 3417468 | ......0 | ......557,711,619 [ .....(1,984) ....(7,287,101)] ..... (7,289,085)] ....18,783,701 |..... XXX..ooe
6099998. Total - Bonds - Summary Item from Part 5..........ccoooiiiiiiiiiiins oo ssssesssssssssssssssssssnes | s 579,864,127 | ..... 580,460,000 | ..... 578,552,017 0 0 50,528 0 50,528 | ........ 0 ... 578,602,545 | ............... 0. 1,261,582 | ...... 1,261,582 | .....9,919,884 | ... XXX.onoe
6099999. TOHAI = BONGS. ...ttt st eest ettt sttt | s 1,130,286,661 | ..1,152,413,800 | ..1,124,707,250 | .... 551,221,579 | ....... 525,071 ... 3,746,503 | ....... 803,578 | ...... 3,467,996 | ......... 0...1,136,314,164 | ...... (1,984)] ....(6,025,519)] .....(6,027,503)] ....28,703,585 | ..... XXX..oo..
Preferred Stocks - Public Utilities
842400 75 6[SOUTHERN CALED.........oocoviiiiiiiies [ ...] 05/23/2008.] GOLDMAN, SACHS & CO. (DO .....120,000.000 | ..........11,744934 | ..........100.00 | ... 12,000,000 | ...... 11,486,280 L0 .0 [ 12,000,000 | [ (255,066)] ........ (255,066)] .........320,940 | ..... XXX..oo..
[6199999.  Total - Preferred Stocks - Public Utilii [ 11744934 oo XXX | s 12,000,000 | .....11,486,280 [ 12,000,000 | [ 255,066)] ......(255,066)] ........320,940 | .... XXX e
Preferred Stocks - Banks, Trust and Insurance Companies
38144X 50 0]GOLDMAN SACHS GROUP INC............ ...| 04/18/2008. | GOLDMAN, SACHS & CO. (DON ..... 260,000.000 | ...coovoven 6,204,868 | ......cceeoue.. 25.00 | ...co..u. 6,500,000 | ......... 5,951,400 | ....... 548,600 |....ccooveeren [0 | e 548,600 | o0 | e 6,500,000 | ...cccooeean0 | i (295,132)] ........ (295,132)] .........100,750 |..... XXX
40428H 88 8|HSBC USAINC.......coonivverrreerrerrneinnes ...| 04/01/2008. [ VARIOUS..........oocormerermmeemnrenns | cenes 422,500.000 8,827,413 2500 | ..o 10,562,500 | ......... 8,475,350 |....2,087,150 | ....cccoecine0 | o0 | 102,087,150 | o0 [ oo 10,562,500 | ..ooovveree0 | (1,735,087) .....(1,735,087)[ .........170,895 | ..... XXX
423328 88 9|HELLER FINANCIAL INC PFD C SRPER) ... | 02/29/2008. | FIRST UNION SECURITIES IN{ .....200,000.000 | ............ AERYZNE — 100.00 | ....... 21,805,000 | ....... 20,156,200 | ....1,648,800 | ....ccooocerurern0 [ o0 | ... 1,648,800 | ..occ...0 | oo 21,805,000 | ....cc.ec...0 | oo (2,230,215) .....(2,230,215) ..334,350 | ...... XXX.......
524908 72 0|LEHMAN BROS HLDG 6.5000% SERIEY ... | 09/02/2008. | PRIOR YEAR INCOME 0 25.00 0 0 0 0 0 0 316,875 | ... XXX
52517Y 52 4|LEHMAN CR-ABN AMRO VIIl.........c.cc.... ...| 02/20/2008. | LEHMAN BROTHERS KUHN L{ .....100,000.000 | ............ 10,103,670 | ....... 100,000.00 | ....... 10,000,000 | ......... 9,998,700 | ...covev. 1,300 0 0 f 1,300 [ oo [ e 10,000,000 | .oovvvcreeee | s 103,670 | ..ooccvne (L0 R 0. XXX.oonne
784210 30 4|SG PREFERRED CAPITALII... ...| 09/26/2008. | LEHMAN BROTHERS KUHN LQ 1,000.00 | ....... 25,000,000 | ....... 25,031,250 | ....... (<A I7210) | I— (VN [ 0 [ ienn(31,250) [ .oooern O [ e 25,000,000 0 0f... 1,181,625 | ... XXX oo
78442P 30 4 ...| 12/16/2008. [ VARIOUS.........oovveorrerrrreraneenns v 1,666,625 | ........1,554,241 89,763 0 0 .iiin89,763 [ ccccoo0 | oo 1,666,625 0 0 99,179 | ... XXX oo
989938 20 4|ZURICH REGCAPS FDG TR Il TR CAP 1 ...| 09/26/2008. | Internal Asset Transfer Market... 15,000,000 | .........4,990,625 9,375 0 0 5,000,000 0 (U IO 164,500 |..... XXX.......
989941 20 8|ZURICH REGCAPS FDG TRV TR CAP 1...| 09/26/2008. | LEHMAN BROTHERS KUHN L] .......36,780.000 | ............36,645,815 | ...........1,000.00 | ....... 36,645,815 | ....... 34,607,700 | ....2,038,116 | ...ccccrnveeen0 | o0 ] .....2,038,116 | ....o...0 | oo 36,645,815 0 0 ,387,921 | ... XXX
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80281R 80 5|S FINANCE PREFERRED UNIP 6.5% 1] F | 05/16/2008 | LEHMAN BROTHERS KUHN L{ .....210,800.000 0 882,620 | ........ 0 5,270,000 0f . (741592)] ...... (741,592)] ......... 114,931 ... XXX
6299999 Total - Preferred Stocks - Banks, Trust and Insurance COMPANIES..........ocvivveivenieeiiesrssisssisssiesssessessssssssssenss | coveeneee 117,551,584 [ oo XXXoonnn | 1...122,449,940 | .....115,152,846 | ...7,274,474 | ..cccovveveee0 |0 | 7274474 | ... 0f... 122,449,940 | .............. 0 (4,898,356)] ....(4,898,356)] ...... 3,871,026 |..... XXX.......
Preferred Stocks - Industrial and Miscellaneous
00371G 10 5|ABN AMRO N AMER CAP FDG TR | PF|...| 09/26/2008 | MORGAN STANLEY & CO. INC] ....... 44,000.000 42,542,500 | ...3,379,150 O 3,379,150 | o0 | oo 45,921,650 0 0 0. 2,309,939 |..... XXX
35802N 30 3|FRESENIUS MED CAP.......c.ccconmuvvrnnnnns ...] 02/01/2008 [ MATURITY ...ovvvvvrrrrrierniiennnne ...138,000.000 ..138,000 212 0 0 138,000 0 0 2,717 |..... XXX
361861 AD 9| GMAC MUNICIPAL MORTGAGE TRUS] ... | 03/12/2008 | CITICORP SECURITIES INC....| ..7,500,000.000 ,500,000 0 0 0.0 | s 7,500,000 | .oovirvenen0 | s (93,750 ......... (93,750 ......... 194,833 |..... XXX
361861 AH 0| GMAC MUNICIPAL MORTGAGE TRUS] ...| 03/12/2008 | CITICORP SECURITIES INC....|..7,000,000.000 | ..............6,912,500 | ..................0.00 | ........7,000,000 [ ......... 7,000,000 0 0 0.0 [ et 7,000,000 | .ovovvvrrcen0 | o (87,500) ......... (87,500)] ......... 185,092 |..... XXX...o...
74251V 30 O0|PRINCIPAL FINL GROUP .| 09/26/2008 | LEHMAN BROTHERS KUHN L{ ..1,650,000.000 | ............41,250,000 | ................25.00 | .......41,250,000 | ....... 42,900,000 | ..(1,650,000) .0 ] ...(1,650,000) .......0 | e 41,250,000 0 0. 2,016,506 |..... XXX..oo...
999999 99 8] SUMMARY ADJUSTMENT..........cccoouurneee ...| 12/31/2008 [ VARIOUS (127,200) 0 (127,200) 0 0 0 0]... XXX.......
6399999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS. ... it | sesseeaas 101,501,200 ...101,816,176 | ....100,080,500 | ... . .0 f...1,601,950 | .......0 | ... 101,682,450 [ ..o 0 ] s (181,250)] ....... (181,250)] ...... 4,709,087 |..... XXX.ooooe
6599997. Total - Preferred Stocks - Part 4 230,797,718 .....236,266,116 | .....226,719,626 | ..9,390,356 | ............. (212)] e 0. 9,390,144 | ... 0. 236,132,390 ...(5,334,672)] ...(5,334,672)] ...... 8,901,053 |..... XXX..o...
6599999. Total - Preferred Stocks. 230,797,718 ...236,266,116 | ....226,719,626 | ...9,390,356 (212) 0 9,390,144 | ......... 0. 236,132,390 ...(5,334,672)] ...(5,334,672)] ...... 8,901,053 |..... XXX.ooooe
Common Stocks - Public Utilities
092113 10 9|BLACKHILLS CORP......ccccormmrrermrrrerrnnes ..| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 0 0 (1,440) 5,572 0 (1,522) (1,522) 167 |..... XXX
151897 10 7|CENTERPOINT ENERG . ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIEY . 0 0 (594) 2,507 0 (435) (435) 99 |..... XXX
233331 10 7|DTE ENERGY COMPANY.... .| 12/19/2008 [ VARIOUS..........ccomvvvrmrrrirrrirs . 0 0 1,127 34,449 0 (7,915) (7,915) 1,59 |..... XXX
29364G 10 3|ENTERGY CORP ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 0 0 (5,294) 9,646 0 (125) (125) 281 |..... XXX
337932 10 7|FIRSTENERGY CORP. ...| 12/01/2008 0 0 (4,028) 5,521 0 1,531 1,531 290 |..... XXX
69349H 10 7|PNMRESOURCESINC.... ...| 12/19/2008 | VARIOUS ,620.000 | ..ocvvvreerrrnnnn67,869 [ oo XXX [ v 173,367 | 141,999 | ... 31,368 | 0] e 94,986 | ......... (63,618) 78,381 (VN [ (10,512) [ ..ovvces (10,512) [ covvvveens 4,700 | ..... XXX
723484 10 1|PINNACLE WEST CAPITAL. ...| 12/19/2008 | VARIOUS 329.000 0 0 201 14,154 0 (4,431) (4,431) 691 |..... XXX...o...
80589M 10 2|SCANA CORP... ...| 12/19/2008 | VARIOUS 920.000 0 0 (2,577) 36,201 0 (5,093) (5,093) 1,893 |..... XXX..oo...
909205 10 6] UNISOURCE ENERGY CORP. .112/19/2008 ] VARIOUS........oooooiiiriiinniisnninss | corvinenes 735.000 0 0 299 23,489 0 (3,414) (3,414) 672 |..... XXX......
6699999. Total - Common Stocks - Public Utilities. 178,004 | .o XXXeoiiieies | e 304,906 | ..o 285843 [ ... 19,062 f ..o 0] s 94,986 | ........ (75,924) 209,920 0. (31,916)[ ...oooes (31,916)f ..o 10,387 | ..... XXX.ooon
Common Stocks - Banks, Trust and Insurance Companies
045487 10 5[ASSOCIATED BANC-CORP ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 225.000 4,499 6,368 6,095 272 0 0 272 6,368 0 (1,869) (1,869) 286 |.... XXX
046265 10 4[ASTORIA FINANCIAL CORP ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 218.000 5,258 5,073 185 0 0 185 5,258 0 (1,361) (1,361) 170 | ... XXX
054937 10 7|BB&T CORPORATION .| 12/19/2008 [ VARIOUS...........commvrermmrrernnreirnnne [ errernne 1,733.000 55,352 53,151 2,201 0 0 2,201 55,352 0 (6,757) (6,757) 3,223 |..... XXX
059692 10 3|[BANCORPSOUTH INC .| 12/19/2008 [ VARIOUS..........oosvvvrmmrrrmmerirnnes [ cevrrreeeens 728.000 15,230 0 0 0 0 0 15,230 0 311 311 160 |..... XXX
060505 10 4[BANK OF AMERICA CORP.. ...| 12/19/2008 | VARIOUS 618.000 21,222 408 0 0 408 21,630 0f....(11,207)| ......(11,207) | ............1,288 | ..... XXX
062540 10 9|BANK OF HAWAII CORP.. ...| 12/19/2008 | VARIOUS 904.000 | ..ovvvererrrnen39,057 [ ot XXX [ v 44,855 | .. 46,231 | L 0 0 (1,376) 44,855 0f.cc(5,798) ] ...........(5,798) | ............ 1,521 | ..... XXX
172967 10 1|CITIGROUP INC... .| 11726/2008 [ VARIOUS..........ocovvvrrmerrirnerririnns [ cevenes 11,532.000 293,434 0] ....210,645) ......(210,645)] ...........12,916 | ..... XXX
174420 10 9|CITIZENS BANKIN ...| 05/05/2008 | LEHMAN BROTHERS KUHN L{ ....... 13,703.000 223,135 0 ...(132,079) ......(132,079) ] ...........3,974 | ..... XXX
195493 30 9[COLONIAL BANCGROUP INC. ...| 10/27/2008 | VARIOUS 8,931.000 63,552 0] ...(»36670) .....(36,670)] .............3,394 | ..... XXX.......
200340 10 7[{COMERICAINC ...| 12/19/2008 | VARIOUS 2,279.000 82,591 0f...(»37430)] .....(37,430)| ...........4,512 | ..... XXX..oon..
302520 10 1|FNBCORP PA ...| 12119/2008 | VARIOUS 952.000 15,004 0 ficnn(2,954) | oo (2,954) | .............837 ] ... XXX.oonn
316773 10 O|FIFTH THIRD BANCORP.. ...| 12/23/2008 [ VARIOUS...........comvvvrmmrermmrrrnnns [ crreens 10,259.000 | ..ovovvverrrrrrn.80,037 | oo XXX | 000000 370,092 ] ..........257,809 | ...... 112,283 184,382 0 ...(104,345) ......(104,345)[ ..........12,106 | ..... XXX..oonn.
318672 10 2|FIRST BANCORPPR....... ...| 12/19/2008 | VARIOUS 3,230.000 23,547 2,519 26,066 0 7,250 [ 7,251 | 802 | .. XXX.ooonne
320517 10 5|FIRST HORIZON NATIONAL ...| 10/16/2008 | VARIOUS.. .15,390.180 | .ooovvvrerrrr. 116,503 [ oo XXX | v 461,850 | e 271,034 | ..... 190,816 242,512 0] ...(126,009) .......(126,009)] ...........9,484 | ..... XXX
320867 10 4|FIRST MIDWEST BANCORRP... .| 12/19/2008 [ VARIOUS..........ccommrrrmmreermmreernnne [ eerernne 1,442.000 0 0 37,398 0f.i(8,867)...........(8,867) | ..............894 | ... XXX .o
33582V 10 8|FIRST NIAGARA FINANCIAL GRI ...| 12/19/2008 | VARIOUS 3,627.000 | ..cooovvverenrrn55,086 | covee e XKX s | e d5,374 | 43,669 | ... 1,705 45,374 09712 [ 9712 | 2,031 | . XXX.ooonn
337915 10 2|FIRSTMERIT CORP......cccormvrvrrrrrrrrrenns ...| 12/19/2008 | VARIOUS 3,054.000 61,111 (115) 60,995 0 1721 1721 | 3,459 ] XXX
360271 10 O|FULTON FINANCIAL CORP ...| 12/19/2008 | VARIOUS 23,528 210 23,738 0 e @7TAD) [ (@71 | 044 ] XXX
446150 10 4[HUNTINGTON BANCSHARES. ...| 12/19/2008 [ VARIOUS..........ccoovvvrmvrrrmnrrrnene [ eererenh,244.000 | oo 31,907 [ XXX | 051,862 | e 50,801 | coovvevnee 1,061 51,862 0f......(19,955) .........(19,955) ............2,249 | ..... XXX
46625H 10 0]JP MORGAN CHASE&CO ...| 11/06/2008 7,333 77 7,410 0 f i (983) [ o (983) | 255 ] XXX
493267 10 8|KEYCORP .| 12/19/2008 [ VARIOUS..........comevvmmervrmerrrnene [ 1000 10,533.000 | oo 86,111 [t XXX | 0. 307,982 | 246,999 | ... 60,983 178,715 0f....(92,604) .........(92,604)] ...........10,513 | ..... XXX
571837 10 3|MARSHALL&ILSLEY CORP. ...| 11/06/2008 | BARCLAYS CAPITAL-EQUIT 226.000 0 0 5,460 0 feceenn(1,780) [ oo (1,780 | ... 145 ] XXX..oon..
635405 10 3|NATIONAL CITY CORP .| ...] 04/23/2008 [ VARIOUS...........comvvrrmmrirmrririnns [ crveens 16,368.000 | ..ovovvvrerrrnnn 97,552 | oo e XX | e 412,848 | 269,417 | ...... 143,430 259,596 0 ....(162,044)( ......(162,044) ...........3,437 | ..... XXX..oon..
649445 10 3[NEW YORK COMMUNITY BANCORP..|...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 284.000 4,993 (16) 4,977 0 [ (1,045 [ ..oc..ce...(1,045) | ... 284 ] . XXX..oonn
69331W 10 4[PFF BANCORP INC.....ccccoommrrerrmrrirranneens ...| 04/04/2008 | LEHMAN BROTHERS KUHN L{ ....... 10,841.000 | ..covovvvrerrrrn66,997 | oot e XXX | v 166,819 | e 130,526 | ........ 36,293 | o0 [0 [ 000036,293 | 0 | 166,819 | ..coovvvvrnne 0 .nn(99,822) ........(99,822) | ..cooevvvrrernnn0 | XXX..oon.
693475 10 5[PNC FINANCIAL SERVICES GROUP...|...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIEY ............191.000 12,539 25 12,564 0 f o373 [ o373 | 499 | XXX
69404P 10 1|PACIFIC CAPITAL BANCORP............... ...| 12/19/2008 [ VARIOUS...........comvrvermrriirrrriirnns 2 773.000 | e 12275 [ e XX [ e 16,983 | 15,560 | .......... 1,422 16,983 0 (4,708) (4,708) 680 |..... XXX.oonne
695263 10 3|PACWEST BANCORP.. ...| 12/19/2008 | VARIOUS 0 0 31,228 0 (1,092) (1,092) 1,069 |..... XXX.oonne
712704 10 5|PEOPLE'S BANK.. ...| 12/19/2008 | VARIOUS.. . 22,659 | ......... (5,752) 16,907 0 5,258 5,258 743 | ... XXX.......
733174 10 6|POPULAR, INC .1 12/19/2008 | VARIOUS..........ocormvrvermereirnnrrrns | v 10,328.000 | ..ooovvvvreerrn.55,898 | oot XXX | i 156,190 | e 109,477 | ........ 46,713 111,200 [V [ (55,302) | ......... (55,302) [ .veoovveens 4649 | ... XXX.ooone
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743859 10 O|PROVIDENT BANKSHARES CORP...... ...| 12/19/2008 | VARIOUS 9,309.000 86,851 94,265 | oo l0 [ o (T, 414) [ o (7,414) | ... 8,097 ] ... XXX
7591EP 10 0]|REGIONS FINANCIAL CORP ...| 12/19/2008 | VARIOUS B 4,973.000 . 105428 | .....ccc....0 | ...c...(64,512) | .........(64,512)] ............ 4,813 | ... XXX
837841 10 5[SOUTH FINANCIAL GROUP INC. ...| 05/07/2008 | DEUTSCHE BANK (U K).....cooce. [ cevernaee 7,090.000 123,295 | o0 | e (77,707) | e (T7,707) ] 2,694 | .. XXX
867914 10 3[SUNTRUST BANKSINC... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 223.000 13,833 [ 0 | (5,588) | e (5,588) [ o515 | e XXX
87161C 10 5]|SYNOVUS FINANCIAL CORP.. ...| 10/09/2008 | VARIOUS 5,518.000 149,720 | ..o | .rn(20,354) | .........(20,354) ] ...........3,141 | ..... XXX
872275 10 2|TCF FINANCIAL CORP.... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 262.000 4706 | o0 [ (513) | e (B13) | 00262 | XXX
898402 10 2| TRUSTMARK CORP ...| 12/19/2008 | VARIOUS 599.000 16,014 [ o0 | erinn(3,533) | (3,533 [ 509 | e XXX...o...
902973 30 4|USBANCORP ...| 12119/2008 | VARIOUS 23435 | o0 [ (4,613) | e (4,613) ] e 1,234 | XXX..oo...
904214 10 3] UMPQUA HOLDINGS CORP ...| 12/19/2008 | VARIOUS.. 35431 | oo [ (4,591) | .o (4,591) ] oo 1,653 ] XXX..o....
908906 10 0| UNIONBANCAL CORPORATION. ...| 10/01/2008 | Tender offer.. 403,784 | oo | 0 |0 ] 13,613 | XXX..oonn
909907 10 7|UNITED BANKSHARES INCW VA........ ...| 12/19/2008 [ VARIOUS..........ccoovvvemmmrermmrernnne [ 2000002,308.000 | oo 73,252 [ oreice XXX | evreeieeenn81,.347 |0 [0 |0 [0 |0 | 0 | 61,347 | o0 [ 11,905 | .o 11,905 | ..o 1,339 ] XXX
919794 10 7|VALLEY NATIONAL BANCORP ...| 12/19/2008 | VARIOUS 48,492 ) ) e 1,634 ] XXX
929903 10 2[WACHOVIA CORP.......ccccomeeeen. ...| 07/25/2008 | VARIOUS 302,870 ) ). 10,618 ] ... XXX
938824 10 9[WASHINGTON FEDERAL INC. ...| 12/19/2008 | VARIOUS.. . 9,417 ) ) [ESSC 151° 1 XXX
939322 10 3[WASHINGTON MUT INC COM ...| 04/10/2008 | LEHMAN BRO N L 269,917 ) ) [ S T XXX
949746 10 1|WELLS FARGO&COMPANY.... ...| 12/19/2008 | VARIOUS 27,060 ) ) e 1,158 ] XXX
971807 10 2[WILMINGTON TRUST CORP... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 6,771 ) ) [EL VN XXX
989701 10 7[ZIONS BANCORPORATION..........ccccee.. ...] 12/19/2008 | VARIOUS 147,976 0 (9,889) (9,889) 4,034 |..... XXX
6799999. Total - Common Stocks - Banks, Trust and Insurance COMPANIES..........ccourieriissisierissssssssssssssssessssenssesssnses | evsesnsensens2g 902,872 | orreeee XXXiiiivis | 10000, 5,576,467 | ... ..1,288,583 [ ..o .. 1422108 | ....... (133,525)] .0 | i 4,154,356 | .o 0 (1,651,484)] ....(1,651,484)] ......... 141,454 |..... XXX.......
Common Stocks - Industrial and Miscellaneous
001204 10 6|AGL RESOURCES INC ...| 12119/2008 | VARIOUS | 38,016 (335) 0 0 (335) 37,681 0 (8,062) (8,062) 1,604 |..... XXX..oo...
00206R 10 2|AT&TINC ...| 11/06/2008 | BARCLAYS C -EQUITIEY ........... 170.000 | coocovovvererreeen 17 [t XXX | 4,008 [ e 7,065 | ......... (3,059) 0 0 (3,059) 4,006 0 411 411 272 | ..... XXX..o....
020002 10 1|ALLSTATE CORP. ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 0 0 0 0 0 6,634 0 (1,175) (1,175) 0. XXX
02209S 10 3|ALTRIA GROUP INC ...| 11/06/2008 [ VARIOUS..........ccoovvermmrermmrernnne [ wrrrerrenn192.000 | v 222,859 [ orie XXX | 00000 222,331 | 227,466 | ......... (5,135) 0 0 (5,135) 222,331 0 528 528 992 |..... XXX
053611 10 9[AVERY DENNISON CORP... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 8,396 (90) 0 0 (90) 8,306 0 (3,088) (3,088) 194 |..... XXX
109043 10 9|BRIGGS&STRATTON ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIEY . 2,958 342 0 0 342 3,300 0 (479) (479) 125 | ... XXX
110122 10 8|BRISTOL MYERS SQUIBB COM.. ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 5,118 (171) 0 0 (171) 4,948 0 (1,139) (1,139) 239 |..... XXX
166764 10 0|CHEVRONTEXACO CORP ...| 12/19/2008 | VARIOUS.........ocomevcemevcrmerceenns | 00 549.000 | oo 38,804 [ oo XXX | 29,557 | v 51,238 | ...... (21,682) 0 0 (21,682) 29,557 0 9,247 9,247 1,308 |..... XXX......
172062 10 1] CINCINNATIFINANCIAL CORP ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 6,920 47 0 0 47 6,967 0 (2,651) (2,651) 205 |..... XXX
200641 10 8[COMMERCE GROUP INC.... ...| 06/05/2008 [ Merger.........cccccenuvremmerenneeenneees [ 10rere5,375.000 | covrivvrrnnnnn 197,263 | oot XXX s | v 163,991 | i 193,393 | ....... (29,401) 0 0 (29,401) 163,991 0 33,272 33,272 1,613 |..... XXX
201723 10 3[COMMERCIAL METALS CO ...| 12/19/2008 | DEUTSCHE BANK - EQUITY... 0 0 0 0 0 26,151 0 1,558 1,558 0].. XXX
233293 10 9|DPLINC ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 5,041 (616) 0 0 (616) 4,425 0 (846) (846) 140 | ..... XXX
23331A 10 9|DR HORTON INC. ...| 12/19/2008 [ VARIOUS...........ccoovvvrmrrirrrrriis rirreenn1,256.000 | oo 53,957 | et XKX e | 0000 83,662 | e 95,562 | ....... (11,900) [ ..oovvvvvriernne (V] I (V)N I (11,900) 83,662 0 (29,705) ......... (29,705)| ..oovvven. 2441 |..... XXX.......
248019 10 1|DELUXE CORP, ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 5,230 | ......... (1,813) 0 0 (1,813) 347 0 (1,585) (1,585) 119 |..... XXX..oon..
257867 10 1|RR DONNELLEY&SONS CO ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 5,170 (650) 0 0 (650) 4,520 0 (2,442) (2,442) 107 |..... XXX.oonn
260543 10 3|DOW CHEMICAL................... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIEY . 7,766 (254) 0 0 (254) 7,512 0 (2,690) (2,690) 331 |..... XXX..oonn.
277432 10 O|EASTMAN CHEMICAL COMPAN ...| 11/06/2008 | VARIOUS 8,430 | ......... (1,164) 0 0 (1,164) 7,266 0 (1,894) (1,894) 547 | ..... XXX.ooonne
278058 10 2|EATON CORP... ...| 12/19/2008 | VARIOUS 0 0 0 0 0 52,871 0 (4,282) (4,282) 0]... XXX
29266M 10 9|ENERGY EAST .. ...| 09/12/2008 | MERRILL LYNCH & CO.....ccccce. [ 10eeer.7,394.000 | cooovvirennn 211,319 [ oie XXX | 189,721 | 201,191 | ....... (11,469) [ ..o (V] I (] I (11,469) 189,721 0 21,598 21,598 8,237 | ..... XXX .o
363576 10 9|ARTHUR J GALLAGHER&CO.. ...| 12/19/2008 | VARIOUS 43,760 3,965 0 0 3,965 47,724 0 (2,869) (2,869) 2297 | ... XXX.......
364730 10 1|GANNETT CO ...| 12/19/2008 | VARIOUS 7,594 94 0 0 94 7,688 0 (5,142) (5,142) 306 |..... XXX
369604 10 3| GENERAL ELEC CO COM... ...| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE 0 0 0 0 0 9,235 0 (2,598) (2,598) 0]... XXX
370334 10 4|GENERAL MILLSINC....... ...| 12/19/2008 [ VARIOUS..........ccoovvvmmvrvrmnrrrnnne [ e 1,175.000 | cooivviriinrrnnn69,961 [ i XXX | i 57,142 | 66,975 | ......... (9,833) 0 0 (9,833) 57,142 012819 | .......... 12,819 | ............1,939 | ... XXX
370442 10 5| GENERAL MOTORS CORP. ...| 07/17/2008 | DEUTSCHE BANK (U K).....ccccc. [ +001...6,023.000 | .oovvvvrrerrrncnn 77,395 [ oiice XXX | v 176,143 | 149,912 | ........ 26,230 0 0 26,230 176,143 0 \ 012 ... XXX
372460 10 5| GENUINE PARTS CO ...| 12/19/2008 | VARIOUS 25,002 (2,136) 0 0 (2,136) 22,866 0 (2,921) (2,921) 842 |.... XXX
437076 10 2|{HOME DEPOT INC... ...| 12/19/2008 [ VARIOUS..........commrrrmrriirrnriis 0 0 0 0 0 26,247 0 6,823 6,823 275 | ..... XXX..oon..
443510 20 1|HUBBELL INC-CLB..... ...| 12/19/2008 | VARIOUS 0 0 0 0 0 23,822 0 2,406 2,406 0. XXX..oon..
464287 16 8|ISHARES DJ SELECT DIVIDEND ...| 12/23/2008 | VARIOUS..........cccoovermmrrrmmrrrnnns [ 207,200,000 | .................367,508 | ......... 426,570 | ............ 393,389 | ....... (EIPA01:) ) - (V] I (V] I (15,208) | ..coevr0 | e 426,570 | coovrrrrnd [V [ (59,062) ......... (59,062) ........... 12,332 | ..... XXX..oonn
494368 10 3|KIMBERLY CLARK CORP COM... ...| 11/06/2008 [ VARIOUS..........ccommvrvrmmriirmnrrirns 9,726 10,470 (744) 0 0 (744) 9,726 0 (1,049) (1,049) 439 |..... XXX..oon.
50075N 10 4|KRAFT FOODS INC.. ...| 12/19/2008 | VARIOUS 15,990 0 0 0 0 0 15,990 0 (1,796) (1,796) 0]... XXX
505336 10 7|LAZBOYINC ...| 04/04/2008 | LEHMAN BROTHERS KUHN L( ....... 10,621.000 68,167 | covvevereeene 84,225 | ....... (QLGHOET:) ) [— (V] I (V] [ (16,058) 68,167 0 [ 17,756 | .oooeoneee AV [— 425 |..... XXX.oonne
523768 10 9|LEE ENTERPRISES. ...| 11/04/2008 | VARIOUS 8,607.000 131,601 | oo 126,093 | ......... 5,508 [ .o 0. 104,661 | ......... (99,153) 26,940 0 (9,769) (9,769) 4,906 | ..... XXX.oonne
524660 10 7|LEGGETT&PLATT.... ...| 12/19/2008 [ VARIOUS..........comvvverrreirrnrrirs 1,030.000 18,169 17,963 206 0 0 206 18,169 0 (2,587) (2,587) 773 |..... XXX.ooone
532457 10 8 .| 11/06/2008 | BARCLAYS CAPITAL-EQUITIE ...155.000 8,892 8,275 616 0 0 616 8,892 0 (3,798) (3,798) 219 |..... XXX.ooone




Annual Statement for the year 2008 of the Metropolitan Property and Casualty Insurance Company

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

9'viL3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F il 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 Changein  Exchangd Value (Loss) (Loss) (Loss) Received
CUSIP g| Disposal Shares Par Actual Carrying Increase/ [(Amortization)/| Impairment B/A.C.V. [hangei at Disposal on on on Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) |B./A.C.V. Date Disposal Disposal Disposal Date
534187 10 9|LINCOLN NATIONAL CORP.. .. | 11/03/2008 | VARIOUS.........cccoevvverererenee | 00eennih, 716510 | o 81,162 | e XXX | 221,459 | 274,595 ] 00 (B53,136) | O | 0 ] (53,136) | e 0221459 |.............0 | ......(160,297) | ......(160,297) ...........7,830 [ ..... XXX.....
574599 10 6|MASCO CORP .| .. [11/06/2008 | BARCLAYS CAPITAL-EQUITIH ..........203.000 | ..ccoovorreeneen 1,791 [ it XXX | 4,450 | 4,387 | 63 |0 |0 63 | 0 [ iiiennnd450 [0 ] e n(2,659) | ... (2,659) | ... 188 | ... XXX.....
577081 10 2[MATTELINC....... .. 112/19/2008 | VARIOUS.........cccocveverererenee | 20e0eeerni409.000 | cooiiiininnnn86,039 | it XXX i | veiereeen8,258 | el 1787 | 870 [ 0 |0 | i 470 | 08258 [0 | ceeen(2,219) | (2,219 | o170 | e XXX.....
583334 10 7|MEADWESTVACO CORP.. ... 111/06/2008 | BARCLAYS CAPITAL-EQUITH ..........144.000 | ......cccorveeeeec 1,900 [ ovoecee XXX | evreiieeend,008 | oo 4,507 | e (501) | il [ 0 | e (501) | e 0,006 [0 | creeen(2,106) | <. n(2,106) | o 99 | e XXX.....
589331 10 7[MERCK&CO. INC.....coovvrrririririinns .. |11/06/2008 | VARIOUS.........ccovverererenenee | e 124000 | o 3,454 |t XXX i | e 3,962 | 0 7,206 | (3,244 [ 0 | 0 | i (3,244) | 03,962 [0 | e (508) | ... (508) | ... 976 | .. XXX.....
589400 10 0[MERCURY GENERAL CORP .. 112/19/2008 | VARIOUS.........ccocovvvererencnee | 220021,549.000 | coovviinrnn89,881 | it XXX i | e 72183 | 0 | il 0 O |0 | 0 0 [ 72,183 [0 ] einn(2,302) | ........(2,302) | ..........2,564 | ..... XXX.....
650111 10 7|NEW YORK TIMES CO -CL A. .| .- 112/19/2008 reneneneneneneneneens | 000008,860.000 | 59,224 | XXX | 191,309 155,316 135,993 0] 29,840 8,153 0 161,469 | ......c.e.n0 ] .....(102,245) | ......(102,245) | ...........6,629 | ..... XXX.....
654086 10 7|NICORINC............. |- 112/19/2008 | VARIOUS.........c.ocvevvrererenen | 001,127,000 | cooiinind0,799 | XXX i | 083,956 | v 47,728 | B 773) 0 |0 | el (B773) | 043,956 .0 | eoieen(3,157) | e (3,157) | 2,096 | ... XXX.....
65473P 10 5[NISOURCEINC.............. .|.. ]11/06/2008 | BARCLAYS CAPITAL-EQUITH .........241.000 | .....cccceeee0eeee3,009 [ covoires XXX eoivoen | vviierenenid, 550 | i, 552 [ @) [ veeeiecenn0 | eiiiicennl0 | i (2) | i 0 [ iiirenend,550 [0 | (1,541 | (1,541 | 222 | XXX.....
680223 10 4|OLD REPUBLIC INTL CORP.. .. [12/19/2008 | VARIOUS.........cccovvrerverrerrenns | 2000 7,085.000 | oo 75,362 [ coveres XXX eoiiir | 000 108,967 | ... 109,180 | overece(213) o0 | vviieiennl0 | e (213) | e 0f....108967 |.......D0]....(33,605)]....(33,605) .....4711 | ... XXX.....
682680 10 3|ONEOKINC........ccoceune. .. | 11/06/2008 | BARCLAYS CAPITAL-EQUITH ..........156.000 | ......cccoeseeeed,526 [ covreres XXX eiioin | e 579 | 6,984 | 1 i(2,405) [ o0 | 0 | e (2,405) | e 0 [ 579 [0 | i (83) | e (B3) | i 243 | XXX.....
693506 10 7|PPG INDUSTRIES INC... .. |12/12/2008 | VARIOUS...........cocovevevererenes | 2000 146.000 | oo 6,521 | et XXX s | 09,530 | 010,254 | (723) [ 0 |0 | e (723) | 09,530 [0 | eennn(3,009) | ........(3,009) | .............305 | ..... XXX.....
69351T 10 6|PPL CORPORATION .. |12/19/2008 | VARIOUS..........ccocovvvevererenee | 0000000 588.000 | oo 17,622 | e XXX s | e 18,399 |0 | 0 O |0 | 0 08,399 [0 | oM7) | el (777) | 1,634 | XXX.....
717081 10 3|PFIZERINC............ ... 112/02/2008 | VARIOUS..........ccccovveverereres | o0 241,000 | v 3,944 | XXX | 5,601 | e 5,478 | 123 0 0 | 123 05,601 [0 | e (1,657) | .. (1,657) | 308 | o XXX.....
724479 10 O|PITNEY BOWES INC...... .. |11/06/2008 | BARCLAYS CAPITAL-EQUITIH ..........181.000 | .cccoovvvrreeneni,535 | i XXX i | verereenn6,983 | 6,885 | 98 [0 |0 | 98 | 08,983 [0 | e (2,448) | ... (2,448) | o190 | o XXX.....
749685 10 3|RPM INTERNATIONAL INC... .. |11/06/2008 | BARCLAYS CAPITAL-EQUITIH ..........185.000 | .cccovvvvereennen 2,493 | ot XXX e | e 3,323 | 003,756 | e (@32) [ 0 |0 | e (432) | e 0 [ 3,323 [0 | e (830) | v (830) | v 142 | XXX.....
803111 10 3|SARALEE CORP .. |11/06/2008 | BARCLAYS CAPITAL-EQUITIH ..........126.000 | .ocoovrrerene 1,199 | it XXX i | i 1,972 | 002,024 i d(B2) [ O |0 | e (52) | e O [ 1,972 [0 | et (TT3) | e (TT3) | i 46 | XXX.....
81725T 10 O|SENSIENT TECHNOLOGIES CORP.. | .. |12/19/2008 | VARIOUS..........ccconvmememecnecnee | 2000564000 | oo 12,659 | i XXX i | e 10,158 | 15,950 | en(5,792) [ 0 | 0 | ei(5,792) | 010,158 [0 | 2,501 | 2,501 | e 817 | XXX.....
835495 10 2| SONOCO PRODUCTS CO.......ccconee .. |12/19/2008 | VARIOUS... 000 | i 3,808 [ o XXX | 5,429 [ 05,229 [ 200 | 0 0 [ 200 | 0 [ 5,429 [0 | e (1,621) | e (1,621) | 130 | e XXX.....
868168 10 5| SUPERIOR INDUSTRIES INTL.. . 112/19/2008 [ VARIOUS..........coervrrirerreirenes | v 5,703.000 | .ooovvreernnn62,692 | oo XKX e | 097,322 ] 0l 103,624 ] ii(6,302) [ 0 | 0 ] (6,302) 097,322 [0 ] . (34,630) | .......(34,630) | ..........3,650 | ..... XXX.....
883203 10 1| TEXTRONINC.... .. |12/19/2008 | DEUTSCHE BANK - EQUITY. +619.000 | oo 9,440 [ b XXX | 9765 | O O 0 ] 0 0 0 [ 3,765 [0 | i (325) | e (325) | 0 XXX.....
913275 10 3[UNITRININC...... .. [12/19/2008 | VARIOUS.........ocrvrirerrcrrrirns reeereennn237.000 | 4,362 | XXX | 6,522 6,136 ] 386 [0 |0 ] 386 | 08522 [0 | cin(2,160) | ... (2,160) | ... 353 | .o XXX.....
913456 10 9| UNIVERSAL CORP/VA... .. | 11/06/2008 | BARCLAYS CAPITAL-EQUITH ..........178.000 | .......ccces0eer8,881 [ covreces XXX eviois | iiieeecen 8,876 | el 917 | (2241 [ 0 0 | cn(2,241) | 0 [ iierernen8,876 [0 | i |5 320 | XXX.....
94106L 10 9| WASTE MANAGEMENT .. |12/19/2008 | VARIOUS... ...594.000 18,306 | .o XXX | 19,305 | 19,406 | (10 ] a0 [ ieO | (101) 019,305 [0 | evieeeen(999) | v (999) | 604 | XXX.....
942622 20 0| WATSCO INC .. |12/19/2008 | VARIOUS... 1,369.000 | .... 51,740 | XXX | e 54171 50,324 30847 0 0 ] 3,847 ] 0 [ 54171 [0 | (2,431 ] (2,431 2,396 e XXX.....
989390 10 9| ZENITH NATIONAL INSURANCE CP. | .. [12/19/2008 ] VARIOUS.........cccocovvviveiricrcene | o 266.000 | ..ooovirns 8,190 ...11,898 e o0 ] (59) ] 011840 o0 ] (3,650) | ... (3,650 | .............B544 | ... XXX.....
6899999. Total - Common Stocks - Industrial and Miscellaneous..... 2,210,167 |.....XXX........ | .......2,853,498 | ....... 2,674,941 |....(132,506) | .....coooeeeer..0 | ... 134,501 | ......(267,007)] ........ 0]....2717622 | ..........0 | .....(507,455)| ......(507,455)] .........83,006 | ..... XXX.....
7299997. Total - Common Stocks - Part 4.........coooivininnnnnanans 4,891,043 .......6,950,027 |.1,175139 [ ................0 | ..1,651,595 | .....(476,456)| ........ 0 .7,081,898 |.............0 | ...(2,190,855) | ...(2,190,855) | .......234,847 | ..... XXX.....
7299998. Total - Common Stocks - Summary Item from Part 5......... 2,156,222 | ... XXX..o... | ......2.502,772 | oo 0 | OISO O [ [ o I [P 0 2,502,772 | ............0 | .....(346,550) | ......(346,550)| ........14,047 | ..... XXX.....
7299999. Total - Common Stocks...... 7,047,265 .......6,950,027 ] ..1,175,139 .0].1,651,595 | ... (476,456)] ........ 0]....9584670 |......0 |..(2537,405)] ..(2,537,405)( .....248,8%4 | ..... XXX.....
7399999. Total - Preferred and Common Stocks 237,844,983 ...247,503,759 | ...233,669,653 | 10,565,495 | .... (212)] ..1,651,595 | ...8,913,688 | ........ 0 45,717,060 ..9,149,947 | ..... XXX.....
7499999. Total - Bonds, Preferred and COmMmMON STOCKS..........cociics worveriiiiiiiiiiisisisciseisessissississeseeseeseeseesseseissessesnenees | e 1,368,131,644 1,372,211,009 | ...784,891,232 | 11,090,566 | ...3,746,291 | ..2,455,173 | ..12,381,684 | ........ 0 |..1,382,031,224 .(13,899,580) | ..37,853,532 | ..... XXX.....
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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 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.JA.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 - U.S. Government
[ 93978T CY 3] WASHINGTON STATE HOUSING FINANG ... [ 09/18/2008 MERRILL LYNCH...............co..... | 10/30/2008 [ MERRILL LYNCH | 6,300,000 | 6,300,000 | 6,300,000 | 6,300,000 | 0| 0] 0] 0| 0| 0] 0| 0. 75135 [ ....... 42,022
[0399999.  Total - Bonds - U.S. Govermnment [......6,300,000 [ .......6,300,000 [ .......6,300,000 |........5,300,000 | 0] 0] 0] 0] 0] 0] 0] 0]...75135 [ ......42,022
Bonds - States, Territories and Pc ions
575827 6M 7| MASSACHUSETTS STATE OF.... ...| 09/30/2008 | MERRILL LYNCH.... 09/30/2008 | BARCLAYS BANKOF N Y.......{ ....... 10,000,000 | ...... 10,980,400 | ...... 10,980,400 | ...... 10,980,400 0 0 0 0 0 0 0 0]... 241,389 | ...... 241,389
575827 6Z 8|MASSACHUSETTS STATE OF.... ...| 09/18/2008 | MERRILL LYNCH 09/30/2008 | MERRILL LYNCH.. ..4,995,000 .4,995,000 | ........ 4,995,000 14,995,000 0 0 0 0 0 0 0 0. 56,412 | ........ 40,936
57585K WD 6| MASSACHUSETTS HEALTH&EDUCATION ... | 09/26/2008 | MERRILL LYNCH.... 09/26/2008 | MERRILL LYNCH.. .25,000,000 | ......26,048,250 | ...... 26,048,250 | ... 0 0 0 0 0 0 0 0]... 374,306 | ...... 374,306
1799999. Total - Bonds - StAtes, TErtOrES & POSSESSIONS. ... . vuuuiieririieis  ririssiisssssesssssasssssssssssases s es s st s sttt ettt nnnns | neses 39,995,000 | ...... 42,023,650 | ...... 42,023,650 |...... 42,023,650 0 0 0 0 0 0 0 0].. 672,107 | ..... 656,631
Bonds - Political Subdivisions of States
040507 FM 2| ARIZONA HEALTH FACILITIES AUTHORI] ...| 06/11/2008 | CITICORP SECURITIES INC....| 06/17/2008 | CITICORP SECURITIES INC....{ ....... 10,000,000 | ...... 10,000,000 | ...... 10,000,000 | ...... 10,000,000 0 0 0 0 0 0
040507 KT 1|ARIZONA HEALTH FACILITIES AUTHORI] ...| 08/21/2008 | MORGAN STANLEY & CO. INC| 08/29/2008 | MORGAN STANLEY & CO. INC{ ......... 7,500,000 | ........7,854,075 | ........ 7,854,000 |........ 7,853,988 0 (87) 0 (87) 0 0
040507 KY 0|ARIZONA HEALTH FACILITIES AUTHORI] ...| 08/21/2008 | MORGAN STANLEY & CO. INC| 08/29/2008 | MORGAN STANLEY & CO. INC{ ....... 20,000,000 | ......19,514,800 | ...... 19,450,000 |...... 19,514,807 0 7 0 7 0 0
078027 HD 4|BELL COUNTY TXHEALTH FACILITIES ) ... | 02/13/2008 | GOLDMAN, SACHS & CO. (DOl 03/26/2008 | GOLDMAN, SACHS & CO. (DO .......27,475,000 | ......27,475,000 | ...... 27,475,000 | ......27,475,000 0 0 0 0 0 0
121342 LE 7|BURKE COUNTY GA DEVELOPMENT AU] ... [ 03/05/2008 | MORGAN J P SEC INC............. 03/12/2008 | MORGAN J P SEC INC............. . 3,435,000 0 0 0 0 0 0
181000 KT 6|CLARK COUNTY NV... ...| 02/19/2008 | LEHMAN BROTHERS KUHN L{ 07/09/2008 | LEHMAN BROTHERS KUHN L( .. 311,460 | .......5,272,145 | oo | e 24,735 0 24,735 0 0
207757 5B 7| CONNECTICUT STATE ...| 07/10/2008 | LEHMAN BROTHERS KUHN L{ 10/01/2008 | OTHER - ISSUING COMPANY.{ ........10,000,000 | ......10,000,000 { ...... 10 000,000 | ... 0 0 0 0 0 0
249181 K7 2|DENVER, CITY AND COUNTY AIRPORTF ...| 02/07/2008 | LEHMAN BROTHERS KUHN L{ 08/21/2008 | LEHMAN BROTHERS KUHN L{ .......15,000,000 | ......15,000,000 | ...... 15,000,000 | ...... 15,000,000 0 0 0 0 0 0
357122 JM 3| FREMONT CA - COP.....cccomvrrvrrrrrrrcrririenns ...| 07/24/2008 | LEHMAN BROTHERS KUHN L{ 10/01/2008 | Called..........cccccovrrurrermerrerneerirnnnns | w0rr..15,130,000 | ......15,130,000 | ...... 15,130,000 |...... 15,130,000 0 0 0 0 0 0
45200B PM 4| ILLINOIS FINANCE AUTHORITY. ...| 03/20/2008 | MERRILL LYNCH.... 04/01/2008 | Called.......c.coeeveeeeeeecreeeeceeercenenee | 207,400,000 | ........7,400,000 | ........ 7,400,000 |........ 7,400,000 0 0 0 0 0 0
516708 AZ 7|LARAMIE COUNTY WY... ...| 01/24/2008 | GEORGE K BAUM 10/15/2008 | GKB-GEORGE K BAUM........... | ......10,000,000 | ..... 10,000,000 | ...... 10,000,000 |...... 10,000,000 0 0 0 0 0 0
516708 BA 1|LARAMIE COUNTY WY... ...| 01/24/2008 | GEORGE K BAUM... 10/15/2008 | GKB-GEORGE K BAUM 3,500,000 3,500,000 3,500,000 0 0 0 0 0 0
525184 MA 2| TEXAS DEPARTMENT OF HOUSING & C{ ... | 12/24/2008 | CITICORP SECURITIES INC....| 12/31/2008 | CITICORP SECURITIES INC....{ .........2,335,000 | ........ 2,335,000 2,335,000 2,335,000 0 0 0 0 0 0 0 0
575579 PG 6| MASSACHUSETTS BAY TRANSPORTATI| ... | 04/24/2008 | LEHMAN BROTHERS KUHN L{ 07/30/2008 | LEHMAN BROTHERS KUHN L( .........8,440,000 | ........ 8,482,200 | ........ 8,387,250 |........ 8,477,863 | .covvvvrrerercn0 | v (4,337) 0 (4,337) 0 0. (90,613)] ....... (90,613) ..... 249,683 | ...... 140,667
576002 BT 5|MASSACHUSETTS ST SPECIAL OBLIGAT ...| 08/14/2008 | BANK OF AMERICA.................. 10/31/2008 | BANK OF AMERICA. . ...110,686,430 |...109,776,297 | ....ccooecereel0 | coveene. 12,277 [ (U 12,277 [ ool (V] [ 0. 910,133 | ...... 910,133
60374V CC 5| MINNEAPOLIS MN HEALTHCARE SYSTE( ... | 06/11/2008 | CITICORP SECURITIES INC....| 06/17/2008 [ CITICORP SECURITIES INC.... ,000,000 | ...... 10,000,000 | ...... 10,000,000 | ...... 10,000,000 0 0 0 0 0 0 0 0
64579F AQ 6|NEW JERSEY HEALTH CARE FACILITIES ... | 03/14/2008 | GOLDMAN, SACHS & CO. (DOJ 03/27/2008 | GOLDMAN, SACHS & CO. (DO 2,650,000 2,650,000 2,650,000 2,650,000 0 0 0 0 0 0 0 0
64579F PQ O0|NEW JERSEY HEALTH CARE FACILITIES ... | 03/14/2008 | GOLDMAN, SACHS & CO. (DOJ 04/04/2008 | VARIOUS..........ccccommrvermmrrirnrrins | v 21,550,000 | ....... 21,550,000 | ...... 21,550,000 | ...... 21,550,000 0 0 0 0 0 0 0 0
64972F MR 4| NEW YORK CITY NY MUNICIPAL WATER) ... | 02/15/2008 | DEPFA - FIRST ALBANY SECU| 03/10/2008 | DEPFA - FIRST ALBANY SECU] .........8,675,000 | ........8,675,000 8,675,000 8,675,000 0 0 0 0 0 0 0 0
650034 Z9 5|NEW YORK STATE URBAN DEVELOPME] ...| 07/03/2008 | LEHMAN BROTHERS KUHN L{ 07/17/2008 | Tender offer..........cccoccvmmveermmreens | covenee 15,000,000 | ...... 15,000,000 | ...... 15,000,000 | ...... 15,000,000 0 0 0 0 0 0 0 0
677288 AC 6| OHIO COUNTY KY...oooomrrrrerrierrineerineens ...| 02/13/2008 | GOLDMAN, SACHS & CO. (DOI| 03/04/2008 | GOLDMAN, SACHS & CO. (DO] ....... 10,000,000 | ...... 10,000,000 | ...... 10,000,000 | ...... 10,000,000 0 0 0 0 0 0 0 0
708792 8B 5| PENNSYLVANIA HOUSING FINANCE AGH ... | 03/18/2008 | GOLDMAN, SACHS & CO. (DOI 04/15/2008 | GOLDMAN, SACHS & CO. (DOJ .........2,720,000 ..2,720,000 | ........ 2,720,000 |........2,720,000 0 0 0 0 0 0 0 0
745190 VZ 8|PUERTO RICO HIGHWAY AND TRANSP( ... | 06/05/2008 | BANK OF AMERICA 10/31/2008 | BANK OF AMERICA.. 55,995,000 | ......55,519,043 | ...... 55,877,411 |.....55,523,642 | .....ccoonuvvenn. (U] [ 4,599 0 4,599 0 0]...353769 | ... 353,769
796815 UR 7| SAN BERNARDINO COUNTY OF - MED ({ ... | 08/18/2008 | MERRILL LYNCH.... 10/02/2008 | MERRILL LYNCH J [ 23,800,000 | ....... 23,800,000 | ...... 23,800,000 | ...... 23,800,000 0 0 0 0 0 0 0
88256C AW 9| TEXAS MUNICIPAL GAS ACQUISITION &| ... | 06/27/2008 [ Exchanged 07/14/2008 | EXCHANGES (UNLIKE) B 10,000,000 | ...... 10,001,842 | ........ 9,994,910 | ...... 10,001,840 0 2) 0 2 0 0 .nn(6,930)| ... (6,930)
88256C CM 9| TEXAS MUNICIPAL GAS ACQUISITION &] ... [ 01/29/2008 | MERRILL LYNCH 06/27/2008 | Exchanged.............. ...5,000,000 ..5,000,000 5,000,000 5,000,000 0 0 0 0 0 0 0
899661 CU 4| TULSA OK MUNICIPAL AIRPORT............. ...| 09/17/2008 [ MORGAN STANLEY & CO. INC| 12/01/2008 | PUT BY HOLDER.. .15,500,000 | ......15,457,950 | ...... 15,500,000 |...... 15,465,341 | .o (N I 7,391 0 7,391 0 0f....34659| .. 34,659
944514 AC 2| WAYNE CHARTER COUNTY MI AIRPORT] ...| 04/25/2008 | GOLDMAN, SACHS & CO. (DOl 05/20/2008 | GOLDMAN, SACHS & CO. (DO] ....... 12,000,000 | ...... 11,989,920 | ...... 12,000,000 | ...... 11,989,920 0 0 0 0 0 0f....10,080 | ... 10,080 54,040
98322P 3S 6| WYOMING COMMUNITY DEVELOPMENT] ... | 09/18/2008 | MERRILL LYNCH............cooevvenn. 10/30/2008 | MERRILL LYNCH 3,530,000 3,530,000 3,530,000 3,530,000 0 0 0 0 0 0 0 42,248
986476 AS 8] YORK COUNTY SC......cooniirreiirririiiisinnenas ...] 01/24/2008 | LEHMAN BROTHERS KUHN L{ 04/02/2008 | LEHMAN BROTHERS KUHN L ......... 1,000,000 {........ 1,000,000 | ........ 1,000,000 |........ 1,000,000 0 0 0 0 0 0 o0 |0 |
2499999. Total - Bonds - Political Subdivisions of States. ....455,435,000 | ...452,031,260 | ...453,261,461 |...452,075,843 | .....ccceieennl 0. 44,583 | ..o 0 f 44583 | .o ()] [P 0
Bonds - Special Revenue and Special Assessment
011832 S9 4| ALASKA HOUSING FINANCE CORP........ ...| 09/30/2008 | MERRILL LYNCH.... 11/06/2008 | MERRILL LYNCH.. B 11,005,000 | ......11,005,000 | ...... 11,005,000 |...... 11,005,000 0 0 0 0 0 0
13034P AD 9| CALIFORNIA HOUSING FINANCE AGEN( ...| 09/30/2008 | MERRILL LYNCH 11/06/2008 | MERRILL LYNC .18,455,000 | ......18,455,000 | ...... 18,455,000 | ......18,455,000 0 0 0 0 0 0
13034P AH 0| CALIFORNIA HOUSING FINANCE AGEN( ...| 09/18/2008 | MERRILL LYNCH 11/06/2008 | MERRILL LYNC ...4,620,000 0 0 0 0 0 0
454806 CL 2|INDIANA HOUSING AND COMMUNITY D ...| 09/18/2008 | MERRILL LYNCH 11/06/2008 | MERRILL LYNC ...7,500,000 0 0 0 0 0 0
64468T 7W 1| NEW HAMPSHIRE HOUSING FINANCE A ... [ 09/30/2008 | MERRILL LYNCH... 11/06/2008 | MERRILL LYNCH.. .16,935,000 0 0 0 0 0 0
646129 U5 3|NEW JERSEY ST HOUSING&MORTGAGH ...| 03/20/2008 | LEHMAN BROTHERS KUHN L{ 07/01/2008 | LEHMAN BROTHERS KUHN L ...5,700,000 ,173,052 0 5,945 0 5,945 0 0
67756Q CP 0| OHIO HOUSING FINANCE AGENCY OH..|...| 09/18/2008 | MERRILL LYNCH . | 11/06/2008 | MERRILL LYNCH ...9,500,000 9,500,000 0 0 0 0 0 0
98322P 4R 7| WYOMING COMMUNITY DEVELOPMENT] ... | 09/18/2008 | MERRILL LYNCH.... 11/06/2008 | MERRILL LYNCH.. ...5,015,000 5,015,000 5,015,000 0 0 0 0 0 0
3199999. Total - Bonds - Special Revenue and Special Assessments ....... 78,730,000 | .....78,197,107 | ...... 78,279,016 | ...... 78,203,052 |....ccoccoee0 | e 5,945 0 5,945 0 0
6099998. Total - Bonds .....580,460,000 | ...578, 552 017 |...579,864,127 |....578,602,545 | .......ccc..e..0 | oo 50,528 0 50,528 0 0
Common Stocks - Banks, Trust and Insurance Companies-
35907K 10 5|FRONTIER FINANCIAL CORP 06/03/2008 | DEUTSCHE BANK (U K) ..| 10/09/2008 | DEUTSCHE BANK - EQUITY ...53,309 ....107,654 0 0 0 0 0 0
947890 10 9| WEBSTER FINANCIAL CORP. 05/07/2008 | DEUTSCHE BANK (U K) .| 12/19/2008 ] VARIOUS........coooviinrrensrrisnins | connneend ...87,300 | ...........189,076 0 0 0 0 0 0
6799999. Total - Common Stocks - Banks, Trust and Insurance Companies 796 730 .140,609 296,730 0 0 0 0 0 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
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0 Par Value Current Interest
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CUSIP g Date Disposal Shares Actual Value at Increase/ [(Amortization)] Impairment | B.JA.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
Common Stocks - Industrial and Miscellaneous
044209 10 4] ASHLAND INC... .. |10/09/2008 | DEUTSCHE BANK - EQUITY. | 11/24/2008 | BARCLAYS CAPITAL-EQUITIH ..55,761 134,512 0 0 0 .0
143658 30 0| CARNIVAL CORP.. .. 109/12/2008 | MERRILL LYNCH & CO.......... 11/04/2008 | BARCLAYS CAPITAL-EQUITIH 147873 ..243,641 0 0 0 .0
464287 16 8|ISHARES DJ SELECT DIVIDEND.. . [12/16/2008 | VARIOUS.........coovererrirrirrieens 12/23/2008 | VARIOUS..........ccccovvvrerrerennr | ....27,600.000 | ......1,526,506 | ......1,372,994 | ...... 1,526,506 0 0 0 .0
534187 10 9|LINCOLN NATIONAL CORP .. |10/15/2008 | OTHER - ISSUING COMPANY| 10/17/2008 | BARCLAYS CAPITAL-EQUITIH . 47,706 0 0 0 0 0
718172 10 9| PHILIP MORRIS INTERNATIONAL......... .. |03/31/2008 | Spinoff... 04/22/2008 | LEHMAN BROTHERS KUHN | ....... 6,408.000 | ......... 219,471 0 0 0 0
891906 10 9] TOTAL SYSTEM SERVICE-WII.............. .. 101/02/2008 | Spinoff... ..101/22/2008 | VARIOUS... ...81,912 0 0 0 .0
6899999. Total - Common Stocks - Industrial and MiSCEIANEOUS.......... ..oovvvevreveviiiieieieeeeeeeeeeeeeevereseesee e 2,206,042 0 0 0 .0
7299998. TOA = COMMON SEOCKS. ......cvcviveiveecteteeeeecetet ettt ciete etetetetesieeseeestetetess e eeesaetesesesssesseesesesasessesesesesesesssssesesesesesasassssesesesssessssssesesesesessssseseserenesesssssees | seveee 2,502,772 0 0 0 .0
7399999. Total - Preferred and COMMON STOCKS...........c..oovivriioiiiiiis cveveieisiiesierestesssesessesessesessesessesessesessenesssessosessesessassessssssssssssssssssssnssssnssssnssssnssssesssesssesssnsssenas | ceees 2,502,772 0 0 0. 0 0 ] 0 1....(346,550) | ....(346,550) | ...
7499999, Total - Bonds, Preferred and Common Stocks 054,789 | ..582,020,349 | ..581,105,317 | ................ 0].... 50,528 | ................ 0 50,528 |.........0 |.........0 | ...915,032 | ..... ..4,261,056
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC  |NAIC Valuation] Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien| (See SVO | Intangible Assets| Total Amount 10
CusIpP Description Insurer | Purposes and | Connected with of Such Book/Adjusted
|dentifi- Name of Subsidiary, Controlled or |dentification| Procedures | Holding of Such | Intangible Carrying Number of % of
cation Affiliated Company Foreign] Number Manual)  |Company's Stock]  Assets Value Shares Outstanding
Common Stocks
U.S. Property and Casualty Insurer
32000* 10 3| Economy Fire and Casualty Insurance Company ........... [ 22926......... [ 3iiA......cccooveei| ..NOuiiriiiiii [0 i 362,761,164
59180* 10 8|Metropolitan Casualty Insurance Company........ ceereeeenes | 40169, | BiA e [ NO | 0 [ 49,836,742
59188# 10 6| Metropolitan Direct Property and Casualty Insurq ........... | 25321......... | BiiA.cccvevvneeee [ NOeiiicicis | e 0 25,633,698
59200* 10 4| Metropolitan General Insurance Company......... [ ccoceeeees | 39950, [ SilA. oo [ NOe [0 | 31,849,907
59214# 10 4| Metropoltian Group Property and Casualty Insur ........... | 34339......... | 3ilA.....ccccocecee | .NOovvovcceen |0 | 300,021,597
1199999. | Total - Common Stocks - U.S. Property and Casualty INSUIET............coveveeieiieriieiierceicesscsnersnenss | cerervenisieneerenea0 | ovee. 770,103,108
Other Affiliates
590894 10 6| Metropolitan P&C Managing General Agency.... | ...........
591990 10 6| Metropolitan Lloyds, INC.......c.cocoeeveerrirercrennnns | oo
59155# 10 5| MetLife Auto and Home Insurance Agency..
1799999. | Total - Common Stocks - Other Affiliates....
1899999. | Total - COMMON SHOCKS. ... v.vereurerreriesesseseeseeseessessessessesssesssesensessesssssansessessessessse s s ses s see s ssssessssssssssees
1999999. | Total - Preferred and COMMON SEOCK............v.vereierrerrerrieeieeieeeeecececieeeceeeeseeseerensessensessesessessessessesseses | eeereereereeseencens 0
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: $.....1,665,880,812.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of  |Indirectly by Insurer on Statement Date]
Name of Company Listed in Intangible Assets 5 6
CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1| Number of Shares | % of Outstanding

NONE
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Sch. DA-Pt. 1
NONE

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
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SCHEDULE DB - PART C - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Used to Other
Maturity, Price, Opening Cost or Increase Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) by of Hedged Miscellaneous Potential
Description Amount Settlement Index Rec (Pay) Agreement Counterparty Received) Value * Value Value Adjustment Item Income Exposure
Swaps - Hedging
Credit Default Swap - Rec 0.0000 [PAY 0.5200] .......... 4,000,000 | .12/20/2015 | 0.0000 [0.5200]...........c0e..... .10/31/2008 | Citibank, NA............cccc........ - (3,467)] wevvrreinne 52,811
Credit Default Swap - Rec 0.0000 [PAY 3.0000]..........2,000,000 | .12/20/2013 | 0.0000 [3.0000].... .| -11/04/2008 | Credit Suisse, International. [(CACCK) ) I 22,299
Currency swap - Rec fixed USD [Pay fixed EUR ..........3,660,000 | .06/22/2020 | 5.5600% [4.5000%]. .06/09/2005 | Citibank, NA...........cccooneve. (192)] coovviennd 62,010
0599999. Total - SWAPS = HEAGING .......cecvevvieeeeee ettt ettt e et s et et ensseetesesessssseebesessssnsesebesessssnsebesesessnsssesesesssass L 12,992) 137,121
0899990, TOAI = SWWADS ..ttt tttteetsee et ses et see et see st ee et ses e ses e ses e st s eE s eE 8 £E 88 4£8£E L8 £ E 4L 1 £ 848848848 £E 48 £E L1 S84 L1 £E L8 £E L8 £ E L8 £E 1L E L E£E L E LA E£E AL E e E e EeE e E e eE e eE bbb 12,992) ...137,121
2599999, TOAI = HEAGING ...ttt ittt sttt sttt st st s ee s 1o s s £h e e 8 £E £ 1S e L8 L6 o2 8 £Ee 28 £ oL 1S E oL 8 £ E L8 £E 4 L8 £E 48 £ E L8 £E L8 £ LE £ £ L84 E AL E 4L EeE AL 4L A 4L eE e e e b E st ece ) ... 137,121
9999999, TOAIS........ vtttk E e bR h R E e £ h e R E e £ h e R h £ E £ e h et e E e £ heEReh LRt b et b £ te bt h et bbb )| 137,121
SCHEDULE DB - PART C - SECTION 2
Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Maturity, Date of Opening
Notional Expiry, or Strike Price, Position Exchange or Cost or (Consideration
Description Amount Settlement Rate or Index Rec (Pay) or Agreement Counterparty Received)
Swaps - Hedging
Credit Default Swap - Rec 0.0000 [PAY 0.5200].........cccreurrrmrrirennee | rveeereenineieineieineieineieiseiesseeeseeas 4,000,000 | ..covvreirrinnnn. 12/20/2015......coeviene 0.0000 [0.5200].......cecvreverrirerrireireinireeine | reeeereeeireineneens 10/31/2008..........ccevnvee. Citibank, NA.........cccoooiririreeee
Credit Default Swap - Rec 0.0000 [PAY 3.0000].... o] .2,000,000 {.... .12/20/2013.. .../ 0.0000 [3.0000]...... e | 11/04/2008...... ... | Credit Suisse, International
0599999, TOLAl = SWADS = HEAGING ...ttt ettt es et et et s e eseeeses s e seseaesesseesesesesesesesesesesessesesesesesassssesesesesssesesesesessssesesesesessnse | 44esssssesesesesessssesesesesessssesesesessssesesesesssassssesesesessssesesesesessssesesesesessssesesesesssssesesesessssssesesesessssssesesesssssesesesesessssssesesss
0899999, TOMAl = SWADS. ...t v visetitetettsesetetetetesesesetesesssssesesesessssesesesesessssesesesessssesesesesessesesesesesessesesesesesessesesesesassesesesebesasssnsesesesessssesesesessssssnsesesessssnsnseses  rsees
2599999, TOMAl = HEAGING .....cvevetieit ettt ettt ettt et et e e ssseseses s esesesesessesesesesesss e sesesesesaeseseseseses s seseseseses e sesesesesassnsesesesesassssnsesesassssnsnsesasasass  sesies
9999999, TOAIS........cvevuiveviieeiitetetetite ettt ettt ettt sae s e b et et esessesesseaessesess e st s e s ees e e ss et eesesees et ss et ens et ees et en s et ens et et et en s et et et et et ente s et s ente s et esensesantesae | e4esissesssesssesssesastesastesantetaetes et et ente s et et ee st eet et ee s b et et et et et et e Rt et s et s et et et s e At et s ALt s ALt b et s ettt bttt st n et na et na et eneeen
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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
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SCHEDULE DB - PART E - SECTION 1

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

1 2 3 Statement Value Fair Value 10 11
4 5 6 7 8 9
Description Master Fair Value Contracts Contracts Contracts Contracts Off-Balance
Counterparty or Exchange Agreement of Acceptable Statement Statement Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

SV0 1 0TC

CitIDaNK, NA........oorieieieriinineiseiseeseeseise st ssessesseee | ceressens YES...ooonenen. s | bbb 245,315 208,707 | .ooovevecreerecneneeene 245,315 | (36,608) [ o0 208,707 | e 114,822 | e 114,822
Credit Suisse, International............ .. YES.. - ...18,107 |.. ...18,107 |.. L8107 [ - e | e 18,107 |00, 22,299 | L. ...22,299
0299999. Total SVO 1 OTC Subtotal . .0 . .263,423 |.. .226,815 | .. 263,423 ..o (36,608) [ e 226,815 [ 137,121 [ 137,121
0899999, TOAIS. ...ttt | ettt (O 263,423 226,815 | .o, 263,423 | ..o (36,608) [ e 226,815 |l 37121 | 137,121
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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.........coeveveiiceerceciceeeec s Dallas, TEXAS.......ccccoveveevieerieeeeeeisereneeeenseseenenns | eevernens | eeverrsieneenen0.000 | o0 | el 0 | e 384,948 | XXX
Bank One Columbus, Ohio ....4,056,746 | XXX
Citibank........ New York, New York ...(107,223,007) | XXX
First National..........cccccovvriiiiieeeeeeens Anchorage, Alaska.............cooevvervnneenennenenns | vvveeene | vrerennnnennn0.0000 | 0 |0 | 10,000 | XXX
First Union Philadelphia, Pennsylvania............cccccooevvniecnneiens [vnvein | veveiennneenn0.000 | i 0 | 0 8,422,462 | XXX
Fleet Bank.... . Hartford, Connecticut....... ....2,551,002 | XXX
JP Morgan Chase. . New York, New York .(15,649,576) | XXX
Northern Trust Bank......... .. Chicago, lllinois... ...9,926,475 | XXX
0199999. Total - Open DePOSIHOMES. .......overeirreeiriereiseiirieiaieisneans .(97,520,950) | XXX
0399999. Total Cash on Deposit..... .(97,520,950) | XXX
0499999. Cash in Company's Office XXX
0599999. Total Cash XXX

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

T January... ~(99,666,903)[ 4. April. (94,675,524)[ 7. July.... ~.(110,772,525)[10. Octaber..... ~(110,567,372)
2. February.. ..(105,646,666) | 5. May... (98,773,818) 8. AUGUSt.vr e [ coerrrrrr (81,372,520) | 11. November. B (87,289,411)
3. MaTCh.ceroerscrscrses | e (96,769,795) | 6. JUNE.....roceevrserserse | seersessee (109,864,923) (137,537,567) | 12. DECEMDET...occcore | crrrsseseee (97,520,950)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Maturity Carrying Value Due & Accrued During Year
Bonds - Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivision - Issuer Obligations
FHDN 02/23/09.........cocveeieeeiieieseeeee ettt bbbt bbb st st s bbbttt bbb st b s st bsesses b b s s sstentn s ssensnts | suensnss | srsessnsanes 12/23/2008 | .....ocvverererreriernnnnd 0.200 ..o 02/23/2009
FNDN 03/11/09......cce ettt sttt ntaes ...12/11/2008 |..... ...0.100 .03/11/2009 | . .
2599999. Special Revenue & Special Assessment Obligations - Issuer OblIGatioNS.............c.ccuivceeiieiieteecceee e eneies aaeee .

3199999. Total - Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

JP MORGAN CHASE  07/01/2009..........cvuuuiiiessiiss ittt [ [ 1213112008 [ ..oovvvvvrrrrsssssscrceceeee 0.000 [.rrrrrres 07/01/2009

3999999. Industrial and Miscellaneous (Unaffiliated) = ISSUBT OblIGAtIONS. ... .. vurersiresrersrssressessusasssssssssessssessssesssssssesessessssssessessansssssessasssnssess | f1sssessassssssessessosssssssssessasssessessessanssnssessessanssessessessanssessessansanssnssassanssnssnssessansnsssssas

4599999. Total - Industrial and MiSCEIIANEOUS (UNGFIlIEEEA). ....v.ruurrreresrerreisisarsssessessssssessesssssssssessesssssssssesseesasssnsssssessessssssessessssssnssessansassses  se8sessessasssessessassanssessessoessnssessessasssessessessanssnssessassanssnssessessansanssessansanssnssessansanssnssns

Total Bonds

5499999. Subtotals - Issuer Obligations

6099999. Subtotals - Bonds

8799999, TOtAl = CASN EQUIVAIBNLES...........cvieieeiiicteiieiis ettt ettt s s st s bbb b s s s b s b8 s bk s bt s s s s e s s ens S4astesses st et ses et es s s s b e s s s s s st e s s s e b s s s b e s s s s s s b s bt s s bt n bbb s et et n st
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States, Efc.

Type of
Deposit

Purpose of
Deposit

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4

Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

1. Alabama.......ccccocvevvrevceeeeeee,
2. Alaska.......cccooeeeeiieeeeeeee
3. ANiZONA......cooieeeeeeee
4. Arkansas..........cccoeeeeieieinennne
5. California........cccccoevevereirireinnnne
6. Colorado......cccccoeveveuererrrererenns
7. Connecticut.........ccevvvveevererreennes
8.  Delaware.......c.cccoovveeevecerrennne
9.  District of Columbia

10.  Florida.......cccoeeveieieicerieicecininns
L C =TT (o TN
12, Hawaii.....ccooeeeeeceeeeecceee
13.  Idaho.....

14.  lllinois...
15.  Indiana..

16. lowa......

17.  Kansas.....
18, Kentucky.......cooevieinenineeineicieins
19.  Louisiana.........cocoeuevvivecrerereinnnnn,
20. Maine.....ccovvviecrereeeecrere e
21, Maryland........ccccooeviiniininnn
22.  Massachusetts...........ccccceurenneeee.
23, Michigan......cccouvnieninieenienennns
24, Minnesota........cccoovevereriveerenenns
25, MiSSISSIPPi....vvaeeerririrririeinineens
26, MiSSOUI......cooeverereriiirerereiienens
27. Montana.......ccccooovveeesniicciennne
28.  Nebraska..

29. Nevada.............

30. New Hampshire

31. New Jersey.......

32.  New Mexico..

33, New YOrK....oooeeeveveceecienas
34.  North Carolina......c.cccoeevevererrinnes
35, North Dakota......ccccovvrvererererrinnes
36, ONi0..ccveceececeee e,
37.  Oklahoma........cccoevererirerereinnn.
38, OregoN......cccceveueiecvsieieieieinnns
39.  Pennsylvania.........cccccovvrererernne.
40. Rhode Island........cccccovvvveerinnee.
41.  South Carolina............ccooeerrnenee.
42.  South Dakota..........cccccervirerirnne.
43, TENNESSEL......cvrvreverrrrrerereirirnnnes
S 1= T
45, Utah..........

46. Vermont....

47.  Virginia.........

48.  Washington.........ccocoevevrcnenn.
49, West Virginia.........ccoovevreernennn.
50.  WISCONSIN.....coovvereerererreeeieierene
51, WYOMING...oooveeeeerecrncrrieineieines
52.  American Samoa.........c.ccceovuee..
53, GUAM....covevreeereeeeereee e
54. Puerto RiCO......cccceveeeiriciiiere
55.  US Virgin Islands..........cccccovurevnee.

56. Northern Mariana Islands..
57. Canada.......ccccoouvveevirinnen.
58.  Aggregate Alien and Other...

BBOT. o
5802, oot
5B03. oo
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX s XXX vtevieieieresereseieesieesseseenes [ evevesesisiesisienans 0 |eveveeieeieeeennd0 [ (U1 O 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......ccvoeverireciieninns XXX [ XXX oo | o (O IR I [ (O I 0
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	SI11 - Sch. DA-Verification
	SI12 - Sch. DB-Pt. A-Verification
	SI12 - Sch. DB-Pt. B-Verification
	SI13 - Sch. DB-Pt. C-Verification
	SI13 - Sch. DB-Pt. D-Verification
	SI13 - Sch. DB-Pt. E-Verification
	SI14, SI15 - Sch. DB-Pt. F-Sn. 1
	SI14, SI15 - Sch. DB-Pt. F-Sn. 2
	SI16 - Sch. E-Verification
	E01 - Sch. A-Pt. 1
	E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	E02, E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08 - Sch. BA-Pt. 2
	E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E10.6 - Sch. D-Pt. 1
	E10.7 - Sch. D-Pt. 1
	E10.8 - Sch. D-Pt. 1
	E10.9 - Sch. D-Pt. 1
	E10.10 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E12.1 - Sch. D-Pt. 2-Sn. 2
	E12.2 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E13.3 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E14.6 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E15.1 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17, E18, E19, E20 - Sch. DA-Pt. 1
	E17, E18, E19, E20 - Sch. DB-Pt. A-Sn. 1
	E17, E18, E19, E20 - Sch. DB-Pt. A-Sn. 2
	E17, E18, E19, E20 - Sch. DB-Pt. A-Sn. 3
	E17, E18, E19, E20 - Sch. DB-Pt. B-Sn. 1
	E17, E18, E19, E20 - Sch. DB-Pt. B-Sn. 2
	E17, E18, E19, E20 - Sch. DB-Pt. B-Sn. 3
	E21 - Sch. DB-Pt. C-Sn. 1
	E21 - Sch. DB-Pt. C-Sn. 2
	E22, E23 - Sch. DB-Pt. C-Sn. 3
	E22, E23 - Sch. DB-Pt. D-Sn. 1
	E22, E23 - Sch. DB-Pt. D-Sn. 2
	E22, E23 - Sch. DB-Pt. D-Sn. 3
	E24 - Sch. DB-Pt. E-Sn. 1
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
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