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Statement for June 30, 2009 of the FACTORY M UTUAL INSU RAN C E CO M PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONGAS .ttt et | eeseeneea 2,580,365,902 |....coevrirrrireireireinneiiens | e 2,580,365,902 | .......... 2,552,973,493
2. Stocks:
2.1 PEIEITEA STOCKS. ... vureriecerireiiecir ittt sttt ss st snssns | sressestsnssnssesssssessessnssnes | sesesssssessessansnnssessessnssns | sosssessessssssssessnsnnssens L0
2.2 COMMON SOCKS. .. ..cerrerrernreriseisesssessisessssssssssssssssessssesssssessessssssessesssssssssessessssssessesssnssesses | sesssssees 4,654,642,462 | ..o | e 4,654,642,462 | .......... 4,337,440,608
3. Mortgage loans on real estate:
B0 FIISE NS ettt ns | freesee et nse bt en st nnes | sreesebnenesentenensetensesetns | eereeeeentens ettt nanes (0 R
3.2 Other than fiFSt HENS......evueeurereereireere ettt sse st ssentas | eesessessssssnssassasssessastnssns | sessessesssessessasssessessasssnsss | sessssmssesssssessassnnssnssns (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ooveveiiieciicisete ettt sttt bbbt besaesaens | evsesssessssans 2,415,015 | oo | e 2,415,015 | .o 2,454,872
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)......vvocercereeseeeeseeseeseeesetsee st st ss e s s bs st s st st s b sessessanbans | £sessestnesessastassessessantsnes | sesesssasessestassessestensnssns | foebsesssssassnsssassassnnssans (0
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......oeeeereriiceseiseeneeeeieessstsseseeseees | sreesssssessessssssesessesssessess | sesessssssesssssssessessessnessns | toessessssssssssssessssnsssens (01 TR
5. Cash ($.....146,192,016), cash equivalents ($.....40,244,254)
and short-term iNvestments ($.....263,129,754)...........ourreurrrenrreeneresneessseesessssesssssesessnees | eessssssenns 449,566,024 | ......oonvvererrcrenienees | e 449,566,024 | ............. 404,788,313
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vevenceeeeriieeseeeiseeeseteissessessesessesssseesseses | sesestssessssesssssessessessssssns | sessesssssessassssssessassssssnsss | sessssessessnsssessessnsssessn (01 TR
7. Other iNVEStEd @SSEIS.........c.oivuiiiiiiiiiiisri s | sboessessiens 260,174,072 | oo | v 260,174,072 | ..ccovvveneee 261,952,897
8. ReCEIVADIES fOr SBOUIMLIES........vvveeeeeeeeeece ettt ettt n s s sttt s nensnens | eresesessisinin 5,458,054 | ..o | e 5,458,054 | ....covvenn 220,418
9. Aggregate write-ins for iNVESIE @SSELS.........ccuiieviiriieiicsee e bes | sesrsssess s enseneenea (0] I (O R [0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......ccvercvriieieiciiesieeseseee e sienens | cveireias 7,952,621,529 | ..ooovvviicieeinas (] 7,952,621,529 | .......... 7,559,830,601
11. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)......c..cviuireieeicireieieieeeseieiieiens | ereirsiesiesisssesse s | sosessesssssssesessssessesessssns | esisssssesessssssssssessesnd (0 TN
12.  Investment income due and @CCTUBM...........c.oevuiumiiniiiiiiiiiieeiesississssssisssissssssssneins | enieessensnens 40,256,211 | ..o | i 40,256,211 | ..covvervenne 38,301,225
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection..........c.ccccoeeevveves | vevivennnn. 504,015,707 | .oovvvevrrrnn 4,634,483 | ............ 499,381,224 | ............. 322,960,021
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS)..........cveviiiieeieiiens | e esees | cersessesessssessesessssessesess | sesessssessessessssessesnsn (0 RN
13.3 AcCrued retroSpPECtiVE PrEMIUMS........c.cveireiiierieieieieiesessssssesse s ssesssssessesssssssesses | sosesssssssessessesssssssessessnss | sssessesssssssessessessssassassens | tessessssessessessssessessesns (0 R
14. Reinsurance:
14.1 Amounts recoverable from reINSUIENS............ccc.coeurimiiniiniinrinrssrsssnsesessesisesis | e 74,026,978 |....oooiiirririniiniens | i 74,026,978 | ... 121,086,740
14.2 Funds held by or deposited with reinsured COMPANIES............cccceveeiriereieeiereesieeeiees | eererereerenns 20,460,397 | ..oovevvieriieeerieeeieen | e 20,460,397 | ..ccooeveee. 31,511,052
14.3 Other amounts receivable under reinSUraNCe CONTACES..............ru i [ e | s | onsesssnssssssssssssees (O PN
15.  Amounts receivable relating to UNINSUIEA PIANS.............ccciieiiiieiicesce et eeiens | ceveseseses et sessesesens | esesesessssesssssesesssesssnss | esesssssesssesessssesesisan 0 [
16.1 Current federal and foreign income tax recoverable and interest thereon............cccocecevvceeeees | covvreinnnen. 115,779,834 | ..o | e 115,779,834 | ............... 61,424,947
16.2 Net deferred taX @SSEL.........ovvrrrrririreeesre st ssnsenes | ersessseenns 198,140,000 [ ....oovverreerrrmrerermeriens | crerereeiens 198,140,000 | ............. 302,307,000
17.  Guaranty funds receivable OF 0N BPOSIL............cccvuiveieereiiereie et sssesesens | eveeresseneesenns 3,301,869 | ..oovvrerrreeieerenine 4,222,163
18. Electronic data processing equipment and SOftWare............cccceericveviercreieeesee e 12,610,239 | ...cocvveveee 5,248,863 6,074,239
19. Furniture and equipment, including health care delivery assets (§.......... (1) USSR ISP 13,824,992 | ............... 13,824,992 | ..o 0 [
20. Net adjustment in assets and liabilities due to foreign eXChaNGE FALES..........cccvvveeveiiirieiieiiees | e ieienes | everes s sesnes | seesssessssesssssssessesinead 0 [
21. Receivables from parent, subsidiaries and affiliates............ccoeevverrierieieciesieceeeeece s | ceveiiaenens 44212157 | e 14,294.890 | ............... 29,917,267 | coooveeveeeeernnn 0
22. Health care (§.......... 0) and other aMOUNLS TECEIVADIE...............c.evrieereicriee et seeies | ervessesessesiesssssssssesssssses | sesessesssssssesssssesssssssnsns | sesisssssessssessesssssessssand (0 U
23.  Aggregate write-ins for other than iNVESted aSSEtS..........ccvvivcvirieeieieeeeee e | eenrenieiens 766,887,153 | ............. 672,264,515 | ..o, 94,622,638 | ............. 154,887,299
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23).........cccueuieieiireeeisisseseessssseesssssesesssssssesessssssesses | svvesnnees 9,746,137,066
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........ccevveureveves | cererrernieneseiseieeseins
26.  Total (LINES 24 @NA 25).......ccveumreirrierieeeiesiieesissesisese s sessesss s ssssesssesesssenesns | seseeeeons 9,746,137,066
DETAILS OF WRITE-INS
090, 1ottt R SRRt | sesb e ettt | ettt | enes st (O TR
0002, ..ot | ek e sttt | ettt enine | fenes st (O TR
0903, ..ottt R | Seeb e et R ettt | ettt | enes st (O RN
0998. Summary of remaining write-ins for Line 9 from overflow page.........cccoevvvieenininensnieeiens | e (0 {1 (0 R 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE)......cvirieeiiiiieieiisiisisiersissesssessesnesnsens | cersesssesseessssseesessnsnes {0 {0 [0 0
2307, PENSION ASSEL.......ooreiverrirririsrciiesiesssessi sttt esssenens | eeessenens 463,122,926 | ............. 463,122,926 | ..oovvverreereririenenne (O R
2302. POSt REHIEMENL..........cviviirirriiiieriierie st nes s sssssasiens | sesssneesssanes 48,652,993 | ............... 48,652,993 | ....oovvererrrinnd (O R
2303. CSV Life INSUFANGCE......cuuvereeriariierirreieresiesisesisses s sssssesessesi s st esssssesssssssessssensss | sesssnensssnnes 68,089,784 | ......voreerrincrerrrirens | e 68,089,784 | .....ccocoeonn. 66,471,833
2398. Summary of remaining write-ins for Line 23 from overflow page...........cccccovvevevvieviivecvcneceenenns 187,021,450 160,488,596 26,532,854 | ....coooue. 88,415,466
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8bOVE).........rrerrersmrrereessresreesssieseresneens 766,887,153 672,264,515 94,622,638 154,887,299
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Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decen?ber K
Statement Date Prior Year
1. Losses (current accident Year $.....3871,6671,305)........c.rurrrrerrreeeriesiessssesssesesssssssssssssesssssssssssssssssssssssssssssesssssssesssssnsanns | sessessesssssssssensen 1,616,912,219 | coooiivieeieeie 1,936,148,076
2. Reinsurance payable on paid losses and [0SS adjUStMENt EXPENSES.........crururirrireireriiriirieireiseseeseieesessese e sesesseesessssessenns | ceeseessssssessessenssesses 23,570,953 | oo 65,547,486
3. LOSS QQUSIMENE EXPENSES......cocviririiecieiiitetsi ettt ettt s s bbb s s bbb s bbb b st et s b ssnae b s st esessnsesanans | ebenseresesesesanntesns 162,675,413 | oo 177,489,627
4. Commissions payable, contingent commissions and Other SIMIIAT CRAIGES...........vcruririirrerrinierrsisieee et ssessseess | seeeeseesessessssssesssssssssessesssssessessanes | seessessssssssessasssssnssasssssessessansnnes
5. Other expenses (excluding taxes, ICENSES AN fEES)..........cveieviveieieieiee ettt ssenaes | seesssessesssssessesanes 181,919,728 | ..o 183,679,895
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........covervrrrrerririrniineiresereeiseieessessseseesessessseeessessens | eesseesessesssssssssssseseans 23,969,325 | ..o 18,312,007
7.1 Current federal and foreign income taxes (including §$..........0 on realized capital gains (I0SSES)).......c.eveereermrerererrrrreieeees | cerrereeseesesssesessennes 86,479,137 | oo 19,138,767
7.2 INEt AETEITEA tAX DMLY ... e ettt sttt b st ens s | 2e8etesseesen e e s e st es s e s sestens e ssessentns | 4ebsessesteesessestens e e s essen s e sses st st
8. Borrowed money §.......... 0 and interest thereon §.......... L0 O OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....278,976,879 and including
warranty reserves of $......... 0ttt bbb ettt bbb bbbt et a ettt n e saene | eviesnsentesaesensnes 1,375,296,081 | ...cocovvvevereernes 1,184,540,429
10, AQVANCE PIEMIUM.......cviviveitieeiee e ssese sttt sttt bbb s e bbb s s bbb s b bbb s s st bbb s bbbt en s s st ensensens | sbessessessssassessesntensenas 8,363,572 | ceovvverereeeeree, 13,452,305
11.  Dividends declared and unpaid:
111 SHOCKNOITETS....... oot | He bbbtk b bbb | Hbrent et
1122 PONCYNOIAETS......ceu ettt E s8££t s e bbb st n b s sentas | Hebebseeseeseeb et e st es b e bbb enseebsessenbes | 4ebseessteeb e s sestee s s e bbb en bt
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........c.iriveiieieiiieieieiesse et sssns | sresessssessesssessessens 114,059,025 | ...coooviciie 115,007,149
13. Funds held by company under reiNSUrANCE trEALES............c.cuiveireieiiieie ettt ettt bnsnns | stessessssesseseesssssaesees 29,918,849 | .ooooovieee 27,820,561
14.  Amounts withheld or retained by company for aCCOUNt Of OtHEIS..........cciiiiiiiiieicee e ssenens | stessesssessessessssnsenaes 10,363,153 | oo 6,265,440
15. Remittances and items NOt AlIOCATEM. ..ot | nreinesb e 11,736,941 | oo 253,742
16.  PrOVISION fOF FEINSUIANGCE. .........uviuiiriiriicis ittt bbbttt | rniiets s 18,496,524 | .....ovvvererinn, 18,496,524
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAES........c.cccviveieiciiiriecee e | sresesssesse e 30,121,554 | oo 63,743,829
18, Drafts OUEISANGING......c.vveiieiciiie ittt bbb s bbbt b bbbt s bbb s s bae s s sante | H4essessntassessesses e s e st e s s st esses e bntens | Hhebsebsetensens e s s et en s s bbb ten
19.  Payable to parent, SUbSIIANES AN AfIATES............cieiiiiicieiec bbbttt | sresses st es s bbbttt entens | sbessessesna st a s 1,059,814
20, PAYADIE fOF SECUMEIES. ... .cvrieveciiiiie ittt bbb s b s st b bbb s st ssnsnts | sebestessnssntessesnsnsensans 8,931,517 | covoreeeeeees 2,684,274
21.  Liability for amounts held UNder UNINSUIEA PIANS...........cccvueiiiiieieicicieie ettt sttt b bbb s s ssesnts | absessessesassesses et antes e s s bessessessssnsas | sbsessesssasteses st enses bt sn s st st st
22. Capital notes $.......... 0 and interest thereon §.......... Dttt s st stas | sebieebiee bbb bbbttt ts | eebiesbe s bt et s ettt ees
23, Aggregate Write-inS fOr [ADIIIHES. .........ceveviieieieisieie ettt sss st tessenns | stsessesssssssessessntensanas 35,905,327 | oo 34,754,263
24.  Total liabilities excluding protected cell liabilities (Lines 1 through 23).........c.ccovueeiinieeienieessseessesesesssssssessessssens | seesesssssssesseennens 3,738,719,318 | oo 3,868,394,188
25, ProteCted CEIl HADINILIES..........cvouierieriirii bbb bbb | H6 bbb bbb bbb | Hees bbb
26.  Total liabilities (LINES 24 @NA 25).........ccuuereemiririieriiieeiieeiieseie st sess sttt | sertsss st 3,738,719,318 | ..oovovoviverincienns 3,868,394,188
27.  Aggregate write-ins for SPECIal SUMPIUS FUNAS..........cvuviiiriieieiricee sttt ss s sntns | sesebsstessessessssss s e st s b s tes s snes (0 T 0
28.  Common capital stock.
29. Preferred capital stock
30.  Aggregate write-ins for other than special SUIPIUS fUNDS............ccccucuiiicieiccee e benes | eeisaessssesesss e sssssesees 1,250,000 | oo 1,250,000
31 SUMIUS NOLES......cuiiiecticte ettt ettt et bbb bbb s b s e e b s b bR b s s st bbb s s s et s s be b sae bt es e se s nsebesanss | nesetebssebesssetessesebe b st ebes e sessenaebas | shessaetebetebes e et et eea et st r s et anas
32, Gross paid in aNd CONTDULEA SUIPIUS.........ccevueveiiieiieeieireteees ettt s sttt s ettt s b b st sse s s s sstessess | essessssssessesesassessesesssssssessesnsants | evsessesastessesansenssseessss e sestes e sanbanes
33, UN@SSIGNEA fUNAS (SUMPIUS)........cvecveeieeieciieeeiiescteetes ettt sttt st es st s st sss s sae st seessesntantessessntas | sessesssssssessesansanes 5,295,900,005 | ..ooovoevecverieriinns 4,732,961,100
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §......... 0.ttt ettt saesrenas | eraesaeset st ettt es b b n e s et anaas | sraesiesnt st e s et et en s st ne st
342 ... 0.000 shares preferred (value included in Line 29 §.......... 0) ettt ettt ettt enes | entneten st et esten s st s s st st | et entent s sttt st
35.  Surplus as regards policyholders (LINES 27 10 33, 18SS 34)........cuveveiiieeeeie ettt ses s ssssessnes | sessessssssesssssnsnes 5,297,150,005 | ...ccoviverirrinnnad 4,734,211,100
B0, TOMAIS. . vevueeereerseeeseeesee s ee s ee s st nent s | eestsesssenesnnnsraes 9,035,869,323 | ..ooovvvrrrrrerneenne 8,602,605,288
DETAILS OF WRITE-INS
2301, Miscellaneous ACCOUNES PAYADIE...........ccoiucuiiiieiriiescts ettt bbb s s s bnsesennns | sbessssesssssesesnsesasnes 35,905,327 | oo 34,754,263
2802, oottt | et R Rttt n s enen | ereRE e
2303, ettt | e R ARttt nsenen | ereRE e
2398. Summary of remaining write-ins for Ling 23 from OVEIIOW PAGE.........ccruririerririneireirsiiecsseieisessssssesessessssssessesssssssssssssssnens | sessssssssssssssssssssessasssssessassnsnn 0 | oo 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 @DOVE).......rueureerireesirerssrresseesssessssessssssssssssssssssssessssssssssessssssssssssssssssssssss | sesssssssssssssssssssssanes 35,905,327 | ..o 34,754,263
2707, ettt E Rt | ettt s | eneRE e
2702, oottt | e R s ARttt n e | eneRE e
2703, oS8R R SRR R R et | 1 eR R Rt | eneR R
2798. Summary of remaining write-ins for Ling 27 from OVEIIOW PAGE.........c.rureriurerieeereireiseeeneeeisessseseesessessssssessessssssssssssessssens | sesssessssesssssassssssessasssssessessnsan 0 | oo 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 BDOVE). .....cuuruurereirusersssessuseessnesseserssssssssssssessssssssssssnssssssssssssssssssesssssssssessans | sesssssssssssssssssssssanssssssssesssssssesns 0 ] o 0
30071, GUAANEY FUNGS.......oveieiiciiieictctse ettt bbb bbbt et s st et s bbb s b st ntenens | sbessessesnsessessessnsensenae 1,250,000 | oeovovrecrerereeeeeren 1,250,000
B002. oottt R SRR 8RR R R eee | H48 1R Rt | HesneR et
3003, oottt RS8R R8RSR 8RR R R eee | H48 1R Rt R s | SRt
3098. Summary of remaining write-ins for Line 30 from OVEMlOW PAGE.........c.euiviieieieiieie ettt sssssbessenes | sressssssessessssssses e sssssse s e 0 | oo 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LiNE 30 @DOVE). .......rururreuscrerirrsessressenesssresssessssssssssesseesss s ssessssens st ssssssssnssssnsses | eesssssssssssssssssssssseess 1,250,000 | ..o 1,250,000
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Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(Written $.....1,314,197,520).........coereeeerereseeseere st ssessss st ssssss s ssssses s ssessssssssnssassans | sesessesens 1,243,927,760 |........... 1,112,846,948 | ........... 2,242,250,892
(WItteN $.....539,112,802)........c0mrrerereeieeieeseeseeseess s sssessaenes | sreessaessen 401,039,870 | .............. 388,908,465 |............. 801,448,852
o (WIIEEN §.....3971,571,365) .00ttt | nnssnienes 373,984,528 | .. ....339,021,666 | ....coveeve. 719,341,699
(WIIEN $.....1,4671,738,757)...cueeeeeeeeveeeee e s iees s es st sannss | eviiesiens 1,270,983,102 1,162,733,747 2,324,358,045
DEDUCTIONS:
2. Losses incurred (current accident year $.....413,431,076):
28 o OSSPSR ISR 412,313,527 | ........... 1,430,560,671 | ........... 2,138,987,893
2.2 Assumed ...68,003,910 | .. ....243,696,021 455,704,335
7 T 07T =T OO URURURRRORN USRI 75,505,163 | .............. 578,127,455 |....ccc....... 919,251,406
2 NBL ..ot RS R Rttt et nts | diessnstansa 404,812,274 | ........... 1,096,129,237 | ........... 1,675,440,822
3. Loss adjustment expenses incurred..... ...30,250,345 | ..o 45,759,134 | ..o 127,280,432
4. Other underwriting expenses incurred............. ..361,677,268 | .. ....312,833,408 490,224,161
5. Aggregate write-ins for Underwriting AEAUCHIONS. .........c..evurerurrererrieie ettt stnsaes | rssessenssessenssnsssssnsenens [0 (O 0
6. Total underwriting deductions (LINES 2 throUGN 5).........cccvicuiiiicieiicieiee ettt sssenenns | evesinsssenns 796,739,887 |........... 1,454,721,779 | ........... 2,292,945,415
7. Net income of protected cells
8. Net underwriting gain (10ss) (Line 1 mMINUS LINE B + LINE 7).....cvverreriiiieieeisseeisseiessssssssssessesse s ssessssnnss | nssessessnead 474,243 215 |............. (291,988,032) | ....cocvvvee. 31,412,630
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA...........c.viirireiei ettt s sttt enns 88,900,647 | ..coovvvrrnn 86,759,012 | ..cvvvuee. 179,330,288
10. Net realized capital gains (losses) less capital gains tax of $.....(3,242,000)... .(20,159,371) | coevenrirnens 48,081,360 ..(521,474,437)
11. Netinvestment gain (I0SS) (LINES 9 + 10).......ccvuiierericreieieieresee ettt ettt b s s s s ssaenes 68,741,276 | .............. 134,840,372 |............. (342,144,149)
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $ (30,289) | ..o (57,133)

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24
25.
26.
27.
28.
29.
30.
31,
32.

33.

34.
35.
36.
37.
38.
39.

Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income
Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)
Dividends t0 POICYNOIAETS. ........cuvriereiricicrieee ettt enen
Net income after dividends to policyholders, after capital gains tax and before all other federal and

8 17 ) ettt
Federal and foreign income taxes incurred......
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year
Net iNCOME (frOM LINE 20).........cureurerierieiiecireiseiseessseee sttt sttt sr st
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
Change in Net deferred INCOME TAX..........ocuru ettt
Change in NONAAMILEA SSELS..........cucveiieiieiiiec ettt bbb bt b sanbena

foreign income taxes (Line 16 minus Lin

Change in provision for reinsurance.
Change in surplus notes...............
Surplus (contributed to) withdrawn from

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTeITEA 0 SUPIUS.........cvuevieeieicteee ettt sttt st ettt baeee

Surplus adjustments:
331 Paid i

33.2 Transferred to capital (Stock Dividend)...

33.3 Transferred from capital

Net remittances from or (to) Home Office

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

protected cells..

70,380,000...

................. (1,369,228) | ........cccc.c..... 421,881 | .....................652,456
................. (1,630,628) | ........0000000..... 391,592 | ....cc.vevee......595,323
.............. 541,353,863 |............(156,756,068)|.............(310,136,196)
.............. 541,353,863 |.............(156,756,068) (310,136,196)
122,396,014 |... (63,613,738) | ...ooouveeene 286,091,172
.............. 418,957,849 ....(93,142,330) (596,227,368)
........... 4,734,211,100 |..........5,770,507,657 | ...........5,770,507,657
.............. 418,957,849 ....(93,142,330) | .............(596,227,368)
..263,491,466 | ... ..(471,825,445) ..(656,727,603)
....33,622,275 | ... (3,523 911) [ oo (67,096,990)
............... (33,787,000) | ................24,406,000 |..............265,349,000
............... (91,011,144) ...(20,189,772)|...............(46,287,916)
................... 6,854,456

............... (28,334,541)| .o 122,465 | ... 57,830,864
.............. 562,938,905 | ...roccene(564,152,993) |..r(1,036,296,557)
........... 5,297,150,005 | ..........5,206,354,664 |.........4,734,211,100

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page

Totals (Lines 0501 thru 0503 plus 0598)

(Line 5 above)..........

1401.
1402.
1403.
1498.
1499.

Miscellaneous expense....
Balances Charged off.......

LOSS ON fOrQIGN EXCRANGE. .....vveirciecieieictcs bbbt en
Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498)

(Line 14 above)

(1,369,228) ..

..... (18,583)
..254,584

3701.

3702. Interest on prior year federal and foreign income taxes

3703.

3798. Summary of remaining write-ins for Line 37 from oVErfloW PAGE...........ccccieviiiieiiicreeee et | crevesssesss e esebe s 0 [ e 0 [ e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @DOVE).......ccvuiieeriiieiiierieisiesie sttt steisstes s ssse s essnssnsensnsnnes | crsnsessesnnas (28,334,541) | ..o 122,465 | ... 57,839,864

Foreign Exchange & Other Adjustments

............... (28,334,541)
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Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

CASH FLOW

Currerlt Year Prior Yeﬁr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllected NEt OF FBINSUFANCE. ........cevueveveece ettt ettt s a st s st b s ss s sssssessens | svessessssssseesans 1,276,526,584 | ................... 2,318,111,053
2. Nt INVESIMENTINCOME. ... ettt bbb bbb bbbttt ettt st ants | biensesissssnsssntnen 61,576,657 | .c.ovvovveerrinnns 241,930,263
3. MISCEIANEOUS INCOME......coueeirireierrereeeerise s ees ettt s stk s st n s st e s b esensensnsns | sesesssssssessenssssnsns (1,630,628) | ....oveevereerenrirninnnas 595,323
4. TOtal (LINES 1 hTOUGN 3)...ouieeieeiieiieii ettt bbbkttt | iesbsessienssenees 1,336,472,613 | cocovverrrirrinnes 2,560,636,639
5. Benefit and 10SS related PAYMENLS.........c.ccveveevciiiccecee ettt sttt sa st naenns | evensesaesaesnsnnea 648,788,139 | ..cccevvvree 1,400,780,347
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuiuiurieieiciisieieieesssessissiesesens | crresssieseissssiese s sssssssessssnses | sessssesesssssssssessessssessessesssenes
7. Commissions, expenses paid and aggregate Write-ins for dBAUCHONS...........ovurureriririiniirrieissiese e sssessssssssssns | sesssssessessnnsnees 401,924,382 | ..coovvveenn. 622,327,735
8. Dividends paid t0 POCYNOIAETS.........cviuiiiieieicice ettt sttt bbb bbbt s s bensans | sbsesassessesstestes e s s sensessessessntes | nebestessessssnsess e st en st et nee
9. Federal and foreign income taxes paid (recovered) net of $ 106,168,531 | .oovverrnerrennens 65,804,539
10.  Total (Lines 5 through 9) 1,156,881,051 ..2,088,912,622
11. Net cash from operations (Line 4 minus Line 10) 179,591,562 | ...ovvvvvrrrnne. 471,724,017
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BOMAS. ...ttt bbbttt | Sheni s 337,392,148 | ..o 899,732,223
1202 SHOCKS ..ottt | sressestesss s 304,767,812 | .ovovvereirens 800,918,392
12.3 Mortgage loans
124 Real estate....
12.5  Other INVESIEA @SSELS........uuveuierciiseiri it bbbttt | fbresinesisesisesisesnas TITTATO | e 21,165,110
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENIS.............ccviviiieiciciee et | v s (23,052) | oo (205,281)
12.7  MISCEIIANEOUS PIOCEEAS........c.vecvveircreiicie ettt st bbb a bbb s s bbbt s bt s b b st s s s s ssaebensntesens | sbsssebessssessssnsessnand 6,247,243 | ..o 1,030,332
12.8  Total investment proceeds (LINES 12.110 12.7). ..ottt sssestenans | oevesssssessessssensa 656,161,330 | ....cocvvereene 1,722,641,354
13.  Cost of investments acquired (long-term only):
13.1 Bonds 357,290,930 | ..ooverieiiiene 960,438,269
13.2 Stocks 304,935,089 | ..oovvvrrririnene 624,547,635
13,3 MOMQGAGE I0BNS.......couivieieciiicieie ettt bbb sttt a b s bt st s s bbb s b st tes s s bensenas | Hiebanssssessesnsentesesstensessessnsans | sbssstesesesten e bbb s s st st st
134 REAI ESEALE. ..ot R ARtk senr et s | Hretinsensensee et sttt tense s e nntans | seetentes et et st ns sttt
13.5  OFNEr INVESIEA @SSELS........uveucercieeiieicieisie ettt bbb bbbttt ns | ebsesbasbseenbeseenes 22,959,091 | .oovvoreieereis 58,057,047
13.6  MiSCEllANEOUS APPICALIONS. ......v.vuiviiiceeiiicteiisciet ettt bbb se bbb bbb s bbb s s b b se b s s ea s s b ssnsetessnsens | sbsssesessssesessnsesnnes 5,237,636 | ..coovererieicinan 1,039,470
13.7 Total investments acquired (LINES 13.110 13.6)........cccvrercrriiieiecsreeeeese e 690,422,746 | ....ccocvvrnnn 1,644,082,421
14.  Net increase (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LINE 14)......c.ccccuoirieieiiiniieieieicsssse et ssssessesssssssessenss | sossssssessesssssssenns (34,261,416)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES......vuiveieeieiicieiieie etttk s st s bbbt s st ssesns | Hiebsnsassessesnsantessesssensessensnsens | sesssestessesnsessessessessnsansessesantes
16.2 Capital and paid in SUPIUS, 1SS trEASUNY STOCK. ...........ruuruureererrireeereieis e eseeeseess ettt e st ese st s s ss st ent s estenens | sessessassseesessestnesestesssessessentans | sestesssssssssasssssnssessasssnesantnenns
163 BOITOWEA FUNGS. ..ottt bbbttt | Hebbee bbb st b sttt b en s | Henb ettt sttt bbbttt
16.4 Net deposits on deposit-type contracts and other INSUFANCE TADIIIHIES. ..........c.ruuereruririereieireeie et esessenees | seeseeseseee st estseesestesssessessestns | sestessessessassssssessessasssessassnenns
16.5 Dividends to stockholders
16.6 Other cash provided (applied)... ..(100,552,434) | . (236,347,212)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).... (100,552,434) (236,347,212)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LIN€ 17).......ocueereereenreninceneireenenes | v A4TTTT12 | o 313,935,739
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YBAI.......oucvieieiieic ettt a bbb bbb s bbbt s s bt ss et snbanas | oebessessessessssnsas 404,788,313 | oo 90,852,574
19.2 End of period (LiNe 18 PIUS LINE 19.1)........courirrieiiiiieiieiireiec sttt ettt enssens | coinsiissississesd 449,566,025 | .....c.cooovvernennn 404,788,313
|No‘[e: Supplemental disclosures of cash flow information for non-cash transactions: | ‘
20,0007 ittt et f R kR R R R R E SRR E R E R E A E AR E L EeEE £ eLE LA eLE LA 4LE 4R 4R LR E e EE L E LR oLk eeE ek ekttt | 4ehEeREeeE ek ek etttk ennb s | chbeet et et ettt
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statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

No significant change.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases

No significant change.
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statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

No significant change.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured
Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Other Items

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 25 - Intercompany Pooling Arrangements

No significant change.

Note 26 - Structured Settlements

No significant change.

Note 27 - Health Care Receivables

No significant change.

Note 28 - Participating Policies

No significant change.

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - High Deductibles

No significant change.
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statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 31 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant change.

Note 32 - Asbestos/Environmental Reserves

No significant change.

Note 33 - Subscriber Savings Accounts

No significant change.

Note 34 - Multiple Peril Crop Insurance

No significant change.
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Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

21

22

4.1

42

6.1

6.2

6.3

6.4

6.5

6.6
7.1

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of

Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ ] No[X]

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Rhode Island Division of Insurance

12/31/2008........

12/31/2004........

4/28/2006..........

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Yes[X] No[ ]

Yes[X] No[ ]

Yes[ 1]

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Yes[ 1]

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

Yes[ 1]

No [X]
No[ ]

No [X]

No [ X]

No[X]

NAT ]

NA[ ]
NA[ ]

No[X]

No[X]

No[X]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC OTS FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

b
c
d
e

— — — —

)
)
)
)

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

If the response t0 9.2 is Yes, provide information related to amendment(s).

Yes[ ]

Have any provisions of the code of ethics been waived for any of the specified officers?
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X]

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $....

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ]

11.2 If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: B
13.  Amount of real estate and mortgages held in short-term investments: G

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value

No[ ]

No[X]

No[ ]

14.21
14.22
14.23
14.24
14.25
14.26

Mortgage Loans on Real Estate
AlLOENEI ..ottt bbbt a ettt ee e

14.27
14.28

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
Total Investment in Parent included in Lines 14.21 t0 14.26 aboVe..........ccocovvrercniciriinierinenns

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

Yes[ ]

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

Yes[ ]

16. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting

Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X]

16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,

complete the following:

1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 1 Chase Manhatten Plaza New York, NY
RBC 200 Bay Street Toronto, Ontario, CANADA

16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the

name, location and a complete explanation.

No[X]

No[ ]

No[ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ]

16.4  If yes, give full and complete information relating thereto:

No[X]

1 2 3 4
0ld Custodian New Custodian Date of Change Reason

16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access

to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1
Central Registration Depository

2
Name(s)

3
Address

JP Morgan Worldwide Securities Services

300 North Capital LLC (formerly Provident Inv Counsel)

Pasadena, CA

JP Morgan Worldwide Securities Services

Sanford C. Bernstein & Co., LLP

White Plains, NY

JP Morgan Worldwide Securities Services Standish Mellon Boston, MA

JP Morgan Worldwide Securities Services CSFB New York, NY
JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA
JP Morgan Worldwide Securities Services Goldman Sachs New York, NY

RBC

Jones Heward Investment Counsel

Toronto, Ontario, CANADA
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statement for June 30, 2009 ofte. FACTORY MUTUAL INSURANCE COMPANY
GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]

17.2 If no, list exceptions:
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Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

3.1
3.2

4.1

42

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change?

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

Yes[ ] No[X] NA[ ]

any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[ | No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total

Total s | e XXXeo | e 0,0 S [ (] I 0 [ e, (O N o I [P [ (1 [V
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

ent Year to Date

Showing All New Reinsurers - Curr
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
............................. ETHANOL RISK MANAGEMENT SPC LTC
. |04-1590940.......... | PARIS RE AMERICA INSURANCE CO
16-0366830.......... RSUIINDEMNITY CO....eriuiiiieireisiressssessessesssessesssssnssessssssnsssssssssssssessssnes

AA-1120048.........

.... IMUSANG RE LIMITED......

. . .... |ALIN INSURANCE PTE LTD.
.|AA-1120103.........
. |AA-1120104.........

GARLAN INS LTD.
PARISRESA...........

W.R.BERKLEY.......cooviiiiririrnine
ARCH UNDERWRITING AT LLOYD'S...
JUBILEE MANAGING AGENCY LIMITED........ccoooommiinniirinscirenirnnens

ST PETER PORT, GUERNSEY...
. |PARIS, FRANCE.........cccccoovvuunnnn.
. |HAMILTON, BERMUDA HM CX...
. |SINGAPORE.........cccooommirnrinane
. |LONDON, ENGLAND...
.|LONDON, ENGLAND...
LONDON, ENGLAND.........ootviirirriscissrerisssesesesssesssesesenesanns
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year PriorsYear Curre:t Year PriorsYear Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........ccovivniirniinnnn. AL|....... [T IO 23,997,380 | coooovvieiennee 18,060,347 | ..oovvverinn. 8,346,169 4,423,225 | .o 16,916,699 | .covvvvernnnee 13,326,664
2. Alaska.... AK ... L ...6,719,319 ...6,172,459 ....245,255 419,090 ..1,473,093 | ..... 5,210,273
3. ANZONA.. e AZ|.... L 10,514,941 8,551,568 5,073,868 6,086,231 12,626,854 | ....cccovvvnneee 26,629,992
4. Arkansas.........inninneens ARJ...... [T ISR 12,265,470 | cooovvvcrene. 9,064,094 | ......ovvvnen. 6,285,963 | ..ovoriierinnn 4,982,496 | ...cocovvinnn 14,345,161 | cooovvvrrene 9,880,514
5. California......c.cooeverevererenreenneenn. CAl...... [P IR 159,634,333 | ...covvvnnee 138,006,373 | ..ccoovvvrnveee 18,067,896 | ...ocoovvennee 24243785 | .....ccoonce. 56,998,072 | .....covveneee 578,063,060
6. Colorado........ccoueeeernerinerinerenad CO]J....... [T I 13,768,673 | coovvvvrres 12,676,537 | covvrererrnnne 4,942,961 | .oovvvririene 602,894 | ...ooovvirnne 9,022,456 | ..ovovrirnnnes 9,696,478
7. Connecticut.......c.ccovrerrerienens CT|. [T I 18,414,488 | ...coovvvenee 35,977,461 [ oo 5,733,495 | .. 7,021,643 | oo 9,790,734 | oo 32,828,127
8. Delaware........ccccomermeineinsiins DE{....... [ESURTOON IO 947,562 | .ovvveierins 1,749,785 | oo 39,395 | .o 2,249,708 | ..ovorieinne 8,674,075 | .ovvvvvrrrins 379,891
9. District of Columbia................. DC|....... [T IO 5,606,367 | ..ovvvrerrrnnn. 5,673,432 | oo (139,577) [ coveeveririirs 351,394 | oo 1,339,936 | .ooovverreireinens 845,321
10, Florida. ..o FL|...... [T ISR 87,384,323 [ ...ovvvinnee 73,037,263 | ..coovvvnnee 17,818,151 | oo 25,364,017 [ oo 26,533,108 [ ..coovvvren. 61,250,435
T €10 (o - O GAl...... [T IR 41,769,333 [ oo 29,989,700 | ..ooovvrnrvrnns 4,724,382 | c.ovvoeinn 9,811,192 | oo 11,961,528 | .coovvveennnn 63,862,299
12, HaWali...ooeocececseeeecs Hil....... [T IO 2,661,503 | ..ooooeinn. 1,106,225 | ..o [ e, 1,700,000 | ..oovoeereeererrieereerieerieees | cveereeeieeineens 793,271
13, 1daho.....coccveevvennerneisiscenendD [ L ..7,211,884 ...4,737,303 20801,800 [ oo | e Y ....187,382
14, [liNOIS.......ovvveerreerrecreineinernennlL [ L 33,878,448 35,136,882 8,960,037 | ..ovvvrvirene 3,332,957 | e 33,044,529 | .....cccon. 32,317,885
15, Indiana......c.ovveveemeenneiniiniiens INJ....... L 14,157,259 10,572,827 | oo 795,850 | .ovveerieeinnes 7,343,246 | oo 757,139 | v 6,005,263
16. lowa. LAY L 10,670,191 | .. 10,992,785 | .... ...68,921,681 120,120 41,334,069 243,123,448
17, Kansas......covvvevveveereneennn KS [ i L 11,332,355 | oo 9,150,421 | oo 4,928,593 1,832,261 11,289,094 | ...cccoovvvvnnene 3,668,170
18, Kentucky......ocovveneenvenernenenn KY [ [OOSR 20,947,661 | .ooovvererennee 22,019,683 | ..coovvvvirrnne 2,359,733 | oo 4,406,317 | .oovveve 18,219,064 | .....ccvevvvvee. 6,480,847
19.  Louisiana..........cccccoevrrevrrereee LA [ oo [T IO 21,217,619 [ oo 16,360,638 | ...coovvrveee. 19,110,477 | oo 21,395,487 | ..ovvvenve. 30,375,273 | .ovvvernne 100,156,751
20. Maine.....ccoovvrrnnrrnernernenn. ME | [ SRR IO 6,688,387 | ..ovvrvrinnn. 4,110,892 | oo 215488 | oo | e 4,032,583 | oo 564,686
21. Maryland.......ccccooooververeeneen.MD | oo [T IR 8,870,027 | .ocvvvverenne 10,041,679 | covovverne. 2171137 | e 872,539 | oo 5,853,729 | cvvvverirennnnn 6,199,251
22. Massachusetts..........cccocooee.. MA | ... [T ISP 29,850,863 | .......cevveee 27,638,985 | ...ccvvvnene 21,089,473 [ oo 6,721,781 | oo 42,806,161 | .ooovvvvnnee 20,434,508
23.  Michigan..........ccccovervvrrrnerenee MI ] oo Lo | e 22,549,956 | ......occoveeee. 14,946,796 | ..ccovvvreneee. 7,580,925 | ..ooovvvnne. 2,615,294 | oo 3,391,922 | .ooovvrrine 15,116,329
24. Minnesota.........ccccoverevrrreeee . MN | oo Loevreees | e 21,983,034 | .coooovveenn 17,201,899 | .oovverne. 4,965,367 | .oovvrrrerinnn 1,414,587 | ..o, 10,733,345 | .ocvvvrrne. 7,748,998
25.  MisSiSSIPPi....vvrvvricrrrirnnne s MS | . [T IR 7,324.877 | oo, 4,535,072 | coovvvrernen. 10,709,463 | ...ovovvenne 48,832,572 | ccoovvvrrn. 8,919,131 | .cerveevn. 280,175,364
26.  MiSSOUM.....cccvvrvrerirerririrnnenn e MO | . Lo | e 22,844,616 | ....ccooeeee 25,268,051 [ .cooovvveeenne 12,876,884 | ....cooovveneee. 3,907,765 | ..covvrenve. 65,424,090 | ................ 23,976,491
27. Montana........ccocovvvrnrrnrrencee . MT | oo [T IR 3,453,291 | v, 2,080,022 | ..o [ e | e 3,566,898 | ....oveerrerereeeni
28. Nebraska..........cccoeererrrnerennn.NE | oo Lo | e 4,721,865 | covvvvrenrinn 3,271,590 | covorrrrin. 1,020,781 | .oooererereeeeen(4,200) | v 2280781 | o 2,978,554
29. Nevada......oomecrmermrrrnnenn NV | o, L 27,517,234 16,824,964 | ..cooevvviennn. 351,747 | oo 12,502,968 | ..o 3,061,117 | v 2,340,508
30. New Hampshire...........cc.......NH] ....... L ..3,327,874 ....2,559,548 ....669,266 ..9,273423 | ..... 6,480,254
31, New Jersey......comvverrenneen N o [T ISP 20,186,782 18,409,132 (429,954) 12,723,608 | ...covveernnee 18,069,563
32, New Mexico........coccouvermrrence . NM] ... [T IO 789,793 | oo 684,737 | ovvvveeeen 2,612,842 | .ooooirieieeer203,303 [ o 4,574,983 | oo 3,547,367
33, New YOrK.....ooooeeoververrnrcren NY | [T ISP 43,454,948 | ................ 44,710,045 | .oovvenee. 27,940,390 | ..oooovvenvnn 48,637,713 | oo 101,832,197 | .ooovrrenee. 86,742,350
34.  North Carolina..........cccccoeeee....NC | ... [T ISP 47,763,164 | .ooovoovvnn. 32,063,685 | ...ocvvoneene. 2,444,469 | ..o 3,109,411 | oo 8,115,681 | oo 8,462,539
35.  North Dakota........ccccoeeererere . ND | e Lo | e 4,963,629 | .coovvvienrinn 7,158,137 | v 669,766 | ..oovervrrrrrirnnns 32,953 | oo 6,034,631 | .ooovieen 22,060,642
36.  ONi0...coorrereerieeieeieeieeee . OH [T IS 34,390,646 | ....ccoooevevne. 30,465,617 [ .cooovvvrreenee 8,806,406 | ...ccovvrvvrnen. 7,358,087 [ .ooovrrenene. 29,222,589 | .ocovvrriennn 32,793,516
37.  Oklahoma........ccccovvvrnrvrnrrnn . OK | o [T IO 5,454,856 | ...ccoovvvenen. 5,667,184 | ..covvvrie. 5,560,225 | ..oveoriririinnn 40,085 | ....coovonve. 28,300,251 | ..o 837,958
38, Oregon.....cccoeeveeevneeneerneene. OR | i [T IS 17,930,114 | o 14,904,272 | c.ovverrine. 5,755,280 | .oovvvrrienne 11,245,867 | .ooovvveenne 26,708,055 | ...ooooveinnnee 16,839,162
39. Pennsylvania..........cccccooeene . PA | oo [T IS 41,090,151 | oo 39,840,331 [ coovooviene 27,579,058 | ...oovvvreenne. 7,556,997 | .oovrvonnne. 57,116,592 | ..o 59,571,795
40. Rhode Island..........cccccconerne R oo [T IO 8,788,723 | oo, 7,900,428 | ...coovriin. 2,993,728 | oo 2,316,100 | coovvrriernne 4,924,110 | oo 4,435,535
41. South Carolina............ccc.e......SC | ....... [T ISR 20,363,766 | ...cooovvrenne. 15,844,478 | .o 4,213,003 | ..covvvene (121,758,172)[ oo 7,364,223 | coovveinnn 4,022,072
42.  South Dakota..........ccconuvereeee.SD | e [T IO 2,283,961 | oo 2,652,925 | ..o [ et | e | e
43.  Tennessee.......cooevmevnereneen IN | e [T IS 30,135,389 22,029,845 | ....coooeene 34,115,491 15,183,026 | ...cccoovvennee 17,676,394 | ..cooovevenne 27,842,002
44, TeXaS..ocomronrrinreirnrrnnssesene T e [T IS 94,362,307 | .. .81,104,106 .163,840,623 | ... 31,972,579 | .. 202,897,375 ...55,732,386
45, Utah...coonnnnenlUT [T IO 9,454,710 | oo 5,055,786 | ..oovvriinn. 2,277,311 | oo 3,102,269 | ..o A29,714 | o 4,909,907
46.  Vermont........cccoveenrrcnmrcnnncenn VT | . [T IO 2817271 | e 2,692,382 | oo 1,193,383 [ oo 649,947 | ..ovvvrirnne 2,781,099 | oo 1,731,369
47. \Virginia.. VAL L 25,211,612 ..20,429,670 6,478,249 | ... 44,582,347 ....7,889,346 ...26,567,525
48.  Washington...........ccccoveinriennee WA[...... L 32,659,616 20,111,407 | oo 17,016,469 | ..oovvvvren. 5,857,514 17,199,077 15,100,329
49.  West Virginia........coccovveereencs WV]....... [T IO 2,874,632 | oo 2,897,102 | oo 1,536,017 [ oo 575,029 | oo 110,804,607 | ...ovvvnvrnneen. 2,943,681
50.  WIiSCONSIN....courvervrrreniirreinens WI....... [T ISR 22,269,070 | cooovverennee 22,331,887 | oo 3,783,787 | oo 1,735,082 | ..o 15,355,712 | cooovvieei 11,638,375
51, Wyoming......ccocoveemeererenrennens WY |....... [T IO 2,040,971 | oo 5,033,251 | v 996,907 | evouveeerecreeieeirneineiees [ erneerneeneneesenesseseseees | cereeeneienens 1,884,836
52.  American Samoa..........c.c........ AS|..... Nuriiiee | 5 s | e [ e | sttt st | ertestent sttt sb s sienes | bbbt
53, GUAM...cviverieieeies GUJ....... [T IO 109,803 [ oo 48,010 [ .overeeeieiieireerneeneens | et [ et sesssssssinees [ et
54.  Puerto RiCO.......cccovvvnirrcrrnen. PR{...... [T ISR 20,228,999 | ..oovverviennee 19,611,237 | oo 6,508 | ..o 615,617 | covvveereincn 102,425 | .o 1,012,337
55.  US Virgin Islands...........cccooueuenee VIf....... Lo | e [C2215) | I 43,336 [ v | e [ erenesesessssssisssnnes [ et
56. Northern Mariana Islands......MP {....... Lo [ e 14,394 [ oo [ e | e [ e | e
57. Canada........omnmernenneennen, CNJ....... [EUU IP 136,804,173 [ ..ccoovevnnee 113,507,668 | .......c...c.. 142,751,967 | .ooovvvrnennd 63,794,578 | .....coveonve 141,956,247 | .....cccon.... 268,589,224
58. Aggregate Other Alien............. OT [ XXX | e, 25,531,202 [ ..o 33,114,496 [ ..o 4,987,003 | ..ocooviinciine 666,917 | ..cocoovvnnnee. 12,649,092 | ...cccovivnnneee. 8,914,330
59.  TotalS.....ovwerreiriiiriiiniiiniesisiies [C) L 1,314,197,520 | ........... 1,145,826,435 705,795,588 | ... 350,616,456 | ........... 1,280,655,032 | ........... 2,244,969,814
DETAILS OF WRITE-INS
5801, AlGEria.......ccorerererermrermrnmrreennernes [ o XXX s [ 66,817 | .o 1,722 | [ s [ e | e
5802. ..53,873 ...37,863 v [
5803. 109,004 | .o 77,447 150,000 | .ccovverierreirne 200,000
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo | s 25,301,508 | ..oovvveene 32,967,464 | .....cc.ccc.c 4,987,003 | .oovveriiene 666,917 | .covvrree. 12,499,092 | ...oovvvrrrnnn. 8,714,330
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... PO, 0. [ 25,531,202 [ ..o 33,114,496 [ ..o 4,987,003 | ..o 666,917 | ..cocoovvvnnne. 12,649,092 | ...cccoovivnnneee. 8,914,330
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2009 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NO CHANGES



Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

Lines of Business

1 2 3
Direct Premiums Direct Losses Direct
Earned Incurred Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. MOrtgage QUATANLY.........ccciveiveiirie e
. Ocean marine
. Inland marine........ .
. Financial QUaranty..........ccoeeveieieieinssieessiese s
. Medical professional liability - occurrence
. Medical professional liability - claims made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business

Other liability-occurrence..
Other liability-claims made....
Products liability-occurrence.

274,449,956
494,755,188

..... 185,553
..324,644,132

........ 73,212,283
...... 142,821,654

: Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Lines of Business

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

-
O OWooODOTE WN =~

—_
O ©
[N

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril
. Commercial multiple peril.
. Mortgage guaranty........
. OCEAN MAMNE.......ouiveieieeieeiseieeie ettt
- INIANA MAMNE...e. ettt
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims made..
. Earthquake........ccooeevererericieen,
. Group accident and health
. Credit accident and health....
. Other accident and health
. Workers' compensation....
. Other liability-occurrence..
. Other liability-Claims Made...........ccoeereiirrieieeise e
. Products liability-occurrence
. Products liability-claims made..

. Reinsurance-nonproportional assumed liability
. Reinsurance-nonproportional assumed financial lines.............cocoerevririernenns

19.2 Private passenger auto liability.
19.4 Commercial auto liability...........ccoeveririeieieee e

. Auto physical damage........c.ccvieieiiiisieesee e
. Aircraft (all perils)......

. Fidelity..............

. Surety...
. Burglary and the
. Boiler and machinery

. Aggregate write-ins for other lines of business

164,033,387
....268,185,510

............................................ 415,160
..................................... 197,711,715

..................................... 306,648,337
489,420,336

............................................ 394,838
..................................... 348,536,505

..................................... 259,531,395
471,178,872

e 429,560
..................................... 278,564,674

: Sum. of remaining write-ins for Line 34 from overflow page............cccccvuvnee.
. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccooiniiniinninninninniinnnens
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Statement for June 30, 2009 of the FACTORY M UTUAL I N S U RAN C E COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2009 2009 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2009 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2006 + Prior........ | cooceereersnnans 193,823 | oo 402,959 | oo 596,782 39418 | 186,604 | o | e 370,761 | oo 557,365 | cooovreerersirenanns 32,198 | oo (32,198) | oo, 0
2. 2007 .c.eiiiiers [ ereeriersniinias 147,364 | oo, 34,314 | oo 181,678 | oo 78,238 | .ovevereriesiisiiesienssiiens | errssiesiisisnins 78,238 | oo 55,124 | oo | cvssiieiissienineas 48,315 | oo 103,439 | oo (14,001) | oo 14,001 | oo (0)
3. Subtotals
2007 + Prior.....c.. | coveeerrierinas 341187 | oo 437273 | oo 778460 | .oovvvvvans 117,656 117,656 241728 | oo {0 I 419,076 | .o 660,804 | ...ocovveirnnns 18,197 | .o (18197) ] oo (0)
4. 2008......cccooveiee | e 1,067,326 | ....ccooevnenen. 267,854 | ..covnnan. 1,335,180 | .ovveiiins 598,055 | ..o | e 598,055 | .oveeiiee AT4107 | | e 263,017 | oo T3TN24 | s 4837 | (4,837) | v (0)
5. Subtotals
2008 + Priof........ | cooeeereeree 1,408,513 | i 705,127 | 2,113,640 | e 715,711 |0 i 715,711 | e 715,835 | cecicieieiieneenn0 | i 682,093 | ..oooverae 1,397,928 | oo 23,034 | .o (23,034) | oo (0)
6. 2009.......cccoiieies [errirrierinns .0 ST 2.0 ST .S T P D00 S [P 53,401 | oo, 53401 | .o )0, S I 310,929 | oo 70,732 | oo 381,661 |..ccooernees XXX v [ crreiieiieninns 0.0 T P XXX o
7. TotalS...oceeeces | v 1,408,513 | oo 705,127 | oo 2,113,640 | oo TI5711 | e 53,401 | oo 769,113 | oo 715,835 | oo 310,929 | oo 752,825 | oo 1,779,589 | oo 23,034 | oo (23,034) | oo (0)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ..o 4,734,211
L PR 16 %2 oo (8.3)% (3. e (0.0)%

Col. 13, Line 7

Line 8

A (0.0)%




statement for June 30, 2009 ofte. FACTORY MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:
1.
2.
3.

Bar Code:

* 2 148 2200 94 900000 2 *
* 2 148 2 2 00 94550000 2 =*
* 2148 220093650000 2 *
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304. Cash ClEArNG ACCOUNES.........v.wererrereereeesessssisssssssssssssessassssssessessssssessesssssssssessssssessessesssnssasses | sesssssssessans 19,314,511 | oo | e 19,314,511 | oo 78,440,619
2305. Prepaid Expenses . ...157,689,495
2306. Leasehold IMPrOVEMENTS.........c.viuirreieitiriseieeseesere et sess st ess et ss e ses s essees | ssessesssssssessesssnssessssnsenes
2307. DIrCtor COMP PlAN..........cvivieiierieiereseiee ettt sse st sestes s bessessesenes | stesessnsensses 4,796,758 | ..o | vrevensiennnns 4,796,758
2308. Miscellaneous Receivable . ...5,220,686 2,421,585 | ..
2309. Prepaid Reinsurance........ ettt | st | e 0.
2397. Summary of remaining Write-ins fOr LiNe 23...........cooueiiiiiiiiieieiiescieseseeissssssssissiesesssieniens | cvesiisienans 187,021,450 | ............160,488,596 | ............... 26,532,854
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

5804. Aruba.........cccocviirerririeieeins
5805. Australia
5806. Austria.......
5807. Azerbaijan.
5808. Bahamas...
5809. Bahrain......
5810. Bangladesh...
5811. Barbados... .
5812. Belarus........cccoeveveererrervesienennns
5813. Belgium.......coovvverrerrcrcieiene
5814. Bermuda
5815. Bolivia....
5816. Brazil..............

5817. Cayman Islands..........cccccoveereurnenne
5818. Chile......ccorvrererirererierseireiissieninns
5819. China - Taiwan......
5820. China Peoples Rep
5821. Colombia.........ccco.......
5822. Congo, The Dem Repub
5823. CostaRica.................
5824. Czech Republic.
5825. Denmark................
5826.

5827. Ecuador.
5828. Egypt.............
5829. Equatorial Guinea..
. Fiji Islands......

450,000 |

..500,000 |.

..824,600 | . .63,802
...89,752
509,410

5849. Jamaica.
5850. Japan....
5851. Kenya............
5852. Libyan Ar Jamahiriya.
5853. Liechtenstein.........
5854. Luxembourg..
5855, MaCaU......covvvrrrerrrreeierinnireirenens
5856. Malaysia.........cccccoverererereerrierennns
5857. Mexico.......
5858. Morocco.....
5859. Netherlands....... .
5860. Netherlands Antilles.....................
5861. New Zealand..........cccccouverrvrnrenns
5862. Nicaragua......
5863. Nigeria...
5864. Oman....
5865. Pakistan.........c..cccocevevereerrirnieennns
5866. Panama..........ccccoeovrerererrrerennes
5867. Peru...........
5868. Philippines.
5869. Poland.......
5870. Portugal.....
5871. Romania
5872. Russia...
5873. Samoa.......
5874. Saudi Arabia..
5875. Singapore......
5876. Slovak Republic.
5877. South Africa.......
5878. South Korea..
5879. i
5880.
5881.
5882.
5883.
5884.
5885.
5886. Trinidad Tobago
5887. Tunisia...............
5888. Turkey.....ccocoevrverennes
5889. United Arab Emigrate....
5890. United Kingdom.........
5891. Uruguay.........
5892. Venezuela.....
5893.
5894,
5895.
5896.
5897. Summary of remaining write-
ins for Line 58 from overflow........ | ..... XXXooooof e 25,301,508 | oo 32,967,464 [ ..o 4,987,003 | oo, 666,917 | .oovver. 12,499,092 | ..oooveiinnnn. 8,714,330

1,446,250

160,306 | 261131

Q15.1



Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........ciuiieiieiciiieie sttt bsnsensens | sbssestesssssssessessesssessns 2454872 | oo 2,538,253
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............cccerrrrrererrennn.
6. Total foreign exchange change in book/adjuStEd CAMTYING VAIUE............c. ittt sessesssntas | ressestsesessessesssessessssssessessessssssessns | sesssessssesssssessessnsssssessassssssessssnnens
7. Deduct current year's other than temporary impairmeENt FECOGNIZEM. .........ccvuiueireieiiirieiee et | setestesesssessess s s st st s s s tessessesnss | £essessessssassessessesansessessesstessessssnsns
8. Deduct CUrrent YEar's dePreCIALION. ...ttt ss e ss et ent e nnts | ierssiesssssesns s en st enese e 39,857 | i 83,381
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-5+6-7-8)........cccviuireiiieiieiiinieesessessesssssienens | oevessesesssssssssesessssesees 2,415,015 | oo 2,454,872
10.  Deduct total NONAAMILEEA AMOUNES.............civiveiieieiciie ettt bbb bbb e s bbb b b st esas | eebsssessessssssssssessss st esses et anbessessessnes | Hensessesssssssessessnssstessessebantensessetnaans
11. Statement value at end of current period (Line 9 MiNUS LINE 10)..........ccciiiiuiieiiieiiiiciiieiscesiete et ssseeressssaessnasrens | eressssesessssessssssesesssenes 2415015 | .o, 2,454 872
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEa.........cvieirieriineirineineireeeeineinees | cevreeireiseseessseeesessesessesessesssssaees 0 | e 578
2. Cost of acquired:
2.1 Actual COSt at tiME O ACQUISIHION..........cvuevrevireieicicisie ettt b bbb s s bbb ssesseses | oebstesses e bssessebse s s s st es e b st s s bnes | Henbessesssssnsessessessntesse bbb es b s s sns
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total GAIN (I0SS) ON QISPOSAIS........vcurerreriererisressieseeesesesss e ssssssss e sseessss e ss sttt s s s s st s s s st ssen s sses st s ssnes | Hressssnssessessanssnssessass e ssessanssnssessans | aessessnssesssssessessanssessessanssnssentensnens
7. Deduct amounts reCEIVEA ON GISPOSAIS...........c.cvueiiuiieieieiiieie ettt ettt s s st st et entenss | sebesseses s tessessebsssessess s s s st es e snbenss | biesssessessnsassessessnsenses e s s s sns 578
8. Deduct amortization of premium and mortgage interest points and COMMIEMENL FEES.........currruririnrirriniernreierssesensses | s ssess s ssessesssssessans | sessessessessssssessesssssssssessassssssessessaness
9. Total foreign exchange change in book value/recorded investment excluding @CCIrUBA INEEIESE..........c.ciieiciirieieesieiies | e sssees | essesess s ess et ssesnsns
10. Deduct current year's other than temporary impairment FECOGNIZEM. ..........ouueuuiuririreiririireeie st setssssssenas | seesssessesssssssssenssesessnsessesssssssessesnes | ossessensssssssnsessessssessessssssssssessssnsane
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ovoeivirierieinsnienierissssseneesnead 0 | oo 0
12, Total ValUAtion @IIOWANCE..........c.cvieciicicieiiies ettt sttt a s s bbb es s b s s s s snnebnns
13. Subtotal (Line 11 plus Line 12)......
14. Deduct total nonadmitted amounts............cccoeveereveinrrinieneneens
15. Statement value at end of current period (Line 13 minus Line 14
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAT.........cccueiiecveiiere sttt sae bbb nnses | svessesesesssesesssesss s 261,952,897 | c.covvvevireeee, 248,120,516
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cocviviriieiictscee et b bbb a s snaebessntens | srebesessssessssssesensesesssaees 5,413,365 | oo 5,191,853
2.2 Additional investment made after CQUISIEION.............c.evevcveiieieieiise et sb st bsstesssns | sestessesssessessesssssseneas 17,545,726 | .o, 52,865,194
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease). ..(17,820,766) | .. (18,835,965)
6. Total gain (I0SS) ON QISPOSAIS........c.vvireiriiiieiieiieieieiie ettt sttt ettt s b s bbb ssess s sentens | bevtessessssensessessnssssessesnsasl 860,029 ...3,480,496
7. Deduct amounts received on disposals............. WLTT7179 .21,165,110
8. Deduct amortization of premium and depreciation....................
9. Total foreign exchange change in boOK/AdjUSIEd CAIMYING VAIUE...........c..c.vviveveeicieeeeie ettt sssesas | eevessesssssesssssesssssssessesesssssesesassnes | evsesssssssssssssessnsassessesessssessesesssnsns
10. Deduct current year's other than temporary impairment recognized. el ...1,704,086
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..260,174,072 | .. ...261,952,897
12, Deduct total NONAAMILEEA AMOUNES..........c.ccueiiieiieicicieie ettt bbb s b s st st en s e bnsenss | oetsstessessessnsasses st sstess et et antessessensnss | Hentessesssssssasses et sntenses et st ensensesnsans
13. Statement value at end of current period (Line 11 MINUS LINE 12).......c.cvuiiveiiiriieiiciicteieses st essssieses s ssssasssessnns | seveessssssessessssssssans 260,174,072 | coovveeeveeren, 261,952,897
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI...........cccvveeiieieiieceieree e sseeisneies | creresiesesssesseseseesens 6,890,414,101 | .coevvverieererne, 8,836,816,707
2. Cost of bonds and stocks acquired...........ccoeueveveerrieieiersieeeee e ..662,226,019 1,584,985,904
3. ACCTUAL OF QISCOUNL........cuiiiscicieiieietc et s bbbt n s st nsesenntans | nebstessessesnsnssessesnsantes 3,361,116 | covveereeeeeeeias 2,131,865
4. Unrealized valuation increase (decrease). ..351,692,231 ..(1,023,707,640)
5. Total gain (loss) on disposals. (24,297,786) (104,529,023)
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........cccviiiiiiiieicee ettt ssbesaes | eveesessssesseses s sesand 642,159,960 | ....coocvveverrerernns 1,700,650,615
7. Deduct amortization Of PrEMIUM.........ccccciiiieiiieieice ettt bbb b s bbb st s st et es s s ssebesnsens | ebevssesesssesessssebenansenas 6,227,357 | wooevevereerereeereienns 11,323,552
8. Total foreign exchange change in book/adjUStEd CAMTYING VAIUE. ..ottt ssesssnsns | ressessssssessessessssssessesssessessassnssnssans | sessssssssessssnessessssssssssssasssnssessessnnens
9. Deduct current year's other than temporary impairment FECOGNIZEM...........ccouevriiueiiiiieieice st bens | ceretesssesssssesssssesessesessssssesssseressnns | ssseressssessssssesssnnsassns 693,309,545
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).......ccceuriuriurrrinrnineneieeissiseiisssniens | eeeersesssesessssenessees 7,235,008,364 | ....oooovvrrrririnnd 6,890,414,101
11, Deduct total NONAAMILEEA MOUNES..........c.viiirieieicicse et s s s s st es s s e seseens | 4e8estetsesetsesanseseesnsenses et antessesetenss | Hessessessnsassansessnssnsensessnsansenensnsansans
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuvueiiiiiiiiiieiciistieiet st sessssstesies e sssssssssnssneesnes | sessessssssessassssseeans 7,235,008,364 | .......ccoevunee. 6,890,414,101

QsSI01
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Statement for June 30, 2009 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
LI O )OO OO OSSO SPSRRTRPIORON DR 2,336,021,876 | ...ocvvvrrercrriennes 432,109,698 | ....ooommerrrrernens 324,461,452 | ... 27,209,304 | ...cvvvercriennen. 2,336,021,876 | ...coornvvrirrnns 2470,879,426 | ....cooovrerereineeriiseseinnennnns | seveessesssiseesens 2,410,702,656
2. ClASS 2 (@)reruureeerueerermerisieenesees sttt | sebeeeene s 307,507,421 | ..oocvveerricriiinnes 7,871,090 | .ovovoerrircriiineens 30,963,160 | ...ooorerrrrcriirnenns (17,330,358) | ...ocvvvermererinenes 307,507,421 | ..oovvvecrriricnnns 267,084,993 | ....oooveerernieeninennisennsns | e 306,248,826
BT 0= I - OO ISP 50,774,598 | .....covvvrrereireiene 7,270,806 | ..ovoveereereeeerereeeen 4,363,388 | ...oovvrereirieeines 5,275,214 | .o, 50,774,598 | ....oovvveririinnnns 58,957,230 | .eveeeereereirereeeieeeereeeeees | e 41,234,233
4. CIASS 4 (B).rrrverrereeerseeessreessseeeessseess e ses s ess ettt sttt | enssst et AA76,022 | oo 7,127,831 | oo 4,821,946 | ..o 3ATB,A75 | oo 1,476,022 | oo A7,258,382 | ovooveeveereeeerneeennnenesseneeessnnes | sosnsesssssnssesnssseens 42,054,646
B C1ASS 5 () eeruurereuseresmeressueesssseesessseess s ess s st | Hesinesst et 26,029,921 | ..o 6,056,806 | ....ooooveereririneeeenn 2,934,960 | ..ooooereernrriineneens 5,913,605 | .covooevrerrreririens 26,029,921 | ..ooovvveereriirnnenns 35,085,372 | vverrereennerenneeessnennsseesenns | eevesssesssnesesinneens 22,199,053
B, ClASS B (8).reruureeererrermeresieesiseeisi sttt | et 16,351,646 | ..cooovvcrivriinriiscniienns 626,961 | ..oovrreicrrienrinennns 977,884 |...cooovrvrinrrinaens (11,506,216) | ...ocvveerenrerncrieenne 16,351,646 | ....ooovvvrnriiriieneinns 4,494,507 | oo | e 987,386
7. TOMAI BONGS.....coveeceecicseess ettt 2,778,161,484 | ..cocvvevvinns 461,063,192 368,522,790 | ....ovvvrirriririnne 13,038,024 | ..o, 2,778,161,484 202,883,739,910 | oo 0 2,823,426,800
PREFERRED STOCK

L 01 - PO OO OO PO OO OO OO OO OO PPN
0. ClASS 2..onvereireiie ittt ettt r s n st ssens | 4esestensessesses s et s st st e s e ssestens | sessesEess et essee s st et s st st s sesres | essietsessessantesses st st et e st essantas | Hiessessastiessessentens e ssessensansessente | Seuessessentantesestes s st e ss s s st e snes | eesstnsses st ensan s st essen s nssessentens | nessessestens et sessen s st et s s st st nsres | entsneestent st s n st n et
0T 0 T O o o O o oo OO OT P PO OO TETE) DT PT T
140 CIASS 4.ttt b s | etbee s bbb b nee | eeebeeeb bbb bbbt sb et | Seeb s bbbt tes | Sehee R bbb hes | Sebeee bbb iR e bbb bbbt nhes | Shb bbb bbb | Shbeb e | chbe b
12. Class 5

13, ClASS B..vvvvoeereeirreere et | SRR | fEtEeE Rt Rt | SRRt rer et e | £EfenEE et ran et nnnts | CeeeRE ettt en s | Sertenr Rttt nnns | neE e e | sreseens e
14, Total Prefermred SIOCK..........viuuiririieiiiireieiesie e nisenieneens | coesesese s 0 | o 0 | o 0 | o 0 | o [0 N [0 RN 0 [ o 0
15, Total Bonds and Prefermed SOCK...........wvwurrreemreeirnrreesneeeessseeesseesessseessssesesss | seeessnsesssssneeeens 2,778,161,484 | ...oovvvveercrrernne. 461,063,192 | ...coveorerrerrreeens 368,522,790 | ...cveevnrreerereennne 13,038,024 | oo 2,778,161,484 | ...ccovvvveceen. 2,883,739,910 | ..voooreereriereeeiieeeeissneeeens (0] 2,823,426,800

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....303,374,008; NAIC2$

0;

NAIC3 §

0;

NAIC 4§

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

NAICES........ 0.




Statement for June 30, 2009 of the FACTORY M UTUAL INS U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ’ Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS......coeveveereieereireeireireies | ceverreeieiseisereeeens 263,129,754 |................ XXX vivvvevinireeneineine | eveeeinsinssiennsenes 263,110,360 | ..ooovvveerreieieireens 1,101,673 | e 2,984
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......cueieiirieiciisie ettt nsns | sssessesssssssessessssensenes 269,355,109 | ..ovovvcvirereeiiina 48,846,440
2. Cost of Short-term INVESIMENS ACAUITED. ..........ucvueieviieieieice ettt b bbb snns | seveesssssssessesssnsssans 286,458,611 | ..oocvvcvcrererciins 762,135,135
3. ACCIUAL OF BISCOUNL. ..ottt | bonebanss bbb 49,258 | .o 142,780
4. Unrealized valuation INCIEASE (ECTEASE)........ .. wururrereererrereeseeeeiseesseeseeseesessasesesseeseeesessessessseesessasssssessesssssessesssssessessasssnes | 1essesssssessessasssessessassssssessasssssnssasss | £emsseesssossssssessanssnssessassnnssnssansnenns
5. Total gain (I0SS) ON QISPOSAIS........cceviieiicieiiriieiie sttt bbbt b st b s b ettt b s st e s s s s s et b sebesnaes | sbebessesessssesessssebesnsesesnad (18,349) | v (99,308)
6. Deduct consideration received ON dISPOSAS.............c.eviviiueiciiiieie ettt bbbt st stenes | eviesssessesse st enans 292,714,875 | .o, 541,669,938
7. Deduct amOrtiZation Of PIEMIUM.........ccciiieiricie ettt et bbbt bbb se b s s bbb st b s bbb st bassebessnne | nesebebsssesessnsesessssebesseb et s sesebensebesanss | sbiesebessstesessnses s st ebessebesas et bnaebenan
8. Total foreign exchange change in book/adjuSted CAIMYING VAIUE...........c..ciuiueieicicieiie ettt sss et sbents | sebestessssbess s s b s sss st s b sstes e b s bnes | 4essessessssessessessesentesse s e bs b s s snsns
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........curuiurirriiiririiereireeeeiseseeeies e eesesesseseens | setsssessssssssnssssessssesenseesessesessesssanes | essessessssssssssessessnsessessesssensessssnsane
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7T+8-9).........ccccevirririeririrereieseesesesssssiesees | evresesssiessesssessensns 263,129,754 | woooveeeer 269,355,109
11, Deduct total NONAAMILIEA @MOUNTS.........c..cvuierieiiiiire ettt ees | FfeEb s bR bR ettt s | seb et ent bbbt
12. Statement value at end of current period (LIne 10 MINUS LINE 11)....vucviiiiisiiiiiiseiieiisiesesstssssssssesssssssessesssssssessessssssssssessens | sossesssssssessessessssassns 263,129,754 | oo 269,355,109
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statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

QSI104, QSI05



Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccoveieveiierieieieeee ettt

. Cost of cash eqUIVAIENES ACUINET..........cveuiirieieice ettt

o ACCIUAL OF QISCOUNL.......euvtieite bbbttt

. Unrealized valuation iNCrease (AECTEASE)........vvurreiriiieieiriiiseieieise ettt ettt

. Deduct consideration received 0N diSPOSAS............c.ccrveriueiicreieieieiie e

. Deduct amortization of PremiUML.............ccccciieiicicee e bbb

. Total foreign exchange change in book/ adjusted carrying ValUe..............cccceuevienieesiceeeee e

. Deduct current year's other than temporary impairment reCOgNIZEd............vverurerriereerinieeseseeeseesesesseens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeververreererrerierernnne

. Deduct total nonadmitted @MOUNLS...........cccocieiricieieierics et b s

............................................ 1,098,196

........................................ 147,061,965

................................................. 29,772

............................................ 3,995,323

........................................ 352,999,131

............................................... 431,174

(105,978)
........................................ 107,940,976 | oo 356,221,454
.......................................... 40,244,254 | oo 1,098,196

............................................ 1,098,196
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statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 2
NONE

Sch. B-Part 3
NONE

QEO01, QE02



Statement for June 30, 2009 of the FACTORY M UTUAL I N S U RAN C E COM PANY

€030

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage

CUSIP Name or Vendor or Desig- | Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation | Acquired | Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
007999 02 2| MSPE-ADVENT LATIN AMERICANPEFD IV ......cccccovvvrnienne. MORGAN STANLEY 07/30/2007
048996 12 8| MSPE-ATLANTIC STREET CAPITAL................ MORGAN STANLEY... .. |03/26/2008 | ..
125999 47 4| MSPE-SIGHTLINE HEALTHCARE FUND IV LP .. MORGAN STANLEY... .. |10/31/2006 | ..
223995 43 2| MSPE-COWEN INVESTMENT HOLDINGS, LLC . MORGAN STANLEY... .. |07/31/2008 | ..
225996 32 1| MSPE-CREO CAPITAL PARTNERSII, LP ....... MORGAN STANLEY... .. |07/09/2007 | ..
279992 14 3| MSPE-EDEN II,LP ....coooovviiririreire MORGAN STANLEY... .. |09/25/2007 | ..
27999E 00 6| MSPE-EDGESTONE CAPITAL EQUITY FUND Il MORGAN STANLEY... .. | 04/12/2008 | ..
302999 00 8| MSPE-PITANGO VENTURE CAPITAL FUND .......... MORGAN STANLEY... .. |08/22/2007 | ..
350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL 2007, LP MORGAN STANLEY... . |11/13/2007 | ..
373998 97 0| MSPE-GERMAN EQUITY PARTNERS Il LP ....cvvvvrercrinnene MORGAN STANLEY 10/31/2006
401996 53 3| MSPE-GUGGENHEIM AVIATION INV FUND Il ......ovvvvrrnnne MORGAN STANLEY 10/28/2006
441995 78 4| MSPE-HOUSTATONIC EQUITY INVESTORS IV, LLC MORGAN STANLEY... .. | 11/15/2007 | ..
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND I, LP .... . . MORGAN STANLEY... .. |11/13/2007 | ..
48299K 01 3 LAQUINTA... . |GA...... MORGAN STANLEY... .. | 04/10/2006 | ..
531994 92 9 . INEW YORK. JINY...... MORGAN STANLEY... .. |04/25/2008 | ..
552990 04 8 BOSTON...... .IMA...... MORGAN STANLEY... .. |01/18/2008 | ..
556998 24 3 NEW YORK. JINY...... MORGAN STANLEY... .. [11/08/2007 | ..
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL OPPORTUNITIES .. [NEW YORK JINY...... MORGAN STANLEY... .. |06/22/2007 | ..
578990 01 2| MSPE-MBO CAPITAL 2 .....oovvuieiieiieeiesieeiseieeieesieens NEW YORK INY...... MORGAN STANLEY... .. |05/22/2006 | ..
65099N 90 6| MSPE-NEWBRIDGE ASIA IV, L.P. ... .INEW YORK.......ccoovvrmermrnneens [INY . MORGAN STANLEY... .. [12/13/2005 | ..
696990 OA 9| MSPE-PALOMON EQUITY FUND L.P.. MORGAN STANLEY... .. |01/24/2008 | ..
74699K 02 3| MSPE-QUAD PARTNERS I, LP........ MORGAN STANLEY... . 101/02/2008 | ..
786993 66 7| MSPE-SAGENT HOLDINGS CO.......cocovvrrrerrireirnrennireierenenns MORGAN STANLEY 05/19/2009
817999 63 4| MSPE-SEQUOIA CAPITAL INDIA GROWTH FUND I ........... MORGAN STANLEY 07/14/2006
826990 00 4| MSPE-SIGHTLINE HEALTHCARE VINTAGE FUND LP ....... MORGAN STANLEY... .. | 04/21/2006 | ..
941998 63 5| MSPE-WATERFORD WEDGWOOD (KPS COINVESTMENT MORGAN STANLEY... .. |05/28/2009 | ..
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP MORGAN STANLEY.......ccooomrrrnres .. |01/24/2007 | ..
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY UNITED PARTNERSHIP AGREEMENT..... .. |08/28/2007 | .. .
617449 G2 3| MORGAN STANLEY PRIVATE MARKETS FUND IV UNITED PARTNERSHIP AGREEMENT..... .. [01/18/2008 | .. ...1,687,026 |..
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND ......ccocoosiiiniiiniirniirsiinns UNITED PARTNERSHIP AGREEMENT. ] 11/08/2005 [ ..o T e ...1,000,000 |..

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............oeiiiieiioiiii sttt 12,461,076
3999999. Subtotal - UNAfflIBtEA. ... ...ueerieriesseisieisieis st 12,461,076
4199999, TOAIS. ... evvurereeseeeseeeseeeeeeeee ettt R R R R LEALE AR n ettt en e ntentsentsententsntententsntenntsntnnsnntsnnsennsennsennes | annessssnssenseenss 1,000,000 | voene. 12,461,076

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes 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 Changein | Exchange Less Exchange | Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./ACV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
048996 12 8| MSPE-ATLANTIC STREET CAPITA ..|MORGAN STANLEY.... . |03/26/2008| 04/02/2009) ..
092999 01 0| MSPE-BRAZOS EQUITY FUND II || ..|MORGAN STANLEY.... . [ 12/06/2005| 04/02/2009) ..
223995 43 2| MSPE-COWEN INVESTMENT HOL| . IMORGAN STANLEY.... . |07/31/2006| 04/14/2009) ..
27999E 00 6| MSPE-EDGESTONE CAPITAL EQl . IMORGAN STANLEY.... . | 04/12/2006| 03/25/2009) ..
482997 82 2| MSPE-KPS SPECIAL SITUATIONS . IMORGAN STANLEY. 11/13/2007 | 04/29/2009
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes 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.CV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)] B.A.C.V. on Disposal | Consideration| on Disposal | on Disposal | on Disposal Income
48299K 01 3| MSPE-KSL CAPITAL PARTNERS | . |MORGAN STANLEY. 04/10/2006| 05/06/2009 296,672
542997 45 7| MSPE-LONE STAR FUND VILP... ..|MORGAN STANLEY.. ... 101/29/2009 | 03/27/2009 .. 158,211
556998 24 3| MSPE-MADISON INTL REAL ESTA . IMORGAN STANLEY.. ... | 11/08/2007{03/31/2009] ............... 5,048 |..
576990 04 8| MSPE-MATLIN PATTERSON GLO¥ . IMORGAN STANLEY.. ... | 06/22/2007 | 05/15/2009 .. . 14,978 |..
928990 14 2| MSPE-VMG EQUITY PARTNERS, | . IMORGAN STANLEY.. ... | 01/24/2007 | 04/30/2009 .. 4,053 |..
930991 23 7| MSPE-WAGGIN TRAIN LLC ......... . IMORGAN STANLEY............. 11/15/2007 | 04/20/2009 ......covvvvrrrerenes
94999W 92 3| MSPE-WAYZATA OPPORTUNITIE .|MORGAN STANLEY............. 02/22/2006| 06/08/2009)] ........... 114,044 (18,044)
Y52991 75 2| MSPE-LION CAPITAL FUND II, LP . IMORGAN STANLEY............. 07/26/2007|05/05/2009) .. 225,479 ....(55,181) ...
444444 44 2| PRIVATE EQUITY INVESTORS IV . |UNITED PARTNERSHIP AGR 02/09/2000{03/31/2009] ........... 195,969 ....1,898,591 |....
380990 22 6| GOLDMAN SACHS PRIVATE EQU . |UNITED PARTNERSHIP AGR 08/28/2007 | 05/22/2009] ........ 1,220,344 ....1,634,504
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated............ccccocovevieininns | connen. 2,344,331 ...4,274,299

3999999.

Subtotal - Unaffiliated

....4,274,299

4199999.

Totals

1506814

1506814

...4,274,299
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
912828 KD 1|UNITED STATES TREASURY NOTES......ccoooiiieieiiieiesssisstcessississ st sessssneaes | 06/05/2009...... |VARIOQUS........ooiiiiieisitieiee et tesss st ssses s ssssassssssssssstssssssessestanss | esssssssssssssssssssssesssssnssnss | ssssessssasssssens 9,149,000 |...ccoverenene. 9,600,000
0399999. Total - Bonds - U.S. Government........ ...9,149,000 |.. .9,600,000 |....
Bonds - All Other Government
135087 XG 4|CANADA GOVT 05/22/2009...... RBC...oo ettt sb bbbt naes | esssssessstense st s snsesiens | suessnssssesensenes 862,666 687,000
135087 XW 9| CANADA GOVT 05/21/2009...... T D SECURITES. ..2,929,922 | .. 2,501,000
135087 XY 5|CANADA GOVT 03/24/2009...... CIBC.....cccovvvnee ...3,687,055 | .. .3,532,000 |....
135087 YC 2|CANADA GOVT 05/26/2009...... VARIOUS ..ottt ss s s stesnsans | sevsssssssssesssssssessssssessesnss | sevessesssessesenes 8,634,353 | ...ccoovvvrernne. 8,164,000
135087 YF 5|CANADA GOVT 05/08/2009...... VARIOUS ...ttt sss s s stesnsns | sevsssssssssesssssstesisssssessesnss | sevessesssessesenss 3,537,730 | oo 3,227,000
135087 YG 3|CANADA GOVT 05/22/2009...... VARIOUS.... 14,086,877 | .. 13,191,000 | ....
135087 YL 2|CANADA GOVT 05/08/2009...... VARIOUS.... ..7,671,959 |.. 16,973,000 |....
135087 YN 8|CANADA GOVT 05/12/2009...... VARIOUS.... ...6,285,425 | .. .5,888,000 |....
135087 YP 3| CANADA GOVT 06/01/2009...... VARIOUS.......ooie ettt stntaes | stessasssessessesssssssssstessnsaes | srsessnssassanssnnes 4,200,739 | ...cooerrerrnnes 4,084,000
135087 YR 9|CANADA GOVT 05/21/2009...... VARIOUS ...ttt siessssssssssssssssssssssesssssssssssssssns | snssensssssssssssssssesssnssesinsens | svvessessiesenses 18,430,977 | coveririnrennnn 17,400,000 | oo 281,374
135087 YS 7|CANADA GOVT . T D SECURITES. .. ....35,295
1099999. TOtal - BONAS = All OB GOVEIMIMENL. ...t ve et sttt ettt et sseess e et sstessesssesssesses et ssses s et essesseseeses et s eesessessesans et sessntesses  £1esmsessessnsessessessnsessessesansosessetessessesensensessnsansessessnsansessnsantessessnsassessessnsensesnnsansesessnsasansnssnsensessnsensessasansens | srsessnsassasseses f 29 10,101 | vererarrareesssa88,046,000 | 1ovrovierirsrarennns 928,337
Bonds - U.S. States, Territories and Possessions
683234 ZQ 4|ONTARIO PROV CDAL.......ooiiriireieieiissieiessstssssessssssssssssessessssssssssssssssssssssesssssssssesans VARIOUS.......ooeisrtse sttt sttt
74814Z EE 9| QUEBEC PROV MEDIUM TERM N......cooovrsrenririnnnns NBC CLEAR...
1799999. Total - Bonds - U.S. States, TEITIHOMNES & POSSESSIONS.........c.cvcuiiiieeieiiisiisesssisteseesstssssssssssssssssessssesssssssessessssssassasss  ssssssissssssssssessessssessessnsassessessnssssessessssessessssassessssssssesssssssessssnsessessssassessessnsassass
Bonds - U.S. Special Revenue and Special Assessment
047870 KB 5|ATLANTA GAWTR & WASTE WT.....ooomiiieeccteee ettt 06/17/2009...... JP MORGAN........oooiietseetceteeeee ettt s ssssesaens | sesessessesesssssesssssesssssssens | evsesessisssssesaes 5,295,368 | ....ccccovrernnen. 5,320,000
091096 BC 0 |BIRMINGHAM ALA WTRWKS BRD... 05/20/2009...... RAYMOND..... ...6,265,926 | .. .5,710,000 |....
091096 BD 8|BIRMINGHAM ALA WTRWKS BRD... 05/20/2009...... RAYMOND. ..4,410,226 | .. 4,005,000
091096 BG 1|BIRMINGHAM ALA WTRWKS BRD... 05/20/2009...... RAYMOND. ..2,153,975 |.. 1,975,000
13063A 4L 5|CALIFORNIA ST....cooiveieirerciereiinns 03/25/2009...... MERRILL. ...ttt ettt ssesses st b ssessssaes | evssssssssssessssessesssssnsanss | sesssessssaessns 15,347,250 |..
251237 6N 8|DETROIT MICH SEW DISP REV... 06/05/2009...... GOLDMAN ..ottt sttt ssessnnas | evsesssssessessssesssssensssenes | sevsssssssssannes 10,884,000 |..
312932 JW 7|FHLMC PC GOLD COM......... 03/31/2009...... BARCLAYS US.....ooiecssee st sessssss st ssessessssssens | sessssssssssssssssssssessssssssess | sosssessssssessns 14,073,281 |..
342816 XV 2|FLORIDA STMUNPWR AGY RE.......cccoviimiriirereissieeiseiesiesisssessssssssssssssessssssssesss | vessssssenss | sveeens 04/16/2009...... MERRILL. ...ttt sbs s ses s sssssesssssssestessnsans | sessssssssessesssssssssessssssssess | soessesssssssssesens 3,378,955
392274 VK 9| GREATER ORLANDO AVIATION AUTH .....ooivieiirieiiniissisiesssissssessessessssssesssssssssns | sesssssienss | seeeens 03/31/2009...... FIRST ALBANY ......ooviitirieiiesieissiessesissssesssssssssssessessssssessesssssssssessssssssssses | sasssssssssssessssssessessasssnsess | oessesssssessonens 2,172,532
455059 AD 7 |INDIANA ST FIN AUTH ENVIR.......... 06/03/2009...... J P MORGAN. ...5,000,000
590545 JW 0[MESA ARIZ UTIL SYSREV........... 05/01/2009...... GOLDMAN.. ...5,499,350 |..
708840 HU 0|PENNSYLVANIA INTERGOVERNM.. 06/10/2009...... GOLDMAN.. ..4,366,720 |..
74529 HE 8|PUERTO RICO SALES TAX FIN......ooiiiriiriiriiseieeisesseississississs s ssssssnssns | seessnssne | sonnees 06/11/2009...... CITIGROUP.......cooeeeeee ettt saes s es s sssssassssssessssssssssssnns | evsessissssssssssssinssssesssssenses | sevsessessessenees 15,934,930
79730A GC 6| SAN DIEGO CALIF PUB FACS........oooiirieiieeeeeiesiseiseisssssssssssssssssssssssesssssssnness | sevssesssenss | seveens 05/07/2009......
938782 DR 7|WASHINGTON D C MET AREAT.. FRUTTIOR I 06/03/2009......
13509P BU 6|CANADAHOUSING TRUST oo ...05/20/2009...... ..150,541
3199999. Total - Bonds - U.S. Special REVENUE & SPECIAI ASSESSIMENES. .......cv.iviueisereciiieiisessiesstessesssssssessassesssssssessssassessssassesins  sssssssessessssessessssssssssessssassessessssassessnsassessesnsassassesnsassessnsessessessnsassessessssensessssessessessssessassnssnsassessnsensessnsansens | sreessnansenses 109,920,080 | veververiareerns 105,377,000 | 1ovrovsriviirarrnnns 308,873
Bonds - Industrial and Miscellaneous
00130H BP 9[AES CORP......cccccovvrrrrernnes BARCLAYS US.....ooieeeese ettt ss s sssssssanns | esssssssssssssssssssessesssssssssess | soesssssssssssssaeses 241,250 ....250,000 |....
03070Q AK 7|AMERISTAR CASINOS INC....... BANC OF AMERICA.........oooicieieesetcsstes e stesis st sses s ssesaas | sesssssesssssssssessssesssssssssens | sessesssssasssseses 246,371 ....250,000 |....
060505 DA 9|BANK OF AMERICA CORPORATI BANC OF AMERICA........cooooieieiseisetesses s siessss s ssesssssssssssessssssessesses | sesssssssssssssssesssssessssssessens | sesssssesssssssaeses 144,500 | .. ....200,000 |....
097751 AG 6|BOMBARDIERINC.........cc.cevnne.. WACHOVIA. ...ttt sttt sss st sssssensnses | stssssessessessssssessessasssssesses | sssssssssessesssssnes 225,625 |.. 250,000
12489L AD 0|CB RICHARD ELLIS SVCS INC. BANC OF AMERICA.........octieieceseeesetesee e esisss s sssssssessssins | covsssssesissesssssssssssssssssnnns | sossssesssssesssinaas 121,091 125,000
1248EP AC 7|CCO HLDGS LLC/CCO HLDGS... DEUTSCHE BANK ......ooveeieteeeiceteteee ettt sess s sessssssssssssensns | coesssssessssssessssssssssssesnsns | sossssesssssesssinss 111,250 125,000
12543D AF 7 |COMMUNITY HEALTH SYSTEMS JP MORGAN.......oooiietsietceteee ettt s saens | sesssessessssssessssssessesnsens | evsesessessessssessns 121,875 .125,000
125577 AZ 9|CITGROUPINC . VARIOUS.......oooits sttt sttt ssens | stsessnsssssssns s sssssssssssnsas | eesssssnssnsssnsens 401,618 .500,000
125581 AR 9|CIT GROUP INC.........ccccoeeoe... MORGAN STANLEY .....oovuiirireiireiineise et stssssssssssssssssssssssssssnnes | sessssssssssssssssssssssssssnsss | sosmsssnsssnsssnsssnses 173,125 .250,000
14987B AA 1|CC HLDGS GS V LLC/ CROWN.... MORGAN STANLEY ...ttt sessessessaesssses s ssessnsans | eevtessssssssssssssssesssssnssnss | sesssessessssssesseses 242,730 |.. .250,000
161175 AD 6| CHARTER COMMUNICATIONS OP........oeoiireieireeteiieiesiesiee et ssessssassesaens VARIOUS ...ttt sttt s s ss s tnbans | sbesssssssstesssssssesssssssassas | esbesssssessessssanes 446,250 500,000
165167 BN 6| CHESAPEAKE ENERGY CORP........ccooiitrirciesieeeie st sessaas VARIOUS ...ttt b s sssas | stsssssssessessssessessssssssnsas | sssesssssessessssanes 436,875 500,000
172967 BP 5|CITIGROUP INC 250,000
216648 AK 1|COOPER COS INC 125,000
228227 AZ T7|CROWN CASTLE INTL CORP 250,000
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
23331A AW 9{D RHORTON INC.......oirrierriiriiississesisscssesiesssssssssssss st sssssssssssssssssssssssses BANC OF AMERICA..........ovvriinriireiiss st 250,000
25380W AA 4|DIGICEL GROUPLTD CITIBANK........c....... ...250,000 |....
256605 AQ 9|DOLE FOOD INC........... DEUTSCHE BANK.......cooiriirrirneiiseeississssiessssssssssssssssssesssssssssssssssssnns ....250,000 |....
257559 AG 9|DOMTAR CORP................. J P MORGAN.......... ....250,000 |....
29255W AJ 9|ENCORE ACQUISITION CO...... BANC OF AMERICA... ...375,000 |....
314275 AA 6|FEDERATED RETAIL HLDGS IN... VARIOUS................ ....250,000 |....
314275 AB 4|FEDERATED RETAIL HLDGS IN... ROYAL... ...125,000 |....
319963 AP 9[FIRSTDATA CORP ettt ettt nen VARIOUS ..ottt sane 250,000
345397 TY 9|FORD MOTOR CR CO.....cocvueverirereeictesie sttt st ssse s VARIOUS ...ttt sana 500,000
345397 VH 3|FORD MOTOR CREDIT CO LLC... BANC OF AMERICA... .
35671D AR 6|FREEPORT-MCMORAN COPPER DEUTSCHE BANK..
36186C AV 5 VARIOUS............
36186C AZ 6 VARIOUS.......ooorieiisiisiisss sttt
36186C BB 8|GMAC st VARIOUS.......ooorieiisiisiisss s sss s essss st
36962G 4C 5|GENERAL ELEC CAP CORP MTN GOLDMAN......
370442 BS 3|GENERALMOTORS ... GFI SECURITIES
370442 BT 1|GENERAL MTRS CORP VARIOUS........
37047R AJ 6|GENERAL NUTRITION CTRS IN... LIBERTAS...........
37331N AA 9|GEORGIA-PACIFIC LLC............ BANC OF AMERICA...
382550 AZ 4|GOODYEAR TIRE & RUBR CO. J P MORGAN......
38470R AC 5|GRAHAM PACKAGINGCOLP..... VARIOUS........
402740 AC 8|GULFSTREAM NAT GAS SYS LL. J P MORGAN.
404119 AL 3|HCAINC......ccoovvrmrrrerrerrierrnnnn, VARIOUS............
404119 BA 6|HCAINC PIK - PAID IN KIND.
404119 BE 8|HCAINC......ccoovvverrrrrrirerresiiniens SCOTT & ASSOCIATES.
413622 AA 9|HARRAHS ESCROW CORPORATIO BANC OF AMERICA.......
413627 BG 4 |HARRAHS OPERINC.........ccocovnrrenn. VARIOUS................
436440 AA 9|HOLOGIC INC............ MILLER TABAK......
457030 AF 1 |INGLES MKTS INC......ovverrrerrriinscsnrissssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssns BANC OF AMERICA.........cvvirrinniieeeississssss s sssssssssssssssssssssssssssssssns
458206 AA 7 |INTELSAT INTER HLDG CO LT ... ivirrrercrreinrcesssissessssessssssssssssssssssssssssssssnns CITIBANK ... vvorcrriescssesisseesssessesss st sssssssssssssssssssssssssssannes
45822E AF 7|INTELSAT SUBSIDIARY HLDG..... DEUTSCHE BANK..
46126P AF 3|INVERNESS MED INNOVATIONS UBS WARBURG.
466112 AA 7|JBSUSALLC/JBS USAFIN..... J P MORGAN......
471109 AB 4|JARDEN CORP ot BARCLAYS US.......ooiioreieeiisiesesiss s sssssssssens
471109 AC 2| JARDEN CORP........ccooomeviretiesies st DEUTSCHE BANK ..o
48666K AL 3|KBHOME.........ccccoomvvrrrrierrinnn MORGAN STANLEY ...t
539439 AC 3|LLOYDS BANKING GROUP PLC.. DEUTSCHE BANK ..ot sssssssssnns
539439 AD 1|LLOYDS BANKING GROUP PLC.. DEUTSCHE BANK..
552953 BF 7|MGM MIRAGE...........cccooormrrunnn BANC OF AMERICA...
629855 AN 7|NALCO CO....coooooverrrerrirrrirnrenns DEUTSCHE BANK..
640204 AG 8|NEIMAN MARCUS GROUP INC BARCLAYS US...
651290 AK 4|NEWFIELD EXPL CO........ccoevernne ROYAL........
65332V BG 7|NEXTEL COMMUNICATIONS INC VARIOUS....
65409Q AW 2 |NIELSEN FIN LLC/ NIELSEN......... JP MORGAN......
65543A AB 0 |NORANDA ALUM ACQUISITION... PIK - PAID IN KIND.
665859 AK 0|NORTHERN TR CORP.............. MORGAN STANLEY.......cocovireieierieeieiesie et sessssssaesas
690742 AB 7|OWENS CORNING NEW............... MILLER TABAK.......ovorvieciiseisssissssissssies s ssessss s ssnos
72347Q AD 5|PINNACLE FOODS FINANCE L WACHOVIA....
723787 AG 2|PIONEER NAT RES CO................. ROYAL............
723787 AH O|PIONEER NAT RES CO.....oevvurriieiiseitissiesssiss s sssssssss st sssssssens MILLER TABAK ... rverrirriissssssisesssss s sssssssssssssssssssssssssssessssessssssens
729416 AJ 6|PLY GEM INDS INC RECEIVE FREE........c.oniireiinscinsiiesssss s ssssssssssssssssssssssssssssens
743410 AR 3|PROLOGIS............ VARIOUS................
745867 AS 0|PULTE HOMES INC BANC OF AMERICA........cvvvriinreineeississssss s ssssssssssssssssssssssssssssssnns
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

74837R AF 1| QUICKSILVER RESOURCES INC.......cccosiuiieieieieisiissitse i S FIRST oottt ettt | ebsessess e ssennias | festnstenstnssaneeas 120,896 125,000

750753 AB 1|RAILAMERICAINC.................... CITIBANK ...ttt nsis | ebsesssssssssssessasssesssessssnsas | foestssssnssnssanesns 239,808 | .. ...250,000 |....

75281A AK 5|RANGE RES CORP... P MORGAN. ...ttt bbbttt | eesesssebs bbbt ssnsins | festassianssanssanseas 237,668 | .. 250,000

75605E AV 2|REALOGY CORP ... PIK - PAID IN KIND. 214,558 | s 15,550

75886A AC 2|REGENCY ENERGY PARTNERSL... WACHOVIA........ ..236,240 | .. 250,000

765665 AB 0 |RIDDELL BELL HLDGS INC...... PALECAP ...t sientas | sessestestentensestentensnnts | sbsnesseessessseseseses 331,875 |.. ...375,000 |....

767754 BW 3 |RITE AID CORP.......cccovvvvnrrrnn. ol CITIBANK ...ttt sssssssesnns | eesessssssssssnesssessnesssessnesns | oessssssssssessansens 122,745 | .. ...125,000 |....

78442F DY 1|SLM CORP MTN BOOK ENTRY.....coccviveieierriieeeieieissesee st ssssssenens MILLER TABAK ..ottt ssse e s ssssessssssessnssses | sesessssssessssssessssssessssssessnss | sessssessssssesesnsens 105,625 125,000

78442F EH 7|SLM CORP MTN BOOK ENTRY.....ocooiveieierrisieieiee et ssssssenens BANC OF AMERICA........co ottt tesis s sssssssessesssssssesans | stessssssssssssssssssssssssssesnsns | sessesisssssesesssones 85,000 125,000

79546V AF 3 |SALLY HOLDINGS LLC BARCLAYS US....... ..240,625 | .. ....250,000 | ....

80007P AH 2|SANDRIDGE ENERGY INC....... BARCLAYS US.....ooeieie sttt sssssssssssssssssssssssssssss | sessssssssssssssssssssssnsssnsss | somsssmsssnsssnsssnses 119,716 | .. ...125,000 |....

81180V AA 1|SEAGATE TECHNOLOGY INTL MORGAN STANLEY... 119,146 | .. ....125,000 |....

812141 AN 9[SEALY MATTRESS CO oottt PALECAP ...ttt | seeises s isenes | sbteestestensennteneas 77,500 125,000

816752 AA 7 |SEMINOLE HARD ROCK ENTMT......coiiiiiriiniiineiieeeieeiieeiseeisee et sssessssessesssnees LIBERTAS. ..ottt sttt sesses | seeisesisesisss s ssssssenes | sbtssssssssssssaneens 82,500 125,000

832248 AQ 1|SMITHFIELD FOODSINC ... WACHOVIA 83,438 ...125,000 |....

833312 AB 7 |SNOQUALMIE ENT AUTH LIBERTAS.. 104,375 | .. ....250,000 |....

852060 AG 7 |SPRINT CAP CORP.........cccconvuunnee VARIOUS ..ottt ntens | sbsesisesisesins s isssins | foestsssansssnssansens 495,906 | .. ...625,000 |....

852060 AS 1|SPRINT CAPITAL CORP BANC OF AMERICA... ..236,250 ....250,000 |....

852060 AT 9|SPRINT CAPITAL CORP J P MORGAN.. ....88,582 | .. ...125,000 |....

858119 AL 4|STEEL DYNAMICS INC......... - VARIOUS............ .276,875 | .. ...375,000 |....

867363 AM 5|SUNGARD DATASYSINC............ - BANC OF AMERICA.........ocviieeeeseesstesee st esisss s sssssssessesns | covsssssesisssssessssssssssssessnns | sossessssssssesssinsas 235,625 |.. 250,000

88033G BD 1|TENET HEALTHCARE CORP EXCHANGE ..ottt sse s sessssssessnnas | coesssssesissessesssessssssssssnsns | sessessesssssesssinaas 113,125 |.. 125,000

88033G BF 6|TENET HEALTHCARE CORP EXCHANGE..........ooies sttt sss s ssesssnsias | sessesssssssssssssssssssnssnses | sosnsssnsssnsssssssnnes 113,125 | .. 125,000

88033G BH 2|TENET HEALTHCARE CORP.... BANC OF AMERICA.........cooitiieeieisiiesiiesiiesisesiseessessses s ssessssnssenssnes | sessssssssssssssssssssssssnsss | somsssnsssssssssssnses 119,036 | .. 125,000

880779 AW 3|TEREX CORP NEW........... S FIRST ..ottt bbbttt | ebsessess bbb eessnsins | festesssanstnsesneens 366,124 .375,000

902494 AQ 6|TYSON FOODS INC.. BARCLAYS US.....oiiei ittt sttt stessssssssssssssasssas | sessssssssssssssssssssnssnses | sonessnsssnsssnsssnses 263,750 .250,000

90320L AC 1|UPCHLDGBV........... S FIRST ..ottt ettt | ceseisse s sessensis | festaessasstanssaneeas 577,669 | .. 625,000

90338W AJ 2|US ONCOLOGY INC..........cccc.... MORGAN STANLEY ...ttt sisesssesssssissssssssssssssesss. | sessessssssssesssssssssnssonsss | soonesssessssssnessnees 612,038 | .. ....625,000

911365 AT 1|UNITED RENTALS NORTH AMER.......ccoitiiiiiineineineieisseissesssesssessessesssnens MORGAN STANLEY .....evriinrireinnineireenssnsensenssssisssississsissssssissnnees. | nesnssnssnsssnssssssssssssssssnees | sevsessesnesnnsseess 121,300 | i

92532B AA 7 |VERSO PAPER HOLDINGS LLC......ccotiirrirrireireriseississiesississississsssssssssssssssnnns CS FIRST .ottt

92769V AA 7|VIRGIN MEDIAFIN PLC............ ol J P MORGAN.

92933B AA 2| WMG ACQUISITION CORP... VARIOUS....

94986E AA 8|WELLS FARGO CAP XIlIl............... VARIOUS....

95058T AA 5|WENDYS / ARBYS RESTAURANT.........covvtriurieeitneessisstestssssessse s sssesssensnes CS FIRST ..ottt

960386 AG 5|WESTINGHOUSE AIR BRAKE CO......oooviuriiriieiineiire s SCOTT & ASSOCIATES......ooeeeeieeiieiieireeiseeisesisesissssesesssssssssssssssssssssnssns | eosnesssssssssssssssssssssssssssnsss | sesssssssssssssnnssns

984756 AB 2|YANKEE ACQUISITION CORP...... BARCLAYS US.....ooieiieieise sttt sttt sttt sssesssesssessns | seessesssnsssssssnsssssssssssnsssnnss | svsessssssssssssnnsens

244227 CQ 3|DEERE JOHN CR INC MTN CDS.. .|C. RBC DOMINION. .3,

89347Z AJ 6|TRANSALTA CORP MTN CDS-............. ..|C. WOOD............ .

3899999. Total - BONAS - INAUSIAI & MISCEIIBNEOUS.........cvuveitteseiseisstts st esssseste s s sss st s8££ 8488 £ 106 €488 £E8£E84EE S8 £E R E£LE 48 f L8484 AEE 1 £EE£EE 48 £E 18 LE 8L E R E £ L1 E R f L8 LE 6L eE AR bbbkttt ent et | dhnbsnisensnenc .. . .

8399997. Total - Bonds - Part 3. ...228,047,860 | .. L A,677,046 [ XXX

8399999. TOHAI = BONAS..... ettt 8488884 E 8 £ EE4£EE £ EE 4 EE L84 £E LR eEE4EE L8 LR LR LR 4EEEe  £1eEAeEEeEE4eE4eE R 4L R LA AEE 4R 4EE 4L R 4R R LR 4R R 4R R LR 4EEE R R R R4 R R R R R R R n bbbttt | chtnntnntnnes 228,047,860 1,677,046 |......... XXX

Common Stocks - Industrial and Miscellaneous

00206R 10 2| AT&T INC......ocvvcrrcrrcriericrierinerinenienisensensenssnsessssssssssssssssssssssssssssssssssesssesss | eoneesseenee | ereeens 0001612009100 [VARIOUS...cvoiviitiiiiscieiississississississi e sssssssssssssses | coneessesssssnees 90,000.000

002824 10 0|ABBOTT LABS... .115,000.000 |.

00443E 10 4[ACERGY SA.....cooioieeiesieeceseerieseeseesssesssesssssssesesssssessssssessssssssssssssssssssssssssssens | svssvessnsens | 200eeei012/2009.0000. [SANFORD......ooveveiiiicieis ettt tes ettt sessesessssssssssssssns | soevsesisssssesnsas 7,500.000

01741R 10 2|ALLEGHENY TECHNOLOGIES 33,700.000

02209S 10 3|ALTRIAGROUPINC.................. 40,000.000

031652 10 0|AMKOR TECHNOLOGY INC. ...15,000.000 |.

042735 10 O|ARROW ELECTRSINC......... - B IS 1,100.000 |.

057741 10 0|BALDOR ELEC CO......coeverrenrineineinrineineineisneisnsesnsssnsssssssnsssssssssssssssssssssssssssnnssnnses. | sessesenees | eereees04/30/2009. e | VARIOUS ..ottt sttt sssssss st st ssensienss | esssesssesssenees 43,800.000

071813 10 9[BAXTER INTL INC.....ooviiiiinciciireincrincrinerienienissinssisnssnsenssnssssssssssssssssnssnnes | senseesseens | 20ense:06/04/2009..... [ VARIOUS.....ooiviiiiiiiiiniiiineiseseseise e sssssnens | seesasesisssnens 410,000.000

09180C 10 6|BJS RESTAURANTS INC.. ol ...59,100.000 |.

125896 10 0|CMS ENERGY CORP.........coconirmrrnrrnrrnnrinerinrisninnninnsnnssnssnssnssssssssssssssssssssssssssne | senssenssnne | eeeee:06/11/2009..00c [ SANFORD...couciviirciriiseieissisississ e snsenssenssnssnes | ssiesssssssesssenees 5,925.000
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
13342B 10 5|CAMERON INTERNATIONAL CORP VARIOUS.......ooorieiiesiiseisss st ssss st
150870 10 3|CELANESECORP ... . THOMAS....
166764 10 0|CHEVRONTEXACO CORP.... VARIOUS....
178566 10 5|CITY NATIONAL CORP..... . SANFORD..
191216 10 0|COCA COLACO........ VARIOUS....
200340 10 7|COMERICAINC..... - SANFORD..
203372 10 7|COMMSCOPE INC................. SANFORD.. o . . |L....
206708 10 9[CONCUR TECHNOLOGIES INC........cocovereeeerieeerceieieee et bese s sens VARIOUS ..ottt sstes s sssses s sssessssans | evsessssssesaesas 33500 000 L
20825C 10 4| CONOCOPHILLIPS.........ooeveeeteeeeeteee ettt aes e sae s BEAR ..ottt nnaes | srebeseresennnas 20,000.000
212015 10 1|CONTINENTAL RESOURCES INC WJB CAPI... ...24,100.000 |. oL
22943F 10 O|CTRIP COM INTLLTD......c.eeevveee. VARIOUS.... ...25,200.000 |. . L.
23326R 10 9|DG FASTCHANNEL INC VARIOUS.... ...40,800.000 |. . L.
23331A 10 9{D RHORTON INC......coririeriisiisssisseiisscsss s ssssssss st ssssssssss s sssssnses THOMAS. ...t sss s sttt sssassssnnss | svsssessssnssssans 34,800.000 L
253393 10 2|DICK'S SPORTING GOODS INC ......ovvrrvrrirrirrriiesissssissssssssssssssssssssssssssssssons VARIOUS.......oooreieiieiiesiisssssssisssssssssssssssssssssssssssssssssssssssssessssssssnns | svsssesssssssssnns 54,800.000 L
278058 10 2|EATON CORP......ccccommrerrrirrrrirnnens BNY BROKERAGE. ...20,000.000 |. o L.
278265 10 3|EATON VANCE CORP.. RAYMOND.......... 11,800.000 e | L.
29444U 50 2[EQUINIXINC.......cccoovrrrernn. UBSW ...ttt ssssssssssssssssssssssssssssssssssssssssssssnnsss | sssssssnsssssnnsens 3,900.000 I
29977A 10 5|EVERCORE PARTNERS INC VARIOUS............ 18,600.000 I
31428X 10 6|FEDEX CORP........ccccouvernn. BNY BROKERAGE..... 10,000.000 I
315616 10 2|F5NETWORK INC. COM VARIOUS............ 29,500.000 o L
365558 10 5|GARDNER DENVER INC.. SANFORD.......ooitiriireirirsieessesse s ssessssssssssssssssssessessessssssssssssessanss | sonssessssssnssesens 2,400.000 .| L.
375558 10 3|GILEAD SCIENCES o BNY BROKERAGE. 10,000.000 .| L.,
395259 10 4|GREENHILL& COINC...... INSTINET ..ottt sssssssas | sssnsssssssssssons 7,900.000 I
438516 10 6|/HONEYWELL INTL INC..... - BNY BROKERAGE. 30,000.000 | Les
44984A 10 5|IPC THE HOSPITALIST CO IN.. . INSTINET CROSS.. 12,300.000 I
451055 10 7|ICONIX BRAND GROUP INC................. VARIOUS............ 50,250.000 I
45865V 10 0|INTERCONTINENTALEXCHANGE INC VARIOUS.... 10,000.000 o L.
459200 10 1|INTERNATIONAL BUSINESS MACHS.. VARIOUS ...40,000.000 |. . |L....
46120E 60 2|INTUITIVE SURGICAL INC.......ovmverrirreerriissesssesessssssssssssssssssssssssssssssssssssssssns UBSW ...ttt ssssssssssssssssssssssssssssssssssssssssssssssnsss | sssssssnsssssnnssns 5,200.000 L
464288 7T 8|ISHARES TR.....oorierreirreerescsssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssnes VARIOUS 135,000.000
46612H 40 2|J CREW GROUPINC......... THOMAS.... ...27,700.000 |.
46625H 10 0|JP MORGAN CHASE & CO... o VARIOUS.... ...75,000.000 |.
478160 10 4|JOHNSON & JOHNSON............ o VARIOUS.... .105,000.000 |.
480074 10 3|JONES APPAREL GROUP INC........cooovmrveeirircriississssissses s SANFORD........ooomiviervireiise st sssssssssssessss s ssssanss | esssssessssanssenns 2,800.000
481165 10 8|JOY GLOBAL INC........oouveeriieieesiee st INSTINET ..ottt ssss st sssssns | sssesssssssssinnns 28,000.000
512807 10 8|LAM RESEARCH CORP e SANFORD.......coiiiiiriieireeiee e ensns | rnssssssssssenns 2,500.000 |.
515098 10 1|LANDSTARSYSINC......... INSTINET CROSS........ooiriiriieiieessississsssssssss st ssssssssssssssssssssssssnns | sssessssssssssssens 6,700.000 |.
517834 10 7|LAS VEGAS SANDS CORP... - JEFFERIES & CO... ...55,600.000 |.
517942 10 8|LASALLE HOTEL PPTYS...... VARIOUS........ ...89,000.000 |.
53217R 20 7|LIFE TIME FITNESS INC o VARIOUS.... ...60,900.000 |.
548661 10 7|LOWES COSINC........ccooverne.. . VARIOUS........ .160,000.000 |.
571903 20 2|MARRIOTT INTL INC NEW. LAZARD FREZES... .
574599 10 6|MASCO CORP............... - SANFORD...... [
580135 10 1|MCDONALD'S CORP......... VARIOUS.... ol . WA 833450
60855R 10 0|MOLINA HEALTHCARE INC.. SANFORD.. | e ,600. . ....38,496 |...
61166W 10 1|MONSANTO CO NEW........... - VARIOUS.... ...3,967,998 |...
62886E 10 8|NCR CORPORATION . SANFORD......
64110D 10 4 |[NETAPPINC......ccoovvvrrrrerrrrens o BAIRD, ROBERT
641188 10 0|NETLOGIC MICROSYSTEMS INC BAIRD, ROBERT....
654106 10 3|NIKEINC-CLB ettt nes
B5473P 10 5{NISOURCE INC......ooorivirierriireiissisesissssssssssssssssssssssssssssssssssssssssssssssssssssnssssnes
655664 10 O0|NORDSTROMINC.................
655844 10 8|NORFOLK SOUTHERN CORP
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
670346 10 5{NUCOR CORP.......ccoooiirritneiiessisssissssssssssssss s sss st st ssss s VARIOUS.......ooorieiiesiiseisss st ssss st 40,000.000 | ....oovvrvrnnenne. 1,580,256
70959W 10 3|PENSKE AUTOMOTIVE GRP INC. VARIOUS.... .
713448 10 8|PEPSICO INC MTN.....coooormrrvrrinnn. VARIOUS....
714265 10 5|PEROT SYS CORP... SANFORD..
718172 10 9|PHILIP MORRIS INTL... CITIGROUP....
736508 84 7|PORTLAND GEN ELEC CO... SANFORD......
741503 40 3|PRICELINE.COMINC............ . WARBURG.
742718 10 9|{PROCTER & GAMBLE CO.......ccoivivieeeietreiese ettt sesse s ssasenn
758750 10 3|REGALBELOIT oottt s
759351 60 4|REINSURANCE GROUP AMER IN A,
760759 10 O0|REPUBLIC SERVICES INC............ ...70,000.000 |.
76122Q 10 5|/RESOURCES CONNECTION INC. ...42,500.000 |.
779382 10 0| ROWAN COMPANIES INC.......oovvvvririireiesisessssesssssssssssssssssessssssssessssssssssssans SANFORD......cooimrieiiireiississ sttt essss st ssssssssssssssenss | ensssssssssansssnns 3,300.000
78464A 69 8|SPDR SERIES TRUST.......coimiiniitnriienssiss s sssssssssssssssssessssssssssssssssssssssessssssssens VARIOUS.......ooorieieciss s sssssssss st sssssssssssssssssssessssassssns | svssssssssssons 100,000.000 (U
806605 10 1|SCHERING-PLOUGH CORP. . VARIOUS.... o L.
806882 10 6|SCHNITZER STLINDS.............. INSTINET... e | L.
81369Y 60 5|SELECT SECTOR SPDRTR. VARIOUS............ U
826197 50 1|SIEMENSAG......cccoovvernne. BNY BROKERAGE. I
831865 20 9|SMITHAO..... SANFORD...... I
835451 10 5[SONIC CORP.......ccceoevrrrrrrrrrnnes PIPER JAFFRE ..U
852891 10 0|STANCORP FINANCIAL GROUP.. SANFORD...... .| L.
878237 10 6|TECHDATACORP............cc....... SANFORD.. .| L.,
880779 10 3|TEREXCORP........ SANFORD.......... I
883203 10 1|TEXTRONINC... BNY BROKERAGE e | L.
88732J 20 7|TIME WARNER CABLE INC.. SPINOFF............ I
913004 10 7|UNITED STATIONERS INC... . SANFORD.. I
91529Y 10 6|{UNUMPROVIDENT CORP..... SANFORD.. o L.
931142 10 3|WAL-MART STORES INC. VARIOUS.... . |L....
963320 10 6| WHIRLPOOL CORP........ormrermrereeirssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns SANFORD.......coommrirriinriisesissssssssssssss st sss s ssssss st sssssssssses L
966387 10 2| WHITING PETE CORP NEW........coovvorreeereeressnsessesssssssssssssssssssssssssssssssssnnees RAYMOND.....coorirmeeirereeessesssessssessssssssssssssssesssssssssssssssssssssassssssssns L
966612 10 3|WHITNEY HOLDING CORP.. SANFORD..........
983024 10 O|WYETH.....coooovveerviernens BNY BROKERAGE.
G16962 10 5|BUNGE LIMITED................ SANFORD.......... |
G81276 10 0| SIGNET JEWELERS LIMITED........cociiereieireieineisseisseesseessesse s SANFORD.........ooivveiiiiniiie st
Y2573F 10 2 [FLEXTRONICS INT'L...ooivvoeiiieeieeiieeiississssssssssseesssssssessss s ssssssssnes CORRECTION TO Q1
G9144P 10 5|TYCO ELECTRONICS LTD VARIOUS...............
136375 10 2|CANADIAN NATLRY CO........... ..|C. TD WATER.
13642L 10 0|CANADIAN OIL SANDS TRUST .. |C. RBC............
457983 10 4|INMET MNG CORP.........ccccommrvrnnee . |A RBC........
71644E 10 2|PETRO-CDA......cccoovrmrrrrmrrern. ..|C. VARIOUS....
73927C 10 0|POWER FINANCIAL CORP . . |C. TD WATER.
760975 10 2|RESEARCH IN MOTION................ . |A. TD WATER.
866796 10 5|SUN LIFE FINANCIAL SVCS CAN. ..|C. VARIOUS....
867229 10 6|SUNCOR ENERGY INC............. ..|C. SCOTIA...............
8676EP 10 8|SUNOPTAINC........... .. |C. BNY BROKERAGE.
87425E 10 3|TALISMAN ENERGY INC.. ..|C. VARIOUS............
878742 20 4|TECK COMINCO LTD.... .|C. THOMAS....
15911M 10 7|CHANGYOU COMLTD.............. ~|R. VARIOUS....
43713W 10 7|HOME INNS & HOTELS MGMT I... - |R. VARIOUS....
G1150G 11 1|ACCENTURE LTD BERMUDAL......coooiiiiiiieriisssissssssssssssssssssssssssssssssssssssssssssssssssns R VARIOUS.....coooiieitsits sttt ,000.000 | ..o 1,475,655
9099999. Total - CommMON StOCKS - INAUSHIAI & IMISCEIBNEOUS............vuuieueireiieissitieiseis ettt sttt e et eeb sk m£ s € oeE e R f b8R8 L8088 EE£EE 18R 88488 £E £ £E 1 E £ E 4R E 8 £ E 8RR bbbttt | fnbenseninsins 147,611,248

Common Stocks - Parent, Subsidiaries and Affiliates

[30277@ 10 T[FMIC HOLDINGS , INC...cccseseiverrerrrreressssssssesesereneessssssssssssssssseesesssssssssssssseseeeeess I [.......06/15/2009...... [CAPITAL CONTRIBUTION. ........cooomerrrrrrerrmssssssmsmmerereeeersssssssssssssssseseesesssss | eessssssssssessseseeeessssssssneees ——— 21,000,000 |............ 0,90, SO N [
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CcusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
30303@ 10 9 FMEC...... oottt sttt b st bs bbbt ss st ss s ssenssnssnnes [ |.......04/30/2000...... | CAPITAL CONTRIBUTION........oooooeueueuesemmmmmmssmssssssssssesssssssssesssssssssssssessseeees T PO 9,762,334 |............ DO S PO S
9199999. Total - Common Stocks - Parent, SUDSIIANES ANG AFfIAEES. ... ....c.iiiieiiiiis ettt sttt ettt ee st sst et et sstessesse sstessessssessessessssesseeessssesee et esses et esses s e et s s e e e eedes s e set st et e E e Attt a s b st enten st et st ettt ensebsntensansessnsensesntas | evsessssansassans 30,762,334 |............ XXX oeirisrieriniins | crveresiersssssssiesssssseneenas [V XXX
Common Stocks - Mutual Funds
922042 85 8|VANGUARD EMERGING MARKET ETF ....ovvveirierrersersessesse s ssessssssssians | eeves I 06/22/2009...... BNY BROKERAGE. ...50,000.000 |.... 1,549,353 |.
922042 87 4|VANGUARD EUROPEANETF ... ST DO 06/15/2009...... BNY BROKERAGE ...20,000.000 | ...ocovvrvrrrrianns 802,400
92204A 87 6|VANGUARD WORLD FDS.................. JRTT O 06/15/2009...... GOLDMAN......... .140,000.000 | .... ....1,767,008
9299999. Total - COMMON SEOCKS = IMUBUAI FUNGS. ...ttt sttt sse s ess s sss s st s ses sttt s 8t s 8 ensane e £ 1es8eeseesseEseeenEoeE o e e EEee8ae 8o A ee 4080 E 4888 o088 A0 b 408881 EE AR 1 e o0 8 o8 e E et e e ee e E e st en bt en sttt .10,118,761 |.
9799997. TOtAl - COMMON SHOCKS = P ...t seiueessesie st esessssseeesesssseseesessensses e eessssses e st ses s ss et sns e ee8es8seEseeseeseesseEseeensans  £81081e8teesanssessesemsoessessessoesa0EseEseEeeEoeEseEeEEeeEeeEaeEsee o0 EoeE 1A oA A eeE a8 see e b e s s e e e e st st ent st st ensent st s antantas | sisssssssessnes 188,492,343
9799999. TOtAl = COMIMION SHOCKS. ... rvureuueeresseseesessasessesessesssssseessesssssssseeesseessseeeseesassseeeesemEsesseeseeseesse8seeeeEenEsessesteeEeesseeseesansansse  £asEsessessonssessessoesensanssesessonssessessoesanssesseeeeEoesaeEeefoeEanEaeEseEEeeEeeEaeE e eeEenE s et en et s e st st et sentant st nnstensantans | fensnsssssaneas 188,492,343
9899999. Total - Preferred and Common Stocks............ ....188,492,343 |.
9999999. Total - Bonds, Preferred and Common Stocks 416,540,203
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CcusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.J/A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year|  Date (a)
Bonds - U.S. Government
36200Q 2T 0|GNMA PASS-THRU......ccccommirmerirerincireenns ... | .06/01/2009 | MORTGAGE PAYDOWN......... 5,699 ..5,699 .5,822 .5,705 (6) (6) 5,699 0 02/01/2032 | 1..........
36200Q JJ 4|GNMA PASS-THRU ....|.06/01/2009 | MORTGAGE PAYDOWN......... 108,648 108,648 112,264 108,775 (128) (128) 108,648 0 03/01/2032
36201M 2F 8| GNMA PASS-THRU ....|.06/01/2009 | MORTGAGE PAYDOWN......... 52,100 52,100 53,891 52,147 (47) (47) 52,100 0 05/01/2032
36202C 6Y 4 |GNMA PASS-THRU .... | .06/01/2009 | MORTGAGE PAYDOWN......... 29,250 29,250 28,683 29,215 35 35 .29,250 0 12/01/2028
36204) NZ 5|GNMA PASS-THRU.. .... | .06/01/2009 | MORTGAGE PAYDOWN. 17,845 17,848 16,259 17,774 71 71 17,845 0. 02/01/2024
36209D H9 8| GNMA PASS-THRU < | . | .06/01/2009 | MORTGAGE PAYDOWN......... 11,183 11,183 10,966 11,160 23 23 11,183 0 02/01/2029 | 1..........
912828 CA  6|U S TREASURY BOND.......ccoocownirrrnirnenns .... | .04/24/2009 | BARCLAYS US 5,480,859 | ......... 5,000,000 | ......... 4,840,625 | ......... 4,911,537 5,138 5,138 | oo | s 4,916,675 | ..o | oo 564,184 | ...... 564,184 |....139,227 |02/15/2014 | 1..........
0399999. Total - Bonds - U.S. Government. 5,705,584 | ......... 5,224,728 | .......... 5,068,510 | .......... 5,136,313 0 5,086 0 5,086 (VN 5,141,400 | ...cc0 | o 564,184 | ...... 564,184 |....145436 |...... XXX..oo | XXX...
Bonds - All Other Government
135087 WX 8| CANADA GOVT.....ovvvirieirriinerineiiesinseens C. |.05/05/2009 | VALEUS MOB........cccccomvrmrrrmnnr [ corneirnrrinirineiineiinnis | cevis 15,466,434 | ........ 14,681,000 | ........ 15,547,456 | ........ 15,523,909 | ..ooovrvvrinenns | e [P IA01) ) O R (206,705) | .ovvoonvverrrees | o 15,317,204 | oo | o 149,230 | ...... 149,230 |....347,316 |06/01/2010 | 1FE......
135087 YF 5|CANADA GOVT.... C. |.05/05/2009 |LAURENTI 2,405,104 | .......... 2,205,000 | .......... 2,436,525 (P2:728) N NN I (2,629) B 2,433,896 [ ..oveeeriines | e (28,793) | ....... (28,793) | ...... 38,180 |06/01/2017 [1FE......
135087 YL 2| CANADA GOVT.... C. [.05/20/2009 | VARIOUS.......ccoovrmmrinmrirnrmanninns | conseissrisssissnssnnnnes | covvs 11,192,442 | ........ 10,156,000 | ........ 11,144,612 | ... 3471624 | oo | v (13,264) | oo | v (13,264) 11,130,319 62,123 62,123 |....297,886 |06/01/2018 | 1FE......
1099999. Total - BONds - All Other GOVEIMMENL..............orvveeeeeeeieieeseieeseseesessesessssessssessssesssssssssessssessssssssssessssnessssnessssneses | ssssees 29,063,980 | ........ 27,042,000 | ........ 29,128,593 | ........ 18,995,533 | .ooovivsrrennd 0 [ (222,598) 0 (222,598) 0 [ 28,881,419 |............... 0. 182,560 | ..... 182,560 |...683,382 |...... XXX..... | . XXX...
Bonds - U.S. States, Territories and Pc i
110709 FR 8|BRITISH COLUMBIA PROV CDA. ... | C. |.03/26/2009 | NESBITT. 2,405,458 | ... 2,295,000 | .......... 2,286,692 2,287,409 169 2,287,578 | oo | e 117,880 | ...... 117,880 |...... 35,462 |12/01/2017 |1FE......
642866 FX 0|NEW BRUNSWICK PROV CDA.... C. |.04/23/2009 |HSBC SEC INC 3,818,344 |..........3,615,000 |. .3,690,228 ..3,679,578 .(2,348) . 3,677,230 | oo | o 141113 | ... 141,113 |....130,105 | 07/21/2016 | 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possession 6,223,802 | .......... 5,910,000 | ......... 5,976,920 | ......... 5,966,987 | .cooovvvennn0 | i (2,179) 0 5,964,808 0]... 258,993 | ...... 258,993 |...165,567 | ...... XXX..... | .XXX...
Bonds - U.S. Special Revenue and Special Assessment
056559 AF 4|BADGER TOB ASSET SECURITIES......... ... | .05/20/2009 | JEFFERIES & CO 2,776,909 | .......... 2,650,000 | .......... 2,822,383 | .......... 2,705,292 | ...oovvvvirerinins | v (15,395) | oo | s (15,395) | cvvoverrrinnnes | cereis 2,689,898 | ....covvvrrrenns [ e 87,011 | ........ 87,011 |..... 70,851 | 06/01/2010
056559 AK 3|BADGER TOB ASSET SECURITIES......... wo [ .04122/2009 | CITIGROUP..........ceorirniierines | cerisrisriisniiesinenines | covneiens 1,213,338 | oo 1,130,000 | ......... 1,155,425 | ......... 1,153,183 (228) (V222:) ) O 1,152,956 | oo | e 60,382 | ....... 60,382 |...... 28,070 |06/01/2027
118217 AP 3 |BUCKEYE OHIO TOB SETTLEMENT FIN( .... | .06/01/2009 |ISSUE CALLED at 100.000...... 990,000 990,000 956,152 957,687 568 568 958,254 | ...ovvvererireres | e 31,746 | ........ 31,746 |...... 25,369 |06/01/2024
167560 LE 9|CHICAGO ILL MET WTR ... | .06/11/2009 | GOLDMAN 8,520,525 | ......... 7,500,000 | ......... 8,330,475 | .......... 8,325,091 JOOT I 8,317,568 202,957 202,957 |....202,083 |12/01/2035
181054 3K 1|CLARKCNTY NEV SCHDIST.. v [ 06/10/2009 | HUNTINGTON. ...oocovmrirrrrerines | eerrreeireeinseinsrineninee | coneeaan 4,136,175 | .......... 3,750,000 | ..... 4,272,863 | .......... 3,965,907 N 3,939,007 | ..vvvvererneene [ v 197,168 | ...... 197,168 |....103,125 |06/15/2012
267044 AY 1|DUTCHESS CNTY NY INDL DEV GY INDL] .... | .06/11/2009 | UBSW........ccooovemmrrermrrermeeerneees | womeeesmeeesmeeesneeesns | seeeeenee 1,009,510 | .......... 1,000,000 | .......... 1,056,910 | .......... 1,053,005 | ..vveoereenneeen | vrrrereeeeed(852) | oo | e (652) | e | e 1,052,443 | oo | e (42,933)] ....... (42,933) 12/01/2029
31288D ZD 4|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN. 195,618 195,618 205,001 195,990 195,618 0 01/01/2033
3128GC RP  9|FHLMC, .... | .06/01/2009 | MORTGAGE PAYDOWN......... 4,194 4,194 .4,164 4,193 2 2 4,194 0 07/01/2014
3128GC  XJ 6 |FHLMC, .... | .06/01/2009 | MORTGAGE PAYDOWN......... 3,439 ..3,439 3414 ..3,436 3 3 3,439 0 07/01/2014
3128GC YR 7|FHLMC, .... | .06/01/2009 | MORTGAGE PAYDOWN......... 62,694 62,694 62,242 62,664 30 30 62,694 0 07/01/2014
3128GG 6S 7|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 29,670 29,670 30,736 29,728 (58) (58) 29,670 0 05/01/2015
3128K1  B7 5|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 266,153 266,153 259,999 265,380 174 774 266,153 0 12/01/2030
3128K2 UM 2|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 475,264 475,264 464,274 474,265 | ..o | v 1,000 | oo | e 1,000 | e | e 475,264 0 01/01/2031
3128K4 YG 4|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 130,737 130,737 133,515 130,760 (23) (23) 130,737 0 04/01/2036
3128K6 VR 8|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 448,643 448,643 430,066 A4T 273 | oo | e 1,370 [ oo | v 1,370 | s | e 448,643 0 07/01/2035
3128K7 4Z 8|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN. 161,732 161,732 168,757 161,838 (106) (106) 161,732 0. 09/01/2033
3128K7 MY 1|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 485,617 485,617 455,493 483,589 2,028 2,028 485,617 0 08/01/2035
3128K7 UX 4|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 469,721 469,721 447,629 468,220 | .oooovverrrrens | e 1,501 [ e | e 1,501 | s | eevereeeeens 469,721 0 09/01/2035
3128K9 F2 5|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 656,838 656,838 627,690 653,845 2,992 2,992 656,838 0 02/01/2036
3128KD 5D 3 |FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 219,127 219,127 222432 219,184 (56) (56) 219,127 0 5,934 |08/01/2036
3128KF  J3 5|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 169,169 69,169 71,017 69,208 (39) (39) 169,169 (V] I 2,018 [10/01/2036 | 1..........
3128KF L2 4|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... .94,553 94,553 97,249 94,570 (17) (17) .94,553 0] 2,758 |10/01/2036 | 1..........
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3128KM UW 3| FHLMC ... |.06/01/2009 | MORTGAGE PAYDOWN......... 266,685 266,685 263,768 266,563 122 122 266,685 (V] I 5,614 103/01/2037 | 1..
3128KQ HL 3|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 605,206 605,206 583,929 602,043 3,163 3,163 605,206 (VN 15,004 |05/01/2037 | 1..
3128LX FW 5|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... | coveererermmrerneeennnee | wereneees 1,253,292 | ......... 1,253,292 | .......... 1,165,757 | .......... 1,244,862 8,430 8,430 | evereeereeeens | s 1,253,292 0| 26,850 |12/01/2035 | 1..
3128M7 EK 8|FHLMC. .... | .06/15/2009 | MORTGAGE PAYDOWN......... 105,106 105,106 103,148 184 184 105,106 0 853 |02/01/2039 | 1..
3128MJ B8 2|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 680,569 680,569 679,931 680,527 42 42 680,569 0 [ 14,622 |06/01/2035 | 1..
3128MJ E8 9|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN. 425,465 425,465 437,664 426,094 (629) (629) 425,465 (V)N 12,213 |10/01/2036 | 1..
3128MM EC 3 |FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 277,944 277,944 279,811 278,198 (255) (255) 277,944 0 6,946 |07/01/2021 | 1..
3128PC DJ 8|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 162,842 162,842 165,895 163,180 (338) (338) 162,842 (V] I 4,753 (01/01/2021 | 1..
3128PC MS 8 |FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 103,518 103,518 105,151 103,651 (133) (133) 103,518 0 [ 2,794 (02/01/2021 | 1..
3128PC TV 4 |FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 59,360 59,360 60,324 59,420 (60) (60) 59,360 0 [ 1,362 |03/01/2021 | 1..
3128PC TW 2|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 137,150 137,150 139,379 137,321 (71) (171) 137,150 (V] - 3,520 |03/01/2021 | 1..
3128PH N9 8|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 151,515 151,515 154,475 151,790 (275) (275) 151,515 (V] - 3,849 101/01/2021 | 1..
3128PH PL 9|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 118,194 118,194 120,410 118,397 (204) (204) 118,194 (V] - 3,437 101/01/2021 | 1..
31292G 5W 2|FHLMC ....|.06/01/2009 | MORTGAGE PAYDOWN......... 8,694 ..8,694 .8,718 .8,694 1) (1) 8,694 0 278 09/01/2029 | 1..
31292H AK 0|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 370 370 356 370 0 370 0 12 101/01/2030 | 1..
31292H QN 7|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 112,832 112,832 111,122 112,685 147 147 112,832 (V] - 2,748 |05/01/2032 | 1..
312932 JW 7|FHLMC .... | .06/15/2009 | MORTGAGE PAYDOWN. 50,208 50,208 50,470 (3) (3) 50,208 0 264 |04/01/2039 | 1..
31293V JJ  2|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 251 251 239 251 0 251 0 7 108/01/2029 | 1..
31293X RS 9|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 1 1 1 1 0 1 0 10/01/2029 | 1..
31294B 6P 5|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 17,343 17,343 17,295 17,342 1 1 17,343 (V1 I 426 10/01/2029 | 1..
31294F PT 7 |FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 44 44 42 44 0 44 0 1 105/01/2030 | 1..
31294F T5 5|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 17 17 16 17 0 17 0 1 105/01/2030 | 1..
31294 YS 1|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 11,090 11,090 11,010 11,084 6 6 .11,090 0 07/01/2014 | 1..
31294K TD 7|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 404,977 404,977 406,180 405,058 (80) (80) 404,977 0 09/01/2018 | 1..
312962 GT 4|FHLMC ....|.06/01/2009 | MORTGAGE PAYDOWN......... 228,201 228,201 235,903 228,802 (600) 228,201 0 10/01/2018 | 1..
312963 AY 7|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN. 316,295 316,295 329,787 317,382 | oo | e (1,088) | i | e (1,088) 316,295 0 11/01/2018 | 1..
31296M 3Z 0|FHLMC. .... | .06/01/2009 | MORTGAGE PAYDOWN......... 302,896 302,896 302,375 302,880 16 302,896 0 09/01/2033 | 1..
31296S M3 7|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 561,502 561,502 573,522 562,092 (590) 561,502 0 01/01/2034 | 1..
31296S M5 2|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 436,072 436,072 452,688 A3T 13T | o | v (1,0685) | oovverrverernes | eerereenns (1,065) | +ooevererrerens | ceverrennens 436,072 0 01/01/2034 | 1..
31297M AQ 1|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 49,816 49,816 50,213 49,901 (85) (85) 49,816 0 03/01/2035 | 1..
31297M XV 5|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 239,099 239,099 229,012 237,456 | oo | s 1,643 | e | e 1,643 239,099 0 04/01/2030 | 1..
31297P ME 8|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 5,427 5427 ..5,646 .5,436 (9) (9) 5,427 0 10/01/2034 | 1..
31297T WF 6 |FHLMC ... |.06/01/2009 | MORTGAGE PAYDOWN......... 379,054 379,054 362,411 377,581 | oo | v AT | i | v 1473 379,054 0 09/01/2035 | 1..
312970 SF  8|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN......... 23,551 23,551 22,558 23,472 79 79 .23,551 0 10/01/2030 | 1..
31297V Y8 5|FHLMC ... | .06/01/2009 | MORTGAGE PAYDOWN. 638,948 638,948 614,538 636,038 2,910 2,910 638,948 0. 11/01/2035 | 1..
31298N  FU 4|FHLMC .... | .06/01/2009 | MORTGAGE PAYDOWN......... 1,776 1,776 ..1,503 ..1,668 107 107 1,776 0 05/01/2031 | 1..
31371H X9 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 89,183 89,183 80,267 85,501 3,682 3,682 .89,183 0 09/01/2029 | 1..
31371 BD 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .23,946 23,946 23,458 23,939 7 7 .23,946 0 02/01/2030 | 1..
31371L  T9 0|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .30,575 30,575 32,123 30,646 (70) (70) .30,575 0 08/01/2019 | 1..
31371N MC 6 |FEDERAL NATL MTG .05/01/2009 | MORTGAGE PAYDOWN......... 164,364 164,364 168,833 164,716 (352) (352) 164,364 0 10/01/2022 | 1..
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31379C XQ 9|FEDERAL NATL MTG .05/01/2009 | MORTGAGE PAYDOWN......... 744 744 715 742 2 2 744 0 20 (03/01/2028 | 1..
31379R WW 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 1,912 1,912 ..1,846 21,911 1 1 1,912 0 56 |06/01/2028 | 1..
31382Q M8 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 1,736 1,736 1,707 1,733 2 2 1,736 0 47 (07/01/2014 | 1..
313825 2N 0|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 2,054 ..2,054 ..2,020 ..2,051 3 3 2,054 0 56 |07/01/2014 | 1..
313828 PZ 8|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 3,954 ..3,954 ..3,889 ..3,950 4 4 3,954 0 87 (07/01/2014 | 1..
31383K 6J 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 2,238 .2,238 ..2,202 .2,236 2 2 2238 0 61 (08/01/2014 | 1..
31383K Y6 8|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 10,163 10,163 ..9,996 10,153 10 10 .10,163 0 240 |07/01/2014 | 1..
31383L CW 3|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .10,386 10,386 10,216 10,377 9 9 .10,386 0 306 |08/01/2014 | 1..
31383M D9 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 4,792 4,792 4,713 .4,788 4 4 4,792 (V1 I 130 |07/01/2014 | 1..
31383M WE 9 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 1,029 ..1,029 .1,012 ..1,028 1 1 1,029 0 28 |07/01/2014 | 1..
31383M WF 6 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 318 318 313 318 0 318 0 9 (07/01/2014 | 1..
31383T JH 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 94,719 94,719 90,620 94,557 162 162 94,719 0 2,532 109/01/2029 | 1..
31383W T9 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 3,246 ..3,246 .3,074 ..3,242 4 4 3,246 0 88 [09/01/2029 | 1..
31384V RP 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 21,179 21,179 21,126 21,174 5 5 21,179 0 632 |03/01/2015 | 1..
31385C ZW 6 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 87,829 87,829 87,362 87,797 32 32 87,829 (V] - 2,065 |05/01/2016 | 1..
31385N 7A 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 344 344 337 339 5 5 344 0 10 |10/01/2030 | 1..
31385W X8 7|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 274,320 274,320 287,050 274,791 (471) (471) 274,320 0 8,219 109/01/2032 | 1..
31386R 4X 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 453 453 466 453 0 453 0 15 102/01/2031 | 1..
31387C XK 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 1,162 .1,162 1,178 .1,163 0 1,162 0 34 104/01/2031 | 1..
31389F S4 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .90,249 90,249 90,552 90,259 (10) (10) .90,249 0| 2,681 102/01/2032 | 1..
31390C MD 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 47,639 47,639 50,081 47,797 (157) (157) 47,639 0| 1,292 |05/01/2017 | 1..
31390F 4E 6 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 80,278 80,278 83,000 80,297 (19) (19) 80,278 (V] I 1,899 |05/01/2032 | 1..
31390F 4T 3 |FEDERAL NATL MTG . 1.05/01/2009 | MORTGAGE PAYDOWN......... .86,267 86,267 91,484 88,522 [ ..vovveeerriienns | v (P27.X:15) | RS B (2,255) 86,267 0 2,927 |05/01/2017 | 1..
31390F 4W 6 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 22,115 22,115 23,453 22,166 (50) (50) 22,115 0 652 |05/01/2017 | 1..
31390G A6 4|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 12,767 12,767 13,539 12,798 (30) (30) 12,767 0 372 |05/01/2017 | 1..
31390G CE 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 2,449 ..2,449 .2,532 ..2,458 (10) (10) 2,449 0 71 (05/01/2032 | 1..
31390J 3P 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 258,557 258,557 275,767 258,864 (307) (307) 258,557 (] I 9,652 |07/01/2032 | 1..
31391Q JP 0|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .99,999 99,999 102,874 100,105 (106) (106) .99,999 (] I 2,499 (11/01/2032 | 1..
314008 CJ 6|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 361,747 361,747 363,612 361,855 (108) (108) 361,747 0 6,962 |04/01/2018 | 1..
31401B P4 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 231,122 231,122 239,681 231,543 (420) (420) 231,122 (V] I 4,714 |05/01/2018 | 1..
31402E R7 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 877,083 877,083 887,567 877,953 (870) (870) 877,083 0 | 19,099 |08/01/2033 | 1..
31402G R4 7|FEDERAL NATL MTG . |.05/01/2009 | VARIOUS 599,375 599,375 606,305 599,873 (498) (498) 599,375 0o 12,951 |07/01/2033 | 1..
31402K VX 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 122,208 122,208 125,931 122,396 (188) (188) 122,208 (V] I 2,892 (07/01/2018 | 1..
31402L QU 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 504,277 504,277 510,108 504,704 (427) (427) 504,277 0o 10,881 |08/01/2033 | 1..
31403F PK 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 22,029 22,029 23,288 22,044 (15) (15) 22,029 0 598 [10/01/2033 | 1..
31403) W6 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 849,418 849,418 867,933 850,017 (598) (598) 849,418 (V] 17,593 |12/01/2033 | 1..
31403N GB 7 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 445,604 445,604 456,744 446,284 (680) (680) 445,604 (] I 9,800 |11/01/2033 | 1..
31404G 2B 6|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 79,836 79,836 82,032 79,949 (112) (112) .79,836 (V] I 1,664 |02/01/2019 | 1..
31404M L4 8|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... .34,510 34,510 35,394 34,531 (21 (21) .34,510 (V1 I 794 103/01/2034 | 1..
31404P LS 8|FEDERAL NATL MTG .05/01/2009 | MORTGAGE PAYDOWN......... 578,572 578,572 563,204 577,625 947 947 578,572 0] 10,718 | 04/01/2019 | 1..
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31404W TV 8| FEDERAL NATL MTG .05/01/2009 | MORTGAGE PAYDOWN......... 257,804 257,804 252,809 257,522 257,804 0 05/01/2019
31405R AM 8 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 101,692 101,692 103,535 101,884 ) ) 101,692 0 10/01/2034
31405R AN 6 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 749,297 749,297 762,878 750,864 ) ) ...749,297 0 10/01/2034
31405R BK 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 667,737 667,737 679,839 669,640 ) ) ...667,737 0 10/01/2034
31405R G3 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 176,516 176,516 178,750 176,874 ) ) 176,516 0 09/01/2034
31406B F2 1|FEDERAL NATL MTG . |.05/01/2009 | VARIOUS 377,283 377,283 382,853 377,445 (162) (162) 377,283 0. 01/01/2035
31406C TB 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 17,340 17,340 17,627 17,357 (17) (17) 17,340 0 12/01/2034
31406E ML 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 55,232 55,232 56,147 55,291 (59) (59) 55,232 0 01/01/2035
31406E Z5 6|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 238,544 238,544 234,444 238,504 40 40 238,544 0 03/01/2035
31406K LR 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 14,745 14,745 14,987 14,760 (15) (15) 14,745 0 01/01/2035
31406L JC 3|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 14,776 14,776 14,357 14,751 24 24 14,776 0 03/01/2035
31406M LG 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 525,990 525,990 529,442 526,439 (449) (449) 525,990 0 01/01/2035
31407B HM 4 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 140,963 140,963 136,965 140,679 283 283 140,963 0 06/01/2035
31407E VE 0|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 368,678 368,678 376,224 369,176 (498) (498) 368,678 0 07/01/2020
31407F DK 3 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 450,220 450,220 426,338 448,121 2,100 2,100 450,220 0 10/01/2020
31407L MV  6|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 431,992 431,992 428,347 431,669 323 323 431,992 0 06/01/2035
31407S A2 8|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 143,182 143,182 136,269 142,838 344 344 143,182 0 08/01/2035
31408H KX 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 762,092 762,092 734,704 758,459 3,633 3,633 762,092 0 02/01/2036
31409F E6 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 350,118 350,118 347,274 350,012 106 106 350,118 0 03/01/2036
31409T RE 0 |FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 134,659 134,659 130,440 134,020 .639 639 134,659 0 04/01/2036
31409X 5A  3|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 316,397 316,397 320,179 316,427 (30) (30) 316,397 0 05/01/2036
31410E 2N 7|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 263,736 263,736 261,634 263,630 .106 106 263,736 0 07/01/2036
31410S 4X 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 603,805 603,805 614,088 604,108 (303) (303) 603,805 0 09/01/2036
314100 GK 2|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 611,868 611,868 583,760 607,899 3,969 3,969 611,868 0 03/01/2037
31410W 3E 6|FEDERAL NATL MTG . |.05/01/2009 | VARIOUS 19,489 19,489 20,019 19,534 (45) (45) 19,489 0 09/01/2022
31411A  JG 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN. 498,571 498,571 501,804 498,660 (89) (89) 498,571 0 11/01/2036
31411H P7 9|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 824,123 824,123 831,076 824,961 (838) (838) 824,123 0 01/01/2037
3141IN XZ 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 413,420 413,420 401,728 412,586 834 834 413,420 0 03/01/2037
31411W AU 1|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 113,962 113,962 114,861 114,042 (79) (79) 113,962 0 04/01/2037
31411W FH 5|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 798,029 798,029 798,341 798,029 0 798,029 0 05/01/2022
31412L D2 3|FEDERAL NATL MTG . 1.05/01/2009 | MORTGAGE PAYDOWN......... | ccovrermrimmrrneirseienns | corvienns 1,945,668 | .......... 1,945,668 | .......... 1,870,881 | .......... 1,931,974 | oo | e 13,694 | .o | e 13,694 [ i | e 1,945,668 0 03/01/2037
31412S 4L 6|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 588,798 588,798 595,606 589,846 | ....cccovvvirivrns | orririinns (0L - 588,798 0 04/01/2038
31412S 5T 8|FEDERAL NATL MTG . |.05/01/2009 | MORTGAGE PAYDOWN......... 29,784 29,784 30,095 29,824 (40) 29,784 0 05/01/2038 | 1..
31414U 5K O|FEDERALNATLMTG s . |.05/01/2009 | MORTGAGE PAYDOWN......... 53,340 53,340 53,665 53,387 (47) 53,340 0 05/01/2038 | 1..........
38122N BY 7 |GOLDEN ST TOB SECURITIZATION . |.06/11/2009 | CITIGROUP 4,358,713 | ......... 3,925,000 | .......... 4,422,337 | .......... 4,405,473 (2,562) B I 4,402,911 (44,198)] ....... (44,198) 06/01/2043 | 1FE......
38122N NY 4|GOLDEN ST TOB SECURITIZATION .......| .... .06/01/2009 | ISSUE CALLED at 100.000...... 385,000 385,000 371,005 371,665 191 191 371,855 | .ooveeeeeieees | e 13,145 | ....... 13,145 06/01/2027 | 2FE......
419818 FB 0 |HAWAII ST HSG FIN & DEV . |.04/17/2009 | CITIGROUP 2,105,111 | .......... 2,090,000 |.......... 2,255,110 | .......... 2,103,591 | oo | e (8,381) [ oovereveevreenen | veverreeens (8,381) 2,095,210 | .ooovvormrirerrs [ v 9,901 | oovveeens 9,901 07/01/2009 |1FE......
43231K AA  4|HILLSBOROUGH CNTY FLA EDL . |.04/01/2009 |ISSUE CALLED at 100.000...... .25,000 25,000 27,108 26,475 (32) (32) 26,443 | oo | e (1,443) | ......... (1,443) 04/01/2018 | 2FE......
45200P GC 5|ILLINOIS HEALTH FACS AUTH REV........ .. | .05/15/2009 | ISSUE CALLED at 100.000...... 275,000 275,000 294,038 279,950 | .vvvrrrrerrerins | e (IO ORI I (1,309) 278,641 | .o | e (3,641) | ...cc... (3,641) 05/15/2010 | 1FE......
54627A DE 4 |LOUISIANA HSG FIN AGY SINGLE FAMIL| .... | .06/01/2009 | ISSUE CALLED at 100.000...... .20,000 20,000 20,000 20,000 0 .20,000 0 06/01/2019 | 1FE......
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57582N 7Q 2| MASSACHUSETTS ST. 5,846,400 | .......... 5,000,000 |......... 5,660,200 5,635,135 | ..oovervrrrreinens | eerrrneed(8,631) [ o [ i (8,631) [ overeeereerees | wrrerrnne 5,626,504 | ....ccoovvrnnrnns ...172,188 |08/01/2025 | 1FE......
59333P GB 8| MIAMI-DADE CNTY FLA AVIAT. 2,058,968 | ......... 2,030,000 | .......... 2,145,609 2,097,880 | ..overererveinens | e 197) [ e [ e (4,197 2,093,683 | ...ccoorrrrnrries | e (34,715) | ... (34,715) | ... 50,750 |10/01/2012 |1FE......
594653 N8 6|MICHIGAN ST HSG DEV AUTH.... ISSUE CALLED at 100.000 295,000 295,000 302,670 208,625 (596) (596 298,029 | ..ooveverrerenne | ereeeene(3,029) | ... i(3,029) | ... 7,559 |06/01/2011 | 2FE......
59465M LV 5|MICHIGAN ST HSG DEV AUTH.... ISSUE CALLED at 100.000 140,000 140,000 141,812 141,201 (58) (58 141144 | i [ (1,144) | (1,144) | 2,905 |10/01/2013 |1FE......
66585V AU 9|NORTHERN TOB SECURITIZATIION ISSUE CALLED at 100.000 605,000 605,000 592,846 593,999 223 223 594,222 | ..oocvervrceenns | 10,778 | ... 0,778 | ... 13,991 | 06/01/2023 | 2FE......
667027 SZ 0|NORTHSIDE TEX INDPT SCH DIST NATIONAL FINANCIAL SERVI( ..2,706,775 | .......... 2,685,000 |......... 2,685,000 2,685,000 2,685,000 | .ooocoovvrienrrs | 001,775 | 21,775 | 64,440 |08/01/2031 | 1FE......
725304 QZ 5|PITTSBURGH PA WTR & SWR ..1,284210 | .......... 1,125,000 | .......... 1,266,919 | ......... 1,258,496 | ...cooovvrerireens | s (A7) R IR (QPAL7 ) ) I I 1,245,852 | ....ocoovviirinns | 20..38,358 | ........38,358 | ...... 59,313 |09/01/2013 | 1FE......
796236 7J 0|SAN ANTONIO TEXAS 115,389 115,000 130,221 116,802 | ovvoevervcrenes | covevir ((Y4) ) TN I (UYE) ) TR B 115,327 | v | cvrrrieernn62 | 62 [ 5,143 |08/01/2009 | 1FE......
815618 BY 8|SEDWICK CNTY KANS SINGLE FAMILY N .... |. ISSUE CALLED at 100.000 140,000 140,000 147,277 146,843 (86) (86) 146,756 | ...oovvvvvvrrne | vireennn(6,756) | 1ovreernn(6,756) | .o 3,920 | 06/01/2028 | 1FE......
880443 BH 8| TENNESSEE ENERGY ACQUISITION CQ;.... |. ...6,338,200 |.......... 6,750,000 | .......... 7,032,983 6,975,371 coee | e (9,445) | v | e (9,445) BV IO 6,965,926 ...240,486 |09/01/2016 | 2FE......
880443 DQ 6| TENNESSEE ENERGY ACQUISITIION C( .... |. .4.527,180 | .......... 4,500,000 | ......... 4,759,335 4,662,074 B [ (22,949) | oo | s (22,949) B I 4,639,125 ....196,875 |02/01/2012 | 1FE......
880459 XZ 0|TENNESSEE HSG DEV AGY 120,000 120,000 119,022 119,058 6 119,064 2,228 |07/01/2033 | 1FE......
882135 ZV 1|TEXAS A& M UNIV REVS ISSUE CALLED at 100.000 .95,000 95,000 102,463 98,626 (215) (215) 98,412 05/15/2013 | 1FE......
888804 AW 1|TOBACCO SECURITIZATION AUTH ISSUE CALLED at 100.000 465,000 465,000 459,267 459,775 88 88 459,863 06/01/2025 | 2FE......
888808 AG 7|TOBACCO SETTLEMENT FING .......c..ccec. | ... | .06/18/2009 | WACHOVIA........coomereenreernnes | eorrmeerseeesseeessneenns | ceeeenee 1,084,970 | .......... 1,000,000 | .......... 1,054,430 1,024,949 | oo | e B,726) | e | e (B,726) | s | e 1,020,222 06/01/2011 |1FE......
888808 DB 5|TOBACCO SETTLEMENT FING ISSUE CALLED at 100.000 315,000 315,000 305,405 306,033 306,215 06/01/2023 | 2FE......
88880M AH 4 |TOBACCO SETTLEMENT AUTH . ISSUE CALLED at 100.000... 150,000 150,000 156,000 155,427 155,354 |. 06/01/2026 | 2FE......
88880T BA 3| TOBACCO SETTLEMENT FING ISSUE CALLED at 100.000...... | cccceerreeermeereenrnees | cerreeees 1,125,000 | .......... 1,125,000 | .......... 1,203,671 | .covvvnnee 1,169,654 | ...veooevenrri | e 3,881) | o | e (3,881) | s | e 1,165,793 06/01/2013 | 1FE......
898526 CX 4 ISSUE CALLED at 100.000 335,000 335,000 331,975 332,337 332,396 06/01/2022 | 2FE......
914084 MS 4 |UNIVERSITY ARK UNIVREVS.........ccccer. | oee [.05/20/2009 | MORGAN........ooomirvmrimrirreiinnnes | vevirerisniinnsissinsiinns | conneieans 4,097,700 | .......... 3,600,000 | .......... 4,041,864 3,825,858 | ....ccovrvirivrne [ errreend(16,842) | oo | v (16,842) | oo [ i 3,809,016 12/01/2013 | 1FE......
915260 AT O|UNIVERSITY WIS HOSPS & CLINIC ........]| .... [ .04/01/2009 | MATURITY ......ceevurmrrmmrrmrirnnrins | eevrerinsiisnsissineenns | covneres 1,615,000 | .......... 1,615,000 | .......... 1,708,686 1,619,140 SN PN 1,615,000 | oo | v | vvrvrneniend0 | i 44,413 |04/01/2009 | 1FE......
93974C BF 6 |WASHINGTON ST.....ooovvmmrrrrriiinnienniens LIMITED PARTNERSHIP AGRE 3,393,360 | .......... 3,000,000 |........ 3,285,180 3,274,658 JEOT I 3,268,601 | ...ccorvrernnn. ...103,333 |07/01/2018 |1FE......
940782 EQ 4|WASHOE CNTY NEV ARPT AUTH ARPT{ ... |. 5,200,550 | .......... 5,000,000 | .......... 5,261,200 5,093,995 . 5,078,616 ....187,500 |07/01/2010 | 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assess| 99,074,059 | ....... 95,150,076 | ........ 99,878,336 98,470,782 | .......c.......0 | ......(135,528) | .....cc0ee.....l0 | ... (135,528) | .o 0 | 98,490,382 .2,755,249 XXX XXX...
Bonds - Industrial and Miscellaneous
00763M AN 8| ADVANCED MECICAL OPTICS ISSUE CALLED at 112.500 421,875 375,000 349,688 191,250 | ...... 160,474 ..160,765 352,014 | .o | ......69,861 | ........69,861 | ...... 20,156 |05/01/2017 |4FE......
008674 AB 9 83,750 250,000 260,000 50,000 | ...... 207,919 | coovvreeeeeed(380) | e | e 207,539 257,538 08/15/2013 | 5FE......
01958X BK 2|ALLIED WASTE NORTH AMERICA 127,188 125,000 125,406 118,750 6,507 6,456 125,207 04/15/2011 | 2FE......
01958X BR  7|ALLIED WASTE NORTH AMERICA 244,375 250,000 245313 227,500 | ....... 18,437 | oo AT | e | v 18,614 246,114 05/15/2016 | 2FE......
02744M AA 6| AMERICAN MED SYS HLDGS .... 235,274 250,000 187,070 187,070 07/01/2036 |4FE......
029912 AT 9|AMERICAN TOWER ORP BANC OF AMERICA 121,719 125,000 125,000 111,250 | ........ 13,750 [ oo [ e | e 13,750 [ ovvevererens | e 125,000 10/15/2017 | 3FE......
03072S LD 5|AMERIQUEST MTG SECS 2003.. MORTGAGE PAYDOWN 144124 144,124 147,215 144,383 (259) (259) 144,124 11/01/2033 | 1FE......
055381 AQ 0 117,813 125,000 125,000 125,000 125,000 07/01/2018 | 3FE......
073902 CE 6|BEARSTEARNS COSINC BANC OF AMERICA 767,700 750,000 722,970 737,352 2,551 739,903 10/28/2010 | 1FE......
079857 AG 3|BELLSOUTH CAP FUNDING 21,151,810 | .......... 1,100,000 | .......... 1,092,509 1,098,842 383 | i [ e 1,099,225 | ...cocoovvriiranns | 252,585 | ........52,585 | ...... 64,648 |02/15/2010 | 1FE......
12502B AC 7|CCHILLC/CCH I CAP CO .26,250 250,000 66,250 43,750 24,405 68,155 | oo | 2o (41,905) | ... (41,905) | oo 10/01/2015 | 6FE......
12502C AD 3|CCHIILLC/CCH Il CAP 225,625 250,000 126,875 130,456 | .ovoorveevrreenns | e 12,838 | oo | e 12,638 | e | eevereeeeens 143,094 09/15/2010 |6FE......
125581 AZ 1|CITGROUPINC .o [ eonr [ .04/28/2009 [ GOLDMAN........coomrvvrmrrermnrerans | cevnnereiseeensneenseeen | conveeenns 1,260,000 | .......... 2,000,000 |.......... 1,445,748 1,460,639 X 63,539 [ .oovererierenns | v 1,524,178 | ..o | . (264,178) | .....(264,178) | ...... 57,244 |04/27/2011 | 3FE......
126304 AM 6|CSC HOLDING INC ISSUE CALLED at 102.284 255,710 250,000 249,533 248,603 | .......... 1,267 | oo 40 | s [ e 1,307 249911 | | ceeeeenD,799 | 5,799 i 12,808 |07/15/2009 | 3FE......
126685 DX 1|CWHEQHEQ LN TR 2006-S2... MORTGAGE PAYDOWN 88,745 88,745 25590 88,322 422 422 88,745 2,242 107/01/2027 | 5FE......
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12668G AC 6|COUNTRYWIDEHOMES  ..ccoooiir | .05/26/2009 | MORTGAGE PAYDOWN......... 327,269 327,269 156,451 320,415 | oo | 8,854 | i | 6,854 327,269 (] I 7,220 |08/25/2036 | 4FE......
12686C AU 3|CABLEVISION SYSTEMS - NY GRP........ ... |.03/02/2009 | ISSUE CALLED at 99.750........ 498,750 500,000 500,000 498,750 | civvvee 1,250 | cvveeeeeeeneiienes | eeveeeeeieeeeieens | e 1,250 500,000 | .eoemnrreereres [ e (1,250) | oo (1,250) | ... 20,093 | 04/01/2009 | 4FE......
16165L AC 4 |CHASEFLEX TRUST . |.05/26/2009 | MORTGAGE PAYDOWN......... 314,139 314,139 314,109 314,136 2 2 314,139 (V] I 7,681 | 06/25/2036 | 2FE......
171340 AF  9|CHURCH & DWIGHT INC weer | - | 05/28/2009 | JEFFERIES & CO! 249,375 250,000 248,031 240,000 | .......... 8,031 8,031 P2 0 I R IO 1,344 | ... 1,344 | ... 6,958 |12/15/2012 | 3FE......
17307G  VJ  4|CITIGROUP MORTGAGE LOAN TRUST, || .... | .05/26/2009 | MORTGAGE PAYDOWN......... 447,479 447 479 447 470 447 478 1 1 447 479 (V] I 9,429 |08/25/2035 | 2FE......
184502 AY 8|CLEAR CHANNEL COMMUNICATION..... ... | .05/29/2009 | CITIBANK 83,438 250,000 70,000 72,862 89,959 | oo | e (6,522) | ......... (6,522) ] ......11,155 | 03/15/2011 | 6FE......
204386 AF 3|CIE GENER DE GEOPHYSIQUE ......... . |.06/02/2009 |BARCLAYS US 230,000 250,000 253,125 155,000 252,662 | ..oveereeriens | e (22,662) | ....... (22,662) | ...... 10,417 |05/15/2015 | 3FE......
25212E AC 4|DEXMEDIAINC . |.04/07/2009 | CITIBANK 14,300 110,000 14,300 14,420 . 15,217 917) [ChYg) 3,618 | 11/15/2013 | 6FE......
256605 AJ 5|DOLE FOODS INC v | | .03/18/2009 | ISSUE CALLED at 98.000........ 245,000 250,000 254,688 226,250 | ........ 24,586 (557) 24,029 250,279 | .oovverrerirenes | e (5,279) | ... (5,279) | ...... 13,206 |05/01/2009 | 5FE......
26816L AT 9|{DYNEGY INC......ccocovemrrrirrririrrinreinnnni ... | .06/19/2009 | CITIBANK 108,125 125,000 125,000 88,750 | ........ 36,250 [ ..oovvvrrrirnninns [ e | e 36,250 [ ..ooververcrri [ s 125,000 [ ..ooerververrir [ v (16,875) | ....... (16,875) | ........ 6,776 |05/01/2016 |4FE......
29273R AK 5|ENERGY TRANSFER PARTNERS ......... . 1.06/01/2009 | CS FIRST 292,500 250,000 249,820 249,820 0 249,820 | .oovvvereees | i 42,680 | ... 42,680 |..... 10,845 |03/15/2019 | 2FE......
312930 5P 1|FEDERAL HOME LN BKS . |.06/01/2009 | MORTGAGE PAYDOWN......... 56,101 56,101 56,090 0 56,101 0 552 |03/01/2039 | 1..........
345370 BX 7|FORD MOTOR COMPANY . | .04/08/2009 | CORPORATE REORGANIZATI 121,500 405,000 76,950 77,366 | oo | e 1,019 | s | s 1,019 .78,385 08/01/2018 |6FE......
345370 CA 6|FORD MOTOR COMPANY . |.04/08/2009 | CORPORATE REORGANIZATI 100,500 335,000 83,750 83,858 (111) 83,747 07/16/2031 |6FE......
35687M AM 9| FREECALE SEMICONDUCTOR . |.05/28/2009 | CITIBANK 55,625 125,000 42,500 42,850 [ ..o | e 1,937 | | i 1,937 44,787 12/15/2014 | 6FE......
36158Y AB 5|GE CAP CMBS 2000-1 . |.06/17/2009 | MORTGAGE PAYDOWN......... .39,864 39,864 41,681 39,903 (39) .39,864 01/01/2033 | 1FE......
36159M AJ 3| GE EQUIP SMALL TCKT 2005. . |.06/22/2009 | MORTGAGE PAYDOWN. 811,324 811,324 811,258 810,403 920 811,324 06/22/2015 | 1FE......
361856 DA 2| GMAC MORTGAGE CORP . |.05/26/2009 | MORTGAGE PAYDOWN......... 246,802 246,802 180,205 199,444 | oo | e BT,358 | s | v 47,358 246,802 10/25/2033 | 1FE......
370442 BT 1|GENERAL MTRS CORP . |.04/27/2009 | BANC OF AMERICA .22,500 250,000 55,000 43,750 | ........ 11,355 | e (151) | i | v 11,204 54,954 07/15/2033 |6FE......
38141G EF 7|GOLDMAN SACHS GROUP INC.. . 1.06/16/2009 |J P MORGAN 2,060,960 | ........ 2,000,000 | .......... 1,995,720 | .......... 1,998,121 A4 | s | e 1,998,534 01/15/2011 [1FE......
38470R AC 5|GRAHAM PACKAGING COLP.... . |.05/18/2009 | JEFFERIES & CO. 235,000 250,000 215,625 519 216,144 10/15/2012 | 5FE......
404119 BA 6|HCAINC . | .06/17/2009 | CORPORATE REORGANIZATI 822 906 999 707 281 278 984 11/15/2016 | 4FE......
413627 AU 4|HARRAHS OPERATING COINC ...........|... .05/19/2009 | VARIOUS .30,895 167,000 22,963 23,141 976 24117 06/01/2015 |6FE......
413627 AX 8|HARRAHS OPERATINGCOINC ......|... .05/12/2009 | VARIOUS .30,895 167,000 23,380 23,447 581 24,028 06/01/2016 |6FE......
413627 BG 4 |HARRAHS OPERINC . |.06/09/2009 | VARIOUS 164,581 364,000 158,490 25,545 922 159,592 02/01/2016 |5FE......
415905 AB 4 |HARRY & DAVID OPERATION . | .04/24/2009 | SCOTT & ASSOCIATES.......... 40,625 125,000 125,313 40,000 85,263 85,246 125,246 |. 03/01/2013 |6FE......
442488 BA 9| KHOVNANIAN ENTR HOVB . |.06/03/2009 | DEUTSCHE BANK 63,750 125,000 128,125 31,250 | ........ 96,522 | cooovvvreeenn(109) [ oo | e 96,413 | oo [ e 127,664 01/15/2017 |6FE......
457030 AC 8|REGAL CINEMASINC . |.05/05/2009 | CORPORATE REORGANIZAT] 248,500 250,000 221,109 217,500 | ........ 19,954 21,318 238,818 12/01/2011 | 4FE......
458204 AF 1|INTELSAT BERMUDA LTD . |.06/18/2009 | DEUTSCHE BANK .97,500 125,000 58,750 | covvvevrererrernerrinens | wevvvnerinnerinne | e 1,260 | v | e 1,260 60,010 02/04/2017 |5FE.....
46625H GG 9 |JP MORGAN CHASE & CO . |.04/15/2009 [ MESEROW.......coomurvimrrirmmrnis | corrneerirneeniseennnenies [ coveeninns 1,024,790 | .......... 1,000,000 999,580 999,770 27 999,797 06/01/2011 |1FE......
487836 AS 7 |KELLOGG CO . |.05/13/2009 | CITIGROUP 2,154,700 |.......... 2,000,000 | .......... 2,289,220 | .......... 2,092,793 | ..oovvvrireiiiieis | e (15,059) | oo | s (15,059) | cvvooverrvernnnes | cererres 2,077,734 | .o | s 76,966 | ........ 76,966 |...... 83,233 | 04/01/2011 | 2FE......
502413 AU 1|L-3 COMMUNICATIONS CORP.... . |.05/28/2009 | PALI CAP 227,813 250,000 203,750 204,552 2,014 2,014 206,565 | ...overnrrirens | cererae 21,247 | ........ 21,247 |...... 10,049 |10/15/2015 | 3FE......
552953 AF 8|MGM MIRAGE INC . | .04/02/2009 | VARIOUS 284,063 500,000 507,500 477,500 23,756 (430) 23,326 500,826 | ....oovvvvvvvinins [ e (216,764) | .....(216,764) | ...... 15,333 |10/01/2009 |5FE......
574599 BF 2|MASCO CORP . | .04/29/2009 | BANC OF AMERICA 750,000 | .......... 1,000,000 996,480 996,974 99 99 997,073 | .o | e (247,073) | .....(247,073) | ...... 37,213 | 03/15/2017 |3FE......
594087 AM  0|MICHAELS STORES INC . 1.03/31/2009 | DEUTSCHE BANK 192,500 250,000 55,000 55,024 716 716 55,740 6,760 .36,760 |...... 12,007 | 11/01/2016 | 5FE......
60467X AC 1|MIRANT NORTH AMERICA LLC . |.04/08/2009 | MORGAN STANLEY 466,250 500,000 504,981 480,000 22,735 (239) 22,496 502,496 | ...vverrreienne | e (36,246) | ....... (36,246) | ...... 29,090 |12/31/2013 | 4FE......
608328 AK 6|MOHEGAN TRIBAL GAMING . |.04/07/2009 | MILLER TABAK 111,250 250,000 157,500 152,500 6,519 5,564 | oo | e P01 O S I 164,582 | ..oovvvrecens [ e (53,332) | ....... (53,332) | ...... 10,667 |04/01/2012 | 5FE......
60877U AJ 6|MOMENTIVE PERFORMANCE . 1.03/31/2009 |BANC OF AMERICA 24,375 125,000 32,865 33,049 81 811 33,861 | v | e (9,486) | ......... (9,486) | ....vvvrrernae 12/01/2014 | 5FE......
628530 AG 2|MYLANINC . | .04/06/2009 | VARIOUS 335,219 375,000 252,188 252,188 0 252,188 83,031 83,031 |........ 2,648 |03/15/2012 |4FE......
629377 AX O|NRGENERGYINC . . |.06/23/2009 | VARIOUS 467,500 500,000 495,113 460,000 35,521 191 35,712 495,712 | oo | e (28,212) | ....... (28,212) | ...... 33,392 01/15/2017 |4FE......
629855 AE 7|NALCOCOMPANY | e .06/12/2009 | CORPORATE REORGANIZAT] 220,186 216,000 224,100 207,360 | ........ 10,035 (705) 9,330 216,690 3,497 3,497 | ... 9,626 | 11/15/2011 | 3FE......
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629855 AH 0|NALCO CHEMICAL .05/28/2009 | CITIBANK 251,875 250,000 250,000 211,250 38,750 [ coovereerrerineins | vervreerneerneenns | s 38,750 250,000 | .coovvereiiens | eerenen 1,875 | i 1,875 |...... 12,141 | 11/15/2013 | 4FE......
65473Q AJ  2|NISOURCE FIN CORP! . |.04/08/2009 | CORPORATE REORGANIZATI 242,500 250,000 241,875 801 242,676 | ..covevrernees | e (176) [ s (176) | ...... 16,469 | 11/15/2010 | 2FE......
690742 AB 7|OWENS CORNING NEW.. . |.06/03/2009 | CANTOR FITZ 178,125 250,000 157,500 91 157,591 | .o [ 020,634 | .. 20,534 |........ 9,090 |12/01/2036 | 3FE......
690768 BD 7|OWENS ILL INC . 1.06/11/2009 | CORPORATE REORGANIZATI 515,000 500,000 497,000 495,000 | cooveeed,272 | o227 | s | oo 4,499 | oo [ e 499,499 | ..o | 0000 15,501 | e 15,501 | ...... 26,458 |05/15/2010 | 4FE......
707569 AL 3| PENN NATL GAMING INC . | .06/04/2009 | JEFFERIES & CO. 174,800 190,000 189,325 144,400 | ... 85,130 | coovvvvcireecen 27 | v | w5157 | i | i 189,557 | .oovvveerereens [ e (14,757) | ....... (14,757) | ....... 9,904 |03/01/2015 | 4FE......
716745 AB 0|PETROPLUS FINANCE LTD . |.06/02/2009 | VARIOUS 303,750 375,000 372,500 228,750 ..144,086 372,836 | .ovveereeriiens | e (69,086) | ....... (69,086) | ......15,410 | 05/01/2017 | 4FE......
75605E AT 7|REALOGY CORP . |.06/23/2009 | VARIOUS 103,500 250,000 43,750 43,125 921 2,875 3,796 46,921 56,579 56,579 |...... 18,302 | 04/15/2014 | 6FE......
767754 BL 7|RITE AID CORP . |.05/29/2009 | MORGAN STANLEY 98,438 125,000 71,250 71,508 | oo | e 1,328 | s | s 1,328 72,836 25,602 25,602 |....... 7,083 |03/01/2017 | 5FE......
785905 AB  6|SABRE HOLDINGS CORP . |.06/16/2009 | CITIBANK .88,750 125,000 27,813 27813 | | e 1428 | s | v 1,428 29,241 | oo | s 59,509 | ........ 59,509 |........ 7,944 103/15/2016 | 5FE......
816196 AJ 8|SELECT MEDICAL CORP . |.05/15/2009 | SUMMIT... .98,750 125,000 114,531 66,250 | ........ 49,959 | o828 | i | e 50,387 | .o [ v 116,637 [ oo [ e (17,887) | ....... (17,887) | ........ 7,651 102/01/2015 | 5FE......
81725W AC 7|SENSATA TECHNOLOGIES BV ... . | .04/01/2009 | CORPORATE REORGANIZATI 127,500 375,000 362,813 168,750 | ...... 195411 | oo 02 | s | s 195,813 364,563 | ... | e (237,063) | .....(237,063) | ...... 23,750 |05/01/2014 |5FE......
857689 AV 5|STATION CASINOS . | .04/02/2009 | UBS WARBURG .54,000 150,000 46,500 30,000 | ........ 17,607 21,610 51,610 2,390 2,390 04/01/2012 | 6FE......
88033G AT 7|TENET HEALTHCARE CORP... . 1.06/02/2009 | VARIOUS 232,513 250,000 226,250 193,125 | ........ 37,366 232,513 (] I 7,037 |12/01/2011 | 5FE......
880349 AH 8|TENNECO INC . |.06/03/2009 | VARIOUS 126,300 205,000 207,450 77,900 | ...... 129,061 206,853 | ...veereeeerens | e (80,553) | ....... (80,553) | ........ 9,625 | 11/15/2014 | 5FE......
880451 AW 9| TENNESSEE GAS PIPELINE . |.06/02/2009 |RBS GREENWICH 127,500 125,000 137,848 137,223 137,138 | e [ e (9,638) | ......... (9,638) | ........ 4,944 |06/15/2032 | 3FE......
880779 AU 7|TEREX CORP . |.06/01/2009 | CS FIRST 101,563 125,000 125,000 106,250 | 0o e 18,750 | covevrvverrrrernnee | eevervmneennneenne | eenneeeed 18,750 | v | i 125,000 [ ..ooovveenmrees [ e (23,438)] ....... (23,438) | ........ 5,528 | 11/15/2017 | 5FE......
91913Y AJ 9|VALERO ENERGY CORP . |.04/01/2009 | MATURITY 225,000 225,000 216,857 223,826 225,000 0 3,938 | 04/01/2009 | 2FE......
92531X AC 6|VERSO PAPER HLDGS LLC/INC . |.05/27/2009 | VARIOUS 151,875 250,000 266,250 98,750 262,571 | oo | e (110,696) | .....(110,696) | ...... 18,630 | 08/01/2014 | 4FE......
949748 AF 4| WELLS FARGO BANK NA . | .04/14/2009 | CITIGROUP 3,027,030 | ...oouees 3,000,000 |......... 3,057,930 | .......... 3,015,310 | covevvvrevvernne | vererernenn(2,055) | v | v (P01 TR IO 3,013,256 | .coooverrircnnes | s 13,774 | ........ 13,774 |...137,600 |02/01/2011 | 1FE......
962166 BP 8|WEYERHAEUSER CO . |.05/18/2009 | MESEROW. 490,000 500,000 529,645 511,834 | oo | cvrreeed(1,321) e [ s (1,321) 510,513 | .o | e (20,513) | ....... (20,513) | ...... 23,063 |03/15/2012 | 2FE......
966387 AC 6| WHITING PETE CORP NEW.... . |.05/19/2009 | VARIOUS 112,565 125,000 123,134 88,750 35,200 123,951 | .o [ 00 (11,386) | ..o (11,386) | ........ 5,060 |05/01/2013 | 4FE......
97314X AA 2| WIND ACQUISITION FIN . | .06/19/2009 | SUMMI 132,344 125,000 145,938 107,500 | .......35,436 | ..ccoooeeeecn(956) | covonreriivrinns | e 34,480 | oo [ e 141,981 | .o | cerrernnn(9,637) | oo (9,637) | ........ 7,577 |12/01/2015 | 4FE......
98153B AE 4 |WORLD SVGS BK FSB . [.06/15/2009 | MATURITY ...ccouivmirinrinrineinns [ cervreinsinesinseinseenens | cveveeees 1,000,000 | .......... 1,000,000 974,720 996,078 V272 I 1,000,000 0 22,500 |06/15/2009 [1FE......
982526 AB 1|WRIGLEY WM JR CO . |.06/11/2009 | JEFFERIES & CO. 110,313 125,000 93,438 93,487 [ oo | e 1,825 | | i 1,625 95,112 | o | v 15,200 | ........ 15,200 | ........ 5,344 |07/15/2015 | 1FE......
983130 AD 7|WYNN LAS VEGASLLC .| ... | .06/22/2009 | DEUTSCHE BANK 107,813 125,000 123,125 94,375 | ........ 29,069 105 29,174 123,549 | oo [ (15,737) | ....... (15,737) | .oeveenc 4,693 | 12/01/2014 |3FE......
00433J AB 1|ACCESS RDS EDMONTON LTD, C. |.06/01/2009 | ROYAL TRUST 11,814 11,814 13,100 13,045 (6) (6) 13,039 1,225) | .........(1,225) | ...... 49,852 |09/30/2037 |1FE......
07786Z AA 5|BELL ALIANT REGIONAL COMMUNICATI| C. |.03/25/2009 | VALEUS MOB 2,153,778 | .......... 2,200,000 | ......... 2,199,890 | .......... 2,199,935 5 5 2,199,940 | .oveovvvrverenees | ceveenn (46,162) | ....... (46,162) | ...... 53,058 |09/26/2011 |2FE......
07786Z AC 1 |BELL ALIANT REGL COMM «. | C. {.03/25/2009 |NBC CLEAR........ccooommmrvrmmrrrinnne | womeermseresseesssnesenns | cervernes 1,922,492 | .......... 2,070,000 |......... 2,069,400 | ......... 2,069,539 19 19 2,069,558 | .oooovrvirerres | e (147,066) | .....(147,066) | ...... 60,216 |02/26/2014 | 2FE......
125440 AA 9|CIBCCAPFDGLP ... | C. .05/21/2009 | VARIOUS 3,738,749 | .......... 3,265,000 | ......... 3,265,000 0 3,265,000 | .oovoevvvernnins | e 473,749 | ...... 473,749 | ...... 45541 |06/30/2019 | 1FE......
125440 AB 7|CIBCCAPFDGLP ... |C. |.05/21/2009 | T D SECURITES 2,943,116 | .......... 2,330,000 |.......... 2,330,000 0 2,330,000 | ..ooorermrirerir [ ervead 613,116 | ..... 613,116 | ...... 48,419 |06/30/2039 | 1FE......
13591Z T8 3|CANADIAN IMPERIAL BK COMM .| C. |.04/15/2009 | CIBC 3,515,470 | .......... 3,380,000 |.......... 3,376,045 | .......... 3,377,072 .389 389 [ oo [ e 3,377,462 | ..ovvvverrerns | v 138,009 | ...... 138,009 |...... 92,288 |03/07/2011 [1FE......
136069 CR 0|CDN IMPERIAL BK OF COMMER.... C. |.04/20/2009 |NBC CLEAR 799,016 786,000 774,226 775,826 .365 365 776,192 22,824 22,824 |...... 20,429 |03/28/2016 | 1FE......
13643Z AD 0|CANADIAN OIL SANDS LTD MT .| C. .06/29/2009 | MATURITY ....cooovrimrrmrirnrrnnrns | eevirneinsisissinsnineninns | coonerenn 4,000,000 | .......... 4,000,000 |......... 4,043,440 | .......... 4,012,553 | oo | e (12,553) | oo | s (12,553) | covovevvrennnes | e 4,000,000 0 |...111,000 | 06/29/2009 | 2FE......
13644Z AW 7|CANADIAN PACIFIC RR CO . [.04/29/2009 | VALEUS MOB........ccooomivmmernens | cernrermeirnenineeinseenees | cervinens 1,739,722 | .......... 1,850,000 | .......... 1,837,772 | .......... 1,838,289 312 312 | e [ e 1,838,601 (98,880) | ....... (98,880) | ...... 48,784 |06/01/2018 | 2FE......
13668Z AP 3| CANADIAN TIRE LTD MTN CDS.. C. |.03/24/2009 | CIBC 3,563,105 3,500,000 .3,499,440 ..3,499,663 44 44 3,499,707 |. 3,398 63,398 |...... 88,597 |10/01/2010 | 2FE......
269487 AA 2|EAGLE CRCARD TR C. |.05/14/2009 | SCOTIA 3,529,925 3,500,000 3,500,000 3,500,000 0 3,500,000 29,925 | ........ 29,925 |....104,972 |03/17/2011 | 1FE......
29410Z AG 0|EPCOR UTILS INC MTN CDS . | C. |.05/08/2009 | RBC DOMINION 2,511,126 | ......... 2,470,000 | .......... 2445918 | .......... 2,447 421 694 694 2,448,115 63,010 63,010 |....111,664 |01/31/2018 | 2FE......
31807Z AD 4 |FINNING INTL INC C. [.04/03/2009 [ CASGRAIN CO.......ovvvvermmrrernnns [ cevrrererrmseeesnennnneees | coneeeenns 1,812,836 | .......... 1,865,000 | .......... 1,864,414 | ... 1,864,430 32 K72 RN IV 1,864,462 | ...oooovrvriens | e (51,626) | ....... (51,626) | ...... 57,127 |09/03/2013 [1FE......
391382 AA 6|GREAT-WESTLIFECODELFIN ... .| C. |.05/08/2009 | RBC DOMINION 5,056,239 | .......... 5,848,000 | ......... 5725995 | ... 5,726,598 91 91 5,726,689 | ...oovvvverrirres | cenns (670,449) | .....(670,449) | ....130,388 |06/21/2067 |1FE......
56501Q AB 4 |MANULIFE FINL CAP TR C. |.05/22/2009 | T D SECURITES 2,184,737 | .......... 2,123,000 | .......... 2,263,458 | ......... 2,240,924 | ..o | e (12,562) | covvovvvervcrinne | vvvvvenns (12,562) 2,228,362 | ccovovervvieniins | e (43,625) ] ....... (43,625) | ....128,407 | 06/30/2012 | 1FE......
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62918Z MD 2[NHAMBS s C. |.06/15/2009 | MORTGAGE PAYDOWN......... 19,303 19,303 18,985 19,257 46 46 119,303 0 335 (03/01/2017 |1FE......
75585R DQ 5|REAL ESTATE ASSET LIQUIDITY TRUST|C. |.05/15/2009 | VARIOUS 2,445,000 | ......... 2,561,571 | .......... 2,544,620 | ......... 2,544,406 527 527 2,544,933 | oo | e (99,933) ] ....... (99,933) | ...... 53,542 |03/12/2038 [1FE......
75585R GC 3 |REAL ESTATE ASSET LIGQUIDITY TRUS C. |.05/12/2009 | VARIOUS 2,627,917 | .......... 2,866,292 | ......... 2,864,408 | .......... 2,864,429 10 10 2,864,439 | oo | e (236,522) | .....(236,522) | ...... 57,974 |12/28/2038 |1FE......
780085 RL 2|ROYAL BK CDA MONTREAL QUE........... C. [.03/24/2009 [VARIOUS..........ooomrriemerierereiens | cevevemereseeriesensieisnnie | coeeevinn 4,170,358 | .......... 3,880,000 |..... 3,897,227 | .......... 3,893,190 (777) (777) 3,802,413 | oo | 277,946 | ...... 277,946 |...122,991 | 08/15/2012 | 1FE......
80802T DH 8|SCHOONER TRUST SER 2005-4 CL A-1. | C. |.05/26/2009 | VARIOUS..........ccomvvummmrermmmrennns | cevmrrrenneeennneeneneees | coneeeenn 4,007,655 | ......... 4274289 | ..... 4274118 | .......... 4,274,180 (61) ({30 ) T I 4274119 | oo [ e (266,464) | .....(266,464) | ...... 79,610 |09/12/2020 |1FE......
80802T GJ 1|SCHOONER TRUST C. |.06/01/2009 | VARIOUS 3,641,970 | ..........3,864,455 .3,864,417 ..3,864,519 (93) (93) 3,864,426 | .....coovverres | s (222,456) | .....(222,456) | ...... 84,675 |10/12/2038 | 1FE......
80802T JR 0|SCHOONER TRUST ... | C. |.06/01/2009 | VARIOUS, 2524722 | .......... 2,815,965 | .......... 2,802,758 | .......... 2,803,454 .357 357 2,803,810 | .oovrerrrerias [ oo (279,088) | .....(279,088) | ...... 72,107 |06/12/2022 | 1FE......
866796 AE 5|SUN LIFE FINL INC .| C. |.05/08/2009 | RBC DOMINION LAA71,024 | 1,251,000 | .......... 1,250,237 | .cooovnnee 1,250,268 13 LT TR B 1,250,281 (79,257) | ....... (79,257) | ...... 54,699 |01/30/2023 |1FE......
87239B AA 3| TD CAP TRIII SECS C. |.04/23/2009 | TD WATER v 1,952,826 | ..o 1,995,000 | .......... 1,995,000 | .......... 1,995,000 (O T B 1,995,000 (42,174) ] ....... (42,174) | ...... 88,282 |12/29/2099 |1FE......
87807T AA 6|TDCAPTRII C. [.04/23/2009 [ TD WATER......ocmmrvemrrimnrriinns [ eerreeerineesinesnineenes | covereennd 4,091,360 |......... 4,000,000 | .......... 4,232,640 | .......... 4,232,001 (322) (172272 1 ISR IR 4,231,678 ...(140,318) | .....(140,318) | ....223,671 | 12/31/2052 | 1FE......
893532 BU 1| TRANSCANADA PIPELINES LTD............. C. |.05/22/2009 | RBC DOMINION 953,352 770,000 766,373 8 8 766,381 186,971 | ..... 186,971 |...... 16,812 |02/17/2039 | 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS..............c..erveiereeeeeeesseeesesee s ssesss s sssssssnesssssssssnssssnssssnnseas | srsaneed 93,938,139 | ........ 98,857,442 | ........ 95,264,669 | ........ 86,010,226 | ...1,856,491 | ....... 146,670 | .0 [ 2,003,161 |..cooiveen0 [ 95,424,812 ..(1,486,679) | ..(1,486,679) | .3,238,848 |...... XXX..... | . XXX...
8399997. TOtal = BONAS = PAM 4.t | criae 234,005,564 | ...... 232,184,246 | ...... 235,317,028 | ...... 214,579,841 | ..1,856,491 | ....... (208,549) | .... 0 [ 1,647,942 | .0 | e 233,902,821 | ..coove0 | 102,736 | ...... 102,736 |.6,988,482 |...... XXX..... [ . XXX...
8399999. TOHBI = BONGS. .. eees ettt | e 234,005,564 | ...... 232,184,246 | ...... 235,317,028 | ...... 214,579,841 |..1,856,491 | ....... (208,549) | ..vvevrrrrennnnd 0. 1,647,942 |.ooviieeeens 0. 233,902,821 | ..o 0]... 102,736 | ...... 102,736 |.6,988,482 |...... XXX..... [ . XXX...
Common Stocks - Industrial and Miscellaneous
002535 20 1|AARON RENTS INC . |.04/22/2009 | VARIOUS 32,400.000 938,486 XXX oo 812,676 862,488 812,676 | ..oveeevreereens | ceeene 125,809 | ...... 125,809 I
00508Y 10 2|ACUITY BRANDS INC . |.03/30/2009 | SANFORD . ..1,100.000 24,812 . 36,406 38,401 36,406 | oo | e (11,59) | ....... (11,594) | . ..
00724F 10 1|ADOBE SYSINC wuer | - | .04/30/2009 | VARIOUS B I 130,000.000 | ........... 3,350,315 | ..o DO, ST 2,767,700 | .......... 2,767,700 0 2,767,700 | .covorvvrerenres | 582,615 | ...... 582,615 | I
007865 10 8|AEROPOSTALE........ccccommmrvirmrrinrrirnniiinnns ... | .05/15/2009 | WESTMINSTER........vvvvemmrrirns | cerrernns 36,500.000 ...1,148,096 XXX 584,955 587,650 (2,695) | ocvvvrrrveernine | v | s (2,695) 584,955 563,141 | ...... 563,141 | I
013817 10 1|ALCOA, INC ... | .06/02/2009 | BNY BROKERAGE.. JRTR 130,000.000 | ..........1,243,744 | ............ D99, SO I 1,112,182 | .......... 1,463,800 |.....(351,618) | evvvvrrervrvires [ wrerrverveiinnens | e (351,618) | cvooverrvrrrine | e 1,112,182 | s | e 131,562 | IS
017361 10 6|ALLEGHENY ENERGY INC . |.03/30/2009 | SANFORD 475.000 .10,834 XXX 12,386 16,084 [ ...ceoii(3,698) [ oo | e | evevens (3,698) 12,386 | oo | e (1,552) | I
02913V 10 3| AMERICAN PUBLIC EDUCATION.... . 1.05/04/2009 | INSTINET 9,300.000 325,464 XXX..ooonn. 409,619 345,867 | .0ier83,752 | veoeiieciiins | e | ceeeend (X172 I 409,619 | oo | e (84,155) | I
032654 10 5|ANALOG DEVICES... . |.05/27/2009 | VARIOUS B I 190,000.000 LA252475 | ... XXX 3,613,800 | .......... 3,613,800 (V1 U 3,613,800 | .oovvrvverrries | o 638,675 I
037833 10 0|APPLE COMPUTER. . |.06/17/2009 | BNY BROKERAG [ 17,000.000 | .........2,128,811 | ............ XXX 2,912,218 | 1,450,950 | ...1,461,268 | .....ccoovverrrrrrns | cormrerrrreiienien | e 1,461,268 2912218 | oo | e (783,407) I
038222 10 5|APPLIED MATERIALS . |.04/30/2009 | VARIOUS B I 130,000.000 | .......... 1,513,263 | ...ccceennee XXX e [ e 2,283,504 | .......... 1,316,900 | ...... 966,604 | ....ooorverrreiies | e | e 966,604 2,283,504 | .ooooreveer | e (770,241) I
038336 10 3|APTARGROUP INC.. . |.03/30/2009 | SANFORD 1,100.000 .33,756 . 40,483 38,764 | .........1,719 40,483 v (8,727) | .. .
055622 10 4|BP AMOCOPLC . | .04/09/2009 | SANFORD.... 40,000.000 | .......... 1,569,428 |............ D0 ST 1,778,300 | .......... 1,869,600 | ....... (91,300) | .evevreerernereree | vmerermererneeenn | erreeeeed(91,300) | ovvereeerines | ceverens 1,778,300 | .oocvereeerens | o (208,872) I
057224 10 7|BAKER HUGHES, INC . | .04/29/2009 | VARIOUS [ I 110,000.000 ..3,709,910 |..oveceen. XXX oo [ eervenn 3,410,332 | .......... 3,527,700 | ..... (117,368) | cvvevrervrereriees | wevvrserenseeinnns | oeveees (117,368) | cevvvrrerererees | werneeees 3,410,332 299,578 | I
060505 10 4|BANKAMERICA CORP NEW.... . | .04/21/2009 | VARIOUS OO IO 220,000.000 |..........1,956,165 | ............ ). S 3,097,600 |......... 3,097,600 0 3,097,600 ..(1,141,435) | ..(1,141,435) | I
064058 10 0|BANKNEW YORK INC . | .04/21/2009 | VARIOUS B I 255,000.000 ...6,952,625 |............ ) .0 S 7,224,150 | .......... 7,224,150 (U TR IO 7,224,150 | oo | e (271,525) | .....(271,525) | I
09253U 10 8|BLACKSTONE GROUP L P, . | .05/06/2009 | BNY BROKERAG JRTR [ 350,000.000 |..........4,048,971 |............ XXX 2,285,500 | .......... 2,285,500 0 2,285,500 ..1,763,471 | ..1,763,471 | IS
103304 10 1|BOYD GAMING CORP. . | .06/04/2009 | SANFORD 5,100.000 50,095 XXX 71,240 24123 | ........ AT AT [ e [ | e 47,117 T1,240 | o | e (21,144 | ....... (21,144) | IS
121208 20 1|BURGER KING HLDGS INC. weer | e | .04/14/2009 | VARIOUS 39,800.000 902,930 )90 T 1,116,466 | ............. 950,424 | ...... 166,042 | oo | ceveineeiinniiins | e 166,042 | oo | s 1,116,466 | ..oovoeevieens | (213,536) | .....(213,536) I
126650 10 0|CVS CORP ... |.05/12/2009 | VARIOUS BN I 40,000.000 | .......... 1,264,343 | ........... XXX v [ v 1,284,478 | .......... 1,149,600 | ...... 134,878 | oo | e | e 134,878 | oo | s 1,284,478 (20,135) | ....... (20,135) I
129603 10 6|CALGON CARBON CORP.... ... | .05/12/2009 | BNY BROKERAG 31,800.000 416,022 434,769 0 434,769 |. .(18,746) | ....... (18,746) | . .
13342B 10 5|CAMERON INTERNATIONAL CORP  CO|.... |.05/20/2009 |BNY BROKERAGE.. 30,000.000 952,341 359,348 615,000 |..... (255,652) (255,652) 359,348 592,992 | ... 592,992 |
139594 10 5|CAPELLA EDUCATION COMPANY.. . |.04/14/2009 |INSTINET CROSS.......coocvemmveer | werrrrrrenne 7,250.000 355,076 312,361 426,010 |..... [QRRTCZIe) N R ISR [ (113,649) 312,367 | e | cevena 42,714 | ........ 42,714 I
14149Y 10 8|CARDINAL HEALTH INC. . | .04/02/2009 | STERNE AGEE 35,000.000 |.......... 1,146,345 | ........... D .0 ST [ 1,206,450 | .......... 1,206,450 (U TS (O 1,206,450 | ...vvoonrriens | e (60,105) | ....... (60,105) I
14159L 10 3|CARDIONET INC . | .04/24/2009 | COWEN & CO.. [ I 31,000.000 605,238 XXX oo 681,463 764,150 | ....... (82,887 | .vvvvreervererrrnae | vveerrneesrnenees | s (82,687) 681,463 |...ccooevrrenrns [ i (76,225) | ....... (76,225) | I
148888 10 3 |HEALTHEXTRAS INC... .05/05/2009 | VARIOUS B [ 37,700.000 | ....ccccoo.ns 804,476 | ............ ) .0 S 1,053,624 | ............. 917,995 | ...... 135,629 | oo | e | v 135,629 | .oovovvvrivcnnes | e 1,053,624 | ...cooovvvririens | o (249,148) | .....(249,148) | I
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149123 10 1|CATERPILLAR INC DEL .06/01/2009 [VARIOUS..........cccoooomerimerinernnee | 00020....90,000.000 | .......... 3,123,450 | ..o XXX [ s 4,020,300 | .......... 4,020,300 (U RO IO 4,020,300 | ..coovvereernns | oo (896,850) | .....(896,850)
150870 10 3 |CELANESE CORP . | .05/18/2009 | SANFORD.... ..6,500.000 129,982 89,821 70,851 | .coonee 6,940 | oo | e | e 6,940 89,821 | v | e 40,162 | ........ 40,162
156782 10 4|CERNER CORP.... . |.04/29/2009 |BNY BROKERAGE.........cccooooe | weraneenn 78,500.000 ...3,880,148 2,730,418 | ......... 3,018,325 | ..... (287,907) | cvveoevererreranee | eeverneeerneeennns | eereees (VL4107 I - 2,730,418 1,149,731 | .1,149,731
172967 10 1|CITIGROUP INC... . |.04/17/2009 |BNY BROKERAGE..........ccccooe. | vevnnnn 400,000.000 | ..........1,522,338 2,684,000 | .......... 2,684,000 0 2,684,000 ..(1,161,662) | ..(1,161,662)
18683K 10 1 |CLIFFS NATURAL RESOURCES. . |.04/29/2009 |BNY BROKERAGE.........cccccoo | werrnneens 32,600.000 690,414 896,748 0 896,748 | ...vveeevveeens | e (206,334) | .....(206,334)
205768 20 3|COMSTOCKRESINC.. . |.04/27/2009 | BARCLAYS US . 16,700.000 548,412 735,275 789,075 ..735,275 ...(186,863) | .....(186,863) | .
20605P 10 1|CONCHO RES INC . |.06/17/2009 | THOMAS [ 15,700.000 458,810 287,378 358,274 287,378 | oo | s 171,431 | ... 171,431
210795 30 8|CONTINENTAL AIRLINES . |.03/26/2009 | SANFORD 3,300.000 .32,499 85,397 59,598 85,397 | oo | e (52,898) | ....... (52,898)
219350 10 5|CORNINGINC . |.03/26/2009 |BNY BROKERAGE..........ccccoo | wovrens 100,000.000 |.......... 1,405,322 953,000 953,000 0 953,000 | ..ovvernrrirens | ceeens 452,322 | ...... 452,322
222816 10 0|COVANCE INC . 1.06/19/2009 |BNY BROKERAGE.........ccccov | worrnnnnn! 69,200.000 3,072,208 679,339 | ...c..c... 3,185,276 | ..(2,505,937) | covoouvvverrrriinns | cevvrrerinenii ....(2,505,937) 679,339 ..2,392,869 | ...2,392,869
23767P 10 9|DATA DOMAIN IN . |.03/16/2009 | CORRECTION TO Q1 (653) 0 (653) | covvornees (653)
24522P 10 3|DEL MONTE CORP . 1.06/19/2009 | SANFORD 9,100.000 .75,907 83,497 64,974 | ........ 18,523 [ vveeereeineiiens [ v | e 18,523 83,497 | o [ e (7,590) | ........c (7,590)
254709 10 8|DISCOVER FINANCIAL SERVICES. . 1.06/01/2009 | VARIOUS..........oovvemmermerrrerirneens | cvrreees 120,000.000 | .......... 1,123,443 | oo XXX [ e 1,767,990 | .......... 1,143,600 | ...... 624,390 | ..o [ s | e 624,390 | ..oooovveerens | e 1,767,990 | .eoovvervirenes [ e (644,547) | .....(644,547)
256747 10 6|DOLLAR TREE STORES INC... . |.04/22/2009 | SUNTRUST.. JUO 14,500.000 634,589 533,506 0 533,506 | ..o | e 101,083 | ...... 101,083
278265 10 3|EATON VANCE CORP . |.05/27/2009 | VARIOUS [ IO 39,600.000 | .......... 1,061,706 875,773 0 875,773 | oo | s 185,934 | ...... 185,934
291011 10 4|EMERSON ELEC CO . | .05/04/2009 | VARIOUS B I 70,000.000 | .......... 2,377,738 | ..o D .0, ST [ 2,913,551 | .......... 2,562,700 | ......350,851 | .cooovvveerireiiens [ e | v 350,851 2,913,551 | .ooovreerveias [ s (535,813) | ....(535,813)
311900 10 4|FASTENALCO...... . |.06/05/2009 |INSTINET. 18,300.000 629,184 929,274 637,755 929,274 | ..o | (300,090) | .....(300,090)
31620R 10 5|FIDELITY NATIONAL FINL INC . | .04/22/2009 | SANFORD.... ..1,000.000 19,919 13,751 17,750 13,751 6,168 6,168
35914P 10 5|FRONTIER OIL CORP.. . |.06/08/2009 | SANFORD 8,000.000 114,717 96,220 101,040 196,220 | oo | s 18,497 | ........ 18,497
369604 10 3|GENERAL ELEC CO .05/06/2009 [ VARIOUS.........coovvemmiirmirnerirens | cevvene 100,000.000 | .......... 1,275,843 | ............ D99, SO I 1,620,000 | .......... 1,620,000 (01 ORI IO 1,620,000 | ..ooovrvirrrirns | ceene (344,157) | ... (344,157)
38259P 50 8|GOOGLE INC .05/28/2009 | BNY BROKERAGE 8,000.000 3,149,349 ) 9,9, CHNIN [S 2,461,200 | .......... 2,461,200 0 2,461,200 | ..ooovrvvrirnns | e 688,149 | ...... 688,149
387328 10 7|GRANITE CONSTRINC.... . 1.05/08/2009 | INSTINET CROSS.......ccconvvrvuee | wovmrrrns 18,100.000 733,806 XXX 851,357 795,133 | ........ 56,224 | ..o [ e | s 56,224 851,357 | .ovvveeeriienns | o (117,551) | .....(117,551)
393122 10 6|GREEN MTN COFFEE ROASTERS. . | .04/30/2009 | WARBURG ..6,400.000 475,077 XXX..ooonn. 242,839 247,680 | ......... (4,841) | oovvereereerinns | e | s (4,841) 242,839 232,238 232,238
411307 10 1|HANSEN MEDICAL INC ... | .05/04/2009 | BNY BROKERAGE.. 50,000.000 263,554 XXX.ooonn. 361,000 361,000 0 361,000 | .overrereeinns | e (97,446) | ....... (97,446)
412822 10 8| HARLEY DAVIDSON INC.......ccoocoomrreerrrnenn. ... | .04/30/2009 | BNY BROKERAGE............ccooee. | vevvenne 170,000.000 | ........... 3,220,451 |..coceeeen. XXX e [ e 2,884,900 | .......... 2,884,900 0 2,884,900 335,551 335,551
441060 10 0|HOSPIRAINC ... | .03/26/2009 | INSTINET CROSS 20,000.000 605,801 591,114 536,400 | .......54714 | cooooeves | e | e 54,714 591,114 | oo | e 14,687 | ........ 14,687 |.
452308 10  9|ILLINOIS TOOL WKS INC.......ococmvrrerrrenns .... | .04/22/2009 | PRIOR YEAR INCOME 0 0
457153 10 4 |INGRAM MICRO INC.......ccocooomrrerrerirnrrinnae ... | .05/05/2009 | SANFORD 2,500.000 .39,874 XXX oo 45,570 33475 | ........ 12,095 | oveoceerieeiinne | vvererseesrneenns | ceeeenee 12,095 A5.570 | oo | e (5,696) | ......... (5,696)
458140 10 O|INTEL CORP werr | 05/04/2009 | VARIOUS.........covorerrirerrinernins | cvvvine 130,000.000 |.......... 2,074,187 | ..couevnen. D .0 S 2,733,052 | ......... 1,905,800 | ...... 827,252 827,252 2,733,052 | ccovovvrrirennes | e (658,865) | .....(658,865)
459902 10 2 |INTERNATIONAL GAME TECHN. . |.05/27/2009 | VARIOUS OO IO 566,900.000 | .......... 7431742 | ............ D .0 S 6,740,441 | .......... 6,740,441 (U TR IO 6,740,441 | oo | e 691,301 | ..... 691,301
46121Y 10 2|INTREPID POTASH INC . |.04/13/2009 | LIQUIDNET.. v | e 30,100.000 636,274 XXX 625177 625177 0 625,177 | .overeveerens | e 11,097 | ........ 11,097
46625H 10 0 |JP MORGAN CHASE & CO.. . |.05/06/2009 | VARIOUS..........coccmmrvmrrirerrerens | cvvrerns 140,000.000 | .......... 4,614,700 |............ )99, SO I 4,414,200 | .......... 4,414,200 (U1 ORI IR 4,414,200 | .o | o 200,509 | ...... 200,509
482480 10 0|KLA-TENCOR CORP . 1.05/12/2009 | INSTINET CROSS 26,000.000 646,746 XXX...oonn. 627,723 0 627,723 | oo | v 19,023 | ....... 19,023
500255 10 4|KOHLS CORP . [.04/22/2009 | VARIOUS.........ovvoreerrrimrrrnerins | correin 30,000.000 |.......... 1,300,766 |............ ). 9,9 T [ 1,086,000 | .......... 1,086,000 (U TS I 1,086,000 | ...cvoorreenns | ceeene 214,766 | ...... 214,766
517942 10 8|LASALLE HOTEL PPTYS. . |.06/04/2009 | WJB CAPI 22,100.000 340,225 222123 0 222123 | oo | e 118,102 | ...... 118,102
564563 10 4|MANTECH INTL CORP . |.04/13/2009 [INSTINET CROSS.......coocoomvveer | werrrneens 13,000.000 542,718 614,605 704,470 | ....... (89,885) | ..vvevreeerrrrerne | ereeernerernneens | e (89,865) | -vvveveeeerreees | werrrrennad 614,605 | ..ocovvvereerees | ceveenn (71,887) | ....... (71,887)
571903 20 2|MARRIOTT INTL INC NEW. . 1.06/19/2009 |BNY BROKERAGE.........cccccoo | werrnneens 16,000.000 351,849 296,402 0 296,402 55,447 55,447
573284 10 6|MARTIN MARIETTA MATERIALS. . |.04/29/2009 |BNY BROKERAGE.. [ 14,200.000 | .......... 1,226,692 | ............ D .0 ST [ 1,513,565 | .......... 1,378,536 | ...... 135,029 | oo | ceverneeenneeins | e 135,029 | .oovoverreenens | s 1,513,565 | ..oveereereiens | o (286,873) | .....(286,873)
574599 10 6|MASCO CORP . |.05/19/2009 | VARIOUS [ IO 380,000.000 |..........3,404,412 | ............ D .0 ST 4,229,400 | ......... 4,229,400 (U TR (NS 4,229,400 | ..oovvvrvvrri [ wenne (824,988) | .....(824,988) | ....110,300 |...... XXX oo Lo
589331 10 7|MERCK & COINC. .04/21/2009 | VARIOUS B [ 110,000.000 |..........2,735917 |............ ) .0 S 3,344,000 | .......... 3,344,000 0 3,344,000 | ..coovvrrreries | e (608,083) | .....(608,083) | ....102,600 |...... XXX oo | Lo
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589584 10 MERIDIAN BIOSCIENCE INC..........ccoouunee .... | .04/17/2009 | STIFFEL NICOLAUS.... JOOTR IO 33,100.000 507,400 |.....co..... XXX 1,065,248 843,057 222,191 222,191 | oo | e 1,065,248 ....(557,848) | .....(557,848) | I
594918 10 MICROSOFT .... | .05/12/2009 | VARIOUS B I 100,000.000 | ..........1,824,715 |............ XXX 1,800,997 | .......... 1,944,000 |..... (143,003) | ..oocvvreereereris | cevvrveerreeiiseine | eevens (143,003) | covvoveeeernees | s 1,800,997 23,718 | ........ 23,718 I
595017 10 MICROCHIP TECHNOLOGY INC . |.05/12/2009 | VARIOUS 41,500.000 | ..oorvvennns 855,121 | .ovvvennee DO S 1,286,174 | ..cocovveeees 810,495 | ...... AT5,879 | coveereerrereneene | cevenneeeieneiins | e 475,879 | coveeeeereeeens | s 1,286,174 | .ooveeecereens | o (431,053) | .....(431,053) (U
608190 10 MOHAWK INDUSTRIES INC v | o | 04/27/2009 | SANFORD BERNST ..1,700.000 82,528 XXX........ 53,024 73,049 | ... [P20X072) N SRS DS IS (20,025) 53,024 | o | s 29,504 | ........ 29,504 I
610236 10 MONRO MUFFLER BRAKE INC................ ... | .05/08/2009 | VARIOUS.........ooveorrermrrineeeens | ceeeenees 33,800.000 832,024 XXX........ 788,791 0 788,791 | oo | cever 43232 | ........ 43,232 I

1

4

4

4

1
617446 44 8| MORGAN STANLEY DEAN WITTER&CO | .... [ .05/19/2009 | VARIOUS 20,000.000 554,796 . 320,800 320,800 0 320,800 233,996 233,996 .
620076 10  9[MOTOROLA INC......ccovvvrrrerierrerrrrirerirrinns ... | .05/04/2009 | BNY BROKERAGE..........ccccoo. | cevrnne 255,000.000 |.......... 1,433,905 |............. XXX vvree | e 1,129,650 | .......... 1,129,650 (01 SO IR 1,129,650 | .ovvvveerrrins | s 304,255 | IS
628530 10 7|MYLAN LABORATORIES INC . |.05/12/2009 | COWEN & CO 52,200.000 719,506 XXX 645,683 0 645,683 | ..coovrvriieins | v 73,824 | IS
637071 10 1|NATIONAL-OILWELL INC . 1.05/20/2009 | VARIOUS.........covvorevirevrirnrieniin | covnrio 87,000.000 | .......... 3,022,442 | ............ )99, SO I 2,126,280 182,890 | .ovevvvrrrviriees | e 1,639,444 | ..coovvvvivirnns | e 1,639,444 | ..oovvvivvrns | e 1,822,334 | .o ..1,200,109 | I
670346 10 5|NUCOR CORP . |.03/26/2009 | BNY BROKERAGE 20,000.000 820,785 XXX 935,688 924,000 | ........ 11,688 [ v [ e [ e 11,688 935,688 | ...cvvvrrrvirenns [ e (114,903) | I
671040 10 3|OSIPHARMACEUTICALS INC . 1.06/01/2009 | COWEN & CO......ovvvvrvrenrircres | v 19,400.000 606,956 XXX.oonee 723,609 757,570 |....... (33,961 [ oo | e | e (33,961) | cvvvverererreren | e 723,609 | .oooevereieres [ e (116,653) | IS
68212S 10 9|OMNITURE INC. . |.04/29/2009 | BNY BROKERAGE.. JOTR P 21,200.000 264,145 XXX........ 331,947 225568 | ...... 106,379 | oo | eeerreriseineeis | e 106,379 331,947 | oo | e (67,802) | I
683399 10 9|ONYX PHARMACEUTICALS INC . | .04/15/2009 | INSTINET CROSS.... JOTON PR 24,800.000 651,968 XXX....... 960,353 847,168 | ...... 113,185 | oo [ veerreeiseinenis | e 113,185 960,353 | ..ovoeverreirens | oo (308,386) | I
686091 10 9|OREILLY AUTO . 1.04/20/2009 [INSTINET CROSS.......ccccocovvver | orrrrenns 11,900.000 454,925 XXX........ 388,229 0 388,229 | ..o | e 66,696 | I
713409 10 O|PEPSIBOTTLING GROUP INC .... | .06/15/2009 | SANFORD 800.000 .26,492 XXX........ 17,880 0 .17,880 8,613 | IS
717081 10 3|PFIZERINC ... | .05/05/2009 | VARIOUS I 100,000.000 | .......... 1,404,784 | ............ XXX v | v 1,771,000 | .......... 1,771,000 (01 RO IR 1,771,000 | oo | oo (366,216) | IS
719405 10 2|[PHOTRONICS INC ... | .05/06/2009 | BNY BROKERAGE.. . 50,000.000 286,738 292,500 292,500 0 292,500 (5,762) | ... .
74005P 10 4|PRAXAIRINC. . |.05/04/2009 | MORGAN STANLEY.... JRT ISS 10,000.000 766,488 366,548 593,600 |..... (227,052) (227,052) 366,548 | I
741511 10 9| PRICESMART INC . 1.05/14/2009 | INSTINET CROSS.......cccovvvrens | worrrrnns 41,816.000 785,298 863,919 863,919 0 863,919 | I
759509 10 2|RELIANCE STEEL & ALUMINUM. .04/15/2009 | SANFORD 550.000 .18,682 27,346 10,967 | ........ 16,379 [ oo [ e | e 16,379 .27,346 | IS
778296 10 3|ROSS STORES INC .05/07/2009 | VARIOUS JRUOR IOUR 31,600.000 1194914 | XXX........ 1,162,153 939,468 222,685 222,685 | ..o | e 1,162,153 | IS
806857 10 8|SCHLUMBERGERLTD .|.... | .05/04/2009 | VARIOUS B 80,000.000 |..........4,033,374 |............ XXX...o... 3,386,400 | .......... 3,386,400 0 [oooreereereeies | v 3,386,400 | IS
817337 40 5[SEQUENOM INC........cocoovrirrerererierierians ... | .04/30/2009 | COWEN & CO 46,900.000 166,791 XXX.oeene 841,880 930,496 | ......(88,616) | ..oovvreerereniis | v | eerieens (88,616) 841,880 | I
827084 86 4|SILICONWARE PRECISION INDUSTRIES] .... [ .04/16/2009 | SANFORD ..8,300.000 .50,030 XXX....... 51,169 37,018 | oo 14151 | s | s [ e 14,151 51,169 | I
828806 10 9|SIMON PROPERTY GROUP . 1.04/17/2009 | VARIOUS 20,004.000 | .......... 1,009,790 |............ XXX v | e 1,062,807 | .......... 1,062,807 (0[N ORI ISP 1,062,807 | I
835451 10 5[SONIC CORP . 1.06/18/2009 [ INSTINET CROSS . 40,800.000 354,302 . 453,641 0 453,641 |. .
854616 10 9|STANLEY WKS. . |.04/22/2009 | BNY BROKERAGE.. JOTR I 30,000.000 |............. 995,770 | ..ovvrevn XXX v | v 1,467,348 | .......... 1,023,000 | ...... A44.348 | ..o [ e | v 444,348 | ..o | e 1,467,348 | I
855030 10 2|STAPLES INC . 1.03/26/2009 | BARCLAYS US [OOSR 50,000.000 946,075 XXX..oo. 885,958 896,000 |....... (10,042) [ oo | cerveereriseireeens | ererenns (10,042) 885,958 | I
858912 10 8|STERICYCLE INC v | | .04/27/2009 |VARIOUS v | e 17,300.000 854,462 XXX 597,255 900,984 |..... (303,729) | cvouvvrrireririeiins | eervreniivsrissnines | eviins (303,729) 597,255 | I
871130 10 0|SYBASEINC ... | .05/22/2009 | BONDS DIRECT........ccocormvrrrrrene | werrerrnne 27,700.000 904,033 XXX 867,327 440,906 | ...... 153,741 | covevveivivvnne [ rvrveirecsennes | v 153,741 867,327 36,706 36,706 | I
880770 10 2|TERADYNEINC . .... | .06/19/2009 | SANFORD 3,000.000 .19,904 XXX 46,747 12,660 | ........ 34,087 | oovevereieiieees | e | e 34,087 ABTAT | o | e (26,843) | ....... (26,843) | IS
882508 10 4 |TEXASINSTRS INC. . 1.06/17/2009 | VARIOUS I P 180,000.000 ..3,430,116 | ............ XXX........ 2,793,600 | .......... 2,793,600 0 2,793,600 636,516 | ...... 636,516 |...... 33,331 |...... XXX..... | IS
883203 10 1|TEXTRON INC . | .04/09/2009 | BNY BROKERAG JOTR 100,000.000 | ..........1,298,207 |............ XXX.ooone 1,387,000 | .......... 1,387,000 0 [oooreereereeies | v 1,387,000 (88,793) | ....... (88,793) | ...... 25,000 |...... XXX..... | I
883556 10 2| THERMO ELECTRON CORP . 1.06/01/2009 [ VARIOUS.........coovvmererrerrerenes | ovrienns 40,000.000 | .......... 1,534,279 | ............ XXX oo | e 1,362,800 | .......... 1,362,800 0 [ ooereereereeies | v 1,362,800 | ..ovveverereris | e 171479 | ... 171,479
885160 10 1|THORINDS INC.... . 1.06/19/2009 | SANFORD 2,700.000 53,568 . 87,003 35,586 | ....... STAT | oeereernens | e | v 51,417 87,003 | oo [ e (33,435) | ....... (33,435)|. . .
887317 30 3|TIME WARNER INC.. . 1.06/23/2009 [ VARIOUS.........coovvvererrerirerenes | covrienns 30,000.635 | .......... 3,412,167 |............ XXX v | s 4,493979 | ........ 3,990,006 | ...... 503,973 503,973 | oo [ e 4493979 | ..o ..(1,081,813) | ..(1,081,813) | ...... 22,011 |...... XXX..... | I
88732J) 20 7 |TIME WARNER CABLE INC . 1.03/29/2009 [ FRACTIONAL SHARE...........cc. | coovvrrrrererrns 0.460 XXX........ 16 0 16 (16) ({1C) 1 [ B XXX..... | I
89417E 10 9|THE TRAVELERS COS INC vee [ eeer [.06/02/2009 | VARIOUS........ooooviririrerirnieirens | cererinees 80,000.000 | .......... 3,406,711 |........... XXX oo | v 3,504,835 | .......... 3,616,000 | ..... (111,165) | oo [ vrerersereennins | e (111,165) 3,504,835 | ..oooveverres | e (98,124) | ....... (98,124) | ...... 55,500 |...... XXX..... | IS
913017 10 9|UNITED TECHNOLOGIES CORP.............. .... | .05/04/2009 | VARIOUS JOT IP 40,000.000 | .......... 1,962,460 |............ XXX vvree | v 2,807,290 | .......... 2,144,000 | ...... 663,290 | ..oovererireieins | e | e 663,290 2,807,290 | .coovvrererrnns | o (844,831) | ..... (844,831) | ...... 15,400 | ...... XXX..... | IS
92858) 10 8|VOCUS INC ... | .04/20/2009 | VARIOUS B [ 19,700.000 304,311 XXX 542,373 358,737 | ...... 183,635 | .ovvvvreevivvnns | rvrverreineienes | vvinns 183,635 542,373 | oo | e (238,061) | ..... (238,061) | ..oovvverrererirns | o XXX..... | I
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CcusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.J/A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year|  Date (a)
94973V 10  7|WELLPOINT INC .04/02/2009 U IO 80,000.000 3,370,400 | .......... 3,370,400 (U O (U 3,370,400 (160,098) | .....(160,098) I
949746 10 1|WELLS FARGO & CO NEW.. . | .06/09/2009 [0 I 350,000.000 | ......... 10,259,939 | ........ 10,318,000 |....... (58,061) | ..vvuvvreererrnes [ eveerrenieninees | eneenan (58,061) | +veveverneerreens | cervene 10,259,939 ..(2,884,186) | ..(2,884,186) I
950755 10 8|WERNER ENTERPRISES INC. . |.06/15/2009 | SANFORD 2,600.000 47,272 49,729 45,084 | oo 845 | s [ [ i 4,645 49,729 I
958102 10 5|WESTERN DIGITAL CORP . 1.05/28/2009 | SANFORD..........conmrvemmrrermnrens | cervereeenne 5,100.000 124,649 77,821 58,395 | ... 19,426 | oo | e | e 19,426 77,821 I
960413 10 2|WESTLAKE CHEM CORP.... . 1.05/22/2009 | SANFORD.........cconmrrerrmmrerrrerens | cerrreeenne 6,600.000 138,351 86,796 107,514 | cciis(20,718) | coveorreerrreerienne | cevermeeenseeenns | oeveeeens (20,718) .86,796 I
962166 10 4|WEYERHAEUSER CO.. . | .04/24/2009 | VARIOUS. . 70,000.000 | ..........8,911,112 ...8,264,700 | .......... 8,264,700 0 8,264,700 .....546,412 | ......646,412 ..
966387 10 2| WHITING PETE CORP NEW.... . | .06/04/2009 | VARIOUS [N IO 7,800.000 380,195 337,169 23422 | ... 10,0871 | oeeereeerrerennns | vveeerseeesnneeens | ceeeenee 10,061 337,169 | .o | crvena 43,025 | ........ 43,025 I
976657 10 6|WISCONSIN ENERGY CORP . |.04/22/2009 | SANFORD 475.000 .18,855 18,543 19,941 | ......... (1,398) | ovevreererrnne | vveerrneessneeees | eereenenns (1,398) .18,543 312 312 I
98310W 10 8| WYNDHAM WORLDWIDE . |.04/29/2009 |BNY BROKERAGE..........ccocos | worrnnrnns 40,000.000 482,716 262,000 262,000 0 262,000 | ...oovererriens | e 220,716 | ...... 220,716 I
98385X 10 6|XTO ENERGY INC . | .05/04/2009 | VARIOUS 55,000.000 | .......... 1,992,437 | ..ovvveee e XXX [ e 1,939,850 | .......... 1,939,850 (U [ [ 1,939,850 52,587 52,587 I
98975F 10 1|ZORAN CORP . | .05/28/2009 | SANFORD 3,900.000 42,868 58,344 26,637 | 000 31,707 | oienne | e | v 31,707 58,344 | I
GO0450A 10 5|ARCH CAPITAL GROUP LTD . | .06/19/2009 | SANFORD 400.000 22,640 23,181 28,040 | ..ccooon(4,859) | oo | e | e (4,859) 23,181 (U~
G16962 10 5|BUNGE LIMITED . |.04/03/2009 | SANFORD 400.000 23,513 16,186 20,708 | cecooeernB,522) | covorriineriiinnee | cevenneeeinneiins | eereeiennd (4,522) .16,186 . (U~
G24182 10 0|COOPER IND . |.06/01/2009 | VARIOUS O IO 60,000.000 ...1,901,891 2,643,514 | ......... 1,753,800 889,714 2,643,514 | oo | e (741,623) | .....(741,623) (U
G6359F 10 3| NABORS INDUSTRIES LTD. .| ... |.06/01/2009 | VARIOUS [ IO 375,000.000 | ..........6,131,966 4,488,750 | .......... 4,488,750 (U OO (S 4,488,750 | ..coovvverrrreenn. ...1,643,216 | ...1,643,216 [
097751 20 0|BOMBARDIER INC C. |.03/30/2009 | ECEM PENSON 85,200.000 256,725 446,651 379,140 | oot 87,511 | orcciins | e | ceeeennnd 67,511 ...446,651 (189,927) | .....(189,927) I
124765 10 8|CAEINC . .|C. |.06/10/2009 ........130,500.000 ..905,959 | .. 1,229,026 ..1,057,050 171,976 1,229,026 ..(323,067) | .....(323,067) | . . .
136069 10 1|CAN IMPERIAL BK OF COMMERCE ... C. [.06/09/2009 [CIBC......cccoorrererermermrseeernneees | cernneend 61,900.000 | ..........3,404,865 | ......cc... XXXooorivwe | cerrernnes 3,842,325 | .......... 3,162,471 679,854 3,842,325 | oo | e (437,459) | .....(437,459) | ....107,706 |...... XXXeoooo [ Lo
136385 10 1|CANADIAN NAT RES LTD.... e | €. ].05/22/2009 | CIBC.....ooouvverrvireerrervineeinnne | eevvennees 31,000.000 |.......... 1,866,900 |............ D .0 T 2,384,565 | ......... 1,511,250 | ...... 865,183 | ...vvovervrirrrins | e | e 865,183 2,376,433 | oo | e (509,533) | .....(509,533) | ........ 6,355 |...... XXX oo Lo
13645T 10 0| CANADIAN PAC RY LTD . | C. |.05/12/2009 | VARIOUS 9,300.000 391,361 241,116 381,114 | ... (139,998) | ..oovvvriririrenris | eevvreeeireriiseies | evvins (139,998) 241,116 | oo | e 150,245 | ...... 150,245 |........ 4,604 |... XXX..... | IS
292505 10 4|ENCANA CORP C. |.05/22/2009 |NESBITT.....ooovvvrerirmrirnrirrnrirennens | coreieans 41,500.000 | .......... 2,429,771 2,528,154 | .......... 2,363,840 | ...... 164,314 | oveveeerees | v | e 164,314 2,528,154
303901 10 2|FAIRFAXFINL HLDGS LTD.. C. |.06/16/2009 | TD WATER 8,400.000 2,490,966 2,120,651 | .......... 3,276,000 |..(1,155,349) (1,155,349) | v | s 2,120,651
59162N 10 9|METRO INC C. |.06/11/2009 | VARIOUS.........coovomrererarrirnerns | e 12,000.000 432,716 436,796 444,000 | ......... (/720 SOOI DRSSPI IS (7207} TR IO 436,796
73755L 10 7 |POTASH CORP SASKINC.........ccoovvvmmrrnnee C. |.05/12/2009 | VARIOUS 2,200.000 216,560 247,775 0 247,775
780087 10 2|ROYAL BK CDA MONTREAL QUE........... | C. |.06/09/2009 | VARIOUS [ IO 44,500.000 ...2,034,758 2,083,338 | ......... 1,606,450 | ...... 476,888 | oo | cevennreenneins | e 476,888 2,083,338
82028K 20 0|SHAW COMMUNICATIONS INC. C. |.05/12/2009 | VARIOUS [ IO 61,300.000 | ..........1,138,290 .....1,331,524 1,324,693 6,831 6,831 | oo | e 1,331,524
87971M 10 3| TELUS CORPORATION C. |.04/14/2009 | VARIOUS 26,500.000 819,958 822,560 985,005 | ..... (162,445) | coveoveveerererneee | weverseeernneeenns | oeeeees (162,445) 822,560
88706M 10 3| TIMHORTONS INC .04/23/2009 | VARIOUS.........covvoerererriienrens | cevvennees 43,000.000 1,298,176 | ....occcn. D .0 ST 1,602,742 | .......... 1,500,270 | ...... 102,472 | oo | cevenneeenseeinns | v 102,472 SO O 1,602,742 (304,566) | .....(304,566) | ........4,259 |...... XXXeoooo [ Lo
891160 50 9|TORONTO DOMINION BK ONT... ... | C. | .06/12/2009 | CIBC 25,300.000 | ..........1,450,813 |............ D .0 S 1,630,106 | .......... 1,099,285 N I 1,630,106 (179,292) | .....(179,292) | ......30,866 |...... XXX oo [Levrene
000375 20 4|ABBLTD-SPON ADR ... | F..|.04/22/2009 | BNY BROKERAGE.. 80,000.000 | .......... 1,234,712 | o D .0 ST 1,298,786 | .......... 1,200,800 | ........97,986 | ..ovvvrvrririnrinne | vvrrrrverirnenn | eerreenen 97,986 | i | v 1,298,786 | ...vvererrerens | e (64,074) | ....... ((CZ AT I XXXoooo [Unie
002255 10 7|AU OPTRONICS CORP . |F..|.05/22/2009 | SANFORD ..7,500.000 .80,866 XXX 43,059 57,600 |....... (14,541) | covvoeerererienns [ e | enein (14,541) 43,059 | e [ 37,807 | ........ YR (01 IR IO XXX..... | I
881624 20 9|TEVA PHARMACEUTICAL INDS.. F..|.05/05/2009 | BNY BROKERAGE 35,000.000 | .......... 1,520,987 |............ D,9.0, I I 1,570,142 | .......... 1,489,950 | ........ 80,192 | oo [ v [ e 80,192 | v | v 1,570,142 | oo | e (49,155) | ....... (49,155) | ........3,920 |...... XXX..... | I
G54050 10 2|LAZARDLTD ... | F..1.05/04/2009 |WILLIAM.......oocoomivmmmnrinmirinnies | conreeenns 18,700.000 547,498 XXX 556,138 556,138 0 556,138 | ...ovviorriiinns [ coneeeens (8,640 ........ (8,640) ] .......1,870 |...... XXXeoooo [ Lo
9099999. Total - Common Stocks - Industrial & MISCEIANEOUS..........cvveuirierirrisinrissssissssesssssssssesssssessssssssssssssssesssssssssssssssnses | s 190,851,509 |........... XXX | e 194,791,539 | ...... 179,625,034 | ..6,197,527 | ... 1,639,444 | ..ooovivinnenn. 0]... 7,836,971 | .o 0 ... 194,479,461 | ..o 0 |..(3,627,946) | ..(3,627,946) | 2,202,347 |...... XXX..... | . XXX...
Common Stocks - Parent, Subsidiaries and Affiliates
30277@ 10 1 |FMIC HOLDINGS, INC.....coooveirrriirriiinnnes | | .05/31/2009 | RETURN OF CAPITAL.....cocoees | covvernnmrennmnenseninnnee | e 12,663,453 | .oocooeee XXX | e 12,663,453 | ........ 12,663,453 [ S IO 12,663,453 (]} [ XXXeoooe [
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..o | seseeeas 12,663,453 12,663,453 | ........ 12,663,453 0 0 0 0 0 [ 12,663,453 0 0 0 0. XXX..... | .XXX...
9799997 Total - COMMON SLOCKS = PAM 4......c.rieerieerierscieessiee sttt | snnees 203,514,962 207,454,992 | ...... 192,288,487 | ...6,197,527 | ..... 1,639,444 | ..o l0 | 7,836,971 | .o 0 ... 207,142,914 | .o 0 |..(3,627,946) | ..(3,627,946) | 2,202,347 |...... XXX..... | .XXX...
9799999. TOtal = COMMON SHOCKS. ... ..rvesrreseeees e s | crinas 203,514,962 207,454,992 | ...... 192,288,487 | ...6,197,527 | ..... 1,639,444 | ..coooooil0 | 7,836,971 | .o | 207,142,914 ..(3,627,946) | ..(3,627,946) | 2,202,347 |...... XXX..... | . XXX...
9899999. Total - Preferred and COMMON SEOCKS........uuuuuriuriiiusiissisisssiss s | cveens 203,514,962 207,454,992 | ...... 192,288,487 | ...6,197,527 | ..... 1,639,444 | ...ccoocl0 | 7,836,971 | .0 | 207,142,914 ..(3,627,946) | ..(3,627,946) | 2,202,347 |...... XXX..... | . XXX...
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e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CcusIpP g | Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B.J/A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJA.C.V. | Disposal Date | Disposal Disposal Disposal [During Year|  Date (a)
9999999, Total - BONGS, Preferred aNnd COMMON SIOCKS......errsrsrssesrsesessessesesresresesesere | o 437,520,526 | ......... XK | 442,772,020 | ..... 406,868,328 | ..8,054,018 | ....1430,895 | ............. 0]..9484913 | oo 0 [... 441,045,735 [ .o 0 ].(3525210)] .(3525210) | 9,190,829 | ... XXX.... [ .XXX...]

10.



statement for June 30, 2009 ofthe FACTORY MUTUAL INSURANCE COMPANY

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE
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Statement for June 30, 2009 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *

Open Depositories

BANK OF AMERICA (OPERATING,)............. HARTFORD, CT....ccoeevererrrerrens [ creviveierins | cvvens 0.150 | e [T I 3,381,260 | ...... 9,453,474 | ..... (4,170,737) | XXX
BANK OF AMERICA (LOSS PAYMENT)...... HARTFORD, CT....cc.covvvrrrvmvrrenes e SOV FRSTRUTSPUPUPUTPRN DUURPOUPRURPRORRPORRRRORS OO (8,056,228) | ...(11,420,645) | ...(14,587,014) | XXX
BANK OF AMERICA (A/P CDR)........ w... HARTFORD, CT..ooovervrereeees | e | oo ) | XXX
BANK OF AMERICA (PAYROLL). vee. HARTFORD, CT..ooovvrrirrrreiens | e ) | XXX
BANK OF Rl....coovvereriirciinns wre. PROVIDENCE,RL......coovveeierenns [ e | o XXX
HSBC FMIC BEIJING INS RO.. woe. BENING,CHINA.......ooiireis [ e XXX
JP MORGAN CHASE...........ccc...... e NEWYORK, NY oo [ v XXX
JP MORGAN PRIV EQ-M.STANLEY e NEW YORK, NY.....evrreereninrns e XXX
NORTHERN TRUST DDA 52507...... v CHICAGO, 1L [ | s XXX
ROYAL BANK (RES ACCT)...... ... . TORONTO, ON, CAN......cocoevere | rrrrrrrrrnens XXX
ROYAL BANK (USD ACCT)...... ..... TORONTO, ON, CAN......cccevvrers | cerrerrrrrrnns XXX
ROYAL BANK (PAYROLL ACCT). ... TORONTO, ON, CAN.....ccccovvres | vormrrrmrirnes XXX
ROYAL BANK (LOSS PAY)...... ..... TORONTO, ON, CAN......cccoevvrurs | cerrerrrrrrnns XXX
ROYAL TRUST......cocorrvermne. .... TORONTO, ON, CAN.....ccccovvves | corrrrrrrirnes XXX
TD BANK (GENERAL ACCT).... .. TORONTO, ON, CAN.... XXX
0199999. Total Open DepPOSHONiES.........cvuevevieerercirisierciiieas XXX 103,717,415 | ..187,677,214 | ..146,179,750 [ XXX
0399999. Total Cash on Deposit... L XXX.. .103,717,415 | ..187,677,214 | ..146,179,750 [XXX
0499999. Cash in Company's Office. XXX e XXX | e XX [ XX i s 11,738 | ........... 11,918 | ........... 12,265 | XXX
0599999, TOtAl CaSN......ccovveevrerieirieriesieiesiesise st eseens XXX .103,729,153 | ..187,689,132 | ..146,192,016 |XXX
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Statement for June 30, 2009 of the FACTORY M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
All Other Government Issuer Obligations
CANADIAN T-BILL. ..ottt ettt bttt bbb s bbbt et s st bbb s st b s s s bbb sess st s banssnssntas | ensnsan | seessensaeses 06/22/2009 ....2,599,878

ONTARIO T-BILL..... ...06/14/2000 | ....
ONTARIO T-BILL..... ...06/22/2000 | ....
ONTARIO T-BILL..... ...06/17/2009 | ....
ONTARIO T-BILL....oovvvviriiiisssieissiisssisessssiies ...04/20/2009 |....

..5.998.768 | .

0499999. All Other Government Issuer Obligations.. e et ntnen

1099999. Total - All Other Government Bonds

....15,246,893

Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

CITIGROUP FUNDING CORP......ccuuuuuureeusesesessssasasemssseessssssse s s s esss et [ [ 05/19/2009 [....cuecsscssssssssssssssss 0.200 |

....24,997,361

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.

24,997,361

3899999. Total - Industrial and Miscellaneous (Unaffiliated)

....24,997,361

Total

7799999. Subtotals - Issuer Obligations

....40,244,254

8399999. Subtotals - Bonds

40,244,254

8699999. Total - Cash Equivalents

....40,244,254
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