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Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

© o© N o

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 4
Investment Categories Amount Percentage Percentage
Bonds:
1.1 U.S.rBASUIY SECUMIES......vuveeiieciiieirtieieie ettt bbbt snnnenns | cinraees 148,918,488 | .............. 8.8 1].....148918488 | .............. 8.8

1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEINMENT AZENCIES.........ceuiuiiirircirircircreireieineie et een

1.22 Issued by U.S. government SPONSOred 8QENCIES..........cuiueuirriirnmeinieinieisieeseeisesee e ieseissseisssesees

1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtiES).........ccvereurerrirrereirirniennns
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
141 States, territories and possessions general obligations............cvrerrririnrnrnensnneseseeeeeeeeeeens
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations...
1.43 Revenue and assessment 0blIGatioNnS.............cveuririririiinnie e
1.44 Industrial development and similar 0bligations...........cccevirierinirecess s
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........c.cc.oviiieiieiees et
1.512 Issued or guaranteed by FNMA and FHLMC............ccccooviiieiiiececcectsce e
1513 AL OMNET ettt en
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0r VA.......cccooieieieeiececeesee e

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed

securities issued or guaranteed by agencies shownin Line 1.521........c.cccoeevieveenicneereenns

1523 AllONET ...ttt ettt ettt es et et tn s

Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)...........cccoevvererirerennens
2.2 Unaffiliated non-U.S. securities (including Canada).............ceueeeeeieeeieieineneeseseseeseeseeseseeseessessesssees
2.3 AfIlIAEEA SECUMHIES. . ..vuvureerrreeieiet ettt

Equity interests:
3.1 Investments in MULUAI FUNGS..........cuieieiiii bbbt
3.2 Preferred stocks:
321 AFFIIAEEM. . ovo ettt
322 UNGMfIIAIEA. ...t
3.3 Publicly traded equity securities (excluding preferred stocks):
33T AFFIIBLEM. . cvo et bbb
332 UNGMfIIAIEA. ... oo
3.4  Other equity securities:
BT AFTIIBLEM. . ovo ettt bbb
342 UNGMfIIAIEH. ... .ot
3.5 Other equity interests including tangible personal property under lease:
35T AFFIIALEM. . cvveee b
3.52 UNGMfIIIEU.........cvieeie s

Mortgage loans:

4.1 Construction and 1and dEVEIOPMENT...........cuiiriiiririete s
4.2 AGHICURUIEL ...t bbbt
4.3 Single family residential ProPErtIES....... ..o
4.4 Multifamily reSidential PrOPEILIES. ........o.ewrirrreirireieieeeeie ettt ensnes
4.5 COMMETCIAI I0BNS........cervisisiiisi bbb
4.6  Mezzaning real eState I0ANS.........c.cveveicieieiece e

Real estate investments:

5.1 Property occupied DY COMPANY..........ciriiiriiirieirieiriee bbb
5.2 Property held for production of income (including $.......... 0 of property acquired in satisfaction of debt).........
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)............c.ccceeervieiiieiieinnnes
CONTACE IOBNS.........vvoeeeseceei et

Receivables for securities
Cash, cash equivalents and short-term iNVESIMENLS............ccccriiiiciicec s
OthEr INVESLEA @SSELS........cveveveieetcteie ettt ettt et a ettt s s s et et s s sesetes s s snestesas s snsnentanas

TOMAl INVESIEA BSSEES.......cvviiveectetctctcecc ettt ettt s sttt s et esesesesessanansassnasane

....... 83,849,892
......... 7,087,204 | .............04
....... 11,339,145 | ..........0.7
....... 47,250,283 | ..............2.8
....................................... 0.0
....................................... 0.0
211,310,326 |.............
234,378,587 |...ccovvuuee
....................................... 0.0
....................................... 0.0
....................................... 0.0
347,890,436 |.............
....... 26,415,858 | .............1.6
....................................... 0.0
....... 16,055,000 | ..............1.0
....................................... 0.0
....................................... 0.0
....................................... 0.0
306,892,718 |.............

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

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

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

.............. 0.4
.............. 0.7
.............. 2.8
.............. 0.0

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

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

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

.............. 192,000
124,404,394 | ............. 7.4
121,542,222 | .............. 7.2
1,687,526,553 | ...........




Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

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

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt
7. Deduct current year's other than temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans

3.2 Totals, Part 3, COIUMN 1. ...ttt
4. ACCIUAI OF GISCOUNL......evvvestseee bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......ouieieiiiriiieeeeeeeccc o L B e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.iiiiiiiec ettt bbb s bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt
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Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 925,000 925,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee (925,000)

5.2 Totals, Part 3, COIUMN O........ooiiuiiiieiiteet ettt ettt b st (925,000)
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 1,173,358,485
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 587,201,929
3. ACCIUBH OF BISCOUNL. ...t 1,415,889
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12..c.ceceiiieiieei ettt 63,496

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen

4.3 Part 2, SECHON 2, COIUMN 3. 33,862,536

A4 Part 4, COIUMN Tttt sttt s st (2,357,611) 31,568,421
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 14,169,038
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 356,933,649
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 2,882,588
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et

8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee 0
9. Deduct current year's other than temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee

9.2 Part2, SECtON 1, COIUMN 7.ttt

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 6,329,161

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 180,427 6,509,588
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 1,441,387,937
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 1,441,387,937
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Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 148,918,490 | ..ocoovvevernnees 154,012,938 | oo 149,201,547 | oovvvverrnens 147,958,798
Governments (Including all obligations 2. Canada.........cocveereeneereennenee | weverrinieinnnns 83,849,893 | oo 86,616,290 | ...ocvovvrirnnees 84,640,968 | ...coovvrerrennes 80,665,000
guaranteed by governments) 3. Other CoUNrES. .....cvvvirrriies o | e | eresrsessseeenseeensssnssseeesnes | seeesssessssesassenssessesssssssnees
4. 232,768,383 240,629,228 233,842,515 228,623,798
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals. ..o [ e, 7,087,204 [ .o 7,255,600 [ .ooiiiiiinnns 7,222,412 | oo 6,615,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. Totals.....oooovininiiniininns | v 11,339,145 [ oo, 11,783,443 [ oo 11,696,485 [ ..o, 10,630,000

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations

of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TotalS. oo | o, 263,608,007 | ..ocovveniienns 273,237,456 [ oo 264,115,423 [ ..oooovvvnne 259,503,589
Industrial and Miscellaneous, Credit Tenant 8. United States.......c.cccevevver | wovvvrernrins 577,221,623 | .ovvvvernnns 618,882,694 | ....ccevevnee. 578,670,466 | .......ccenvne. 577,145,060
Loans and Hybrid Securities (Unaffiliated) 9. Canada.......c.ccccocevveeveinens | e 25,918,338 | oo 27,559,485 | ....cvvivr 25,979,606 | ..ocoovevvvernene 25,903,218
10._Other Countries. ....coovvrvins | corrrniarniniennas 497,519 | oo, 510,825 [ oo 494,480 | oo, 500,000
11, TotalS. oo | e 603,637,480 | ...ccovvrininas 646,953,004 [ ..o 605,144,552 [ ..oooovcvninncn 603,548,278
Parent, Subsidiaries and Affiliates 12, TOtAIS......oveveeeeeeeeeiererees | e Lo | oo | e,
13. Total Bonds.......ccouusseesnnns [ v 1,118,440,219 [ .ooovennee. 1,179,858,731 [ oo, 1,122,021,387 | .o 1,108,920,665
PREFERRED STOCKS 14, United StatS......oveveerrrins [ errrrinrirnirenriscnsninens | e ssenesens | seeseeneesse e
Industrial and Miscellaneous (Unaffiliated) 15, €aNAAA. ..o [ et | s | s
16. Other CoUNHES. ....ovvvrvres [ e [ s ssessessesses | oo ssesseees
17, TotalS...coooviiciciinii | e 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18. TotalS.......veveeeeveeereeeeeeens Lo Lo Lo
19. Total Preferred Stocks..... | ..ccccoovviviiiiiiiiiinnns 0 [ 0 s 0

COMMON STOCKS 20. 283,403,096 ..283,403,096 | ...ccccovviennee 254,885,173

Industrial and Miscellaneous (Unaffiliated) 21. e 34,542,338 ...34,542,338 ....23,248,011
22. Other Countries......oouuinrns | wovvenriininninees 5,002,284 [ ..o 5,002,284 | ..o 4,506,532
23. Totals.....cocoveniiiniiiiini | o 322,947,718 | .o 322,947,718 | .o 282,639,716
Parent, Subsidiaries and Affiliates 24, TOAIS.....coovvreceereerereeeies | ereeeeeeieeceeeeereeceeiees | e eeeeeeeenes | eeeeteees e
25. Total Common Stocks......| .....ccceeucee. 322,947,718 | ..o 322,947,718 | .o 282,639,716
26. Total Stocks......corummmrmmrnnns | coviciiincins 322,947,718 | oo 322947718 | oo 282,639,716
27. Total Bonds and Stocks...| .............. 1,441,387,937 | .ocvovenee. 1,502,806,449 | .............. 1,404,661,103
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

U.S. Governments

24
25
26
27

Class 4
Class 5
Class 6
TOMAIS. ...ttt

U.S. States, Territories and Possessions, etc., Guaranteed

4.1
42
43
44
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Class 2
Class 3
Class 4
Class 5
Class 6

............... 6,204,568

............... 2,572,107

............... 2,279,963

.................. 282,507

............. 11,339,145

5.1
5.2
5.3
5.4
5.5
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

Class 1
Class 2
Class 3
Class 4
Class 5

............. 14,234,827
..1,015,033

............. 41,779,367
9

............. 15,873,005

604,625 |....

............ 180,898,435

............ 252,988,349

..... ....10,619,658 | ...

............ 252,988,348

..10,619,658 |....




Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

Quality Rating per the 1 Y1ear Over% Year Over 53 Years Over 1‘(; Years Ovesr 20 Toﬁal Columr71 6asa Total frori Column % fron? Col. 7 Tl?al Tl:al
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 ClasS Tt | e 95,425,882 |............ 209,980,435 |......c..... 155,439,229 | ..covvvvrerine 638,997 | .ovvvvrnee 98,973,788 |....coonvn. 560,458,331 [ ..oovvrrerrerrreirennne 46.2 | 567,880,355 |.....ccovvvreeerirrnene 47.2 | 544,102,552 | ....coovouee. 16,355,779
6.2 Class 2. | e 4,259,750 54,773,593 | ..covvivene 65,302,541 | ..ovvrernnen 2,700,052 | .ooviereiinne 1,263,791 | .cooovvenee 128,299,727 | oo 106 [.oveenee 132,430,703 | .ooovvoeeeriircnins 1.0 [ 114,839,296 | ..cocvvvvenee 13,460,431
6.3 Class 3 ..3,121,528 983,011 [ s [ e | s .5,104,539 | ... ..919,260 |. 4,105,639 ...998,900
6.4 Class 4.......coeueieiiiieeiesee sttt sttt ssnsesins | sessniesisse et sinsesins | sresesesesesnssessssessnsenns | erresesiesesiesesesseseness | e sesenes | sereresesesesssesnesesenns | eriesesieses e 0 |00 | e [ 0.0 | e | e
8.5 ClaSS B..ueuercerrireeieeineireereeie ettt sttt sestensnns | sesteesssstessssssessssensnns | onsenessssnesssnesessnenns | aeeinssesenees 3,997,908 | ... [ v | s 3,997,908 | ...ovovrvririnern0.3 | s |00 [ 3,997,908 | ....oooverrrririireieienes
6.6 Class B........coeuviueiriieiriieisiesiesiie et sssessesessnsesnns | eessniessnsessnsessnssssnsessns | aroessnersnessnsersnsersnerss | eorieresienesseressesensesaniens | soerssesssessnsesinserseeries | arieresiessnesanesenensnenes | orsseesissesinessinsasnsans 0 |00 [ L0000 | i |
8.7 TOtalS. ..o | eressesnens 99,685,632 |............ 267,875,556 | ....ccoo..u 226,722,689 | ..oovvreiines 3,339,049 [...cooonnee 100,237,579 | ..ovvnnvene 697,860,505 [ ....ccooonirineennn DTS5 [ 701,230,318 [ ..o 583 [ 667,045,395 | ............ 30,815,110
Credit Tenant Loans

Class 1

90IS

Hybrid Securities
Class 1
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
10. Total Bonds Current Year
101 ClASS .ottt (o) 1 97,749,931 | ............ 282,910,640 |...cocc.ue. 363,580,320 | ............. 25,725,453 | ..ovvnn. 295,273,870 | .........1,065,240,214 | ....oocovvrivirerncn87.8 | XXX e [ e XKX s [ 1,048,062,808 | ............. 17,177,405
....55,788,626 ...74,907,166 ...1,263,791 125,458,954 | ............. 13,460,431

...998,900

............ 0 cerererenen0 vererierenenn0

............................. 0 ceverenerennn 3,997,908 | o0

............................. 0 ceveverreeennenenneninnenenssd | vercereriererierensnenenen0)

341,820,794 |............444,468,405 | .............28,425,505 |............296,537,661 | (b)....1,213,262,046 | .......ccceoeererere100.0 [ oovvrere XXX [ etk XXX | e 1,181,625,309 | ... ..31,636,736

10.8 Line 10.7a52 % Of COL 6.......ovvveveeeceeereeeeeeeeeeeeeereees | eeeereecereecerenienene 8B | . 282 | o366 | 2.3 | e 284 | e 100.0 [ XXX e el XXX e el XX K 974 | e 2.6

1. Total Bonds Prior Year

ClASS ..ottt 228,005,148 |............429,276,302 | ............46,157,653 |...........228,131,424 | .....cc.... XXX oorrereis | e, XXX v 1,068,094,545 | ......ccocoeeeieerenn88.7 | 1,028,833,345 | ............ 39,261,199

64,379,456 ...134,797,023 .125,682,060

...919,260 |....

117 TOMAIS. ... nsssesaesenaenes | erevenaenas 150,283,809 |............ 292,384,604 |............479,856,640 | ............. 52,243,234 |...........229,042,541 | ...ooveeecce. XXX | e XXX | (D)....1,203,810,828 | .....................100.0 | .........1,155,434,665 | ............. 48,376,163
11.8 Line 11.7a5@ % 0f COL 8......c..ovveeeeeeeeeereereereereeneeen | eveeerereresennnans 12.5 | oo 243 | o399 | 43| . 19.0 oot XXX Lo e XX | e 1000 [ v XX | e 96.0 | 4.0
12. Total Publicly Traded Bonds
12.1 Class 1 ..97,139,071 ...269,590,198 |............361,155,842 | ............. 25,725,453 ..294,452,244 | ......... 1,048,062,808 | .......cooevevnnen86.4 | e 1,028,833,345 | ...ccooeveverennn88.5 | e 1,048,062,808 |.... XXX
12.2 Class 2 ....4,259,750 ....49,032,090 ..2,700,052 | ..................799,642 | ............ 125,458,954 ....125,682,060 125,458,954 | .... XXX,
12.3 Class 3......oocveiieieeiceiceeeete e esse s st enees | ctesieeseese st senees | erererenaenns 3,121,528 XXX
12,4 ClaSS Aot svesessssessessssenns | cvesissesisesissssissesissesees | eeveressessssessssesssesissenns | eseeressesesessssesssesssess | sveesesssesisesisesssenens | eeveressesessessssessssessssenes | veveeveseeresserenseennerens0 | eeveenieresieneeieneer 000 | el 0 0.0 | 0 XXX
12.5 Class 5 XXX
12,6 ClasS B......ouvvveieeiireiireiee ettt sessesssssssssessesenees | esresssssssessssssessssesssees | aneeesesisesssesssesiseses | eoneessseessiessssessnsessnsess | everesesssesssesssenssenses | avversnsersssesssessssesnsenes | eoeereneerenserenserenserensQ | orveresienesiensereneerss000 [ o0 | iiiiiiiieinend0.0 | 0 [ XXX
12.7 TOtAIS....cevceciceeicece e | erernaenns 101,398,821 XXX
12.8 Line 12.7858 % Of COL B.....oveveeeeeeeceereeeeceetcte e | crereveiseeeeseese s 8.6 XXX...
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10...........ccooeveree | covereerorrcrernn 8.4 XXX
13. Total Privately Placed Bonds
13,1 Class 1.ttt sesaesensenens | creriereniesenans 610,860 | ............. 13,320,442 | .o 2424 ATT | oo | e, 821,626 | ............. ATAT7,405 | o 1A 039,261,199 | 33 | ) .0, SO N 17,177,405
13.2 ClaSS 2.t ese s s s s st enees | ceseressesesse s sensesenees | erererenaenas 6,756,536 | .......c...... 6,239,746 | ..ooovvereereeeeeeeeeees | e 464,149 | ............. 13,460,431 | oo T [ 9,114,964 | 0.8 | ) .0, SO N 13,460,431

...998,900 |....

998,900

998,900

13,7 TOAIS. et sssensnnts | sreeesesennennens 610,860 | ............20,076,978 | ..............9,663,123 [ eovvrrrrrrrririnnnn0 | i 1,285,775

13.8 Line 13.785@ % OF COl. B...cevveveeeererereineeseenciscrnenienns | cerveenesenseneneeennes 19| 835 | 305 [ 0.0 | 4.1

13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10...........ccoveveree | covevvrerrcrcrnnnn 0.1 | ook 1T |08 | 0.0 | 0.1

(@) Includes $.....31,636,736 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ 0 current year, $.....1,476,203 prior year of bonds with Z designations and $.....12,370,603 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes $.....3,997,908 current year, $..........0 prior year of bonds with 5* designations and $..........0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d)

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC 4§

s 0; NAIC5S..

....... 0; NAICGS......

..0.
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

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

NN
N

U.S. Governments
ISSUET ObBlIGAtIONS. ........ucvieceiciieieieee s
Single Class Mortgage-Backed/Asset-Backed Securities..

..18487 |..

78,487

21

2.2

All Other Governments
ISSUET OblIGAtIoNS..........cvevievieieieieicieieee e s
Single Class Mortgage-Backed/Asset-Backed Securities..................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

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

............. 79,070,909
.................. 121,820

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

DEfINEA......oiiecececeece e
Other....

79.714 | .

87,204

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OblIGAtioNS..........cveveivieieieieicee e
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

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

............... 6,204,568

............. 11,339,143

............. 11,339,143

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUEr OblIGAtioNS..........cveviveieieieieice e
Single Class Mortgage-Backed/Asset-Backed Securities..................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

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

............... 5,047,398

............. 33,059,702
............. 18,324,291

............. 2,501,661
............ 13,371,345

............. 1,283,744
.......... 179,614,691

............. 47,250,281
............ 211,310,327

............... 5,047,398

............. 52,000,628
............ 165,875,706

............. 47,250,281
............ 211,310,327

............... 5,047,398

............. 15,249,857

............ 263,608,006

............ 263,608,006
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIEY
8.3
8.4 Other....
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/

ASSET-BACKED SECURITIES:

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlGAtIONS. .......erveecerrrcieriieeerie e essssieesenes | eveineiiees 99,685,631 | ............ 184,968,387 |............175,097,200 | .............3,339,050 | .............5,439,051 |............ 468,529,319 480,376,458 | ...covvvereennnn39.9 | i 437,714,209
6.2 Single Class Mortgage-Backed/Asset-Backed Securities.. ....219,377,655
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
8.3 DEfiNEU......oieriier s | e [ e | s [ e | e 549,816 | .oovevvrieinnn 549,816 | ..ovvverrvrernneenn0.0 [ i 1,476,203 | .ol 01 [ i 549,816 | ...vvovrrernicrriicene
B.4 OthBr ..ottt sttt sssennns | ressesinesnseeseniesanees | snesreseessnsesensessensns | arnesessessseessneessenes | seeesesseseessensesensenss | sesesensennens 742,023 | oo 742,023 | o0 [ | cverrieinninennnd0.0 [ e 742,023 | oo,
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEINEA......ceieieccicr ettt sssssessenes | rersesinesssenessseenenees | serereneeseseeseneessenins | srnerseesseessssesnes | seeeesesienssesesenss | s | e s (U [P 0.0 | e | e 0.0 [ | e
8.8 Other ...t essnsnnns | erenenenssenen s ssenenens | sresseese 82,907,177 | oo 51,625,483 | ...oiiiiniininiininnis | e 93,506,688 |............ 228,039,348 [ ... 18.8 | i | e 0.0 | 228,039,348 [ ..o
8.7 TOtalS. ... | e 99,685,631 | ............ 267,875,564 |............ 226,722,683 | ....cco.uve.. 3,339,050 |.......... 100,237,578 | ...ovvvvvene 697,860,506 [ ....coooiiiniiiniinas 575 [ 701,230,316 [ ..o, 58.3 [ 667,045,396 |............ 30,815,110
. Credit Tenant Loans
7.1 1SSUEE OBlIGAIONS. .....ovverecicirieriecieieie s sssssssnssssenns | seeseessesssssssssnsssssnssnsses | onereesssnsessensssssnssnssnnss | srneensesssnsessssssssssssnssans | seesessessssssessssssssssssnns | seeseeneesssnssssssssnssassens | sesessessessessessessesesns (U [ 0.0 [ o | v 0.0 [ oo [
7.2 Single Class Mortgage-Backed SECUMEIES............ccvevevveeriereiieeiieens [oriiiiisiicsscsseisniens | eveieesieesisenieesieenees | eoreiseisesssessesssierss | eorierssisssssessssessssessnss | coreressesssesesessnessnss | oseesesssssssssessssassnsens (O I 0.0 | Lo 0.0 | oo | e
7.7 TOAIS. oot nnrene | erensnerene s et [0 [V [ [V [ [V I [V [ (O [ 0.0 | s [ I 0.0 | v (O I 0
. Hybrid Securities
8.1 ISSUET OBIIGAtIONS. .....cvcveiveiiieiiie et nssesssenses [ ersesnssessssessssessssessssens | eesiesesiesesisssssssssessnes | seersssessssessssessssessssenss | sessessssessssesssesssessnse | sessessssesssesnssesssesnnse | sessesesissesesesissesnsens (O PO 0.0 | | e 0.0 | oo | e
8.2 Single Class Mortgage-Backed/Asset-Backed SECUNHES.........cccoccvie [ orrriininninniiiiiens | e [ e [ e | rresssesssesssesssesnnss | erneessnssssesssessseenns (O P 0.0 | | e 0.0 | e | e

9.1

Parent, Subsidiaries and Affiliates

ISSUET OblIGAtIONS..........cvieiiie i
Single Class Mortgage-Backed/Asset-Backed Securities..................

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

9.2

9.3
9.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

oLIsS

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

1 2 3 4 5 7 8 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Privately Placed
10. Total Bonds Current Year
10.1 1SSUET OBlIGAtIONS.......cvurerreereririerieie e nies 102,009,680 253,866,227 |............ 374,518,625 14,975,675 |...coov.e. 22,124,441 767,494,648 | ..ooovvveieeeeen833 [ XXX | e XXX | e 735,857,910 | e 31,636,736
10.2 Single Class Mortgage-Backed/Asset-Backed Securities.........c.ccooes | vevnevnenneinncncd0 | v (1 I 18,324,291 13,449,832 | .......... 179,614,691 211,388,814 | ook AT | XXX e e XXX i [ 211,388,814 | e 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfINEA.....vececeecieieieeee s sssssressessessensessesessenesees | sessessessssnsssnsnnsenennedd | onereeseessessennennennennes (0 (O (V1 I 549,816 549,816 | .ovvovvererrreneenn 0.0 [ e XXX s | e e XXX | e 549,816 | e 0
104 OtNEI ..o sssesssnne | eeverssnsssssniensnisssenendD [ eereeieeeees s (0 (O (01 I 742,023 742,023 | oo 01 [ XXX e | e b XXX | e 742,023 | 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
............................. 0] el reeereeeneenneeeenns0 | e 0
. ..87,954,575 | .. ..51,625,483 | ... cieenen:93,506,688 | ............233,086,746 [ ..o 192 | XXX | XX [ 1000000000.233,086,746 | oo 0
10.7 TOHAIS.....veveeciieice ettt sttt nsns | eniesnens 102,009,680 341,820,802 |............ 444,468,399 |............ 28,425,507 |..........296,537,659 |.........1,213,262,047 | ...ceceeevreeeeeea100.0 [ v XXX e XXX | 00 1,181,625,309 31,636,736
10.8 Line 10.7.858 % OF COl. B....vucvvveiiieieiceic st ssissessississsenesnens | ovesnesssesssssseseeaes 84 | i, 282 | v, 36.6 | oo, 2.3 | i | 1000 [ XXX | e XXX [ e XK | e 974 [ 2.6
. Total Bonds Prior Year
11.1 1SSUET OBlIGAtIoNS.......cvuevereriririerieieee e ieeeesesessssnssnsenes [ eneeeeens 150,161,990 231,872,554 |............ 398,679,434 |............ 18,101,180 | ..ovvvvnee 17,973,585 ) .0 CHNN IR ) 0.9 GRS IS 816,788,743 | ...ccovveeeeenn 879 | 779,245,415 | 37,543,329
11.2 Single Class Mortgage-Backed/Asset-Backed Securities.........coovees | corvrrerrerrennes 121,820 | oo 60,512,053 | .ovovvrenes 81,177,206 |............ 27,517,461 |......... 216,133,213 ) .0 R IR ) 0.9 NN IS 385,461,753 | oo 32.0 | e 374,628,919 | . 10,832,834
1123 DEAINEA....oeeceeeer s sesssnsnes | seeseesssssenssnsssssessessennes | reensensensensenssnssnssesenns | eonnenensnsensenssnesnssnsnns | seeneeneeneenseneeneeneenennes | seeneeneenees 1,900,330 | vrvverrrre e XXX s [ ) .9 R I 1,560,330 | .oooverrrrerinnnn 0.1 | v 1,560,330 [ oo
T OO PUUUUUPUPRPPUPRPR STRRPRPRSPRRRRRY (SPUURPRRRR) USSR ISP ISP ISR 0.0, RSN BUS ) 0.9, G IR (U1 0.0 [ oo [
11.5
11.6
1.7 ..
11.8 Line 11.7858 % 0f Col. 8. s | cennnensssnienienne 12D | oo 243 | i, 39.9 | i, 38 [, 19.6 XXX oo
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIoNS.......cvureereriririireeeseie e eseseeeessssssssnsenes [ enereeeens 101,398,820 233,789,249 | ............ 364,855,502 |............ 14,975,675 |...coooc... 20,838,666 735,857,912 | oo 60.7 |.covrrenn 779245415 | oo 847 | . 735,857,912 | .. XXX
12.2 Single Class Mortgage-Backed/Asset-Backed SECUMIES.......cocovrrs [ vereerrirrirereirenninnennns [ v | ceveireienns 18,324,291 | ....cooeve. 13,449,832 | .......... 179,614,691 211,388,814 | oo, 174 [ 374628919 | o311 ] 211,388,814 XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 DEIINEG......oeeeeeee et ssenssnes | ervessessessess s s | ersesressesse s 549,816 549,816 | ..ovvvrerrrrerernen0.0 [ e 1,560,330
124 742,023 742,023 | o0 [ 0
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEIINEA......ouieiecieeee sttt ssssnss | sersssssssssssssssessessesenes | resresiesissssssssessessessens | ciesiesississsssessessessenens | seriesesssesssssssssensens | sereeseesssssssssssssessanens | aresesesen (U [ 0.0 [ v (01 O 0.0 | voveveverenreiieeenn [ XXX.........
12,8 OHNE.....vieiiicieieee e sssssenss | onressssssssssssssssssnsnanies | oenereneens 1,994,575 | tiiiiiennnn51,625,483 [ oo [, 93,506,688 233,086,746 | .oooovereennn, 19.2 [ oo [0 I 0.0]...........233,086,746 | .............. XXX.........
127 TOHAIS..vueerieirieer ettt nsns | enseennens 101,398,820 |...........321,743,824 | ............434,805,276 |............ 28,425,507 |.......... 295,251,884 1,181,625,311 | covvvereeeenne 974 |........ 1,155,434,664 | ........cc0o000r.r.96.0 |.........1,181,625,311 | ... XXX
12.8 Line 12.7.a5@ % OF COl. B.....cvuveieircercencenc e s 8.6 | oo 212 | 368 [ 24
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10........cccovvvvirinieinn [ covinniiniiiiens 8.4
. Total Privately Placed Bonds
13.1 Issuer Obligations............c.cuevevievieieieieiere s 610,860 37,543,329
13.2 Single Class Mortgage-Backed/Asset-Backed Securities.............ccce. [ eveiiviieiicnicnicnnn. 10,832,834
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEfINEA. ..ot ssnsesns | ernnernneinseisnennnsnnns | s | crnsensensessessesnnnes [ seeseseseeseseseseneses | e | eeeenniensennenienensQ [ e 0.0 |
134 OtNET. .ot ssesensens | rereniernsesnnesenennesnnn | e | e [ e | v | serensienneneeienensQ [ e 0.0 |

Line 13.7a5@ % 0f COL B.....oovevevererceres e
Line 13.7 as a % of Line 10.7, Col. 6, Section 10..........ccccveerereneenee.

610,860 | .
.......................... 19
.......................... 0.1

........... 1,285,775
..................... 4.1
..................... 0.1
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DecembEr 31 Of PriOr Y. .......cvvurerrerrerrrrrrnrirenieieieireeseeseessessesssssssssessessessssssssssses | sensssssssssssassassassessesseseseens 128,969,484 | ...coovivviirierereerceie 128,969,484 [ ...t [ et es | det e
2. Cost of short-term iNVeStMENS ACAUINE...........ccuiiveiiiriiieeie ettt esessens | sreseseseseses s s s s 94,223,022 | ..o Loy T 0 O [ (TR
3. ACCTUAL O QISCOUNL.........ocvivviiiecictete ettt ettt sttt bbb bbbt b bt e s b e bbbt e sebebe b s s snnssetesas | bebesssssesesessssinsesetesas s nsebebesasanas T237 | e A A O T T
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 ettt | eehere ettt st | fetseb et bbbttt bbbttt bbbt bes | dhebebe bbbt
5. Total gain (I0SS) ON AISPOSAIS..........cvriviviiciiieiiseieie ettt s s s s s ssesenss | ebebiesesinsesesesisse s s s sebe bbb s et 5,553 | oo 5,553 [ vt nienns | ettt etes | seeaes bbb
6. Deduct consideration reCeived 0N diISPOSAIS..........cc.iuriiuriieeiiieiieieieteeie ettt | etsssessstes e sttt ntes 128,982,274 | ..o R YA S O T (SO
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 ettt | oeteteiet ettt benet | fetsebets et ets bt s bt b bttt s b b st b stk enbebentebens | chebtteb ettt ettt bbbttt
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 ettt | eehere ettt | etseb et bt bbbttt bt bbbttt bes | dhebebe bbbttt
9. Deduct current year's other than temporary impairment rECOGNIZEM. .........ceurvvieeeeririeeirrieeeesssseesesssssssees | ererssssssseesessssssseressssssnssrsesssssssnsssesanas L0 P IO U I P TP
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........c.ccrmiirirninriniienienniens [ e 94,223,022 [ ..o 94,223,022 [ oocvieeeeeee s 0 | o 0 | o 0
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 L e | e en e en e snr e | seeeeeene et entenen e e e ettt | Shienier e e
12. Statement value at end of current period (Line 10 mMINUS LINE 11).......ciiiiiiiiiiiceicce et | et 94,223,022 [ ..o 94,223,022 | oo 0 ] o 0 ] e 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si12, SI13, SI14, SI15
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 O PriOr YEar.........c.vueueereeeerereieiniineineeneenesseensesssnees | eerresesssesnssssssssessessenenennes 0 | e | e

2. Cost of cash equivalents aCQUINE...........cceuriiriirieiriece st snees | svesesesssenes 2,393,488,253 | ..cocvvveer. 77,186,698 | ....ccveveeee. 2,316,301,555

3. ACCIUAL OF QISCOUNL.......vviiecectete ettt ettt ssssssebesessnenses | sevensesesesssssssesesssenanaas L T I L 4 T

4. Unrealized valuation iNCrease (AECTEASE)...........c.vurrrurrereereereereieieieieeseises e sessssssssssssssssssss | sesessessessessessessessessenenenens 0 | e | e

5. Total gain (I0SS) ON AISPOSAS..........cuveueeererririreircieieeie ettt | sesesesesssssseeseessessensense s 0 | e | e

6. Deduct consideration received 0N diSPOSAIS............cvueuririuriririeirieiriieieieseisie s sssesssesnnees | aeieeesieissees 2,371,155,263 | cocveveeeiiiinn 76,592,666 | .......c.cvc... 2,294,562,597

7. Deduct amortization Of PFEMIUM...........coiiiiiriiiee ettt | eeebetnbes bbbt ees 0 | e | e

8. Total foreign exchange change in book/adjusted Carrying ValUE..............cooeurieinieninnennieneens | e 0 | et | e

9. Deduct current year's other than temporary impairment reCOgNIZEd............coueureeerreninerineinieinnens | seeseseeeneeas 0 ettt | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccovcvnevcs | covevivenicinin. 22,337,763 | oo 598,805 | ..covvverieirirines 21,738,958
11. Deduct total nonadmitted @MOUNLS...........cvuerieieiiciisee e ssenns | erssrs s 0 s | e
12. Statement value at end of current period (Line 10 Minus LiNe 11).......ccvveeeiiiiieeiieciceeerens | eviieeicierininenas 22,337,763 [ oo 598,805 [ ...coovcvererne. 21,738,958
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI16
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

302700 BB 4|FM GLOBALSERVICESLLC... . . IJOHNSTON... |RI ..... |FM GLOBAL I ..... .2,525,000 ..100.0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated... .2,525,000 0 0 XXX
4099999. Subtotal - Affiliated .2,525,000 0 0 XXX.....
4199999. Totals .2,525,000 0 0 XXX.....
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage

CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

Any Other Class of Asset - Affiliated

302700 BB 4| FM GLOBAL SERVICES LLC.....ccoiuiiiiiiiiiiiiierississnssnississnsssssnsssssenssssssesensssases JOHNSTON RI TRANSACTION WITH AFFILIATE 11/29/2010 1 925,000 | ..o | e 100.0
3899999. Total - Any Other Class of ASSEt = AFfIlIALEA. ........v.ereriiieiii st 925,000 XXX
4099999, SUDTOLAL = AFFIIBEEA. ...tttk 8 8k E L E R E bbb 925,000 | ... XXX
47199999, TOAIS. ... v.vvetrreaerseserseeseese s es s b8 b8R8 925,000 | ... XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. 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./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:
912828 EE  6|U S TREASURY.....cecvirvrrirnrnriirnnineisnseienssissensssnsssssssenssssseenenss | B [ [ vvvveivens | oo [ i 2,001,563 | ...... 110.735| wvvevernnne 2,214,700 | .oovrrenee 2,000,000 | ...oovvuenen 2,000,858 |........... (165) 09/29/2005 | 08/15/2015
912828 EW 6|U S TREASURY.. 1,426,172 | ... 111.993 | . ..1,679,895 .1,500,000 ....1,456,265 7,288 06/30/2006 | 02/15/2016
912828 FF 2|U S TREASURY.. L21,274072 | 115.219 . ..1,440,238 | .. 11,250,000 | ..............1,265,284 (2,436) 01/31/2007 | 05/15/2016
912828 HR  4|U S TREASURY....ccovvimrrerirenrrnsrnnerieniscesnsesssssssensensssssssssenssnenes | EBSuns [ [rverrnens | v | i 7,088,867 | ...... 105141 | v ,359,870 | ..ocvvurrnnes 7,000,000 | ..ooevernvne 7,079,945 |........... (8,923) 01/29/2010 | 02/15/2018
912828 HZ 6|U S TREASURY.. ...1,481,895 | ..... 107.579 | . ..1,613,685 1,500,000 ....1,485,946 1,609 05/30/2008 | 05/15/2018
912828 JH 4|U S TREASURY.. A 16,773,164 | ...... 108.414 16,262,100 | ............15,000,000 | ............ 16,452,666 | .....corvvervrrvrcnnns | wovrriens (170,941) ...600,000 | 12/07/2009 | 08/15/2018
912828 JR 2|UNITED STATES TREAS NTS, LSe [ [ e [ e L - 30,093,262 | ...... 106.414 | ............ 31,126,095 | ............ 29,250,000 | ...conne. 29,967,231 | ..ccoounnee (78,835) [ .ovvvererereerrersirnens | wevvernerirnrineenenes | 3750 [ 100000 3.380 [ MNLccou | e 142,412 | 1,096,875 | 12/04/2009 | 11/15/2018
912828 KD 1{U S TREASURY. ...ttt LS... ..13,115,161 ..13,193,290 .73,396 12/31/2009 | 02/15/2019
912828 KQ 2|UNITED STATES TREAS NTS, LS... ..35,187,206 rerenennnn 35,291,886 .71,580 11/04/2009 | 05/15/2019
912828 KZ 2|UNITED STATES TREAS NTS, LSeo [ [ e [ e L1 [P 2,030,625 | ......105.454 | ..............2,109,080 | ..............2,000,000 | .....cccooe.c. 2,024,722 |........... (4,078) 07/14/2009 | 06/30/2016
912828 LJ  7{U S TREASURY....covtriirinirieriririeiesisssiesiesessssssisssie s sessnees LS... ..20,343,460 | ...... 104.524 | . ...20,000,000 ..20,311,763 (29,747) 02/26/2010 | 08/15/2019
912828 LY 4|UNITED STATES TREAS NTS, LS... 1,775,625 | ... 102.141] . .8,000,000 | ovovreenn 7,793,105 | oo | e 17,480 02/11/2010 | 11/15/2019
912828 ME 7 |UNITED STATES TREAS NTS SD.. [ [ | e L [ 5,587,673 | ...... 104.289| ..cooverne. 5,715,037 | wcovvvrrnnne 5,480,000 | ...coovrenee 5,568,929 |........... (18,745) 02/08/2010 | 12/31/2014
912828 MP_2|U S TREASURY N/B ...4,944,336 | ..... 103.860 5,193,000 ....4,948,111 3,775 03/24/2010 | 02/15/2020
0199999. U.S. Government - Issuer Obligation: 149,123,081 | ... XXX........ ..153,921,846 148,840,001 | .oooovrinninnennn0 | i (138,742) 0 0 .. XXX [ XXX | XXX 1,307,859 .l 4,719,145 XXX [ XXX......
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36207K WC 0| GOVT NATL MTGE ASSN #434543........coimirimniinninerssnissssssnissineens | ....... ‘| ............ | ...... 1 78,466 . .78,487 26 | [ | e 7500 ......... 7.530 | MON..
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities...........ccovviiirnnenes 78,466 |.. XXX........ ..91,093 | .. 78,798 | ... .78,487 26 0 0 [..XXX........ XXX XXX... . ..5,910 |..... XXX [ XXX......
0399999. Total - U.S. GOVEIMMENL.......uivuiierirssirssiiesserssisssensessssessess s sens sttt ssnssnes | svessseees 149,201,547 | ... XXXwoovwe | overis 154,012,939 | ..o 147,958,798 | .......... 148,918,488 | ..ovovvvvrinnennn | i (138,716) 0 0 .. XXXt XXX XXX | s 1,308,351 | ......... 4,725,055 |..... XXXeoooe [ e XXX......
All Other Gover ts - Issuer Obligations
110709 FY 3|BRITISH COLUMBIA PROV CDA....... ceevrereessenens | s (0] IR AFE] 1,662,450 | 111186 | e 1,667,790 | ..ooovvreenne 1,500,000 | ..cooovvrvenee 1,662,288 |........... (162) 12/01/2010 | 06/18/2040
11070Z CC  6|BRITISH COLUMBIA PROV MTN......couirirrirmreienirneineeississessenisseenns | ceveee (0] IS AFE ] 1122131 116.927 | .ovvvennes 1,159,916 | ..o 992,000 | .coovvvrnees 1,105,303 |........c.. (4,072) 07/22/2005 | 08/17/2028
11070Z DF 8|BRITISH COLUMBIA PROV MTN.. AGAFE 1,121,978 | 1107111 . (5,172) 02/15/2005 | 12/18/2015
135087 WL 4| CANADA GOVT | WAFE] 295,845 | L 130.586 | . (1,838) 08/13/2009 | 06/01/2029
135087 XM 1| CANADA GOVT. .|..1FE| .............8,808,161 | ...... 108127 . (225,312) 01/11/2010 | 06/01/2013
135087 XW 9| CANADA GOVERNMENT JFE ... 3,258,867 | ... 124.094 | . (8,078) 02/24/2010 | 06/01/2037
135087 YF 5| CANADA GOVT | WAFE] 396,404 | . 107.571] . (2,489) 08/13/2009 | 06/01/2017
135087 YN 8| CANADA GOVT.. .|.FE| .. . (26,977) 03/04/2010 | 06/01/2013
135087 YQ 1|CANADA GOV WFE .1,100,000 (866) 12/12/2008 | 06/01/2041
135087 YR 9| CANADA GOVT.. .|.FE| .. .2,293,000 (4,601) 02/16/2010 | 06/01/2019
135087 YW 8| CANADA GOVT .| 1FE| .. . .1,273,000 4,021 08/13/2009 | 09/01/2011
135087 YZ 1| CANADA GOVERNMENT LAFE] . ..3,476,888 .3,373,000 2,537 06/08/2010 | 06/01/2020
135087 ZC 1|CANADA GOVERNMENT ... .. FE| .............5,488,896 | ... 100.821 | . ..5,600,607 5,555,000 9,835 03/03/2010 | 06/01/2015
135087 ZF 4| CANADA GOVT.. .|.1FE| .. ..1,454.816 | ...... 102.680 | . ..1,425,198 .1,388,000 (1,820) . 11/04/2010 | 12/01/2015
135087 ZK 3| CANADA GOVT.. .| FE| .. .. 1,041,710 | 99.680 | . ..1,039,662 | .. .1,043,000 | ..............1,041,874 164 [ i | e | s 1500 ......... 1.550 | JD....... . ..4,715 | 09/15/2010 | 12/01/2012
13509P BG 7| CANADA HOUSING TRUST AFE ] v 10,994,964 | ...... 103.905 | ............ 10,979,641 | c.oovvvvne 10,567,000 | ...ccooonee 10,890,928 | ...oovvercerrrinrrinens | e (104,035) 3.600]......... 2.300 (Do | i 17,766 | oo 380,412 | 03/04/2010 | 06/15/2013
13509P BN 2| CANADA HOUSING TRUST .|.IFE| .. ....3,091,465 | ...... 106.112 ..3,138,793 .2,958,000 ...3,072,079 (12,220 [ .oovovvereirerineieens | e | e 4.100 | ...cnne 3.530|JD....... 05/20/2009 | 12/15/2018
13509P BP 7| CANADA HSG TRNO 1 .| AFE| .. ....3,998,891 | ...... 101.641] . ..4,065,640 | .. .4,000,000 ....3,998,891 2,700 ..o 2.700|JD....... 07/09/2009 | 12/15/2013
13509P BZ 5| CANADA HSG TRINO T..couiiriircereieriesiesisseesssisesssssssssensssenes | woneees (0] IR VAFE ] v 1,737,906 | 101423 | oo 1,756,646 | .....cccoouue. 1,732,000 | ..............1,737,906 |........... 2.750 | c.oone. 2670 |MS...... 11/24/2009 | 09/15/2014
135210 AA 9 CANADA POST CORP........coeeeriiiririiineiinineisssssiessesissesesssesssssssenis | cneiee JAFE| 965,623 | ... 135.458 | . .887,250 ....655,000 (30,543) [ .o | e | e 10.350 ......... 4.330 | MS...... 11/13/2007 | 03/15/2016
31680P AA 4|55 ONT SCH BRD TR.....cconiverrerierieeineesssisensesseseseessesssssssniens | ceveee VAFE ] 834,144 | 115.821] . 822,329 (2,745) 5.900]......... 4.750 | JD....... 12/21/2005 | 06/02/2033
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
563469 EX 9|MANITOBA PROV CDA.. IO I GAFE | i 714,346 | L 111107 | . ...675,000 | ................695,610 |......... (3,665) [ ..vvvevurveerrerierirnee | eererneernerinseineninens | eereernn5.200 | covnncs 4.500 | JD....... 2,789 05/05/2005 | 12/03/2015
563469 FJ 9|MANITOBA PROV CDA R IR JGAFE | 999,300 | .. 110.460 | . .1,000,000 | .................999,580 |......... 104 [ v | e | 900 [ e 4910 [JD....... 11/29/2006 | 12/06/2016
62620D AA 9| MUN FIN AUTH B C CTF DEP.......cccostverirmerierineereeiseesserisssessnennas | sevenne .|..1FE| ..............1,580,355 | ...... 104.261 | . 21,500,000 | ovoereennnn 1,580,355 | oo | v e | e | e b880 i 3.780 | JD....... 09/02/2010 | 06/01/2020
642866 EF 0| NEW BRUNSWICK PROV CDA.......cccovviuiirrirniineireniiesissesssssssisanss | crvees GAFE 462,266 | ... 124.846 | . . ...350,000 | ................404,928 |........ (11,094) [ oo | e | 8750 [ 4.720 | MN...... 03/30/2005 | 05/12/2015
642866 FY 8|NEW BRUNSWICK PROV CDA.......cccovuvirereerrrinnrierireserneessnessninens | covees VAFE ] 996,300 | ... 110740 | ..cvoerrer 1,107,400 | oo 1,000,000 | .................997,508 |......... 336 | e | eeereeinerneneninee | eereenn5.200 | e, 5.240 [FA....... 02/13/2007 | 02/21/2017
642866 FZ 5|NEW BRUNSWICK PROV CDA.......ccccovvummrimeirerineeneriesesseesssnsssssnens | cevene | WAFE] 1,183,678 | ... 101.576 | . .1,235,000 | ..............1,186,487 | ......... 893 [ e | eevnerieeninenineninnes | e 550 [ 4.810|MS...... 09/06/2007 | 03/26/2037
642869 AB 7|NEW BRUNSWICK PROV CDA. IO I .| AFE] .. ...521,465 | ...... 105.196 | . . ....500,000 | ... 521,367 | e | e (98) [ vovverrerreirirerirens | eevverireriereneninnes | o500 [ e 3.950 [JD....... 12/06/2010 | 06/02/2020
651329 BD 5| NEWFOUNDLAND & LABRADOR H......coecourvmirimerireenenirneesneesenienens | ceveee (0] IR AFE ] v 1,204,482 | ..... 106.621 | ..o 1,284,783 | e 1,205,000 | ..ovovrennee 1,204,482 [ ..o [ verereeernresssinenes | vevereneesssissnnens | e | coneennendhi300 | o 4.300 | AO...... 03/01/2007 | 10/13/2016
651333 FQ 4|PROVINCE OF NEWFOUNDLAND ......ccoommivmiirerieireiinsisesssenienenas | crveee .|.1FE| .. ...601,554 | ...... 101979 . ....605,000 ..601,777 | ......... B3 | o [ e | cornneen 500 | i 4.530|AO...... 11/22/2006 | 04/17/2037
683234  8J 0| ONTARIO PROV CDAL.......oevirereinrierirerieeiseeisssssesiesesssssensssienes | cvveees .| AFE] .. 1,990,275 | ...... 103.121] . . . .1,970,000 | ... 1,990,196 [ ...cvorvereerrrinirns | v (T9) [ oo | e | o200 [ oo 4.060 | JD....... 09/17/2010 | 06/02/2020
683234 SL 3| ONTARIO PROV CDA.......oiririreeinrineriseiesiseesssisessesessssssssssinnss | eeveee (0] IR AFE] v 1,123,780 | ...... 121270 | ovvvveinnee 1,212,700 | oo 1,000,000 | ..coovvrennee 1,114,708 | ......... (2,739) [ oo | e | eereeern5.850 | oo 4990 | MS...... 06/08/2007 | 03/08/2033
683234 UF  3|ONTARIO PROV CDA ..ot nieseesssninssiines | cvvees .| IFE| .. ..1,762,998 | ... 108.220 | . .1,742,342 .1,610,000 . 1,709,251 .. (29,296) | ...vevverrerrriniinens | e | 5,000 [ v 2.950 | MS...... 02/18/2009 | 03/08/2014
683234 VR 6|ONTARIO PROV CDA DEBENTURE et [ s .| AFE] .. ...1,074,000 | ...... 118.388 | . ..1,183,880 | .. .1,000,000 | ..............1,071,503 | ......... (1417 [ o | cevrreeneesseinseinens | eer0ern.5.600 | e, 5.080 |JD....... 03/04/2009 | 06/02/2035
683234 YB 8|ONTARIO PROV CDA......... LS. |Al AFE | 2,484,275 | ... 109.440 | ...ovvrne. 2,736,000 | ...oovenee 2,500,000 | ...oovruenen 2,491,131 |........ 1517 | v | e | oennnnen 750 s 4.830 [UJ....... 01/10/2006 | 01/19/2016
683234 YD 4| ONTARIO PROV CDAL.......ovvirerrinrierireriesesseisssssesiesssessenisssenes | coveees .|.1FE| .. 1,319,916 | ...... 105.100 | . 11,272,000 1,319,702 | ......... (214) [ covveverrrerrerienines | evererineeiensnnsnnns | corernennd 700 | oo 4.450|JD....... 09/03/2010 | 06/02/2037
683234 ZP 6| ONTARIO PROV CDA ......ooviiiiiineieiieeieeiseeissisessesiessssssissinns | cevnee .| AFE] .. ...489,570 | ...... 104.030 | . . ....500,000 | ... ...489,670 |......... 100 [ | eeeeinnsersnnereins | veeeeeen 800 [ e 4.730 | JD....... 05/27/2010 | 06/02/2039
683254 AA 4| ONTARIO STRAT INFRASTRUCT.......ccvurerererimrererienrnerienerseessnnins | cvvees (0] IR AFE ] v 1,022,982 | ..... 107122 v 1,036,941 | .ocvvvvirnne 968,000 | ....ocvvvee 1,011,294 |......... (8,903) [ covvverrreerrierierinee | verererernerineineriiens | vereeenn 600 | oo, 3.490(JD....... 09/01/2009 | 06/01/2015
748148 RK 1|QUEBEC PROVINCE .|.1FE| .. ...2,014,958 | ...... 108.268 | . ..2,183,766 .2,017,000 ....2,016,466 |........ 277 | oo [ evrveiesssssienienns | cerreerne.250 | oo 5.260 |AO...... 07/08/2004 | 10/01/2013
748142 DE 0|QUEBEC PROVINCE | AFE| .. ..3,274,676 | ...... 112.615| . ..3,440,388 | .. .3,055,000 | ..............3,243,920 |......... (8,840) [ ..o | eevrerinseisnieniinns | err0ers5.350 [ oo 4.750 | JD....... 05/10/2007 | 06/01/2025
74814Z EF 6| QUEBEC PROV MEDIUM TERM N.......covvouirirrrmerienircenseisssneniienes | eoveees (0] IR AFE ] v 1,011,920 | ...... 110129 v 1,101,290 | .oovocrennee 1,000,000 | ..coovvrvenee 1,011,841 [ | s (T9) [ oo | eerverreeiseenennnees | 05,000 [ v 4.920|JD....... 05/12/2010 | 12/01/2041
803854 JA 7|SASKATCHEWAN PROV CDA SRR ROOPIREN BTN .|.FE| .. 11,245,000 | ..............1,443,372 | ......... (4,853) [ coocveeeeeerneirriinnns | vereernrrernnncienns | e 5.800 [ e 4.650 | MS...... 01/31/2006 | 09/05/2033
803854 JF 6| SASKATCHEWAN PROV CDA e | s .| AFE] . ..721,015 . ...675,000 | ... ..694473 |....... (5,176) | coovvvverrerienisinnins | evvnisnisiissssisnins | aveennenn3.250 [ 4.330|JD....... 05/05/2005 | 06/03/2014
0499999. All Other Governments - Issuer Obligations 84,640,970 | ... XXX.ooooos | v 86,616,288 | ............ 80,665,000 | ............ 83,849,892 | ..o 0 | s (487,536) 0 0 XXX.....o XXX | 449,604 | ... 3,211,459 | XXX oo [ XXX......
1099999. Total - All Other Governments........... 84,640,970 [ ... XXX.ooooon | ovrrininns 86,616,288 [ ............ 80,665,000 [ ........... 83,849,892 [ ..oviiiiiiininand [V (487,536) 0 0 XXX...... XXXe | .. 449,604 | ........3,211,459 |..... XXXeoovoe | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13062N A7 2 |CALIFORNIA ST JAFE | 221,072 | 113.876 | . 227,752 | .o 200,000 | ..o 216,915 |, (2,377) 03/05/2009 | 02/01/2017
13063A 4L 5| CALIFORNIA ST. VAFE ] i 511,575 | 106.346 | . 531,730 (743) .27,500 | 03/25/2009 | 04/01/2021
13063A E8 3| CALIFORNIA ST.....oouiiiirieiienineieeseseeessesseeessessssissssesssesesssssns | eeeees | GAFE | i 267,443 | L 108.974 | . 272,435 | ................250,000 | .................263,918 | ......... (1,956) 12,500 | 02/25/2009 | 03/01/2017
13063B AF 9| CALIFORNIA ST JAFE | 272,230 | . 108.586 | . 271,465 | .................250,000 | .................269,246 |......... (2,471) 12,014 | 10/09/2009 | 10/01/2017
13067J LA 7|CALIFORNIA ST ECONOMIC RE.. VAFE ] 521,370 110.905 | . .554,525 . (2,089) .16,389 | 10/30/2009 | 07/01/2018
16007B KK 9|CHARLESTON CNTY SC JAFE| 267,098 | .. 101.935 . .254,838 252,223 |......... (5,236) 12,500 | 01/29/2008 | 06/01/2011
373383 5A 2|GEORGIA STATE ... JGAFE] 339,156 | ... 117.604 | . .352,812 329,291 |......... (3,498) .15,000 | 01/18/2008 | 04/01/2018
452152 CQ 2|ILLINOIS ST.... AFE ] 543,090 | ... 101.000 | . .505,000 (4,015) 02/19/2010 | 01/01/2018
574192 C4 0[MARYLAND STATE JGAFE| .. 336,288 | ... 116.198 | . 348,594 | ................300,000 | .................324,206 |......... (4,197) 01/08/2008 | 03/15/2016
57582N 7S 8| MASSACHUSETTS STATE.... .|.FE| .. ...310,686 | ...... 117.278 | . .316,651 ...270,000 | .................306,016 |......... (1,660) 01/23/2008 | 08/01/2026
57582N T8 8|MASSACHUSETTS STATE.... . | AFE| .. ..338,430 | ...... 114.267 | . .342,801 | .. ....300,000 | ... ..333,556 |..ccoun. (1,737) 01/24/2008 | 03/01/2025
604128 5V 6| MINNESOTA ST.....coviriirirrereriiniserierieseseesssssesssessessssenssssessesiens | cevees I [ VAFE ] s 334,137 | ...... 110072 oo 330,216 | oo 300,000 | ..coovrernene 316,718 |........ (6,163) 01/24/2008 | 08/01/2013
604129 EE 2| MINNESOTA ST....ooiiirriiierneerneineiiesiesiseesssissssessesssssssssesssnsnss | ervees . .|.FE| .. ...556,680 | ...... 115.053 | . 575,265 ....500,000 ...536,756 |......... (7,322) 03/07/2008 | 08/01/2015
604129 FH 4| MICHIGAN STATE ..ot issnssssenes | eeenes . | AFE| .. ..291,078 .302,921 | .. ....260,000 | ... ..281,265 |......... (3,406) 01/04/2008 | 08/01/2016
64966G C9 1 [NEW YORKNY  ooiiieiieiineieetseisesssssssssessesisseessssssssssnsenes | ceveee I [ AFE ] v 1,047,119 | ...... 1472 e 1,031,116 | o 925,000 | .coovvrrrees 1,026,240 |......... (20,879) 03/19/2010 | 08/01/2014
745145 LM 2|PUERTO RICO COMWLTH........... [SSTRURRRITEN IO . JAFE| e 507,450 | 96.339 491,329 | ................510,000 | .................508,253 |......... 102 11/14/2001 | 07/01/2023
93974C QC 7| WASHINGTON ST.....coriirmerirerireeseessessersessessseesssssssssessesssnenss | seveene . VAFE] 557,510 | 109.230 546,150 | .................500,000 | .................554,290 |......... (3,220) 860 | FA....... 01/15/2010 | 02/01/2023
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1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cccoeevnneas XXX ..7,255,600 | .. .6,615,000 (70,867) 0 0 XXX... 127,248
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX ..7,255,600 .6,615,000 (70,867) 0 0 XXX... 127,248
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obllgatlons
03588E H5 5[ANNE ARUNDEL CNTY MD......cooomiriiirniiniireiieserensssisssssisessienes | cevens I [ VAFE] 1,104,820 | 116.897 | .cvvennne 1,168,970 | ..coovvrennee 1,000,000 | ..cooovreneee 1,075,649 |......... (10,768) 03/11/2008 | 03/01/2017
117583 UK 8| BRYAN TEX INDPT SCH DIST......ccoomieririiererierineesenieeseriessseenes | eoveees I [ VAFE] .. 378,083 | .. 108.576 | ..o 380,016 | ..c.o...... 350,000 | ....... 362,545 | ......... (5,623) 02/25/2008 | 02/15/2013
167484 MM 3| CHICAGO ILL......uieuiirrireireriseiieiieei s ssissessenssenes. | eeeees . A GAFE ] 217,386 | e 105.926 | . .211,852 ....200,000 207,412 | .. (3,527) 01/29/2008 | 01/01/2013
167610 7K 4| CHICAGO ILL PK DIST......cooiieriierierirrirseissrisenienesssesssssssssenisenens | wovenes . | AFE] 218,804 | ... 109.535 | . .219,070 | .. ....200,000 | ... ...209,980 | ......... (3,118) 01/29/2008 | 01/01/2014
232760 YZ 5|CYPRESS-FAIRBANKS TEX IND ST RRRIIR O I [ VAFE ] 284,061 | . 108.709 | ..oovvvvrrren 288,079 | .o 265,000 | ..oooerernne 279,968 |......... (1,520) 03/03/2008 | 02/15/2019
232760 ZG 6|CYPRESS-FAIRBANKS TEX IND | . JAFE| e 1,165,770 108.709 | . .1,157,751 .1,065,000 | ..............1,156,349 |......... (3,554) 03/20/2008 | 02/15/2028
235308 FC 2|DALLAS TEX INDPT SCH DIST........... ceeveereneeines [ s . | AFE] i 165,969 | ... 105535 | . 158,303 | .. ....150,000 | .................161,430 |......... (1,613) 01/23/2008 | 02/15/2017
349460 U5 2|FORT WORTH TEX INDPT SCH........ SRS PO I [ AFE ] cnn..335,454 | 113522 oo 340,566 | ....cocvvrnnne 300,000 | .................320,793 | ......... (4,649) 02/13/2008 | 02/15/2015
401784 WH 2| GUILFORD CNTY N C..ocvvrerririeiieiinesiesissisneeiesssessesssssessssnns | coveees . .| IFE| . ..293028 ...... 115.587 | . ....250,000 ...281,949 ......... (5,856) 01/13/2009 | 02/01/2016
442403 CY 5|HOUSTON TEX INDPT SCH DIS.......cccmtrumirmerierercerseessisersenerseenns | cevnee . .| AFE] .. 1,099,420 | ..... 113.887| . . .1,000,000 1,062,213 |......... (13,846) 03/11/2008 | 02/15/2015
445042 5U 4 |HUMBLE TEX INDPT SCH DIST.....coviiirirmrieivernierssresersssesssesinnes | evenes I AFE] . 808,133 | L. 105.090 | ..cvvverereenn 788,75 | 750,000 | .....ccrev...... 767,662 | ......... (15,281) 03/12/2008 | 02/15/2012
447726 NE  6|HURON VALLEY MICH SCH DIS.......ccovvvmerierireerreinnrnerireriseernneinns | cvveee . GAFE] 1,139,702 107592 . .1,129,716 .1,050,000 | ..............1,092,878 |......... (17,441) 03/13/2008 | 05/01/2013
494T4E K8 5| KING CNTY WASH......couiiriiirrieiieiieeneisseissisessesieesssessssisssssess | aveees . | AFE ] i 111,056 | 111180 . 111,180 | .. ...100,000 | ................. 105,870 |......... (1,845) 01/29/2008 | 01/01/2014
513174 PE 6|LAMAR TEX CONS INDPT SCH DIST .....ccovvuurrimerierierereniseessninens | cevees I [ VAFE ] 221,164 | 111931 | o 223,862 | ..cooovvrerenne 200,000 | .......c.........216,466 | ......... (1,700) 01/18/2008 | 02/15/2019
537292 GT  5|LITTLE MIAMI OHIO LOC SCH......cvvvuivrerirerirneersrissrineriesesseessnennes | ceveee . .|.1FE| .. ....1,135,620 ...... 119.020 | . ..1,190,200 .1,000,000 ..‘.1,123,614 ......... (4,525) 03/19/2008 | 12/01/2028
567031 RE 1|MARICOPA CNTY ARIZ SCH DI et | s . | AFE] . ....1,100,930 | ...... 109.292| . .1,092,920 | .. .1,000,000 | ... ...1,049,547 | ......... (18,831) 03/07/2008 | 07/01/2013
717883 LD 2| PHILADELPHIA PA SCH DIST......coirireeeiinerierienerseesersessssensensnns | covnes I [ VAFE ] s 556,645 | ...... 110274 | oo 551,370 | .ovvorererenne 500,000 | ...coovvernene 556,645 | ......... 12/08/2010 | 09/01/2016
74514L QD 2|PUERTO RICO COMMONWEALTH FSSTRURNRIN POV . ...284,630 ....250,000 ..282,507 |...cco.u. (754) 01/18/2008 | 07/01/2035
771537 SM_ 0|ROCHESTER MICH CMNTY SCHOOL JSSTRTRRROTS o . . 1,075,830 . .1,000,000 | ... 1,025,668 |........ (18,601) 03/18/2008 | 05/01/2012
1899999. U.S. Political Subdivisions of States, Territories & Possessions - IssuerObllganons ................................................ 11,696,485 | ... XXX | coveernans 11,783,443 | ............ 10,630,000 | ............ 11,339,145 | ..o 0. (133,052) 0 0 |.. XXX [ XXX [ XXX .l 164,685 ... 510,250 XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........uvueiiiniiieriiniiiinisrisssieseiiienes | evveeiins 11,696,485 | ... XXX.oooovw | crverins 11,783,443 10,630,000 11,339,145 | s 0 ] s (133,052) 0 0 .. XXX | e XXX | XXX | e 164,685 | ............510,250 | ... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obli of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issue
01170P AP 1 |ALASKA HSG FIN CORP HOME....... JAFE| i 473,200 | 103.210 | . 495,408 | ..............480,000 | ..............473,424 | ... 107 .2,200 04/01/2009 | 06/01/2037
011842 RJ 2|ALASKASTINTL ARPTSREVS..... . N VAFE ] .. 401,340 | 105.305 | . .394,894 . (1,618) .3,750 09/15/2010 | 10/01/2014
040507 KJ 3|ARIZONA HEALTH FACS AUTH SOOI IOV . | WAFE| i 367,367 | ... 109.418 | . .382,963 | .................350,000 | .................363,662 |......... (1,621) 19,188 08/21/2008 | 01/01/2018
040654 MY  8|ARIZONA ST TRANSN BRD HWY.......coovvuvimrieinerriersessiersssssesennns [ evenes . JAFE ] . 346,569 | ... 113.518] .................340,554 | .................300,000 | .................341,455 | ......... (5,115) .7,500 05/27/2010 | 07/01/2015
04780M ME 6|ATLANTA GA ARPT REV... VAFE ] 2,171,580 e 108575 . (706) 2,222 12/16/2010 | 01/01/2016
047870 KB 5|ATLANTA GA WTR & WASTE WT. .|.AFE| .................348,380 | ...... 111.887 | oo 391,605 | .................350,000 | .................348,476 | ......... 86 .3,500 06/17/2009 | 11/01/2022
052414 LN 7|AUSTIN TEX ELEC UTIL SYS | AFE] nn.....383,768 | ... 106.315 | ..ocvveerrn. 372,103 | .............350,000 | ................382,745 | ......... (1,023) 2,236 . 06/11/2010 | 11/15/2022
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD.. AFE | i 277,843 | 108.697 | . (679) 16,563 .13,125 | 01/28/2008 | 01/01/2033
13033L AK 3| CALIFORNIA HEALTH FACS Fl....coviiiieiiiseieernisissieisnssseseseninees. | evees . JAFE ] i 257,373 | 108.278| .................270,695 | .................250,000 | .................255,888 |......... (924) .6,250 12,500 | 05/14/2009 | 07/01/2016
13066Y RJ 0| CALIFORNIA ST DEPT WTR RE.....c.cvvvieieierrseineeienssseseeserinnes | woneees . .| IFE| ...n.........834,833 | ...... 110483] .................828,623 | .................750,000 | .................833,211 | ......... (1,622) 7,396 12/02/2010 | 05/01/2014
130795 D6 1| CALIFORNIA STATEWIDE CMNT....ccvivirimiiierineiersniseissssnessnies | vvees . | AFE| 273,365 | 10749 ...............268,735 | .................250,000 | .................266,965 |......... (4,920) 3,125 09/08/2009 | 04/01/2014
130795 E2 9| CALIFORNIA STATEWIDE CMNT.....covvviirimrireercrinerienseniseescrines | eoeees I [ CFE een.4,066,101 | 105.167 3,900,000 | ..............4,065,660 |......... (441) 12/16/2010 | 04/01/2019
130795 RT 6| CALIFORNIA STATEWIDE CMNT.....oouvivriireieireriseisneesensseessensnes | eeeees . .| 1FE| ..c..........850,178 | ...... 109.188 | . 655,128 ...600,000 | ................629,515 |......... (7,796) 03/13/2008 | 07/01/2014
176553 ER 2| CITIZENS PPTY INS CORP FLA ....covvivriiriiirieirersnisiesiseisnsssienes | vvens . e[ WAFE] 531,180 | oo 104.643 | . 523,215 | .. ....500,000 | ...coovernee.527,109 | . (4,071) 03/24/2010 | 06/01/2015
181006 GF 8| CLARK CNTY NEV PASSENGER FAC CHARGE REV........c.cocconvvenes [ woreens I [ VAFE ] 339,690 | ... 110.195 330,585 | ..vvvrerirnenne 300,000 | .................338,393 | ......... (1,297) 10/15/2010 | 07/01/2015
185328 HT 1| CLEARWATER FLAWTR & SWR.....ccviiiiieieiinrinrersneenississenens | evee . JAFE | 221,294 | 112,247 . 224494 | ...............200,000 | ................217,773 | ......... (2,231) 05/15/2009 | 12/01/2017
20774U 5L 5| CONNECTICUT ST HEALTH & E....cccoonvereriecrierirenieeeneeiseineniens | vveene . VAFE] . 528,310 | .. 106.530 | . 532,650 | ...coosereernn500,000 | oo 528,249 | i | s (61) 12/16/2010 | 07/01/2020
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29270C QD 0|ENERGY NORTHWEST WASH ELE . | AFE] 327,978 | 106475 . .319,425 (6,361) 5.000]......... 2.740 | U....... . 01/28/2008 | 07/01/2012
29270C QF 5|ENERGY NORTHWEST WASH ELE . JWAFE | 111,100 112.163 | . 112,163 | .. (1,686) 5.000]......... 3.080|JJ....... . 01/29/2008 | 07/01/2014
34074G DE 1 |FLORIDA HURRICANE CATASTR......ccccosturmrrmerierirnresenssssessenserinens | ceveeee . | AFE| ...530,975 | ... 107.627 | . 538,135 | .. 528,263 |........... (2,7112) 5.000]......... 3.840|JJ....... . 05/14/2010 | 07/01/2016
341507 E7 2|FLORIDA ST BRD ED LOTTERY....covviirvriiererieiiennieisnisseesssssenns | evene . | AFE] ... 566,955 | ... 109.549 | . 547,745 | .. 566,500 | ........... (455) 5.000]......... 3.200 [JJ....... . 12/02/2010 | 07/01/2019
362848 GC 1| GAINESVILLE FLAUTILS SYS.....cvvriieiirinerierierenensssineriesienens | crvees I [ VAFE ] 282,143 | 109.015 | oo 272,538 | oo 250,000 | ...coorevernene 262,664 |.......... (6,904) 6.500......... 3.480 01/28/2008 | 10/01/2012
392274 VL 7|GREATER ORLANDO AVIATION AUTH.....ccoirvmrererieireeinseinenienens | ceveee . | WAFE] ... 250,685 | ... 109.377 | . 273,443 ....250,000 1:250,522 | oo | s (95) 5.000]......... 4.950 03/20/2009 | 10/01/2015
419794 YC 0| HAWAII ST ARPTS SYS REV ...cevuvirinirireririnieissiseiiesineesenissenes | cvveee . | AFE] . 522,605 | ... 106.698 | . 533,490 | .. ....500,000 | ... ..520,869 |........... (1,736) 5.000]......... 4.340 ..5,833 | 03/25/2010 | 07/01/2018
432325 GR  3|HILLSBOROUGH CNTY FLA POR.......cevvmivrerireererisrinerieressessneins | ceveee I [ VAFE] nn..350,833 | 102575 | oo 359,013 | .ovvoeverenne 350,000 | ..coorerernene 350,767 | .oovereercercrinrins | e (66) 5.000......... 4.960 | JD...cco. | o 1,458 | e, 17,500 | 09/14/2009 | 06/01/2019
432347 KE 1|HILLSBOROUGH CNTY FLA UTl...cvouriiiiieieiiniiesiieeiseisesisssienes | crvees . GAFE] 221,800 | .. 107.151] . 214,302 (4,862) 5.500]......... 2.900 .11,000 | 01/29/2008 | 08/01/2012
442435 YM  9|HOUSTON TEX UTIL SYS REV ...ccooierviririeriereneeresissesesienesennns | covees . e AFE] cnein.....602,085 | ... 114.101 1 . .570,505 (3,812) 5.000].......... 2.260 08/25/2010 | 11/15/2018
45188R  EL  9|ILLINOIS DEV FIN AUTH REV ....ccoriiirireireiinriserieeiesiseesssisessnes | seeenne I [ AFE | 224,240 | . 109.998 219,9% | .................200,000 | .................218,620 | ........... (1,958) 5150 ......... 3.790 01/04/2008 | 01/01/2019
45200B GR 3| ILLINOIS FIN AUTH REV......coomiviririiiiiinirierienisessesssseeseesiesens | wveees GAFE] i 137,546 | L 111.872 . .139,840 (1,906) 5.000]......... 3.250 01/31/2008 | 07/01/2014
452227 DJ 7|ILLINOIS ST SALES TAX REV... OO I . | AFE] 274,855 | .. 109.436 | . .273,590 | .. (1,975) 5.000]......... 3.160 06/16/2010 | 06/15/2016
45470Y AE  1|INDIANA FIN AUTH HEALTH S...ccooviiriiineiniineiesieseeessssissisns | s I AFE] 209,834 | 103.332 | o 206,664 | ......oovrenen 200,000 | .oooovrrrrinenen 202,715 | .ovrvee (3,164) 5.000]......... 3.330 08/15/2008 | 11/01/2011
455285 QS 8| INDIANAPOLIS IND LOC PUB.......ccovvveivmerierircereesersssniensenesenenns | woveees . GAFE i 154,590 | 107.819] . 161,729 ....150,000 ...1563,592 (806) 5.000]......... 4.340 09/23/2009 | 01/01/2015
463608 U3 1|IRVINE CALIF IMPT BD ACT. JSSSTORTORIIRN PO . .| IFE] ............. 1,100,000 | ...... 100.000 | . ..1,100,000 | .. .1,100,000 | ... 1,100,000 |........... 5.000]......... 5.000 . 12/02/2010 | 09/02/2029
490580 CR  6|KENT HOSP FIN AUTH MICH R.....coovveriiriierierieeeieniseeessenienens | covees I [ VAFE] 261,433 | L 112.089 | ..o 280,173 | oo 250,000 | ..coorvernene 261,142 |........... (103) 5.500]......... 5220 [ | v 8,340 | e 13,750 | 03/28/2008 | 01/15/2047
49151E JQ 7 |KENTUCKY ST PPT o esesesssssssnseninenes | aeveees . .|.1FE| .. 217,152 | .. 105.086 | . 210,172 | .. ....200,000 ...209,212 (2,767) 5.375| . 3.770 10,750 | 01/04/2008 | 02/01/2014
524637 CD 7|LEFT HAND WTR DIST COLO W SOOI DO . | AFE| .. ..335,187 | ...... 110.981 ] . 332,943 | .. ....300,000 | ... 319,751 | e, (5,495) 5.000].......... 2.930 15,000 | 02/06/2008 | 05/15/2014
542690 W2 4 |LONG ISLAND PWR AUTH N Y...ocooiriiierierineeneeiseinsesiesssnessensns | cevees I [ AFE ] v 1,106,200 | ..... 110841 | v 1,108,410 | ..cooovvrennee 1,000,000 | ..coovvrvenee 1,105,494 |........... (706) 5.000]......... 2420 12/15/2010 | 05/01/2015
544552 UV 2[LOS ANGELES CA ..ot sssiennnines | eeenee .| AFE| . 158,273 | ... 107.647 | . 161,471 (482) 5.250 | ......... 4.680 06/26/2009 | 08/01/2022
546398 B5 6|LOUISIANA PUB FACS AUTHR O I . .| AFE] .. ...205,000 | ...... 105.101 | . .215,457 5.000].......... 5.000 07/31/2009 | 07/01/2018
57604P NU 4 [MASSACHUSETTS ST WTR POLL......cccosvuurrerirrerieriseerseeisssisnisens | ceveee I [ AFE ] v 1,123,610 | ...... 113796 | oo 1,137,960 | ..............1,000,000 | ..............1,072,375 |........... (18,817) 5250 ......... 3.100 03/10/2008 | 08/01/2014
592041 QP 5|MET GOVT NASHVILLE & DAVIDSON CNTY TENN.......covvvmrvrrivnnns [ rrere . JAFE | i 287,723 | 115.604 | . .289,010 (2,749) 5.000].......... 2.960 04/15/2010 | 10/01/2018
59259Y EV 7 [METROPOLITAN TRANSN AUTH.....cocouiririeiriseenerissrsnerierineens | cevee . | AFE] 562,410 | ... 110.503 | . 552,515 (651) 5.000].......... 2.710 12/02/2010 | 11/15/2016
59333P ZK 7 |MIAMI-DADE CNTY FLA AVIAT . | AFE] ... 549,455 | ... 107.905 | . 539,525 (369) 5.000 ] .......... 3.530 12/01/2010 | 10/01/2018
59334D EL 4|MIAMI-DADE CNTY FLAWTR & VAFE] cnnnn...358,245 | L 113.830 | . .375,639 (2,137) 5.250 .4.280 07/11/2008 | 10/01/2019
59465H KD 7 |MICHIGAN ST HOSP FIN AUTH.... | WAFE] 205,118 | 114.981] . .229,962 (554) 6.000]......... 5.600 10/29/2008 | 12/01/2016
594698 DQ 2 |MICHIGAN ST STRATEGIC FD AGAFE] i 743,050 | . 108.786 | . (5,327) 5.000]......... 4.040 03/05/2008 | 10/15/2015
626207 VM 3| MUNICIPAL ELEC AUTH GA VAFE ] 451,532 | 109.922 | . (2,763) 5.250 ..3.490 06/16/2010 | 01/01/2019
64579F K2 8|NEW JERSEY HEALTH CARE FA. .|..2FE| ..............2,080,340 | ...... 103.800 | . (194) 5.000]......... 4.400 12/20/2010 | 01/01/2019
646135 K4 4|NEW JERSEY ST TRANSN TRF | GAFE] 1,158,740 | 113.997 | . . (1,491) 5.500 ] .......... 2.630 12/06/2010 | 12/15/2016
649674 JD 1|NEW YORKN Y CITY HEALTH AFE | e 114,151 | 109.631] . .109,631 (319) 5.000 ..2.840 10/20/2010 | 02/15/2018
650035 VM 7|NEW YORK ST URBAN DEV COR .|.IFE| .. .569,670 (894) 5.000]......... 1.910 12/02/2010 | 03/15/2016
65486M AC 1|NJB PPTYS LEASE REV .|.FE| .. 827,865 | .. (9,737) 5.000]......... 3.520 03/06/2008 | 12/01/2013
658196 N9 7 [NORTH CAROLINA EASTN MUN.. . | AFE] 257,500 | ... 111.857 | . 279,643 | .. ....250,000 (928) 5.000]......... 4.520 . 07/18/2008 | 01/01/2016
665245 XM 3| NORTHERN ILL UNIV REVS........ccconmierrimrinenieriseneeisssnesienieeens | cvvees I [ VAFE .. 537,928 | 105232 oo 541,945 | .o 515,000 5.000]......... 4.340 | AD...... [ oo | v 12/15/2010 | 04/01/2019
665444 JD 8|NORTHERN MUN PWR AGY MINN ISR IOV . .| .1FE| ..............1,058,040 | ...... 107.098 | . .1,000,000 (151) 5.000]......... 4.220 12/16/2010 | 01/01/2020
721876 QH 6| PIMA CNTY ARIZ SWR REV....c.oviiiiriiiriiiernsiseesssisssesississnsnins | oevees . v | AFE] v 827,813 | 110.376 | . . ....750,000 (3,467) 5.000]......... 3.750 06/03/2010 | 07/01/2020
745160 PV 7|PUERTO RICO COMWLTH AQUED........cccosvvrrermerinerneniseesseniseinens | ceveee I [ W2FE| nn...534,560 | ... 110645 | ..ovveerenn553,225 | oo 500,000 (4,483) 5.000]......... 3.900 03/07/2008 | 07/01/2015
745235 TC 5|PUERTO RICO PUBBLDGS AUT. SSSTRRURRIRIOR IO . | 2FE| ... 488,100 | ... 105.767 | . ....500,000 2,682 5250 ......... 5.890 04/07/2009 | 07/01/2013
745235 TH 4|PUERTO RICO PUB BLDGS AUT [SSSTREN O . V2FE 2,132,120 | 105.998 | . .2,000,000 (562) 5.500]......... 4.150 12/16/2010 | 07/01/2016
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745235 ZY 0|PUERTO RICO PUB BLDFGS AUTH REV GTD... | W2FE | 212,738 104.221| . .208,442 (1,209) 5250 ......... 4.420|0J....... 01/04/2008 | 07/01/2017
745268 6J 6|PUERTO RICO ELEC PWR AUTH s | . .|.2FE| .................557,860 | ...... 111.116 | . .555,580 (286) 5500(......... 3.200 | JJ....... 12/15/2010 | 07/01/2016
74526Q XS 6|PUERTO RICO ELEC PWR AUTH.....c.oovvimieieririeererissrierieneseesenins | ceveee . .| .2FE| ..ccceee......269,603 | ..... 108.086 | . .270,215 (1,566) 5.000]......... 3.730 [ UJ....... 04/23/2010 | 07/01/2017
74529) HE 8| PUERTO RICO SALES TAX FIN......vivviiriiiierneiseiesiseisnseienissiees | eevees . | AFE] cinn.514,030 | ... 106.443 | . 532,215 (786) 5.500]......... 5.200 [FA....... 06/11/2009 | 08/01/2022
75076P AF 2 [RAILSPLITTER TOB SETTLEME.........ccovveririererineierierinseienieninns | covees I [ .2FE]| .................508,850 | ...... 103314 | oo 516,570 | ..coceerrerrn.500,000 | oo 508,774 | s | i (76) 5.000]......... 4.680|JD....... 12/01/2010 | 06/01/2017
75076P AG 0 [RAILSPLITTER TOB SETTLEME.........coscvierireireriseeserierissesenssninns | ceveee . | W2FE| 2,024,720 | ... 102293 | . ..2,045,860 .2,000,000 | oovereennn2,024,843 | oo | s (77) 5.000]......... 4.800|JD....... 12/16/2010 | 06/01/2018
796253 U4 2| SAN ANTONIO TEX ELEC & GA.....coovvviirierirriieriseriseriesenseiesnines | cvvene . | AFE] cnn...582,535 | ... 114730 . 573,650 | .. ....500,000 | ... LB81,TTT | (764) 5.000]......... 2120 [FA....... 12/06/2010 | 02/01/2017
837123 FP 8| SOUTH CAROLINA ST PORTS A.....coevvrmrirremermnerierireeessessssssessnnns | ceveee I [ VAFE ] 921137 | 109.255 | ..oocvvrrines 901,354 | ..ccoonee. 825,000 | ....... 920,385 |........... (752) 5.000]......... 3.250 [ JJ....... 11/30/2010 | 07/01/2018
888805 AG 3| TOBACCO SETTLEMENT AUTH L..ooiiiiiiiriniiieisieesieisseenienes [ vvene JAFE| e 274,558 | L. 103.151 ] . 257,878 | .. ....250,000 (483) 5.600]......... 4.940 [JD....... 01/28/2008 | 06/01/2035
89602N BB 9| TRIBOROUGH BRDG & TUNL AU IESSTTRRUSRTIRIINS IOV . | AFE] 397,751 | 115.556 | . 404,446 | .. ....350,000 (3,236) 5.500 ] ......... 4.080 | MN...... 07/09/2008 | 11/15/2020
89657P BV 4 [TRINITY RIVER AUTH TEX RE.....ccoviinriirnerieeineineeenseissssnenseniseins | ceveee I [ AFE ] 125,275 | 109592 | ..oovvvrirnes 126,031 | oo 115,000 | cooovvverrennn 121,989 | e (1,211) 5500 ......... 4.160 |FA....... 03/03/2008 | 02/01/2016
914720 RL 3| UNIVERSITY N C SYS POOL R.....oevvuirrnirierirrirnrrierinerienisenessneinns | cvveeee .| IFE| ... 1,089,510 | ... 113128 . .1,000,000 (7,530) 5.000]......... 3.950 [AO...... 03/14/2008 | 10/01/2018
93975W CW 3| WASHINGTON ST ECONOMIC DE [T . .| AFE] .. ..221,082 | ...... 112518 . . ....200,000 (3,240) 5.500 ] ......... 3.610(JD....... 01/31/2008 | 06/01/2014
944514 LL 0[WAYNE CNTY MICH ARPT AUTH crrr s | I AFE| 2,059,360 | ...... 105.056 | .............2,101,120 | .............. 2,000,000 | ..............2,059,202 |........... (158) 5.000{......... 4.550| JD....... 12/17/2010 | 12/01/2018
944514 LV 8| WAYNE CNTY MICH ARPT AUTH [SSTTTRRSRTOROTIN BOP . VAFE ] . 524,640 | ... 103.454 ....500,000 ...524,485 (155) 5.000]......... 4.060 | JD....... 12/09/2010 | 12/01/2016
957366 CC 9| WESTCHESTER CNTY N Y HEAL......ooiviiiiniiniiiinnissiiississnssnisniiens | cevene . v 1,824,563 | ... 98.741| . ..1,826,709 | .. .1,850,000 | ... 1,824,604 |........... 42 5125 ......... 5.300 | MN...... 12/17/2010 | 11/01/2020
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgations..............ceiirimnnnsmnnienes | aorneres 47,586,410 | ... XXX.oooowe | covenirnnns 47,872,613 | .....cc.... 44,570,000 | ............ 47,250,283 | ..o () (156,381) 0 0 |.XXX....oo. XXX XXX | 523,046 | ............759,370 | ..... XXX oo [ o XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128H6 MY  7|FHLMC PC oot ensesssssens | snvees e | L I 2,613,458 | ...... 105.562 | ....covvrae 2,710,965 | ...coovvuvnee 2,568,114 | ..ccoevuvee 2,596,457 |.....c.... (8,717) MON... 06/30/2003 | 08/01/2018
3128K7 U5 5{FHLMC PC ..ot ssssssssssssssssensenens | ceveees e e | e L1 [P 8,699,280 | ...... 105.379 | oo 9,591,334 | ..o 9,101,748 | ..vvvernven. 8,713,220 | oo | v 14,598 MON... 11/04/2005 | 09/01/2035
3128KG FP 8|FHLMCPC 1,340,474 | ...... 113.039| . .1,304,300 1,333,114 (8,063) MON... | ... 11/30/2006 | 11/01/2036
3128KK XU 8|FHLMC PC ...697,598 | ...... 108.680 | . . ...691,976 | ... ..696,572 | ........... (4,418) MON... | ... 02/08/2007 | 01/01/2037
3128LB AZ 1 [FHLMC PC  .oooiiceincnseiseiseniesinensssiseissessssssssnssssssesssnnes | vevene | oo [ eeveneninens [ oveed | i 4,122,666 | ... 111254 .............4,305,433 | ..ccccevennee 3,869,912 | .ovvvrenne 4,122,666 | ...ovvorrircirerinnns | i (151,593) MON... 05/29/2009 | 05/01/2038
3128M4 CP 6|{FHLMC PC  ..ooiicesrrinesesiesssiesensssesnsssnsnssssesessssssenses | eovenee | o | vervensenens | woeneed [ iviiinnnnn 5,893,035 | ... 106.879| . ..6,436,194 .6,021,942 35,903 MON... | ... 05/24/2007 | 12/01/2036
3128MM CK  7|FHLMC PC  .ocooceceriereeeeeissessesssssssenssssssssssssssssssnensens | conene | oo | vevenseeene | vonenT | v 8,489,254 | ... 106.515 | . 9,017,724 8,466,105 (3,331) MON... | ... 08/24/2005 | 09/01/2020
3128P7 BH 5|FHLMC PC  ...oooiicvvcecveeissesenseiesssssesssnssssssnssssenienes | eoveeee | oo [evvrneinens | oeeT | . 3,439,634 | L. 109515 . ..3,718,709 .3,395,597 (687) MON... | ... 12/12/2005 | 12/01/2025
3128P7 CB 7|FHLMC PC e | e 3,927,815 | L 110815 . ..4,236,783 .3,823,272 (19,645) MON... 02/28/2006 | 02/01/2026
3128PE 4N 5|FEDERAL NATL MG FNMA. . e e ...1,805,783 | ...... 109.453 | . ..1,940,704 11,773,092 (6,623) MON... | ... 10/17/2006 | 10/01/2021
312942 CB 9|FHLMC PC . 9,957,551 (1,468) MON... | ... 08/31/2010 | 09/01/2040
312942 FF 7|FHLMC PC 99.376 | . 9,641,124 (8,355) MON... 08/31/2010 | 09/01/2040
31294K M4 4|FHLMC PC  ..ooovvicsevcncveseissiesenssienssssessssssssssnssssenienes | eovenee | oo [evvrneinens | oo | 2,260,407 | ... 107.836 | . 2,178,377 (17,300) MON... | ... 01/22/2003 | 01/01/2018
31296S M3 7[FHLMC PC  ..ooiiricrernceceinsieriessensenisssssesssssssensenssssssssnss | vevnee | oo | evvenerinens | oo | v 1,441,705 | i 107.285 . .1,415,387 (1,895) MON... | ... 01/30/2004 | 01/01/2034
31297C HD 5 FHLMC PC  ..oooiicescierineineessiseessssssssenssessssssssssssnsensnns | conneee | oo | veversenens | eonen] | iviennnnnn5,329,003 | ..o 105.441| . 5,341,378 6,860 MON... 12/15/2004 | 07/01/2034
31297S RB 4 |FHLMC PC  ..oovvicvevcnscsessissieienssssessssssissnssssssssssssensenss | eovenee | oo [verneonens | oo | v 4,235,336 | ..o 105.539| . 4,363,514 | .o 4,241,782 | e | e 11,858 MON... | ... 10/14/2005 | 08/01/2030
31297U 3C 2|FHLMC PC  ..ooiiccscerineieeissisessssssessensssesssnsssssssnsensnne | connene | ao | vevevsensnns | vonenT | ovviinnnnnn 500,822 | oo, 111.347 481,487 (2,411) MON... | ... 05/31/2005 | 05/01/2035
31298N UG 8|FHLMC PC  ..ocoiiiicsecernsesssseissisnsnsssiessssssssensssnssnens | seveens | oo | eevnnvenens | oo | v 49,892 | i 114.781 ..48,365 R (238) MON... | ... 08/21/2001 | 05/01/2031
31387C XK 2|FEDERAL NATL MG e | e 173,203 113.860 | ..o 194,655 | oooovvvecrinnns 170,959 | covovvvreenn 172,739 | e 105 MON... 06/22/2001 | 04/01/2031
31389K WT 4 [FNMA PASS-THRU INT 15 Y .cioiiiiiineieiieriecirenisesesissiseeesnnnns | cevees . ...632,388 | ...... 110457 | . 659,662 ....597,209 ...617,473 (6,945) MON... | ... 09/03/2002 | 02/01/2017
31390G A5 6|FNMAPASS-THRU INT 15 Y .iiiiiiiiieiiininnieiseissienssiesesssiens | evvees . OO NPT I I ..201,309 | ...... 110457 | . .209,682 | .. ....189,830 | ... 196,397 |........... (1,456) MON... | ... 09/20/2002 | 05/01/2017
31402R DD 8| FNMAPASS-THRU LNG 30 Y...cocovvuririirireirerinerneniensseessensssssnes | svvenne o e | e L1 [ 5,788,816 | ...... 107.539 | ..ovvennn 6,302,588 | ...coovnvne 5,860,702 | ..ovvvrnvne 5,788,816 | ..oovvrrerrrerircerienns | v 17,868 MON... 01/17/2007 | 05/01/2035
314038 W5 1 [FNMAPASS-THRU LNG 30 Y..cocooviririrriniineineiineisessssissiessinnes | cevees e | e 2,664,150 | 110.160 | . ..2,843,316 .2,581,072 (9,317) MON...| ... 12/09/2003 | 11/01/2033
31404N GC 4 |FEDERALNATLMG  .oooicnceriiserseneeeseeseeisenseniessssesnenins | veenne e | e 4,188,874 | 104.265 | . ..4,509,332 4,324,850 24,759 MON... | ... 08/24/2005 | 05/01/2019
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314058 EF 7 |FEDERAL NATL MG 1] 5,351,224 | ... 105.577 | . ..5,879,357 5,568,753 A3,518 | e | e | e 8.000 | e, 6.240 [MON... | ... 09/29/2006 | 08/01/2035
31406B MW 7 [FNMA PASS-THRU LNG30Y e 583,261 | L 107.633 | . ...573,934 | ... (6,362) [ .vvvvvreererinninrirenins | ververnrnerinsiseeienns | veennnnn3.500 [ Lo 4.930 [MON... | ... 01/11/2005 | 01/01/2035
31406D E7 7|FNMAPASS-THRU LNG30Y.. | 5,721,507 | .. 103.240 | . 5,901,313 | oo [ESTTTRTRR ISR 12,273 | e [ | overeeen 500 | i 5.160 [MON... | ... 02/25/2005 | 12/01/2034
31406V DP 8 |FNMA PASS-THRU LNG30Y.. . 0N IOV B ...1,871,008 | ...... 112441] . . . 1,796,887 | oo (2,203) [ ..o [ | 8500 [ v 5.270|MON... | ... 05/31/2005 | 05/01/2035
31406W 2M 5| FNMA PASS-THRU LNG 30 Y...oivoirierineeicrierieeieniserisesienessnenns | eovenes e e | e L1 [P 2,149,362 | ...... 109129 | ..o 2,285,234 | ... 2,094,066 | .......ouc... 2,141,128 |..ccooene. (11,461) [ oo | e | 8,000 [ o 5.140 | MON... 06/30/2005 | 06/01/2035
31409X PU 7 [FEDERALNATLMG oo | cevnee . ..2,944703 | ...... 107.539 | . ..3,260,466 .3,031,869 ....2,944,703 5,834 | .ovvecreeriereeeiennns | crvereeenrieesiieeiennn | 005500 [ e 6.400 [MON... | ... ...166,753 | 07/31/2006 | 02/01/2036
314100 5Y 2|FEDERALNATLMG oo | ceveene . PN VPO ....2,830,160 | ...... 111535 . 3,114,292 | .. 12,792,203 ..2,823,946 |........... (5,825) [ .ovnvvvrrinrienrieriiens | eevverisseisniisniinns | erreeernd8.500 | covnee. 5.900 [MON... | ... ...181,493 | 08/10/2006 | 08/01/2036
31410P A8 6[FEDERAL NATLMG  ..oooiiiieisiierierieeesseeiseisseniessssssessssissensns | cevenee e e | e L1 [ 869,053 | ...... 113245 | oo 957,533 | .ovvrerireenne 845536 | .................864,578 |.......... (14,579) [ oo | cerverneriinsineennees | cernenennd 72000 [ e 5.920 | MON... 10/10/2006 | 08/01/2036
31410U YW 6 FHLMC PC oottt ssssssenns | oevinas e | e 3,139,024 109.541 1 . ..3,402,385 .3,106,023 (1,043) [ oo | e | e0ee8.000 | e, 5.450 [MON... | ... 11/30/2006 | 09/01/2036
31411C KH 3 |FEDERALNATLMG  .oooiiciceiniseenientceisseessessesssensenins | oeveine . e e .A77,004 | ... 113710 . 194,583 | .. LAT1121 (11,299) [ oo | eevverrerireseneeinnes | cerneneenc 72500 [ o 6.310 [MON... | ... 12/08/2006 | 11/01/2036
31411K R4 7 [FNMAPASS-THRU LNG 30 Y...oosiorreierierierernenreeiseessesisssssensenes | ceveee I [FRSTOUPIINS IOV L1 [P 3,460,688 | ...... 109.379 | cvvcrinnes 3,775,240 | ..ovvvvnnvn. 3,451,520 | ..............3,457,642 |........... A4 | e | e | 008,000 [ e 5.780 | MON... 01/31/2007 | 01/01/2037
3141IN 5C 7| FNMAPASS-THRU LNG 30 Y...cocovivirinrrverinnnrenienineensnnsnnsenes | onnne | oo | vevernreens | oo | i 3,367,028 | ... 108.816 | . ..3,636,045 .3,341,445 (1,547) [ oo | cevrerenerisnineiiens | eereenns8.000 | e, 5.630 [MON... | ... 02/08/2007 | 02/01/2037
31411W AU 1|FNMA PASS-THRU LNG 30 Y....ootioirmirrrenieineresnrnenseniseesseninnnnns | eovnens | o | overvenins | eeened [ v 2,445,068 | ... 109.004 | . ..2,644,358 | .. .2,425,926 (8B4) | vvvueerrerererienins [ e | erereen8.000 | e 5.630 [MON... | ... 03/30/2007 | 04/01/2037
31412A U9 3 |FNMAPASS-THRU LNG 30 Y...coooovrvvrvnerreneerrensenenssisessnsennens | eoveere oo [evernvinens | vveT | v 4,475,739 | Lo, 111.222| o 4,878,938 | ...cocouenn 4,386,635 | .............4,466,324 |........... AT | o | e | 0500 | e 5.660 | MON... 10/09/2007 | 07/01/2037
31412E  5Y 8[FNMAPASS-THRU LNG 30 Y...ccooeuverrmrrmrrrerineeserienrnennensseennes | vevnee oo [ eevenerinene [ e | viiiriirenn.685,930 | e 113541 . ....660,640 (32,962) | ..o | cerverirerinreneeinees | e 7.500 [ o 6.170 [MON... | ... 08/30/2007 | 08/01/2037
31412G XD 8|{FNMAPASS-THRU LNG 30 Y...ocoooorrrmmrrrmerneeinnecnerinseisnnnenseennens | eevinne | oo | evvvnniieens [ o] 2,918,425 | e 113243 . ..3,210,120 | .. 2,834,712 (19,415) [ .ocvvrevieeineriniiinens | eervereerineerneeinees | eernenenn 72000 [ e 5.880 [MON... | ... 08/28/2007 | 07/01/2037
31412R D5 3 FNMA  eensnenenseesnsssnsensensnnsens | eenne | e | veveneeens | oo | 022,632,905 | ... 103209 ............ 23,264,720 | ............ 22,541,330 | ............22,632,905 |........... (4,643) [ ..o | e | o500 | e 4.260 | MON... 03/31/2010 | 03/01/2040
31419A DS 3 [FNMAPASS-THRU LNG 30 Y...ocosvrriierrerimernenreeiseessersssnsnenienes | cevnee 12,413,326 | ...... 109.105] ............12,430,638 ...11,393,272 ..12,406,669 (8,657) [ .eonverrervnerrerieriinee | veverneernerinseineriiens | eereerns8.000 | covneces 3.350 [MON... | ... 11/30/2010 | 09/01/2039
31419 SH 2|FNMA PASS-THRU LNG30Y.. e | s . OO IO I IO ..14,693,481 . . ...14,823,964 | .. ..14,886,541 | ... LA4693,481 [ [ | [ e | e 4000 ] e 4170 [MON... | ... 12/14/2010 | 11/01/2040
31419K GD 1 [FNMAPASS-THRU LNG 30 Y...oosivoirerrirrerrnererienirseessenssssinenienes | cevees e e | e L1 [P 9,835,588 | ........ 99.579| oo 10,018,084 | ............ 10,060,374 | ..oovvevnvee. 9,835,588 | ...ouvirrirrerrrinnns [ | v | e | o000 [ 4.350 | MON.... 12/16/2010 | 11/01/2040
31419L QD 8|FNMA PASS-THRU LNG 30 Y...ooiiiiiiiiiiiiseissriissississsisensssnisnisennes | cevene [ O 1 10,028,647 | ........ 99.579| .o 9,810,213 | oo 9,851,626 | ..ccoovvv. 10,027,851 (796) | oveveveannnnnianinnins v | conneeeen000 | o 3.660 [MON... | ... 11/30/2010 | 12/01/2040
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.........cccvuiniienes 211,483,215 | ... XXX........ 220,081,129 209,883,589 | ........211,310,326 | ....ccoccooiveeen0 [ (193,322) 0 0 XXX XXX | 1,165,925 | .......7,110,596 | ... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
575800 AE 7|MASS RRB TRUST 2005-1 | ....... ‘| ............ |..1FE .............. 5,045,798 | ...... 104.628 | . ..5,283,714 .5,050,000 ....5,047,398 516 | i | | e 4.400]......... 4.420|MS...... 65,426 | . 222,200 | 07/14/2008 | 03/15/2015
3099999. U.S. Special Revenue - Other Multi-Class Commercial Mtg.-Backed/Asset-Backed SeC.........cocovirnirernn: . 5,045,798 | ... XXX........ . .5,283,714 | .. .5,050,000 | ..............5,047,398 | .... 516 0 0 .. XXXt XXX XXX [ 65,426 | . 222,200 |..... XXX oo [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s 264,115,423 | ... XXX.ooooooo | orrrrnnn 273237456 | .......... 259,503,589 | .......... 263,608,007 |.....ccovrernnnnnnd (O (349,187) 0 0 [..XXX........ XXX XXX [ e 1,754,397 | ......... 8,092,166 |..... XXX.oooi | XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R AF  9|AT&TINC nenenesennseessseiseesssnssssssssssssssees | connens | oo | veversenens | 2 AFE | i 1,019,750 | ... 107.404 | ......ccoeeeee 1,074,040 | ...ccoovveenee 1,000,000 | ..............1,008,664 |........... (3,971) 01/29/2008 | 01/15/2013
00209A AG 1 |AT&T WIRELESS SVCS INC.......ccovvvrvrvvrervnirrrnernersenserensnssnennnnes | LS [ [vviviini [ WIFE | iinnn.4,435,565 | ... 109.269 | . ..4,097,588 23,750,000 | ..ooeeenn 3,901,801 | oo | e (107,501) 07/29/2005 | 05/01/2012
010392 ER 5| ALABAMA PWR CO......cocvvivrrerireerrrinerserienissesssnsssssessnesssssssssssnees | eevnene | o | oveerenens | 2 TFE [ iiiiir..997,690 | ..o 110542 . ..1,105,420 .1,000,000 223 01/11/2006 | 01/15/2016
02580E CC  5[AMERICAN EXPRESS BK FSB M........ccccoovvimrrrniinernrncenseiscinenns | vevinne oo [ evvvniven [ 2FE | 1ii000.2,992,650 | ... 112.809 | . ..3,384,270 .3,000,000 636 09/10/2007 | 09/13/2017
02581F YH 6|AMERICAN EXPRESS CENTURIO. ceevrerenennnsnneneneoene | B8 | [ | W2FE | .. 998,750 | ..o 107.014 | . ..1,070,140 .1,000,000 252 10/10/2007 | 10/17/2012
02666Q F3 2[AMERICAN HONDA FINANCE PRIV PLACE. N AFE ] 999,600 | ... 101.101] . ..1,011,010 .1,000,000 107 03/09/2010 | 03/18/2013
026874 AT 4| AMERICAN INTL GROUP INC.......cocvvvrerirriirrrnies e | | . 679213 | ... 102.923] . ..1,029,230 .1,000,000 64,924 03/31/2005 | 05/15/2013
03040W AB 1| AMERICAN WTR CAP CORP........ccccovvvrrmrerennns . . ..2,532,550 | ...... 112192 . ..2,804,800 .2,500,000 (4,120) 12/03/2009 | 10/15/2017
035229 DB 6|ANHEUSER BUSCH COS INC......c.oovuvvinriirnriieresiseirenssisseenissienns | vvene . . ...2,197,040 | ...... 109.898 | . .2,197,960 | .. .2,000,000 | ... 2,184,971 | (12,069) 07/12/2010 | 03/01/2017
037735 CH 8| APPALACHIAN PWR CO......ccvurrvrerierirrerieinsrierieseseessesssssssenienes | covees o e | W2FE | i 1,996,400 | ..... 106.945 | ....oovvennee 2,138,900 | .oovvernene 2,000,000 | ..ovrernvne 1,998,716 |........... 736 08/14/2007 | 08/15/2012
060505 DA 9|BANK OF AMERICA CORPORATION.......coosiureemeirerineriresiseeisninne | crvnee .|.FE| .. ..2,339,220 | ........ 99.757| . ..1,995,140 .2,000,000 ....2,038,349 (5,144) 5420|........ 5.050 [ MS...... ...108,400 | 12/15/2004 | 03/15/2017
06051G DY 2 |BANK AMER FDG CORP. . | AFE] . ....1,988,900 | ...... 111.101] . .2,222,020 | .. .2,000,000 | ... ..1,992,097 |........... 1,991 | oo [ e | s 7.375 e 7.500 | MN...... ...147,500 | 05/08/2009 | 05/15/2014
06051G DZ 9 [BANK AMER FDG CORP.......crvvrrirermrieerieniesesseesesssssssessesssssenns | ceveee I [ AFE ] s 4,676,355 | ..... 115290 | wovvvcrinnes 5,188,050 | ....ovvrner 4,500,000 | ..oovrernvnne 4,669,586 |........... (7,659) [ .ovvereererinerrneriens | cerrerieseneernsninnens | e 7.625]......... 6.990 [UD.cooes | v 28,594 | ..o 285,938 | 06/14/2010 | 06/01/2019
06051G EB 1 [BANK OF AMERICA.........cooviiiieiierieeineiissiseisesiesiessssssseisssinns | cvvees . AFE | 998,990 | ...... 101.952| oo 1,019,520 .1,000,000 180 [ oveeeererrreeniienins | e | s 45001 ......... 4.520 | AO...... .25,000 | 03/08/2010 | 04/01/2015
06051G ED 7 | BANK AMER FDG CORP.......ccrtveremrinnrieriesiseessessessssessenssessssenas LS. |. FE 998,760 99.129 ...991,290 .1,000,000 89 3.700] ......... 3.720 | MS...... 08/17/2010 | 09/01/2015
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06406H BS 7 |BANK NEW YORK MTN BK ENT... e [ LS .|.1FE| .. ..3,706,691 .3,750,000 20 2500 .......... 2.500 [ JJ....... 12/02/2010 | 01/15/2016
06739G AR 0|BARCLAYS BANKPLC .| FE| .. ..2,062,640 .2,000,000 5.125]......... 5.230|JJ....... . 01/05/2010 | 01/08/2020
06739G BB 4 |BARCLAYS BANK PLC .|.FE| .. ..3,112,200 .3,000,000 20 3.900]......... 3.900|AO...... 27,300 58,500 | 03/30/2010 | 04/07/2015
073902 RU 4 |BEAR STEARNS COSINC e | LS | AFE| .. . 2,372,460 | .. .2,000,000 | ..ovorvene (4,189) [ covveeeeeerrervineins | e | e 7.250]......... 6.890 | FA.......| wovvvrerins 60,417 | covvvrene 145,000 | 06/18/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP  ...ocooiiicieeisericeieciseeisssseniensesesssssssinens | ceveees I [ AFE ] v 2,002,315 | ...... 109.744 | ....oovvennee 2,194,880 | oo 2,000,000 | ..ovvernvene 2,001,073 |..ccovvnnee (258) 5.200]......... 5.180 [MS...... | oo 30,622 | oo 104,000 | 04/19/2005 | 09/15/2014
097014 AH 7|BOEING CAP CORP LS. |. .|.1FE| .. 2,441,498 | ...... 109.069 | . ..2,454,053 .2,250,000 ....2,304,521 (24,975) 5.800]......... 4.540|JJ....... ...130,500 | 11/04/2004 | 01/15/2013
10138M AG 0 [BOTTLING GROUP LLC.......ccovrieireeriiirierierirsiiesieseriesiesessessniens LS. |. .| AFE] .. ...1,997,100 | ...... 114122 . ..2,282,440 | .. .2,000,000 | ..............1,998,286 | .......... 275 5.500......... 5.510 [AO...... ..110,000 | 03/27/2006 | 04/01/2016
115885 AE  5|BROWNING FERRIS INDS.......ccoomivimremerierineeienssiseesessesssensenens | eneees I [ V2FE | 1,219,510 | ...... 121.848 | ..cvvnnee 1,218,480 | ..cooovvvennee 1,000,000 | ..cooovrvnnee 1,204,681 |........... (13,490) 9.250 ......... 6.490 11/19/2009 | 05/01/2021
12626P AJ 2|CRH AMER INC. LS... W2FE| 999,630 | ... 116.864 ..1,168,640 .1,000,000 31 8.125( ......... 8.130 07/16/2008 | 07/15/2018
126650 BH 2|CVS CAREMARK OO . e W2FE] 1,913,840 | ... 112131 ..2,242,620 | .. .2,000,000 7,598 5.750 | ......... 6.340 07/30/2007 | 06/01/2017
15189W AC 4 |CENTERPOINT ENERGY RES CO et | s I [ V2FE | 498,290 | ... 111630 | coovvieerrenn 558,150 | oo 500,000 | .................498,734 |........... 145 6.125] ......... 6.170 10/18/2007 | 11/01/2017
15189Y AB 2| CENTERPOINT ENER RESOURCES .......c.cooovmiviririinirnerireninenins [ s . | W2FE | 2,232,770 | .. 113432 . 2,000,000 (37,283) [ oo | e [ e 7.875] ... 5.670 02/14/2008 | 04/01/2013
152000 AD 9 [CENTERPOINT ENERGY TRANS.......cocormiimierrrirsriserineriesiseessenins | cevnee . | AFE] .........9,642,578 | ... 110.160 | . . 0,000,000 26,578 5170 .oo.c.. 5.840 08/20/2007 | 08/01/2019
172967 EH 0| CITIGROUP INC......ocvviriiiriieirinsiesisisisssiessssssesensssssssssssessssssees | ovenes [ [T AFE| 1,992,880 | ... 109.4% | ..coovvnnee. 2,189,880 | ...ccvrenee 2,000,000 | ..............1,994,830 | ........... 618 6.000]......... 6.040 08/08/2007 | 08/15/2017
172967 ES 6|CITIGROUP INC JOOTN I . .|.1FE| ...c............868,170 | ...... 111190 . ..1,111,900 21,000,000 | ..ooorierren889,994 | i | e 10,539 6.125] ......... 8.130 10/29/2008 | 05/15/2018
172967 EU 1|CITIGROUP INC JOON I . LAFE ... 3,584,108 | ... 110.099 . 4,128,713 | .. .3,750,000 34,417 6.500......... 7.680 02/27/2009 | 08/19/2013
189054 AP 4| CLOROX CO DEL......courerieimiieirierireresenissiseriessesesessssssessessseenss | woveees | | W2FE | 499,320 | .. 107.259 | oo 536,295 | ..ooverernenne 500,000 | .....ccco....... 499,739 | ..o 136 5450 ........ 5.480 10/03/2007 | 10/15/2012
189054 AQ 2|CLOROX CO DEL..... LS. |. ...499,020 | ...... 106.942 | . 534,710 ....500,000 ...499,544 194 5.000]......... 5.040 02/27/2008 | 03/01/2013
189054 AR 0| CLOROX CO DEL......cvirirrirririirerinissirnsieisnsssiessssissssesssssssssssenssnes | ovenes . . ..499,150 | ...... 103.299 | . 516,495 | .. ....500,000 | ... ..499,297 |........... 129 3.550 | .o 3.580 11/04/2009 | 11/01/2015
191216 AM 2| COCA COLA CO....ovvvvrrimirriririenieniseesessssssessesssssessessssssenssesens | woneees I [ AFE ] v 2,972,310 | ...... 109.994 | ....ooovvvnnes 3,299,820 | .cooovvvrnees 3,000,000 | ..oovvernvne 2,976,418 |........... 2,276 | oo | e | s 4.875]......... 4.990 03/03/2009 | 03/15/2019
191219 BT 0| COCA COLA ENTERPRISES INC......ccovvvvviirerniicriiis LS. || oo [ AFE | 998,970 | ... 116.704 | . ..1,167,040 .1,000,000 204 [ e | e [ 1378 7.400 10/29/2008 | 03/03/2014
20029P AN 9 [COMCAST CABLE COMMUNICATL.......ccovmrrrerirerirrirerenrrnesienirenenns | cevens e | W2FE | 2,768,975 | ... 112580 | . ..2,814,500 | .. .2,500,000 (35,158) . 1425 .. 5.450 02/08/2007 | 06/15/2013
20030N AU 5| COMCAST CORP NEW........orurierrieiierienisneiseesssisessesssssesessssinns | seeenne v | | W2FE | 1,995,180 | ... 114.833 | oo 2,296,660 | ...coounene 2,000,000 | ..............1,996,261 |........... 423 6.300]......... 6.330 08/20/2007 | 11/15/2017
202917 AA 8| COMMERZBANK AG PRIV PLACE 187 [ v | erverenneisnnesenns | vveeneen 500 [ i 4.520 11/16/2006 | 12/15/2016
20825C AE 4| CONOCOPHILLIPS, . 2,154 . 4750 ... 4.830 03/21/2005 | 10/15/2012
209111 EE 9| CONSOLIDATED EDISON CON Y ..ot [ vvene . 426 | oo | e | e 4700 ......... 4.720 02/09/2004 | 02/01/2014
210518 CQ 7|CONSUMERS ENERGY CO . N (4,199) 5.650 .4.750 01/19/2010 | 09/15/2018
210518 CR 5| CONSUMERS ENERGY CO.......cccommrierierirnrirenineenserssssneessssssenes | ceveeee . (6,125) 6.125] ......... 4.670 07/27/2010 | 03/15/2019
216871 AE 3[COOPER U S INC. ....500,000 14 3.875] . 3.930 12/02/2010 | 12/15/2020
22160K AC 9[COSTCO WHSL CORP NEW. 14213 . .1,000,000 137 5.500 ..5.520 02/13/2007 | 03/15/2017
22238H GQ 7| COUNTRYWIDE FINL CORP MTN.......covvenvernnrinninerieresennsnersensennns | LS | oo | v | LAFE | iiinn.499,035 | ... 105.476 | . ....500,000 199 5.800]......... 5.840 06/04/2007 | 06/07/2012
22541H CC 4| CREDIT SUISSE NY BRH......cccovevvrrnirrerinrencriseenernsnneneneseennns | Bt | oo | vvvirvvecens | WAFE | . 996,710 | ... 108512 . .1,000,000 278 6.000]......... 6.040 02/13/2008 | 02/15/2018
22546Q AA 5|CREDIT SUISSE NEW YORK BR.. oo | | WIFE | c.e.2,004,070 | ... 110.030 . .2,000,000 (756) 5.500 ..5.450 04/28/2009 | 05/01/2014
22546Q AE 7 |CREDIT SUISSE NEW YORK  ...ooiiviiierveieeneiserssieisssssensnnes | coveens | veverineene | WAFE | 1,996,820 | ... 102.7111 . .2,000,000 471 3.500 ..o 3.530 03/18/2010 | 03/23/2015
23311R AD 8|DCP MIDSTREAM LLC PRIV PLACE........ooimrerierineesnninns | cevenne 749,190 | ...... 102661 . ....750,000 45 5.350]......... 5.360 03/08/2010 | 03/15/2020
233835 AT 4 |DAIMLER CHRYSLER NORTH AM......ccovviiririniiernnineierinsissessnissnnns | evenee . . 5,820,650 | ...... 106.560 | . . . .5,500,000 | ... (90,573) [ evrnrererevrreireriniinne | eereriverseineirernnines | e 7.300 .o 5.480 06/10/2008 | 01/15/2012
24422E QY 8 |DEERE JOHN CAP CORP MTNS BE .......ccosvvemirmerirerereersnerseeiseennns | cevees I [ AFE ] 2,024,400 | ...... 102642 ..o 2,052,840 | ..ocvornvne 2,000,000 | ..ovrernvne 2,024,420 |........... 20 2950 ......... 2.630 12/17/2010 | 03/09/2015
25156P AF 0 |DEUTSCHE TELEKOM INTL FIN LS. |. ...1,018,070 | ...... 108531 . ..1,085,310 .1,000,000 ....1,006,433 (2,303) 5.250]......... 4.970 04/19/2005 | 07/22/2013
25746U AM 1| DOMINION RESOURCES INC .....ovvuiviicierineienrsieisnseiessseiensnes LS. |.. ...1,754,538 | ...... 107.425| . ..1,879,938 | .. .1,750,000 W AT50,773 | (334) 5.000]......... 4.970 02/05/2007 | 03/15/2013
263534 BS 7|E.l.DUPONT DE NEMOURS .....cccooovmirimmirerineiseeserissessnseninesens (IS0 I IO VAFE] e 166,636 | ... 107.483 | ..o 179,497 | s 167,000 | ...ooccvvnve.... 166,840 | ... 73 5.000]......... 5.050 11/28/2007 | 01/15/2013
264399 EM 4 |DUKEENERGY CORP  ..oooioiiinisceeenseiensssssiensssssienins | vvene AFE] 1,023,880 | ... 112494 | . .1,000,000 (2,264) 5.300]......... 5.000 04/20/2005 | 10/01/2015
26441Y AQ 0|DUKE RLTY LTD PARTNERSHIP.........covvevrenererenrnerrenirenesensseeinnnns | vevnee | oo | eevvverinen | w2FE | v 498,200 | ... 106.280 | . ....500,000 151 6.500]......... 6.540 09/06/2007 | 01/15/2018
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26441Y AU 1|DUKE REALTY LP | W2FE| 999,830 | ... 109.570 | . ..1,095,700 .1,000,000 6.750 | ......... 6.750 03/25/2010 | 03/15/2020
278865 AH  3[ECOLAB INC......ooiiiriviieererisisiesiessesssie s isssssssnsnns. | evenes AFE | 3,142,750 | 108.903 | . ..3,267,090 .3,000,000 (25,857) [ .evvrverererrreirerinninne | eereriversnnssirennnines | s 4.875] ... 3.820 01/05/2010 | 02/15/2015
29379V AA 1 [ENTERPRISE PRODS OPER LLC.......c.coouumerimeenrrisernerirmnnneeseennnnns | vevnee | oo | eevevirinens [ 2FE | 11,999,060 | ... 113.251] . ..2,265,020 .2,000,000 75 6.300]......... 6.300 08/27/2007 | 09/15/2017
30161M AD 5| EXELON GENERATION CO LLC.....cccoevriireririieriernereerissiesrenines LS...| .| i [ 2FE | ... 2,947,620 | ...... 108.342 | . ..3,250,260 | .. .3,000,000 8,219 5350 ......... 5.680 07/30/2007 | 01/15/2014
30161M AE 3| EXELON GENERATION CO LLC.......cocumirimrrerieririeiseieerieerneereeens LS. [ | cevveriven [ 2FE |t 498,780 | ... 12176 | s 560,880 | ...coorerernene 500,000 104 | oo [ | e 6.200]......... 6.230 09/25/2007 | 10/01/2017
31359M NU 3| FEDERAL NATL MTG ASSN.....ccouiimiririneereniesisneesssesssssessesenees | eonseen | o0 | oenereennns | eevne 1 ...5,802,785 | ...... 106.829 | . ..6,142,719 .5,750,000 ....5,760,345 (6,122) 5.250 ... 5.130 08/29/2002 | 08/01/2012
341099 CG 2|FLORIDA POWER AND CORP . ...1,495,965 | ...... 112.843 | . .1,692,645 | .. .1,500,000 | ..............1,497,039 352 5.800]......... 5.830 09/13/2007 | 09/15/2017
345397 VN 0|FORD MOTOR CREDIT COLLC ...oovveirnerrerienieenerissnseessenines | eovvees | o [ evevirenens | o K ol = [ 2,140,000 | ...... 107.529 | ..ocvvnrennes 2,150,580 | ..oocvvrnvnne 2,000,000 | ..oovrernvene 2,138,258 |.......... (1,742) [ oo | e | e 7.000]......... 5.170 12/06/2010 | 04/15/2015
369604 AY 9|GENERALELEC CO. 5,064,900 | ...... 107.297 | . ..5,364,850 .5,000,000 5,020,862 (9,310) 5.000]......... 4.780 09/26/2005 | 02/01/2013
369604 BC 6|GENERAL ELEC CO . ...991,950 | ...... 107.658 | . ..1,076,580 | .. .1,000,000 ...993,986 700 5250 ......... 5.350 11/29/2007 | 12/06/2017
36962G 3H 5|GENERAL ELEC CAP CORP MTN.....cooviiurirmrireinereseinensensseseseenns [IES 0 R IO 1FE | s 5,142,735 | ..... 109.873 | ..cvvuennn 6,043,015 | ..oovvvrnvne 5,500,000 | ..ovrernvne 5,200,026 |.......... 33,757 5.625]........ 6.620 04/14/2009 | 09/15/2017
36962G 3U 6| GENERAL ELEC CAP CORP ......ovvevvevvinnrrerienineesnsinnnseniseneene | enneee | oo | vevernnneens | WAFE | 02,248,763 | ..... 110673 | . ..2,490,143 .2,250,000 93 5.625] ... 5.630 06/04/2008 | 05/01/2018
36962G 4J 0|GENERAL ELEC CAP CORP MTN LS. [ | eeveevnen [ IFE | ciiiii...996,580 | ... 107.463 | . .1,074,630 | .. .1,000,000 259 5.500 ] .......... 5.540 01/05/2010 | 01/08/2020
370334 BB 9[GENERAL MLS INC....oovvviiereririinnernnieinnieeensssienssssssssnsssssssssnssenss [ eovenne | o | vevvnrenns | 2FE | i 997,750 | oo 113.059 | vovvrnne 1,130,590 | ..ovvvrenee 1,000,000 | .................998,455 |.......... 205 5.700]......... 5.730 01/17/2007 | 02/15/2017
370334 BE 3| GENERAL MLS INC......cocovvviiriirerieninerieniseesseniessnnensensssssssssensnes | eovnene | o [ wovererenens | 22FE [ 499,210 | oo 107.677 | . ....500,000 169 5.650]......... 5.680 08/24/2007 | 09/10/2012
37247D AE 6| GENWORTH FINANCIAL INC LS... . 672,144 | ..... 102400 | . . . .1,750,000 | ... 902,165 | .o | s 130,385 5.750 06/09/2004 | 06/15/2014
37247D AJ 5| GENWORTH FINL INC LS. [ [ eevvrrinen [ 2FE | s 422,310 | ...... 104285 .....cccoeue. 1,042,850 | ....cocovuuee 1,000,000 | ...coorevernnne 675,208 | ... | v 147,335 5.650 02/12/2008 | 06/15/2012
373334 GA 3| GEORGIA PWR CO....cooourerrireerrieireriessiessssissessssssssssessssssssssns | eevnee ...997,820 | ...... 111.833] . .1,000,000 ...998,791 208 5.250 11/30/2005 | 12/15/2015
38141E A7 4 |GOLDMAN SACHS GRP INC MTN FSUTRRRINN DO ..499,410 | ...... 102.308 | . . ....500,000 | ... ...499,457 47 3.700 07/21/2010 | 08/01/2015
38141G EA 8| GOLDMAN SACHS GROUP INC.......ccocomerireririrriseriernneeseessninnens | vevenee [ or | evvveevinens [ W TFE | i, 3,498,080 | ...... 107.774 | v 3,772,090 | ccooovvrrnees 3,500,000 | ..oovvernvne 3,496,967 |.......... 618 5.125 02/12/2007 | 01/15/2015
38143U AB 7| GOLDMAN SACHS GROUP INC.......ccoovorermririirmrreinirneirersesnirerinnnne | veveee | oo | coverveens | SAFE | 1,519,575 | i 108.065 | . ..1,620,975 .1,500,000 (2,305) 5.150 03/07/2005 | 01/15/2014
38144L AB 6| GOLDMAN SACHS GROUP INC.......cccouvemrvvmrinerrerneerennnennrinenens | LSuii | [ | LIFE | c.c...3,059,865 | ... 110799 . 3,323,970 | .. .3,000,000 (5,427) 6.250 02/08/2008 | 09/01/2017
402740 AA 2| GULFSTREAM NAT GAS SYS LL.....ovvuerinerrreinerineeresiseesssnissessensens | eovnene | o [ eveeeveens | #2FE [ 002,050,462 | ... 108462 | ..o 2,223471 | v 2,050,000 | .ovrrererrni2,050,236 | ooooivonircrieienns [ e (42) 5.560 02/05/2007 | 11/01/2015
428236 AM 5 [HEWLETT PACKARD CO......ccovevrvirrirernnrierernsinsenssseissnsssssesssnssessenss [eovnne |0 | vevvnnennns | o FE | 1,929,060 | ... 113.874 | . ..2,277,480 .2,000,000 6,547 5.400 07/30/2007 | 03/01/2017
428236 AQ 6|HEWLETT PACKARD CO......cccosvvvrverrerirnrineerncnisnenerisssssessensnssennenes | LSuit | [ v | WFE | ... 1,000,650 | ... 106.922 | . ..1,069,220 .1,000,000 [2:)) [UUTRIR FORRIRRRIN IR 4.500 02/26/2008 | 03/01/2013
437076 AN 2 [HOME DEPOT INC......oovvreriirrirrirernnincirerssiseenississsssssensnssessenssnenes [ eveene | o | vevvvnvennns | 2FE [ i 1,992,280 | ... 100.747 | . .2,000,000 1,839 5.200 08/09/2006 | 03/01/2011
437076 AP 7|HOME DEPOT INC.......coeoevrrmerirerinrenneisninerrerineesssnisssisensennneeines | LSt | [ v | 2FE | ncec......558,040 | ... 111.994 | . 500,000 (3,968) 5.400 07/28/2010 | 03/01/2016
441812 KA 1|HOUSEHOLD FIN CORP.......c.cevvummrrrerirerinenrnninsersserieseseessssissesssnsens | eovneee | o | eveeeneens | W TFE | 3,186,670 | ... 109.011] . .3,000,000 (23,533) 6.375 05/12/2004 | 11/27/2012
441812 KD 5[HOUSEHOLD FIN CORP......cccvvvrvrvrrererirerrrirnrirernnineerenssnssssenssssssnsenes | LSt [ | veviviiens | WAFE | 1,468,020 | ... 105.696 | . . .1,500,000 A166 [ oo | e | 4.750 04/07/2005 | 07/15/2013
459056 8Y 6 |INTERNATIONAL BK FOR RECO........cccouvrvmmerrerermeeneninseesennennennnee | LSuit | [ v | WIFE | 12,995,560 | ... 113.908 | . ..3,417,240 .3,000,000 5.000 03/22/2006 | 04/01/2016
459056 JT 5[INTERNATIONAL BK FOR RECO........cccvuvmveriererniirnennineneerennerinnsnns [ eveene | o | vevvvnennns | 2 AFE | 1,288,930 | ... 123195 . ..1,231,950 .1,000,000 8.625 03/01/2006 | 10/15/2016
459200 GJ 4|INTERNATIONAL BUSINESS MA..........coocomirmremmrnerrerrnennennseennes | LSuit | [ | WIFE | 1,037,830 | ... 115399 | . .1,000,000 (3,467) 5.700 02/21/2008 | 09/14/2017
465685 AF 2|ITC HLDGS CORP. revveee oo [ e [ W 2FE | i 496,675 | e 106.100 | . 500,000 288 5.500 12/08/2009 | 01/15/2020
46625H CE 8| JPMORGAN & CHASE & CO.....ccvvvivriiieiiisieessiseissisienssseessenes v oo [ oo | WIFE | .. 1,961,800 | .. 106.827 | . .2,000,000 3,845 | oo | e | s 4.750 03/03/2005 | 03/01/2015
46625H GT 1|JP MORGAN CHASE & CO LS... ...999,130 | ...... 107.028 | . .1,000,000 176 5.375 09/24/2007 | 10/01/2012
46625H GY 0| JP MORGAN CHASE & CO.....coouviiiiireriiiciesieiseiserssisesessssisnns | ervees 8,505,750 | ...... 112395 . . . .8,250,000 | ... (23,900) 6.000 01/21/2009 | 01/15/2018
46625H HL 7| JPMORGAN CHASE & CO......ovvuerirrereinrinerierineenenissisesisessnennns | oveees | ae | vevvvenens | 2 AFE | it 1,993,860 | ..... 114.037 | v 2,280,740 | ..oovvernvn. 2,000,000 | ..ovrernvne 1,994,773 |.......... 465 6.300 06/16/2009 | 04/23/2019
46625H HN 3| JPMORGAN CHASE & CO LS. [ | eeovmeveen [ AFE | 997,940 | ... 106.377 | . ..1,063,770 .1,000,000 | ... ...998,565 379 05/13/2009 | 06/01/2014
487836 BA  5[KELLOGG CO....coovvvriiriririinisinsisisssssiesesissesesssssssssssesssssssssesssnes | oovenee 998,130 | i 106.184 | . ..1,061,840 | .. .1,000,000 | ... ...999,136 37N . . 03/03/2008 | 03/06/2013
487836 BB 3| KELLOGG CO......ceurerrereercrieirneesssissnsensesessenssssssssssssessssesssnnes | ensees | o | onerrnenens | #2FE | i 498,680 | ...... 107.79% | ..o 538,970 | ..covvvrrrcenne 500,000 | ..coorrernnns 498,943 |.......... 189 | oo [ | e 4.450 05/18/2009 | 05/30/2016
487836 BC 1 |KELLOGG CO....coovvriiiiiiieiiieissieisisssiesesisseesssssssessesssssssensnnes | evenee . . ..996,520 | ...... 102.272 . .1,022,720 .1,000,000 ...996,837 285 | o | e | e 4.150 11/16/2009 | 11/15/2019
494368 BB 8| KIMBERLY CLARK CORP.........ooevurriirierireinerinsnisenienssssesssssssinens | ceveees CFE] 1,495,455 | ..... 116.500 | . ..1,747,500 .1,500,000 1,496,713 394 6.125 07/25/2007 | 08/01/2017
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50075N AB 0 |KRAFT FOODS INC. .|..2FE| .. ..1,554,960 .1,500,000 745 5.625]......... 5.670 08/24/2007 | 11/01/2011
50075N AQ 7|KRAFT FOODS INC. .|.2FE| .. 548,450 ....500,000 274 6.000]......... 6.060 08/08/2007 | 02/11/2013
50075N AV 6 |KRAFT FOODS INC. .|..2FE| .. ..1,719,300 .1,500,000 (3,219) 6.125] ......... 3.640 11/16/2010 | 08/23/2018
50075N BA 1|KRAFT FOODS INC. .| .2FE| .. . .1,079,110 | .. .1,000,000 | ... ..992,335 |.......... 575 5.375] e 5.480 02/04/2010 | 02/10/2020
501044 CG 4|KROGER CO V2FE | 497,200 | ... 114,435 e 572,175 | oo 500,000 | ..coorererneens 497,955 |........... 241 6.400]......... 6.470 08/08/2007 | 08/15/2017
501044 CH 2|KROGER CO .|.2FE| .. ..1,140,980 .1,000,000 ...997,948 165 6.150 | ......... 6.180 01/09/2008 | 01/15/2020
534187 AP 4 |LINCOLN NATL CORP IND W2FE | .. . 2,407,918 | .. .2,305,000 2,287,207 B34 | e [ [ e 4750 ......... 5.010 02/05/2007 | 02/15/2014
534187 AV 1|LINCOLN NATL CORP IND......ccovverrerrrrrrrmerierireeenseessnnsensnensesenees. | wvveen | oo | ovevnenne | #2FE | i 997,890 | ......106.319 | cooovvvnees 1,063,190 | ..ocovvrrnnee 1,000,000 | .................999,235 |........... 429 5.650 | ......... 5.690 08/22/2007 | 08/27/2012
539830 AT 6|LOCKHEED MARTIN CORP ...990,930 ..1,019,610 .1,000,000 TA3 | i | e | 250 [ e 4.360 11/13/2009 | 11/15/2019
548661 CQ 8|LOWES COSINC . . ...998,180 . ..1,051,620 | .. .1,000,000 104 4.625]........ 4.640 04/12/2010 | 04/15/2020
55263E CH 6|MBNA CORP SR MTN BE AFE ] v 1,831,643 | .....106.783 | .............. 1,868,703 | ..cooovvrennee 1,750,000 | ....ccc...... 1,773,233 | ...coc. (9,867) 6.125] ......... 5.460 05/11/2004 | 03/01/2013
574599 BC 9|MASCO CORP.... 994,810 ....983,270 .1,000,000 ..983,270 | oo 63,496 514 | o [ e | s 4.800]......... 4.860 06/07/2005 | 06/15/2015
58013M EE 0| MCDONALDS CORP MED TERM N.......cocoovirmirimrirmeenennsnisensseninnes [ eoneenn | oo | vervennnnne | AFE | s 1,999,840 | ... 113.913| ccoovvreneee 2,278,260 | .. .2,000,000 1,999,880 13 5.350 ..o 5.350 02/26/2008 | 03/01/2018
58013M EG 5|MCDONALD'S CORP  .oooiveerverneneiensneneniseeensssssssssnsssnssnsnes [ eennee | oo | vevverinns | TFE [ 498,990 | ... 112,999 | oo 564,995 | ...ovvovriirinns 500,000 | .................499,207 |........... 44 5.000].......... 5.020 10/15/2007 | 02/01/2019
580645 AD 1|MCGRAW HILL COSINC ..2,051,300 .2,000,000 (3,036) 5.375] ... 5.190 02/11/2008 | 11/15/2012
585515 AD 1|MELLON FDG CORP . ..1,097,280 | .. .1,000,000 5,490 5.000]......... 5.710 09/26/2007 | 12/01/2014
589331 AN 7|MERCK & CO INC......ccoovrimrrmirrcriirenerieninenieniesesseesssssssnsnessenenees. | enneen | oo | esvrvenene | W IFE | iiiiiin.993,690 | ......110.753 | oovovvnees 1,107,530 | .oovvvrienee 1,000,000 | .................994,462 |........... 510 5.000]......... 5.080 06/22/2009 | 06/30/2019
59018Y J3 6|MERRILL LYNCH CO INC MTN. ..2,643,875 .2,500,000 (2,987) 6.050 | ......... 5.910 10/24/2007 | 08/15/2012
59018Y SU 6 |MERRILLLYNCH &COINC ... . ...941,300 . ..1,041,030 | .. .1,000,000 | ... LITTT32 |, 6,409 5.000].......... 5.790 05/13/2004 | 02/03/2014
59018Y UW 9 |MERRILL LYNCH CO INC MTN.....cevumrrmrrrerinenrnrnnernenseneseessensnens | vevenee | oo | eevvverinens [ W TFE | i, 2,966,640 | ......104.246 | .............. 3,127,380 | ccvoovvvrns 3,000,000 | ..oovvernvne 2,984,301 |..coovnnee 3,405 5.000]......... 5.140 04/19/2005 | 01/15/2015
59217G AA 7|METROPOLITAN LIFE GLOBAL.... ..1,009,600 .1,000,000 783 2.500]........ 2.580 01/06/2010 | 01/11/2013
59562V AT 4 |MIDAMERICAN ENERGY HLDGS. . ..3,395,040 | .. .3,000,000 456 5750 ......... 5.770 03/25/2008 | 04/01/2018
61532X AC 0 [MONUMENTAL GLOBAL FDG Ill......covourrrrerireernrenninerienineesseennseins | wevinee | oo [ eovsercenns [ W TFE | 4,073,738 | ... 105.761 | ... 3,966,038 | ....ccoooneen 3,750,000 (25,993) 5250 ......... 2.510 09/16/2010 | 01/15/2014
617446 6Q 7|MORGAN STANLEY ..1,109,610 21,000,000 | vovvvrrerrnnn861,621 [ oo [ e 12,900 6.625]......... 9.290 10/29/2008 | 04/01/2018
617446 HR 3|MORGAN STANELY . ..4,001,850 .3,750,000 (17,057) 5.300]......... 4.770 12/27/2007 | 03/01/2013
617446 V8 9|MORGAN STANLEY... ..1,605,675 .1,500,000 18 5.750 | oo 5.750 08/28/2007 | 08/31/2012
61747Y CG 8|MORGAN STANLEY. ..1,129,730 .1,000,000 171 ..7.330 05/08/2009 | 05/13/2019
61747Y CL 7|MORGAN STANLEY... ....500,000 7 . 4100 ......... 4.120 01/21/2010 | 01/26/2015
61748A AE 6 |MORGAN STANLEY 2,250,000 | vovrerer0n2,212,375 [ o | e 10,344 | oo [ [ 4750 ......... 5.310 02/05/2007 | 04/01/2014
628750 AA 3| NBC UNIVERSAL INC 2,000,000 162 5.150 .5.170 04/27/2010 | 04/30/2020
629568 AQ 9|NABORSINDSINC.... ....500,000 34 6.150 ......... 6.160 02/14/2008 | 02/15/2018
637432 KT 1|NATIONAL RURAL UTILS COOP . .1,000,000 190 5450 ........ 5.470 01/15/2008 | 02/01/2018
63866E BL 3 |NATIONWIDE LIFE GLOBAL 14.... ..1,051,820 .1,000,000 253 5.450 .5.470 09/25/2007 | 10/02/2012
652478 BX 5|NEWS AMER HLDGS INC. .1,232,710 .1,000,000 (14,972) 8.000 | ......... 5.820 02/19/2008 | 10/17/2016
652482 BT 6|NEWS AMER INC.......ccoiiumiririineiieeiesiseesesisssssessesssesesessssssssnsnees . . ..1,200,720 .1,000,000 (1,025) 6.900......... 3.860 12/09/2010 | 03/01/2019
665501 AH 5[NORTHERN NAT GAS CO DEL LAFE] ....1,999,540 . .2,272,560 | .. .2,000,000 | ..............1,999,630 | ........... 38 5.750 | oo 5.750 07/10/2008 | 07/15/2018
666807 BC 5|NORTHROP GRUMMAN CORP. V2FE 2,247,098 | .......96.030 | ..ocvounvne 2,160,675 | ..ovvernvene 2,250,000 | ..oovvernvene 2,247,180 |..ccovvnnee 83 | o | v | s 1.850] ......... 1.870 11/01/2010 | 11/15/2015
677415 CD 1|OHIO POWER COMPANY 1,569,285 ..1,609,800 .1,500,000 1,519,097 (8,351) 5500 ......... 4.860 02/04/2004 | 02/15/2013
677415 CN 9| OHIO PWR CO . . ...999,200 ..1,097,940 | .. .1,000,000 | ... ..999,534 |........... 157 5.750 | oo 5.760 09/05/2008 | 09/01/2013
693304 AL 1|PECO ENERGY CO....covreumrrrerrrireererissisesseniseseseenns VAFE ] s 499,160 | ......111.200 | .ccoovvrrerrnnes 556,000 | ...cooevernenne 500,000 | ..coorrernnns 499,353 |........... 72 5.350 | ..oove. 5.370 02/25/2008 | 03/01/2018
693476 BH 5|PNC FUNDING CORP AFE] 999,000 | ......103.393| ............. 1,033,930 | ..coovvrienne 1,000,000 | ..oovvorinenes 999,167 |...oovuee 167 3.625]......... 3.640 02/03/2010 | 02/08/2015
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693476 BL 6|PNC FUNDING CORP........... | GAFE] 497,280 | 99.299 ...500,000 85 . A4.375] ... 4.440 08/04/2010 | 08/11/2020
69362B AW 2 |PSEG POWER PRIV PLACE . W2FE | 995,720 | . 104.051 . .1,000,000 232 5125 ......... 5.180 03/29/2010 | 04/15/2020
694308 GD 3| PACIFIC GATEWAY EXCHANGE INC........cocoovirmmrimrerremnieinerireninnens | ceveee . | W2FE| 975910 | 107.803 | . .1,000,000 2,788 | oo | v | s 4.800]......... 5.140 04/05/2005 | 03/01/2014
694308 GL 5|PACIFIC GAS & ELEC CO....cooouiirririiniieiieiseseisssissssesieeiseens LS. |. | W2FE ] . 304,650 | ... 112918 . . ....300,000 (414) 5.625]......... 5.410 02/26/2008 | 11/30/2017
713448 BG 2|PEPSICOINCMTN e | crvees I [ VAFE ] 999,080 | ... 107424 | .......c....c. 1,074,240 | .....cccvueeee 1,000,000 | .................999,572 |........... 187 | v [ | e 4650]........ 4.670 11/29/2007 | 02/15/2013
713448 BN 7|PEPSICO INC..... LS. |. | WAFE] 1,993,300 | ... 105.587 | . ..2,111,740 .2,000,000 525 [ oo | eenerienineniseninnes | cereeeennn 500 [ e 4.540 01/11/2010 | 01/15/2020
717081 DB 6| PFIZER INC....c..oviiiriririeiiiesisriseiesisesienssssessssessssessensssnesns. | cvveees . | AFE] .............2,051,766 | ...... 117.746 | . 2,323,129 | .. .1,973,000 (6,616) . 6.200] ........ 5.650 06/22/2009 | 03/15/2019
724479 AG  5|PITNEY BOWES INC......cooervrrirrirerierineriessesenessssssssssessssssssesnns | cevees I [ JFE ... 1,020,480 | ... 106.604 | .......c...... 1,066,040 | .....cccoouuu. 1,000,000 | ..............1,009,954 |........... (2,093) 5.000......... 4.730 05/17/2005 | 03/15/2015
72447X AA  5|PITNEY BOWES INC GLBL MTN....ccvvvervriernirceneirernniseerenneeeerenn | eoveeee | oo [evvriveine [ W 2FE | v 486,370 | ... 103.047 | . ....500,000 1574 | o | e | o750 | e, 5.170 02/06/2008 | 01/15/2016
73755L AC  1|POTASH CORP SASKINC........ovveuerinirierierirneesseiseriesiesesseessssnes | covees . e 2FE] 2,669,313 | ... 106.346 | . . .2,750,000 [ESTTTRTSRTRN ISR 13,970 . 4.875] ......... 5.460 08/22/2007 | 03/01/2013
74005P AN 4[PRAXAIRINC e ssessssnsnsenes | cevnes I [ AFE ] i 247,830 | e 113570 oo 283,925 | oo 250,000 | .................248,581 |........... 201 5.375| . 5.490 01/31/2007 | 11/01/2016
74005P AS 3 [PRAXAIR INC......viviririiienieeienirissiiessessiessessssssssssssnienienes | cvveees | GAFE] 2,492,100 | ... 107.353 | . ..2,683,825 .2,500,000 1,492 | oo | e | e 4375 ......... 4.440 03/23/2009 | 03/31/2014
7425A0 A5 9 [PRINCIPAL LIFE GLBL I MTN....vviiiiiririreererieeinensenissessenssnsssnsnens | cevees . e AFE] 2,589,625 | ... 107.166 | . ..2,679,150 | .. .2,500,000 (12,079) 5.250 ] ......... 4.700 02/22/2005 | 01/15/2013
742651 DB 5|PRIVATE EXPT FDG CORP......c.coovuririieiriniineieeiiesiseisessissssessienins | cvvees [ [T AFE | 98,538 | L 11789 e 111790 | e 100,000 | .covvveriennn 99,114 | e, 156 [ 1o | e | e 4950 ......... 5.150 02/05/2007 | 11/15/2015
74456Q AJ 5[PUBLIC SVC ELEC GAS COMT...... I . .|.1FE| .. .2,000,000 (9,173) 5125 ......... 4.610 04/20/2005 | 09/01/2012
74456Q AX 4 |PUBLIC SVC ELEC GAS COMT...... I . .| AFE] .. ...997,480 . .1,000,000 91 3500 ......... 3.530 08/03/2010 | 08/15/2020
755111 AU 5| RAYTHEON CO....ccoeoourimiririrrireeissiserienieseseessssssessesssessenssssenes | covees I [ V2FE 1,624,815 | ...... MTA4T | 1,814,556 | ...oovvvennee 1,545,000 | ..............1,606,104 |........... (5,904) 6.400]......... 5.770 07/30/2007 | 12/15/2018
755111 BR 1| RAYTHEON CO....cooeoouremiririrrieeissiseriesiesessessssissessesssessenssssenes | eevnes . ...997,550 | ...... 102452 . ..1,024,520 .1,000,000 ...997,918 321 [ e | e | e b400 [ e 4.420 11/12/2009 | 02/15/2020
758202 AD 7 |REED ELSEVIER CAP INC......ccovviiiiieriiieiniiseisnisssssssssssssssseenss | evenes . . 1,997,280 | ...... 104.365 | . ..2,087,300 | .. .2,000,000 | ... 1,999,361 | .......... 415 . 4625]......... 4.640 06/07/2005 | 06/15/2012
760759 AH 3|REPUBLIC SERVICES INC PRIV PLACE........cosceerinrierieriens (XS0 P IO V2FE | s 499,925 | ......105.680 | .......c.c0es...528,400 | oo 500,000 | ...coorevernens 499,932 |........... 7 5.000]......... 5.000 03/01/2010 | 03/01/2020
760761 AD 8|REPUBLIC SVCSINC......... LS. |. ...499,970 ....500,000 5250 ......... 5.250 11/18/2009 | 11/15/2021
77340R AC 1|ROCKIES EXPRESS PIPELINE LS. |. . ...998,580 . .1,000,000 108 | v [ | e 6.850]......... 6.860 06/24/2008 | 07/15/2018
77340R AH 0|ROCKIES EXPRESS PIPELINE ~ PRIV PLACE.........cccoovvmmiineirinninns LS. [ [ eevmeernens [ w2FE | i 999,380 | ........96.597 | ................965,970 | ...occcvrnce 1,000,000 | .................999,500 |........... 120 3.900]......... 3.910 03/17/2010 | 04/15/2015
78387G AP 8|SBC COMMUNICATIONS INC......ccovvvririrerierinierisisienseissssssensnnes | woneene | veveriseene | AFE | nn....968,780 | ... 109.578 | . ..1,095,780 .1,000,000 3,357 5.100 ... 5.520 03/28/2005 | 09/15/2014
78442F EJ 3|SLMCORP ... LS. [ | cvverrven | 3FE | v 983,180 | ... 102.386 | . ..1,023,860 .1,000,000 931 8.000]......... 8.240 03/17/2010 | 03/25/2020
78572M  AF 2| SABMILLER PLC......ccvvviiiinrieiinieienssisesesiseisnssssnsssnessensssesensnnes | vvenee | o | verveerenens | w2FE | i 1,999,280 | ... 116.383 | . ..2,327,660 .2,000,000 59 6.500]......... 6.500 07/10/2008 | 07/15/2018
797440 BG 8|SAN DIEGO GAS & ELEC CO. . o oo | WAFE | 2,495,025 | ... 113.092 . ..2,827,300 483 5.300 .5.320 11/14/2005 | 11/15/2015
805901 AP 0|SCANA CORP MED TERM NTS B SOOI O wo e | W 2FE [ 414,320 | 102.167 | . (1,867) 6.875]......... 6.370 08/14/2001 | 05/15/2011
822582 AM 4| SHELL INTERNATIONAL FIN  ooiiiiieierineinnverseseiessniesenssiens | evene . M | s | e | e 4.375( ......... 4.430 03/18/2010 | 03/25/2020
826200 AB 3 |SIEMENS FINANCIERINGSMAT PRIV PLACE... 588 5.500 ..5.520 08/09/2006 | 02/16/2012
826200 AC 1|SIEMENS FINANCIER (8,880) 5.750 ..o 2.710 08/24/2010 | 10/17/2016
828807 CF 2|SIMON PPTY GROUP LP. 32 | e | v | s 4.375] ......... 4.420 08/09/2010 | 03/01/2021
842400 ER 0|SOUTHERN CALIF EDISON CO . . . ..2,186,420 959 5.000 ..5.050 04/05/2005 | 01/15/2014
845743 BK 8|SOUTHWESTERN PUBLIC SERVICE cervneensnennis | s oo | e | W2FE | ... 1,997,600 | ... 109.298 | . ..2,185,960 .2,000,000 221 5.600]........ 5.610 10/03/2006 | 10/01/2016
84755T AB 3| SPECTRA ENERGY CAP LLC.....cooovveveeeeeeeecteseeseeesvseeeeessesniessesnis | evvenes | veverieeens | W2FE | ... 998,350 | ... 109.908 | . ..1,099,080 .1,000,000 311 5.900]......... 5.930 09/03/2008 | 09/15/2013
85744N  AA 9| STATE STRBK & TR CO...coumiriirieireiineisesiiesisecsessssisssssesssesens | sevenas v e | WIFE | 1,995,660 | ... 110612 . 2,212,240 | .. .2,000,000 398 5.300]......... 5.320 12/05/2005 | 01/15/2016
857477 AE 3|STATE STR CORP LS. [ | cvveervven [ AFE | 499,625 | Lol 106.789 | ..oovvvvrrnes 533,945 | ..o 500,000 | .................499,663 |........... 90 | covererererereererinnine | e | s 4.300]......... 4.320 05/19/2009 | 05/30/2014
867914 AZ 6| SUNTRUST BKS INC......ccovvrrrierieirniinneirserieeiseessssississssssessssesseens | covnees | o | eoveevenns | #2FE [ i 1,749,860 | ... 105.304 | . ..1,842,820 .1,750,000 12 6.000]......... 6.000 09/05/2007 | 09/11/2017
871829 AK  3[SYSCO CORP....ccvvrriieiriieirerissiesisssisssse s ssessssssesssssssssenssssnns. | eeenes e | CAFE | 499,175 | L. 106.326 | . 531,630 | .. ....500,000 164 [ v | e | s 4.200]......... 4.230 02/07/2008 | 02/12/2013
882384 AA 8| TEXAS EASTN TRANSMISSION......ccovivmerirrererrneinerierineesensssenes | cevnee v e | W 2FE | ... 995,980 | ... 14730 oo 1,147,300 | .o 1,000,000 | .................997,060 |........... 346 6.000]......... 6.050 09/06/2007 | 09/15/2017
884903 AZ 8| THOMSON CORP......oovrvirrriirernriernsiseisninsnsnsssssessssssssesessssssenss [ veveene | o | vevvenrenns | w2FE | i 1,240,213 | i 111.144 ..1,389,300 .1,250,000 1,331 5.700]......... 5.830 09/27/2007 | 10/01/2014
884903 BB 0| THOMSON REUTERS CORP.........coccmmrvmerimeriericerseesssessssnssensensnnee | eovnene | o | evveerenns | W TFE | . 994,670 | ... 117.308 ..1,173,080 .1,000,000 421 6.500]......... 6.570 06/19/2008 | 07/15/2018
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887317 AF 2| TIME WARNER INC LS... | 2FE| . 1,495,050 | ...... 104522 . ..1,567,830 .1,500,000 308 4.875] ......... 4.910 03/03/2010 | 03/15/2020
887320 AH 1|TIME WARNER CABLE INC  ...oooiivcescenssisse e | v W2FE | 971,820 | . 111.770 | . .1,117,700 .1,000,000 2,694 5.850]......... 6.260 06/05/2008 | 05/01/2017
88732) AS 7 |TIME WARNER CABLE INC........ccostrimirmeririreeiseissriessesesneessssines | oevenne | .2FE| .n....993,480 | ... 123.926 | . ..1,239,260 .1,000,000 465 8.250 ......... 8.340 03/23/2009 | 04/01/2019
893045 AC 8| TRANS-ALLEGHENY INTST LIN......oovoiiiniiiniinciieniscisnicssiecirenins | cvves | W2FE | 1,494,390 | . 102494 | . .1,637,410 | .. .1,500,000 956 | covrirerrereiernnieie | e | e 4.000 ] ......... 4.080 | .o | e, 27,667 | oo 28,333 | 01/19/2010 | 01/15/2015
907818 CY 2| UNION PAC CORP......ccvtverririrririessnissrisesiesssseesssssssssessesssnssses | eoneee | o [ worevereeens W2FE] 1,996,920 | ... 107.867 | ..cvvverrnnes 2,157,340 | ..oovverenn. 2,000,000 584 5450 ......... 5480 [Jd.vvee | v 45719 | v 109,000 | 08/21/2007 | 01/31/2013
907818 DA 3| UNION PAC CORP......coorieurrrerireirneissisesiesissesssssssisessessssssssnins | ervnee .TATA58 | ...... 112718 . .845,385 ....750,000 ...748,029 201 5700 ......... 5.740 42,750 | 01/31/2008 | 08/15/2018
907818 DG 0|UNION PAC CORP... LS... . . ...995250 | ........ 98.084 .980,840 | .. .1,000,000 | ... ...995,401 151 | o [ | e 4.000]......... 4.050 07/28/2010 | 02/01/2021
91159H GR 5| U S BANCORP MTNS BK ENT......cvvuuriuirrerirnircesenssensenienessensnnns | woenne | oo | veverveenens | o0 1FE | s 3,506,000 | ...... 106.688 | ......cco.... 3,734,080 | .cooovrrrnees 3,500,000 | ..oovrernvne 3,504,196 |........... (RINCTAT ST ISR ISV 4.200]......... 4.160 05/13/2009 | 05/15/2014
91159H GT 1| U S BANCORP MTNS BK ENT.....oevvvriirirerineincirsnsissisnenisnisensnnees | onvee | oo | veverseninns | 2AFE | iiiii0.995,290 | ... 101.436 ..1,014,360 .1,000,000 890 2.875] ... 2.970 11/17/2009 | 11/20/2014
91159H GU 8|US BANCORP LS. [ | cvvervven [ IFE | ciiii..998,260 | ... 102.581 .1,025,810 | .. .1,000,000 269 3150 e 3.180 03/01/2010 | 03/04/2015
91159H GX 2| U S BANCORP MTNS BK ENT......cconirvrrimnrrerierineessnnissnnsenseniseens | veeee | oo | wevvneennee | W AFE | iiiii0002.999,020 | ... 99.720 | .overereeen997,200 | oo 1,000,000 | .................999,099 |........... 79 2450 ........ 2470 07/22/2010 | 07/27/2015
913017 BR 9| UNITED TECHNOLOGIES CORP  .....oevvmirirrirririinirierieniereseens LS... ...995,010 | ...... 105.713 | . .1,000,000 426 [ .o | s | 4500]......... 4.560 02/23/2010 | 04/15/2020
91913Y AM 2 [VALERO ENERGY CORP NEW.......cocoummirrmrimnieereessnisersssssnensnnens | cevnes . ...249,020 | ...... 108.058 | . . ....250,000 84 6.125] ......... 6.170 07/30/2007 | 06/15/2017
92343V AG 9|VERIZON COMMUNICATIONS LS. || oo | AFE | v 1,973,460 | ...... 110,932 v 2,218,640 | ..oovvvenee 2,000,000 | ..............1,981,199 | ........... 2,440 5.500]........ 5.680 09/24/2007 | 04/01/2017
92343V AL 8[VERIZON COMMUNICATIONS.........ccosvvemurmerireremeersneserneriresenennee | vevnee oo | eeeverinen [ WTFE | 0. 997,560 | ... 110.356 | . ..1,103,560 .1,000,000 208 5.500]......... 5.530 02/07/2008 | 02/15/2018
92344S AP 5[VERIZON WIRELESS CAP LLC.......coovvmveireinrrinnrienrireresenesninseisnnenns | eevinne | oo | eevvsevnen [ WTFE | ciiiiie000.993,570 | e 110587 | . .1,105,870 | .. .1,000,000 1,209 5550 ......... 5.700 01/30/2009 | 02/01/2014
927804 FC 3|VIRGINIA ELEC & PWR CO LS. [ | cvmervven [ TFE | 996,120 | ... 116577 | v 1,165,770 | ..covovcreenee 1,000,000 | .................997,165 |........... 335 5.950 | ......... 6.000 09/06/2007 | 09/15/2017
927804 FD 1|VIRGINIA ELECTRIC POWER ....cooviiieiieirerierineeeniseisessessinnnes | crvnee ...999,660 | ...... 107.535 . ..1,075,350 .1,000,000 ...999,862 67 5.100]......... 5.100 11/27/2007 | 11/30/2012
92857TW AD 2| VODAFONE GROUP PLC NEW.......cccocriimrinriirniennsiesssisseenssnsenes | vvenes . 1,993,310 | ...... 109.929 ..2,198,580 | .. .2,000,000 | ... 1,996,413 759 5.375| ... 5.420 01/24/2008 | 01/30/2015
92857W AE 0| VODAFONE GROUP PLC NEW.......ccovceerrrerinirrenieniseesenssssnensnenes [ wovenen | oo | vvvvvnerens | w2FE | oo 1,889,633 | ...... 105.264 | ......ccconne. 1,842,120 | ..ocoovvrennee 1,750,000 | ..coovvrrnnee 1,888,594 |........... (1,039) [ oo | e | e 4625] ... 3.420 12/02/2010 | 07/15/2018
92976W BH 8| WACHOVIA CORP GLOBAL MTN.......ovuimrireiiereneirneeiesisseesassinns [ s ..995720 | ...... 111.191 1,111,910 .1,000,000 ...996,729 364 5750 ......... 5.800 01/28/2008 | 02/01/2018
929903 DT 6| WACHOVIA CORP NEW.......oiveriririeririeirineiieniessssesisssisnesiens | cvvees 1,493,655 | ..... 111.164 ..1,667,460 | .. .1,500,000 | ... 1,495,527 557 5750 ......... 5.800 06/05/2007 | 06/15/2017
931142 CG 6|WAL MART STORES INC LS. [ [ eevmmernen [ WTFE | i 970,580 | ...... 113252 v 1,132,520 | oo 1,000,000 | .oooorverneene 979,238 |........... 2,684 T - 5.770 07/30/2007 | 04/05/2017
931142 CJ 0| WAL MART STORES INC.....coovvrvireireriiirirnieissssiesssssesesssseessenens | cevenes ....1,046,050 | ..... 113.612 . ..1,136,120 .1,000,000 ....1,035,027 (3,971) 5.800]......... 5.200 01/23/2008 | 02/15/2018
931422 AD 1| WALGREEN CO.......ovvvmrirrirrerininsierisssseesesssssssessessssessssssssssnes | cevenes 1,494,135 | ... 109.692 | . ..1,645,380 .1,500,000 ....1,496,834 1,122 [ oo | v | e 4.875]......... 4.960 07/14/2008 | 08/01/2013
94106L AR 0|WASTE MANAGEMEN LS... ..1,392,373 | ... 107.706 | . ..1,507,884 .1,400,000 ....1,396,388 1,002 5.000].......... 5.080 02/05/2007 | 03/15/2014
94106L AS 8| WASTE MGMT INC DEL.......ccovvrumrrmrrienirieinerienrnenienienessssssnsnnnens | eevnene | o [ wovevirenens | #2FE [ 1,991,960 | ... 112.998 | . ..2,259,960 .2,000,000 667 6.100 ..6.150 03/03/2008 | 03/15/2018
94980V AA 6 WELLS FARGO BK NATL ASSN......cconmreerneireremnerneseesssnissessennees | vevene | oo | eevesvvnens [ WTFE | 11,982,560 | ... 106.376 | . ..2,127,520 .2,000,000 UTTA | e | e | oevieens 4750 ... 4.860 04/19/2005 | 02/09/2015
95709T AA  8|WESTARENERGY INC ..coovvivviciereicvierersnserenssisseienssssssnnnns | vevens | oo | eovsvvenens | 2FE | v 2,519,259 | ..o 110132 . ..2,725,767 .2,475,000 (5,496) 6.000......... 2,610 02/20/2008 | 07/01/2014
96950F AD 6| WILLIAMS PARTNERS L P ...103.499 | . ..2,069,980 100 5.250 ..5.240 02/04/2010 | 03/15/2020
980888 AC 5|WOOLWORTHS LTD 30 2550 ......... 2,570 09/14/2010 | 09/22/2015
982526 AM 7| WRIGLEY WM JR CO.....ovvvimrirrirriiinsrieriesesesseesesie s (1,931) 3.700 ......... 3.160 07/27/2010 | 06/30/2014
984121 BV 4| XEROX CORPORATION........ccooorrirmriernnerienerneesseniseessersessnssssensnnee | eevneee | o | evneesneeens | #2FE [ .. 493,645 | ... 108.727 1,256 5.650 ..5.950 06/19/2008 | 05/15/2013
00433J AB 1|ACCESS RDS EDMONTON LTD....c.cccvvrrvrnrernrrvnrrvinererisniseerensessnins | @eeee | C | vviivvcnn [ WFE | iieen.....530,406 | ... 110.887 | . ...478,331 (1,697) [ oo | eerveeinsinnsissiiens | e | v -0.320 12/02/2005 | 09/30/2037
02137Z AE 4| ALTAGAS INCOME TRUST ....cccovvrrmrrmerirnrisenrssnnsersnenssesesenssssissenes | ceeneee | G vvvvnerians | n2FE | 11,499,820 | ... 105.293 | . .1,500,000 11 5490]|........ 5.490 03/22/2010 | 03/27/2017
064149 XN 2 |BANK NOVA SCOTIA HALIFAX..... 414876 | ...... 105.362 | . ....415,000 | ... 10 5.300 ... 5.300 01/24/2008 | 01/31/2018
064149 YF 8| BANK NOVA SCOTIA HALIFAX......ccovurrermrerrerenrnnrrnerirerenensseneseees | wvveee | C [ ovevivenens | WIFE | i, 854,846 | ...... 105.023 | ..cvverrrer897,947 | oo 855,000 | ...coorrernnne 854,881 |........... 13 | e [ e | e 4990 ......... 4.990 03/19/2008 | 03/27/2018
064149 ZN 0|BANK NOVA SCOTIA HALIFAX..... . vee e | C e | AFE | 389,934 | ...... 113.691 ....390,000 ...389,953 3 6.650]......... 6.650 01/16/2009 | 01/22/2021
07786Z AG 2|BELL ALIANT REGL COMM.....c.vvuiiiriinriniireirerisereninsissesnssssssssnsenes | veveees . 499,970 98.947 ....494,735 ....500,000 | ... ...499,971 1 [ e | e | v 4370 ... 4.370 09/08/2010 | 09/13/2017
07813Z AX 2| BELL CDA MEDIUM TERM NTS......oviirimrrenireereeinsriensenesseessnenes | eoveees [0 IS I 2FE | oo 299,49 | ...... 100.236 | ..oovvrrrnes 300,708 | ..coovvrrrnnne 300,000 | ..covorerernnns 299,504 |........... 8 3.600]......... 3.630 11/29/2010 | 12/02/2015
09972B AB 6 |BOREALIS INFRASTRUCTURE T.....ccovvuirmiriiireriiereninsisesnsisenssieies | e AFE] en......668,295 | ... 101.489 | . 616,038 (10,785) 6.270 | ......... 4.370 03/09/2005 | 05/03/2011
112833 AF 5| BROOKFIELD RENEWABLE PWR........cccocemermmrirneenvninersensnenneennee | vveees | G vvvirnviinn | n2FE | i 475,000 | ... 108.752| . 516,572 6.132]......... 6.130 11/25/2009 | 11/30/2016
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12657Z AN 3| CU INC MEDIUM TERM NT CDS......ovvvrrimerrerinerreniseissensssssessenes | ceveeee .|.FE| .. 600,771 453,186 |......... 1,203 [ cooiveeeeneierreniinee | veverneenseinsenneninns | eereernn 5556 | o, 7.020 10/31/2008 | 10/30/2037
13321L AF 5[ CAMECO CORP........everireririiirirssierssiseiessssisesss e ssssesessssisssensns | evees .|.2FE| .. .750,757 712,609 |........ 44 | oo | e | e 700 [ 4.770 12/17/2008 | 09/16/2015
136069 DQ 1| CANADIAN IMPERIAL BANK  ......coomiimrierinerienieeseeesssssensensesenns | eoeees .|.1FE| .. .329,943 336,299 |........ 10 | s | e | 30150 [ 3.170 10/21/2010 | 11/02/2020
136375 BP 6| CANADIAN NATL RY CO....cooviiririirinrieinnieieissisesesisesssssesessssiens | evenes .| AFE| . ...498,415 .569,750 498,884 |......... 128 | v [ | e 5.850 | i 5.890 09/19/2007 | 11/15/2017
20825T AA 5| CONOCOPHILLIPS CDA FDG CO.......cevvuivrrrirrererineerseesenissnesssesens | woveees AFE ] v 1,969,380 | ..... 13372 v 2,267,440 1,979,039 |......... 2,966 | oo [ e | ennnen5.625 | i 5.840 07/30/2007 | 10/15/2016
244227 CQ 3| DEERE JOHN CRINC MTN CDS......ovvvrrireineinerieseinensseesssessessnnes | eneees .|.1FE| .. .807,418 ....779,000 LT78,763 |......... 173 | e [ | oreeeen 800 | o 4.820 04/16/2009 | 04/20/2012
29250Z AH 1| ENBRIDGE PIPELINES INC .......coooniviriiniiiniineriesisrisssissriesienens | s .| IFE| .. .506,898 | .. ...425,000 | ... 424847 | ......... 14 | e [ [ 06620 [ i 6.620 11/13/2008 | 11/19/2018
29290Z AH 3| ENBRIDGE GAS DISTRINC MT....ccovivrriirmerierererininseesensssenseenes | eoveees (0] IR .IFE 473,397 | oo 435,000 | ..covorrernnns 434,954 | ... 15 | e | e | e 5.570 [ 0.520 11/06/2008 | 01/29/2014
34957Z AL 8| FORTISALBERTA INC ....ccviiiirieiiieinisciesieseesieisnsssensssienns | seveees .| .2FE| .. 660,920 | ....ccor0rere 500,000 | ovoiieirnnrn499,935 | v | s [ | e | e 12080 [ 7.060 02/10/2009 | 02/14/2039
35085Z BA 3407 INTLINC MTN CDS-.....coveuivirierirrireeeseesssseessensesesssssssenens | woveees GAFE ] i 722,134 | L 103412 . 723,884 | ................700,000 | .................721,895 | ......... (239) | eveveerrrnnrrerrens [ e | ereere3.880 | e 3.120 1,194 12/08/2010 | 06/16/2015
37252B AB 8 GENWORTH MI CDA INC......orvuirierirrieireeineieisenieesssessssisensne | cevnee (0] IR AFE] .ne..n..500,000 | ... 100451 | coocvvrirns 502,255 | ..covvrrerennn500,000 | eriirirnrrn 500,000 | e | e [ e | vereeennesennnnns | cerenenn 8590 | s 4.590 1,009 12/13/2010 | 12/15/2015
39138C AD 8| GREAT WEST LIFECO INC.......covtvuriniireririrrisiissieesieniesessnis | ceveene JWAFE] 226,836 | ... 114.868 | . 229,736 | ...ccoe0rr.rnn200,000 | ... 224,234 | (523) | evvvrerrrinnirerirenns [ | errreeen8.670 | e 5.700 [ MS...... 3,728 13,340 | 04/26/2005 | 03/21/2033
43812Z AN 0 [HONDA CANADA FINANCE.........ccocommirmerimreneersninsinersssssnsssenssnins | cevnee .|..1FE | .................300,000 | ..... 105.639 | . 316,917 | .. 1:300,000 | v | e [ e | e | e 0.675 | s 5.670 MS...... 4,493 17,025 | 09/19/2007 | 09/26/2012
43812Z AR 1 [HONDA CANADA FINANCE........ccocmmiimiirnrineirineissississssisesssssssssnins | cevens VAFE] 592,000 | ... 101.045| ....cc0e0.....598,186 | v, 592,000 | .ooovvvrrrieeren 592,000 | ..ovvevererirerrininnn | e | e | | oeenn 727 | i 4720 [MN.oooe | o 4,097 | oo 27,984 | 05/01/2008 | 05/09/2011
580563 AA 2| MCGILL UNIVERSITY HEALTH......ccoimiviriininerinerierenenseniseessenienes | covees GAFE] 499,780 | .. 107.190 | . ....500,000 1 B99,780 | v | s [ e | e | e 5.360 | s 5.360 07/09/2010 | 12/31/2043
628952 AE  O|NAV CANADA ..ottt sessssisennes | coeeees .|..1FE| ..............2,000,057 | ...... 107.094 | . . .1,904,000 | ... 1,989,265 |........ (10,792) [ oo | e | e 713 3.740 04/06/2010 | 02/24/2016
62918Z MD 2|NHAMBS et | s (0] IR .2FE 639,043 95.410 | ..vvvvirrenrnn619,927 | i, 649,751 | .ovvoeveene 642,813 |......... 1,192 [ o | veverneensnissrsennens | veveeeeni200 | e 4.560 03/20/2007 | 03/01/2017
636274 AB  8|NATLGRID PLC oot essssisessesssssssensns. | eevenes .|.2FE| .. ...359,921 | ...... 101162 . ....360,000 359,992 |........ AT | | eevernseiesenssniens | oeennennn 2980 [ e 4.980 06/09/2006 | 06/22/2011
667869 AA 9| NORTHWESTCONNECT GROUP  ...coovvvivicrrieinnieiseieisensnses | vvenee .| FE| .. 1,066,964 . .1,060,000 | ....oeeerrn 1,066,685 | ..oooervrriririniiens [ e (T8) [ v | eevreniieeiesinsninees | 005,950 [ o 5.900 08/07/2008 | 04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING COR........cvvvmrirrireernineriersnesseessnninns | ceveee (0] IR VAFE ] s 501,459 | ......112.248] ..............511,851 | oo 456,000 | ....oovvernvns 495711 | .ovveeee (4,963) [ ..o | vevereeeneesseineriens | vereenn 5700 | v 4.200 10/29/2009 | 10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING COR.....c.occoririiiierrieiirineieissiseirersninee | evene AFE ..464,137 489,154 8437 [ e BBABT | s | e | e | e | D376 [ 5.370 06/13/2007 | 06/25/2032
775109 AP 6|ROGERS COMMUNICATIONS INC........covoiveirinriierirenirneessrieniinenes | cvveeee ...299,691 .319,989 | .................300,000 | .................299,707 |......... 12 | [ | 006,680 [ v 6.680 10/28/2009 | 11/04/2039
775109 AR 2| ROGERS COMMUNICATIONS INC.......coovorrririrerrnrimeenseesseiseesneeens | evnees | C | ovevnenens | #2FE | s 499,725 490,530 | .................500,000 | .................499,731 | ......... (53 FSUOUOUTUUPOORTIURPURRY VUPPPUPPUUPPOPPRRPPPOR INOOPPRORR: o (1] § IO 4.700 09/22/2010 | 09/29/2020
776249 AA 2[RONAINC  ennnesnssesnsesensnensnnnns. | ovinne | Gl vvivniinns | W2FE | .. 449,064 | ... 104.397 | . 469,787 | ................450,000 | ................449,397 | ........ 86 | v [ e | cerreee 5,400 | i 5.420 10/13/2006 | 10/20/2016
780085 G3 4|ROYAL BK CDA MONTREAL QUE..........ccccomuvirmreneenvninersnnrncerseennns | wevnene | C | vvevireens | WIFE | .. 499,815 | L. 100.709 | . 503,545 | .................500,000 | ................499,837 |........ 22 | o | v | e 3.660 | o 3.660 01/20/2010 | 01/25/2017
780085 TU 0|ROYAL BK CDA MONTREAL QUE.........cccouvvmirernnnrermnnernnnnnenenns [ ovene | G vvvvienns | WAFE | iiiinn...455,000 | ... 104.719 | . AT6471 | e 855,000 | oo e855,000 | oo | e [ | e | e840 [ 4.840 03/05/2008 | 03/11/2018
86682Z AB 2| SUN LIFE FINL INC MED TER.......cccocvrmrrmmnrnrinerverirerinennsniseisens | enneee | G vevvvvicens | n2FE | iiiiinne...606,187 | ...... 127111 . 684,156 59 .7.910 03/26/2009 | 03/31/2019
87971M  AK 9| TELUS CORP......coeesrrrcrinrirerrnriseriseninssssensssiseessssssssssssssssssessanses. | ennees | C [ vverinnnns | w2FE [ 497,095 | oo 102.032] . .510,160 ...500,000 | ....co..........497,342 | ........ 230 [ v | eeneienenneennes | 5,050 [ s 5.120 12/01/2009 | 12/04/2019
87971M AM 5| TELUS CORP....c.evvvierrrirrrnrcinnrneierssisenessseisnssssssssnssessesssessensnns | oovenee | Gl vervvnnnns | w2FE | i, 398,976 | ... 100.833 | . ....400,000 | ........c....... 399,011 | ..o 35 [ | e | e 3.050 | s 5.080 07/20/2010 | 07/23/2020
89116Z AC 0| TORONTO DOM CTR WEST LTD....c.oovvvmerrerirmrencersnerserirnnnenerneennns | eveeee | G| vvvirnviians | AFE | i 945,423 | ... 103.765 | . .1,009,000 26 ..5.100 11/30/2007 | 12/14/2105
89347Z AJ 6| TRANSALTA CORP MTN CDS-......cccovvvrrvvevrirernnnererssisserensssneseinnens | vevens | G| vvveiveens [ W 2FE | i 424248 | L. 108.802| ................462,409 | .................425,000 | ................424,462 | ........ 137 | o [ | 0450 | i 6.490 05/26/2009 | 05/29/2014
90664Z AS 9| UNION GAS LTD MED TERM NT......ovvvmrverinrennreennnnrnenssenisennenes | eveeee | G vevirveiions | n2FE | i 464,107 | ... 115.945( ................539,144 | ................465,000 | ................464,149 | ... 12 | s [ e | 8,050 [ i 6.060 08/26/2008 | 09/02/2038
98552Z AC 2|YPG HLDGS INC MTNS CDS- .98.125| . 845,000 1,446 ..5.480 11/08/2006 | 02/15/2016
87656X AA 9|TATE&LYLEINTLFINPLC  PRIVPLACE.......cccooimimirrnninniiniinns | v . ...494,480 . ....500,000 | ... .497,519 |...... 566 | .ovovrveriiniienisnninns | errsnninnisniinninns | eererered.000 | oo, 5.140 11/16/2004 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr ObIGatIoNS.........ccurrweersereneesssisersssseseriseessensssisssnesnnes | seerenens 375,458,784 | ... XXXooooowr | v 404,632,863 | .......... 373,452,219 | ......... 374,306,294 | ..ol 63,496 (32,298) 0 XXX [ XXX | 8,272,119 ... 18,081,657 ... XXXeoooe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
030728 LD 5|AMERIQUESTMTGSECSZOOS- ............................................................... ‘ .............. |...1Z* 551,335 98.153 529,790 | oo 539,759 [ .o 549,816 |......... (3,364) [ ..overveirnninniinns | e | e 4.965]......... 4.630 [MON... [ .ccoorvvennens 2,233 | s 26,799 | 12/20/2004 | 11/01/2033
3499999. Industrial & Miscellaneous - Defined Multi-Class Residential Mortgage-Backed Securities. .........ccoovvsvrcnnee | ovvrvsriinniens 551,335 [ ... XXXeirooer [ oo 529,790 [ .o 539,759 [ .o 549,816 [ ..coooorriiiinen: 0 (3,364) 0 XXX XXX RSN 2,233 | v 26,799 |..... XXXevoooe [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
76110W_MB 9|RESIDENTIAL ASSET SEC 200...... | ,,,,,,, ‘| ............ |.‘.1Z* 724,044 52.121 720,253 | i 1,381,886 [ .ocovvrennnens 742,023 |......... 9,372 6.480] ....... 17.020 | MON... | .ovcvinnnnns 14,924 | ool 96,427 | 01/31/2003 | 09/01/2031
3599999. Industrial & Miscellaneous - Other Multi-Class Residential Mortgage-Backed Securities...........ccoveviniriine 724,044 | XXX.ooooooo | e, 720,253 | ..o 1,381,886 | ................. 742,023 | oo 0 9,372 0 XXX XXX XXX | i 14,924 | .............. 96,427 | ..... XXX...... | ... XXX......

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
00110A AC 8|AEP TEXAS CTR FDG 2006-2... | AFE| 7,769,688 | ... 109.273 8,741,840 | .. .8,000,000 | ..............7,837,456 |......... . 21,239 | oo | eeereresnnisenenines | oo .090 | i, 5.720 [ JJ....... 08/15/2007 | 07/01/2017
02005G AD 7 |ALLY AUTO RECEIVABLES TRUST . JAFE| 7,997,466 | ... 104.094 | . ..8,327,520 .8,000,000 | ..............7,998,021 |......... ATT | e | e | veeennn3.050 [ e, 3.060 11/03/2009 | 12/15/2014
07383F 7W 2|BEAR STEARNS CMBS 2005-PW, vt | s . A2 4,819,141 | L 102.924 | . ..5,146,200 .5,000,000 | ..............4,836,546 |......... 3,556 | everierierenisniieninnns [ ereereniensnseniennnes | coreeenen i 874 | 4.940 10/20/2005 | 06/01/2041
07387B AH 6 |BEAR STEARNS CMBS 2005-PW e | s . | AFE] 9,205,723 | ... 103.433 | . .9,826,135 | .. .9,500,000 | ..............9,225,075 |......... 5,512 | o [ | e 8871 | 5.100 04/25/2007 | 09/01/2042
07388L AE 0|BEAR STEARNS CMBS 2006-PW ettt | s I [ JAFE ... 10,084,766 | ... 106.163 | ............ 10,616,300 | ...cvvvnee 10,000,000 | ............10,077,368 |......... (1,981) [ oo | vevereeenenisserseiiens | vereenn.5.540 | e, 5.450 01/12/2007 | 09/01/2041
07388P AE 1|BEAR STEARNS CMBS 2006-PW e | s . .|.1FE| .. ..10,746,875 | ..... 102218 . 10,783,999 ...10,550,000 .10,753,320 |........ 1,299 | oiveivrneinerrseinnee | veveneensenserseninne | eereeennn8.201 | s 5.000 10/22/2010 | 12/01/2038
12556N AC 6 (CIT EQUIPMENT COLLATERAL . .| AFE] .. ....3,599,185 | ...... 104.563 | . 3,764,294 | .. .3,600,024 | ..............3,599,507 |......... (7,158) [ oo | vevrerensriisrineniiene | eereenns8.590 | e, 6.590 05/09/2008 | 12/22/2014
12616R  AD 3 [CNH EQUIP TR 2009-A.......ooervrrrrrerireirseeserieesssessenssnessssssssssssnens | ceveee I [ WAFE 9,997,658 | ... 108.822| ............ 10,882,200 | ...cvvvnee 10,000,000 | c.oovevneene 9,998,498 |......... 489 | oo | e | e 7210 s 7.220 03/26/2009 | 12/15/2013
14041N CH 2| CAPITAL ONE MASTER TR 200........c0cevmmriirermiienrenineissnsssesnssnenes | cvenee . JGAFE| . 4,846,875 | ... 106.428 | . ..5,321,400 .5,000,000 | ..............4,907,748 |......... . 18,923 | oo [ | o700 | i 5.560 08/22/2007 | 06/15/2015
161571 BT 0| CHASE ISSUANCE TRUST 2007........ccmtveurrenireericrireessesessesninenes | eoveees . | AFE] 8,795,391 | ... 1124771 . ..6,748,620 | .. .6,000,000 | ..............6,773,541 | ......... (21,034) [ oo | e | e 5.230 [ 2.120 11/30/2010 | 04/15/2019
161571 CH 5| CHASE ISSUANCE TRUST 2007........ccnevumeremerenerieriseesseessssssesenes | eneees I [ AFE] ne...8,887,949 | ... 107.252 | wovvevrinnee 7,132,258 | ..ocoovvene 6,650,000 | ..............6,788,635 |......... (34,640) | ..o | e | 5120 [ 4.010 02/19/2008 | 10/15/2014
161571 CP 7| CHASE ISSUANCE TR 2008-4A. LS... | WAFE] 5,011,133 | L 107.605 | . ..5,380,250 .5,000,000 | ..............5,006,967 |......... (1,547) [ oo | e | eereenn 650 | e 4.580 04/10/2008 | 03/15/2015
17305E CH 6| CITIBANK CCMT 2004-A8 RO IO . o AFE] .n...5,073,047 | ... 108.573 | . ..5,428,650 | .. .5,000,000 | ..............5,052,109 |......... (7,548) [ ..o | vevrneensenneinernens | vereeenn 900 | oo 4.550 01/15/2008 | 12/10/2016
17305 EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST.......ccovvvrrmriirnrirnnirenes | vevees [ [T AFE| ... 10,862,500 | .. 109.084 | ............ 10,908,400 | ............ 10,000,000 | ............10,811,816 |......... (50,684) [ ..ovvvverrirrrinniinnns | e | 05,350 [ i 3,570 03/25/2010 | 02/07/2020
225458 DM 7| CSFB COML MTG PTC 2005-C1.....coverurrmrrmerirerireresenineeserseneenens | cvveee .|.1FE| .............9,569,531 | ...... 104.386 | . 10,438,600 ...10,000,000 | ..............9,593,997 |......... 9,931 | oo [ e | e 8.014 | 5.390 06/13/2008 | 02/01/2038
254683 AC  9|DISCOVER CARD EXE TR 2007.......ccomeerriemerreriererneesseessersesinnens | cevene . .| AFE] .. ....2,958,906 | ...... 113323 . ..3,399,690 | .. .3,000,000 | ..............2,966,598 |......... 3,094 | [ e | ereeee5.650 | e 5.910 04/15/2008 | 03/15/2020
254683 AH 8|DISCOVER CARD EXE TR 2008..........occeueremerierirerereesesnerieneecens | crvees I [ AFE ] v 4,742,826 | ..... 109.703 | ..o 5,210,893 | ..oovvvrnes 4,750,000 | ..oovvernvne 4,745,062 |......... 857 [ oo | eerverivenenenennnes | 8,850 [ i 5.690 06/17/2009 | 12/15/2015
302583 AB 5|FPL RECOVERY FDG 2007-A........ccoseummrirnirmerirerernenssninsersessnsssnensns | cevnee . .|.1FE| .. ...3,532,402 | ...... 104.903 | . ..3,671,605 .3,500,000 3,522,283 |........ (AATT) [ e | e | v 5.044 | i 4.770 04/15/2008 | 08/01/2015
36828Q HW 9 |GE CAPITAL MTG SERVICES, INC ......ccovvvririiiiriniernnieieniseesensnnens | e . | AFE| .. ....6,864,992 | ...... 106.385 | . 7,267,159 | .. .6,831,000 | ... 6,859,537 |......... (917) [ v | evernrseirsrneisnnns | e 5189 | i 5.130 07/16/2004 | 07/10/2039
44921A AD 3| HYUNDAI AUTO REC TALF 200..........coururmreerermerienereeeserssesnsssnens | eveees [ [FSSTRRRIINS BO {5l I 2,999,491 | ... 103.978 | ..o 3,119,340 | oo 3,000,000 | ........ 2,999,591 |......... 75 | o | o | oreennen 32150 | o 3.150 09/02/2009 | 03/15/2016
44923Y AD 9|HYUNDAI AUTO RECV TR 2010... .5,000,000 | ..............4,999,561 |......... 28 | o [ e | e 1.630 | e 1.630 08/19/2010 | 03/15/2017
46625M A6 6 |JP MORGAN COM MTG PTC 200. . .9,550,000 | ..............9,495,597 |......... 968 [ ..o | s | e .920 [ 4.950 04/15/2008 | 10/01/2037
46625Y CV  3|JP MORGAN COM MTG 2004-LN 373 6,127,440 | 5,815,000 | ..............5,652,291 |......... 3,282 | o [ e | e 115 | 5.340 06/13/2008 | 07/01/2041
46625Y NC 3 |JP MORGAN COM MTG 2005-LD......ccoevrrrrrrererinrinrerennerssnssisensnsseeres | eevenne | oo | vervvnenns | W AFE | 5,412,383 | ... 105.211 ..6,049,633 .5,750,000 | ..............5,434,367 |......... 6,393 | oo [ | o738 | 5.190 04/27/2010 | 07/01/2042
46625Y NE 9|JP MORGAN COM MTG 2005-LD......coovverrerrervrrrerierimnerneesssnisennnes [ eoveeen | oo | covervvenene | WIFE | 4,599,414 | L 99.622 ..4,981,100 .5,000,000 | ..............4,618,101 | ......... 7,800 | oo [ | covrernen 780 | o 5.440 06/13/2008 | 07/01/2042
46625Y SG 9 |JP MORGAN COM MTG 2005-LD......ccrvrerrrriererinnisrirerierisnneirersnneeres [ vveree | oo | vervvnvenns | WAFE | 4,988,360 | ... 105.577 ..5,734,943 5,432,000 | ..............5,007,307 |......... 8,026 | ..oovvveerreerieniens [ | e 4.936 | o 5.610 10/31/2008 | 08/01/2042
477878 AD 4 |JOHN DEER TRUST 2008..........ccocormvenrrirerinnrirenienerseessssinmssenrenennee | eovnene | o [ wevervenns | WTFE | 4,987,000 | ... 102.987 ..5,137,373 14,988,370 . 172 ..4.890 04/07/2008 | 03/15/2015
55264T CN 9| MBNAMASTER CC TR 2004........ccoovvererimrircernneinericninnesnensssnenseens | ceeneee | oo | vevernenens | WAFE | v 4,611,328 | ... 101477 . ..5,073,850 .5,000,000 | ....ccoo.e. 4,741,139 | ... . 40,683 [ ..o | e | 8450 [ 6.440 08/22/2007 | 08/15/2016
59023B AE 4 |MERRILLLYNCH & CO INC ..ooovvvvviiicceienenseenssissiensssissnnnns | eoveene oo [evvrnvinen [ 00125 02,227,422 | ... 104.395 | . ..2,087,900 .2,000,000 | ..............2,226,492 |......... (930) | cevvvererrrirrirenrirenis v | erriee5.659 | e 4.650 10/22/2010 | 05/12/2039
617451 CL  1|MORGAN STANLEY CAP 2005-H.........cccosvremmrrerirmrernenrsneserinenrenernee | eovnene | [eoverreeens | 00125 | 002,008,176 | ... 107.306 | . ..2,146,120 .2,000,000 . (226) ..5.150 11/17/2005 | 11/01/2042
61745M VB 6| MORGAN STANLEY CAPITAL | ..coovvevvivirersenerersnisserenissnssenns [ vveree | o | vervvnvenns | W TFE | 5,679,375 | ... 104.626 | . ..6,277,560 .6,000,000 | ..............5,710,965 |......... B4T | oo [ | enneeen 4660 | e 5.030 05/18/2004 | 09/13/2045
68233L AC 3| ONCOR ELECT DELIV 2003-1........ovverrrrerenericriererseesssessersensseneeee | eovneee | o [ woveerenns | W TFE | nne...8,070,260 | ... 103437 . ..8,016,936 7,750,549 | v 1,749,009 | s | v e | e | e .950 [ 4.960 12/15/2004 | 02/15/2015
693401 AD 3|PG&E ENERGY RECOVERY FUNDING LLC........cccoovvemervmrmernnnrnns | eovvene | [ wrverveens | WIFE | i 7,427,553 | ... 102437 . ..7,608,950 7,427,932 . 50 . .4.370 02/03/2005 | 06/25/2014
69361Y AF 0 |PSE & G TRANS BONDS 2001-........ccvveevemerererrvniensniseerenssnsssesnssenss | eoveee | oo [veriveere | WIFE | cinnn..6,070,401 | ... 107.509 | . ..6,187,143 .5,755,000 | ..............5,948,905 |......... (39,618) 6.610......... 5.120 09/05/2007 | 06/15/2015
69361Y AH 6 [PSE & G TRANS BONDS 2001-. . ceerneennn,562,953 | ... 117.089 | . ..6,030,084 | ..............5,150,000 | ..............5,443,673 |......... (38,380) 6.890 | ......... 5.210 07/08/2008 | 12/15/2017
90327M AD 0|USAA AUTO OWNER TR 2008- . | 1FE] .. .10,254,762 | ...... 101.542 | . 10,331,430 | .coovveeeee reennnnn 10,227,240 | ..., (24,593) [ ..o | e | s 4500 ......... 4.130 06/11/2009 | 10/15/2013
929768 BL 5[ WACHOVIA CMBS 2005-C22........couvemimerienininsssnississenssnsssssensnne | veneene | oo | covennnnnns A2 2,009,724 | ..... 103122 v 2,062,440 | ..o 2,000,000 | .o 2,008,613 |......... (240) 5125 ......... 5.070 [MON... | cocoeveren8,542 | i 107,217 | 12/15/2005 | 12/01/2044
3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec ....228,410,387 | .. XXX..ooo.un ..241,070,099 228174414 | .......... 228,039,350 | .... (95,890) 0 0 .. XXXt XXX XXX [ s 1,344,286 | ....... 10,712,097 |..... XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... ....605,144,550 | ... XXX........ ..646,953,005 .603,548,278 | .......... 603,637,483 | ............63,496 | ........... (122,180) 0 0 . XXX..oo. XXX XXX | e 7,633,562 | ....... 28,916,980 |..... XXXovwe | e XXX......
Totals
7799999. Total - Issuer Obligations..........ccccoocuviicniianns v 875,728,142 | XXX, ..712,082,653 .663,812,219 | .......... 672,672,819 ..(1,018,876) 0 0 [..XXX..oo. XXX XXX [ e 8,844,561 | ....... 27,553,331 |..... XXX [ e XXX......
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities [T PRPION cnenn 211,561,681 [ ... XXX ..220,172,222 .209,962,387 | .......... 211,388,813 (193,296) 0 0 .. XXX XXX XXX | s 1,166,417 | ......... 7,116,506 |..... XXX oo [ o XXX......
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7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities. 551,335 [...XXX........ 529,790 ...539,759 ...549,816 (3,364) 0 0 XXX... 2,233

8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities............ccoouiiniienns 724,044 | ... XXX........ . .720,253 .1,381,886 ...742,023 9,372 0 0 XXX | ..14,924

8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 233,456,185 | ... XXX.oooooos [ coverrnnn 246,353,813 | .......... 233224414 | ......... 233,086,748 (95,374) 0 0 XXX [ e 1,409,712

8399999. Grand Total - BONMS............c.eiuriiiiiiriiiiiei s | e 1,122,021,387 | .. XXX.ooooo. | cooueee 1,179,858,731 | ....... 1,108,920,665 | ....... 1,118,440,219 | ..............63,496 | ........ (1,301,538) 0 0 XXXt | e 11,437,847
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1
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3 |4 9 10 12 13 14 15 16 17 18 19
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r Share Other Total Foreign
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CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
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CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 O [ABBOTT LABS......coeiiiiiierieieieeie et sssssse s ssssessesseses | sreveens 85,000.000 4,072,350 | ........ 47910 | oo 4,072,350 | oo 4,455,311 8,000 98,200 | .. | i (397,955) | coovvrverinieierinnins | e (397,955) 04/30/2010
029912 20 1|AMERICAN TOWER CORP 30,000.000 1,549,200 1,549,200 | v 1ABBTBE | s [ e [ s | e 60,465 | ..o | v 60,465 |.... 12/16/2010
03073E 10 5| AMERISOURCEBERGEN CORP.........coooiiiriiniiieiieeisriseisssisesssesiesissenas 80,000.000 2,729,600 ...2,729,600 24,000 597,980 597,980 02/12/2010
032654 10 5|ANALOG DEVICES..........cccc...... veve | e 390,000.000 | ....oorvrvrnrines 14,691,300 .14,691,300 . 6,000 310,716 3,364,136 | oo [ e 3,364,136 04/16/2010
037833 10 0| APPLE COMPUTER.......ccouirirrireireeieiseisessineesesssseesessssssssssesssssesssssssnns | oene I [ 19,000.000 6,128,640 ...6,128,640 B,966,402 | oo | e | e | e 1,040,988 | ....cooverererinriiens | e 1,040,988 11/16/2010
060505 10 4| BANKAMERICA CORP NEW.......cccvrimiiimirerieririernnissienienissessssssssssenins | veviene | one | verenes 1,115,000.000 | ...ocvoorierenne 14,874,100 11,150 31,050 2,860,604 | ...... 5,931,131 | oo (3,070,527) 04/26/2010
09253U 10 8 |BLACKSTONE GROUPL P. v | e 180,000.000 | ..oovvrrerrernen 2,547,000 108,000 185,400 185,400 12/15/2009
111320 10 7|BROADCOM CORP P [ 40,000.000 | ... 1,742,000 9,600 385,852 385,852 05/04/2010
126650 10 0| CVS CORP....vtvuurirreiceieirtrieisissstesisisessesssssssessesesssssssssenssenssessssnnsns | cvseeens | voee | eoveernnes 110,000.000 | w.oovvvvrerrirnes 3,824,700 19,250 122,058 122,058 06/09/2010
166764 10 0|CHEVRONTEXACO CORP..... 65,000.000 5,931,250 140,400 662,478 662,478 04/30/2010
17275R 10 2| CISCO SYSTEMS INC.....cviiirirrirririerriissrieriesisesessssissssssssesssensssesssniens | oeveiens | voe | evernreens 120,000.000 2,427,600 12/17/2010
191216 10 0|COCA COLA CO . .140,000.000 9,207,800 184,800 04/20/2010
219350 10 5[CORNING INC....oooiiriririiinrieisniierssieiesissiessssssssssessessssssesssssssssesssnssnns | seveenss | ene | svevenenns 150,000.000 | ...vovevrerrnnnen 2,898,000 12/16/2010
254687 10 6| DISNEY WALT CO..ocorrirerrrieeiieriesinesienseisesssesssessessessssssesssssssessenes 50,000.000 1,875,500 4,375 158,100 158,100 06/14/2010
278058 10 2|EATON CORP.................. I [ 15,000.000 | ..ovvverirrirnns 1,522,650 32,400 535,599 535,599 01/25/2010
278865 10 0O|ECOLABINC 50,000.000 2,521,000 7,750 23,250 449,913 449,913 02/12/2010
302182 10 O|EXPRESS SCRIPTS.. 30,000.000 1,621,500 297,782 297,782 02/23/2010
30231G 10 2 | EXXON MOBIL CORPORATION......ccvvvririireririeeiiresisisensesssssessessssessnsenss | overens | veee | evrvevenns 155,000.000 | ..cvvvviriinnee 11,333,600 198,200 899,690 899,690 |.... 10/22/2010
375558 10 3|GILEAD SCIENCES 20,000.000 724,800 | .........36.240 | oo 724,800 | oo 730,000 | covoiieiiirieiieeies | verierineersneisnnenes | e | e 53,060 | ...ccoovrrnnee 193,660 | ..ocvvcrerneens (140,600) | .... 11/30/2009
38141G 10 4| GOLDMAN SACHS GROUP INC.........ccocoemrinriins 36,000.000 6,053,760 12,600 28,700 | ..ovvernricnricnniins | e (48,501) [ | (48,501) | .... 04/26/2010
38259P 50 8|GOOGLEINC 2,000.000 1,187,940 | ......593.970 | oo 1,187,940 | e 126,071 | s v [ v | coerenennnneen81,889 [ | v 61,869 04/16/2010
428236 10 3| HEWLETT PACKARD CO.....ovvumirmiimerierinseienississeessssissssssssesssseesssssssssnns | seseees | oeee | cones ...40,000.000 ..1,684,000 3,200 12,800 ..(376,400) 12/10/2009
438516 10 6|HONEYWELL INTL INC et ssnsnesenes | creenns | eeee | veerenns 130,000.000 6,910,800 140,663 | ..ooovrvrvrerecnenie | v LTT4025 | i [ v 1,774,025 02/22/2010
452308 10 9| ILLINOIS TOOL WKS INC......cvourvmerirrereerreiserserienesneessssssssssesssesssssssssnssnes | nevesnee | e | ceerneenns 123,400.000 6,589,560 . 65,000 889,314 889,314 10/19/2010
459200 10 1 [INTERNATIONAL BUSINESS MACHS........ccooovrniireiriiniines 20,000.000 2,935,200 ...2,538,886 32,500 396,314 396,314 07/20/2010
46120E 60 2| INTUITIVE SURGICAL INC......ovviririrriiceiritiseiieseiesienisesesiessseesinenes 5,000.000 1,288,750 1,288,750 1,285,654 3,007 | oo [ e 3,097 |.... 10/20/2010
46625H 10 0 |JP MORGAN CHASE & CO........... veve | e 140,000.000 | ..ovvernrererernnns 5,938,800 . 5,938,800 6,013,571 20,500 | cooorerrereeinnineiies | e (106,353) | cvvvuevneererrerinnenns | cererinniinns (106,353) | .... 04/30/2010
478160 10 4 [JOHNSON & JOHNSON.......ovvrirriirririiersniseiesissisesessessssssesssssssesssinne | vevsnes B I 45,000.000 | ..coovvevreiereirae 2,783,250 | ........61.850 | .ccooeviriirinee 2,783,250 | ..oovviircinn 2,862,241 | ..o 82,700 (78,991) [ vvvereerreireeeniies | e (78,991) 03/09/2010
500255 10 4| KOHLS CORP......ccourirrercrineineiieesisesienisssessessssssessesssssesssssssssssssessssessne | novesnee | e | ceesneenns 180,000.000 | ..oovvrrrerreinns 9,781,200 ...9,781,200 (101,883) |. (101,883) | .... 11/12/2010
50075N 10 4 |KRAFT FOODS INC......coooiiiniiiirieriiiiniissisiiesiesessssessisssiesssssssssssins | wvenins | oo | cosvienes 330,000.000 ....10,398,300 .10,398,300 342,200 ..1,255714 |. 1,255,714 01/26/2010
526057 10 4|{LENNAR CORP........cecomirmrinieiirienieisesiessiess s ssssse st 50,000.000 ..937,500 189,735 189,735 |.... 10/25/2010
574599 10 6|MASCO CORP.......cccormrrrrmrirrnnne 50,000.000 ..633,000 revneeneies [ s | e | e 80,645 | ..oovvorereireieries | e 80,645 |.... 10/25/2010
580135 10 1| MCDONALD'S CORP.......cosviriirrirriieieississsssesssesssssisssssssssesssessssesssasssas | sevsees 60,000.000 4,605,600 33,000 107,250 833,417 833,417 01/22/2010
58155Q 10 3|MCKESSON CORP I [ 40,000.000 | ..oovvverrrnrinnes 2,815,200 ...2,815,200 4,000 7,200 169,568 169,568 | ... 10/18/2010
585055 10 6|MEDTRONIC INC 30,000.000 1,112,700 L2700 | 1,142,313 | 13,500 (29,613) [ ..ovvvervrririeciienes | s (29,613) | ... 06/09/2010
58933Y 10 5|MERCK & COINC 520,000.000 .18,740,800 .18,740,800 197,600 482,600 (80,296) [ ...vvvverrerrrierienns | s (80,296) | .... 04/28/2010
61166W 10 1|MONSANTO CO NEW. 35,000.000 2,437,400 | ........60.640 | ..o 2,437,400 | .ooiiiiinenn2,097,200 | .o 19,075 340,200 |....ccoovvnee 204,370 | oo 135,830 |.... 04/16/2010
617446 44 8| MORGAN STANLEY DEAN WITTER&CO........ccovvrmrrrirnriernniscessieisnnesnnns | veveenes | ene | crvverenns 160,000.000 30,000 ..(432,376) | (432,376) | .... 04/15/2010
637071 10 1|NATIONAL-OILWELL INC . . . 18,600 1,612,491 1,612,491 03/26/2010
681919 10 6|OMNICOM GROUP INC.......... 2,701,060 |. 14,000 8,000 504,940 504,940 . 10/19/2010
713448 10 8|PEPSICO INC MTN.....ccovvririrriririinrnnas 286,550 | .........65.330 | ......... 2,286,550 | .......... 2,245,895 |. 15,750 40,350 [ ..o | e AT,752 | oo | eevreerienieens A7,752 | o [ 03/17/2010
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718172 10 9[PHILIP MORRIS INT'L. ..o ssessssssssesssesssnans | sevsenes 20,000.000 1,170,600 ..1,037,796 11,600 36,000 132,804 132,804 03/17/2010
T4005P 10 4 [ PRAXAIR INC ..ot sssssssisessesssssssssssssssssssensenss | nvenens | avee | sevenerenensd 45,000.000 | coooovrerreiereirnnn 4,296,150 3,699,743 | ......cocene. 74,250 612,125 612,125 04/12/2010
742718 10 9| PROCTER & GAMBLE CO.......coovviieirrinireriserieeienssisssssssssssenssesesssesas | seveens 20,000.000 1,286,600 ..1,220,706 37,708 ....74,000 ....74,000 12/18/2009
747525 10 3| QUALCOMM INC......oviiiriririreiineissiiesiesiseesssissssssssessssssssssssssssssssensss | onvesens | e | seeseeeens 130,000.000 | .oeverrrcirrinen 6,433,700 ..4,892,340 61,750 06/16/2010
78464A 69 8| SPDR SERIES TRUST......coiiiiririnriieeierissesenssssssssienssesessesssssssssesssesess | noeesene | woe | everneenns 120,000.000 3,174,000 | .........26.450 | ......... 3,174,000 | .ooooverirrinns 3,158,000 10,822 25,872 04/15/2010
806857 10 8| SCHLUMBERGER LTD......ccouniuuurirrereereinersessseseseesessssisessesssesssesssssenas | sevsees ...70,000.000 ....5,845,000 ...5,845,000 .4,343,434 14,700 35,700 . . .| 02/22/2010
81369Y 60 5|SELECT SECTOR SPDR TR......ccoiviirieririieririssiiesiessiesssesssssesssssssines | oveeens .760,000.000 ..12,122,000 112,122,000 | .... 12,606,552 37,301 48,556 (484,552) |. (484,552) .| 04/27/2010
826197 50 1| SIEMENS A G....ovrreiiiirieeiceieeise sttt sssssssessesssssssssans | seviens 20,000.000 2,485,000 | .......124.250 | ...cooorririrnrinnes 2,485,000 | oo 1,888,598 |.....ccoounnee 32,638 651,000 651,000 12/08/2009
855030 10 2| STAPLES INC......oiviiiiiciieiici s | sevinees 80,000.000 1,821,600 ..1,837,500 7,200 21,600 (15,900) [ ...vovverririciiiens [ s (15,900) 03/03/2010
87612E 10 6| TARGET CORP......cooiririeirinirierieriseesssissnie s esssssssessesssssssenssnies. | nveeen 90,000.000 5,411,700 4,520,783 | ... 67,100 833,173 833,173 04/08/2010
883203 10 1| TEXTRON INC....cooomieiiiiieeieieeissee s ssssise st ssissssessnens | sevsees 50,000.000 1,182,000 | .........23.640 | ..ccooririrerennn 1,182,000 | oo 1,007,085 1,000 174,915 174,915 10/20/2010
88579Y 10 1| 3M COMPANY ......viiiuirierirririeinsieseriesieseseessseiessssesiessssesssssssssssessnnssnes | ensvens | e | oovevesniens 15,000.000 | ..ovvvrrirrirnes 1,294,500 1341141 | 23,625 (468,641) [ ..ovvonevrrrrircriens | s (46,641) 04/27/2010
88732) 20 7 |TIME WARNER CABLE INC........ccostiuiimeririnenieeiseisenssssssessessssssssssssssns | eveeens 25,000.000 1,650,750 ..1,225,450 8,000 38,000 425,300 425,300 10/26/2010
902973 30 4[US BANCORP DEL......ccovuiriniireririnrernnisisisnsiessssssesesssssssssssesssssssessssssssses | neveenss | wone | soevenenns 200,000.000 5,394,000 | .........26.970 | ......... 5,394,000 | ..oovverririiens 5,257,380 |...ccoovrenne 136,620 136,620 12/14/2010
931142 10 3|WAL-MART STORES INC 60,000.000 3,235,800 3,235,800 3,237,442 18,150 36,300 | ..o | e 12,222 | oo 10/13/2010
949746 10 1|WELLS FARGO & CO NEW.. 80,000.000 2,479,200 2,479,200 | ... 2,287,740 |...cccoeeen. 8,000 191,460 191,460 10/20/2010
959802 10 9| WESTERN UNION CO ...covvvmmrirrereirieerierieseseesssessensensesssenssssssssssnnes | oeveseee | vene | cverneenns 380,000.000 | ...oocvvvuvenrinnns 7,056,600 | .......18.570 | .oooooverrrirrrnnes 7,056,600 | ..oooonverncrrnnnnd 6,590,325 5,700 39,000 466,275 466,275 11/11/2010
98310W 10 8| WYNDHAM WORLDWIDE..........ccvvuiiermeireimeriseriensesssseessesssssessesssssesssnsns. | seveees 50,000.000 1,498,000 1,498,000 1,028,350 | ...cccovennee 12,000 469,650 469,650 07/16/2010
G24140 10 8| COOPER IND......ooiuieeireicieiieicisiesieie sttt saens | ersesens 52,400.000 3,054,396 3,054,396 | .......... 2,438,107 14,148 33,696 616,289 616,289 04/30/2010
H27013 10 3| WEATHERFORD INTERNATIONAL.......ccvvereermeererieeniersenissesssnsserssensens | sevnens | ovee | evenevnes 100,000.000 2,280,000 | .........22.800 | ......... 2,280,000 | .ovovverniriinne 1,626,750 |......ccoonne. 540,115 540,115 04/16/2010
H8912P 10 6 |TYCO ELECTRONICS LTD SWIT.....oevuiiiimiiiiieinrieresiseiesissisesesisessnsesens | oveines 35,000.000 1,239,000 ...1,239,000 .843,532 11,200 395,467 395,467 .| 07/20/2010
001986 10 8| ARC ENERGY TR.....coouuiiiriiiieirimiistiiessiesiesienesssssssessssessessssssssssesssenes | soveens A. 28,600.000 ..726,726 .597,512 21,990 129,214 129,214 .| 06/17/2010
008474 10  8|AGNICO-EAGLE MINES  .....covoiiiirceiineiseiieriesisees s ssessssssensnnens | seviees C. 5,200.000 ..398,320 | ........76.600 | ..ooovrrerrirrrirs 398,320 | ..oovrvriririnne 270,568 | .............. Y72 R ORI DR 83,266 | ...ovvvnerereirerins | e 83,266 09/13/2010
008916 10 8[AGRIUM INC......cooiiiririiiireriisieieissse st sssesessessanes | nevsnes C. 658,529 | ....covvvue 694 245,644 245,644 12/13/2010
05534B 76 0 [BCEINC ....oiviiriericeieiciieciessesiesieesessssens et sssssssssssssensessessssnss. | oveiens C. ...16,600.000 414,293 4,703 28,760 105,244 105,244 02/27/2009
063671 10 1|BANKMONTREAL QUE..........coiiiiiniiieriiiriinissiesesisensissiesiesinns | ceviens A. 6,200.000 ..356,376 .376,494 8,680 (20,118) [ oo | e (20,118) 06/08/2010
064149 10 7|BANK NOVA SCOTIA HALIFAX.... C. 28,300.000 1,615,930 951,172 55,468 223,004 223,004 12/01/2008
067901 10 8| BARRICK GOLD CORP........ccooviummririreiierirseiserssssiessessssisssssssssssssssinenes | sevsees C. 22,600.000 1,201,868 .568,850 9,615 264,872 264,872 11/18/2008
073176 10 9[BAYTEX ENERGY TRu..cooiiiriiiiiiiieiseeie s sssssssessssssesessssanns | nevsnes C. 418,094 21,384 211,141 211,141 07/20/2010
112585 10 4 |BROOKFIELD ASSET MANAGE ... C. .348,395 350 1,634 63,409 09/23/2010
124765 10 8| CAEINC oottt | coveeens C. 262,661 704 4,498 . 94,804 .| 01/22/2009
125491 10 0| CIFINANCIAL CORP  ...oiiiicriiinceicninsiiesiessestesisssssssssssesessensesssenses | coreeens C. 225,751 854 8,975 | v [ v T15 | [ 44,115 .| 07/08/2009
13321L 10 8| CAMECO CORP.... C. 522,572 29,538 12/13/2010
136069 10 1| CAN IMPERIAL BK OF COMMERGCE .........ocoviiiiireriiinirriersnieiensssisssensees | ceenene C. . .910,592 63,684 186,294 186,294 .| 12/01/2008
136375 10 2| CANADIAN NATL RY CO...covvrvrrirriniraerierieeesessssissessessessssessssisssesssssnens | woeeens (ORI 18,800.000 | .ooovvevvveerrinee 1,247,380 851,476 3,189 17,918 183,057 183,057 04/01/2010
136385 10 1| CANADIAN NAT RES LTD....covviiiririnrieirerieininsiersssseienississsesiesssssssensns | coenens C. 30,500.000 1,352,675 . 399,915 3,104 8,464 193,675 193,675 11/18/2008
13645T 10 0| CANADIAN PAC RY LTD....coouiiiieirrimeinerineriesiessssessesssssssessessessssessssens | sereens C. 8,300.000 536,761 | .......64.670 | .coooovvrrvrrrirnns 536,761 | oo 462,800 |.............. 6,984 | ..o [ 51,926 | .oooverceieieienies | e 51,926 09/13/2010
15118Q 10 9|CELTIC EXPLLTD e |C. 20,600.000 ..365,032 ..365,032 260,763 | ....cccoonee. 104,269 104,269 11/03/2010
15135U 10 9|CENOVUS ENERGY INC .|C. 22,600.000 .752,128 . 152,128 | ......... 499,094 4,663 12,474 128,863 128,863 08/06/2010
22576C 10 1| CRESCENY POINT ENERGY TRUST ....ccoovirimrimeeierieissseissnsesiesessenssnins. | coeeens (ORI 17,500.000 | coooeveeererierinnes 773,325 | .o 44190 | i 773,325 | oo 478,013 | .o 48,300 [ ..o [ e 82,250 | .ooovvreereineinenins | e 82,250 08/24/2009
239590 20 1|DAYLIGHT ENERGY LTD  ..ooiiiirieniieeiieeieeseisssisensesies s isssssssnens | ceviees C. 24,900.000 .257,715 ..257,715 275,540 1,530 16,257 (17,825) [ ..ovvoeisricciienns | s (17,825) .. | 05/05/2010
25675T 10 7 | DOLLARAMA INC......comivirirriieeierieisesisessessessseessssssssssssensessssssssssans | coreeens (ORI 14,000.000 | cooovvevernrirrnnne 403,060 ..403,060 344,400 | ..o | e | e | e 58,660 | ...oovvrrerrrireinerins | s .| 04/13/2010
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292505 10 4| ENCANA CORP.....ccoriimririiineriesiesisseesesiss s sess st ssssnsssinns | sevsees C. ..535,256 | ........29.090 | ....cccooovvrrernnn..535,256 | ... 279,681 1,248 15,228 (92,368) [ ...vonerreireircrienes | s (92,368) 11/24/2008
380956 40 9 GOLDCORP INC NEW.....cooiiiriiiiirricinnisisisnsiesessssiesssssssssssessssssssessnes | nevsnes C. 24,600.000 1,128,648 | ........45.880 | ..ccoviiiiienn 1,128,648 | oo 828,388 |............ 5,052 124,492 124,492 02/12/2010
39945C 10 9| CGI GROUP INC.....ouvmurerireiieeireiseeiesssssiessesessesesssssssessenssesesssssssssaes | woeeens C. 22,800.000 ..392,160 .305,200 65,132 65,132 02/05/2010
443628 10 2| HUDBAY MINERALS INC  .....covoiiiiiieineirniissieeiissieeisssssssisssssssisenssnnns | ceviees C. 22,200.000 ..398,934 . .339,827 1,530 59,107 59,107 11/05/2010
450913 10 8|IAMGOLD CORP........ccovrvmrierireeienisissisessesss et sss s | seriens C. 20,000.000 ..355,000 355,000 | ....... 336,795 1,200 1,183 [ e | e 23,525 | oo | e 23,525 12/13/2010
453038 40 8| IMPERIAL OIL LTD...ourouierieeeieeieeiseesessssssessessseeessessssssssssesssesssessssens. | sevsees C. 9,400.000 ..381,452 381,452 | ....... 387,222 863 1,760 ...(5,770) (5,770) 12/13/2010
46579N 10 3| IVANHOE MINES LTD.....coouvinriirierirrerieisensieiiesiesessesssssssssessesesessnnies. | sorerens (ORI 10,200.000 | c.ooveerieiiiienen 234,600 234,600 | oo 262,104 (27,504) [ ..o | s (27,504) 11/16/2010
496902 20 6| KINROSS GOLD CORP......ccouivirrireemrinnrnerieniessseessssssssssesssesssssssenssssnnns. | seveees C. 37,881.000 716,330 | ..o 18.910 | s 716,330 | covocvercereeiininne 737,993 | .o [PATNCIX) TR (21,663) 12/13/2010
559222 40 1 [MAGNA INTLINC....coiiiieiiiiiiiinniieiseieie e | ersenes C. 23,200.000 1,204,312 ...1,204,312 747,023 9,561 457,289 457,289 11/03/2010
56501R 10 6| MANULIFE FINANCIAL CORP  .....ccooivimiimiierrinerienissessesssssseessenssesesseans | ceveens C. 31,000.000 ..531,650 531,650 | ... 537,814 6,696 (29,054) [ ..ovvvnvrrrirerreiienns | s (29,054) 12/20/2010
653905 10 9| NIKO RESOURCES LTD ....ovvuuiiriimeiierinnisenseeisseessesssssssessesssssesssssssens | sevsees C. 7,300.000 753214 | ... 103.180 | v 753214 | oo 453,645 | ............ W67 TN IO 33,861 | oo | e 33,861 11/03/2010
73755L 10 7|POTASH CORP SASKINC .|C. 7,300.000 1,127,558 . 1,127,558 | ...... 522,272 1,438 2,059 220,029 220,029 10/26/2010
760975 10 2|RESEARCH IN MOTION AL 11,800.000 | coooevuvernriernnna 685,226 685,226 | ..ocvvrririininnd B74,011 | oo [ e | cervsesseseseesnni | e (104,504) | coooovvreeerierineens | e (104,504) 12/20/2010
775109 20 0 [ROGERS COMMUNICATIONS .......coooiiiireiieirnnieienieiesssssssssnssssssssssense | sevsenes [OFN0 I 10,900.000 | ..o 377,140 | ........34.600 | ..coocovivinirinnns 377,140 | ....... 102,233 3,296 13,625 | oo [ 20,819 | o | e 20,819 05/21/2010
780087 10 2|ROYAL BK CDA MONTREAL QUE.........coooniviririerriirieriesieeessesississenies | ceviens C. 26,900.000 1,405,256 ...1,405,256 .914,830 53,800 (111,904) | . .(111,904) .. | 12/10/2008
820904 20 9| SHAWCOR LTD....couuiiuuiiriirireiseiseisessse st sessssssssssesssssissessssssesssnnns | sevsees (ORI 12,100.000 | coooevnrirriiinnes 400,631 400,631 | .... .325,568 3,106 ...49,215 ...49,215 .| 06/15/2010
828336 10 7| SILVER WHEATON CORP........ccouuirimiririreririesenissiiesieseesesessssssessesiens | cereens (ORI 13,400.000 | w.ooveervrrieirines 523,136 523,136 | oo 338,599 | ..o 184,537 184,537 10/07/2010
866796 10 5| SUN LIFE FINANCIAL SVCS CAN.....ccooivirireimerinsrineniesessessenssssssssssesisenes | seveees (ORI 13,800.000 | woooevevernrinrinna 415,518 415518 | ....... 308,792 3,711 19,872 ..(1,932) (1,932) 03/16/2009
867224 10 7 [SUNCOR ENERGY INC .ooviiiiiiirieniisineessieesis s ssensnins | evsnes C. 32,100.000 1,228,788 ..1,228,788 | ....... 679,463 5,457 9,630 | .o [ 34,347 | o | e 34,347 08/07/2009
87425E 10 3| TALISMAN ENERGY INC.....cootrimirierrririeimerisessesiessesesssesssssssessesssesssssess. | oveeen C. 37,200.000 822,864 | ........22.120 | oo 822,864 | ... 465,854 5,361 8,835 | .o [ e 90,396 | ..oorvrnereieeierins | e 90,396 03/20/2009
878742 20 4|TECK COMINCOLTD .|C. ...19,400.000 1,199,502 ...1,199,502 529,512 3,324 508,488 508,488 10/14/2010
884903 10 5|THOMSON CORP. .|C. ...18,300.000 | .. ...681,492 681,492 | .... .539,974 21,673 | o | e 60,207 | .o | e 60,207 12/01/2008
88706M 10 3| TIM HORTONS INC ....ovvimiiiiriieireeiseseisesssseesesssseesesssssssessesssssssesnas. | sevsees (ORI 10,800.000 | .oooeveveernrrarrnnas 443880 | ........41.100 | oo 443880 | ..ovrvreiriinas 361,432 | .o 5,616 | v [ e 96,876 | ..oovernereieireries | s 96,876 09/12/2008
891160 50 9| TORONTO DOMINION BK ONT.....oorvvriirrireiiniineiiesieeisseisssississsssesssenes | svveees C. 27,200.000 2,019,600 ...2,019,600 .995,844 66,368 225,488 225,488 11/26/2008
89156V 10 6 TOURMALINE OIL CORP........oevmrirrrrerierineenerisesiessensesessessssssssssessnenes | oveeens (ORI 17,400.000 | cooovvevercricrnnnes 379,320 .353,046 26,274 12/14/2010
893530 10 7| TRANSCANADA CORP......covociiiiiciirisriciissiseiesisiississsissiesissianiies. | coenens C. ...14,100.000 ...535,659 485,690 22,278 25,380 12/10/2008
91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL C. ...14,600.000 ...412,888 .337,713 16,230 ... 75,175 08/06/2010
71654V 40 8|PETROLEO BRASILEIRO SAPE.......ccosiiirieirnrineiieeineeieesessssissessssssees | eveean F.. 80,000.000 3,027,200 ..2,548,608 11,045 478,592 478,592 10/22/2010
881624 20 9| TEVA PHARMACEUTICAL INDS.......oovmiimriinrieririsiineieesiesiesesssssssisssssns | sevenes F.. 30,000.000 1,563,900 ..1,604,790 10,200 (40,890) [ ...oovvvrrirrieciinnns | s (40,890) 06/14/2010
P7914K 10 8| PETROMINERALES LTD R .353,134 . 58,050 58,050 11/05/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..267,515,371 487,717 3,920,462 0 32,962,171 |............ 6,329,161 26,633,010 XXX
Common Stocks - Mutual Funds
464286 40 0|ISHARES MSCIBRAZIL.......ooveereierireeineinerisssissssessssissessssssssssssssssnss | oeveeee | e | ceereeenns 100,000.000 7,740,000 ..7,203,955 13,625 27,541 536,045 536,045 .| 05/04/2010
92204A 87 6|VANGUARD WORLD FDS 20,000.000 1,341,600 12,080 48,840 | .o | e 38,000 | oo | e 38,000 . 12/04/2009
922042 71 8| VANGUARD INTL EQUITY INDE.......cccoiiiiimimnimisressemssninsnsssnsssssssnsssssssnnenns | sensnene | one | sevsssnsens 70,000.000 | .o 6,973,400 | ........99.620 | ..o 8,973,400 | iiiiiiiienn..6,647,080 | e 326,320 326,320 [V 12/16/2010
9299999. Total - Common Stocks - Mutual Funds. .16,055,000 25,705 76,381 0 900,365 0].. 900,365 XXX XXX
9799999. Total - Common StockK........cc.vveirniienns 322,947,718 |...... L0 S 322,947,718 282,639,718 513,422 3,996,843 0 33,862,536 | ...cooenn. 6,329,161 | oo 27,533,375 | oo 0 |..XXX..... XXX
9899999. Total - Preferred and Common Stock.......... 322,947,718 | ....... D0 O 322,947,718 282,639,718 513,422 3,996,843 () [ 33,862,536 |............ 6,329,161 | ............ 27,533,375 | oo 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....22, the total $ value (included in Column 8) of all such issues $.....41,029,277.
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CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 HR 4 [U S TREASURY .....ocoiiiiiiiieieiseie ettt sttt ss st sssensenies | svsesssssssesans 01/29/2010 | CITIGROUP.........ooeveririiieieietseieis sttt ssssnsessnnse | cressessnssnnas 10,126,953 | ..o 10,000,000 161,685
912828 KD 1 veee | 1213172009 | BANKAMERICA. ......coovvirrireiieeseiseessessssssessssesssssssssssssessssessessssanes 9,289,317 | oo 10,000,000
912828 LJ 7 v | 02126/2010 | CITIGROUP.........coorivriirirciiireenns 12,563,477 | oo 12,500,000 17,524
912828 LY 4|UNITED STATES TREAS NTS .| 02/11/2010 | DEUTSCHE BANK...... 7,775,625 8,000,000 66,381
912828 ME 7|UNITED STATES TREAS NTS.. 02/08/2010 | BARCLAYS US FUN 5,587,673 5,480,000 15,895
912828 MP 2|USTREASURYNB ... .| 03/24/12010 | CIT GROUP......cccivvrriiirisrirerisiines 4,944,336 5,000,000 19,026
0399999. TOtal = BONAS = UL S. GOVEIMIMENE. ... ttertertstes sttt es s8££ 8 88880844884 £EEoEEE 16 140E4EE 1L LR 8L L0 £EEE L8888k bbbt 50,287,381 | ..o 50,980,000 280,511
Bonds - All Other Government
110709 FY 3|BRITISH COLUMBIA PROV CDA 12/01/2010 | SCOTIA C 1,662,450 1,500,000 34,786
135087 XM 1| CANADA GOVT 01/11/2010 | VARIOUS..........cc.c.... 9,414,096 8,550,000 53,110
135087 XW 9| CANADA GOVERNMENT 02/24/2010 | RBC DEXIA........ocvieeiieieieisiecie st sssse s sssssse s sssessessessssnss | sressesssinsas 1,154,698 | oo 995,000 12,635
135087 YN 8| CANADA GOVT 03/04/2010 | VARIOUS..........ccconne. 2,237,535 2,134,000 15,430
135087 YR 9| CANADA GOVT 02/16/2010 | NBC CLEAR 433,798 | oo 425,000 [ ..oovvoniireieeei s 3,493
135087 YZ 1|CANADA GOVERNMENT 06/08/2010 | NBC CLEAR 947,285 | ..o 932,000 894
135087 ZC 1|CANADA GOVERNMENT 03/03/2010 | VALEUS MOB.......... 5,488,896 5,555,000 36,907
135087 ZF 4| CANADA GOVT 11/04/2010 [ RBC DEXIA........coviiiririiicisri ettt ssssessenssesssnnss | esssesinenes 1,454,816 1,388,000 18,367
135087 ZK 3| CANADA GOVT 09/15/2010 | LAURENTI 1,041,710 1,043,000 [ .ooovvrrereereriererieeeesenisseeniens 1,500
13509P BG 7| CANADA HOUSING TRUST ....... 03/04/2010 | RBC DEXIA 12,555,714 | oo 12,067,000 99,974
62620D AA 9| MUN FIN AUTH B C CTF DEP..... 09/02/2010 | CASGRAIN CO. 1,580,355 1,500,000 18,105
642869 AB 7|NEW BRUNSWICK PROV CDA.......c.coovvrerrrrirerinrinns 12/06/2010 521,465 | ..o 500,000 678
683234 8J 0|ONTARIO PROV CDA... 09/17/2010 1,990,275 1,970,000 31,528
683234 YD 4|ONTARIO PROV CDA... 09/03/2010 1,319,916 1,272,000 16,215
683234 ZP 6|ONTARIO PROV CDA 05/27/2010 | CASGRAIN CO. 489,570 | oo 500,000
74814Z EF 6| QUEBEC PROV MEDIUM TERM N 05/12/2010 [ HSBC SEC INC.....couiviuiiiuirieissenesessssssssensssss s st snsssensssnsssssssnsssnssnsnes | sessssssssesas 1,011,920 1,000,000 22,877
1099999. T0tal - BONAS = All OthEI GOVEIMIMENL. ...t eisieteseeessessseeessees et ess e eessee8 e 8o E8 8 eE 8488888881488 £ £E 8o E 081100 EfeeEEoeEE 1oL 1L R E oL E LA E 4L E L84S E LRkt 43,304,499 | .o 41,331,000 366,499
Bonds - U.S. States, Territories and P ions
452152 CQ 2|ILLINOIS ST. 02/19/2010 | MORGAN STANLEY. 543,090
64966G C9 1|NEW YORKNY | 0311972010 | KEYBANK ......vvriiiiiiierinsiesssiesesss st sssessssenes 1,047,119
93974C QC 7| WASHINGTON ST.....ouuiiiuirmirsinisssessssssssssenssensssess s sensseesssssssssssssssnsssssssnssssssens | aosssssssnsnens 01/15/2010 [ MERRILL. ...ttt ssnsssnes | sensssssssesas 557,510 | v 500,000
1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS.............cc.evueueveiruiierietetetererteeeteeeteteseetetesseeeesessetesessssesesesssesasess  tetessssessssssetesssssessssesetesessssessesesesesessssessssesesesassetassssesesesassesassnsesesesassesansseees 2,147,719 1,925,000 [ ..oocvivvieeieiieeeeeceeeeee e 6,809
Bonds - U.S. Political Subdivisions of States
717883 LD 2| PHILADELPHIA PA SCH DIST.. ... | 12/08/2010 | BARCLAYS US FUN 556,645
2499999. Total - Bonds - U.S. Political Subdivisions of States 556,645 0
Bonds - U.S. Special Revenue and Special A
011842 RJ 2| ALASKA STINTL ARPTS REVS ....oooiiiiiiineiieeineiseisssisssssssesisessssssssssssssssesssans | sevesssesassens 09/15/2010 | RBC CAPITAL........ 401,340 [ oo 375,000
040654 MY 8|ARIZONA ST TRANSN BRD HWY......... . | 05/27/2010 | LEBENTHAL 346,569 | ..o 300,000 [ ..oovverrerrereererierierieeeenened 6,292
04780M ME 6|ATLANTA GA ARPT REV. .| 12/16/2010 [ CITIGROUP........ocoorreerrrrirrrrerinnes 2,171,580 2,000,000
052414 LN 7| AUSTIN TEX ELEC UTIL SYS.....citiiiiriierinriieissinsisesiessiessssisssssesssssssessesssssssenes | sevesnsesssiens 06/11/2010 [ CITIGROUP........cvorvericrinrrierires 383,768 | ... 350,000 [ ..oorverrirrereirien s 1,799
13066Y RJ 0| CALIFORNIA ST DEPT WTR RE 12/02/2010 | SALOMON BROS 834,833 | ..o 750,000 [ .ooovvvrrereereeseeeserienieseseessneeerees 4,896
130795 E2 9|CALIFORNIA STATEWIDE CMNT. .... | 12/16/2010 | MORGAN STANLEY. 4,066,101 3,900,000 43,333
176553 ER 2| CITIZENS PPTY INS CORP FLA . | 03/24/2010 | J P MORGAN 531,180
181006 GF 8| CLARK CNTY NEV PASSENGER FAC CHARGE REV.......c.ccoconmiiirinnirneiiesincsissiserins 10/15/2010 | CITIGROUP.........covvrrrrrriseirrerisiin 339,690
20774U 5L 5| CONNECTICUT ST HEALTH & E......oouiiuiiirieiieniciiisnieiiesiesesssenissessesisesssesssns | cesesiensninens 12/16/2010 | BARCLAYS US FUN......couuiimiiriiiriniiieiiessiesssesisssssessessssessenssssesssssesssenines | essssesinenes 528,310 | ..o 500,000
312942 CB 9|FHLMC PC GOLD COM ....| 08/31/2010 | J P MORGAN 10,339,315 | oo 10,001,000 14,446
312942 FF 7|FHLMC PC GOLD COM .| 08/31/2010 | BARCLAYS US FUN 20,467,969 | ....ovvviriiririiees 20,000,000 28,889
B1412R D5 3 FNMA oot | criesiieeniens 03/31/2010 | BARCLAYS US FUN........covtmiirriniiieiieriiesiesississesssssssssessssssssssssssssssssnsssssssses. | sesssesssssenns 23,977,369 | ..ovvreereereieenerieereeienieens 23,880,355 35,821
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31419A DS 3|FNMAPASS-THRU LNG30Y 11/30/2010 | J P MORGAN 12,413,326 ..11,393,272 22,787

31419 SH 2|FNMA PASS-THRU LNG30Y. 12/14/2010 | WELLS FARGO............... 14,693,481 14,886,541 19,849

31419K GD 1|FNMA PASS-THRU LNG30Y .| 12/16/2010 | J P MORGAN 9,835,588 | ...cevirrierriene s 10,060,374 13,414

31419L QD 8|FNMA PASS-THRU LNG30Y. ....| 11/30/2010 | JEFFERIES & CO 10,028,647 9,851,626 13,136

34074G DE 1|FLORIDA HURRICANE CATASTR . | 05/14/2010 | J P MORGAN 530,975

341507 E7 2|FLORIDA ST BRD ED LOTTERY 12/02/2010 | MERRILL. ..o 566,955

419794 YC 0[HAWAII ST ARPTS SYS REV .... | 03/25/2010 | CITIGROUP.. 522,605

442435 YM 9|HOUSTON TEX UTIL SYSREV . .... | 08/25/2010 | RBC CAPITAL........ 602,065

452227 DJ 7 |ILLINOIS ST SALES TAX REV......ciuiiriiieineiieeiiesiseesss s st ssesssesens . | 06/16/2010 | CABRERA 274,855

463608 U3 1|IRVINE CALIF IMPT BD ACT............. 12/02/2010 [ MERRILL.....coooverrriniricrirs 1,100,000

542690 W2 4|LONG ISLAND PWR AUTHN'Y. 12/15/2010 | MORGAN K 1,106,200 1,000,000 [ oooverrereirnieneierieeeeeseeisseeinad 6,806

592041 QP 5|MET GOVT NASHVILLE & DAVIDSON CNTY TENN.......coovumiiiinereinnneiennsissesniernnns | cennsnssnnines 04/15/2010 | DAVENPORT & CO....oovvuiiiiiiieiecieie st ssssesssssesssssssesssssnes | sressessssnnas 287,723 | oo 250,000 625

59259Y EV 7 |METROPOLITAN TRANSN AUTH 12/02/2010 | MORGAN K 562,410 ...500,000

59333P ZK 7 |MIAMI-DADE CNTY FLA AVIAT. ....| 12/01/2010 | DEPFA ACS BANK 549,455

626207 VM 3| MUNICIPAL ELEC AUTH GA........ . | 06/16/2010 | SEIBERT BRANFD 451,532 [ oo 400,000 [ ..oorvonrirrereeieeirerereee i 9,917

64579F K2 8|NEW JERSEY HEALTH CARE FA 12/20/2010 | WACHOVIA 2,080,340 2,000,000 15,833

646135 K4 4 |NEW JERSEY ST TRANSN TR Fu...ooiiiiiiiiiiiieiierieiesissisesiessisessessssisssssesssssins | sevesssesssnens 12/06/2010 | PIPER JAFFREY ......oiviiiimiiiiiiiieiesisiissiessiesiessesessssssssssssessesessssssssssssins. | ossseessnenes 1,158,740 1,000,000 26,583

649674 JD 1|NEW YORKN Y CITY HEALTH 10/20/2010 | J P MORGAN 114,151 ...100,000

650035 VM 7|[NEW YORK ST URBAN DEV COR 12/02/2010 | MORGAN STANLEY 577,085

665245 XM 3| NORTHERN ILL UNIV REVS 12/15/2010 | BMI CAPITAL 537,928 | ..o 515,000

665444 JD 8|NORTHERN MUN PWR AGY MINN .... | 12116/2010 | JANNEY MONTGOMERY. 1,058,040 1,000,000 [ oooverrereirereerierieeieeeseeiseeeniens 8,472

721876 QH 6|PIMACNTY ARIZ SWR REV............ .| 06/03/2010 | RBC CAPITAL........ 827,813 | e 750,000

745235 TH 4|PUERTO RICO PUB BLDGS AUT. 12/16/2010 | WACHOVIA 2,132,120 2,000,000 51,944

745268 6J 6|PUERTO RICO ELEC PWR AUTH.... .... | 12/15/2010 | MESEROW. 557,860

74526Q XS 6|PUERTO RICO ELEC PWR AUTH . | 04/23/2010 | MORGAN STANLEY.......ovrimrvrmrimeimermerinssiessenesseesssssesnns 269,603

75076P AF 2 |RAILSPLITTER TOB SETTLEME 12/01/2010 | CITIGROUP.........covumrireriseirieiiniin 508,850

75076P AG 0 |RAILSPLITTER TOB SETTLEME 12/16/2010 | CITIGROUP.........cocorvriririnrirrnrinriens 2,024,720

796253 U4 2|SAN ANTONIO TEX ELEC & GA... 12/06/2010 | MORGAN K 582,535

837123 FP 8|SOUTH CAROLINA ST PORTS A 11/30/2010 | MORGAN K 921,137 ...825,000

944514 LL 0|WAYNE CNTY MICH ARPT AUTH 12/17/2010 | J P MORGAN 2,059,360 2,000,000 | ..eeeurearrierieneeeeeeneien s 1,667

944514 LV 8| WAYNE CNTY MICH ARPT AUTH 12/09/2010 | SEIBERT BRANFD 524,640 | ..o 500,000

957366 CC 9| WESTCHESTER CNTY N Y HEAL.....oiviiiiiiiiiiniiniinissiisnsisenisensssesssssssnsssenssensssessnssnnes | sevesssesssneens 12/17/2010 | GOLDMAN (1).seiveurisreseresiasssnssssssene et sesssnes | sossssscnssenes 1,824,563 1,850,000 263
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments 135,673,326 ....131,838,168 365,243

Bonds - Industrial and Miscellaneous

02666Q F3 2[AMERICAN HONDA FINANCE PRIV PLACE...... ... | 03/09/2010 | BANKAMERICA 999,600 1,000,000

035229 DB 6|ANHEUSER BUSCH COS INC ....| 07/112/2010 | J P MORGAN 2,197,040 2,000,000 41,689

06051G DZ 9 |BANK AMER FDG CORP .... | 06/14/2010 | BANC OF AMERICA. 1,699,035 1,500,000 [ ..ooverrercerreierieriereeeeseeiserieriens 5,083

06051G EB 1|BANK OF AMERICA ......... . | 03/08/2010 | BANC OF AMERICA.......... 998,990 1,000,000

06051G ED 7 [ BANK AMER FDG CORP.......ccotvimiiiieriiiiesisiaiie s esssssssssssssssssesssesssssssssesenes. | seeessesssesens 08/17/2010 | BANC OF AMERICA........cooiviririiiniriniieiiesesesseisssese st sesisssisssssessesssnee | sevesesesssenns 998,760 1,000,000

06406H BS 7 |BANK NEW YORK MTN BK ENT........ v | 12102/2010 | MORGAN STANLEY......cevvrmirimrimeemereensiseesenisseesessssssseninenes 3,748,875 3,750,000

06739G AR 0 |BARCLAYS BANK PLC vee | 01/05/2010 | BARCLAYS US FUN.....couiiriiiiciriiiseiie et 1,983,660 2,000,000

06739G BB 4 |BARCLAYS BANK PLC .1 03/30/2010 | BARCLAYS US FUN........tvmmrimiriiiieeieesssiseisessesss s essssssssesssessssssssssssnens 2,999,850 3,000,000

07388P AE 1 |BEAR STEARNS CMBS 2006-PW. 10/22/2010 4,329,375 4,000,000 15,025

161571 BT 0| CHASE ISSUANCE TRUST 2007.......0uevimrireermiiniiieriesesrissesssisesiessesesessssssssssssenins | cosessensiinens 1173072010 | CHASE. ...ttt | ceessienirenes 4,619,063 4,000,000 10,460

17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST.......ovvimirierirrereersrinersssisnenienes .... | 03/25/2010 10,862,500 ..10,000,000 78,764

210518 CQ 7|CONSUMERS ENERGY CO .| 01/19/2010 | JEFFERIES & CO. 796,980 750,000 14,949

210518 CR 5| CONSUMERS ENERGY CO......ovvuriermrimirmerireeireeseesssssesiessseesssesssssssssssssssssssessesssnee | sesesssessesns 07/27/2010 [ KEYBANK .......ouvtrriieimeinerie i sssssse st ssssssssessesssssssssssssssensne | sesssesssssesns 1,150,670 1,000,000 22,969
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216871 AE 3|COOPERU S INC 12/02/2010 | GOLDMAN (1) 497,615 ...500,000
22546Q AE 7 |CREDIT SUISSE NEW YORK ....| 03/18/2010 | CS FIRST 1,996,820 2,000,000
23311R AD 8|DCP MIDSTREAM LLC PRIV PLACE.... .| 03/08/2010 | J P MORGAN 749,190 [ oo 750,000
24422E QY 8|DEERE JOHN CAP CORP MTNS BE w.o | 12117/2010 | VARIOUS........coovvvvnene 2,024,400 2,000,000 | ..ooovvermeireeieein 8,440
26441Y AU 1|DUKE REALTY LP .| 03/25/2010 | WELLS FARGO.... 999,830 1,000,000
278865 AH 3|ECOLABINC 01/05/2010 | JEFFERIES & CO. 2,144,700 2,000,000 38,729
345397 VN 0|FORD MOTOR CREDIT CO LLC .......... .... | 12/06/2010 | DEUTSCHE BANK. 2,140,000 2,000,000 21,000
36962G 4J 0|GENERAL ELEC CAP CORP MTN.... ... | 01/05/2010 | MORGAN STANLEY. 996,580 1,000,000
38141E A7 4|GOLDMAN SACHS GRP INC MTN... ....| 07/21/2010 | GOLDMAN (1) 499,410 | v 500,000
437076 AP 7|HOME DEPOT INC......ccoovvrvrrrrernae ... | 07/28/2010 | CS FIRST. 558,040 | .oooverrrermerereerieees s 500,000 11,325
44923Y AD 9|HYUNDAI AUTO RECV TR 2010........ .| 08/19/2010 | BANC OF AMERICA............ 4,999,533 5,000,000
46625Y NC 3| JP MORGAN COM MTG 2005-LD........coerrrririrerieieieeieiescisiesseisssssesse s ssssessessnns | evessssssssesas 04/27/2010 | ROBERT BAIRD & CO.....cooviiiieierieieiieieieesse et sssssssssssssess | cosssessssnsnes 152,320 | oo 150,000 573
50075N AV 6 |KRAFT FOODS INC v | 11/16/2010 | CHASE. ... 1,749,405 1,500,000 21,948
50075N BA 1 |KRAFT FOODS INC ....| 02/04/2010 | DEUTSCHE BANK...... 991,760 1,000,000
548661 CQ 8|LOWES COSINC oo . | 04/12/2010 | J P MORGAN 998,180 1,000,000
59023B AE 4|MERRILL LYNCH & CO INC . | 10/22/2010 | BARCLAYS US FUN 2,227,422 2,000,000 | ..oooveormeereneeeee e 8,168
59217G  AA 7| METROPOLITAN LIFE GLOBAL.......ovrvirurrirmrrermerensresensssssssssssssssssssssssessssssssssssns. | sosessnessssnns 01/06/2010 [ UBSW.....ouvvererireeeseesseeesessssesssssssssss s ssss st ssss st sssssssssssssssssesssssessssnns | sosesssesssnns 997,510 1,000,000
61532X AC 0|MONUMENTAL GLOBAL FDG III .... | 09/16/2010 | JEFFERIES & CO. 4,073,738 3,750,000 36,004
61747Y CL 7 |MORGAN STANLEY .... | 01/21/2010 | JEFFERIES & CO. 499,550 | c.vuereirieie s 500,000
62875U AA 3 |NBC UNIVERSAL INC .| 04/27/2010 | J P MORGAN 1,996,900 2,000,000
652482 BT 6|NEWSAMER INC 12/09/2010 | JEFFERIES & CO. 1,212,170 1,000,000 19,742
666807 BC 5|NORTHROP GRUMMAN CORP.... .| 11/01/2010 | CITIGROUP, 2,247,098 2,250,000
693476 BH 5|PNC FUNDING CORP 02/03/2010 | MORGAN STANLEY. 999,000 1,000,000
693476 BL 6|PNC FUNDING CORP... ... | 08/04/2010 | J P MORGAN 497,280 | oo 500,000
69362B AW 2|PSEG POWER ... | 03/29/2010 | MORGAN STANLEY. 995,720 1,000,000
713448 BN 7|PEPSICOINC.....ccooooommrrirrrennn. . ....| 01/11/2010 | BANC OF AMERICA. 1,993,300 2,000,000
74456Q AX 4| PUBLIC SVC ELEC GAS CO MT....o.iiiiirirmerirmcrissesssssssssssssssssssssssesssssssssssssssenes . . | 08/03/2010 | WELLS FARGO............... 997,480 1,000,000
760759 AH 3 |REPUBLIC SERVICES INC PRIV PLACE 03/01/2010 | J P MORGAN 499,925 ...500,000
77340R AH 0|ROCKIES EXPRESS PIPELINE PRIV PLACE .... | 03/17/2010|J P MORGAN 999,380 1,000,000
78442F EJ 3|SLM CORP . .... | 03/17/2010 | BANC OF AMERICA............. 983,180 1,000,000
822582 AM 4| SHELL INTERNATIONAL FIN ........... vivr | 03/18/2010 [ BARCLAYS US FUN.....oooiiimiiirieieiieiisseisssssssessssssss st sssssessssees 995,280 1,000,000
826200 AC 1|SIEMENS FINANCIER . | 08/24/2010 | MESIROW.... 1,170,350 1,000,000 20,285
828807 CF 2| SIMON PPTY GROUP LP.. 08/09/2010 | CHASE. 249,013 ...250,000
887317 AF 2 |TIME WARNER INC veve | 03/03/2010 | BANKAMERICA. ..ottt 1,495,050 1,500,000
893045 AC 8| TRANS-ALLEGHENY INTST LIN....coouuiiermreermeeeseeeseseseeesssesssssesssssessssssssssssssssssssnees veer | 01/19/2010 | CHASE. ... 1,494,390 1,500,000
907818 DG 0| UNION PAC CORP........ccccosvrumrrnnes ....| 07/28/2010 | J P MORGAN 995,250 1,000,000
91159H GU 8|US BANCORP ....| 03/01/2010 | MORGAN STANLEY. 998,260 1,000,000
91159H GX 2|U S BANCORP MTNS BK ENT.. . .| 07/22/2010 | MORGAN STANLEY. 999,020 1,000,000
913017 BR 9| UNITED TECHNOLOGIES CORP ......coovtrurrrirmrrirmeeemsresssssssssssessssssssssssssssssssssnnns | covssessssnnnees 02/23/2010 [ CITIGROUP.......cocveimrermreseeeisessssessssssssssssssess s ssssssssssssssssssssssssssssssns | wossssssssesnns 995,010 1,000,000
92857W AE 0|VODAFONE GROUP PLC NEW ... | 12/02/2010 | J P MORGAN 1,889,633 1,750,000 31,925
96950F AD 6 |WILLIAMS PARTNERS L P. ... | 02/04/2010 | VARIOUS........ccocoovnne 2,000,690 2,000,000
980888 AC 5|WOOLWORTHS LTD ... | 09/14/2010 | CITIGROUP 499,415
982526 AM 7 |WRIGLEY WM JR CO. .| 07/27/2010 | BNP PARIBAS.. 1,003,257
02137Z AE 4 |ALTAGAS INCOME TRUST 03/22/2010 [ SCOTIA Cooovvvevrrerreeeseeeseessssesssssssssss st esess st ssss s s sssssssssssns | wossesssssssnns 1,499,820
07786Z AG 2 |BELL ALIANT REGL COMM 09/08/2010 | CIBC. 499,970
07813Z AX 2|BELL CDA MEDIUM TERM NTS... 11/29/2010 | CIBC. 299,496
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136069 DQ 1| CANADIAN IMPERIAL BANK . 10/21/2010 | CIBC. 798,312
350852 BA 3|407 INTL INC MTN CDS- 12/08/2010 | NBC CLEAR 722,134 13,394
37252B AB 8 GENWORTH MI CDAINC.........ccc..... 12/13/2010 | SCOTIA C 500,000
580563 AA 2|MCGILL UNIVERSITY HEALTH 07/09/2010 | RBC DEXIA 499,780
62895Z AE 0|NAV CANADA ... 04/06/2010 2,000,057 10,817
775109 AR 2|ROGERS COMMUNICATIONS INC.. 09/22/2010 499,725
780085 G3 4|ROYAL BK CDA MONTREAL QUE 01/20/2010 | RBC DEXIA........oovieireieciiiescieiesisse st 499,815
B797IM AM 5 TELUS CORP.......iiuuiterteieseesssisers sttt [T 07/20/2010 [ SCOTIA C...ovovrieisiriserissssess sttt snsssnssnsensnne | senssesssssesas 398,976 400,000
3899999. Total - Bonds - Industrial and Miscellaneous............ 103,104,537 ..98,988,000 434,615
8399997. Total = BONAS = PAIM 3. s 335,074,107 325,562,168
8399998. Total - Bonds - Summary Item from Part 5..........ccooovvriieinnnnnns 1,683,234 1,700,000
8399999, TOA = BONMS.......coiveiieiecteiei ettt s ettt et e b ke bses et et e s ebebesseset et e s e s ek esseses s et et ebsseses s esesebsasesesanseteses  ehesessesesetassesesessese s et s et e et e b ekt Reh e R e h ek b R b ke etk bbbttt et et bt n ettt nrn 336,757,341 327,262,168 | ...coovveveiiieeiieeeeeceenn 1,454,992
Common Stocks - Industrial and Miscellaneous
002824 10 0 ABBOTT LABS......couiiuiiuiiiiieeiseise st ssss s nsinnns | oevisssesssinns 04/30/2010 | VARIOUS..........cc.c.... 65,000.000 3,390,505
029912 20 1|AMERICAN TOWER CORP .... | 12/116/2010 | BNY BROKERAGE... 30,000.000 1,488,735
03073E 10 5|AMERISOURCEBERGEN CORP .| 02/12/2010 | BNY BROKERAGE... 40,000.000 1,088,820
032654 10 5| ANALOG DEVICES..........covvirrimiiiiiiniiiesiesieessssisssse s ssssessssisssssessssssesssesssssssnenss. | sevesssessssens 04/09/2010 [ VARIOUS.......oouivumiiirrirriiiisiie st ssessennns | stesessssesssesssesssesesssssesisens 350,000.000 | ...oovermrermeiiierierieeeienieeiene 10,063,964
037833 10 0| APPLE COMPUTER......tttueitrrermrsueisse sttt ss st sssssess s ssessssssnens ... | 11116/2010 | BNY BROKERAGE.............c..c.... 13,000.000 3,823,260
060505 10 4|BANKAMERICA CORP NEW............. veve | 0412612010 | VARIOUS.......ouiiiiiiiiiircisseiss sttt ssisnsssns | esissssssssessssesssesssesssssnad 605,000.000 | ...oovorerereineireiieiieeereeineinns 10,264,027
111320 10 7| BROADCOM CORP.......coooivimrimriiineniesisissenissesssessesssssssssssssaes ver | 05/04/2010 | BARCLAYS US FUN......oormiirmrimiimeiiesineereeissisesssessessess st 40,000.000 1,356,148
126650 10 0| CVS CORP.....ouvvuriiireieieitsete st .... | 06/09/2010 | VARIOUS...........ocn.... 110,000.000 3,702,642
166764 10 0|CHEVRONTEXACO CORP. . | 04/30/2010 [ VARIOUS..........ccooeuc. 65,000.000 5,268,773
17275R 10 2|CISCO SYSTEMS INC... 12/17/2010 | BNY BROKERAGE .120,000.000 2,348,069
191216 10 0|COCA COLA CO . | 04/20/2010 | VARIOUS.................. 140,000.000 7,667,794
219350 10 5|CORNING INC v | 1211672010 | BNY BROKERAGE...........couciuuieuiiierierisesiseesssiessessesesess s ssessssesssssssssses | oesessssssssssssssssssesssasssssens 150,000.000 2,855,810
254687 10 6|DISNEY WALT CO ....| 06/14/2010 | BNY BROKERAGE... 50,000.000 1,717,400
278058 10 2|EATON CORP. .| 01/25/2010 | MERRILL 15,000.000 987,051
278865 10 O|ECOLABINC..... 02/12/2010 | BNY BROKERAGE... 50,000.000 2,071,088
302182 10 O0[EXPRESS SCRIPTS.. .| 02/23/2010 | BNY BROKERAGE... 15,000.000 1,323,719
30231G 10 2 |EXXON MOBIL CORPORATION... .... | 10/22/2010 | VARIOUS 55,000.000 3,614,910
38141G 10 4|GOLDMAN SACHS GROUP INC... .... | 04/26/2010 | VARIOUS 26,000.000 4,413,861
38259P 50 8 GOOGLE INC.......oouririermirimiieeiiesieeeseeiseisesi sttt .| 04/16/2010 [ BNY BROKERAGE...........cuuuiiuirieriericesreisssiesiesessesssisssssessesessessssssssssesssenss | esesnsessssssns 2,000.000 1,126,071
438516 10 6|HONEYWELL INTL INC. 02/22/2010 | VARIOUS . 75,000.000 2,980,775
452308 10 9|[ILLINOIS TOOL WKS INC. voee | 1071972010 | BNY BROKERAGE........ooviiiririiiiisciesisisisesiessss e sssnsssssensns | svssessssssssessssssssssssssessonsne 123,400.000 5,700,246
459200 10 1|INTERNATIONAL BUSINESS MACHS. .| 07/20/2010 [ VARIOUS..........cccoenc. 20,000.000 2,538,886
46120E 60 2|INTUITIVE SURGICAL INC werr | 10/20/2010 [ BNY BROKERAGE...........cooumiiimiiiiiiieeiissiissseesssiese s essssesssssnees | sessesessnsssonns 5,000.000 1,285,654
46625H 10 0|JP MORGAN CHASE & CO....... .... | 04/30/2010 | VARIOUS 75,000.000 3,336,603
478160 10 4|JOHNSON & JOHNSON.... .| 03/09/2010 | VARIOUS 45,000.000 2,862,241
500255 10 4| KOHLS CORP.....covuuiiiiiieieeirittiie ittt nsisnsaenes | revesssesnsiens 1111212010 [ VARIOUS.......ooiiiiiiiiecie sttt enssnises | rerestsssssssesssesssenses e 180,000.000 9,883,083
50075N 10 4 |KRAFT FOODS INC................. [ 01/26/2010 [ VARIOUS.......couevinrirrineeieesserie e ssssse st ssssssenns | sessssssssssssessssesssassssssesssnens 140,000.000 3,978,386
526057 10 4 |{LENNAR CORP. 10/25/2010 | BNY BROKERAGE...........c.coocn.... 50,000.000 747,765
574599 10 6|MASCO CORP........cccoovvrririrs .... | 10/25/2010 | BNY BROKERAGE.................c.... 50,000.000 562,355
580135 10 1|MCDONALD'S CORP .1 01/22/2010 [ BARCLAYS US FUN.......oviiiiiiineiieiieeieeeiesissisessssssss st sssssssssssesssesisees | aesssesssssessssssssssssesssesssasesas 15,000.000 962,384
58155Q 10 3 [ MCKESSON CORP.......cooiiiiieimrimiiiiiesii it sssess st ssss s sassssesnnes | seesssenssesens 10/18/2010 | VARIOUS.................. 40,000.000 2,645,632
585055 10 6|MEDTRONIC INC .... | 06/09/2010 | BNY BROKERAGE...................... 30,000.000 1,142,313
58933Y 10 5|MERCK& COINC | 0412812010 | VARIOUS.......ooooiiiie ettt sss s snsanies | suessessessssssessssssssnsnes 520,000.000 18,821,096
61166W 10 1| MONSANTO CO NEW.......coirimririrreienieisesiessessiesssesesssssssssssssessssssssesssssssssssssssessnns | sesssssessssen 04/16/2010 | VARIOUS..........ccconn.. 35,000.000 2,301,570
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617446 44 8| MORGAN STANLEY DEAN WITTER&CO 04/15/2010 | BARCLAYS US FUN ...40,000.000 1,233,976
637071 10 1 [NATIONAL-OILWELL INC .| 03/26/2010 | VARIOUS..........ccvvvuee 60,000.000 2,422,509
681919 10 6| OMNICOM GROUP INC.... ....| 10/19/2010 | BNY BROKERAGE.............cosvvvrne. 70,000.000 2,701,060
713448 10 8|PEPSICO INC MTN veee | 031712010 [UBSW....oouivirririsieisssissessss s esssssenes 20,000.000 1,326,798
718172 10 9| PHILIP MORRIS INT'L | 031712010 [ UBSW....vooevereriiriiseisesesesessssssesssesssessssssssssssssssnes 20,000.000 1,037,796
74005P 10 4|PRAXAIR INC. 04/12/2010 | BARCLAYS US FUN ...15,000.000 1,274,726
747525 10 3|QUALCOMM INC .... | 06/16/2010 | VARIOUS...........ccoooen.. 130,000.000 4,892,340
78464A 69 8|SPDR SERIES TRUST......ccoorvvrenne. veve | 0411512010 [ VARIOUS.......coooreemeeineeeiseeesssesssssessssssss s sessssnses | eesssassssssssssasssssasssassseos 120,000.000 3,158,000
806857 10 8|SCHLUMBERGERLTD.......... ... | 02/22/2010 | WEIL, HOWARD... 40,000.000 2,485,462
81369Y 60 5|SELECT SECTOR SPDR TR veve | 0412712010 [ VARIOUS......coooiveemreeneeesseessssessssessssesss st sssssssssssssss | osesssssssssssssssnessssassssanesens 760,000.000 | voooocvereerernrereereeeeeneeeeeeens 12,606,552
855030 10 2|STAPLESINC .| 03/03/2010 | VARIOUS 80,000.000 1,837,500
87612E 10 6 |TARGET CORP.......ccccovrrrrirrnnne 04/08/2010 | VARIOUS.........cocovvvuee 50,000.000 2,643,727
883203 10 1|TEXTRONINC.. .... | 10/20/2010 | BNY BROKERAGE.............coce0eene. 50,000.000 1,007,085
88579Y 10 1|3M COMPANY... veer | 0412712010 [ BARCLAYS US FUN.....oociiimeiiieiiiiiise e sssssssssesss s st sssssssssssssssssnss | sosmessssasssssasssssesssssesssssanssssas 15,000.000 1,341,141
88732 20 7|TIME WARNER CABLE INC.. | 03/08/2010 | UBSW.....coouvermrermeeesneeessessssesssssesssesssssessssssssssessssssssssssnnes 25,000.000 1,225,450
902973 30 4|US BANCORP DEL . 12/14/2010 | BNY BROKERAGE..........o.cooumiiireiieiiesiseeessseessssessssssssessssssssssssssessssssssnns | sesssssssssssssssssssssssns s 200,000.000 5,257,380
931142 10 3| WAL-MART STORES INC......ccovvrurmrrermrrirmmresmsesssesssssssesssssssssssssssssssssssssssssssssssssnsss | covsnessssnnnees 10/13/2010 | BNY BROKERAGE...........cccocn. 20,000.000 1,085,578
949746 10 1|WELLS FARGO & CO NEW.. 10/20/2010 | BNY BROKERAGE... 80,000.000 2,287,740
959802 10 9|WESTERN UNION CO v | 1111172010 [ BNY BROKERAGE..........covomuiviiiiiiiesiise i sssisnnees | oeessssssssss s ssssesss s 380,000.000 6,590,325
98310W 10 8| WYNDHAM WORLDWIDE. veve | OTM6/2010 | BEAR. .....oooverceecieiiesse e 50,000.000 1,028,350
G24140 10 8|COOPERIND........ .... | 04/30/2010 | BNY BROKERAGE 52,400.000 2,438,107
H27013 10 3|WEATHERFORD INTERNATIONAL.. veer | 04/16/2010 [ WEIL HOWARD.......coourermrirmereseresssssssesssssessssessssssssssssssssssssssnnees 50,000.000 844,385
H8912P 10 6|TYCO ELECTRONICS LTD SWIT. .| 07/20/2010 | BNY BROKERAGE 35,000.000 843,532
001986 10 8|ARC ENERGY TR 06/17/2010 | VARIOUS..................... 31,700.000 665,092
008474 10 8| AGNICO-EAGLE MINES  .......ovorreeieeireeeisseesssesssssssssseessssssssssssssssssesssssssssssssssneees 09/13/2010 | VARIOUS 2,300.000 149,986
008916 10 8| AGRIUM INC......oomvormeireeiieiiseeiseiesseess sttt 12/13/2010 | VARIOUS 5,200.000 375,590
063671 10 1|BANK MONTREAL QUE.... 06/08/2010 [ VARIOUS.......ooourvimeiimessssessseesssesssssssssssssssesssss s s sssssssssssss. | sesssssssssssssssssessssssssssensssnns 7,600.000 463,446
073176 10 9|BAYTEX ENERGY TR... 07/20/2010 | VARIOUS. 13,500.000 418,094
112585 10 4|BROOKFIELD ASSET MANAGE . 09/23/2010 | VARIOUS 12,400.000 348,395
13321L 10 8 CAMECO CORP.......coooverrrrerrrrerrrrrnes 12/13/2010 | VARIOUS 13,700.000 522,572
136375 10 2|CANADIAN NATL RY CO 04/01/2010 [ VARIOUS........coomeeiriiireeeieeeiseessessss st ssssssnsss | sessnessssnssssssssssesssssasssssensssss 7,400.000 410,647
13645T 10 0| CANADIAN PACRY LTD... 09/13/2010 [ VARIOUS.......cooouvermeeimeesssessssessssesssssssssssssssessssessssssssssssssssssssssssssssssssssnsss. | sessessssssssssesssnsssssnssssnsessan 2,100.000 132,737
15118Q 10 9|CELTIC EXPLLTD.... 11/03/2010 | VARIOUS. 20,600.000 260,763
15135U 10 9|CENOVUSENERGY INC ... 08/06/2010 | VARIOUS bbbt | bt 9,700.000 281,772
239590 20 1|DAYLIGHT ENERGY LTD 05/05/2010 | VARIOUS.........oovvvonneee 28,800.000 319,757
25675T 10 7 |DOLLARAMA INC. 04/13/2010 [ RBC DEXIA. ...ttt sesssssnssins | sosessssssssssesssssassssssesssnesssns 14,000.000 344,400
380956 40 9|GOLDCORP INC NEW. 02/12/2010 [ VARIOUS.......ooouierreeeimneesssessssessssesssssesssssssssesssssssssssssssssssssssssssssssssssssssnnsss. | sesmesssssssssssssssanssssanssssnssssnd 6,400.000 251,456
39945C 10 9|CGI GROUP INC 02/05/2010 | VARIOUS 141,908
443628 10 2|HUDBAY MINERALS INC ....ccccovvrvrrnne 11/05/2010 | VARIOUS..........coccvvene. 22,200.000 339,827
450913 10 8|IAMGOLD CORP 1201312010 | CS FIRST...cvooeeeraeeeteeeseeessseessseesssseesssesss st sssssssssssssssssssssssssssssssssssssssassssns. | sesssssssssssssssssssssasssssanssssnsesns 1,000.000 17,785
453038 40 8|IMPERIAL OILLTD....coooormrrvrrrrrirnnnes 12/13/2010 | VARIOUS.................... 387,222
46579N 10 3 |[IVANHOE MINES LTD...covvvvrrrrerrrrernns 11/16/2010 | VARIOUS 10,200.000 262,104
496902 20 6|KINROSS GOLD CORP... 12/13/2010 | VARIOUS 37,881.600 738,005
559222 40 1|MAGNA INTL INC 11/03/2010 | VARIOUS..........coccvvene. 11,600.000 747,023
56501R 10 6| MANULIFE FINANCIAL CORP ... 12/20/2010 | VARIOUS 17,000.000 290,084
653905 10 9| NIKO RESOURCES LTD 11/03/2010 | RAYMOND......covitrmritrmriireeiieesiessisssss s sssssessssssssssssssnnses | evsssssssssssssnns 2,300.000 227,353
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73755L 10 7|POTASH CORP SASKINC.... 10/26/2010 | VARIOUS 2,300.000 335,579

760975 10 2|RESEARCH IN MOTION .| 12/20/2010 | CS FIRST. 5,200.000 320,932

820904 20 9|SHAWCORLTD 06/15/2010 [ VARIOUS........couivunrirrireiseeseisesiesises st issssssssssssssesssssssssssnsss. | oesssessssssssssssssesssessssssssssan 7,300.000 210,536

828336 10 7|SILVER WHEATON CORP.................. 10/07/2010 | VARIOUS 13,400.000 338,599

878742 20 4|TECK COMINCO LTD 10/14/2010 [ VARIOUS........coviiiiiiiieiiesie st ssesssensens | sossssssssensnenes 2,000.000 82,688

89156V 10 6| TOURMALINE OIL CORP.. 12/14/2010 | VARIOUS. 17,400.000 353,046

91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL vo | 08/06/2010 | RBC DEXIA.....covvuiirririieriiicie st sssssssssenssssssssans | sosesessssssssessssssssssssessassnsns 14,600.000 337,713

71654V 40 8|PETROLEO BRASILEIRO SA PE ....| 10/22/2010 | BNY BROKERAGE... 80,000.000 2,548,608

881624 20 9|TEVA PHARMACEUTICAL INDS............ .| 06/14/2010 | BNY BROKERAGE... 30,000.000 1,604,790

P7914K 10 8| PETROMINERALES LTD Riiiiiis 11/05/2010 | VARIOUS.........coovvvnnes 12,400.000 353,134
9099999. Total - Common Stocks - INAUSHTIAl ANA MISCEIIBNEOUS...............c..cuevveiiiieiiieieiceetet ettt s eae et st evesaeeesee etetesssaesesesesssaesessetesesessseesssses et s assesensesesessassesanseaetesnaesesansesesesasaetasnsseessaes 204,462,798 0

Common Stocks - Mutual Funds

464286 40 0|ISHARES MSCI BRAZIL . | 05/04/2010 [ GOLDMAN (1)...cvvverveeieeiriesseesiseesss s ssses s ssssssssssessssssss | avvssssssssssesssesssssssesssesseess 100,000.000 7,203,955

922042 71 8|VANGUARD INTL EQUITY INDE 12/16/2010 | VARIOUS........cccoovrennes 70,000.000 6,647,080
9299999. Total - Common Stocks - MUtUAI FUNGS.......c..oviiiiii s 13,851,035 0
9799997. Total - Common Stocks - Part 3.............cccevevereerercirereiceecenans 218,313,833 0
9799998. Total - CommOn Stocks - SUMMANY HEM fTOM PAI 5.ttt er ettt s etk re | ee1eesee e ee s e e s e 8oL b ekttt en 32,130,755
9799999, Total - Common Stocks................ 250,444,588 0
9899999. Total - Preferred and Common Stocks 250,444,588 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS............c.viiruiieiereieiiiieieeisei ettt esenes | oebeeesateses st e ettt s e 587,201,929 | ....coovvererererrece e XK evsceiieies | vt 1,454,992
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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
F 11 12 13 14 15 Bond
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r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
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Bonds - U.S. Government
36207K WC 0 [GNMA ...ttt ... | 12/01/2010. | MORTGAGE PAYDOWN 8,112 8,112 | v 8,077 8,111 1 1 8,112 w0 [ 418 |09/01/2029.
912828 DL 1|U S TREASURY. ... 109/01/2010. | VARIOUS.........oovvrrinirverreriniians [ e | v 5,745,000 | ........ 5,745,000 | ........ 5,543,660 | ........... 5,737,218 | covevvvercvinins [ e 7,782 AL 7 RN B 5,745,000 | ..cccovrrvrrnnne ol 0] 162,412 | 02/15/2010.
912828 DM 9|U S TREASURY. ... | 11/30/2010. | VARIOUS..........ccooun.. 2,226,953 2,000,000 | ....... 1915313 | .ceeee 1,947,819 6,794 8,79 | e | e 1,954,613 | .o | e 272,340 | ....... 272,340 | ........ 89,198 | 02/15/2015.
912828 DV 9|U S TREASURY. ... | 11/30/2010. | BANC OF AMERICA........coccovvvrmers | v | e 6,472,119 | ........ 5,750,000 | ........ 5,629,082 | ........... 5,676,441 | .ooovivvcieiines | e 11,338 | v | s 11,338 | e | s 5,687,778 784,341 | ... 784,341 | ...... 247,671 | 05/15/2015.
912828 EN 6|U S TREASURY, 1| 08/13/2010. [ VARIOUS........ooiriririrerieririnnirens | seeerssiseeessssissenns | voeees 28,287,740 | ...... 24,750,000 | ...... 24,293,672 | ........ 24,437,854 22,250 22,250 | coooveerierieniens | e 24,460,104 |.. .|.....3,827,635 |..... 3,827,635 | ... 451,712 | 11/15/2015.
912828 GS 3|U S TREASURY. v | 11/30/2010. | CITIGROUP......vvvvrrerirerinrrneens | e | e 9,260,625 | ........ 8,000,000 | ........ 8,332,813 | .ovvvrne 8,269,867 (P2 RCT4:) R BN (P RCT£:) IR U 8,240,489 | ...ovvevrrrrs [ e 1,020,136 |..... 1,020,136 | ...... 375,912 | 05/15/2017.
912828 HR 4|U S TREASURY, o | 12116/2010. [ VARIOUS........ovriviiiririnieisinniiens | seeerssiseeensssissenns | voeees 19,917,655 | ...... 19,000,000 | ...... 19,424,611 | ......... 16,379,194 | .oovvvvvvvverivns | v (43,325) | oo | s (43,325) | covoererinies | s 19,373,955 543,699 | ....... 543,699 | ... 781,984 | 02/15/2018.
912828 HZ 6|U S TREASURY. ... | 12/15/2010. | BANC OF AMERICA........cccoovurimerer | v | e 9,594,141 | ... 9,000,000 | ........ 8,891,367 | ..ccevvnve 8,906,024 9,215 9,215 | s | v 8,915,239 | .. . 678,902 | ....... 678,902 | ...... 378,615 | 05/15/2018.
912828 KR 0|U S TREASURY. ... | 12115/2010. | BARCLAYS US.....coouiviriririiniirenes e | e 5,095,703 | ........ 5,000,000 | ........ 5,007,813 | .oocvvenee 5,007,189 | .oovverveerviienns | v (1,012) (1,012) [ oo | e 5,006,178 | ...coovvrvrrvcrrnns | vverennn 89,526 | ........ 89,526 | ...... 147,928 | 04/30/2016.
912828 KT 6|U S TREASURY. oo | 11/30/2010. | CITIGROUP.......ovvervirririrerinnies [ v | e 13,551,480 | ...... 13,000,000 | ...... 12,913,061 | ......... 12,920,944 | ...oovvvvvrvine | v 10,815 |... ....12,931,759 619,721 | ....... 619,721 | ...... 361,339 |03/31/2016.
912828 KW 9|U S TREASURY. ... | 12/14/2010. | CITIGROUP. [SSSTUROUR VTURRRINN I 14,741,563 | ...... 14,000,000 | ...... 14,340,156 | ......... 14,328,750 | .. [T (45,311)] ... . . ....14,283439 |.. . 458,124 | ....... 458124 | ...... 475,000 | 05/31/2016.
135148 AT 1| CANADA MTG ACCEPTANCE CORP.......ccccovvvvnne C | 02/16/2010. | VARIOUS.................. 51,461 | oo 121,825 | oo 121,820 | v 121,820 1 LI I P (VA2 R (70,361) | ........ (70,361) | .vovvvvevns 334 | 06/15/2010.
0399999. Total - BONAS = U.S. GOVEINMENE. . .voirtiiresirsseissstrssss s st ieesees st st ettt | e 114,952,552 |..... 106,374,937 | ..... 106,421,445 | ...... 103,741,231 | oo 0] s (50,830) [ ..oerurreniened 0 s (50,830) | ..vvurernrenad 0 [ 106,728,487 | ..oovvvvrennnd 0. 8,224,063 | ..... 8,224,063 | ...3,472,523 |..... XXX.oone
Bonds - All Other Government
135087 XM 1| CANADA GOVT 12/17/2010. | VARIOUS.................. 595,432 550,000 | ........... 605,935 | ... | cevennrverennnne | verenene(14,893) [ oo | s (14,893) | .voovevricrinn | e 591,042 06/01/2013.
135087 YF 5| CANADA GOVT... 07/30/2010. | VARIOUS.... ...799,458 ...750,000 | oo 804,225 801,054 (1,438) 799,616 06/01/2017.
135087 YL 2|CANADA GOVT... 01/11/2010. | VARIOUS.... 3,591,558 | ........3,398,000 | ........ 3,718,992 ..3,693,998 (1,038) ..3,692,960 06/01/2018.
135087 YQ 1|CANADA GOVT... 05/12/2010. | VARIOUS.... 913,410 900,000 | ........... 943,392 942,670 (265) 942,406 06/01/2041.
135087 YR 9| CANADA GOVT 05/13/2010. | VARIOUS.... 3,218,193 .3,172,000 | ........3,301,434 ..3,296,089 (1,580) ..3,294,509 06/01/2019.
135087 YU 2|CANADA GOVT... 03/03/2010. | VALEUS MOB...........evvreririnirirens [ rererneeiseinerineniens | vvvi 5,009,714 | ....... 5,150,000 | ........ 4,983,971 ..4,996,535 5,465 ..5,002,000 12/01/2014.
135087 YW 8| CANADA GOVT... 06/16/2010. | NBC CLEAR.........ovvvrrverrerineines | rerirneersssisniseniiens | cvveies 1,245,807 | ........ 1,250,000 | ........ 1,241,938 ..1,243,407 1,736 ..1,245,143 09/01/2011.
135087 YX 6|CANADA GOVT. 09/15/2010. | LAURENTI.. 1,053,326 .1,043,000 | ........1,042,791 ..1,042,816 48 ..1,042,864 . 09/01/2012.
135087 YY 4|CANADA GOVT... . 09/03/2010. | VARIOUS.... RSOSSN [OOSR PPN 1,061,000 | ........ 1,061,000 | ........ 1,055,830 ..1,056,477 1,474 revnenennn 1,057,951 12/01/2011.
13509P BB 8| CANADA HSG TRUST C | 03/04/2010. | RBC DEXIA e | e 12,546,499 | ...... 11,965,000 | ...... 12,600,940 12,600,940 (VI OO IO 12,600,940 (54,441) | ........ (54,441) | ...... 108,832 | 06/15/2012.
13509P BG 7| CANADA HOUSING TRUST .| C | 10/27/2010. | VARIOUS........oovoerirerirrerrrinirnens [ rererneeissniserinenirens | cvvvies 1,567,795 .1,500,000 | ........1,560,750 (9,957) ..1,550,793 .17,002 06/15/2013.
669827 FV 4|NOVA SCOTIA PROV CDA C | 01/11/2010. | VARIOUS.... 935,770 | ...........950,000 | ........... 947,616 .947,635 7 11/25/2019.
683234 ZQ 4|ONTARIO PROV CDA. . 01/11/2010. [ VARIOUS........oovviririrnrinrirnrieririrnns | cenrveeerssisnienienins | vveenns 1,735,390 | ........1,704,000 | ........ 1,698,132 21,699,107 [ oo | e 18 18 03/08/2018.
74814Z EE 9| QUEBEC PROV .. . | C [ 01/08/2010. | CIBC 910,269 . .903,510 .903,294 (11) (1) . 4,771 | 12/01/2019.
1099999. Total - Bonds - All Other GOVEMMENL..........c..uiiiiiiiiiiiisiiii s et sssssniens | sviens 35,183,621 | ......34,293,000 | ...... 35,409,456 33,224,022 [ .cooovrirninn 0 (20,434) 0 (20,434) 0].....35370,274 | ..............0 | ......(186,656) | ......(186,656) | ...... 354,751 |..... XXX
Bonds - U.S. Political Subdivisions of States
445042 5U 4|HUMBLE TEX INDPT SCHDIST.....ccoovvvrrrirrireinne ... | 10/18/2010. | PIPER JAFFREY......c.ccoovnirimrrranns 264,228 250,000 | ........... 269,378 | ..o 260,981 | ..o | e (4,079) (4,079) [ oo | e 256,902 | ..ocvvorireiines | e 7,325 | oo 7,325 | s 14,757 |02/15/2012.
49474E K8 5|KING CNTY WASH......cooiiiiiinniiinienississninniiens ... | 10/25/2010. | FIDELITY CAP....c..ooveiinnienniinnnins | v | v 168,387 | .cocvvvues 150,000 | .ocvveneee 166,584 | ..coovvrenne 161,574 | oo [ v (2,265) [VRLS15) | TS [ 159,309 | oo | o, 9,078 | oo 9,078 | ...t 9,896 | 01/01/2014.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES.......cuuriuiiriiiiiiiiiiiins i snsenes | snissesacs 432,615 | .o 400,000 | ........... 435,962 | ..o 422,555 | oo (V)] (6,344) 0 (6,344) 0 s 416,211 [ 0] o 16,403 | ......... 16,403 | ........ 24,653 |..... XXX
Bonds - U.S. Special Revenue and Special A t
01170P AP 1 |ALASKA HSG FIN CORP HOME...........ccocovvrvrrrinns ... | 12/01/2010. | ISSUE CALLED at 100.000............ 95,000 | ..ovovuvennd 95,000 | ..ocvvruvene 94,050 | ..oovvrcrirns 94,088 | ... [ e 10 10 | e | e 94,078 3,850 | 06/01/2037.
130795 RT 6| CALIFORNIA STATEWIDE CMNT......ocvviririirnnens ... | 08/26/2010. | VARIIOUS.........cooirimrrimrinrineninnne [ v | v 855,773 | ..ooceene. 750,000 | ........... 812,723 796,638 | ...vvvvvrcrieeins | e (6,469) (6,469) 790,170 | ..o | 265,603 | ........65,603 | ........ 43,750 |07/01/2014.
17305E CU 7|CITIBANK CREDIT CARD ISSUANCE TRUST....... ... | 03/25/2010. | CITIGROUP........ovverivirrirricrinnns [ v | e 10,231,250 | ...... 10,000,000 | ........ 9,984,700 ..9,993,041 508 508 cerernnn 9,993,548 | i | 00 237,702 | ... 237,702 | ... 211,111 | 10/20/2012.
3128H6 MY 7 |FHLMC PC ...oiiiiciicierieeeeise e ... | 12/01/2010. | MORTGAGE PAYDOWN.......coccoues | cormermerincirnnrinnnins | e 1,000,366 | ....... 1,000,366 | ........ 1,018,028 | ........... 1,002,278 | ..o | e (1,913) (RIS RS IO 1,000,366 | ...cooervrrenens | errrnnrirmernennns | cvreinerienennd0 | s 24,895 | 08/01/2018.
3128K7 U5 5|FHLMCPC ... 1 12/01/2010. | MORTGAGE PAYDOWN.........cvovne | correerernnirrireniienens | v 2,638,098 .2,638,098 | ........ 2,521,445 ..2,628,132 9,966 .9,966 12,638,008 | ..o [ | eeerieenieenn0 | 78,941 | 09/01/2035.
3128KG FP 8|FHLMC PC ... | 12/01/2010. | MORTGAGE PAYDOWN 633,214 | ..........633,214 | ........... 650,776 635,034 | ..o | i (1,820) (1,820) 633,214 |.. ol JOOR 0 IO 12,372 | 11/01/2036.
3128KK XU 8 |FHLMC PC ...oooviiiirieeseeceieeiesenae ... | 12/01/2010. | MORTGAGE PAYDOWN.......coccover | cormrrrmrineirnnriiniins | e 1,551,428 | ........ 1,551,428 | ........ 1,564,033 | ..ocoveeee 1,554,339 | .ocooiviineiicnns | e (2,911) (2,911) | oo e 1,551,428 | ..o | ceveneieeiieniiens | e (V1 IO 24,269 | 01/01/2037.
3128LB AZ 1 |FHLMC PC ...covviicrierccrieeesenieeeene ... | 12/01/2010. | MORTGAGE PAYDOWN.......cocover | worerimrirmriririniins | oo 4,156,262 | ........ 4,156,262 | ........ 4427717 | v 4,213,667 (57,405) | ..vovververieins [ e (57,405) | ..voovecrierinn | e 4,156,262 | ..o | e | e 0] e 102,479 | 05/01/2038.
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3128M4 CP  6|FHLMC PC ...cooouiiriieiiceienieeiesisseiesies . 12/01/2010. | MORTGAGE PAYDOWN......ccovvvrs | crremrrnerireriniiinnes | evveens 3,146,283 | ........ 3,146,283 | ........ 3,078,933 | ..ccoouue 3,136,956 9,327 9,327 [ e | s 3,146,283 | ....ovvvveri | e | e [, 85,047 | 12/01/2036.
3128MM CK 7|FHLMC PC ... | 12/01/2010. | MORTGAGE PAYDOWN 3,509,430 3,509,430 | ........ 3,519,026 ..3,510,196 (767) 23,509,430 | oo [ e | 0 [ 100,618 | 09/01/2020.
3128P7 BH 5|FHLMCPC ... | 12/01/2010. | MORTGAGE PAYDOWN........covvnr | correerernninnerenivenens | e 1,217,018 | ........ 1,217,018 | ........ 1,232,801 .1,218,316 (1,298) 1,217,018 12/01/2025.
3128P7 CB 7 |FHLMC PC ...cooooiiicrierrceciseereeeenieeeeenne .. | 12/01/2010. | MORTGAGE PAYDOWN.......ccccceer | corerirmrereernninirns | eoreeens 1243415 | ... 1,243,415 | ... 1277415 | .o 1,246,125 (2,710) | oo | e ,243,415 02/01/2026.
3128PE 4N 5|FNMA ... | 12/01/2010. | MORTGAGE PAYDOWN 853,541 ....853,541 .869,278 .854,979 (1,438) .853,541 10/01/2021.
312942 CB 9[FHLMC PC ..oovvvvirriciveiieciseiessieissie s ..| 12/01/2010. | MORTGAGE PAYDOWN 43,449 | ... 43,449 ..44,918 (2) ...43,449 09/01/2040.
312942 FF 7{FHLMC PC ..coovoiiiiriceiceineeessesessseissensnsins .| 12/01/2010. | MORTGAGE PAYDOWN 358,876 | ........... 358,876 | ........... 367,274 | .o B2) | e | e 358,876 09/01/2040.
31294K M4 4 |FHLMC PC ... | 12/01/2010. | MORTGAGE PAYDOWN... (3,010) 789,449 01/01/2018.
31296S M3 7|FHLMC PC ... | 12/01/2010. | MORTGAGE PAYDOWN... . ceenennn. 461,645 (788) 461,645 01/01/2034.
31297C HD 5|FHLMC PC ...ooviiiiieiiierieeieeise s .1 12/01/2010. | MORTGAGE PAYDOWN.........ccoovve | corrrerrernnrerenniens | vreerni4,243,856 | ... 4,243,856 2,209 | oo [ s 4,243,856 07/01/2034.
312978 R6 4|FHLMCPC ... | 12/01/2010. | MORTGAGE PAYDOWN.......cccccoer | crverrmrrmmivininerins | v 1,559,046 | o.ooo 1,559,046 4,735 ..1,559,046 08/01/2030.
31297U 3C 2|FHLMCPC ... | 12/01/2010. | MORTGAGE PAYDOWN.......ccccover | corvermmrrnrrnciisinns | e 182,226 | e, 182,226 ...(83) 05/01/2035.
31298N UG 8|FHLMC PC ...cooviiciicecseceesee .| 12/01/2010. | MORTGAGE PAYDOWN......c.ooceeee [ rrrernnererinnnerenns | cvvrinennnn 15,418 | i, 15,418 ...(16) 05/01/2031.
31387C XK 2|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 5,687 (1) 04/01/2031.
31389K WT 4 |FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......ccccvvne | vorrmrrrerivnrneirernninne | vereennn 169,186 | i 169,186 | oo 179,152 | e 170,011 [(2745) TN B 169,186 02/01/2017.
31390G A5 6|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 29,901 | oo 29,901 | oo 31,709 | i 30,018 (T17) | e | e 29,901 05/01/2017.
31402R DD 8|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......coccoues | cormerrerirncirnnrinniins | e 1,815,656 1,815,656 | ........ 1,793,386 ..1,813,102 2,554 ..1,815,656 05/01/2035.
31403S W5 1|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 868,304 | ...........868,304 | .......... 896,252 870,596 (2,292) 868,304 11/01/2033.
31404N GC 4|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......cocover | corerimrirneernvrininns | oo 1,291,195 | ....... 1,291,195 | ........ 1,250,599 ..1,286,749 4,446 ..1,291,195 05/01/2019.
314058 EF 7 |FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN........cvvvne [ corrrirerrnninnerenivenens | e 1,878,101 | ........ 1,878,101 | ........1,804,738 ..1,869,229 8,873 ..1,878,101 ........53,396 | 08/01/2035.
31406B MW 7 [FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 907,810 907,810 | ........... 922,562 910,685 (2,875) | cooeveerrveeernnes | eernrrenrenen 907,810 [ i [ | cveireeiiennn0 | e, 31,990 | 01/01/2035.
31406D E7 7|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......coccover | cormrrmerineinerinnnins | e 1,043,102 | ........ 1,043,102 1,011,320 ..1,041,231 87T | e | e 1,043,102 | s | e [0 | 22,245 | 12/01/2034.
31406V DP 8|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 507,365 507,365 528,294 .508,298 (933) 20,012 | 05/01/2035.
31406W 2M 5|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......cocover | corermmrinecrnniiniins | e 1,299,194 | ....... 1,299,195 1,333,501 . (4,061) | oo | e 1,299,194 | s [ | e 0 | 53,326 | 06/01/2035.
31409X PU 7 |FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN........ccvvve | corrrerernirnnerenirenens | e 1,058,094 | ........ 1,058,094 | ........ 1,027,674 ..1,055,646 2,448 21,058,094 [ ..o | v | v [ 34,598 | 02/01/2036.
31410D 5Y 2|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN 2,110,822 2,110,822 | ........2,139,515 ..2,115,244 ..2,110,822 08/01/2036.
31410P A8 6|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......coccouer | cormrrrmrineirinriinnins | oo 1,256,120 | ........ 1,256,120 | ........ 1,291,056 ..1,263,905 ..1,256,120 08/01/2036.
31410U YW 6|FHLMC ... | 11/01/2010. | MORTGAGE PAYDOWN 907,747 907,747 | ........... 917,392 908,630 907,747 09/01/2036.
31411C KH 3|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......cocover | corerrmrineirneniniins | oo 1,012,778 1,012,778 | ........1,047,593 ..1,025,238 .1,012,778 11/01/2036.
31411K R4 7|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......cvvvne | correerernninnerenivenens | e 3,105,837 | ........ 3,105,837 | ........ 3,114,087 ..3,105,837 01/01/2037.
3141IN 5C 7|FNMA v | 11/01/2010. | VARIOUS.......ccoovverrnerierirerincenns | e | e 1,661,275 | ........ 1,661,275 | ........ 1,673,995 ..1,661,275 02/01/2037.
31411W AU 1|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.........ccovee | corrrrerernnireerenirenens | e 1,085,231 | ........ 1,085,231 | ........ 1,093,794 cenennnn 1,085,231 04/01/2037.
31412A U9 3|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......coccoeer | worerimrirnrinnnicnnins | e 1,862,642 | ... 1,862,642 | ....... 1,900,477 | o0 1,864,123 | oo | e (148) [ | e (1481) | s s 1,862,642 07/01/2037.
31412E 5Y 8|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......coccover | corermerirncirnriiniins | oo 1,599,625 | ........ 1,599,625 | ........ 1,660,860 ..1,599,625 08/01/2037.
31412G XD 8|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN... e | 1,629,510 | ........ 1,629,510 reneennnn 1,629,510 07/01/2037.
31412R D5 3|FNMA ... | 11/01/2010. | MORTGAGE PAYDOWN.......cocover | corerierirmeerrrininns | oo 1,339,024 | ........ 1,339,024 | ... 1,344,464 | .....oooovircrrncn | e | vererneeneane(TOT) [ | e (T9T) | s [ 1,339,024 03/01/2040.
414004 N9 8|HARRIS CNTY TEX ... | 03/19/2010. | SOUTHWEST SEC 509,555 | ..cooonvn 500,000 528,959 528,825 08/15/2035.
414004 QX 2[HARRIS CNTY TEX ... | 04/19/2010. | DEPFA ACS BANK....... 550,495 500,000 537,123 535,874 08/15/2017.
57604P JK 1|MASSACHUSETTS STWTR POLL......cccovvrvrrrrnnes ... | 06/17/2010. | HUNTINGTON 548,075 | ........... 500,000 | ..........541,665 | .....coo..cc. 535,699 | ..ovvvrrnerirerins | ervrerrrenn(1,898) | oo e (1,688) [ oo | e 534,042 08/01/2018.
60636W DN 2|MISSOURI ST HWYS & TRANS ... | 06/07/2010. | DEPFA ACS BANK.......ocvvverviirens | corrreirerenienireniieiens | v 1,073,660 | ........ 1,000,000 | ........ 1,088,460 ..1,079,670 .1,077,399 02/01/2022.
681712 JT 3|OMAHA NE ... | 09/16/2010. | STIFFEL NICOLAUS..........ccccovvene. 267,853 250,000 | ........... 286,375 268,596 261,688 12/01/2011.
745268 L8 3|PUERTORICO ELEC PWR AUTH......c.ccovviirrnrinee .. 07/01/2010. [ ISSUE CALLED at 100.750........ccc. [ ervrrermrrrererenrirerins | evererens 403,000 | ........... 400,000 | ........... 437,000 | oo A17.215 | o | e 2,318) [ s [ 2,318) | e | e 414,896 07/01/2013.
837152 DV 6|SOUTH CAROLINA TRAN INFRASTRUCTURE..... ... | 02/18/2010. | J P MORGAN 215,026 200,000 | ........... 215,958 | ....ccoovnnee 213,218 | v | e (192) | s | e (192) [ o | e 213,025 10/01/2017.
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896029 N9 2| TRIBOROUGH BRDG & TUNL AU.......cvvvurvrrrinecs ... | 03/19/2010. | LEBENTHAL 518,840 500,000 | ........... 532,240 | ..cccovvnne 526,591 | ..ovvrrverrenns | vvveerreeeed(TBT) | o | evvrieeneens(T87) i | e 525,834 | ..ccoovriviinens | v (6,994) | e (6,994) | ........ 19,360 {01/01/2017.
927734 SC 8| VIRGINIA BEACH VA. 1| 05/19/2010. | FIRST SO...vvvurvrerrerirererneernenines | coverieriseessesissins | eoveeens 1,061,290 | ........ 1,000,000 | ........ 1,079,450 ..1,040,430 21,031,667 | | 000000 29,623 | 29,623 | ... 31,806 | 10/01/2011.
982671 PG 8| WYANDOTTE CNTY/KANS CITY . 103/25/2010. | GUGGENHEIM........ovviviviinnrnninires | v | vnvens 1,128,110 | ........ 1,000,000 | ........ 1,104,640 ..1,085,004 v 1,082,149 | | 045,961 | i 45,961 | ........ 33,194 | 08/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special A S et | s 73,505,153 | ...... 72,742,227 | ... 73717 | s 71,501,814 | o0 | (113,581) | o0 (113,88 [ il s 73130421 | ..o 0 | 374731 | L 374,731 | ...2,097,676 |..... XXX......
Bonds - Industrial and Miscellaneous
010392 ET 1|ALABAMA PWR CO ... | 04/05/2010. [ CITIGROUP.........corvrrrrierseirerinnins | cervriverisiserenisnnns | e 1,037,040 | i 1,000,000 | ...........999,710 | ..cccrevnne. 999,928 | ..vovvveveirirerins | vervrinrrennen 18 | i e 18 | [ e 999,945 | ..oovvvvivirens | e 37,095 | ... 37,005 | ... 34,992 | 02/01/2011.
0258M0 BY 4|AMERICAN EXPRESS CR CORP........ccccomervrmrrnnns 1. | 03/18/2010. | MESIROW......ccovverereereerineerenins [ crverireeincensniiseins | weeeenn 1,028,430 | eeciee 1,000,000 | ...........996,420 | .............. 999,273 | .o | e 178 s [ 178 e | e 999,451 | ..o | 000 28,979 | ... 28,979 | e 15,417 | 12/02/2010.
026874 AV 9 [AMERICAN INTL GROUP INC.... ... | 10/01/2010. | MATURITY .1,160,000 ..1,080,377 21,160,000 | [ e | e 0 | 54,520 | 10/01/2010.
03072S LD 5|AMERIQUEST MTG SECS 2003- ... | 11/26/2010. | MORTGAGE PAYDOWN.......ccoovvv | crrrmrierrirnrirerenis ...189,860 ....189,860 178,894 189,860 . 0 | 5,009 | 11/01/2033.
035229 CP 6|ANHEUSER BUSCH COS INC.........cccccovivinriiniiaas ... | 07/12/2010. | CHASE 2,379,443 2,250,000 | ........ 2,138,580 | .cverenee 2,183,339 | v [ e 11,033 | i | e 11,033 [ [ 2,194,372 | v | e 185,070 | ....... 185,070 | ........ 98,438 | 01/15/2013.
06406H BB 4 |BANKNEW YORK MTN BK ENT.... oo | 12/09/2010. | MESIROW......oouvumrierinrinrrienins | e | e 3,149,850 | ........ 3,000,000 | ....... 2,948,610 ..2,973,472 ..2,984,440 165,410 | ....... 165,410 | ...... 183,750 | 03/23/2012.
111021 AD 3|BRITISH TELECOMMUNICATION.. oo | 12/15/2010. | MATURITY ..o [ e | e 1,000,000 | ....... 1,000,000 | ........ 1,176,480 ..1,033,098 21,000,000 | oo [ e | e 0| s 92,500 | 12/15/2010.
12556N AC 6 |CIT EQUIPMENT COLLATERAL........cccoovvvnriircrinnns oo | 11/23/2010. | VARIOUS.........ovvvrrinirvcreriniians [ e | e 3,399,976 | ........ 3,399,976 | ........ 3,399,182 | .o 3,392,005 | ..o | e 88T | e | e 1,881 e v 3,399,976 | ..o | e | s 0. e 142,350 | 12/22/2014.
126650 AV 2|CVS CORP ... | 08/04/2010. | J P MORGAN.......ovvmerieremerrnreinnns | v | s 1,097,670 | ........ 1,000,000 989,663 990,859 | ...covvvrrverrnns | 106,811 | i 106,811 | ........ 43,875 | 09/15/2014.
172967 EL 1|CITIGROUP INC ... | 06/16/2010. [ CITIGROUP.......c.evviirrirrnririiiriniies | e | v 1,028,770 | ........ 1,000,000 998,895 999,071 | .o | 20eernn29,699 | e 29,699 | ........ 35,922 | 10/17/2012.
202917 AA 8| COMMERZBANK AG ......cccvurimrrrerirrirrniciinniiens .. | 10/28/2010. | VARIOUS..........cc...... 217,500 250,000 | ...........249,410 | .............. 249,560 | ...oovvvrerrers | a8 | s LB | | e 249,606 | .....ccoocorerrere | verrenn(32,106) | ... (32,108) | .......... 9,940 | 12/15/2016.
22237L PA 4| COUNTRYWIDE HOME LOANS MT... ... | 06/14/2010. | BANC OF AMERICA........ccccovvvmens | covmrrrerrneinsiiniiins | e 1,528,890 | ....... 1,500,000 | ........ 1,406,085 ..1,478,321 1,486,332 | oo | 042,558 | 42,558 | ....... 44,167 |03/22/2011.
24422E QJ 1|DEERE JOHN CAP CORP MTNS o | 1211712010, | KEYBANK.......ovveivieririnicnninens [ e | e 1,049,350 | ........ 1,000,000 | ........... 999,750 999,847 999,918 | .ovevvvrerinn | v 49,432 | L 49,432 | ........ 76,535 | 01/17/2012.
25156P AB 9 |DEUTSCHE TELEKOM INTL FIN ... | 02/08/2010. | MESEROW 512,685 500,000 | ........... 598,445 508,621 (2,103) 506,518 | ...cvvvrrrerrens | crrrerrnn8,167 | e, 6,167 | oot 6,611 | 06/15/2010.
254687 AV 8| WALT DISNEY CO ... | 08/11/2010. | BARCLAYS US 2,982,073 .2,750,000 | ........2,758,910 ..2,755,803 (1,188) ..2,754,614 .227,458 12/01/2012.
25468P BX 3|WALT DISNEY CO ... | 01/20/2010. | JEFFERIES & CO.....covvvrrrvrinens | o | e 1,103,240 | ........ 1,000,000 | ........ 1,050,800 ..1,023,486 (681) ..1,022,806 03/01/2012.
25746U AU 3| DOMINION RESOURCES INC . oo | 12/15/2010. | MATURITY w.cooovirrircirneiseiierieeens | e | coveeens 1,000,000 | ....... 1,000,000 999,791 209 12/15/2010.
263534 BS 7|E.|. DUPONT DE NEMOURS, ... | 10/21/2010. | CORPORATE REORG 364,906 333,000 332,274 .332,536 116 116 01/15/2013.
26439X AB 9 |DUKE ENERGY FIELD SVCS LL ... | 08/16/2010. | MATURITY 3,500,000 3,500,000 3,810,600 23,553,775 | oo | v (XA R SR [CRNAL) ] [N 08/16/2010.
26441Y AL 1|DUKE REALTY LP ... | 04/05/2010. | CORPORATE REORG........ccovuvvres | corrreirerinriseererirenens | e 1,017,500 1,000,000 | ........... 997,150 998,986 184 184 08/15/2011.
293791 AU 3|ENTERPRISE PRODS OPERLP.... ... | 01/06/2010. | JEFFERIES & CO.. 3,653,136 .3,600,000 | ........3,546,420 ..3,593,992 401 401 06/01/2010.
30161N AB 7|EXELON CORP. o | 06/15/2010. | MATURITY ..o | e | e 2,000,000 | ........ 2,000,000 | ........ 1,948,060 9,135 9,135 | e | ereee002,000,000 | oo e | s 06/15/2010.
36159 AN 1| GE CAP CCMT 2005-3.......cccermrreererieirernierinnens ... | 06/15/2010. [ ISSUE CALLED at 100.000.........cc. | ovreererrvrerrermnrrnrens | cevrenes 2,650,000 | ........2,650,000 | ....... 2,581,473 5,316 5,316 06/15/2013.
36242D NA 7|GSAATRUST .. | ... | 12/20/2010. | VARIOUS.... 84,163 0 08/25/2034.
437076 AN 2| HOME DEPOT INC.....cooooivrriinrirreiieriseisssrieniiens .. | 06/14/12010. | MESIROW........orvvmrirrriniierinneinns | e | s 3,079,770 (291) (291) 03/01/2011.
477878 AD 4|JOHN DEER TRUST. ... | 12/15/2010. | MORTGAGE PAYDOWN 11,630 | cooerreeen 11,630 | e 11,626 | oo 11,607 | s [ s 22 22 03/15/2015.
487836 AZ 1|KELLOGG CO ... | 02/03/2010. | JEFFERIES & CO...oocvvvvrrirriinnes [ e | s 542,720 | ...........500,000 4 4 12/03/2012.
50075N AB 0| KRAFT FOODS INC........ccoovrimerierirrirrrinnrierienes ... | 11/16/2010. | BANC OF AMERICA........cccovvriverer [ v | e 1,569,375 | ........ 1,500,000 | ........1,506,000 | ...........1,502,886 |.....ccccrvrrrvurs | verrrrrnene (1,354) (1,354) | oo | e 1,501,531 [ .ovevvvverinnns | 67,844 | L 11/01/2011.
578876 AD 6|MBNA PRACTICE SOLUTIONS.. o | 12/20/2010. | VARIOUS.....ccoorvvrrinrrrerierineians | e | s 2,835,465 | ........ 2,835,465 | ........ 2,835,076 ..2,835,291 164 164 2,835,454 | .o | v 10 | 06/15/2013.
615322 BC 7 |MONUMENTAL GLOBAL FDG I ... | 09/16/2010. | JEFFERIES & CO....cvvvvvrrrrirecns | e | s 4,101,483 | ........ 3,950,000 | ........ 3,949,330 23,949,876 | oo | i 57 57 rereernnn 3,949,933 [ | 151,550 | L 07/14/2011.
634902 LM 0 |NATL CITY BK CLEVE SR MTN....cccovvvurrerrrirrrnnns o+ | 03/15/2010. | MATURITY ...cocvvrrireerninernerinnens | o | e 1,500,000 | ....... 1,500,000 | ........ 1,500,000 (V1 [N IR 1,500,000 [ ..ovoouermerennns | cerereereeiennies | e 03/15/2010.
65475F AF 2| NISSAN AUTO RECV 2008-A. 1+ | 08/19/2010. | CHASE..........oovvvrireieinerierieees | e | e 4,110,000 | ........ 4,000,000 | ........ 3,999,226 76 3,999,528 | ..o | 110,472 | 06/15/2014.
68233L AC 3|ONCOR ELECT DELIV 2003-1 .|...| 08/16/2010. | MORTGAGE PAYDOWN 2,249,451 2,249,451 | ...... 2,342,240 4,532 cererenen 2,289,857 | i [ | e, 02/15/2015.
693401 AD 3|PG&E ENERGY RECOVERY FUNDING LLC.......... ... | 09/27/2010. | MORTGAGE PAYDOWN 572,068 | ........... 572,068 | ........... 572,039 Y28 IR IV 572,068 | ...vooervrcerns | e | e 06/25/2014.
713448 BF 4|PEPSICO INC MTN ... 101/20/2010. [ JEFFERIES & CO.....coovvvrrrvriirens [ eerrveererenierirenienens | e 2,170,940 | ........ 2,000,000 | ........ 1,999,060 13 21,999,543 | | 171,397 05/15/2012.
803111 AK 9|SARA LEE CORP .| ... 09/02/2010. | CORPORATE REORG.........ccocovurens | wovrererrmrinrirerrssinnens | veiees 2,116,900 | ........ 2,000,000 | ........ 2,051,420 (8,905) v 2,014,858 | i | 102,442 | 09/15/2011.
828807 BF 3| SIMON PPTY GROUP LP.......cocvvriiirriiniricrines ... | 08/12/2010. | CORPORATE REORG 340,980 | ........... 300,000 | ........... 301,398 (G ) [N RO 300,816 | ..cooovrrvrrrnes | ceernnn40,164 | e 08/15/2014.
842434 CE 0|SOUTHERN CALIF GAS CO.......cocoovvrrmrrierirerirnns ... | 01/20/2010. | JEFFERIES & CO.....covvvrrrvrincns | v | e 2,071,140 | ... 2,000,000 | ........ 1,999,420 L2 TN IS 1,999,924 | ..o | e 71,216 | e 01/15/2011.
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87612E AT 3| TARGET CORP......ccostviririrerireririrsriesieenienirnens ... | 02/03/2010. | JEFFERIES & CO........ooevevrrrneee 541,520 | ...........500,000 | ..........498,370 | .....cc...... 498,958 | .....cvoeririens [ s 33 | o33 | e | 498,991 | .o | i 42,529 | ... 42,529 | ........ 14,450 |01/15/2013.
90327M AD 0|USAA AUTO OWNER TRUST. ... | 12/15/2010. | MORTGAGE PAYDOWN.......coccover | corerrerirmeerneniniins | oo 1,000,461 ..1,000,928 (466) (466) 210000,461 | oo [ e | e (V] I 44,237 | 10/15/2013.
92857W AF 7|VODAFONE GROUP PLC | [ 12/02/2010. | CHASE......coooiciieeiieisnieieins [ e | e 1,907,115 AT55,044 | | i (1,116) (1,116) 1,753,927 153,196 | ....... 153,196 | ........ 85,313 | 12/16/2013.
949746 NY 3|WELLS FARGO & CO.....coovvererrriririerirerirerereenns o+ | 03/16/2010. | MERRILL.......ccoorvrrinirierierienenns | o | e 1,577,655 | ........1,500,000 | ........1,495,410 | ........... 1,497,055 195 195 497,249 01/31/2013.
00433 AB 1|ACCESS RDS EDMONTON LTD 11/30/2010. | ROYAL TRUST. 7,207 7,886 (12) ..(12) 7,875 09/30/2037.
05564P AA 9|BNS CAP TR 12/31/2010. [ MATURITY ..ovmriiienrinernnisinnnes | cerversinsienssiseeens | verveeenns 192,000 | ...........192,000 | ...........200,289 | ...ccccce.. 195,496 | ..cooocvirviviicns | v (3,496) (RIS ) ) RN RN 192,000 12/31/2010.
12544U AB 7 |CIBC CAP FDG L P ...ovvviverieneenerieniseeeriseinens 02/2412010. | RBC DEXIA........ovvvmrenerrerrneenenins | reverneessssissrsseniens | ovveies 1,154,580 | ...........750,000 | ........1,112,865 | .cccoec. 1,112,289 | oo | e (1,277) (1,277) 1,111,012 06/30/2039.
125491 AB 6|CI FINL CORP. 01/13/2010. | SCOTIA 506,015 499,800 12/16/2014.
13591Z M6 4|CANADIAN IMPERIAL BANK.. . 10/20/2010. | CIBC 845,760 254 254 . 799,424 09/10/2012.
13591Z YR 5|CANADIAN IMPERIAL BK COMM.........ccovvurivrrinns 09/03/2010. | CIBC 206,280 (147) (147) [ v v 200,254 11/01/2011.
136069 DQ 1| CANADIAN IMPERIAL BANK 11/04/2010. | VARIOUS.................. 2 462,025 11/02/2020.
35085Z AW 6407 INTL INC MTN CDS- 12/08/2010. | NBC CLEAR . T19,943 | s | s 50 . 719,994 01/25/2011.
62874W AB 8|NBC ASSET TR 02/16/2010. [ NBC CLEAR........ovverreiererrneirenins | cervveirenineiisineinenns | eviveinns 435,013 | ...........380,000 | ...........380,000 | .............. 380,000 | ..o | e e | e 0 [ | e 380,000 12/31/2049.
62918Z MD 2|NHA MBS 12/01/2010. | MORTGAGE PAYDOWN 15,267 ...15,015 215,229 | | s 38 ...15,267 03/01/2017.
683244 AT 4|ONTARIO SCH BRDS FING CORP. 07/14/2010. | VARIOUS.................. 10,838 . ...10,838 ..10,838 . ..10,838 ol ...0 06/25/2032.
683375 AA 7|ONTREAINC PRIV PLACE........ccconeen. 09/22/2010. | VARIOUS.................. 821,557 | ...........785,000 | ........... 836,359 | ..coccovrine 805,667 | ...oovvrverirerirs | crrrrrins (7,726) (P2 ] TS IR 797,941 | i | e 23,616 | ......... 23,616 10/31/2011.
80928B AB 2|SCOTIABANK CAP TR 02/04/2010. | SCOTIA 1,808,842 | ........1,645,000 | ........ 1,566,254 21,582,140 | oo | e 1,728 1,728 ..1,583,868 224974 | ... 224,974 06/30/2013.
825092 AB 2|SHOPPERS DRUG MART CORP . 03/04/2010. | NBC CLEAR v 427,932 | ..........400,000 | ........... 399,876 399,912 4 399,916 28,016 28,016 06/03/2013.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ........rvruireriiririsitisisisieriiiies otiissssssss s sss sttt sssssensenes | eeses 77,050,296 | ......74,204,351 | ...... 74,718,621 | ......... 73,927,113 25,480 0 25,480 0 ...2,624,210 |..... 2,624,210 | ...3,011,739
8399997. Total - BONAS = PAM 4. bbbt | e 301,124,237 |.....288,014,515 | ..... 290,696,601 ..282,816,735 | o0 [ (165,709)| .. 0 (165,709) | .. ..290,071,486 ...11,052,751 |...11,052,751 | ...8,961,342
8399998. Total - Bonds - Summary em from Part 5. i ensnnes | eneines 1,704,844 | .......1,700,000 | ........ 1,683,234 [ .o 546 546 1,683,780 | ..o | e 21,063 | ....... 21,063 | .......... 8,863
8399999. TOHBI = BOMAS. 1ttt EEeEE ARttt | crins 302,829,081 |.....289,714,515 | ..... 292,379,835 | ....... 282,816,735 | o0 | s (165,163) | ovvovvrrcrins [V (165,163) | .coocvevrennd 0 291,755,266 | ...oocovrirnnt 0 ]..11,073,814 |...11,073,814 | ...8,970,205
Preferred Stocks - Industrial and Miscellaneous
060505 41 9|BANKAMERICA COR oo I |04/01/2010. CUSIP CHANGE 225,000.000 3,375,000 | .oviveinrinniniinens | e 3,375,000 | ..ooovvnees 3,357,000 3,375,000 | .o | e | e [
8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS..........cuiiiiiiiiiiiiis it | eoenans 3,375,000 | ... XXXooiiions | i 3,375,000 ..3,357,000 ..3,375,000
8999997. Total - Preferred Stocks - Part 4 3,375,000 ..3,375,000 ..3,357,000 ..3,375,000
8999999. TOAI = PrEfEITEA SIOCKS. ... vtieueit itttk ekttt s | enbines 3,375,000 | ..ooooee XXX | i 3,375,000 ..3,357,000 ..3,375,000
C on Stocks - Industrial and Miscell
029912 20 1|AMERICAN TOWER CORP. ... | 10/05/2010. | BNY BROKERAGE.... 20,000.000 | ....... 1,037,812 864,200 810,680
032654 10 5|ANALOG DEVICES. ... | 12/02/2010. | BNY BROKERAGE.... 10,000.000 | ...........372,753 315,800 304,678
654106 10 3|NIKE INC ... | 10/12/2010. | VARIOUS 30,000.000 | ........ 2,161,174 | oo XXX | v 1,898,052 ..1,982,100 ..1,898,052
68389X 10 5| ORACLE SYSTEMS........oooviiiriirerireirerierseienieene ... | 12114/2010. | BNY BROKERAGE. 40,000.000 | ........ 1,218,787 | oo XXX | i 903,976 981,200 903,976
747525 10 3| QUALCOMM INC......ovvvmirierirereririniinsiierieneneens ... | 09/30/2010. | BNY BROKERAGE...........cccovvurrrenne 20,000.000 | ........... 903,029 | ..oooee XXX oo | i 912,994 | .cccovvnne 925,200 | ........(12,206) | covooverrirevirrnnn | cevrverireninnenne [rverineed(12,208) [ oo | e, 912,994
001986 10 8|ARC ENERGY TR .| 12/13/2010. | VARIOUS.... 3,100.000 76,803 ...67,580 ...67,580
008916 10 8|AGRIUM INC 10/01/2010. | VARIOUS.... 1,300.000 | ..cooovrene 84,249 . ...79,686 (5,360) . ...79,686
05534B 76 0|BCEINC 04/01/2010. 1,500.000 | ..ooouverne 44,976 | ..ooooe XXX | e 37,554 (5,948) | ..oovvrvercinens | e 37,554
063671 10 1|BANK MONTREAL QUE .| 12/20/2010. 1,400.000 ...86,952 ...86,952
064149 10 7|BANK NOVA SCOTIA HALIFAX.. 12/13/2010. 13,900.000 . 557,920 | . 684,158 | ......(126,238) | ..oovverierieri | e | e (126,238) | ..o .557,920
067901 10 8|BARRICK GOLD CORP........cccoovrrerirrirerrrrinerinens 10/26/2010. [ VARIOUS........ccoovevrerinricrierireens 19,100.000 | ..........782,098 | ...ccc... XXXoorvroer | covrrreens 798,981 | oo 791,886 7,095
124765 10 8|CAEINC 03/23/2010. | MERRILL.... 3,400.000 ..29,818 (2,550)
125491 10 O|CIFINANCIAL CORP  ..oovviieieceereereeienes 06/24/2010. | VARIOUS.... 13,800.000 .260,599 1,205
136069 10 1|CAN IMPERIAL BK OF COMMERCE ..........ccccoonc.c. 12/13/2010. | VARIOUS.................. 5,500.000 393,258 | ..ooee XXX | s 338,191 | oo 374,825 | ...iii(36,634) | cooouviiiiiein | e | s (36,634
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136385 10 1| CANADIAN NAT RES LTD....c.cevvrrivirrirnriierinniiens C | 09/10/2010. | VARIOUS........coovorerermremrriimrrrerrens | cvvres 28,700.000 | ........... 979,226 | ......... ). 9.0 T [T 844,676 | .......... 1,120,192 | ...... (275,516) (275,516) | cvvvvvvrrirrii | e 844,676 | ...o.covvvvrrvcns | s 134,550 | ... 134,550

13642L 10 0| CANADIAN OIL SANDS TRUST C | 12/07/2010. | VARIOUS........cooooevirirerrnrincriens | v 26,400.000 | ...........692,579 789,624 | ...... (204,707) (204,707) 584,917 107,662 | ....... 107,662

15135U 10 9|CENOVUS ENERGY INC 12/13/2010. | VARIOUS........coovvvirirnrrrirerneicnis | v 14,200.000 | ...........372,383 376,300 | ...... (134,321) | oo v [ (134,321) | v 241,979

19238V 10 5|COGECO CABLE INC C | 05/12/2010. | VARIOUS.........ccoovrrrerierernensniinens | cerveiens 7,600.000 | ........... 281,309 | .o XXX | 274,193 | 266,000 8,193 8193 | e | e 274,193

22576C 10 1|CRESCENY POINT ENERGY TRUST C | 07/14/2010. | VARIOUS.........c.ccouvenee 8,800.000 353,894 .240,372 347512 | ... (107,140) | covovvereeireerinnens [ e [ v (107,140) | covvoverrirrrinne .240,372

239590 20 1|DAYLIGHT ENERGY LTD C | 12/17/2010. | SCOTIA......covvrierirrrirerierirnii 3,900.000 38,399 . LA4.217 | 0 44217

292505 10 4|ENCANA CORP.....cccoovvvmreerieereniseinerssssieneenes C | 10/21/2010. | CS FIRST .....covevirerierirneerneninns | cerrnenns 4,500.000 | ........... 128,258 | ... XXX v | o 123,179 | v 153,495 123,179

380956 40 9|GOLDCORP INC NEW. 10/27/2010. | VARIOUS.... 5,300.000 232,414 183,675 219,155 183,675

450913 10 8|IAMGOLD CORP. . 09/10/2010. | VARIOUS.........coomrrrerirrerneennneinens | cereveie 7,300.000 | ...coovnee 119,598 | ......... . 131,111 120,523 . . . 131,111 |.. . (11,512) | ......o. (11,512)

457983 10 4|INMET MNG CORP. A.[06/16/2010. [ VARIOUS........coovverrrirniincrierineins | s 10,300.000 | ........... 521,035 |......... ) 0.0 GO ST 460,340 | ...oocvvneen 656,934 | ...... (196,594) | ..o [ e [ e (196,594) | ....oovvvrieins | o 460,340 | .ovovvveieein | v 60,695 | ........ 60,695

496902 20 6|KINROSS GOLD CORP C | 09/24/2010. | CORPORATE REORGG 0.600 12 0 12

56501R 10 6| MANULIFE FINANCIAL CORP . C | 09/28/2010. | VARIOUS.........ooooerirrerrrrinrinernens | v 23,800.000 | ........... 361,102 | ......... v 448788 | ... 460,054 | ........ (11,268) [ .oovvvrereernrins | v | ceeereeens (11,266) | vvoevoeirerens | e 448,788

73755L 10 7|POTASH CORP SASKINC.....cccovvvrniiriirnriierirens C | 05/12/2010. | VARIOUS........coooomrvmrrinrireciraneinnins | cerenrins 1,400.000 | ........... 154,479 | ......... XXX oo [ v 180,084 | ..............160,146 | ......... 19,938 | oo [ | e 19,938 | oo | e 180,084

73927C 10 0|POWER FINANCIAL CORP . C | 06/08/2010. | VARIOUS.........cooomeverrerrrnrrrnerirens | crvreees 12,000.000 289,339 | .............372,960 | ........ (83,621) | ovvvrrereervrins | v | eeereeens (83,621) | vvvvvvrrirenne 289,339

760975 10 2|RESEARCH IN MOTION A.[06/11/2010. [ VARIOUS..........coooorinricriicnnrvcnns | v 7,900.000 621,236 | .............561,137 | ......... 60,099 60,099 621,236

775109 20 0|ROGERS COMMUNICATIONS .......ccovvermrernirinninns C [12/13/2010.|CS FIRST 200.000 | .ocrcverreenn 7,021 | i XXX | e 1,903 | 6,538 | (4,635) (4,635) 1,903

780087 10 2|ROYAL BK CDA MONTREAL QUE. .| C [ 12/07/2010. | VARIOUS.... 18,500.000 | ........1,002,376 | ......XXX.coocore | verere.801,834 | ..........1,043,400 | ...... (241,566) (241,566) 801,834

82028K 20 0[SHAW COMMUNICATIONSINC.... . 05/11/2010. | VARIOUS.... 21,800.000 | ...........428,170 | ... XXX.ooroves | 000 329,984 | ............. 472,406 | ...... (142,422) | coovvvevvrnvrerins v [ (142,422) | c.ovvvvvirvirrinns 329,984

82509W 10 3|SHOPPERS DRUG MART CORP... C | 04/09/2010. | VARIOUS.... 10,700.000 | ..........432,875 | .o XXXeovvrees | r0rrnn.349,195 | ............485,887 | ... (136,892) | vvvvververrrinnens [ reverveersninnnins [ v (136,692) | vvoverrvvrrenne | e 349,195

866796 10 5|SUN LIFE FINANCIAL SVCS CAN.. .| C | 08/19/2010. | VARIOUS 4,600.000 . ) (3,503) .135,647 (1,874) | .

867224 10 7|SUNCOR ENERGY INC 10/27/2010. | VARIOUS.... 32,700.000 | ........1,080,135 | ...... XXX.oorvvrs | 20 936,971 | ... 1,216,767 | ... (279,796) (279,796) 936,971 143,164

87425E 10 3|TALISMAN ENERGY INC . 11/03/2010. | VARIOUS.... 21,000.000 ). ) 326,317 63,439

878742 20 4|TECK COMINCO LTD.. C | 07/29/2010. | VARIOUS, . .12,200.000 ). ) 356,292 76,578

884903 10 5| THOMSON CORP. C | 04/02/2010. | VARIOUS.........ccooomrrrerierineerinrinens | cerevrin 1,000.000 | .... ...33,950 ...35,600 712

891160 50 9| TORONTO DOMINION BK ONT. . | C | 12/07/2010. | VARIOUS.... 3,600.000 238,908 237,456 (9,397) 228,059 10,849 | ......... 10,849

89353D 10 7|TRANSCANADA CORP... . | C | 12/13/2010. | VARIOUS... 6,600.000 244,812 .238,854 | . 21,153 .260,007 (15,196) | ........(15,196) | .

960410 20 7|WESTJET AIRLINES LTD C | 01/14/2010. | NBC CLEAR... 15,100.000 | ........... 200,226 | ......... . 187,089 | ........ (19,315) [ oovvvrereneianiinns | v | ereennens (19,315) [ covveveriniiniinas . 167,774 .

9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........c.eiiiiiiiins i | sveene 17,918,051 | oo XXX | i 15,684,017 | ........ 17,804,733 | ...(2,375,611) | .... 0] (2,375,611) | o0 [ 15,684,017 |..............0 |....2,234,035 | ..... 2,234,035 | ... 214,765

9799997. Total - COMMON SHOCKS = P 4......cooresiisieieeirssess st ees st | eeies 17,918,051 ....15,684,017 17,804,733 | ...(2,375,611) .. 0 .(2,375,611) | .. 15,684,017 |..coooveeennc0 [....2,234,035 |..... 2,234,035 | ...... 214,765

9799998 Total - Common Stocks - Summary Item from Part 5 32,811,517 | .oooee XXX v [ e 32,130,755 | oo | [ | oo 180,427 |........ (180,427) | vvoovvvvvvvniien | 2000000 31,950,328 | v | 0..861,189 | i 861,189 | ...... 244,704

9799999. TOtal = COMMON SHOCKS. ... rerersresressrs sttt ef ettt | sneend 50,729,568 | ... XXXoriioone | connne 47,814,772 | ......... 17,804,733 | ...(2,375,611) | .... U 180,427 |..... (2,556,038) | ..o [ ... 47,634,345 | ... 013,095,224 . 3,095224 | ... 459,469

9899999. Total - Preferred and Common Stocks. et | s 54,104,568 | ... XXXooooooonr [ e 51,189,772 | ......... 21,161,733 | ...(2,357,611) | .... 0] 180,427 |...... (2,538,038) | .. . .0 ]...3,095224 |..... 3,095,224 | ...... 459,469

9999999. Total - Bonds, Preferred and COMMON STOCKS...............ccivveiiiiriririiiiiins et sssisssiesesisessenesesssessesssssessesesesesens | coves 356,933,649 |......... ). ST P 343,569,607 | ... 303,978,468 | ...(2,357,611)] ....... (165,163)| ....... 180,427 |...... (2,703,201) [ ..ovvvrvrnee. 0 .. 342,764,611 | .....ccoooeve 0 ]..14,169,038 |...14,169,038 | ...9,429,674




Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - All Other Government
135087 YU 2| CANADA GOVT C | 01/13/2010 | SCOTIA C. 03/03/2010 | VALEUS MOB. .500,000 .486,380 485,259 409 409 I [ 1,121 | e 1,121 | 2,658 | ... 1,315
135027 NT 7[CANADA GOVT TREASBILL.......cc...o. C | 10/22/2010 | VARIOUS.. ... | 12/16/2010 | VARIOUS .700,000 | .. ...698,384 | ... .698,384 698,521 137 137 . (138) (138) 551
1099999. Total - BONAS = All OthEr GOVEIMMEN. ....veuveeeiessirseresstess s essersstes eesssess s ses sttt enssnnis | coenians 1,200,000 | ......... 1,183,234 | ... 1,184,764 | .cooovnene 1,183,780 0 546 0 546 [ () I 983 | s 983 | . 3,209 | ... 1,315
Bonds - Industrial and Miscellaneous
65504L AB  3[NOBLE HOLD INT LTD....ccoovivinririicierissirsnsnines |‘ 07/21/2010 | BARCLAYS US FUN.......ccovvvnee 11/19/2010 | CHASE 500,000 | ............ 500,000 | ... 520,080 500,000 .0 I 20,080 | ......... 20,080 | ......... 5,654 |
3899999. Total - BONdS = INQUSHrIal @NA MISCEIIBNEOUS. ... vv.rreerssetistisseiesasssessiss | eessersssssssessseee et s ettt ns | eoensnnens 500,000 | ... 500,000 | ... 520,080 500,000 0 0 0 0 [ I 0 20,080 20,080 5,654 0
8399998. TOHAI = BONGS........cvvciiieiiiicteiet ettt ettt bbb et st ebebe ebsesesasassesesesseseb et eses et e es ekt sebes e se bbb s etttk ekt s et st et et sses et en et tennnetetensetenenennene | deererens 1,700,000 | ......... 1,683,234 | ......... 1,704,844 | ........... 1,683,780 0 546 0 546 (U 0] e 21,063 | ......... 21,063 | ......... 8,863 | ...... 1,315
C on Stocks - Industrial and Miscell
015351 10 9| ALEXION PHARMACEUTICALS I....cccovverrrinrinnes .| 10/21/2010 | VARIOUS.......ovvvrrrirircirriin 12/16/2010 | BNY BROKERAGE...........cocoonvver | rvenas 30,000.000 | ......... 2,074,976 | ........ 2,389,151 2,074,976 0 [ | e | s 314,175 | ... 314,175 | v [,
029912 20 1|AMERICAN TOWER CORP........cccormirririiriniris ... | 04/16/2010 | SANFORD BERNST 10/05/2010 | BNY BROKERAGE...........cccocnvvee | oveeas 30,000.000 1,252,455 1,542,787 | oo 1,252,455 0 [ | e | s 290,332 | ...... 290,332
032654 10 5|ANALOG DEVICES. ... | 04/16/2010 | MERRILL ... | 12/02/2010 | BNY BROKERAGE..........cccoonuvvens | crvuues 30,000.000 | ............917,583 | .........1,118,258 917,583 0 I [ 200,675 | ....... 200,675
05334D 10 7| AUXLIUM PHARMACEUTICALS INC .......ccovvevee. ... | 04/14/2010 | COWEN & CO......coovvvvevrerirririrns 12/10/2010 | BNY BROKERAGE...........cocoovrens | wrvvrns 8,500.000 | ............ 293,250 | oo 171,327 293,250 .0 I (121,924) | ...... (121,924)
071813 10 9|BAXTERINTLINC... ... | 04/14/2010 10/21/2010 | BNY BROKERAGE...........cocoonvven | ovenad 55,000.000 ...3,190,811 2,811,217 3,190,811 0 | e (379,594) | ...... (379,594)
111320 10 7|BROADCOM CORP. ... | ... | 04/30/2010 | BNY BROKERAGE.. ... | 12/15/2010 | BNY BROKERAGE..........cocoovvves | wvenes 30,000.000 | .........1,053,015 | ........1,297,145 | .......... 1,053,015 O [ [ | e 244,130 | ....... 244,130 .
18383Q 88 7|CLAYMORE ETF TRUST 2......covvveiviirinrinerienes ... | 04/16/2010 | GOLDMAN (1)...couvveurreerirnrrrnnes 09/17/2010 | CORPORATE REORG.......cccvevs | cuvuues 50,000.000 | ...ccvonee 971,420 | ... 988,735 971,420 0 I 17,315 | o 17,315 [ e | e
464288 77 8|ISHARES TR ... | 04/15/2010 | GOLDMAN (1).. 12/16/2010 | BNY BROKERAGE..........ccccovuve | e 130,000.000 3,348,300 0 N (265,896) | ...... (265,896)
580135 10 1[MCDONALD'S CORP.. v | o | 03/17/2010 | SANFORD 12/20/2010 | VARIOUS oo | e 15,000.000 . 996,366 .0 | e 117,824 | ... 117,824
594918 10 4|MICROSOFT ... | 04/23/2010 12/14/2010 | BNY BROKERAGE B 30,000.000 823,789 930,597 0 | e (106,808) | ...... (106,808)
61166W 10 1|MONSANTO CO NEW.... ... | 02/24/2010 | VARIOUS.. 12/17/2010 | BNY BROKERAGE. 25,000.000 ..1,647,165 703,220 | e | e | e 180,427 .....(156,056) 156,056)
637071 10 1|NATIONAL-OILWELL INC o | ... | 03/25/2010 | BNY BROKERAGE.. 07/29/2010 | MERRILL........vveeverereerecriieins [ v 40,000.000 1,541,234 | ...........1,680,424 0 | e (139,190) | ...... (139,190)
654106 10 3|NIKEINC ...| 03/08/2010 | VARIOUS 09/01/2010 [ VARIOUS.......cooerrerierincirinrinns | v 30,000.000 2,133,721 2,003,086 0 [ | e | s 130,635 | ....... 130,635
68389X 10 5|ORACLE SYSTEMS.... ...| 06/16/2010 | BNY BROKERAG 12/13/2010 | MERRILL. 50,000.000 .1,624199 | . ..1,158,895 .0 . 65,304 365,304
80517Q 10 0 [SAVIENT PHARMACEUTICALS INC . ... | ... | 04/14/2010 | COWEN & CO 09/15/2010 | BNY BROKERAGE..........cccomvreene | crvrne 40,000.000 vereennn 136,416 593,752 0 [ | e | s 142,664 | ....... 142,664
828806 10 9|SIMON PROPERTY GROUP.. v | ... | 04/16/2010 | VARIOUS 08/02/2010 | BNY BROKERAGE...........ccorvvvvie | vrvns 30,000.000 ..2,808,592 2,545,209 0 [ | e | e 263,383
88732J 20 7|TIME WARNER CABLE INC ...| 10/26/2010 12/03/2010 | BNY BROKERAGE. 20,000.000 ..1,319,152 ..1,158,626 0 ol 60,526
H8817H 10 0| TRANSOCEAN INC NEW. . | 02/24/2010 08/05/2010 | BNY BROKERAGE..........ccccomvvens | covnaee 15,000.000 ....853,306 | ..........1,217,318 0 N (364,012)
008916 10 8[AGRIUMINC 02/22/2010 | VARIOUS.. 07/14/2010 | VARIOUS.......coovrmrrvervnrneirerinne | cvirvnnnn 2,900.000 163,690 197,082 .0 cen(33,392)
046903 10 0|ATHABASCA OIL SANDS TR. 04/09/2010 | VARIOUS.. 07/07/2010 | VARIOUS 14,700.000 174,195 245,070 0 (70,875)
063671 10 1|BANK MONTREAL QUE .| 06/03/2010 | VARIOUS.. 12/20/2010 [ VARIOUS.........ccovvvrrvvnnrerinnnes | e 8,700.000 494,971 544,317 .0
067901 10 8|BARRICK GOLD CORP. 06/11/2010| S SLI CORP. 10/26/2010 | VARIOUS.... ..3,000.000 142,368 134,129 0
151350 10 9| CENOVUS ENERGY INC 06/18/2010 | VARIOUS ... | 12/13/2010 | VARIOUS.... ..6,500.000 191,114 195,833 0
239590 20 1|DAYLIGHT ENERGY LTD ....cccovvvvrrrerimrinirienes C | 01/15/2010 | VARIOUS........cccorvrerrirrrrrerirenes 12/17/2010 [ SCOTIA C..oovvvvvcrierierriennns | e 1,900.000 18,707 | ... 21,643 0
292505 10 4|ENCANA CORP C | 04/21/2010 | VARIOUS.. 10/21/2010 | VARIOUS.... .249,216 286,805 0
380956 40 9[GOLDCORP INC NEW........oceiriiiernrieineinnienns C | 07/19/2010 | VARIOUS.. ... | 10/27/2010 | VARIOUS.... . .308,403 307,211 .0
450913 10 8|IAMGOLD CORP..........ccostrmerirrercrrrrireeierinerinens C | 06/18/2010 [ VARIOUS........cccovvvrrrerrrierirnns 09/10/2010 | VARIOUS........cvvvvevrrverirerrneernee | c00er..8,000.000 | covocineces 151,967 | coovvvrneee 145,211 151,967 0
457983 10 4|INMET MNG CORP. A.| 05/20/2010 | RBC DEXIA.. 06/16/2010 | CS FIRST.... . .63,388 66,098 63,388 0
496902 18 0|KINROSS GOLD CORP.......ccovvierirrirriirrrinerinens A.| 09/24/2010 | EXCHANGE.. ... | 10/06/2010 | EXCHANGE v | 001,892,000 | .. L9271 | .. 8,419 | .. 9,271 0
539481 10 1|LOBLAW COSLTD....cccotremrrrerrrerereerseiserseniens C | 08/31/2010 [ VARIOUS........ocoovrirervrrrrrerines 10/20/2010 | VARIOUS........ccoovrvnercrirerinenn | cvvene 12,200.000 | ............ 498,480 | ............ 496,271 498,480 0
559222 40 1|{MAGNA INTLINC ... |C | 05/11/2010 | CS FIRST. 09/15/2010 | CS FIRST . 300.000 22,186 23,975 | ... 22,186 .0 .. 1,789
56501R 10 6| MANULIFE FINANCIAL CORP .. ....| C | 03/29/2010 | VARIOUS «.. | 06/24/2010 | VARIOUS.......coonvvvmrrerierirerinee | cerreeens 7,200.000 | ............144,966 | ............ 117,726 144,966 0 ceeen(27,241) (27,241)| ... . .
756297 10 7|RED BACKMNG INC.....coooovvvrrirerieireiinrieniinns A.| 08/30/2010 [ VARIOUS........ccovvrerrirrrierirennns 09/24/2010 [ VARIOUS.......ccovvvvrrierinciinnnns | v 21,100.000 | ............ 456,782 | ............ 714,787 456,782 0 [ | e | s 258,005 | ...... 258,005 | ..ovvvcrirereres [ e,
775109 20 0|ROGERS COMMUNICATIONS .......ccoovruerirarernens C | 06/08/2010 | VARIOUS........cccorvvurrrirrrirerirenes 12/13/2010 | VARIOUS........coovverervriverrenns | e 7,100.000 | ...ccvvneee 255,168 | ... 259,204 255,168 0 [ e | e | e 4,036 | ........... 4,036 | ......... 2,272 | oo
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.C.V. | Disposal Disposal Disposal Year Dividends
867224 10 7|SUNCORENERGYINC ..o C | 05/05/2010 [ VARIOUS........cccvvvumrrernrriririrnes 10/13/2010 [ VARIOUS........coovverrvvrnirrerns | e 2,300.000 | ..cooreerrn. 75,862 | oo 80,307 0
878742 20 4|TECK COMINCO LTD ...|C | 06/18/2010 | VARIOUS.. 07/29/2010 | VARIOUS 900.000 ..32,131 0
891160 50 9| TORONTO DOMINION BK ONT. ... |C | 06/11/2010 |NESBITT.. v | 12007/2010 | CS FIRST....oovviiierrieiieineiienes | evernae 2,200.000 | .. L A163817 | . .156,268 .0 . 2451 | .........2,684
G1151C 10 1|[ACCENTURE LTD BERMUDA.........cccovvvniriinninns R | 04/09/2010 | SANFORD......covvviremniimerirenirnnes 12/14/2010 | BNY BROKERAGE..........ccoccniiens | coveead 25,000.000 | ......... 1,065,073 | ......... 1,165,670 0 i e | e 100,598 | ....... 100,598 | ...... 20,625
9099999. Total - Common Stocks - Industrial and Miscellaneous. 32,130,757 | ....... 32,811,519 | .........31,950,330 | ....cccoeoeeee0 | oo 0 | 180,427 | ......... (180,427) | o0 | ciiiienn0 | 861,187 | ....... 861,187 | ..... 244,705
9799998. Total - COMMON StOCKS...........covviereiieiiieiieici e sesereiies everis 32,130,757 | ....... 32,811,519 | .......31,950,330 | oo |0 | i 180,427 |......... (180,427)| ... 0] 0 861,187 | ....... 861,187 | ..... 244,705 .
9899999. TOtal - Preferred N0 COMMON SHOCKS. . ..uutruuererteririsstriesssierssstess s sseis eesssessseee s ees s R8s EE 08184888818 £ 8888 E 8ttt | serien 32,130,757 | ...... 32,811,519 | .........31,950,330 | .0 |0 | i 180,427 | ......... (180,427) | .ovvvvvrrn [ 0 [ . 861,187 | ...... 861,187 | ..... 244,705 | ..o 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS...........vuriiiririiiiieiiiinirs corriresiisisssessessess e ess ettt en s | oerses 33,813,991 | ....... 34,516,363 | ........33,634,110 | .....oeeeren0 | 546 | e 180,427 |......... (179,881) | wvvvvvrvrecs (0 0 882,250 | ....... 882,250 | ..... 253,568 | ...... 1,315
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

5
NAIC Valuation
Method
(See SVO
Purposes and
Procedures
Manual)

6
Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7 8

Stock of Such
Company Owned by
Insurer on Statement Date

Total Amount 9 10
of Such Book/Adjusted
Intangible Carrying Number of % of
Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....854,485,888.

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

NONE

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
09248U 61 9|BLACKROCK PROVIDENT TEMPFUND INST'L......co. [ evvece. .. | 12121/2010. | BLACKROCK........coverrireriricernnieisnnnnes | evene D .9 SO I 57,010,696 [ ....ovveerevrreiernns v [ e | e | o 57,010,696 | ...ocvvovvrereierinni [ [ s [ e | cevneiens | e 47,814 [ oo
26188J 20 6|DREYFUS CASH MGT NST SHARES, .| 08/12/2010. | VARIOUS.... 22,009,392 22,009,392 26,948
38141W 23 2| GOLDMAN SACHS TR, v | [ 11/30/2010. [ VARIOUS......oovvvivsciiniiieninnrinssissnisnnis | e X% | v, 15,202,934 v e [ | 15,202,934 L [ 19,037 [ oo
8999999. Total - Class One Money Market MULUAI FUNGS. ...ttt | cnisnenas 94,223,022 0 0 0 ] o 0 | PO 94,223,022 | oo [0 IR 0 [.XXX...... XXX XXX 93,799 0
9199999. Total - ShOM-TEMM INVESIMENES. .........couuvveeieiieieeiieiseeeeeee ettt innsieniane | eeiseenns 94,223,022 0 0 (] [ () ) . R I 94,223,022 | ..coovvvirriid (V) [ 0 |.XXX...... XXX XXX 93,799 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

E18, E19, E20, E21, E22



Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6
NAIC
Designation|
CusIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
34956P 9S 8| FORTIS BANK, BRUSSELS.........cccirimiiirierierieeesssissssesssssiesssssissssssssssesssessssessssssssssssssssssessssessssssssssssssssssessssessns | sesessns IEE | oveinersesssseesenssseenadd 4,996,627 | ..ooovvvrrierieerninnd 4,996,627 |01/04/2011....
G23441 9G 1| CLYDESDALE BANK PLC........ovutiiieriiiierisisssssssssiessssssssesssssssssssessssssessssssssssssesssssesessssssessssssssssssensssssessessssssonss | sonennnns JFE | v 5,000,000 | cooveerriiirriiercieis 5,000,000 | 01/21/2011....
20337A J3 4|DBS LONDON PO O PO O OO PSOSTRSTOURPPURPRURPOOY PUORPPOTY | =3 EEOPPROPORORRTOON 5,000,000 | ..overueeniririenirens 5,000,000 | 01/25/2011....
018817 55 1|BANK NEDERLANDSE GEMEENTEN BNG........cccoiiiiiiieiiiieiieieie sttt sttt nse s essssnsas 5,000,000 | .. 5,000,000 |01/27/2011....
09248U 61 9|TEMP FUND NON-ERISA.... 10,000,000 | ... ..10,000,000 |12/27/2010....
0667K8 9B 4 [BANQUE ETCAISSE D EPARGNE DE L ETAT ...ttt sssssse s bbbt ..4,996,106 | .. 4,996,106 |02/16/2011....
86560E 9D 4 SUMITOMO TRUST & BANKING CO LDN.......ccovirmmrirrerenieinerissrnenseseseesssssesssesssessessssssssssssesssssssssesssssssssssssssnenss. | aesensies IFE | i 6,000,077 | oo 6,000,077 | 02/18/2011....
000PQ3 FJ 4 |BARCLAYS GUERNSEY..... 5,000,000 |02/23/2011....
000PQ3 FJ 4 |BARCLAYS GUERNSEY..... 1,000,000 |12/29/2010....
05945A AB 0 [BANCO BILBAO VIZ ARGENTARIA, N.Y.....ooviiiiinniineiierinsiresiseenns 5,000,044 | 01/14/2011....
000N3T Q2 2 [ ABN AMIO BANK N.V.....ooiiiiieiienieteisis sttt . \ . 5,000,000 | 01/18/2011....
90466R 9B 6| UNICREDITO LONDON......oouriuuiimuiesmeesseisaerssesessesssse s sssssss bbbk bbbt | shanriians {1 4,998,063 | ..ooverriirireirninnd 4,998,063 |01/21/2011....
000BND SX 1|DEN DANSKE COPENHAGEN.............. 5,000,000 | 12/28/2010....
000F34 YH 2 |Nykredit Bank 5,000,000 | 01/24/2011....
000D2B ZC 2|KBC, BRUSSELS OO OO PSPPSR SPPORPOPOOON . 5,000,000 | 01/24/2011....
000BX6 SM 9| MIZUHO SECURITIES USA INC.......couueriiuiimeriiesisneesseseseesseisss st st ..5,000,000 | .. 5,000,000 | 12/27/2010....
000CB8 Q9 8|SOCIETE GENERALE NY BRANCH... 14,551,305 | ... 12/27/2010....
0019Q9 69 8|HSBC SECURITIES,INC 10,000,000 12/27/2010....
000C02 J2 6|CANTOR FITZGERAL & CO. 10,000,000 | ... 12/27/2010....
000BC3 38 7| DEUTSCHE BANK FINANCIAL. ... coutieeirsersseessesesseesseess sttt 5,000,000 03/21/2011....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation L A21542222 | 121,542,222 XXX.ovionee
3899999. Total - Industrial & Miscellaneous (UNGfflIBEEA). ........ecruireieiiie ettt sttt ees ettt ens ettt entensssnssnsansessnnns | essesssesesssassensesanes 121,542,222 | ..o 121,542,222 | ... XXX oo
Totals
7799999, TOtal = ISSUBT OBIIGAHIONS. ... e erereetetess et etess sttt £kttt | senissinns 121,542,222 | oo, 121,542,222
8399999. Subtotal - Bonds..................... 121,542,222 121,542,222

9999999.

Totals........

121,542,222

121,542,222

General Interrogatory:

1. The activity for the year:
2. Average balance for the year:
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....121,542,222 NAIC 2: §......... ONAIC3: §.........

122,629,035

E23




Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5
NAIC
Designation|
CusIP /Market Fair Book/Adjusted
Identification Description Indicator Value Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....121,542,222  Book/Adjusted Carrying Value $.....121,542,222
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Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA (LOSS PAYMENT).......ocvvrrvirerireeninineninns HARTFORD, CT...occvvmvirrireemmnimeriessieesesssseesssssessessssessssssssees | seeessenens XXX
JP MORGAN CHASE.........ccoviimiiriieiineisseissieesiesisesesesiseenas NEW YORK, NY....ooiiiiiiniiiiiinesnsissississssesesssssssisessssenses | nevesseens . o . XXX
ROYAL BANK (RES ACCT).......... TORONTO, ON, CAN......covvimrrmrrinerierirereiensssessenssssssessenesneess | ceneennee | conne 0.500 | ....... 21,922 1,827 | v 10,446,036 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DEPOSIOMIES..........c..evrerrrerereereereeieereereeseeeereeeeseereeseseeseeseseesesseeeens | - XXX... XXX..
0199999. Total - Open Depositories XXX... XXX..
0399999, Total CaSh 0N DEPOSIE......euevuierrersersterit sttt sttt sttt ansensensenes | & XXX... XXX..
0599999. Total Cash XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 10,511,978 | 4. April 12,189,677 | 7. July. 5,589,257 | 10. October. 8,360,031
2. February. 14,585,476 | 5. May. 4,388,524 | 8. August 4,846,504 | 11. November. 9,891,453
3. March 10,299,726 |6. June (1,107,104) | 9. September. 4,488,060 | 12. December. 7,843,609
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Annual Statement for the year 2010 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
All Other Government Bonds - Issuer Obligations
CANADA GOVT. [ [12/2312010 ..o 0.963 |03/17/2011 598,805
0499999. All Other Government Bonds - Issuer Obligations.. 598,805
1099999. Total - All Other GOVEIMMEN BOMAS ......cuureitueisittseteiss e ersssss s sess e st eetse8 88888 EE 88888888888 E 8488 L84 E 81 S8 E 4L E 18 E 844 EE b1 E 0 E £ E oL E s R eE b e L4 1eEseEEseE e Eb e bR bbbttt nens | erbntensenssesentennsens 598,805
Total Bonds
7799999. SUbtOtals - ISSUET OBIIGAtIONS. ... ettt ettt sttt sttt sttt ses ettt sttt ees et enten et s 598,805
8399999. Subtotals - Bonds 598,805
Sweep Accounts
JP MORGAN END OF DAY INVESTMENT SWEEP. 21,738,958
8499999, TOtAl - SWEED ACCOUNES. ....voveereresirsrssesersesessesesesetsses s ss sttt 21,738,958
8699999, TOAl = CASI EQUIVAIENES..........uieieieiecee ettt a st f s 282852828 E s 2 842851 b SR8 e £ s e 22 a2 8 a2 8o b e 42 b e £ RS e b e s a2 E e b e s e s e sse s s e s e b entebsntans  etiesesetarsssessesse s s e et e b e e s e RS s et st s bt en s s st et entennenn | eenes 22,337,763




Annual Statement for the year 2010 of the AFFlLlATED FM |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. AlBDAMAL .. AL i | bbbt tiens | ettt enenen | et | s
2. AIESKAL e K | st | enteren et et ene | seereni e | eree
30 ANZONA. it AZ [ i [ bbb | enteb sttt enn | s | eree
4. Arkansas et | eniener st niens | sesenes st | s
5. California... . | WOTKEI'S COMPENSALION. ......vuivirirriricirerisissisierseiess st ssssssnes | srsessssssssensssssssessessans | seves 569,088 584,018
6. €0l0radO. ... eOO [ i ittt | st eenene | crereninee e | eres
7. Connecticut CT | e [ ittt | entenenb et enn | st | neres
8. DEIaWArE. ...t DE | s | ot | et | oo | e
9. District of COIUMDIA. .......ccivrieerDC [ i [t | enteb st | s | e
10.  Florida e | s | senseneent e ninnens | sereeseni e | eres
1. Georgia.......cccoueveerveeirerinneen. GA [ i B.... | Property & Casually...........ccccuiiumiiiiiciiiiiiissiciesiesisnsis s | sevissieninssisssiies | oo .25,406 .26,072
12, HAWAITL. .o HE | s | e[ sreeress e enens | seressene e | eres
13. D e | bbbt | Hrieeis sttt ens | eetieens s nenes | e
14.  lllinos. . TL | oririie | ettt | erieeen et | st | e
15, INGIANA. ..o IN s | st | sieebens et | sebees st | s
16, TOWAL v BA i et | etesess st | sertene e | oo
17, K@NSES..ccovoeicecinrineierieeen S [ i bbbt | rees et | eeeresiee e | e
18, KENTUCKY.....cveeeecvcerinicrenee s Y i | et taens | feteiesten et nen | et senenens | eees
19, LOUISIANG. ... LA it | e bbbt | Siebens et | sebees st | e
20, MAINE...cooiccireierennedME i s nens | srieres st | ereess e | e
210 MAYIANG..... MDD [ e [ sttt s st ennens | sressetansestesesntensantesnns | feesensenseseteneentennsnsenes | eees
22.  Massachusetts.. MA | LB [ Property & CasUalty...........cviviviiiiiciieicn s | e | s 50,811 52,144
23, MIChIGAN......eeeececieireeeeeee e M | e | ettt ettt sans st ennens | sressntantestessesntensentennns | resensensesntneentesnnnsenns | enes
24, MINNESOtA. ..o MIN i s | e | e | s
25.  Mississippi.. VIS | s | Rt s sttt ententenns | etesentessenetensentesnenntne | netessesseseenaententennennes | neea
26, MISSOUM....oevverrivrinrierreeenee MO [ i [ ettt niens | seterent st nens | ettt | e
27, MONMEANA. .. T i | bbb | srbte sttt enies | ereresi st | e
28, NEDraska........ccovevvirenieeeneedNE [ i e niens | senerete et nens | ettt | e
29, NEVAAA. ...V i s | srbte st enies | ereesieernn e | e
30, NeW HamPShIre.........coocvereetNH | it [ bbb | shesisenas s enitens | ensbinssiesie s sniiniee | ceres
31. New Jersey. . e | ettt s et n st enanantennans | cressetantensesnesntensantennnes | eesssessesesantentesaenennes | eees
32, New MeXiCO.......cccoeunrriiniininee NM|...... B.... | Property & Casualy...........ccocuiiiiniiieriiiiiiieiieesiesisesssissisessssssessssssssiens | sessesiessssnssssisesinnsin | v 406,491 417,156
33 NEW YOTK.oovieerrrieiereeeeeedNY s e | sebenes st enies | ererenseerenes e enenes | e
34, North Carolina........cccoerevvevraeendNC [ oo Buies | PIOPEIY & CASUAIY........vvvieiriiiceiis s nenes | sesssssssessssssssessssesnss | ores 304,868 312,867
35, NOMH DAKOtA. ... edND [ s | et | seirer st enies | ereresseernns e enenes | e
36, ONI0..cucvicerrierrnieerneenees OH i | s | sttt enies | ettt | e
37.  Oklahoma.. Property & Casualty ettt sn e nnennenne | sreeeaesseseennenenesnenennns | eees 304,868 312,867
38.  Oregon Property & Casualty, Workers COmMPENSatioN..............ccccriuriieiinriiiiinninsiissinciiens | s | e 675,792 693,522
39, PENNSYIVANIA. ... PA | e | ettt ennens | creesesastesseseeetnnaentennens | eeeeesensesesneentesnsnennens | eees
40.  Rhode Island..........cccccovrvervrenec RE| il Bics | PTOPEIY & CASUAIY.......ouvveiiic st | e 3,231,605 | ...ccoririrene 3,316,390 | .....
A1 SOUN CarONG. ... SC [ s | e | seates st | ereens e | e
42, SOUth DAKOA. ... SD s | et ens | erbter et enies | eetesteernn e | e
43, TEMNESSER.......cvrrevreeeriererre IN i | et ens | seines st enis | ereress e | e
B4, TEXAS .. cvuivreiererinreerneisnseneee TR [ttt | esieiesesss ettt ens | erbter sttt enies | eteresi e | s
45, UBAN..ccceeedUT [ i | et | et | i nenee | e
46, VEIMONE....oouiiicieriiriernereee VT i | ettt | erbtes sttt enies | eteress e | s
A7 VIEGINIA. o VA L i ettt nnnens | sreeenestessenee et nnnantennens | neeeesensenersenntesenennens | eees
48, WASKINGLON. ... WA | e | ettt s bt ns st ennens | Sressntensestessesntensantesnns | eesensensesetnaentesnnnsenns | eees
49, WESEVIFGINIA.....vverereeeerereeee e WV [ i | ettt nnnens | sressenastessenseeetensantennens | neeresenseneresenntesenennens | eees
50, WISCONSIN.....cveverercririrereriereened W i bbbt ninens | srbtesen bbbt nannienies | ererenieebnns s | e
51, WYOMING..eoveeririrreierneeree e WY [ i ettt nnians | srenebestent e b enienens | reeesensenen st esenennens | ores
52, AMEMICAN SAMOA......ccrveriirneredAS [ i | et | erbter st st | ererenieennn s | e
53, BUAM..cicrirrcririnrrienieeelBU | it | e | et | i nenee | e
54. PR it | ettt | Htees ettt ens | eeeisenns et enes | cenen
55.  US Virgin Islands..........cccccoevuunce V| e [ e | s | s | s
56.  Northern Mariana ISIaNGS.........;MP [ ..o | oottt niens | stbtesen bbb enies | ereresieen e | e
57. Canada . . IO OSSOSO TRURTORY UPOPURPTRRTORPRURPURTOTIURURRN EUPOTRURTOTOSIRTOPOROURIPROPRUORN IOPON
58.  Aggregate Alien and Other.......... OT|..XXX...| ..... XXX et snsesnnnnes | eeneenees (] (] 0. 0
59.  Total XXX XXX SOOI RRTURIRRROTOORN BYOON 3,231,605 |...... 3,316,390 2,337,324 2,398,646
DETAILS OF WRITE-INS
BBOT. ettt eest et enan i | crienerees | s RS | eeeinen ettt | sertens et | e
BB02. ittt snisnnnes | crieneienns | ettt | enssnst ettt nninnnns | eesiensenes s enssennin | cones
BB03. ettt enias | crtienerees | eS8t | eeesnen ettt | sertens et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX et esesssseeennnene | eereenees (] (] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........coververeinrreinnens XXX e D0 OSSR RRRRR [PSTRT 0 ... 0 ... 0.... 0
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