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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. o | eeeteenen 2,943,316,592 |....ovvveereerirriieeninens | v 2,943,316,592 | .......... 2,748,779,877
2. Stocks:
2.1 PrEferred STOCKS. ...t | e | sebens et | e (O O
2.2 COMMON SLOCKS. ....vuuuvererrirresserisceressiseise st eest st esstsenssenns | nesesnes 5,362,842,736 | ....ovvveerereerireceierrinens | v 5,362,842,736 | .......... 5,606,124,825
3. Mortgage loans on real estate:
BT FIESEIENS ..o | et | sebiens bbb | seeneb s (U PN
3.2 Other than firSEIENS. ........ccoii s enes | e snsssnses | sebississi bbbttt | seonesinss s (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocvieiveiiiieeiie ettt s ettt b e ss s bbb s s s s s et snsebens | svevessesesinanns 1,584,989 | ..o | e, 1,584,989 | ............. 140,213,497
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)........cvuieiteiiecieiieete ettt bbbt b s et s s s s b s b e s s sesessssebassstessns | sbebessssesssissesassesessssnsesans | besesessssssesessetesessssesssints | ebessssssessssesessssesesnand 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......cvvevererieisieesiesetesiess s ssssssens | seessssssessessssessessssssessens | sesssessssssssessssssessessnsons | svessssssssessssssessesssenes (01 T
5. Cash ($....44,401,245), cash equivalents ($.....130,336,339)
and short-term investments ($.....414,416,840)............ccccuumerrinremierninsmsesessessssesesnes | svsssesssens 589,154,424 | ... | i 589,154,424 | ............ 257,636,327
6. Contract loans (including §.......... 0 PIEMIUM NOLES).....cvvvereevicreierereieesseesessssestes s sesssssssssses | eressissessesessssesssssssssssses | sressessssessesssessessesssinsns | sesisssssessessssessesssssnsns (0 T
T DBIVALIVES. ..ottt | S | seben sttt | sbnss s (O OO
8. Other iNVESIEA @SSELS.........cucurverrrierirerieiireeress s essssesnnen | sesseseons 1,103,632,595 | ....vvorrererirereierrinenens | i 1,103,632,595 | ............. 337,617,237
9. RECEIVADIES fOr SECUMHES. ........uvverereererireceieeriseresiseeseesie st sssssessssesssessssssssens | cosessssesnns 40,576,053 | ...ooivirininiiniiiiein | e 40,576,053 | ......cccoonve. 9,374,101
10 Aggregate Write-inS fOr INVESLEA @SSELS.........cevcvcrciiieieeieiiereee et estes s sssees | erssssessssssssssesssssnsanens (O R (O o 0 | oo 0
11, Subtotals, cash and invested assets (LINES 110 10)........c.ccvvvrrerercreeereeeeseeseeseeseeessenenns | evveeeas 10,041,107,389 | ..ocovvevvieeecrenas 0. 10,041,107,389 | .......... 9,099,745,864
12. Title plants less §.......... 0 charged off (for Title INSUIETS ONIY).........c.vvverieeieieieiesceceieeessieiies | ervevseresesiesessesssesssssees | sresssssssssesisssssesssssinsns | sesissessesissessesssssssnsnnd (01
13.  Investment income due and CCTUBM..........c.couuuiriiniiiiinsssss s | e 41,858,344 | ..o | e 41,858,344 | .....cccoeee. 37,534,278
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection.............cccocevvveees | covverevnne. 291,264,212 | ....covvene. 7,882,586 | ............. 283,381,626 | ............. 437,241,255
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PrEMIUMS)..........cervriveieiieiieiii | e esssseses | cevesesessesessessssssssessssnes | seesessessessssssssessesnaa 0 [
14.3 Accrued retroSPECtiVE PrEMIUMS........c.vvureirriririeieieissieiseeei st ssssssssssssesssssssesses | sesessssssssssessssssssssessesssses | sesessessessssessesssssssassessnnns | essessssessesessssessessesnns 0 [
15. Reinsurance:
15.1 Amounts recoverable from BINSUIETS...............rvruerrrrrireireriesesesssseeesseseesssesssessses | erssressenees 94,297,266 | ......ocoorvvrvenencinens | e 94,297,266 | .......ccc..... 79,648,478
15.2 Funds held by or deposited with reinsured COMPANIES............c.ccccerrieeivierrieeeeeesiees | veerenieienns 10,763,592 | ...coveireieeeeeeeens | v 10,763,592 | .....ccove.. 10,219,733
15.3 Other amounts receivable UNAEr rEINSUFANCE CONTACES...........c.crveureerrieriereesriieeieeineins | rereesisesssesssssssessssssseesies | soressessessessessssssssnens | oesiessessesssssssesssneses (0
16.  Amounts receivable relating to uninsured plans............ccccovvericrirceeeeeee e
17.1 Current federal and foreign income tax recoverable and interest thereon............cccoovvvreienvenne.
17.2 NEt AEfEITEA tAX @SSEL. ... cvuurveiiiicriricie ittt | Hoetesetss et seten | sebiessisssieeni st st sententans | sbresbsessseessesseess e (0
18.  Guaranty funds receivable or 0N dePOSIL............cccvuiveiveveieieieeie et sessaens | eveeressensesans 2,142,056 | ...ooovevierirercieiiieiiens | e 2,142,056 | ......ccc....... 3,102,312
19. Electronic data processing equipment and SOfWaIE............c.cccveeevevcireisereseseeeeeeeesseseseiees | eveveesessnnnns 8,299,664 | ................. 2,865,778 | ..oovevrrens 5,433,886 | ...ccovernee. 6,739,873
20. Furniture and equipment, including health care delivery assets ($.......... (0) JSSURRRT ISP 10,216,628 | ......eo.e... 10,216,628 | .ooovoeveeeeeireereines (01 U
21.  Net adjustment in assets and liabilities due to foreign eXChange FAtES..........c.vwrurririerinrirniiens | ceereirrirresessiseeseresinsins | reeseeeseseessssssesssssessees | seereesessssssessssessssesenes (0
22. Receivables from parent, subsidiaries and affiliates..............cccvuerereeeeiciesieieeeeeeee s | e 16,631,710 | cocveveee. 16,631,710 | v [0
23. Health care (§.......... 0) and other aMOUNES FECEIVADIE...............rvurererersrireiinierissieeesissisessneeens | sevsesssssssssssssssssssesssssns | essessssssessessssssessesssnsnss | sessessessasssssessessnsseses (0 T
24. Aggregate write-ins for other than iNnvested aSSets...........ccoviveveiveieiceeceeee s | eririsiaas 960,297,927 | ............. 858,652,501 | ............. 101,645,426 | ............ 126,640,765
25. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 11 through 24)............eveerrmeremmreiermsssessisessesssesssssesssssssesssnens | seseres 11,476,878,788 | ............. 896,249,203 | ........ 10,580,629,585 | ........ 10,015,395,153
26. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cccvviieriies | coeeiriieieieiieeieesetseeies | et ssesesens | sevesssessesesessesssssaesenes 0 [
27, Total (LINES 25 @NA 26).........ccuuurrirrriecriiereierieresiesseessessssesseseses st sesssessssssssssssssesssnens | seeeees 11,476,878,788 | .......ccc... 896,249,203 | ........ 10,580,629,585 | ........ 10,015,395,153
DETAILS OF WRITE-INS
T00T et | HEsees ettt | sensteee ettt | eresseens et (U N
1002 oottt | HEseeb ettt | neeebee et | eresseent st (O RN
1003, ootttk | Hesee ettt | serebee ettt | eresseens st (U RN
1098. Summary of remaining write-ins for Line 10 from oVerflow Page.........cc.ocuvvveveverieieeeieiieiiereeiens | cerveeesiessisssssesesssnens 0 [ e [0 IR 0 [ oo 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (LIN€ 10 @DOVE)........ccveruireirerreriieisiresieieetsrsssssisnisnes | sosreressssssssssssssnssnens (0] [0 {01 0
2407, PENSION ASSEL.......coourveriiremieressrieesiesss st ss st ssssssssens | eeesiennes 754,706,241 754,706,241
2402. POSt REHIEMENL..........cveueiirciirriccieriiecsie et ss s essseens | seesssensssones 50,263,343 | .....cooeveene. 50,263,343
2403. CSV Life INSUTANCE. .....ouvvvervtrrirrieicrieesieseiessssesessess st ens s sensessssesssenes | sesssnnsssnces 73,772,522 | oo | evvneeeieenes 73,772,522 | ..o, 70,690,516
2498. Summary of remaining write-ins for Line 24 from overflow page..........c.oevvvveveieeeenesveesiees | coveivereeinns 81,555,821 | ovvvvererans 53,682,917 | ovvvverrene 27,872,904 | ..o 55,950,249
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 8bOVE).......cerrerrreesrreseesnrinsmnresssessssenessseens | coseeeesseees 960,297,927 | ...cococeene. 858,652,501 | ...coecvene: 101,645,426 | ............. 126,640,765
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....750,249,303).........cc.ceevuruerueirreeieesies st | sensieesiss s 1,971,645,058 | ...cocvvvvrvriinne 1,700,359,031
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........ccoevvevriieeviicieiieeiet ettt esss et seaebenaess | sesseresesaesessssesesssenes 96,186,229 | ...cvovireririrereieinad 62,757,459
3. LOSS AAIUSIMENE BXPENSES......cucviiiiiiectticte ittt bbbt bbbttt ae b bt a et s st bt et s st et sn st sasbetes et sanans | ebesaeresensesesinaetanans 176,506,025 | .....ccocvevvereriernns 171,587,777
4. Commissions payable, contingent commissions and Other SIMIIAr CRAIGES...........c.cccueiiciriiieeceeeet et ienes | ceeetessse ettt s s sssssaebas | cresssssesessesesesastesss st essebesesnaesanans
5. Other expenses (excluding taxes, iCEeNSES AN fEES)........cvvvreiriirinieieiisiee e aes 214,496,605 230,809,861
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)............ccvuurieriimiiniiiiininisisresesessiess | e nsenees 18,065,076 | ....ooovvrrririiriene 32,907,590
7.1 Current federal and foreign income taxes (including $.....60,000 on realized capital gains (I0SSES))...........crwwrmrrrermmermmmnnes | rrvvveveseersireresseens 39,455,741 | oo 22,075,987
7.2 Net deferred taX HADIILY.............ovvrririeiiii ettt enes | oeeniseses e 173,002,000 | ...vooncveerrrirciinns 110,562,000
8. Borrowed money§.......... 0 and interest thereon §.......... 0ttt RSk | RS R | SRR
9. Uneared premiums (after deducting unearned premiums for ceded reinsurance of $.....279,671,514 and including
warranty reserves of §.......... 0) vttt a Rttt ettt et ettt n st n s s e nansnen | stereesenteneeneeseneans 1,279,555,722 | ...covvvverereernns 1,168,157,708
10, AQVANCE PrEMIUML.....viuiviiecteriiete sttt et bbb bbb b s b bbb s st et s s b s bt s s s s b b s bbb s st ssnaebessstebensnaess | bevssebessssesssinsessnsntenas 7,391,982 | oo 17,815,440
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ... bbb | He bbb bbb | Sh st
11,2 PONCYNOIETS.......coivvicectetee ettt bttt a b s bbb s b s a et st b a bt a s s et ssetebessnaesas | 4ebsssesessnsesassnsesasseb et s sese s s sebebansess | nesebessesesesnsesas st et ssebes s e s s s aebenan
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........crrirerreieiicreieres s ses s sese s sss s sssessses | sressssssessesesnsnsns 114,887,242 | oo 111,876,921
13.  Funds held by company Under reiNSUFANCE trEAHES...........ccccvievciiicreceeiee sttt esenns | sessebesssessssssesessstenas 17,812,889 | ..o 19,796,864
14.  Amounts withheld or retained by company for @CCOUNE Of OtEIS............cviveieiiieeiee et ssaeniens | etesaessessssssesses e sessenes 9,525,462 | ...cvvvevieieeiins 5,787,749
15, Remittances and items NOt AlIOCALEM..............ccuuuiiiiiiii s | eesresb s 124,641 | o, 964,481
16, PrOVISION fOF TEINSUIANCE.........vvureeeeriseeissesiessessisesse sttt restsnnes | besesssenssssss st s 23,972,866 | ...ooovvveririiriinn 23,972,866
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAtES..........cc.cvcveveeieveieeee s sesasees | crevesssessssesessaenees 11,323,928 | oo 18,971,907
18, DIafts QUESTANMING........cveeieciceeiesctcse ettt ettt e e sttt s s st s s e ss st stes et s b s sessebassnsases | stessesissessessssssssssasses et assesses e bansans | seesssbissssassessns st ess et e s st en st taes
19.  Payable to parent, subsidiaries and affllates............ccceueicviiieiisicese ettt sttt | sressesstenaese s naenes 18,413,599 | ..o 75,283,765
20, DEIIVALVES........oocveiieiiiiici bbb | HE R | SR
21, PAYADIE fOr SECUMEES. ........cvucveieieciececsiee ettt et s s s sa et st s s bt es s sae st s esses s sastes e ssssnsanes | evssssesssssssessesnsansenes 19,466,045 | .....coocveveveeer 12,060,289
22.  Liability for amounts held UNEr UNINSUIEA PIANS.............cciuiieeieeiceciesce ettt sae sttt s s ss s ssessnes | evsesassssssssessesssassessessstesssssesssssnsns | sssessssssessessesssessesssesssssassesansneas
23. Capital notes §.......... 0 and interest thereon §.......... 0 DU DU
24, Aggregate Write-inS fOr ADIIIES............cccevereieiieeces ettt s s s ssesssssssensesnsans | svssssesssssssessessntnsanes 38945143 | oo 26,001,722
25. Total liabilities excluding protected cell liabilities (LINES 1 throUG 24)............coueveeveveeeee et ssssssessenns | evsvessisssssessesensas 4,230,776,253 | ...ooeveveeiirians 3,811,749,417
26.  Protected Cell NADIIIHIES. .........ouuurirerereeeeiererieseeec e
27. Total liabilities (Lines 25 and 26)
28.  Aggregate Write-ins for SPECIal SUMPIUS fUNAS.........c.ivueririeiireieieeissieesisste sttt sttt ss st ss st snssentas | sressessssssessassssssessessssssnssensanssnes 0 [ e 0
29, COMMON CAPIAI SLOCK. ... vevvererririierieiseiiesis et ese st sse st ees s £ et E eS8 s8R sE s s ssens | H8eesanssessensanssessen s s s s s st et st ensenen | 2eunbsessenssnssess st s e st s st s s s s sseen
B (-1 (Y (=T 07T = (ot OO OO PO
31.  Aggregate write-ins for other than special SUMPIUS fUNGS...........c.riierririrnrinre et ssssss st esssnssesses | sressssssessessnnssesssnsnsnns 1,250,000 | oo 1,250,000
32, SUIPIUS NOES.....eveeceeieieeeseesieeees s esesesetse s e e s e et et sees et s e E e E 2848 eSS E eS8 842 £ sS85 E e e RS e SR e e b sessensansrs | HEeesessessesssssessansanssessest e s e st ensenen | 2euesseesantnssees st ns e st st et st en e taeen
33, Gross paid in @ CONLIDULEA SUMPIUS..........rvurerireiiriris ittt et st ss st s st s st es s nsnes | H8essanssessensanssessens s s e ssens et essensanes | 2esessessenssessessanssnsessens st e st ensnssnes
34, UnasSIGNed fUNAS (SUIPIUS).........cviveveeicieerieicieesete ettt ettt sttt st s s b s s st sssssesssssssensesans | svsessessssssessesansa 6,348,603,332 | ...oevvirerrrennnnd 6,202,395,736
35.  Less treasury stock, at cost:
351 .. 0.000 shares common (value included in Line 29 §......... ) O DO OO PO
352 ... 0.000 shares preferred (value included in Line 30 §.......... 0) ettt ettt enes | et e et enE e n et nten s ent e | et entens s sttt
36.  Surplus as regards policyholders (LINES 28 t0 34, 1€SS 35).......cvuirmrirrirmerrrireirinsineieessessesessesessessssessssssessssssse s ssessssssssesss | sresssssssssssssssssend 6,349,853,332 | oo 6,203,645,736
37 TORAIS. oottt R8RSRt es | eesteeesenensnnenas 10,580,629,585 | ....cvevuveerrernnes 10,015,395,153
DETAILS OF WRITE-INS
2401, MisCellaneous ACCOUNTS PAYADIE.............c.cveiiviiieieiciie ettt bbbt bbb saesaees | evsessssessessesssessensns 38,945,143 | oo 26,001,722
2402, oot eS8 R R8RSR ns | eeR AR st enen | eneRE e
2403, oot R R8RSR etr | R R ARt n s | eneRE e
2498. Summary of remaining write-ins for Line 24 from OVEITIOW PAGE...........owurerirrririrriieeireieiseisisesstsseessesssssse st sssssssssssessesens | sesssssssesssssssssssessassssssessasssnsnn 0 | oo 0
2499. Totals (Lines 2401 thru 2403 plus 2498) (LINE 24 @DOVE).........c.rrerurrueirremrrmsssreesasessserssssssssssssssssssssessssssssssssssssssssssssssssssssss | sessssssssssssssssssssssaces 38,945,143 | ..o 26,001,722
28071, oottt R R R Rt r | 1R bRt | bR
2802, oottt R £ R RSt r | 1R RS R Rttt | eneRE e
2803, oottt R R R RS R R een | e R R AR s e | ereRE e
2898. Summary of remaining write-ins for Ling 28 from OVEITIOW PAGE.........c..rururirreireieiierireieesseie ettt ssessssesesestenens | sesesesssssssssessssssessssssssessesssnean 0 | oo 0
2899. Totals (Lines 2801 thru 2803 plus 2898) (LINE 28 @DOVE).......crerurrueireresaesiseseessesssssessssssssesssnssssssssssensssssssssssssssssssssssssessessans | sesssesssssssssssssssssessssssssesssssssesns 0 ] o 0
3101, GUAIANEY FUNGS...e.uvereeeeaceeseeeseeeseess s ess st s8Rt | eebtees st nent s 1,250,000 | ovoonrerecerenieeines 1,250,000
3102.
3103.
3198. Summary of remaining write-ins for Ling 31 from OVEMIOW PAGE...........coverirrieriireirireieie it ssessssssstssssessessnees | estesessssessesssssssssessssssssesssseees 0 | oo 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DO0VE).....c.urverrruuirerirrerseressenesseessssesssssssssnssenes e ssess s s ssssssenssssnsses | sessssssssssssssnssssssssnsees 1,250,000 | ..o 1,250,000




Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (WItteN $.....1,753,547,803)........covurreereeerierieesieeeeeesees e saens | evinsiaens 1,767,364,421 1,881,657,901 2,515,714,226
1.2 Assumed........  (WIIteN $.....773,293,807).......c.eovuereereeeeresieeeeeeeseesseesssesssesssesssesssssses s sssssssssssssssssssesssssssssssssann | onesinssnesd 676,731,570 |.. ....606,370,003 |.............. 843,248,722
1.3 Ceded............. (written $.....595,884,110)........ccevrerierieereeseesee ettt ssenseenss | crssssasraan 624,536,700 |.............. 577,764,410 |.............. 757,261,685
14 Net.................. (written $.....1,930,957,300).........couureeereeererereeesseeseeeeseeersessessss s sesnseensnnns | ereieriens 1,819,559,291 | ........... 1,910,263,4% | ........... 2,601,701,263
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,051,139,294):
2.1 DIFBCL.ovuvttteee ettt b bbbttt tnnas | suensnsiesaa 826,599,592 |.............. 662,626,480 917,199,842
2.2 Assumed ..348,676,084 ....102,863,151 392,718,668
2.3 CBUBH. ...ttt ettt n bt ris | srenianransaas 154,552,403 | ....cccvvnes 95,952,525 325,680,395
P ) ..1,020,723,273 | .. ....669,537,106 984,238,115
3. LSS adjustment XPENSES INCUITEM...........cccviiueiicreiceie ettt s s s ssae b st benns | eresesssaesnes 41,085,641 | ................62,534,093 | .............. 105,473,892
4. Other underwriting EXPENSES INCUMTEX.............cueuieieeieciecieie ettt ettt sessnes | snsesaesasead 441,992,882 |..............501,896,365 |.............. 657,768,228
5. Aggregate write-ins for underwriting deductions..
6. Total underwriting deductions (LINES 2 throUGN 5)...........cceueieeieiiriiieieiciseese et ssse s sssens | sesvessenes 1,503,801,796 |...........1,233,967,564 | ........... 1,747,480,235
7. NetinCome Of PrOtECLEA CEIIS.........c.cevicvcticreieice ettt b st se st sessnsesssaens | eretessssssesssesessssesessnsetans | essssssessssesessssessssnnesennss | oeresessssesessesesssnsesansssena
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....ccvevuevirieiiieieieieeeiee st sssssssseseens | ensessesenas 315,757,495 | .............676,295,930 | .............. 854,221,028
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA.............cciuiueieieieieie ettt st bessesebans | essessesansas 138,801,644 | .............. 125,967,980 | .............. 173,196,933
10. Net realized capital gains (losses) less capital gains tax of $ ....36,533,685 |... ...13,498,340
11. Netinvestment gain (I0SS) (LINES 9 + 10)......curururierruriieneieeseeeseersiseesssese sttt see st sss st esssessessessssssessesssesnes | esssssnsssecs 175,335,329 | ...coovvenee 117,283,340 | .............. 186,695,273
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $..........0 amount charged off §.....33,012)......cvcnrrerrreennneennereenneesneresnesssnssesssssssssnnssens | eesessneesssennsesss(38,012) | covvrereernenreernns(323,243) [ oo (248,148)

13.
14.
15.
16.

17.
18.

19.
20.

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

33.

. Net remittances from or (to) Home Office
. Dividends to stockholders...........c.coeun...

Finance and service charges not included in premiums..
Aggregate write-ins for miscellaneous income.............

Total other income (LINES 12 thrOUGN 14)........couvviiceieeeeees ettt sae e
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iINCOmME taXES (LINES 8 + 11+ 15). ...ttt bbbttt see s

Dividends to policyholders

Net income after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).......ciuiriiriiieieie ettt s

Federal and foreign income taxes incurred
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year.
Net income (from Ling 20)..........cceverereirricieirisieieinne

Net transfers (to) from Protected Cell 8CCOUNES..........cc.ccevevcictiee et een

Change in net unrealized capital gains or (losses) less capital gains tax of §
Change in net unrealized foreign exchange capital gain (loss)

Change in net deferred INCOME taX.........ccciiiiiiiiec ettt nsns
Change iN NONAAMILEA ASSELS. ... vurrrerrerririerriieiresesris sttt st s st s st st
Change in ProviSion fOr FBINSUIANCE. ........c.cceieiriiiiriieie ettt sttt bbbt

Change in surplus notes
Surplus (contributed to) withdrawn from protected cells..

Cumulative effect of changes in aCCOUNtING PHINCIPIES..........vveriererirrrierieieesr sttt

Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)..

32.3 TranSTEITEA 10 SUIPIUS.......cvueererrereeerereiseesssesess s sessee st et ess s ess sttt ettt en st et ns s sentns

Surplus adjustments:
33.1 Paidin
33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital

(1,445,744) ..

(444,178)

..... 4,450,965

................. (1,478,756)

(767,421)

.................. 4,202,817

.............. 489,614,068

.............. 792,811,849

........... 1,045,119,118

.............. 489,614,068 | ............792,811,849 | .........1,045,119,118
88,873,857 | soovrscr 167,503,690 | oo 145,931,263
.............. 400,740,211 |............ 625,308,159 | .............899,187,855
.5,203,645,736 4734211100 | ... .4.734.211,100
400,740,211 625,308,159 | vovoree 899,187,855
............... (35,397,416) | .............633,241,242 | .............834,128,661
7,647,979 |.. 30,780,724 44,771,922
............... (46,835,000) | ...........(44,350,000) | ...........(151,269,000)
............. (178,781,325) | ... (237,156,163) | ..........(98,211,278)
....................................................................................... (5,476,342)

36. Change iN TTEASUIY SEOCK..........evueveiiiieiieieiiieie ettt bbbttt en s b | oebsetessessessns st es e s et st nae JEO T T
37. Aggregate write-ins for gains and 10SSES IN SUMPIUS.........c.cuiueiuiieiieiieieie ettt ssssessens | oebsssssasssesans (1,166,853)] ... (37,006,345) | ..... ..(53,697,181)
38. Change in surplus as regards policyholders (LInes 22 through 37)..........ceceeniieinieieeeesceee e esssesenns | ceverenenines 146,207,596 | .............. 970,817,617 |........... 1,469,434,636
39. Surplus as regards policyholders, as of statement date (Lines 21 PIUS 38)...........ccvurivereierrireieiereeeeeiseeeeiee s | ceeeeeiens 6,349,853,332 | ........... 5,705,028,717 | ........... 6,203,645,736
DETAILS OF WRITE-INS
0501.
0502. ...
0503. oottt e et Rt AR R SRR s ARt ARt s s st s sten st st essantan s ssesansestensas | stesterseestessnssestessensansaans | srseessesssssesaesaantensesaenaa | seessestnsnseeseen s seesaensnen
0598. Summary of remaining write-ins for Line 5 from overflow page... 0.
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE).....c.cuuruurereriraressesisassssessesssessessesessssssssssnsssssssssssnsssssessessssssess | sessessanssssssssassssssssseseas {01 {01 0
1401. Miscellaneous Income (Expense) (11,403) | ovvererieiere 18,052 | ..o 10,487
1402. Balances Recovered (Charged Off). ...(635,001)] .. 1,461,058 .1,460,959
1403. Gain (LoSS) 0N FOrIgN EXChANGE........cvcviviiiteiicee ettt bbb bbbt b bt s s ssnnetas | sressssssesinansenns (799,340) | ...cvovvvernne (1,923,288) | ...cvevrrrene 2,979,519
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE..........crirriiruriiierciieiciseise ettt sessessees | cesesssssssssssssssssssssseseans (0 ST (0 RO 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiNE 14 @DOVE).......c.evereiireriesisiiieiisssssiesssssessessesssessssesssssssssessassssssessessanses | eesssssssssessans (1,445,744) [ ..coovernnn. (444178) | ..o 4,450,965
3701. Foreign Exchange & Other AQJUSIMENTS. ..ottt sss sttt sssessssesans | sesesssssessnes (1,166,853) .(37,006,345) | ............... (53,697,181)
3702.
3703.
3798. Summary of remaining write-ins for Ling 37 from OVEIfIOW PAGE..........ccvviieirieiciesceeeeee ettt snes | evesssssssessesessessesessanns (0 O (0 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 DOVE).......vrieiieiiesiissisesisssisssisssssssssssssessssssssesssessssssssssssssssssssnssns | sesssssssssssnes (1,166,853)|............... (37,006,345) |................ (53,697,181)
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

CASH FLOW
Currerlt Year PriorZYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE............rvirerirririeicriesisi s esess st ssess s essssesssessssas | svesseneen 2,070,056,837 |......... 2,030,328,828 |.......... 2,473,614,962
2. NetinVESIMENTINCOME. ..ot ettt bbb s ss bbb s b s s sssssssesnss | essesssssnis 142,155,615 | c.cverneee. 94,235,736 | ..cocvuue. 127,208,892
3. MiISCEIANEOUS INCOME.......oeveciereieiicicrestes et eses ettt s bbbt et es s es s s sss s st st ansessesassnsssssssssnsnnsessnss | srsressesnsenes (1,478,756) ] oo, (767,421 ... 4,202,817
4. Total (LINES 1 IOUGN 3)......ceeeieieeieceieeei ittt sttt nssnnnns | avetseenn 2,210,733,696 |.......... 2,123,797,143 | ......... 2,605,026,671
5. Benefit and [0SS related PAYMENLS........cccviviiieiieieietece ettt sse st s et es s sssssssessnnns | nnsessssinens 701,736,366 | ............. 893,865,203 |.......... 1,131,106,995
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........c.overerunienrieirinneineneiins | e | et ssessseessssenes [ coveeseesessssseessessesesssssns
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........cvvevcveiciereeiee e [ ervereineens 508,355,789 | ............. 547,707,265 | ..ccvucee. 706,298,569
8.  Dividends paid t0 POCYNOIAETS..........c.cvieieicicieieice ettt s bbbt sssse s s s ssssns | sressesssssssesssssssensesesssens | stessesesesssssessessssessessesns | srestessesissessessessesssasssesas
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).......cccvvvverrververerieriees eveererianes (115,577,492)| ............. 216,057,060 |............. 303,030,691
10.  Total (Lines 5 through 9) ..1,094,514,663 | ..........1,657,629,528 | ..........2,140,436,255
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........ccviueieierienieieiietieesee s ssssssessesesssssese s ssssssssssesssssssesseses | sessensnns 1,116,219,033 | ............. 466,167,615 | ............. 464,590,416
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS...eeeueeeeesereesseeeese et ees sttt | erererenen 830,859,955 | .....cooeeees 551,368,395 | ....ccoeeens 734,791,554
12,2 SHOCKS...uuurvereerieeseesss et s et ensni | eeereieen 849,955,237 | ......cocc.. 430,072,302 | ..ooovevenes 594,903,077
12,3 MOTEGAGE I0BNS........oiviieiieicicte ettt et b bbb bbb bbb b st s s s b bt st antenss | esstensessessssssessesssssnsanss | sessesissestessesssssensessesnns | entessesesnntestes st en e saens
124 REAIESIALE.......oevecvceectee ettt sttt ettt s s tenannes | srereerinains 138,602,585 | ...oocvoevreereerrireeeserienens | v
12.5  OthEr INVESIEA @SSELS......uveeeueeeeseeeeseeeessse st ettt bbbt | sensisnsssens 24,153,949 | .cooovvens 8,078,853 | ..oovvvvvrnnee 12,675,279
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMeNts.............cocovrernerninrnnrnennnerniinnnns | ceenrerneennnreeennd(4,849) | v (28,766) [ ..vvvrerererrerrenns (32,997)
12.7  MiSCEllAaNEOUS PrOCEEAS. ......uvvirevrierieieieisie sttt ssse s ssssssessessssssessesssssssessessnsessessessssessesssssnssnsenss | ensesssrenense 409,790 [ civiriiiiiinnad 6,329,388 | ..o 9,376,015
12.8 Total investment proceeds (LINES 12.110 12.7).......cvevieierieieeriee sttt s s sssnaes 995,820,172 1,351,712,928
13.  Cost of investments acquired (long-term only):
131 BOMAS . eeoveerereesseeeseeeseesseeeesees st st ee sttt nns | vereranes 1,025,036,694 | ............. 645,840,538 | ............ 913,157,034
13,2 SHOCKS. euuueeereareerueeees ettt | renereens 590,492,809 | .....cc..c... 562,322,423 | ....ccooeeens 757,512,971
13,3 MOTEGAGE [0ANS........iererrieiieririeiesisie ettt st st s st st ssessessensnsnnssnns | ausassssssnssessnssnssassnssnssns | sesssssesssssnssnssensnssnssesss | sessssessessnnsssssnssnssnssnssons
134 REAIESIALE ...t | chiest et | e | e 138,683,894
13.5 Otherinvested assets.... 171,331,473 ...38,531,217 | .... 101,672,772
13.6  MiSCEllaNEOUS APPIICALIONS.........cceviviieiieiciiisiie ettt ssnss st nsessntes | sresesssseneas 31,201,952 [ .o 4,040,082 [ ....ccocvnvnen. 9,153,683
13.7 Total investments acquired (LINES 13.1 10 13.6).......cviueieieieiieeieieseteee ettt sssss s ssssessenes | ansessnees 2,418,062,928 |.......... 1,250,734,260 | .......... 1,920,180,354
14.  Netincrease (decrease) in contract I0aNs aNd PreMIUM NOLES............rwwuirerrruierimerireriseesieeesessseseseesesesssssessssssenss | eresneessesssesssssessnessseses | soeesessesssnssssnessseessssssons | cossneessesssnesssssesssesssnnes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14)........c.cvcunrnrnirinerinerinrieriesissssesseesssesseesnsesneeenees | woverecnens (567,090,294)] ............ (254,914,088)] ............ (568,467,426)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK..........c.ueruririirrieiecirrieiseseteisctseise st ssssessesssssnssens | sesnsessessssassssssessessssssessns | sessssssesssssssssssessssnssseses | sessssmssessnsssessessessnssessens
16.3 BOMOWE fUNGS........ooouvieiiiiriiiieieceie ittt nesiensen | Conesienss s ntssesssnenseneses | eesbseessesssenssseenssnnestens | oreesssess s st seeees
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIAbIIIHIES............c.overierrerrinierrrrieseirsenrrieisinees | e | cereseeeessessesessesssseessenes | cerssessessnssessssessssesnsses
16.5  Dividends 10 SLOCKNOIAETS............cuuiiiiiiiiirr s | srinrsssnisnsss s | esseesssesssnssnssnssnssenss | s
16.6  Other cash provided (APPHEA)...........cveureerrrmreieiieeeeeeise st ssess st ssssesss s ssssssenssenes | nsseesssens (217,610,642)|............. (175,896,226) .............. (43,274,976)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).. ...(217,610,642)]...........(175,896,226)| .... (43,274,976)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccovvverervvees | wovvvevrnne 331,518,097 | .o 35,357,301 | ..o (147,151,986)
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YBAT.....cvvvvuieereeiisrieieesis et est bbbttt ssnnen | eensisseens 257,636,327 | .cooovnnvn 404,788,313 | ... 404,788,313
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vvvurireerireriecereriireeeeeeei s seesiseeesssenesesesssesssesesssessessssssssnsees | ceveneeeoees 589,154,424 | ............. 440,145,614 | ............. 257,636,327
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 | [ [ |
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies
A. Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The annual statement of Factory Mutual Insurance Company (“Company”) has been completed in accordance with the
NAIC Accounting Practices and Procedures manual and the state laws of Rhode Island.

B. Use of Estimates

No significant changes.

C. Accounting Policies
No significant changes.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments
A. Mortgage Loans
No significant change.
B. Troubled Debt Restructuring for Creditors
No significant change.
C. Reverse Mortgages
No significant change.
D. Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

1. Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate
method, not including anticipated prepayment at the date of purchase. Loan-backed securities are valued using
an effective yield based on current prepayment assumptions. Prepayment assumptions are broker provided and
are reviewed periodically and updated in response to changes in market interest rates.

2. Not applicable

3. Not applicable

4. The aggregate amount of unrealized losses and the associated fair value for loan-backed securities for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss are as follows:

Unrealized Loss Fair Value
Aggregate unrealized losses less than 12 months $ 505,836 | $ 1,810,700
Aggregate unrealized losses greater than 12 months 389,171 17,279,552

E. Repurchase Agreements and/or Securities Lending Transactions
No significant change.

F. Real Estate
No significant change.

G. Investments in low -income housing tax credits

No significant change.
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures. Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

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

No significant change.

Note 11 - Debt

No significant change.
Note 12 - Retirement Plans. Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

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

No significant change.

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

A. Transfers of receivables reported as sales
No significant change

B. Transfer and servicing of financial assets
No significant change.

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable

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

No significant change.
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 20 - Other Items

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 - Change in Incurred Losses and Loss Adjustment Expenses

No significant change.

Note 25 - Intercompany Pooling Arrangements

No significant change.

Note 26 - Structured Settlements

No significant change.

Note 27 - Health Care Receivables

No significant change.

Note 28 - Participating Policies

No significant change.

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - High Deductibles

No significant change.

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

No significant change.

Note 32 - Asbestos/Environmental Reserves

No significant change.

Note 33 - Subscriber Savings Accounts

No significant change.

Q06.2



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 34 - Multiple Peril Crop Insurance

No significant change.

Note 35 - Financial Guaranty Insurance

A. No significant change.

B.

Schedule of Insured Financial Obligations (required NAIC disclosure regardless of whether there is any significant
change)

Not Applicable
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

2.1
22

4.1

42

6.1

6.2

6.3

6.4

6.5

6.6

71

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2

9.21

9.3

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?

If yes, date of change:

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

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

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

1 2 3
NAIC State of

Name of Entity Company Code Domicile

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

Yes[ 1]

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

No[X]

] No[X]
] No[ ]

] No[X]

] No[X]

] No[X]

NAL 1

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should

be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?
Rhode Island Division of Insurance

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

6/7/12010

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

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

Yes[X]

Yes[X] No[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Yes [

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

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

Yes [

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

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

Yes [

No[ 1]

NAT ]

NA[ ]

] No[X]

] No[X]

] No[X]

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

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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

b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c) Compliance with applicable governmental laws, rules and regulations;

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

e)  Accountability for adherence to the code.

—— = —

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

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

Yes [

Have any provisions of the code of ethics been waived for any of the specified officers?

Qo7

Yes [

No[ ]

] No[X]

] No[X]




Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL

10.1

10.2

1.1

1.2

14.1
14.2

15.1

15.2

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parentincluded in the Page 2amount:
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: G 703,504,821
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
1421 BONGS.....ooveeveeeeeeteeetiee e tes e s e st es e et s e sttt $ 0 $
14.22 Preferred Stock.. $ .. .0 $ ..
1423 COMMON STOCK.......oveivvereieeeeeiesseeseesses st s st ss s ss s ss s s s s s snnen $ ....2,271,212,046 $
14.24  ShOrt-TErm INVESIMENES..........co.ovieeeieceecieceesee ettt enen $
14.25 Mortgage Loans on Real Estate $ .. .0
14.26 All Other.......c.ccovevvereeeirennes $ .. .703,504,821
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ ...2,271,212,046 $ .. ..2,371,803,038
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE..........ccccoveveirirereirerrireinennns L T 0 $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ 1] No [ X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 1 Chase Manhatten Plaza New York, NY
RBC Dexia 200 Bay Street Toronto, Ontario  CANADA
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ 1] No [ X]
16.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

JP Morgan Worldwide Securities Services

300 North Capital LLC

Pasadena, CA

JP Morgan Worldwide Securities Services

Sanford C. Bernstein & Co. LLC

White Plains, NY

JP Morgan Worldwide Securities Services Standish Mellon Boston, MA

JP Morgan Worldwide Securities Services CSFB New York, NY

JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA

JP Morgan Worldwide Securities Services Goldman Sachs New York, NY

JP Morgan Worldwide Securities Services Blackrock Financial Management, Inc. New York, NY
RBC Dexia BMO Asset Management Inc. (formerly Jones Heward) Toronto, ON

Q07.1




Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

17.2 If no, list exceptions:

Q07.2



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ | No[X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes|[ | No [ X]
3.2 If yes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater

than zero? Yes[ | No[X]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
................................................................................................................................... 0 [eviiierisiisnien | osiississsissiienies | eriesiesiesisniiens | convessssnssnnsennsd
Total oo | e XXX | e .0, S [ () I 0 [ o, [V (1 [V [ I [V 0
5. Operating Percentages:
5.1 A&H loss percent 0.0 %
5.2 A&H cost containment percent 0.0 %
5.3 A&H expense percent excluding cost containment expenses 0.0 %
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No [X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No [X]
6.4 If yes, please provide the amount of funds administered as of the reporting date. 0
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Statement for September 30, 2010 of the

FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
1 2 3 4 5
NAIC Federal Is Insurer
Company D Authorized?
Code Number Name of Reinsurer Location (YES or NO)
All Other Insurers
AA-1460025......... BALOISE INSURANCE CO LTD.......cevrmrierierieeieeieeisesisssse s BASLE, SWITZERLAND
. |AA-1120106......... MARLBOROUGH UN DERWRITING AGENCY LTD.. . |LONDON,ENGLAND....
.| AA--1120097........ MARKETFORM MANAGING AGENCY LIMITED... . |LONDON, ENGLAND...
SANDVIK FORSAKRINGS AB.........cooriiiiriieieeieseiseeeeeeseesesseeeesees SWEDEN
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer?t Year Prior3Year Curre:t Year PriorsYear Currer?t Year PriorYYear
States, Efc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccooevmrinecne AL | o [T IS 28,471,382 [ oo 30,049,445 | ......coonceee. 8,978,120 | ..cvvvrrrren. 8,760,297 | .oovvverin 16,618,612 | .oocovvvennen 12,754,657
2. Alaska......ccooeovriivrrrnirnneen AK [T IS 10,505,958 | ...coovvrvnnes 10,659,782 | .ovvvrrrien. 791121 | o 245439 | .o | v, 1,766,919
3. ANZONA...eeeeeeeee AL [ [T I 18,615,421 | oo 15,678,382 | ..ovvvrine. 4,764,071 | oo 5,951,130 | cooorvrin. 2,110,696 | ..oooveerennen 11,847,833
4. Arkansas.........ccoooviennen AR | [T IS 17,980,132 | cocovvverrres 19,247,986 | ..ovvvvvrennes 12,013,035 | oo 7,791,441 17,724,998 19,255,767
5. California.....cc..cooeerevrnrrnrrnnn. CA [ oo L. ...222,230,035 | .. ...223,513,650 | .... 6,472,359 23,174,118 60,855,758 ...52,811,333
6. Colorado......c.ccoornrrrnrrrrrrennen.CO [ e [T IS 14,949,502 | ...cvvvvrvnee. 19,771,731 | o, 3,096,544 | ..o 7,736,366 | ...cocvvnvne. 25,984,919 [ oo 6,346,220
7. Connecticut.......c.ccoorerrrernrennnn. CT|. [T IS 27,722,793 | oo 27,066,067 | ....coooovrerrennes 817,338 | oo 7,842,520 | oo, 3,649,518 | oo 8,768,227
8. Delaware........ccccoveemeinrinnies DE{....... [T IO 2,002,697 | .orrrrinne 2411497 | v 2,537,141 | o 2,032,575 | oo 3,401,611 | v 6,397,491
9. District of Columbia................. DC|....... [T IO 8,394,723 | ..o 10,395,590 | covvvrrvrrienene 731,503 | oo 67,145 | oo 578,708 | ..oovvrrireianee 1,581,730
10, Florida.......coovvriereeiscene FL|...... [T IO 97,785,482 | ...ovveeane 93,777,357 | oo 11,451,357 | oo 20,308,049 | ....cccoonvene. 27,550,069 | ....cooorennne 49,172,716
11, GEOIGia.. . GAl...... [T IS 49,457,825 | ooovvvnne 52,542,907 | coovvirrnenee 10,766,303 | ..ooovvrne. 5,091,507 | .cooovrrennne. 46,800,851 | ....ceveee.. 105,539,198
12, HaWali.....ooveeceereeeeieeees HIl....... [T IR 2,472,970 | oo, 2,660,078 | .oovoverieeeineineierieneees [ eeneiesisiisississienines | e | e
13, 1daho. e, DJ.... [T IO 9,079,348 | oo 7,370,671 | oo 7,983,814 | oo 801,800 | oo [ s
14, lNOIS ..o IL]....... [T IS 53,051,365 | .coovvveiennee 56,834,613 [ ..ooovvreenee 11,215,884 | ..ovvve 13,463,476 | ..ovvveeenne 21,241,587 | oo 32,214,597
15, Indiana.....cc.ooeeeeeeeienniinnirnis INJ....... [T IS 24271413 | oo 25,956,856 | ....covvvreenee. 3447238 | oo 1,084,264 | .....coovvvenee. 3,399,757 | oo 7,543,715
16, 1OWa. .o Af..... [T IS 14,360,310 | .covvvrrrrnne 20,372,336 [ oo 4,508,222 | ...coooovveune 72,188,869 | .....cccconve.e. 46,186,884 | ......cccoonne. 38,434,166
17, Kansas......cocovrenmeenerenerneens KS|.... [T IS 11,859,032 | oo 14,996,882 | ...cooovvrvee. 3,911,578 | oo 8,172,005 | ..ovverrie 34,203,643 | .cooovvrrnne 7,343,103
18, Kentucky.......ccooeeneeeneioneiinniinns KY |...... [T IR 28,523,930 28,825,474 | ..covveene 26,443,418 16,740,941 16,854,114 | .o 50,902,096
19.  Louisiana.......cccoevmermernenne LA [ [T ISR 24,032,551 | .. ..24,841,066 | .... 7,755,564 28,451,116 .32,234,649 ...17,881,386
20. Maine.....cccooernernnrrnernernec. ME | o [T IO 7,833,614 | oo 8,928,693 | ...coovviven. 1121914 | o 1,683,526 | ..cocovvvvrrenne 1,918,400 | .oooovrverennns 4,097,199
21. Maryland.......cccooevonmrnrieneee. MD | oo [T IS 16,950,011 | covvvveires 17,474,682 | .o 3447412 | oo 2,527,798 | oo 18,522,996 | ...ccoovrvrnnne 6,396,740
22. Massachusetts...........cccoee MA | ... L 44,404,938 .42,655,400 | .... ...12,418,350 34,011,313 14,957,913 ..39,312,622
23. Michigan........cccocconevmerne M ] e L 28,150,210 39,477,919 [ oo 1,460,599 | ...ccoovrrennes 8,683,108 | ..ccvveriernnee 5,558,683 | ..oovrrrirrennnn 6,293,191
24, Minnesota.........coovueveniereennens MNJ....... [T IO 24,350,190 | cooovvirerennee 24,857,784 | ..covvvrnnee. 2,822,367 | oo 5,116,217 | oo, 11,861,043 | .oooovvennee 10,751,991
25, MiSSISSIPPi...veuvereerrerneircernees MS|....... [T IO 9,123,916 | ..o 12,953,316 | oo 360,462 | ..o 10,436,713 | cooovreene 4,760,214 | oo 4,359,436
26.  MISSOUT......vonrerrenrineireeinens MO|....... [T IR 33,745,815 | oo 35,637,540 | ..oovvvrrnnnee. 5,571,909 | oo 53,897,067 | ....cccoonvne. 15,886,065 | ...ccvvvvrnnene 17,666,829
27. Montana.........ccccmeenmeenneerneennnes MT]....... [T IO 3,922,451 | oo 4,187,901 | oo 818,657 | oo [ e 2,892,770 | covvrireeinnes 3,627,277
28.  Nebraska.........ccccoverrrrirriinnnenn. NE |...... [T IO 6,785,931 | v 8,608,009 | ...cccorvrrnn. 1,120,640 | ..cooovverenne. 1,898,033 | .o 4541837 | v 2,089,810
29. Nevada.....omensienneinneenn. NV ... [T IR 35,301,441 | oo 32,735,622 | oo 5,168,053 | ...ccovrrvrrien. 188,320 [ .o 8,663,635 | ..ovverieinnes 3,118,052
30. New Hampshire........c..ccccouncn. NH{...... [T IO 4,159,279 | cvvvreinrs 4,529,745 | oo 203,868 | ..ooevrerrireinnas 868,834 | ...ccovvunne. 14,808,912 | ..ooovvrrrrne 9,079,810
31, New Jersey......coonereneeenneens I\ [T ISR 29,514,760 | ..ocovveerennee 29,507,581 | oooovvvrrirnns 5,681,252 | ..ooovvrerrirnnn. (222,062)( .....ocvvnvene. 35,683,662 | .....ccconnn. 13,245,869
32, New Mexico........cocnmremeerneennns NM|....... [T I 1,562,227 | ..ovovrirrs 1,252,267 | .covvrvrerie 1,042,832 | ..ooovirnnes 3217577 | o 2,891,681 | oo 3,192,208
33.  New York....... 65,925,572 ..72,699,020 | .... ...21,834,793 36,121,700 ...210,263,039 ...84,875,969
34.  North Carolina 43,800,952 54,687,765 | ...cccovrvnnee. 5,370,217 | oo 3,162,336 [ .cvvcvrnene. 20,290,146 11,454,734
35. 10,017,533 | v 6,418,514 | ..o 4874763 | ..oovvvrcrinene 670,893 19,169,868 | ....cccovevvneee 16,551,884
36.  Ohi0...ccovrereneeeereeineieene OH 45,467,287 54,119,234 | .... ...21,017,239 14,047,201 718,413,412 ...24,350,136
37.  Oklahoma........cccccovvvrnrvnrrnnn. OK | oo L 13,086,297 12,655,894 | ...coovvvvne. 9,646,267 | ...cocovvvrneen. 6,614,273 46,805,274 22,355,314
38, Oregon.....cccuemeerneeneernennne OR | i [T ISR 24,947,880 | .coovvvrennee 26,253,084 | ...ccoovvvennee 10,035,969 | ...ocvvvrenn. 6,125,585 | ..ovvrvi 15,414,568 | .....coeevenee. 32,648,439
39. Pennsylvania..........cccconeene PA | o [T IO 65,167,615 | ..oovvererennee 71,735,324 | oo 14,747 511 | o 30,138,244 | ................ 59,963,645 | ....cccconn. 63,762,811
40. Rhode Island..........cccoccrnernen Rl e [T IS 10,345,042 | oo 10,547,816 | ..ovvvvvrrnnen 33,212,751 [ oo 3,379,079 [ oo 48,562,156 | ...ocvovvrnnene 2,916,598
41.  South Carolina...........cccccos0ee...SC | .. [T ISR 28,464,721 | oo 28,300,202 | ..coovvvvrernnes 8,069,652 | ...cvvrrvrneen. 5,248,935 | ..ovvvvirene 2,965,682 | ...ovcveinnnne 11,322,611
42.  South Dakota.........cccccorvvreeereSD | oo [T IO 3,694,291 | oo 2,721,984 | oo 249,712 | oo | v 11,766 | oo 35,608
43.  Tennessee.......coevmernereneen IN | [T ISR 34,472,916 | oo 49,354,242 | ...ccvvvvne. 77,433,983 [ oo 39,996,495 | ....cocovnve. 96,942,213 | .ooovvrvrine 9,918,302
44, TeXaS...cmmemerinerirerrsrrsernen T e Lo | e 127,812,354 | ..o 128,603,009 | .....cocvvnve. 58,778,107 | .ocvvevnneee 223,470,359 | ..o 134,753,832 | .ovvvvvnns 151,123,658
45, Utah..cooninnnnncnnnlUT [T I 14,356,143 | oo 16,511,339 | oo (456,280) .....ccvonevrnece 2,364,441 | oo 708,248 | .o 14,552
46.  Vermont........ccovevnervnrrnneennn VT | e [T IO 3,625,891 | oo 4716,218 | v 466,695 | ....cccooverenne. 1,193,383 [ oo 715410 | v 2,497,430
47, Virginia.....occooveeeeeseiseiscinenenes VA[...... [T IS 34,546,184 | ................ 37,429,629 | ..covvvrinnnns 6,745,038 | ..o 9,508,631 | .ooovvevri 24.467,703 | oo 8,329,605
48.  Washington..........ccoconerrnrennee WA[...... [T IR 39,418,891 | .ocvovevrnne 51,634,687 | ..ccoocrvrennee 11,113,660 | .coovvevrenne 18,399,402 | ..oovvvvvinnee 14,060,647 | ...oovvvvrnnnee 19,460,689
49.  West Virginia........cooceoveverevenens WV]....... [OOSR 4,188,293 | oo 6,872,739 | oo 12,798,496 | ...ocovvvvnnee 12,888,500 | .coovvvreirnens 62,803,792 | ..cccovvvennee 139,218,180
50.  Wisconsin.. . 27,122,963 ..30,522,971 4,789,859 ..5,503,320 62,140,738 ..12,432,316
51, Wyoming......cooveevevvneererenmreene WY [ L | e 4977947 | v 3,606,875 5,546,044 | ...ccoovvvvririnn. 996,907 | ..vvvrerireennnes 1,753,572 | oo 2,034,116
52.  American Samoa 15,364 | ..o A0,A12 [ e | e | e 789,946 | ..o
53.  Guam.... weB3,110 | s 59,689
54.  Puerto RiCO........ccovevreriririnene L 22,604,928 | .....ccovvennee 23,835,757
55.  US Virgin Islands...........c.ccvevenee VIf....... [T IO 103,380 | ovovverrrrerrns 309,125 | cooovereeneneenernennennens [ | e |
56.  Northern Mariana Islands s 14,955 .
57. Canada.......ccooeemeermernerrnnen. ON o L | 175,675,500 | e 205,934,911 150,330,750 | ..ccovvvvnes 167,814,309 | ...coovenee. 133,260,898
58. Aggregate Other Alien............OT[...XXX....| ................42,073,867 | ................ 40,998,957 [ ..coovvveenen. 2,707,338 | ..coooven. 6,587,402 | ... 25,857,140 | oovovevenn 5,160,550
59.  TotalS....covwiireiriiiniiniinissisnies [C) L 1,753,547,603 | .......... 1,890,363,181 [ ...coovvvnvee 536,853,444 | ............. 928,966,404 | ........... 1,597,317,920 | ........... 1,307,797,171
DETAILS OF WRITE-INS
5801. AFGHANISTAN | ) 0,9 G IR 701,664 |...ooovivrirnene 904,876 [ ...cooeereereerecrrerinerienins | e [ e 350,000 [ ..ovoeercrierierirerierienene
5802. ALBANIA ] XXX oo [, 6,105 | .o 7,830 [ oo [ v | e [ ettt
5803. ALGERIA e [ XXX oo s 54726 | .o, 67,790 | oo [ | e | s
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX oo | s 41,311,372 | oo 40,018,461 | .oooveriee. 2,707,338 | oo 6,587,402 | ...ooeovrennn 25,507,140 | .ooovverrens 5,160,550
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... XXX | i 42,073,867 [ ..ooovvnnnnnn 40,998,957 | oo 2,707,338 | oo 6,587,402 | ..ooovrnnnn 25,857,140 [ .o, 5,160,550
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

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

, 19.2 Private passenger auto liability

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

Other liability-0CCUITENCE. .......c.u ettt
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt sttt nae st | eveesessessestes s 412,994,078 | oo 177,063,507
2. AlIBA INES......oevecveeeeeceeee ettt ses s snes | steseesissessessssaens 675,031,513 | cooooveres 115,993,479
3. Farmowners MUIIDIE PEIIL...........cvuevueiiieiieieiecieee ettt sens | eetessessssssese s ssssssaesssssssesseses | eveessssisssssesssssssesses s sssesassanes
4. Homeowners multiple peril...
5. Commercial multiple peril.....
B. MOMJAGE GUATANY.........cvieieciececeeiecietctes ettt ss s seens | setessesssessessesssssssssesssssssasteses | evsessssssessesssssssesses e sssesseseees
8. Ocean marine....... ..48,811 ....(23,300)
9. Inland marine........ ..453,541,276 377,300,206
10. Financial guaranty........c.cocoeeveereernincenee
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made..

...1,767,364,420

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 111,287,186 | covooeveeeieieeieiiens 403,251,192 | oo 433,587,000
2. AllIEA INES....eeveeieriieie et seenisnns | eeees 82,011,311 | 655,460,430 ..695,609,756
3. FarmMOWNEIS MUIEPIE PETIL........oevueiiieiieieieisieiieiciss et tenies | sressssessesessssessessesssssssessessssestessessssessesses | absesssssssssessessssessesassassessessessssassessessntense | essessessssessessessnssssessesesensessessesensessessesans
4. Homeowners multiple peril...
5. Commercial multiple peril.
6. MOIEJAGE GUATANY. ......cvveeirieiieiseieieese ettt ettt sstenses | s1essssessessessssessessesssssssessessssestessessssensesss | absebsssssssessssastessesassenses s sses e s ssesses e sense | essessesansessesses et assesses s en s s b b en s s nsesaes
8. OCEAN MAMNE......coiveireriereiiieiieisisstese st sssessesssssssessessssssssnsenses | snsessesessensesssssnsensessessssessessessnse(89,000) | ovevrersierersissseniessssesesesnns (116,325) | oo ,
9. N[N MAMNE......oouieireiieiiecie sttt esssnnes | eeees 472,851,184 ..506,397,659
10, FINANCIAI GUAIANEY......cviiieiiieeiieieissiese sttt sse s ssstenss | ebsesssessessessssessessessessssesses et s sessessesnsans | 2hessesssssssassessesassessesesensessessesansessessesansas | 4esessessesastesses e snses s s s s e b st e st en b st e s b ses
11.1 Medical professional lability = OCCUITENCE. .........c.euiiriieiriiiisseieisseeeieissisises | creisisssesessessss e sesses s sessessessssssses | sesessessssassessessssessessesssessessessesantessesnsanse | entessessssessessesssssssessessesestessessssensassessnsnes
11.2 Medical professional liability - claims made..
12. Earthquake.......cccocvevieverenieierinnens
13. Group accident and health

. International..

30, Warranty.......ocoeveeviceeeeeesecee s
31. Reinsurance-nonproportional assumed Property...........cceevveeverevesecrerisiens | ceverrereresssiersseere e XK urieeeeeessiesnennes | e
32. Reinsurance-nonproportional assumed liability..............ccccceeererricriveeenieiens | ceveeereessiereree e XK sceriieeines v XXX e | veveveseeesisessns
33. Reinsurance-nonproportional assumed financial iNES............coccvvevevererierienes [eoveerrerveinereeiee e XXX ersieieienes | ceverenesieensneen e XXX e | oo .
. Aggregate write-ins for Other lINES Of DUSINESS..........ccveveveieieeiecierieiieeies | eerieiesesissesesssssssssssssessessssessssenensa | evereriesissessinssessessnsesessssensessssessnsssQ | eorerssssssesisssssessesssessessessssssssssessessnean 0
1,753,547,603 | ..o 1,890,363,185

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

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability
19.4 Commercial auto liability......

3498: Sum. of remaining write-ins for Ling 34 from overflow Page.........cccocvevreiieins | coveivireieicsisse e 0 | oo 0 ...................................................... 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......ccuirurriirinniiisiiisiiiniiinns | eoriississsisssis s sesssess st ses e 0 | e 0 [t 0




Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

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

Years in Which
Losses
Occurred

3

Total Prior
Year-End
Loss and
LAE Reserves
(Cols. 1+2)

4

2010
Loss and LAE
Payments on Claims
Reported as of Prior
Year-End

5

2010
Loss and LAE
Payments on Claims
Unreported as of
Prior Year-End

7
Q.S. Date Known
Case Loss and
LAE Reserves on
Claims Reported and
Open as of Prior
Year-End

8
Q.S. Date Known
Case Loss and LAE
Reserves on Claims
Reported or Reopened
Subsequent to
Prior Year-End

Q.S. Date
IBNR
Loss and LAE
Reserves

1
Prior Year-End Known
Case Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols. 4 +7
minus Col. 1)

12
Prior Year-End
IBNR Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols.5+8+9
minus Col. 2)

13
Prior Year-End
Total Loss
and LAE Reserve
Developed
(Savings)/Deficiency
(Cols. 11 +12)

€10

1. 2007 + Prior........

3. Subtotals

2008 + Prior........

5. Subtotals

2009 + Prior........

752,458

179,699

.................. 514,728

378,980

.................... 124,461

.................. 119,936

1,131,438

.................... 192,614

304,160

.................. 634,664

740,509

.................... 281,436

.................... 207,930

.................. 251,143

.................... 311,555

...................... 659,679

.................... 311,555

...................... 659,679

8. Prior Year-
End's Surplus
As Regards
Policyholders

........................ 11,385 | oo (11,385) | o0
......................... (UL 40 IPoony Y & & B oo |
.......................... 3,608 |.oeeeeeieeeee(3,608) | a0
....................... (30,166) | ...coocvevereeenan 30,166 | v l0
....................... (26,558) | ..oooverererrennn 26,558 | ool
............... D .0 SR PR 0.0, G RNTIIND ¢.0 SR
....................... (26,558) | ...oevvvvrrrereeennn26,558 | el 0
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
| PR (2.6)% | 2. oo, 31 %3, e 0.0 %

Col. 13, Line 7

Line 8

4 i 0.0 %




Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Explanation:

1.

2.

3.
Bar Code:

* 2148 2 2 0104 900000 3 =*
* 2 148 2201045540000 3 =*
* 2 148 2 2 0103650000 3 =*

Q14



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

19,995,250 | ..o
..50,165,609

2404. Cash Clearing Accounts
2405. Prepaid Expenses......... 50,165,609 | .
2406. Director Comp Plan....... ..5,200,859 | ..oovvieeieeeeeree | s
2407. Miscellaneous Receivable.... ..6,194,103 | ..... ....3,517,308
2497. Summary of remaining Write-ins for LiNg 24..........cccouiieieiissinnieisissnsnesssssnensesssssssssessessns | snvereerneennne8 1,999,821 | tiviiisviannns 53,682,917

............... 49,460,007

Q15



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
5804. ANGOLA e [ XXX ] s 110,098

5805. ARGENTINA 126,915
5806. ARUBA ..17,851
5807. AUSTRALIA i | XXX | 125,592
5808. AUSTRIA L [ XK [ 294,033
5809. AZERBAIJAN ...18,600
5810. BAHAMAS 69,324
5811. BAHRAIN i e XXX ] e 5,938
5812. BANGLADESH i [ XXX [ 7,092
5813. BARBADOS 65,012
5814. BELARUS e [ XXX 7,285
5815. BELGIUM 68,066
5816. BERMUDA 10,736
5817. BOLIVIA SESRRURRURRRN (OONY. 9, 0, GNP O 8,613
5818. BRAZIL .. . .1,180,021

5819. CAYMAN ISLANDS
5820. CHILE ... . 560,768 N [ .
5821. CHINA-TAIWAN . | XXX ] 002,649,062 | oo 1,686,637 [ oo | e, 236,028 | ..o 058 | s
5822. CHINAPEOPLESREP .| XKXoiioic [ 3,718,960 | o000 3,562,634 | | v 1,000,000

5823. COLOMBIA . i

5824. COSTARICA
5825. CZECHOSLOVAKIA
5826. DENMARK

5827. DOMINICA........ccooooimeririnrriiiaens
5828. DOMINICAN REPUBLIC
5829. ECUADOR ...
5830. EGYPT s
5831. EQUATORIAL GUINEA X
5832. FUIISLANDS o | oo XX | e
5833. FINLAND ...
5834. FRANCE ...
5835. FRENCH POLYNESIA covvves [ KX [
5836. GERMANY
5837. GREECE ..
5838. GUATEMALA
5839. GUYANA ...
5840. HAITI ...
5841. HONDURAS
5842. HONG KONG
5843. HUNGARY
5844. INDIA ...

5845. INDONESIA ...
5846. IRELAND ...
5847. ISLE OF MAN
5848. ISRAEL
5849. ITALY

5850. JAMAICA
5851. JAPAN
5852. KAZAKHSTAN
5853. LATVIA
5854. LIBYAN AR JAMAHIRIYA
5855. LUXEMBOURG ...
5856. MACAU ...
5857. MALAYSIA
5858. MEXICO ... .
5859. MONACO I [0 0,0 GO O
5860. MOROCCO ... o XXX [
5861. NETHERLANDS ...
5862. NETHERLANDS ANTILLES ...
5863. NEWZEALAND ...
5864. NIGERIA .
5865. PAKISTAN ..
5866. PANAMA
5867. PERU

5868. PHILIPPINES
5869. POLAND ..
5870. PORTUGAL . 1338 | i [ | |
5871. QATAR ..
5872. ROMANIA . ]
5873. RUSSIA .. . . . . . ..750,000 | .
5874. SAINT KITTS NEVIS .
5875. SAMOA ...
5876. SAUDI ARABIA .
5877. SINGAPORE ..
5878. SOUTH AFRICA
5879. SOUTH KOREA
5880. SPAIN ...
5881. SURINAM-S.AMERICA
5882. SWEDEN ...
5883. SWITZERLAND ...
5884. THAILAND .
5885. TONGA ..
5886. TRINIDAD TOBAGO
5887. TUNISIA ...
5888. TURKEY .
5889. UKRAINIANSSR ...
5890. UNITED ARAB EMIGRATE
5891. UNITED KINGDOM
5892. URUGUAY

5893. VENEZUELA ...
5894. VIETNAMSOUTH ...
5895. YEMEN PEOPLE DEM REP

..100,000

..35,000

1,000,000 | . 21233140

13,500 |.
356,875

149814 | . .69, . .
499194 | i } B .

157,000 | .

5896. ALL OTHER FOREIGN........ N 211932 | , e 1444 I 110,540
5897. Summary of remaining write-
ins for Line 58 from overflow...... | ... XXX o 31372 40,018,461 | oo 2707338 | oo 6,587,402 | oo 25,507,440 | oo 5,160,550

Q15.1



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE A - VERIFICATION
Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAT.......c.vurrererirerirrisresssieesessseeessssss s ssesssssssssssssssssssesssssssssessessans | sesssssssssasssnssessessnens 140,213,497 | oo 2,454,872
2. Cost of acquired:

2.1 Actual cost at time Of ACGUISIEION. ..........evvrereereierrieieees ettt snes

2.2 Additional investment made after acquisition
3. Current year change in encumbrances.
4. Total gain (I0SS) ON QISPOSAIS...........ccevevireiiiiietiicte ettt ettt s ettt s bbbt st s s s st ssssbessssetessssesssansass | sbessssssesessetessssstessssstebssesessssesesanses | sresessssstesssetessnesebesaebesnsesessnaetesans
5. Deduct amounts received on disposals............ccovreereerrnenennee ..138,602,585 |...
6. Total foreign exchange change in book/adjusted carrying value.......
7. Deduct current year's other than temporary impairMENt FECOGNIZE..........c.vvururirierririeirrireieeise et ssessssssesss | essessssssessessessssssessesssessessasssssnssass | sessssssssessssnessessasssnsssssassssssnssessnnens
8. Deduct current year's depreciation...............ccceeeverviveeniercrerieeesiee s 225,923 | o 925,269
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..1,584,989 ...140,213,497
10.  Deduct total NONAAMILEEA MOUNES..........ccviiiiieieiiiceie ettt se st b st s s st s s s e b senne | oedestessesessnsasses et ansensessetentessesetenss | Hensessessnsansansessesantes et et ansenen et ansans
11. Statement value at end of current period (Ling 9 MINUS LINE 10).......ueueirururareisesesssessesesssessesssssssssesssssssssssssssssssssssssssessssssess | sesessasssssessasssssssssasssnes 1,584,989 | ..o 140,213,497

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaT.........c.vvuriieneerrineneieineieeineiieenes | cevreesneieeseessssesssessseesessesssssees L0 OO
2. Cost of acquired:

2.1 Actual CoSt at tiMe O ACGUISIHION..........cc.cvuivieeiciciciie ettt b bbb s saebses | 4ebestes e b s b s s s s e b s s s s ss s sn b st e s e b benas | Hebsesssbassessesses s s entes e st en s s b s nans

2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other............ccocueeeieiiiisieeeeee e
4. Accrual Of dISCOUNL.........ccuriiierireieiiesse et \
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals............
7. Deduct amounts received on diSPOSAIS...........ccccueveieveisireieieiseesese e
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other than temporary impairment recognized..........c.ccocveverieieiriniennnns
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation alloWanCe...........ccvurreeieirininieiesiseeee s sseiees
13. Subtotal (Line 11 plus Line 12)......

14, Deduct total NONAAMILEEA AMOUNES..........c.viiiieieicicse ettt ss et se s ss st enses e s seens | 1e8esEessessstsesansesessnsensessessntessessetenss | Hensessessnsansansessessnsensessesansensensnsansans
15. Statement value at end of current period (LIng 13 MINUS LINE 14)......cviicuiiiiieiieiisissiesisiesiesissesesssesssessesssssssessessssessessessens | sessesssssssessesssssssessesssssssassessssnees 0 | oo 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......cceieuiirieiciisie ettt ssns | sssessessssssessessssensenas 337,617,237 | oo 261,952,897
2. Cost of acquired:

2.1 Actual cost at time of acquisition 707,250,741 | oo, 56,677,266

2.2 Additional investment made after CQUISIHION.............c.eveveveireieieiieseie ettt sb st bsstesesns | sestesesssessesaesesssssesen 64,080,732 | ooovoeveeeees 44,995,506
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 18,708,910 | oo (11,936,340)
6. Total gain (I0SS) ON QISPOSAIS.........cveureureueerrerrireieeeeseeseiseeese ettt s st s st ssensants | ereesessssesessentanenssessenens 8,729,325 | oo 2,022,186
7. Deduct amounts reCeIVEA ON QISPOSAIS. ...ttt en s s sssssssessessnns | sestessesssssssessessssnnsanse 24,153,949 | .o 12,675,279
8. Deduct amortization of premium @Nd AEPECIALION. ..........cv. i et ees et ss e ssess e e e ss st ssessessensnes | Hreessssssessessasssessessessessessanssessessans | 4etssesessessessessessansssssessasssnssessessnnens
9. Total foreign exchange change in boOK/adjUSIEA CAIMYING VAIUE...........c.euiuiieireirieiieie ettt sssnss | setestessessssessessesssssssassesessssessessnssnss | essessesssssssessessessnsessesesssessassssnsns
10. Deduct current year's other than temporary impairment FECOGNIZEM.............uuruureururrerrererereieieeeseieeeesseesee et ssessenes | sessnsssssssssssssssssssssssesnes 8,600,400 | oo 3,419,000
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccevrverriienieeseeeseeeseieresens | eveereresisesesseseaenns 1,103,632,595 | ...coovireiee 337,617,237
12.  Deduct total nonadmitted amOoUNtS.............ccccueverieeieiciriee s
13. Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of PO YT ..........c.vueururiieneereieeiseineieesseseesesssesssnees | sesressssiessessssssenns 8,354,904,703 | ...ovovereienn 6,890,414,101
2. Cost of bonds and SLOCKS ACQUITEM............cevevieeiiiceticie ettt bbb bbb s e b ae bt ssnenns | sebessesessssssesassssenes 1,615,529,503 | ..o 1,670,670,005
3. ACCIUAL OF QISCOUNL. .......cvvecevcececies ettt ettt ettt ettt ae s st et es st et se s s sss b et s sesesessetesansetessnaetassssetensnsesasensasas | oevevessesesessstesinsetesenseaas 3,969,080 | ..ooveviciceeeee 6,206,549
4. Unrealized valuation increase (decrease) (38,501,327) | .evocverrerereinns 1,107,664,994
5. Total gain (I0SS) ON QISPOSAIS........c.cuveieiiitiieiieicieie ettt et bbb s st b bbb ssess s bentens | sessessessssesssssesssssssenee 63,860,608 | ....oeoveeeeen 27,248,904
6. Deduct consideration for bonds and Stocks AISPOSEA Of ...........cevueieiiiisieceee st stestenns | sestesessessesssesnaes 1,680,815,192 | ...covveveiieiere 1,329,694,631
7. Deduct amortization Of PrEMIUM.............ccciiiiiiiiriieieie ettt bbbt bbbt bbb s bbb ensessenas | bentessessssessessesssssnsenees 12,788,047 | oo 12,223,466
8. Total foreign exchange change in boOK/AdJUSIEA CAIMYING VAIUE...........c.cvevivereeicrecieice ettt sse e sssesaes | eesessessssssessessesssssssessesssssssessesassanes | essesssssssssssssesssssssessessssssessssesssnsns
9. Deduct current year's other than temporary impairment FECOGNIZEM. .........c.cuiueieieiiieicieicsse e eaes | ertessessssssessesssbsssessessessssantesessstenss | sessessassessssssessessnsansanas 5,381,753
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccceurrrrrrirererierneesie s ssssssesiens | evresessessesssssnens 8,306,159,328 | ......ccevrererrrnnns 8,354,904,703
11, Deduct total NONAAMILEEA MOUNES............ccviiieeieiciceie ettt sttt b st b st s s e bssenss | oebsstessessessnssssessee et esses et st ensessessnss | Hensessesssssnsasses et sntenses et st st nsetnaans
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......cviiieiiiiriiteieiecieesssieissssesesssssesesesssssssssssssssssessess | sessesssnsessssssssnenes 8,306,159,328 | ......coocvevevirerne, 8,354,904,703
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Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
e CIBSS T ()erurvereaereeemeeresieeestseesis st | st 3,020,721,809 | ...oovvvrerrreeens 1,002,191,176 | ..ovvvrrcrir 1,054,807,653 | ...ooouuvevrerrireriennne (AR V)] I— 2,651,352,979 | .cooonvvrrirrenenns 3,020,721,809 | ..ccoonevrerrnenen 2,967,931,520 | ..oooorvvervrrennen 2,448,176,312
2. ClASS 2 ()reruurerereeerereresieesiees s eess st | bt 244,909,449 | .....ooonvvrricriinns 16,860,994 | ...oovvvrrercririnienns 28,415,652 | .ovooorerirneriieens (1,857,084) | ....ocvvvrrririnns 285,107,138 | .cvvverrerirrenens 244,909,449 | ......oonvvrrrriernenn 231,497,707 | .cvvveeerricenenn 297,202,921
3. ClASS 3 (8)reurererrrrrerrirrisnseriese sttt sttt snnsens | fressessestene s sseneas 34,479,737 | oo 4450787 | oo 5,369,759 | ..o 1,431,080 | oo 42,508,700 | ..oorerreerirereirinns 34,479,737 | oo 34,991,845 | .o 59,438,298
A, CIASS 4 (B).rurvereueeersareeessreeesseeeessseeesssesess st eeses et ettt | eeesetenenes st 73,429,814 | ..o 10,773,191 | covvveeeeereeeeereneees 5,219,830 | ..vveorerernrrirereeens (2,925,850) | ...voreeernrereeenn 65,458,115 | ...ooooverrviercens 73,429,814 | ..o 76,057,325 | ..o 57,304,807
B C1ASS 5 () erruurereuseeeesneressseesssseeeessseess sttt | Shiesst e st 44,430,721 | v, 6,474,946 | ....ooovrverrrrienns 2,750,729 | cooorvvereereinerenieend 877,666 | ...oveorrrernerreennne 38,043,215 | oo 44,430,721 | oo 48,832,604 | .....ocoonerrerrrrrennnne 41,769,563
B, ClASS B (8).reruureeererirmeresieenisesisisee st st et enenens | ertnenes e 810,721 | oo | e 187,665 | ..o (151,498) | .oovvvverinernirirnenns 2,839,271 | oo 610,721 | v 271,558 | oo 2,776,318
7. TOMAI BONGS....ooveeeieiciisies ettt neen 3,418,582,251 | .ovvvvvveeens 1,040,751,094 |.....cccvvvvnnee. 1,096,751,288 |....covvevvvrveerrirnnns (2,999,498) | .....ooverrrrrrrrinns 3,085,309,418 ...3,418,582,251 | ..o 3,359,582,559 2,906,668,219
PREFERRED STOCK

LT 01 - OO OO OO OO OO OO OO OO T PO PO PO OO ORI
0. ClASS 2..uevveieiee ittt sttt ensens | sesesteneetsess s s st et e st st st e ssessens | sesuessessest et s st st et st st entansans | Aessessantseses R st et st e s s st et et sents | entsessestentnsestestentanssessententnsnn | Siestentnsestestent e st s ent st et ententn | Shsessestensansessessen s et et sentensanssens | Hetestntiestessent et et nt st st stentans | nebsessess st e st nt st b n s sttt
0T T O OO U O O OO PO OO OO O OO PO OTTOOTOTRRTTN
140 CIASS 4. | Sesbeee bbb bbb bR eenes | Sheb bbbtttk bbb | Shbienb et bbbttt | Shbies bbb bbbttt n b | Chbehe e bbb bbb | Sheeebe e bbb bbb ree e | Sheeb bbbt | Hieb et
12. Class 5

13, ClASS B...vovoeeeeeeriei ettt Rt | SRR AR E et | £feeRE Rt R er et | SheEterE R n et et n e | CEfeneE R e Rttt | erertene e et n et | £Rf et enn et | et s | eefsne e
14, Total Prefermred SIOCK..........ivurumiiiiieiiiiiisesesssssse s ssssssssessnisens | cosesesese s sess s [0 N [0 SO 0 [ o 0 [ o 0 | o 0 | i 0 | o 0
15, Total Bonds and Preferred SIOCK..........cvuerrreerreeeereernneeessseeesnsesessssesssssesessnes | seeessssesessseeeens 3,418,582,251 | ..oooverrerrreeenn 1,040,751,094 | ...oovvrrri 1,096,751,288 |.....cooevverrrrrerrnnens (2,999,498) | ...cvvvrnrreris 3,085,309,418 | ...covvvrrerrneenn 3,418,582,251 | .ooveoverrvrrneens 3,359,582,559 | ...oooerrerrneeen 2,906,668,219

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

NAIC 1§.....416,265,966; NAIC2$

0;

NAIC3$

0;

NAIC4S.......... 0;

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

NAIC6S.......... 0.




Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ‘ Actsual Interest ‘éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999, TOtalS........ovrverrrrrcrireiririciins | e 414,416,840 |............... XXX ovievvinerinninines | eeeveneseieennnenieed 414,416,513 | ovvvocecncnn 440,009 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAT.......c.vvirirereiierirrieissrisiessssseesstese st ssessssssessessssssessessessans | sessssssssasssssssssessnens 154,366,783 | ..oovoveeerereieenne 269,355,109
2. Cost of short-term iNVESIMENES ACQUITET. ..ottt bbbt s s nns | sessesssssssessessesasssnans 422154771 | oo 444,784,957
3. ACCIUAI OF GISCOUNL........oveeeeireceiaeiseeies st rents | eessesssseee s n et ennt s 6,795 | oo 71,837
4. Unrealized valuation INCIEASE (HECIEASE)..........ccueuueicviieiseiseisissiesseiss st s bbbt b st s s bbb s s bbb s s s b st s s bsets | eesssessessssastesses s s s sesse b s s s s ansessesents | 4ebessesetantes e b s b s s s s b st en s bbb
5. Total gain (I0SS) ON QISPOSAIS.........cveururrirrerisrisiesie ettt st s st st et s st s s st s st nsnsens | sbsssessessessanssnssensanssnssansnsnsns 294 | oo (24,058)
6. Deduct consideration reCeived ON dISPOSAIS..........c.cuuivivriieieiiiiieie et sss st es st s b sssss st s s sntenses | sessessessstessesesssanans 162,070,710 | oo 559,821,062
7. Deduct amortization Of PrEMIUM..........curueirerereriscensinsisseessiss st es sttt es st s s s st st ss s s snssessentas | sresssssessessanssnsssssnssnssnssons 41,003 [
8. Total foreign exchange change in boOK/adjUSIEd CAMYING VAIUE...........c.cviiiierieieicieieie ettt snses | sebestessssssessessessssssesse s s s sstessesnsanss | essessesssssssessessesantes et e tessessessnssnsans
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..o it sseesseen | setsssessssssssssssssesessssenssessssnsessessssanss | ossessesssssssessessnssnsessesssssssessesssssnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)...........cccoeruririnriieiieieseereesseeeneveenes | eevevseesesesesesssesenens 414,416,840 | .ocoveveveecrene 154,366,783
11. Deduct total NONAAMIMEA @MOUNLS.............cviueriueririieeiiseisieesieesiees e eee e et | HfeeRf R Rttt sttt ens s | senbnesbnenbsent st bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.cuiiuiiieiiiiiiicseceeeciesseee s tessresss st sessenensnesens | eererssssesessesesssssenas 414416840 | ...cocvovvreicren 154,366,783
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

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

QSI04, QSI105, QSI06, QSI07



Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI.......cvuurrrrirerrirrereneissesessesssssssssessssssesssesesssssssssssssnsss | sessesssssssssssssssssssassnssnssessnens 84,068,755 | .ooveeeeerreeee e 1,098,196
2. Cost of cash €QUIVAIENTS CGUITEA.............c.evivireieciciciece ettt ss st snsens | evsessssissessesesssessesaesensaes 5,071,214,749 | oo 468,406,359
3. ACCIUAN OF QISCOUNL.........eecvececeeeeeee ettt sttt sttt es s e s ssnae s s s st esesnanssssntesasssasssnananns | sessetesansssssinsstasastesessnensansnsasansnenns 89,878 | oo 66,412
4. Unrealized valuation INCIEASE (ECTEASE). ... ... rureueererrereeeeeseeseessesseeseessssseesesessssesse s eesessseesessessssesessessessessassncs | seseesessasssessessassssssessassasssessesssssessessanssnssns | eessessessssssessessssssesessssnsssessassssssessssnnssnes
5. Total Gain (I0SS) ON QISPOSAIS........cvuueeurerrireieeireireeereieeseeistse e stsee ettt sb bbb bbb ss st ssesases st | oebsestessaessessasbasbses s st st e st st e s entens (5,143) | oo (8,949)
6. Deduct consideration received on diSPOSAIS.............ccvveveicrerieieieiseieeese et ssssesse e ssssessesssssssenss | sensessssessesssssssessesseensenssi,029,001,235 | oo 385,483,463
7. Deduct amortization Of PrEMIUML............ccccieieiiiiieieicees ettt ssse s nbns | sesbessessssssesse s s s s es s s st en s s bees 30,665 | oo 9,800
8. Total foreign exchange change in DOOk/ adUSEA CAMTYING VAIUE...........ccuiuririicirireereire ettt ssessstsesees | setseeseessssssesestessseesessesssebsessesssebsessastnssess | £esebsessassaessessaseseses st et s s s s st e ssessentsnenas
9. Deduct current year's other than temporary impairMENt FECOGNMIZEM............cuueuurerurrireereeeesreeeeeeeeeeseesessseessessssees | soeseessessssseesesssesseesemssesseeseesseesessessnsssesnsss | £hsstssesaessesseesanssessnssanssnssessenssssssssenssnsssssns
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccernrrnrnrrrnrneneenciiniines | et 130,336,339 | oo 84,068,755
11. Deduct total NONAAMItEA BMOUNIS.............cvuuiiiiiiiiiriireriiie bbb | 6L E oL bbbttt | ehbienbiee bt se bbbttt ettt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......veviiiiiieieieciiisisieicissiesieseesstesissessesssssns | evsesssssssssesssssssessesssssssaans 130,336,339 | oo 84,068,755
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COM PANY

Sch. A-Pt 2
NONE

Sch. A-Pt 3
NONE

Sch. B-Pt 2
NONE

Sch. B-Pt 3
NONE

QEO01, QE02
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Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership

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

032996 11 8| MSPE-ANACAP DERBY CO-INVESTMENT LP, LONDON MORGAN STANLEY. 08/05/2009.... 1 235,726

092999 01 0| MSPE-BRAZOS EQUITY FUND Il L.P. DALLAS ..| MORGAN STANLEY 12/06/2005.... 1 33,251

197990 A0 4| MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV ALEXANDRIA.......ovcvvvveeerrrireererinnns .| MORGAN STANLEY. 02/22/2006.... 1 47,256

223995 43 2| MSPE-COWEN INVESTMENT HOLDINGS, LLC NEW YORK MORGAN STANLEY. 07/31/2006.... 1 3,648

225996 32 1| MSPE-CREO CAPITAL PARTNERS II, LP PACIFIC PALISADES MORGAN STANLEY. 07/09/2007... 1 12,905

279992 14 3| MSPE-EDEN I, LP NEW YORK MORGAN STANLEY. 09/25/2007... 1 27,281

27999E 00 6| MSPE-EDGESTONE CAPITAL EQUITY FUND Il TORONTO MORGAN STANLEY. 04/12/2006.... 1 19,136

291998 54 0| MSPE-EMERGENCE CAPITAL PARTNERS I, LP NEW YORK......cooormmrrrrinrrriirneniiones MORGAN STANLEY. 11/21/2007.... 1 25,272

350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL 2007, LP NEW YORK MORGAN STANLEY. 11/13/2007.... 1 93,374

351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND IIl, LP. NEW YORK.....covvermrrrrirerressnensennns MORGAN STANLEY. 06/01/2006.... 1 99,384

373998 97 0| MSPE-GERMAN EQUITY PARTNERS Il LP NEW YORK... MORGAN STANLEY. 10/31/2006.... 1 318,103

401996 53 3| MSPE-GUGGENHEIM AVIATION INV FUND I NEW YORK... MORGAN STANLEY. 10/28/2006.... 1 179,104

429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP MIAMI MORGAN STANLEY. 02/23/2007.... 1 52,000

482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND IIl, LP NEW YORK MORGAN STANLEY. 11/13/2007.... 1 126,623

48299K 01 3| MSPE-KSL CAPITAL PARTNERS Il LP LAQUINTA. ..coorriemerreiisresiseeseenes .| MORGAN STANLEY 04/10/2006.... 1 22,029

500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP NEW YORK MORGAN STANLEY. 06/20/2007.... 1 19,750

531994 92 9| MSPE-LIBERTY PARTNERS I, LP NEW YORK MORGAN STANLEY. 04/25/2008.... 1 42,132

576990 04 8| MSPE-MATLIN PATTERSON GLOBAL OPPORTUNITIES NEW YORK MORGAN STANLEY. 06/22/2007... 1 223,678

578997 89 2| MSPE-MBK PARTNERS, LP NEW YORK MORGAN STANLEY. 09/19/2006.... 1 15,867

696990 0A 9| MSPE-PALOMON EQUITY FUND L.P. LONDON MORGAN STANLEY. 01/24/2006.... 1 16,672

74699K 02 3| MSPE-QUAD PARTNERS II, LP WILMINGTON. ...coovrrrerrrrriereriennns DE......... MORGAN STANLEY. 01/02/2008.... 1 7,252

746990 04 3| MSPE-QUAD PARTNERS IIl LP NEW YORK MORGAN STANLEY. 05/23/2007.... 1 42,535

880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTNERS Il LP NEW YORK MORGAN STANLEY. 10/31/2006.... 1 152,139

928990 14 2| MSPE-VMG EQUITY PARTNERS, LP NEW YORK MORGAN STANLEY. 01/24/2007.... 1 17,898

94999W 92 3| MSPE-WAYZATA OPPORTUNITIES WAYZATA....covvemrerreinseseesseesessnes MORGAN STANLEY. 02/22/2006.... 1 283,200

G19558 26 5| MSPE-CATALYST FUNDLPII NEW YORK... MORGAN STANLEY. 12/27/2006.... 1 120,000

G3927R 90 9| CSFB GLOBAL INVESTMENT FUND NEW YORK... UNITED PARTNERSHIP AGREEMENT 11/08/2005.... 1 4,556,103

380990 22 6| GOLDMAN SACHS PRIVATE EQUITY NEW YORK UNITED PARTNERSHIP AGREEMENT 08/28/2007.... 1 4,913,562

1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 11,705,881 0 0
3999999. Subtotal - Unaffiliated 11,705,881 0 0
4199999. Totals 11,705,881 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 [§ 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B/AC.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| 34410@ 10 1]FMRE HOLDINGS LLC WALTHAM [MA... [FACROTY MUTUAL INSURANCE COMPANY.... | 06/30/2010 | 09/01/2010 | | 0 oo | 1,667,604 | ......1,667,604 0




Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ | Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.JA.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affliated o] o] 0] 0 0] 0] 0o 1,667,604 | ......1,667,604 | 0] 0] 0] 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
032996 11 8| MSPE-ANACAP DERBY CO-INVESTMENT LP.......... LONDON.......crmmrvrrerrinnes GB... | MORGAN STANLEY. .| 08/05/2009 |08/19/2010 1,497 114 114 1,611 1,611 0
092999 01 0| MSPE-BRAZOS EQUITY FUND Il L.P. DALLAS TX.... | MORGAN STANLEY. .| 12/06/2005 |07/07/2010 1,639 253 253 1,892 1,892 0
141994 65 7| MSPE-CARDINAL VENTURE PARTNERS II, LP........ [NEW YORK........ccoovvvrurns NY... [MORGAN STANLEY .......oommvrrirrmrmrrermnerrensnenrennns 01/12/2009 | 08/09/2010 15,682 0 15,682 39,403 23,721 23,721
G19558 26 5| MSPE-CATALYST FUNDLP Il ...oovvecricriicrirenens NEW YORK... ... NY... | MORGAN STANLEY. .1 12/27/2006 | 08/27/2010 0 8,452 8,452 8,452 32,510
197990 A0 4| MSPE-COLUMBIA CAPITAL EQUITY PARTNERS IV [ ALEXANDRIA, ... | VA....| MORGAN STANLEY. .| 02/22/2006 |06/28/2010 0 442 442 442
223995 43 2| MSPE-COWEN INVESTMENT HOLDINGS, LLC ....... NEW YORK . |NY... [ MORGAN STANLEY. .1 07/31/2006 |09/17/2010 | ......coounce 15,927 | oo (11,715) 4,212 30,790 26,579 26,579
225996 32 1| MSPE-CREO CAPITAL PARTNERSII,LP ... .. | PACIFIC PALISADES CA... | MORGAN STANLEY. 07/09/2007 |09/30/2010 0
27999E 00 6| MSPE-EDGESTONE CAPITAL EQUITY FUNDIII ..... TORONTO ... |ON... | MORGAN STANLEY. .| 04/12/2006 |09/23/2010 482 174 656 656 0
350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL 2007,LP ...... NEW YORK... ... NY... | MORGAN STANLEY. .| 11/13/2007 | 07/13/2010 | ............. 130,676 (28,391) (28,391) | cevvverrrrririerrries [ e 102,285 | .......... 102,285 0
351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND I, LP.. | NEW YORK NY... [ MORGAN STANLEY. 06/01/2006 | 07/23/2010 3,451 1,520 1,520 4,971 4,971 0
373998 97 0| MSPE-GERMAN EQUITY PARTNERS IIILP ............. NEW YORK... ... NY... | MORGAN STANLEY. .| 10/31/2006 | 08/24/2010 27,285 30,022 30,022 57,307 68,999 | ..oovorrrriienens | e 11,692 |.......... 11,692 | ............ 3474
401996 53 3| MSPE-GUGGENHEIM AVIATION INVFUNDII ......... NEW YORK.......ccovmurrrennee NY... [ MORGAN STANLEY. .| 10/28/2006 | 09/13/2010 | ............. 144,084 | ..occcco 18,758 | v [ | v | e 18,758 | oo [ v 162,822 ..162,822 0
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP MIAMI FL... | MORGAN STANLEY. 02/23/2007 | 07/12/2010 10,924 (34) (34) 10,890 06,640 95,750 .19
500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP .......ccoouvvenee NEW YORK.....coocomerrrrennne NY... [ MORGAN STANLEY. .| 06/20/2007 | 06/25/2010 | ............. 171,306 5,986 5,986 [ ..oooverrerrsnrriiins [ e 177,292 | .....311,721 |. 134,429 |.........22,334
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND I, LP ...... NEW YORK.....coooomeerrrernne NY... [ MORGAN STANLEY. .1 11/13/2007 | 08/24/2010 | ............... 55,121 | covvevnnnnd (10,630) | cvvvevrmecrreerneenins [ ervreerreinsesrins | e | ovseeeeens (10,630) | covvvvrmrvevrrerrins [ eovererriinnnd 44,491 | ..o 44,491 (V1 I 15,020
48299K 01 3| MSPE-KSL CAPITAL PARTNERS Il LP LAQUINTA GA... | MORGAN STANLEY. 04/10/2006 | 08/27/2010 0 0 38,487
542997 45 7| MSPE-LONE STAR FUND VI, LP, DALLAS TX....| MORGAN STANLEY. .101/29/2009 | 07/15/2010 | ............. 246,592 0
576990 04 8| MSPE-MATLIN PATTERSON . . |NY... [ MORGAN STANLEY. .| 06/22/2007 |07/08/2010 88,163 631,800 | ..voovvvrrvervrerrins [ eeeeenee(571,283) [ i | verrrrrrnnn 148,680 | 1ie0r0297,586 [ oo [ e 148,906 | ........ 148,906 | ............ 7171
675990 01 4| MSPE-OCM EUROPEAN OPPORTUNITIES .. |LOS ANGELES.. CA... | MORGAN STANLEY. 06/16/2006 | 08/24/2010 ...353,093 0
74699K 02 3| MSPE-QUAD PARTNERS II, LP. . | WILMINGTON... ... | DE... |MORGAN STANLEY. .101/02/2008 |07/26/2010 27,125 0
746990 04 3| MSPE-QUAD PARTNERS Il LP . |NY... [ MORGAN STANLEY. .|05/23/2007 | 08/04/2010 | ............. 392,165 | ........... (71,492) | covvvvreerrieneenin [ ervenesriisnesnis | e | ovveeeeees (71,492) | covvvvrvevrrinernnen | e 320,673 | ......... 426,703 | ..o [ v 106,030 | ........ 106,030 | ..ovveerunrrirrnnne
871999 01 7| MSPE-SYMPHONY ICON INVESTORS LLC NY... [ MORGAN STANLEY. 06/01/2007 | 08/17/2010 57,160 (2,780) (2,780) 54,380 54,380 0
884998 80 8| MSPE-THL EQUITY FUND VI ... NY... | MORGAN STANLEY. .1 03/19/2007 | 09/30/2010 | ....cvvvvvevvviererrnies | ceviersnrviiiisnisins [ e | e 435,300 | oo [ v (435,300) 0
930991 23 7| MSPE-WAGGIN TRAIN LLC . |NY... [ MORGAN STANLEY. .| 11/15/2007 | 09/21/2010 | ............. 968,026 | ..vcverrrn 15,253 [ ovvivvisnrriiinns | cevrevrissenninnnns | e | e 15,253 [ cvvvvvvereerssnnrenes | oveeenrinnns 983,279 | ....... 5,110,168 [ ..oouvvevrrrrrirs [ ores 4,126,889 | ..... 4,126,889
928990 14 2| MSPE-VMG EQUITY PARTNERS, LP .. NY... | MORGAN STANLEY. 01/24/2007 | 06/28/2010 0 0
Y52991 75 2| MSPE-LION CAPITAL FUNDII, LP ... ..|NEW YORK... ... NY... | MORGAN STANLEY. .| 07/26/2007 | 08/12/2010 | ............... 64,718 | 1rccceerr 18,062 | oo [ | s | e 18,062 82,780 82,780 0
100008 10 1|THLEE PUTNAM INTERNET PARTNERSHIP . .. INEW YORK... . |NY... [UNITED PARTNERSHIP AGREEMENT... . | 01/06/2000 | 07/07/2010 24,318 23,764 23,764 48,082 | ... 48,082 0
380990 22 6| GOLDMAN SACHS PRIVATE EQUITY ... . | NEW YORK. NY... | UNITED PARTNERSHIP AGREEMEN . | 08/28/2007 | 08/12/2010 60,034 7,541 7,541 67,575 72,707 5132 5132
G3927R 90 9| CSFB GLOBAL INVESTMENT FUND .. .. [NEW YORK... ... [NY... |UNITED PARTNERSHIP AGREEMENT... 11/08/2005 | 08/30/2010 | ..ooooovveces 555,738 | oo 154,955 | ..oviivviinneniiiinns | o | e | s 154,955 | ...oovvviinsnnininnne | conernnnnnnn 710,693 | e 2,308,717 | .o [ e 1,596,024 | ..... 1,596,024
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 3,415,184 32,751 0. 2,013,100 (1,980,349) | oo | ... 3,447,935 | .. 9,731,980 | ..o | L 6,284,045 | ..... 6,284,045
3999999. Subtotal - Unaffiliated 3,415,184 32,751 0 2,013,100 .0 ] .....(1,980,349) | . 9,731,980 ,284,045 | .....6,284,045
4099999. Subtotal - Affiliated 0 0 0 0 0 0 v 1,667,604 | ... 1,667,604 0 0 0 0
4199999. Total 3,415,184 32,751 0] 2,013,100 | oo 0. (1,980,349) | vvvvererreiennad (U] 5,115,539 | ....11,399,584 | .....ccoonnnnncd 0. 6,284,045 | ..... 6,284,045 | ........ 316,529
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Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CUsIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - All Other Government
135087 XW 9| CANADA GOVERNMENT C ...07/15/2010 | T D SECURITES 9,500,230 7,855,000 52,725 | 1FE
135087 YG 3| CANADA GOVERNMENT C ...07/15/2010 | MERRILL 4,902,691 4,711,000 23,232 | 1FE
135087 YR 9| CANADA GOVERNMENT C ...07/15/2010 | CIBC. 5,826,979 5,567,000 28,026 | 1FE
135087 ZC 1|CANADA GOVERNMENT C ....07/15/2010 | CASGRAIN CO. 9,638,854 9,635,000 32,337 | 1FE
135087 ZK 3| CANADA GOVERNMENT c ....09/15/2010 | LAURENTI 3,574,573 3,579,000 5,148 [1FE
13509P BD 4 |CANADAHSG TRNO 1 C ...07/15/2010 | RBC DOMINION 4,608,585 4,346,000 18,420 1FE
683234 8J 0|ONTARIO PROV CDA C ...09/17/2010 | VARIOUS 10,821,816 10,600,000 95,369 | 1FE
683234 YD 4| ONTARIO PROV CDA C ...09/03/2010 | CIBC, 5,935,472 5,720,000 72,918 | 1FE
1099999. Total - Bonds - All Other Government 54,809,200 52,013,000 328,175 | .......... XXX
Bonds - U.S. Special R and Special A it
03588E 3M 3| ANNE ARUNDEL CNTY MD ...09/15/2010 | WELLS FARGO 2,751,799 2,255,000 50,738 | 1FE
040688 LL 5|ARIZONA WTR INFRASTRUCTURE ...07/14/2010 | MORGAN STANLEY. 4,739,520 4,000,000 1FE
088281 DN 7 |BEXAR CNTY TEX ....08/05/2010 | M R BEAL 1,097,040 1,000,000 1FE
13063A 4T 8|CALIFORNIA ST. ...09/13/2010 | BARCLAYS US FUN 1,276,799 1,150,000 30,307 |1FE
13063B EP 3| CALIFORNIA ST ...09/21/2010 | JANNEY MONTGOMERY. 1,600,710 1,500,000 5,151 [1FE
13066Y QH 5|CALIFORNIA ST DEPT WTR RE ....07/09/2010 | CHASE 5,719,600 5,000,000 43,056 | 1FE
16768T HJ 6| CHICAGO ILL SALES TAX REV. ....09/16/2010 | J P MORGAN 2,595,000 2,595,000 225 |1FE
199491 P4 7|COLUMBUS OHIO. ...07/30/2010 | STIFFEL NICOLAUS 1,219,810 1,035,000 1FE
246428 XL 5|DELAWARE TRANSN AUTH TRAN ...09/21/2010 | WELLS FARGO 4,807,537 4,100,000 47,264 | 1FE
29270C WA 9|ENERGY NORTHWEST WASH ELEC REV. ....09/14/2010 | GOLDMAN (1) 1,433,568 1,200,000 12,667 |1FE
312940 4Q 9|FHLMCPC ...06/30/2010 | BANC OF AMERICA 21,146,478 19,976,009 36,068 |1
312941 NL 7 |FHLMCPC ....07/29/2010 | BARCLAYS US FUN 13,557,578 13,000,000 17,875 |1
31398Q HB 6|FHLMC ....06/01/2010 | SALOMON BROS 5,049,635 5,000,000 1
31418P UE 3 |FEDERAL NATL MG ...05/28/2010 | WELLS FARGO (143,359) 1
31419C ZJ 5|FNMAPASS-THRU ....08/31/2010 | BARCLAYS US FUN 12,140,625 12,000,000 15,167 |1
442435 YM 9 |HOUSTON TEX UTIL SYS REV ...08/25/2010 | RBC CAPITAL 6,020,650 5,000,000 1FE
46613C UL 7|JEAFLAELEC SYSREV ....08/02/2010 | WELLS FARGO. 3,878,006 3,400,000 58,556 | 1FE
485424 NC 5|KANSAS ST DEPT TRANSN HWY ...07/28/2010 | JANNEY MONTGOMERY. 1,986,171 1,650,000 34,604 | 1FE
559686 PM 6| MAGNOLIA TEX INDPT SCH DI ...08/02/2010 | WELLS FARGO 4,924,008 4,250,000 99,167 | 1FE
57604P NY 6|MASSACHUSETTS ST WTR POLL ....06/28/2010 | BMI CAPITAL 1,173,370 1,000,000 21,875 | 1FE
59334D EF 7 |MIAMI-DADE CNTY FLAWTR ...08/31/2010 | J P MORGAN 1,855,248 1,600,000 33,556 | 1FE
645780 FC 6 |NEW JERSEY ECONOMIC DEV ....06/30/2010 | MORGAN STANLEY. 2,000,000 2,000,000 1FE
646039 CU 9|NEW JERSEY ST ....09/20/2010 | WELLS FARGO. 2,356,220 2,000,000 23,917 | 1FE
646135 Z8 9|NEW JERSEY ST TRANSN TR ...08/17/2010 | HUTCHINSON SHOC 543,632 450,000 4,672 |1FE
64966G 7C O0|NEWYORKNY ....09/02/2010 | GUGGENHEIM 1,055,916 900,000 3,019 |1
64966H B7 4 [NEW YORKNY. ...07/29/2010 | BARCLAYS US FUN 3,449,730 3,000,000 1FE
64966H D7 2|NEW YORKNY. ....08/05/2010 | MORGAN STANLEY. 3,426,510 3,000,000 417 [1FE
64966H D8 O|NEW YORKNY. ...07/29/2010 | BARCLAYS US FUN 3,449,730 3,000,000 1FE
649902 TJ 2|NEW YORK ST DORMAUTH ST ...06/25/2010 | WELLS FARGO 5,405,188 4,700,000 68,542 | 1FE
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677632 NE 7|OHIO ST UNIV GEN RCPTS ...09/15/2010 | MORGAN STANLEY. 2,814,408 2,400,000 1FE
681712 PJ 8| OMAHA NEB ...09/21/2010 | VARIOUS. 2,980,272 2,400,000 58,917 | 1FE
70914P JY 9 |PENNSYLVANIA ST, ...07/12/2010 | WELLS FARGO. 3,067,298 2,600,000 32,500 | 1FE
745268 YB 2|PUERTORICO ELEC PWR AUTH PWR REV. ....06/24/2010 | JANNEY MONTGOMERY. 1,049,900 1,000,000 29,667 | 2FE
79739G BQ 8|SANDIEGO CNTY CALIF REGL ....09/23/2010 | SEIBERT BRANFD 1,103,710 1,000,000 1FE
812643 DL 5|SEATTLE WASH MUN LT & PWR ....09/20/2010 | CITIGROUP. 3,375,164 2,910,000 47,288 | 1FE
833085 F6 5|SNOHOMISH CNTY WASH ...09/13/2010 | HUTCHINSON SHOC 2,619,122 2,315,000 8,360 |1FE
842475 H3 2| SOUTHERN CALIF PUB PWR AU ....09/07/2010 | WELLS FARGO. 3,431,790 3,000,000 39,813 | 1FE
84247P DN 8 |SOUTHERN CALIF PUB PWR AU ....08/30/2010 | J P MORGAN 3,017,775 2,500,000 1FE
852634 AM 6| STAMFORD CONN ....06/24/2010 | DUNCAN WILLIAMS, 1,173,410 1,025,000 25,340 | 1FE
882722 RT 0| TEXASST ....09/08/2010 | HUTCHINSON SHOC 1,694,666 1,490,000 8,692 [ 1FE
915137 2D 4| UNIVERSITY TEX UNIV REVS ...07/19/2010 | WELLS FARGO 3,056,994 2,700,000 58,875 | 1FE
915137 G5 6 |UNIVERSITY TEX UNIV REVS ...09/23/2010 | JANNEY MONTGOMERY 1,078,000 1,000,000 5674 |1FE
930863 T5 4|WAKECNTYNC. ....08/06/2010 | MORGAN STANLEY. 1,611,054 1,325,000 16,194 [1FE
93974C SP 6 WASHINGTON ST ...08/03/2010 | BARCLAYS US FUN 3,304,380 3,000,000 1FE
3199999. Total - Bonds - U.S. Special Revenue & Special A t 155,894,662 | ....covvvvrnrriiinns 140,426,009 | ...ooiivvieirieiniis 938,163 | ... XXX.ervrennns
Bonds - Industrial and Miscell
00081T AB 4|ACCO BRANDS CORP ....06/24/2010 | BARCLAYS US FUN 115,625 125,000 3,548 |5FE
00439T AD 9|ACCURIDE CORP NEW. ...07/22/2010 | CS FIRST. 123,505 125,000 4FE
007903 AS 6|ADVANCED MICRO DEVICES ...07/26/2010 | J P MORGAN 125,000 125,000 3FE
008288 AB 1 |AFFINIA GROUP INC ...07/07/2010 | GLEACHER 504,625 500,000 5,025 |5FE
008911 AK 5|AIRCDAINC ...07/127/2010 | J P MORGAN 495,125 500,000 4FE
008911 AP 4|AIRCDAINC ...07/27/2010 | J P MORGAN 240,400 250,000 5FE
00928Q AA 9|AIRCASTLE LTD. ...07/127/2010 | CITIGROUP. 123,306 125,000 3FE
01449J AC 9|ALEREINC ...09/15/2010 | JEFFERIES & CO 125,000 125,000 4FE
02208R AB 2 |ALTRA HOLDINGS INC ....06/30/2010 | WJB CAPI 126,250 125,000 987 |4FE
02635P TB 9| AMERICAN GEN FIN MEDTM SR ...06/28/2010 | WARBURG 229,063 250,000 5,620 |4FE
02666Q G6 4|AMER HONDA FIN CORP MTN B ....09/14/2010 | J P MORGAN 1,998,140 2,000,000 1FE
030210 AE 8| AMERICAN TIRE DISTRS INC ....09/20/2010 | BANC OF AMERICA 133,438 125,000 3,893 |5FE
03841X AA 2| AQUILEX HOLDINGS LLC ...08/19/2010 | DAIN RAUSCHER 124,688 125,000 2,665 |4FE
04523X AA 5| ASPECT SOFTWARE INC ....08/31/2010 | BANC OF AMERICA 128,438 125,000 4,280 | 5FE
055381 AR 8|BE AEROSPACE ...09/13/2010 | CS FIRST 123,880 125,000 3FE
06051G EB 1|BANK OF AMERICA ....07/20/2010 | MERRILL 517,545 500,000 8,250 [1FE
06406H BQ 1|BANKNEW YORK MTN BK ENT. ...06/11/2010 | BARCLAYS US FUN 12 1FE
06739G AR 0|BARCLAYS BANK PLC. ...07/20/2010 | BARCLAYS US FUN 1,555,965 1,500,000 3,203 [1FE
085790 AU 7|BERRY PLASTICS CORP ...07/15/2010 | BANC OF AMERICA 235,625 250,000 5,278 |5FE
12545D AA 6| CHC HELICOPTER ...09/22/2010 | MORGAN STANLEY. 368,996 375,000 4FE
12561E AH 8| CKE RESTAURANTS INC ....07/06/2010 | MORGAN STANLEY. 613,031 625,000 4FE
131347 BS 4|CALPINE CORP ...07/20/2010 | MORGAN STANLEY. 247,865 250,000 4FE
150191 AA 2|CEDARFAIRLP ...07/15/2010 | J P MORGAN 246,533 250,000 4FE
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15089Q AA 2 |CELANESE US HOLDINGS LLC ...09/15/2010 | BANC OF AMERICA 125,000 125,000 3FE
165167 CE 5| CHESAPEAKE ENERGY CORP ...08/09/2010 | CS FIRST 250,000 250,000 3FE
165167 CF 2| CHESAPEAKE ENERGY CORP ....08/09/2010 | CS FIRST. 250,000 250,000 3FE
172967 EV 9| CITIGROUP INC ...07/20/2010 | CITIGROUP. 613,560 500,000 7,201 [1FE
172967 FF 3| CITIGROUP INC ....08/02/2010 | CITIGROUP. 989,950 1,000,000 1FE
202795 HV 5| COMMONWEALTH EDISON CO. ...07/26/2010 | BANC OF AMERICA 999,760 1,000,000 2FE
212015 AE 1| CONTINENTAL RESOURCES INC ...09/13/2010 | BANC OF AMERICA 125,000 125,000 4FE
22546Q AE 7|CREDIT SUISSE NEW YORK ...07/20/2010 | CS FIRST. 1,021,900 1,000,000 11,667 |1FE
22546Q AF 4| CREDIT SUISSE NEW YORK BR ...08/02/2010 | CS FIRST 2,996,160 3,000,000 1FE
25380W AB 2 |DIGICEL GROUP LTD ....07/22/2010 | MARQUARIE CAPITAL 126,094 125,000 380 |5FE
25746U BJ 7|DOMINION RES INC VA NEW. ....08/30/2010 | MORGAN STANLEY. 998,540 1,000,000 2FE
26817C AA  9|[DYNCORP INTL INC. ...06/29/2010 | VARIOUS. 124,964 125,000 4FE
26884A AY 9|ERP OPER LTD PARTNERSHIP ...07/12/2010 | CITIGROUP. 992,370 1,000,000 2FE
269279 AD 7 |EXCO RESOURCES INC ....09/10/2010 | J P MORGAN 123,163 125,000 4FE
29273V AC 4 |ENERGY TRANSFER EQUITY L ...09/15/2010 | CS FIRST 250,000 250,000 3FE
29382R AC 1|ENTRAVISION COMMUNICATION ...07/22/2010 | CITIGROUP. 123,403 125,000 4FE
31620M AC O |FIDELITY NATL INFORMATION ...07/08/2010 | BANC OF AMERICA 250,000 250,000 3FE
340711 AR 1|FLORIDA GAS TRANSMISSION ....07/08/2010 | J P MORGAN 999,830 1,000,000 2FE
345525 AA 7 |FORESIGHT ENERGY LLC ....08/09/2010 | CITIGROUP. 621,088 625,000 5FE
35687M AU 1|FREESCALE SEMICONDUCTOR | ...09/22/2010 | CITIGROUP. 500,000 500,000 5FE
35906A AF 5|FRONTIER COMMUNICATIONS ....06/30/2010 | RBC CAPITAL 126,406 125,000 2,406 |3FE
37047R  AJ 6| GENERAL NUTRITION CTRS IN ...06/30/2010 | PERSHING DLJ 115,156 125,000 2,216 |5FE
37247A AA 0| GENTIVA HEALTH SERVICES | ....08/12/2010 | BARCLAYS US FUN 375,000 375,000 4FE
373200 AV 6 |GEORGIA GULF CORPORATION ....06/24/2010 | BARCLAYS US FUN 128,866 125,000 5844 |4FE
38470R AG 6| GRAHAM PACKAGING CO L P ...06/30/2010 | BANC OF AMERICA 123,438 125,000 143 | 5FE
38869P AH 7 | GRAPHIC PACKAGING INTL IN ...09/15/2010 | BANC OF AMERICA 250,000 250,000 4FE
40052V AA 2| GRUPO BIMBO SAB DE CV. ...07/19/2010 | BANC OF AMERICA 1,007,100 1,000,000 2,979 | 2FE
413626 AL 6|HARRAHS BANK LOAN ....06/02/2010 | GOLDMAN SACHS 417,667 500,000 5FE
437076 AT 9 |HOME DEPOT INC ....09/07/2010 | BANC OF AMERICA 499,340 500,000 2FE
44328M AC 8|HSBC BKPLC. ...08/05/2010 | BNP PARIBAS. 994,010 1,000,000 1FE
44701Q AW 2 [HUNTSMAN INTL LLC ...09/14/2010 | BANC OF AMERICA 125,000 125,000 4FE
45661T AJ 0|INERGY L P & INERGY FIN ...09/13/2010 | WELLS FARGO 250,000 250,000 4FE
458204 AJ 3 |INTELSAT BERMUDALTD ....08/16/2010 | PIK - PAID IN KIND 37,672 62,500 5FE
45840 AA 5|INTERACTIVE DATA CORP ...07/20/2010 | BARCLAYS US FUN 125,000 125,000 5FE
459745 GA 7 |INTERNATIONAL LEASE FIN ...08/11/2010 | BANC OF AMERICA 124,995 125,000 3FE
459745 GE 9[INTERNATIONAL LEASE FIN ....08/11/2010 | J P MORGAN 124,191 125,000 4FE
46122E  AA 3| INVENTIV HEALTH INC ...07/28/2010 | BANC OF AMERICA 125,000 125,000 5FE
46126P AG 1|ALEREINC ....07/08/2010 | JEFFERIES & CO. 123,125 125,000 4,430 |4FE
53219L AJ 8|LIFEPOINT HOSPITALS INC ...09/20/2010 | BARCLAYS US FUN 125,000 125,000 3FE
536022 AE 6|LINNENERGY LLC ....09/08/2010 | BARCLAYS US FUN 245,660 250,000 4FE
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55277B AA 3| MCE FINANCE LIMITED, ...07/21/2010 | BANC OF AMERICA 133,750 125,000 2,456 |4FE
552953 AL 5|MGM RESORTS INTERNATIONAL ...07/121/2010 | CS FIRST 117,500 125,000 3,398 |5FE
55303Q AA 8| MGM RESORTS INTERNATIONAL ....09/23/2010 | BANC OF AMERICA 231,563 250,000 2,133 |5FE
56501R AB 2| MANULIFE FINL CORP. ...09/22/2010 | VARIOUS 2,501,310 2,500,000 681 | 1FE
56808R AA 4| MARINA DISTRICT FINANCE C.....oeevvvivririiiiniiesinsssisssssssssesssssssssssssssssssssssssssssssssssssssssssssssens ....08/04/2010 | BANC OF AMERICA 123,680 125,000 4FE
56808R AC 0| MARINA DISTRICT FINANCE C......corrvermmrrenmmmrreasmnessessmesssssssesssssssesssssseessssssesssssssessssssessssssnessssenes ....08/11/2010 | VARIOUS 375,416 375,000 732 |4FE
57161A AA 0| MARQUETTE TRANSN CO LLC ....08/23/2010 | DEUTSCHE BANK 255,000 250,000 3,096 |4FE
608328 AT 7 |MOHEGAN TRIBAL GAMING AUT ...09/23/2010 | CS FIRST. 99,375 125,000 915 | 5FE
61532X AC 0| MONUMENTAL GLOBAL FDG Il ...09/16/2010 | JEFFERIES & CO. 271,583 250,000 2,406 1FE
629360 AB 4 |NPC INTERNATIONAL INC. ....06/28/2010 | WJB CAPI 125,313 125,000 1,979 | 5FE
629377 AX 0|NRGENERGY INC ....08/18/2010 | VARIOUS 637,194 625,000 4,865 |4FE
629377 BH 4|NRGENERGY INC ....08/18/2010 | VARIOUS 1,124,614 1,118,000 339 |4FE
629568 AQ 9| NABORS INDS INC ...07/19/2010 | BARCLAYS US FUN 1,641,645 1,500,000 40,231 | 2FE
629568 AU 0| NABORS INDS INC ...09/10/2010 | JEFFERIES & CO. 496,310 500,000 69 |2FE
63934E AM 0| NAVISTAR INTL CORP NEW. ...08/25/2010 | BANC OF AMERICA 129,375 125,000 3,409 [4FE
651715 AK 0|NEWPAGE CORP ....08/18/2010 | CITADEL 103,750 125,000 2,093 |5FE
65339E AA 2| NEXSTAR/MISSION BROADCST ...06/29/2010 | MORGAN STANLEY. 124,375 125,000 2,250 |4FE
65562V AA 2 |NORDIC TEL CO HLDGS ...07/20/2010 | FREE RECEIVE 250,000 4FE
67105E AB 8|OUTBACK STEAKHO ....08/18/2010 | DEUTSCHE BANK. 125,000 125,000 2,361 | 5FE
69138W AA 7|OXEAFIN&CYSCA ....07/09/2010 | DEUTSCHE BANK 250,000 250,000 4FE
693492 AC 4|PINAFORE LLC ...09/21/2010 | VARIOUS 251,983 250,000 4FE
704549 AH 7|PEABODY ENERGY CORP. ...08/11/2010 | BANC OF AMERICA 250,000 250,000 3FE
70788A AA 6 |PENN VA RESOURCE PARTNERS. ....06/30/2010 | BANC OF AMERICA 123,438 125,000 1,977 |4FE
718592 AK 4| PHILLIPS VAN HEUSEN CORP ....06/24/2010 | DEUTSCHE BANK. 252,500 250,000 2,714 |4FE
72347Q AF 0| PINNACLE FOODS FIN LLC ...08/10/2010 | BARCLAYS US FUN 375,000 375,000 5FE
74044P AC 1|PREGIS CORP ....08/17/2010 | WJB CAPI 126,563 125,000 5371 | 5FE
74347TA AA 2| PROQUEST LLC ...09/16/2010 | MORGAN STANLEY. 125,000 125,000 4FE
750323 AA 5| RADIATION THERAPY SERVICE ....06/30/2010 | BANC OF AMERICA 122,188 125,000 2,606 |5FE
75281A AL 3 |RANGE RES CORP ...07/29/2010 | J P MORGAN 125,000 125,000 3FE
758753 AD 9| REGAL CINEMAS CORP ....08/11/2010 | CS FIRST. 258,125 250,000 1,857 |4FE
758766 AE 9| REGAL ENTMT GROUP ....08/11/2010 | CS FIRST. 250,000 250,000 4FE
76010R AC 2|RENTAL SERVICE CORP ...07/02/2010 | BARCLAYS US FUN 123,438 125,000 1,220 | 5FE
761735 AA 7 |REYNOLDS GROUP ISSUER LLC ....08/16/2010 | J P MORGAN 126,250 125,000 3,099 |5FE
77340R AH 0|ROCKIES EXPRESS PIPELINE ...06/30/2010 | JEFFERIES & CO. 962,200 1,000,000 11,267 |3FE
78008K BS 1|ROYAL BK OF CDA BD CDS ...07/07/2010 | J P MORGAN 997,600 1,000,000 1FE
78401F AD 9| SBA TELECOMMUNICATIONS IN ....06/28/2010 | CITIGROUP. 263,750 250,000 7,792 | 3FE
78428E AA 7 |SITEL LLC/SITEL FIN CORP ...06/28/2010 | BANC OF AMERICA 117,188 125,000 4,113 | 5FE
78572M AD 7 | SABMILLER PLC ....08/31/2010 | MESEROW. 1,907,184 1,600,000 17,911 | 2FE
82459A AA 9| SHINGLE SPRINGS TRIBAL G ...07/21/2010 | VARIOUS 209,375 250,000 2,572 |5FE
828807 CF 2|SIMON PPTY GROUP LP ...08/09/2010 | CHASE 747,038 750,000 1FE
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832ESC  9C 3 |ESCROW SMITH INVETSMENT CO ...07/01/2010 | CORPORATE REORGANIZATION 250,000 6Z
84762L AE 5| SPECTRUM BRANDS INC. ...06/28/2010 | BARCLAYS US FUN 16,014 14,828 5FE
852060 AT 9| SPRINT CAPITAL CORP ....06/29/2010 | BARCLAYS US FUN 476,250 500,000 13,003 |3FE
868536 AS 2|SUPERVALU INC ....08/02/2010 | BARCLAYS US FUN 251,250 250,000 4,167 |4FE
87612E AV 8| TARGET CORP ....07/13/2010 | J P MORGAN 997,130 1,000,000 1FE
88362R AA 5| THERMON INDS INC ...06/25/2010 | JEFFERIES & CO. 256,250 250,000 3,958 |4FE
887317 AJ 4|TIME WARNER INC. ...07/07/2010 | BARCLAYS US FUN 998,810 1,000,000 2FE
893526 DK 6| TRANSCANADA CORP. ....09/20/2010 | CHASE 1,496,145 1,500,000 1FE
89421) AA 0| TRAVELPORT LLC / TRAVELPO. ...08/12/2010 | CS FIRST. 250,000 250,000 5FE
90264R AB 8|UCIHOLDCO INC ....09/15/2010 | PIK - PAID IN KIND 5,161 2,957 5FE
904201 AA 8| UMBRELLA ACQUISITION ...09/15/2010 | PIK - PAID IN KIND. 27,002 29,078 5FE
91911X AL 8| VALEANT PHARMACEUTICALS ...09/21/2010 | MORGAN STANLEY. 497,500 500,000 4FE
92834U AA 0| VISANT CORPORATION ...09/17/2010 | BARCLAYS US FUN 625,000 625,000 5FE
95058T AB 3| WENDYS/ARBYS RESTAURANT ...06/25/2010 | BARCLAYS US FUN 130,313 125,000 5729 |4FE
966387 AF 9| WHITING PETE CORP NEW. ...09/21/2010 | BANC OF AMERICA 125,000 125,000 3FE
96950F AD 6| WILLIAMS PARTNERS L P ....06/30/2010 | UBSW. 1,025,460 1,000,000 21,438 | 2FE
97314X AE 4| WIND ACQUISITION FIN SA ....09/08/2010 | DEUTSCHE BANK 280,000 250,000 4,733 | 4FE
97381W AM 6 | WINDSTREAM CORP ....09/22/2010 | BANC OF AMERICA 125,000 125,000 4FE
983130 AQ 8|WYNN LAS VEGAS LLC / WYNN ...07/21/2010 | DEUTSCHE BANK. 375,000 375,000 3FE
077862 AG 2|BELL ALIANT REGL COMM ....09/08/2010 | CIBC 2,249,865 2,250,000 2FE
580563 AA 2| MCGILL UNIVERSITY HEALTH ...07/09/2010 | RBC DEXIA 2,249,010 2,250,000 1FE
87971M AM 5| TELUS CORP ....07/20/2010 | SCOTIA C 1,994,880 2,000,000 2FE
3899999. Total - Bonds - Industrial & Miscellaneou 57,457,076 57,577,363 268,955 | .......... XXX
8399997. Total - Bonds - Part 3 268,160,938 250,016,372 1,535,293 | .......... P S
8399999. Total - Bonds. 268,160,938 250,016,372 1,535,293 | .......... XXX
C on Stocks - Industrial and Miscell
001084 10 2|AGCO CORP ...09/17/2010 | VARIOUS 36,500.000 1,375,788 |
002824 10 0|ABBOTTLABS ...07/21/2010 | BNY BROKERAGE 25,000.000 1,200,350 |
008252 10 8|AFFILIATED MANAGERS GROUP. ...09/14/2010 | WARBURG 6,100.000 465,589 L
026375 10 5| AMERICAN GREETINGS CORP. ....06/30/2010 | SANFORD 4,000.000 75411 1
03073T 10 2| AMERIGROUP CORP ....08/20/2010 | SANFORD 1,800.000 67,275 L
031162 10 O|AMGEN INC ....08/10/2010 | COWEN & CO 30,000.000 1,670,616 |
032654 10 5| ANALOG DEVICES ....08/27/2010 | VARIOUS 66,000.000 1,884,290 L
037833 10 0|APPLE COMPUTER ...07/19/2010 | VARIOUS 18,000.000 | coooorvcrreererereirererreneenac 4,502,547 L
04621X 10 8| ASSURANT INC. ...09/03/2010 | SANFORD 3,800.000 145,968 |
053015 10 3| AUTOMATIC DATA PROCESSING INC ...07/29/2010 | CITIGROUP. 50,000.000 2,084,715 L
05564E 10 6 |BRE PROPERTIES INC ....08/06/2010 | SANFORD 3,525.000 147,113 |
060505 10 4 | BANKAMERICA CORP NEW. ....08/25/2010 | BNY BROKERAGE 430,000.000 | cooooooreerereeienenrenienns 5,705,828 L
09063H 10 7|BIOMED REALTY TRUST INC ....09/03/2010 | SANFORD 7,900.000 | .ooovrveeererreirmerreiseeeneens 145,293 L
09253U 10 8|BLACKSTONE GROUP L P. ...07/22/2010 | BNY BROKERAGE 70,000.000 | .ooovvevrrerrerrenreerienneens 752,318 1
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099724 10 6|BORGWARNER INC. ...07/23/2010 | VARIOUS 40,300.000 | .oveovernrreiererreeieeennenes 1,709,578 | ............ XXX
105368 20 3|BRANDYWINERLTY TR ....09/08/2010 | SANFORD 9,600.000 112,748 | ............ XXX
111320 10 7|BROADCOM CORP. ....08/31/2010 | VARIOUS 130,000.000 | ..oovvveeermrrerirrrreirannns 4,288,115 e XXX
125269 10 0|CF INDS HLDGS INC ....08/06/2010 | WARBURG 6,500.000 541,329 XXX
126650 10 0|CVS CORP, ....08/31/2010 | VARIOUS 270,000.000 | cooooounverririeiienniiinas 7,913,157 XXX
127387 10 8|CADENCE DESIGN SYSTEMS INC ...07/15/2010 | BNY BROKERAGE 100,000.000 | ..oouvveeemmrrerrererreirenneend 632,580 |...cccccoo.. XXX
133131 10 2|CAMDEN PPTY TR ....07/23/2010 | SANFORD 1,600.000 | covvevveerreerecrrerieereiniens 72,365 | .oovvvvnnne XXX
14055X 10 2| CAPITALSOURCE INC ....07/16/2010 | SANFORD 20,600.000 103,147 | .o XXX
14965A 10 1 |CAVIUM NETWORKS INC ...07/14/2010 | SUNTRUST 10,300.000 | covoovrrreerererreieeeereiienenes 301,340 | ..o XXX
151020 10 4|CELGENE CORP ...07/14/2010 | BARCLAYS US FUN 20,000.000 1,039,702 | ............ XXX
166764 10 0|CHEVRONTEXACO CORP ....08/18/2010 | VARIOUS 115,000.000 | ..oovrvevermrrerrmerreiieeenn 8,712,116 |............ XXX
17275R 10 2| CISCO SYSTEMS INC ...08/13/2010 | BNY BROKERAGE 200,000.000 4,638,386 . XXX
172967 10 1|CITIGROUP INC ...09/15/2010 | BNY BROKERAGE 1,000,000.000 3,930,000 XXX
18683K 10 1 |CLIFFS NATURAL RESOURCES ...09/01/2010 | VARIOUS. 27,800.000 1,445,359 XXX
203372 10 7| COMMSCOPE INC ....08/03/2010 | SANFORD 3,200.000 71,672 | .. XXX
205944 10 1|CON-WAY INC ....08/19/2010 | SANFORD 875.000 24,183 | .o XXX
216831 10 7|COOPER TIRE & RUBR CO ....06/29/2010 | SANFORD 3,300.000 64,885 |............ XXX
231021 10 6 |CUMMINS INC, ...09/01/2010 | WARBURG 2,100.000 167,059 | ....ccoce... XXX
254687 10 6|DISNEY WALT CO ....06/29/2010 | CITIGROUP. 30,000.000 969,267 | ... XXX
29380T 10 5|ENTERTAINMENT PPTYS TR ....09/13/2010 | SANFORD 4,800.000 | cvoooreeerreeereienirereienen 215,080 | ..coverernen XXX
29977A 10 5|EVERCORE PARTNERS INC ...08/20/2010 | BAIRD, ROBERT. 24,900.000 ..647,726 XXX
302130 10 9|EXPEDITORS INTL WASH INC ...07/23/2010 | WJB CAPI 21,400.000 84,563 XXX
30231G 10 2| EXXON MOBIL CORPORATION ....08/18/2010 | VARIOUS 470,620.750 ..25,224,685 XXX
31428X 10 6|FEDEX CORP ....08/31/2010 | BNY BROKERAGE 15,000.000 | coooorerrevrerereirienriii 1,169,529 | ............ XXX
31787A 50 7|FINISAR CORP ...07/08/2010 [ INSTINET CROSS 13,800.000 [ .voorreeenriereenerisenieanee 211,130 | XXX
34354P 10 5|FLOWSERVE CORP ...09/01/2010 | WARBURG 1,800.000 | covveerrreereereeeeereeiieenns 168,934 |.......c.... XXX
35906A 10 8| FRONTIER COMMUNICATIONS ....09/02/2010 | SPINOFF. 157,505.000 | .ooovrvvenreereieeniiereienns 944,732 | ..ovvvvnnes XXX
36238G 10 2|GSI COMMERCE INC. ...09/21/2010 | VARIOUS 48,100.000 | .ovvoveomeerinreiiiennenns 1,322,509 | ............ XXX
364730 10 1| GANNETT CO ....08/25/2010 | SANFORD 11,200.000 | coooovrrreereerreiieeneiiienns 136,075 | ..o XXX
38141G 10 4| GOLDMAN SACHS GROUP INC ...08/127/2010 | BNY BROKERAGE 50,000.000 7,216,370 XXX
38259P 50 8|GOOGLE INC ....08/06/2010 | BNY BROKERAGE 7,000.000 3,362,997 XXX
418056 10 7 |HASBRO INC ....06/24/2010 | STIFFEL NICOLAUS 5,200.000 222,710 XXX
428236 10 3[HEWLETT PACKARD CO. ....08/09/2010 | BNY BROKERAGE 30,000.000 1,293,279 | ........n. XXX
438516 10 6|HONEYWELL INTL INC ....06/29/2010 | UBSW. 25,000.000 985,665 | ............ XXX
452308 10 9|ILLINOIS TOOL WKS INC ...07/21/2010 | VARIOUS 75,000.000 | cooooveeenrerrrenererneeenns 3,169,923 |............ XXX
459200 10 1 [INTERNATIONAL BUSINESS MACHS ....06/24/2010 | BNY BROKERAGE 8,000.000 1,024,727 | ............ XXX
460690 10 0 [INTERPUBLIC GROUP COS INC ....06/30/2010 | SANFORD 8,700.000 63,750 | ovvvvrnnnes XXX
46120E 60 2 |[INTUITIVE SURGICAL INC ....08/24/2010 | VARIOUS 12,000.000 | coooovoreererereerinenreieenan 3,509,378 |............ XXX
46625H 10 0|JP MORGAN CHASE & CO ....08/25/2010 | BNY BROKERAGE 200,000.000 7,535,096 |............ XXX
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478160 10 4 [JOHNSON & JOHNSON ....08/09/2010 | BNY BROKERAGE 25,000.000 1,496,525 | ............ XXX
481165 10 8|JOY GLOBAL INC ....09/01/2010 | UBSW. 4,200.000 | cooooreeeerireriieniiereienes 250,637 | ..ovevvrnes XXX
500255 10 4|KOHLS CORP. ....08/16/2010 | VARIOUS 100,000.000 4,647,921 e XXX
50075N 10 4 |KRAFT FOODS INC ....08/17/2010 | VARIOUS 130,000.000 3,780,843 XXX
526057 10 4|LENNAR CORP ....08/24/2010 | BNY BROKERAGE 270,000.000 3,696,865 XXX
53217R 20 7|LIFE TIME FITNESS INC ...07/16/2010 | INSTINET CROSS 10,600.000 | oooovrrreeeerrreireereiierenes 376,626 |........... XXX
548661 10 7|LOWES COS INC ....08/31/2010 | SANFORD 50,000.000 | .ooovrveerrererieeriineninne 1,029,445 | ............ XXX
549764 10 8|LUFKIN INDS INC ...07/21/2010 | INSTINET CROSS 22,400.000 866,163 | ............ XXX
55354G 10 0|MSCIINC ....07/08/2010 | INSTINET CROSS 7,000.000 | .ooovrveeeerereeiienreiieeneens 210,287 | ..o XXX
571837 10 3|MARSHALL & ILSLEY CORP NE ....08/24/2010 | SANFORD 6,400.000 39,651 | ..ccooovene. XXX
574599 10 6|MASCO CORP ....08/03/2010 | VARIOUS 304,500.000 | ..vvvoeumrreirnrereiienennenes 3,187,819 | ..ccoovenn. XXX
57636Q 10 4|MASTERCARD INC ...06/30/2010 | BNY BROKERAGE 25,000.000 5,074,752 XXX
58155Q 10 3| MCKESSON CORP. ....08/05/2010 | VARIOUS 80,000.000 5,186,310 XXX
58405U 10 2|MEDCO HEALTH SOLUTIONS INC ....08/31/2010 | VARIOUS 145,000.000 | ..oovrvvvermrrerreerreinneennd 6,924,248 XXX
585055 10 6|MEDTRONIC INC ...07/14/2010 | BARCLAYS US FUN 40,000.000 | .eooverrrererirereienenens 1,520,292 | ...ovvvvenes XXX
58933Y 10 5|MERCK & CO INC. ....08/19/2010 | MORGAN STANLEY. 40,000.000 | .ovvovererrerenerreeieennenes 1,393,192 | ............ XXX
589433 10 1|MEREDITH CORP ....09/02/2010 | SANFORD 6,900.000 218,831 | .. XXX
624756 10 2| MUELLER INDUSTRIES INC. ....09/01/2010 | SANFORD 900.000 21,830 | .o XXX
651229 10 6 |NEWELL RUBBERMAID INC ....08/17/2010 | BNY BROKERAGE 117,500.000 | ..oovvvvvererreirerreiineenes 1,892,912 | ...ccoooevn. XXX
664397 10 6| NORTHEAST UTILITIES ....07/19/2010 | SANFORD 1,200,000 | covvovrvorreernerrerseneeriens 32,761 | oo XXX
670346 10 5|NUCOR CORP ....08/25/2010 | BNY BROKERAGE 50,000.000 1,864,472 XXX
67073Y 10 6|NVENERGY INC ...07/19/2010 | SANFORD 10,000.000 121,922 XXX
676220 10 6| OFFICE DEPOT INC ....08/04/2010 | SANFORD 10,100.000 A7,254 XXX
681919 10 6| OMNICOM GROUP INC ....08/12/2010 | VARIOUS 200,000.000 7,514,451 |............ XXX
69333Y 10 8|P F CHANGS CHINA BISTRO ...09/16/2010 | PIPER JAFFREY 15,200.000 [ .voorrverrierrinerirenienand 694,743 | ..o XXX
712704 10 5|PEOPLES UNITED FINANCIAL INC. ...07/13/2010 | SANFORD 9,800.000 138,572 | ..o XXX
73179V 10 3 |POLYPORE INTL INC ...09/21/2010 [ INSTINET CROSS 31,700.000 | cooooreeerirreirerieriinens 893,405 |............ XXX
74005P 10 4| PRAXAIR INC, ....07/28/2010 | UBSW. 10,000.000 | cooooverererrreiieereiiann 864,227 |............ XXX
742718 10 9|PROCTER & GAMBLE CO ....08/03/2010 | MORGAN STANLEY. 40,000.000 | .ovvoverereenerreereenneens 2,392,480 |............ XXX
745867 10 1|PULTE HOMES INC ...08/11/2010 | VARIOUS. 201,900.000 1,708,535 XXX
747277 10 1| QLOGIC CORP. ...07/14/2010 [ INSTINET CROSS 15,500.000 XXX
768573 10 7|RIVERBED TECHNOLOGY INC ...07/08/2010 [ INSTINET CROSS 13,900.000 ..417,796 XXX
78464A 69 8|SPDR SERIES TRUST. ....07/16/2010 | GOLDMAN (1) 80,000.000 1,881,408 | ........... XXX
79377W 10 8[SAKSINC ....09/10/2010 | WJB CAPI 55,300.000 448798 | ... XXX
830566 10 5|SKECHERSUSAINC ....06/24/2010 | STIFFEL NICOLAUS 5,500.000 222271 | .ovvvreonns XXX
835898 10 7|SOTHEBY'S ....09/01/2010 | INSTINET CROSS 7,400.000 | ..oooveeeerreeieerrenieeneees 209,983 |...coocevne. XXX
844030 10 6|SOUTHERN UN CO NEW. ...07/19/2010 | SANFORD 5,100.000 113,677 | .o XXX
855030 10 2|STAPLES INC. ....08/27/2010 | BNY BROKERAGE 470,000.000 | cooooooreeernreerenerreeeenn 8,937,353 |............ XXX
85590A 40 1|STARWOOD HOTELS&RESORTS ...07/29/2010 | VARIOUS 17,500.000 | coooovrvrevrercrreieneereeieenn 823482 |......c.... XXX
869099 10 1|SUSQUEHANNA BANCSHARES INC ....08/03/2010 | SANFORD 4,000.000 | coooocreeeerirereiereeereieneenn 36,280 | ... XXX
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870738 10 1|SWIFT ENERGY CO, ...09/17/2010 | SANFORD 8,500.000 216,032 | ..o XXX L
87612E 10 6 |TARGET CORP ...08/05/2010 | BNY BROKERAGE 20,000.000 1,048,826 | ............ XXX |
880779 10 3|TEREX CORP ....08/10/2010 | J P MORGAN 1,600.000 | ovvvoevoreeeeerreieeeeniienes 30,540 e XXX L
883203 10 1|TEXTRON INC ...08/31/2010 | BNY BROKERAGE 50,000.000 859,485 XXX L
883556 10 2| THERMO ELECTRON CORP. ....08/30/2010 | VARIOUS 105,000.000 | ..oovvvvveenrririirriiii 4,724,916 XXX |
88579Y 10 1|3M COMPANY. ....08/26/2010 | BNY BROKERAGE 15,000.000 | coooorvrreererereeiierreii 1,202,384 | ............ XXX L
88732) 20 7| TIME WARNER CABLE INC ....08/25/2010 | VARIOUS 250,000.000 | .eoovverrereerieeriineninns 13,455,353 |............ XXX 1
88830M 10 2| TITANINTLINC ILL ....09/21/2010 | INSTINET CROSS 74,100.000 [ ..oovvveerrreieeereeiiennenns 961,018 | ...occee.. XXX L
89417E 10 9| THE TRAVELERS COS INC ...07/22/2010 | MORGAN STANLEY. 20,000.000 986,168 | ............ XXX L
896522 10 9| TRINITY INDS INC ....09/08/2010 | SANFORD 7,600.000 | ..o 143,556 |........... XXX |
902681 10 5|UGI CORP NEW. ....09/16/2010 | SANFORD 10,500.000 | coooorrrreerercrreieeereiienen 285,930 | ..o XXX L
922042 71 8| VANGUARD INTL EQUITY INDE ...09/07/2010 | GOLDMAN (1) 50,000.000 [ ..oorvvvvenreiiirriiii 4,242,500 . XXX u
92343V 10 4 |VERIZON COMMUNICATIONS ....08/19/2010 | BNY BROKERAGE 50,000.000 1,482,890 XXX |
931142 10 3| WAL-MART STORES INC ....08/25/2010 | VARIOUS 130,000.000 | ..oovvvvvermrrerreerreiineennd 6,621,421 XXX L
93317Q 10 5|WALTERINDS INC ...07/20/2010 [ INSTINET CROSS 5,100.000 341,136 | .. XXX |
949746 10 1| WELLS FARGO & CO NEW. ....08/25/2010 | VARIOUS 550,000.000 14,413,981 | ..o XXX L
959802 10 9| WESTERN UNION CO ...07/28/2010 | BNY BROKERAGE 75,000.000 | oooovveenrerrerieeriineninns 1,222,898 | .....cooouu XXX 1
98310W 10 8 | WYNDHAM WORLDWIDE ....06/29/2010 | CITIGROUP. 50,000.000 1,041,165 | ............ XXX |
G02602 10 3|AMDOCSLTD ....08/03/2010 | SANFORD 925.000 25,981 | ..o XXX L
G24140 10 8|COOPER IND ....08/25/2010 | VARIOUS 143,800.000 | .ooovveerrerrrirerereenennd 6,169,192 | ........... XXX 1
G67743 10 7| ORIENT-EXPRESS HOTELS LTD. ....09/01/2010 | VARIOUS 90,900.000 ..913,565 XXX u
G7127P 10 0 |PLATINUM UNDERWRITER HLDG ....08/19/2010 | SANFORD 7,150.000 ..273,078 XXX |
H8912P 10 6| TYCO ELECTRONICS LTD SWIT. ...07/22/2010 | VARIOUS 85,000.000 2,243,729 XXX |
Y2573F 10 2| FLEXTRONICS INTL LTD ...07/02/2010 | BNY BROKERAGE 93,000.000 513,498 | ........... XXX u
001986 10 8|ARC ENERGY TR A ...07/12/2010 | SCOTIA C 21,700.000 | coooorveererereinerieereiens 434,632 | ..occounnns XXX u
008474 10 8| AGNICO-EAGLE MINES [ ...09/13/2010 | VARIOUS 7,400.000 | oo 492,761 | ...coccee. XXX L
008916 10 8 |AGRIUM INC C ....08/06/2010 | VARIOUS 38,800.000 2,578,434 | ............ XXX |
05534B 76 0|BCEINC C ...07/12/2010 | SCOTIA C 11,400.000 | coooovoreeeerreieereiiiens 356,100 | ...ccccee... XXX |
063671 10 1|BANK MONTREAL QUE A ...07/12/2010 | SCOTIA C. 11,200.000 | coooouvrreereerreiieeneeieennd 667,366 |............ XXX L
064149 10 7| BANK NOVA SCOTIA HALIFAX C ...07/12/2010 | SCOTIA C 21,200.000 [ .eoorvevrrrreerirnrreriseenes 1,066,301 XXX 1
067901 10 8|BARRICK GOLD CORP. [ ...07/12/2010 | SCOTIA C. 17,700.000 800,088 XXX L
073176 10 9|BAYTEX ENERGY TR C ...07/13/2010 | VARIOUS. 28,100.000 931,983 XXX |
09067J 10 9|BIOVAIL CORP A ....08/06/2010 | RBC DEXIA 73,200.000 [ ..oovveeerreerienreiiseens 1,693,189 | ............ XXX L
112585 10 4|BROOKFIELD ASSET MANAGE - CL A [ ...09/21/2010 | VARIOUS 39,300.000 1,106,376 | ............ XXX L
124765 10 8|CAEINC C. ...07/12/2010 | SCOTIA C 23,700.000 228,080 |............ XXX |
136069 10 1|CAN IMPERIAL BK OF COMMERCE [ ...07/12/2010 | SCOTIA C. 12,700.000 | cooooeerreeeererreieeeeeiiienn 864,694 | ........... XXX u
136375 10 2| CANADIAN NATL RY CO. C ...07/12/2010 | SCOTIA C 12,900.000 [ .voorreeerieriineniieniins 779,169 | ..coocvvnnes XXX 1
136385 10 1| CANADIAN NAT RES LTD. C ....07/09/2010 | SCOTIA C. 15,900.000 | coooovomreeeerrreienereninnens 581,094 |.....ccoo... XXX L
13642L 10 0| CANADIAN OIL SANDS TRUST [ ...07/12/2010 | SCOTIA C. 15,600.000 | cvooovrrreerercrreieeerriienenns 426,524 | .......... XXX u
13645T 10 0| CANADIAN PACRY LTD C ...09/13/2010 | VARIOUS. 11,600.000 | coooovveiriiieniiie 709,476 | .......... XXX u
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15135U 10 9| CENOVUS ENERGY INC [ ....08/06/2010 | VARIOUS 45,200.000 | .oveovernrreieeereeieeennenns 1,305,098 | ........... XXX L
22576C 10 1|CRESCENY POINT ENERGY TRUST C ....07/09/2010 | SCOTIA C 6,400.000 241,150 | .o XXX u
239590 20 1|DAYLIGHT ENERGY LTD C ....07/09/2010 | SCOTIA C 10,000.000 89,326 e XXX u
25675T 10 7|DOLLARAMA INC C ...07/12/2010 | SCOTIA C. 9,500.000 241,123 XXX u
292505 10 4|ENCANA CORP C ...07/12/2010 | SCOTIA C 21,500.000 | ..oovvvveerririeeriiieeens 731,664 XXX |
380956 40 9| GOLDCORP INC NEW. c ...07/19/2010 | VARIOUS 25,300.000 1,082,669 | ........... XXX L
39945C 10 9|CGI GROUP INC C ...07/12/2010 | SCOTIA C 15,600.000 | veoooverveerererrerieereirin 249,110 | ..o XXX 1
443628 10 2|HUDBAY MINERALS INC C ...09/15/2010 | VARIOUS 82,400.000 1,249,170 | ............ XXX u
453038 40 8|IMPERIAL OIL LTD C ...07/12/2010 | SCOTIA C. 5,300.000 206,257 | ..o XXX u
46579N 10 3 |IVANHOE MINES LTD C ....09/01/2010 | VARIOUS 90,400.000 | ..vvovevmrierinriiiienienns 1,567,910 | ............ XXX u
539481 10 1|LOBLAW COSLTD c ....08/31/2010 | VARIOUS 20,600.000 875,598 | ...cooceon.. XXX u
559222 40 1| MAGNA INTL INC. [ ...07/12/2010 | SCOTIA C 7,600.000 | .oooocvevrerereiriereirienneens 535,188 XXX 1
653905 10 9|NIKO RESOURCES LTD C ...07/14/2010 | VARIOUS 8,300.000 828,501 XXX u
73755L 10 7 |POTASH CORP SASK INC C ...07/12/2010 | SCOTIA C. 1,600.000 | covooevrreereereereenniieeens 151,702 XXX L
756297 10 7| RED BACK MNG INC A ...08/30/2010 | VARIOUS. 21,300.000 | ..oovvverriienriiennd 648,656 |........... XXX u
760975 10 2|RESEARCH IN MOTION A ...07/29/2010 | CS FIRST. 20,900.000 1,191,319 | . XXX u
775109 20 0|ROGERS COMMUNICATIONS - CL B C ...07/12/2010 | SCOTIA C 12,500.000 | vooooverreereerrerieeneiniens 440,364 | ............ XXX 1
780087 10 2|ROYAL BK CDA MONTREAL QUE C ...07/12/2010 | SCOTIA C 24,700.000 [ ..oovvveerrreerienreiiieenns 1,332,339 | ..ccooeenn. XXX u
820904 20 9|SHAWCORLTD C ...07/12/2010 | SCOTIA C. 8,200.000 220,303 | ..o XXX u
828336 10 7|SILVER WHEATON CORP C ...09/15/2010 | VARIOUS. 50,500.000 1,251,588 | ............ XXX 1
867224 10 7 |SUNCOR ENERGY INC c ...07/12/2010 | SCOTIA C. 25,500.000 840,280 XXX L
87425E 10 3| TALISMAN ENERGY INC. [ ...07/09/2010 | SCOTIA C 12,400.000 ...204,803 XXX 1
878742 20 4|TECK COMINCO LTD C ...07/12/2010 | SCOTIA C 6,600.000 228,148 XXX u
884768 10 2| THOMPSON CREEK METALS CO. | ...07/21/2010 | VARIOUS 57,500.000 | ..oorvvvrererrerrenreeiieenenns 512,664 |.......... XXX L
884903 10 5|THOMSON CORP C ...07/12/2010 | SCOTIA C 12,500.000 | voooovorreernereerieereeniens 483,368 |............ XXX 1
88706M 10 3 |TIM HORTONS INC [ ...07/12/2010 | SCOTIA C. 7,000.000 | .oooorrveerrreeiierreiieeeneens 240,491 | ....occco... XXX L
891160 50 9| TORONTO DOMINION BK ONT. C ...07/12/2010 | SCOTIA C 19,400.000 | wooovverrerrererierierrerin 1,381,413 | oo XXX 1
893530 10 7| TRANSCANADA CORP C ...07/12/2010 | SCOTIA C 12,700.000 | coooovvrererrreieeeeniin 463,400 |............ XXX |
903914 10 9|ULTRA PETROLEUM CORP. c ....08/20/2010 | VARIOUS 250,000.000 10,576,052 | ......oouuee XXX L
002255 10 7 |AU OPTRONICS CORP F. ....08/04/2010 | SANFORD 2,500.000 24,094 XXX |
881624 20 9|TEVA PHARMACEUTICAL INDS F ...07/23/2010 | COWEN & CO 50,000.000 2,555,308 XXX L
G05384 10 5| ASPEN INSURANCE HOLDINGS. R ...07/16/2010 | SANFORD 2,400.000 62,132 XXX |
G54050 10 2|LAZARD LTD F ...09/13/2010 | INSTINET CROSS 39,100.000 1,316,825 | ............ XXX |
9099999. Total - Common Stocks - Industrial & Miscellaneous 298,201,927 | .....c..... XXX e | o0 | s XXX
C on Stocks - Parent, Subsidiaries and Affiliates
30277@ 10 1|FMIC HOLDINGS, INC ....08/26/2010 | CAPITAL CONTRIBUTION 76 | XXX u
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate 76 | XXXt | consererssessssssenssssesssssssnsseess0 | conseeeees P S
Common Stocks - Mutual Funds
464286 10 3 [ISHARES INC ....08/27/2010 | VARIOUS 850,000.000 17,755,800 L
464286 80 6|ISHARESINC ....09/07/2010 | VARIOUS 1,400,000.000 | ..cvvvvermrveermnereiienn 28,701,025 L
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78464A 78 9 |SPDR KBW INSURANCE ETF ...07/16/2010 | GOLDMAN (1) 50,000.000 1,825,255
81369Y 40 7|SELECT SECTOR SPDRTR ...07/01/2010 | BNY BROKERAGE 40,000.000 | .oovovreeriersesrinssenienns 1,175,832
9299999. Total - Common Stocks - Mutual Funds 49,457,912
9799997. Total - Common Stocks - Part 3 347,659,915
9799999. Total - Common Stocks 347,659,915
9899999. Total - Preferred and Common Stocks. 347,659,915
9999999. Total - Bonds, Preferred and Common Stocks XXX

615,820,853

1,535,293
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Bonds - U.S. Government
36200Q 2T 0O|GNMA 09/01/2010] MORTGAGE PAYDOWN.......coce. | covrrrremriernnnrnrennns | cevereerrnnenn 39,167 | e, 39,167 | .ocvieennn 40,014 | 39,220 |...... (54) 39,167 0 2,029 |02/01/2032|1...........
36200Q JJ  4|GNMA 09/01/2010{ MORTGAGE PAYDOWN.......cocos | covnrrermrineiirnnineninns | eevvererreennn 2,583 | i 2,583 (U I 121 103/01/2032| 1...........
36201M  2F  8|GNMA 09/01/2010| MORTGAGE PAYDOWN.... 6,365 (V1 IO 297 [05/01/20321....
36202C 6Y 4|GNMA 09/01/2010| MORTGAGE PAYDOWN 19,304 0 .782 | 12/01/2028| 1
36204) NZ 5|GNMA 09/01/2010| MORTGAGE PAYDOWN.... 4,676 (U I 326 | 02/01/2024|1....
362090 H9 8|GNMA 09/01/2010| MORTGAGE PAYDOWN 2,675 [V I 109 |02/01/2029| 1...........
912828 DM 9|U S TREASURY ....cooviriririireriririniiieinnins 07/19/2010{ CITIGROUP........ccevririrvrriirers | erveirvrneircrinnnererinns | e 2,213,908 | v 2,000,000 | ...........1,900,781 | ........... 1,932,750 | .covvvriveriine 6,506 | ..ocrereriicins [ e 1,939,256 | ....occvererrnnee 274,650 |..... 274,650 | ...... 74,475 | 02/15/2015/1...........
912828 EE 6 |U S TREASURY....cccostrvmirmirerinieiiniieie 07/20/2010| CITIGROUP.........coevrerenrrvvrenns | crverreriineenerssninenes | wovereeenn 1,124,180 | o 1,000,000 | .............941,094 | ... 960,792 |...... 3,386 964,178 160,002 |..... 160,002 | ...... 39,565 | 08/15/2015] 1...........
912828 EW 6 |U S TREASURY.....coostiiiniinniisrississninninns 09/17/2010] VARIOUS. ...10,000,000 | ...........9,783,438 | ........... 9,849,517 | oo | oo 14,803 [ i [ e 14,603 9,864,119 .1,604,474 |..1,604,474 |..... 472,348 |02/15/2016]1...........
0399999. Total - Bonds = U.S. GOVEIMMENL........ovuiiiriiiniiesiiesississssississssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssens | eveeeees 14,881,442 | 1000 13,074,779 | ......... 12,700,183 | ......... 12,817,805 .0 24,519 [ 12,842,323 | oo 0]..2,039,126 |..2,039,126 |..... 590,052 |...... XXX... [.XXX...
Bonds - All Other Government
135087  YX 6| CANADA GOVT....ccvviieieiieineierneineienins . [09/15/2010{ LAURENT L ...ooconvrrmricrnrircienns | e | v 3,614,432 | i 3,579,000 | ..........3,578,284 | .......... 3,578,370 | .ovrveeerriis 164 3,578,534 35,898 | ...... 35,898 | ... 74,718 | 09/01/2012| 1FE......
135087 YY 4| CANADA GOVT...coviviiriiriiiisninsiirenirnens . [09/22/2010[ VARIOUS...........coovverrrrerrercenr | coervnrienrenenriinreninn | 0000 19,305,505 | ... 19,313,000 | .........19,214,504 | ......... 19,229,929 |...... 29,726 | .o | e, 19,259,655 | ...covvivirin 45,850 | ...... 45,850 |..... 187,589 |12/01/2011[ 1FE......
1099999. Total - Bonds - All Other GOVEMMENL..........cieuirrirsiressers s sssssess s sss s snnssnsnes 22,892,000 | ........22,792,788 | ........ 22,808,299 | ..o .0 29,890 0 22,838,189 0 81,748 | ... 81,748 |.... 262,307 |...... XXX... |.XXX....
Bonds - U.S. Special Revenue and Special A
088281 DN 7 [BEXAR CNTY TEX....ooivveierrrirerierieriiens 09/10/2010| RAYMOND........cvvmevrerirrirerins | crvrmrenensnenisernerinenes | cevverrnnennn 396,199 | i 350,000 | .ooorerreri 383,964 | oo [ s (99) 383,865 12,29 | ...... 12,29 | ... 1,236 |06/15/2027| 1FE......
118217 AP 3|BUCKEYE OHIO TOB SETTLEMENT 08/24/2010 VARIOUS.........ccovviirrrirerinines | e | v 4,782,658 | i 5,690,000 | ...........5,349,489 | .......... 5,377,520 | .oveveverecrvns | vereenened LT24 | s | v 7,724 5,385,244 ...(602,586) | ...(602,586) | .....327,080 |06/01/2024| 2FE......
CORPORATE
13033K  7E 3| CALIFORNIAHSG FIN AGY RE.........cc.oo.... 08/02/2010| REORGANIZATION | e | eeeeernennn 280,000 | oo 280,000 ) 281,356 [ ..o | e (1,356) | ....... (1,356) | ...... 12,880 |02/01/2041| 1FE......
13063A 4T 8|CALIFORNIA ST....viiiiiirrierinrienierieens 09/16/2010| RBC CAPITAL......ovvorvrrerinrinnes | coverirmrirenensenseinnenns | oereennnn 1,280,997 | e 1,150,000 ) TSRO (S 1,276,745 | ..o 4,252 | ........ 4,252 | ... 31,226 | 04/01/2028| 1FE......
199491 P4  7|COLUMBUS OHIO 09/08/2010| HUNTINGTON .1,035,000 ) RN (S 1,217,189 [ v 17,410 | ...... 17,410 | ........ 4,456 |06/01/2016| 1FE......
246428 XN 1 |DELAWARE TRANSN AUTH TRAN.. .108/02/2010| WELLS FARGO....... 4,710,000 ) 5,411,101 183,202 |..... 183,202 |..... 138,683 |07/01/2017| 1FE......
29270C FD 2|ENERGY NORTHWEST WASH ELEC 06/28/2010| STIFFEL NICOLAUS .1,575,000 A10) [ e [ e 1,852,453 | ...oovvvvvrens | e 4,128)] ....... (4,128) | ...... 43,313 [07/01/2015| 1FE......
29270C UN  3|ENERGY NORTHWEST WASH ELE 09/08/2010] GOLDMAN (1)....cvveuvvrerernrerenine [ evrnerirereneerneninseinenes | eoneenenn 1,460,273 | oo 1,190,000 | .o 1,384,529 | oo [ e | everneenenn(5,109) | v | e [CII01S) ) R [ 1,379,420 | ..cooovvrrnrnnne 80,853 | ... 80,853 | ... 43,733 [07/01/2018| 1FE......
29270C WA 9|ENERGY NORTHWEST WASH ELEC 09/24/2010{ STIFFEL NICOLAUS.........ccccovves | coverrvnnirerivnnirerinns | v 1,444,008 | ..o 1,200,000 | ..cooerr 1,433,568 | oo | e (U1 ) SR I 1,432,655 |.....ccovvennneae 11,353 | ...... 11,353 | ... 14,667 |07/01/2018
303822 BN 9 |FAIRFAX CNTY VA ECONOMIC 07/30/2010| BB&T.......vvurvrrerirrereererinrrnnenes [ crvneriersneenneninsennenes | eoveernnnn2y563,000 | covonvenes 2,500,000 | ...........2,808,925 | ........... 2,564,445 | ..o (34,872) 2,529,574 33,426 | ...... 33,426 |..... 153,771 | 02/01/2011
304243 D4 7 |FAIRFIELD CONN......ccoovvrriririiiieriniiceins 07/27/2010] HUNTINGTON.......ccovvvrremrirernnns | cerverveneirernnncirennns | v 1,197,860 | ..........1,000,000 | oo 1,164,820 [ oo | o )| TSRO I 1,162,432 [ .o 35428 | ... 35428 | ...... 29,028 |01/01/2018
3128GC RP  9|FHLMC 09/01/2010| MORTGAGE PAYDOWN.... 1,569 0 68 |07/01/2014
3128GC  XJ 6 |FHLMC 09/01/2010| MORTGAGE PAYDOWN.... 10,360 10,372 (U I 439 |07/01/2014
3128GC YR 7 |FHLMC 09/01/2010{ MORTGAGE PAYDOWN.......cocs | coverrnreierneincerennes | veverrnnernnn 23,918 | 23,918 | 23,746 | e, 23,898 | v | v 21 [ [ 21 23,918 0 e 1,038 [07/01/2014(1...........
3128GG  6S 7|FHLMC 09/01/2010] MORTGAGE PAYDOWN.......cooce | coverrrrrreeerinninnenninns | evvrrnnennnn 38,442 | .. 38,442 | ...........39,823 | ... 38,648 |...... (207) 38,442 0| e 2,094 |05/01/2015|1...........
3128K1  B7 5|FHLMC 09/01/2010| MORTGAGE PAYDOWN......ccce. | covrerrmeermmrinneineriienes | cevvererneeeni228,716 | i 226,716 | oo 221,474 | 225,848 | oo 869 226,716 0 e 8,312 | 12/01/20301...........
3128K2 UM 2|FHLMC 09/01/2010] MORTGAGE PAYDOWN.......coce | covervrrneirersrinniinninns | cornnnenenn 408,170 | oo 408,170 | o..........398,731 | .. 407,446 | oo 724 408,170 0. 14,824 101/01/2031{1....
3128K4 YG 4 |FHLMC 09/01/2010| MORTGAGE PAYDOWN.... ..10,222 |...... (23) 10,199 (U I 442 |04/01/2036/1....
3128K6 VR 8 |FHLMC 09/01/2010] MORTGAGE PAYDOWN.......coo. | covervrrneirernrneerernns | cerrennennnn638,920 | i 638,920 | ............612,465 | ............. 634,569 | ..ooovrveveinine | v, 35T | i | e 4,351 638,920 0] . 21,394 [07/01/20351...........
3128K7 4Z 8|FHLMC 09/01/2010] MORTGAGE PAYDOWN........coo. | covrervmerrerinernerinenes | cvvverrnnennn 113,879 | i 113,879 | oo 118,825 | i 113,986 |...... (108) 113,879 0 5,313 |09/01/2033|1...........
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3128K7 MY 1|FHLMC s [ 09/01/2010| MORTGAGE PAYDOWN.......ccce. | covmrvnenrininrrvcrrenes | cvverenenni429,328 | i 429,328 | oo 402,696 | ... 425,008 | oo [ v 4,320 | e | e 4,320 429,328 0 . 13,192 | 08/01/2035[1...........
3128K7  UX  4|FHLMC e | e 09/01/2010] MORTGAGE PAYDOWN.......oe. | corverremnnreisnisciininns | crvrinnnnn 436,874 | ... 436,874 | ............ 416,327 | ............ 434,794 | ...... 2,080 2,080 436,874 0. 14,064 |09/01/2035(1...........
3128K9  F2  5|FHLMC e [ e 09/01/2010] MORTGAGE PAYDOWN.......ccoe | covrerrvnmrrerinnirerinns | ovrenenen 147,743 | 1,147,743 | 1,096,812 | e 1,137,449 | | e 10,294 | oo | s 10,294 | .o | i 1,147,743 0 . 39,449 |02/01/2036] 1...........
3128KD 5D 3|FHLMC i | e 09/01/2010| MORTGAGE PAYDOWN.......ccce. | coverimernininrinervenes | cvverennenn 301,947 | . 301,947 | ..306,500 | .0 302,972 | oo [ e (1,024) [ oo | e (1,024) 301,947 (N 11,485 |08/01/2036|1....
3128KF U3 5[FHLMC e | oo 09/01/2010| MORTGAGE PAYDOWN (24) (24) 6,908 0 10/01/2036| 1
3M128KF L2 4[FHLMC o | oo 09/01/2010| MORTGAGE PAYDOWN.... 051 [ e [ v (1,074) [ o | v (1,074) 166,977 0 \ 10/01/2036| 1....
3128KM  UW  3[FHLMC s | e 09/01/2010| MORTGAGE PAYDOWN.......ccooo. | covrmeerminimenmerienirnees | cevreeineeens 691,117 | oo 691,117 | oo 683,558 | ....coovvne 688,694 |...... 2,423 2,423 691,117 (U 24,418 [03/01/20371...........
3128KQ  HL  3|FHLMC s [ e 09/01/2010] MORTGAGE PAYDOWN.......cooo | vovrerenmmeirerinniiennines | covveirernnnns 414120 | oo 414120 | oo 399,561 | .ooevene 412,798 | oo | v 1,322 | e | e 1,322 414,120 (I 14,760 |05/01/2037|1...........
3128LX FW  5|FHLMC .o [ i 09/01/2010| MORTGAGE PAYDOWN.......co. | covrrvrmrinricrienirnies | cevverirenens 730,831 | oo 730,831 | oo 679,787 5,274 730,831 0 ... 24,727 [12/01/2035(1...........
3128M7  EK  8[FHLMC  ooocceeccesenenns | oo 09/15/2010| MORTGAGE PAYDOWN.... .330,156 ....330,156 785 330,156 (U I 8,945 |02/01/2039/1....
3128MJ B8 2|FHLMC i [ e 09/01/2010| MORTGAGE PAYDOWN.... 512,047 ....512,047 WBIE67 | e 511,978 | s [ v 89 | | e 69 512,047 0. 17,377 |06/01/2035(1....
3128MJ  E8  9|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.......ccco. | covrmrererrnminernerinenes | cevverrnnennn 138,128 | i 138,128 | oo (645) 138,128 0| e 6,696 | 10/01/2036|1...........
3128MM  EC  3|FHLMC oo | oo 09/01/2010] MORTGAGE PAYDOWN.......cooe | covrervemninernnneireninns | cvvvereeeneenn 10,941 [ i, 70,941 (77) 70,941 0 2,879 |07/01/20211...........
3128PC  DJ  B|FHLMC i | e 09/01/2010| MORTGAGE PAYDOWN.......cooe. | cooverermrinnnncrrsninnnes | cvirerirenreen08,390 | i 68,390 (159) 68,390 0 2,959 |01/01/2021(1...........
3128PC MS  8[FHLMC oo | oo 09/01/2010| MORTGAGE PAYDOWN.... ...8,754 (6) 8,754 (U I 351 [02/01/2021(1....
3128PC TV 4|FHLMC e | e 09/01/2010{ MORTGAGE PAYDOWN ..80,133 (131) 80,133 0] e 3,430 |03/01/2021|1
3128PC TW  2|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.... (88) 80,669 0 3,225 |03/01/2021|1....
3128PH N9 8[FHLMC oo | oo 09/01/2010| MORTGAGE PAYDOWN (65) 34,184 0| e 1,365 [01/01/2021(1...........
3128PH  PL  9|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.......ccoo. | covverimrvnirnnninninenes | evverennenn 207,891 | i 207,891 | i (323) 207,891 0| e 8,384 |01/01/2021(1...........
31292G BW  2|FHLMC .o | e 09/01/2010| MORTGAGE PAYDOWN 2 10,624 (U I 512 {09/01/2029|1...........
3122H AK  O[FHLMC e | oo 09/01/2010| MORTGAGE PAYDOWN.... 544 3 544 0 27 (01/01/2030(1....
3122H QN 7|{FHLMC e | e 09/01/2010{ MORTGAGE PAYDOWN ..55,836 105 55,836 0 2,336 |05/01/2032|1
312930 5P 1|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.... ....165,802 1 165,802 0| e 4,635 |03/01/2039|1....
312932 JW T FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN........cco. | covmremerininrinerirenes | cvvverrenenenn 277,088 | i 277,058 | .oovvenaee 278,508 | ....coovenee 277,145 | ... (87) (87) 277,058 0 et 7,454 | 04/01/2039|1...........
312939 PM  7|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.......cove. | corervmrirneenennsninenns | cevrveerneneennD4,708 | i, 54,708 | ..ovvvrcrirnns 57,465 | ..o | e (11) (11) 54,708 (U I 455 |03/01/2040(1...........
31293V ) 2|FHLMC s [ e 09/01/2010| MORTGAGE PAYDOWN........ccc. | covcremrinniiniicnninnis | eriveninriennee 196 [ 196 | 186 | 193 [ | e 2 2 196 0 8 |08/01/20291...........
31293X RS 9|FHLMC .o [ oo 09/01/2010| MORTGAGE PAYDOWN.... 0 1 0 10/01/2029/1....
312940 4Q 9 FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN......c.co. | covveremeernmrnneineinenes | vervrrrnnnnD2,303 | 052,303 | v 55,387 [ o | e [ e, (2) 2 52,303 (U I 326 |06/01/2040(1....
312940 PZ  B|FHLMC v | e 09/01/2010] MORTGAGE PAYDOWN.......coco | vrrrerrrmeirerinninsirnniins | conreennnnes 282,514 | v 282,514 | v 284,743 | oo | e (1) (11) 282,514 0] e 3,290 |05/01/20401...........
312941 NL  7|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN......ccooo. | covrmeerminirenmerienirnees | cevrnereneeens 232,085 | ..cooovirrnee 232,085 | .covvirinee 242,040 | ..o | e 0 232,085 (U I 870 [07/01/2040(1...........
31294B 6P 5|FHLMC .o | e 09/01/2010| MORTGAGE PAYDOWN........oe. | covmrirmrirneirneineienies | cveneiiiniinns 15,447 | oo 15,447 | oo 15,405 | oo 15,435 [ v | e 12 [ | s 12 15,447 (U I 642 [10/01/2029|1...........
31294F  PT  7|FHLMC .o | o 09/01/2010| MORTGAGE PAYDOWN.... A1 | s 41 .40 A 0 41 0 2 |05/01/20301....
31294F  T5 5|FHLMC oo [ e 09/01/2010| MORTGAGE PAYDOWN 1 A 1 0 1 0 05/01/2030| 1
312940 YS  1{FHLMC oo | oo 09/01/2010{ MORTGAGE PAYDOWN.......cooo | vovrernmreiernnineeennns | evrveverinnens 10,384 ..10,384 .10,309 10,370 [ .ovvrvereivees | v LT [ PR 15 10,384 (O I 463 [07/01/2014/1....
31294K TD  7|FHLMC o | e 09/01/2010| MORTGAGE PAYDOWN......ccooe. | covrmeermninermcrienirnees | eeveneninnens 268,733 | oo 268,733 | oo 269,531 | oo 268,807 |...... (74) (74) 268,733 0| e 9,041 |09/01/2018/1...........
312962 GT  4|FHLMC e | 09/01/2010] MORTGAGE PAYDOWN.......cooo | vovrerrmmeireriiinsennines | corneiennnnes 157475 | v 157475 | oo 162,480 | .ovvvernene 158,042 |...... (866) (866) 157,175 0] e 5,451 [10/01/2018|1...........
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312963 AY T FHLMC s | e 09/01/2010| MORTGAGE PAYDOWN......ccooe. | coverimrerniniininninenes | cvereeiienienns 17,948 | 17,948 | 18714 18,076 |...... (128) (128) 17,948 0 11/01/20181...........
31296M  3Z  O|FHLMC e | e 09/01/2010| MORTGAGE PAYDOWN.......ccoco. | covrmeermmimermerirenirnees | cevrneneneeens 249,469 | ............249,469 | ..............249,040 | .............. 249,441 | oo | e 28 | o [ e 28 249,469 0 09/01/2033| 1...........
312968 M3 7|FHLMC e [ e 09/01/2010] MORTGAGE PAYDOWN.......cooo | vovrerenmmeereriniiiennies | cvrvrerennnnes 481,660 | ............481,660 | .............491,970 | ............. 482,584 | ... (924) (924) 481,660 0 01/01/2034/1...........
31296S M5  2|FHLMC ..o [ i 09/01/2010| MORTGAGE PAYDOWN.... 681,463 685,141 | .o [ v (3,679) [ oo | e (3,679) 681,463 0 01/01/2034|1....
31297TM AQ  1|{FHLMC s | e 09/01/2010{ MORTGAGE PAYDOWN 247,489 247534 |...... (46) (46) 247,489 0 03/01/2035| 1
31297TM XV 5{FHLMC v | e 09/01/2010| MORTGAGE PAYDOWN.... 416,932 416,047 |...... 885 885 416,932 0 04/01/2030(1....
31297P ME 8 |FHLMC .o | e 09/01/2010| MORTGAGE PAYDOWN.......ccooe. | covrmeermrimermerierirnees | eevreeineens 159,139 | v 159,139 | v 165,555 | ..ovvvrirnnne 166,024 | ..o [ e (6,885) [ ..ovevrriervens [ i (6,885) 159,139 0 10/01/20341...........
31297T WF  6|FHLMC e [ e 09/01/2010] MORTGAGE PAYDOWN.......cooo | vovrerenmmeirerinniiennines | covveirernnnns 428,440 | ......co.u. 428,440 | .......co..... 409,629 | ...coovvnnn 426,703 | .o | v 1,737 | | v 1,737 428,440 0 09/01/2035(1...........
31297U  SF 8|FHLMC oo | s 09/01/2010| MORTGAGE PAYDOWN.......cco. | covrrrrninriicrienirnies | cvvverirenens 390,534 | ..coovirenen 390,534 | ....ccocvvnnne 374,058 | .....ccovune 388,057 |...... 2,477 2477 390,534 0 10/01/2030 1...........
31297V Y8 5 FHLMC e | e 09/01/2010] MORTGAGE PAYDOWN.......cooc. | covvrrrimerrerseseiierens | cvrerennnn..888,093 | ............888,093 | ..............854,165 | ..............881,745 | ...... 6,347 6,347 888,093 0 11/01/2035/1....
31298N  FU  4[FHLMC .o | oo 09/01/2010] MORTGAGE PAYDOWN.......cocrs | corvrrvermrrneirnnrnnirerinns | ververnrirennnned 1,808 | e 1,606 | oo 1,359 | e 1492 [ s | v 114 114 1,606 0 05/01/2031|1....
31371H X9  4|FEDERALNATLMG ..o | oo 08/01/2010] MORTGAGE PAYDOWN.......oooe | corvrrremrnernniseirennns | cvrverinnnnnnn 64,334 | i .64,334 | . 57,902 e 61,375 | 2,959 2,959 64,334 0 09/01/2029| 1...........
313710 BD 5|FEDERALNATLMG .o | e 08/01/2010] MORTGAGE PAYDOWN.......cccee | covnrrvermrirernrniirerinns | cevereeernnnnn80,486 | 80,486 | cooiiinn59,252 | 080,293 | s | v 192 192 60,486 0 02/01/2030(1...........
31371L T9  O|FEDERALNATLMG .o | e 08/01/2010] MORTGAGE PAYDOWN.......cooo | covrerrnernrrrernnneirennne | vvverienennnn80,730 | ceo..50,730 | oo 53,298 | 51,129 | (399) (399) 50,730 0 08/01/2019] 1...........
3137IN MC 6 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN......ccooe. | coverermrenennsninnernenes | ceenerrennnnnn 34,298 | 34,298 | i0035,230 | v 34,419 |, (121) (121) 34,298 0 10/01/2022|1....
31379C XQ 9|FEDERAL NATL MG .108/01/2010{ MORTGAGE PAYDOWN.......ccore | corvrrreirernrincernrneinnns | o34 |94 |90 | 94 [ 1 94 0 4 103/01/2028| 1
31379R WW 4 |FEDERAL NATL MG 08/01/2010] MORTGAGE PAYDOWN.......cocoe | covvernernrnernnncirennns | cvrverinnennn 46,454 | 46,454 | ... 44,864 | ... 46,204 | 250 250 46,454 0| et 1,905 |06/01/2028|1....
31382Q M8 5|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.......cooe. | coveremrirnemrnnninneinenes | cevvneirneneennn 2y T18 | e 2718 | 2873 | 2,712 [ | v 5 5 2,718 (U I 118 | 07/01/2014| 1...........
313828 2N O|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.......cooe. [ covverermrenennininneinenes | vevrvrirnnncennn3,802 [ i 3,802 | 3,739 | 3794 [ | s 8 8 3,802 [V I 176 | 07/01/2014| 1...........
313828 PZ 8|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN.......coe. [ coveremrerneernsninneenenns | cvvernerinneinnenen387 [ o367 | 360 | o368 [ o | v 1 1 367 0 16 |07/01/2014(1...........
31383K  6J 1|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 5 2,457 (U I 106 |08/01/2014/1....
31383K Y6 8|FEDERAL NATL MG .108/01/2010| MORTGAGE PAYDOWN 8 3,918 0 171 107/01/2014) 1
31383L CW 3 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN........co. | coveremeernnenneinernnnes | seeerrnnnnn 15,693 | 15,693 | o 15,435 | i 15,663 | oo [ 0 [ | v 30 15,693 (U I 738 [08/01/2014/1....
31383M D9  1|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN 8 3,383 (V1 I 147 | 07/01/2014| 1...........
31383M WE  9[FEDERALNATLMG ..o | ceens 08/01/2010| MORTGAGE PAYDOWN 6 855 0 37 |07/01/20141...........
31383M WF  6|FEDERALNATLMG .o | e 08/01/2010{ MORTGAGE PAYDOWN 1 637 0 29 (07/01/2014(1...........
31383T JH 2|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.... 375 60,124 (U I 2,629 |09/01/2029]1....
31383W  T9  2|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN.... 6 3,039 0 | v 132 |09/01/2029| 1....
31384V RP  9|FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......cors | crvvvrrrrrnrirernnrnrirerinns | eervereennnnen 17,989 [ 17,989 | 17,944 | i 17,979 | | v 10 [ [ v 10 17,989 (V1 IO 849 |03/01/2015/1...........
31385C ZW  6|FEDERALNATLMG ..o | oo 08/01/2010| MORTGAGE PAYDOWN......ccoe. | covervrmeernnrinernernnnes | vevverennennd0,921 | 040,920 | coviineenn40,703 | 0,874 | e [ T [ | v 47 40,921 0| e 1,635 [05/01/2016|1...........
31385N  7A 1|FEDERALNATLMG .o | v 08/01/2010{ MORTGAGE PAYDOWN 0 386 0 18 110/01/2030| 1...........
31385W X8 7 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.......cooc. | coorerermrenenirisernenes | ceverennnn. 249,456 | ............ 249,456 | ..............261,032 | ..cocvennce. 251,006 | ..o [ e (1,550) [ oo | erereenns (1,550) 249,456 0. 11,577 [09/01/20321....
31386R  4X 4 |FEDERAL NATL MG .108/01/2010| MORTGAGE PAYDOWN 503 |...... 0 502 0 27 |02/01/2031|1
31387C XK 2 |FEDERAL NATL MG 08/01/2010{ MORTGAGE PAYDOWN.......coes | vovvrvnrnrirernnineerennne | vernnrnrrennnen 1,659 | i 1,659 | v 1,680 [ s 1,659 |...... 0 1,659 0 77 |04/01/2031{1....
31389F S4 5|FEDERALNATLMG .o | e 08/01/2010] MORTGAGE PAYDOWN........ooe. | coverrrmenrncrnnrinernenes | veeverrennen 16,472 | i 16,472 | 16,527 | 16,473 | oo | e (1) (1) 16,472 (U 714 |02/01/20321...........
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31390C MD  5|FEDERALNATLMG ..o | oo 08/01/2010| MORTGAGE PAYDOWN......c.co. | covrerrrinniicrierirnies | cvveerirnens 116,585 | ..cvvvvrenne 116,585 | ..ovcvinne 122,560 | .ovvvvrrenne 117,347 | ...... (762) (762) 116,585 0| oo 4,654 |05/01/2017|1...........
31390F 4E 6|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.......ccoe. | covrmrereemmimimnerinerirenes | covererineeiiens 3,980 | oo 3,980 | .o 4115 | s 4,008 |...... (28) (28) 3,980 (U I 186 | 05/01/2032| 1...........
31390F 4T  3|FEDERALNATLMG .o [ o 08/01/2010| MORTGAGE PAYDOWN.......cooe. | covrremrineenneinneinnnes | eevrneirenneenen 781 i 9781 | 010,372 | 009,930 | (150) (150) 9,781 (U I 460 |05/01/2017(1...........
31390F 4W  6|FEDERAL NATL MG 08/01/2010] MORTGAGE PAYDOWN.......cocoe | corvvrrnernrirernnrnvirennne | vvrveiennnn 19,245 | 019,245 | el 20,409 e 19,569 e (324) (324) 19,245 [V I 898 [05/01/20171....
31390G A6 4|FEDERAL NATL MG .108/01/2010] MORTGAGE PAYDOWN........oe. | covrerrnrinernerineenens | vvevnernerensn 5009 | i 7,859 | o822 | i 7,759 | (101) (101) 7,659 0 .358 | 05/01/2017|1
31390G CE 5|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... , 56 | e 2,850 | e 2,757 | s | e 1) (1) 2,756 (U I 129 | 05/01/2032|1....
31390 3P  4|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.......covv. | covrerermrerenrnninerinenes | ceerseeierinns 38,669 | ..ooovcrirns 38,669 | .............41,243 | ...... 38,791 |...... (122) (122) 38,669 0 . 1,932 [07/01/20321..........
31391Q  JP  O|FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......coooe | vovrererrieireriniiiennines | corvrirernenes 210,679 | v 210,679 | voovreenn216,736 | oo 211,103 |...... (424) (424) 210,679 0] e 8,124 [11/01/2032|1...........
314008 CJ 6|FEDERALNATLMG ..o [ e 08/01/2010| MORTGAGE PAYDOWN........co. | covrevrririnniicrierirnies | cvvierirenens 323,207 | oo 323,207 | .............324,874 | ....... 323,417 |...... (209) (209) 323,207 0 et 9,909 |04/01/2018/1...........
31401B P4  1|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN.... .237,841 ....237,841 238,890 | ..o [ v (1,049) [ oo | e (1,049) 237,841 0| e 7,839 |05/01/2018|1....
31402E R7 5|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.... 481,547 ....481,547 481,920 |...... (373) (373) 481,547 0 . 16,532 |08/01/2033|1....
31402G R4  7|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN......ccooo. | covrmeermmimermerienirnees | cevreeeneeens 584,792 | ..o 584,792 | ....cc......591,554 | i 585,320 |...... (528) (528) 584,792 0. 18,614 |07/01/20331...........
31402K VX 9|FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......coooe | vovrerericireriniiiennies | corveireennnes 130,464 | ..cocveene 130,464 | ..cooovvene 134,440 | oovvve 130,855 |...... (391) (391) 130,464 0| oo 4,599 | 07/01/2018|1...........
31402L QU  9|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN......c.co. | covrevrmrinniicrierirnies | cvvieeirnens 418,497 | .o 418,497 | ..o 423,336 | ...oovvernes 418,799 |...... (302) (302) 418,497 0 . 13,687 |08/01/20331...........
31403F PK 4|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... ...21,624 21,748 | ...... (124) (124) 21,624 (U I 938 [10/01/2033(1....
31403) W6 9|FEDERAL NATL MG .1 08/01/2010{ MORTGAGE PAYDOWN .536,930 537,437 |...... (507) (507) 536,930 0. 17,526 |12/01/2033|1
31403N GB 7 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 212,731 213,010 |...... (279) (279) 212,731 0 8,272 | 11/01/2033|1....
31404G 2B 6|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN......ccco. | covreerrrineinerienirnees | eevrneeineeens 222137 | v 222,437 | 228,246 | ... 222,808 |...... (671) (671) 222,137 0| e 7,792 |02/01/2019(1...........
31404M L4 8 |FEDERALNATLMG .o | e 08/01/2010| MORTGAGE PAYDOWN.......cooe. | coverirmreriniininninenes | cvernriieninns 31,263 | oo 31,263 | 32,064 | e 31,268 | ..o [ s (6) (6) 31,263 0| e 1,178 |03/01/2034/1...........
31404P LS 8 |FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN......ccooe. | covrmeerninermerierirnees | cevrnenineens 280,621 | ... 280,621 | oo 273,167 | oo 279,669 | ..ovvvcvririiees | v 952 952 280,621 0| e 8,395 | 04/01/2019|1...........
31404W TV  8|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 267,422 262,241 266,654 | ..oovvvvvvrneis | e 768 768 267,422 0 e 7,969 |05/01/2019|1....
31405R AM  8|FEDERAL NATL MG .108/01/2010| MORTGAGE PAYDOWN 419,557 1,445,287 420,552 | ...... (995) (995) ...1,419,557 0 10/01/2034 1
31405R AN 6 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 185973 | ..............185,973 | .............. 189,344 | ..............186,229 | ...... (256) (256) 185,973 0 10/01/2034/1....
31405R  BK 1|FEDERALNATLMG ... | v 08/01/2010| MORTGAGE PAYDOWN........co. | covrerrininnicrienirnies | cevrverirenens 362,870 | ..............362,870 | ..............369,447 | ..............363,386 |...... (516) (516) 362,870 0 s 10/01/20341...........
31405R  G3  4|FEDERALNATLMG ..o | v 08/01/2010| MORTGAGE PAYDOWN.......cooe. | coveremrenenrnsninnernenes | veverneineneenen 9,288 [ 9,288 | i 9,406 | oovcncenne 9,304 | (16) (16) 9,288 (U I 341 (09/01/2034/1...........
31406B F2 1|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.......cooe. | covvrrimrincirnseinneinnies | ceeeennn.495,808 | ............495,808 | ..............503,128 | .............496,735 |...... (926) (926) 495,808 0 . 16,909 |01/01/2035(1...........
31406C TB 4|FEDERALNATLMG ..o | oo 08/01/2010] MORTGAGE PAYDOWN.......coceo | corvernenrieinnneirennns | cornernnnnnnn 197,926 | ... 197,926 | .............201,204 | .............. 198,047 | ...... (121) (121) 197,926 (U I 6,427 | 12/01/2034|1....
31406E ML 5|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN.... 965,231 | .o [ v (1,094) [ oo | e (1,094) 964,137 0 . 35,030 | 01/01/2035]1....
31406E  Z5 6 |FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......cooo | vrrrerrmmeirermninsernnines | cornreennnnes 340,294 | oo 340,294 | oo 334,445 | .............. 340,311 |...... (17) (17) 340,294 0] e 9,973 |03/01/2035|1...........
31406K LR  9|FEDERALNATLMG oo | e 08/01/2010| MORTGAGE PAYDOWN.......coe. | covrmeermnimenmerienirnees | cevrnerineeens 260,260 | .....cccoone.. 260,260 | .....coouc.e. 264,530 | ..cooverenee 260,282 |...... (22) (22) 260,260 0 . 8,408 |01/01/2035/(1...........
31406L JC  3|FEDERALNATLMG .o [ 08/01/2010] MORTGAGE PAYDOWN.......coco | vovrerrnmcirerininsirnnines | covveieeinnes 255677 | oo 255,677 | oo 248426 | ... 255,311 |...... 367 255,677 0] e 8,271 |03/01/2035/ 1...........
31406M LG 9 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... .780,556 780,733 |...... (177) 780,556 0 28,373 |01/01/2035|1....
31407B HM 4 |FEDERAL NATL MG .108/01/2010| MORTGAGE PAYDOWN 740,518 739,253 [ | e 1,265 | e | e 1,265 740,518 (U 25,011 [06/01/2035| 1
31407E  VE 0 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 816 | .cevn.n.232,816 | ............. 237,582 | ....... 233,112 |...... (295) 232,816 0 8,837 |07/01/2020{1....
31407F DK  3|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN......c.oco. | covrmeeririnermcrierirnees | cevrenineens 270,734 | oo 270,734 | oo 256,373 | oo 268,249 | ...... 2,485 270,734 0| e 8,233 | 10/01/20201...........
31407L MV 6 |FEDERALNATLMG ..o | v 08/01/2010] MORTGAGE PAYDOWN.......cooo | vovrerrrnmcererinninsernnines | covveerennenes 485,660 | .......c...... 485,660 | .............. 481,563 | ..o 485407 |...... 254 485,660 0. 17,128 |06/01/2035|1...........
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31407S A2 8|FEDERALNATLMG ..o [ e 08/01/2010| MORTGAGE PAYDOWN........co. | covrerririnniicrierirnies | cvvierirnens 361,391 | ............361,391 | ..............343943 | ... 359,911 [ | v, 1,480 | oo | v 1,480 361,391 0 08/01/2035| 1...........
31408H KX 2|FEDERALNATLMG ..o | v 08/01/2010| MORTGAGE PAYDOWN.......coce. | covrmeermmimnrmerienirnees | cevrnerineens 815,566 | .............815,566 | ..............786,257 | .............. 812,903 | ..o 2,663 2,663 815,566 0 02/01/2036] 1...........
31409F E6 1|FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......cocoe | vovrerrnmmeirerinriiennines | corveieeinnes 681,906 | ..............681,906 | ..............676,365 | .............. 681,161 745 681,906 0 03/01/2036(1...........
31409T RE 0|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 454,148 453,521 454,148 0 04/01/2036) 1....
31409X 5A 3 |FEDERAL NATL MG .108/01/2010| MORTGAGE PAYDOWN .369,220 ..370,342 369,220 0 05/01/2036| 1
31410E 2N 7 |FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 161,439 160,958 161,439 0 07/01/2036|1....
31410G PQ O|FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......cccce | vorreremmemrmrinniserenies | cereeereninnes 150,728 | covvvrvrinne 150,728 | oo 161,208 | .ovvvrrrnnne 154,125 150,728 0 11/01/2037|1...........
31410S  4X 2 |FEDERALNATLMG .o [ e 08/01/2010] MORTGAGE PAYDOWN.......cocoe | vovrererrieireriniiiennines | covveievnenes 183,461 | o 183,461 | .o 186,586 | ...oovvvnene 184,543 183,461 0 09/01/2036(1...........
314100 GK 2|FEDERALNATLMG ..o | v 08/01/2010| MORTGAGE PAYDOWN........co. | covrevmrininniicrierirnies | evvveeirenens 749,195 | .coovivenee 749,195 | oo T4779 | oo 746,221 749,195 0 03/01/2037|1...........
31410W 3E 6 |FEDERALNATLMG .o | e 08/01/2010| MORTGAGE PAYDOWN.... ...72,898 ...73,034 72,898 0 09/01/2022|1....
31411A  JG  1|FEDERALNATLMG .o [ e 08/01/2010| MORTGAGE PAYDOWN.... . 529,372 ...529,372 | ... ..532,804 | .... ..529,834 529,372 0 11/01/2036/ 1....
31411H  P7  9|FEDERALNATLMG ..o | v 08/01/2010| MORTGAGE PAYDOWN......ccoov. | coverereereniininerinenes | coeevinens 1,257,905 | ...ooevonee 1,257,905 | ........... 1,268,519 | ..o 1,260,423 | ...cooovrvvrrns (2,518) [VRSHE:) ) T [ 1,257,905 0 01/01/2037| 1...........
3141MN  XZ 5|FEDERALNATLMG .o | e 08/01/2010] MORTGAGE PAYDOWN.......cocoe | covrerenmiemrerinninceenines | ceveienins 1,027,953 | .........1,027,953 | ..............998,881 | ........... 1,024,285 | ..ccooovrrvrirnns 3,669 3,669 [ .o | e 1,027,953 0 03/01/20371...........
31411W AU 1|FEDERALNATLMG .o | e 08/01/2010| MORTGAGE PAYDOWN.......cooe. | coverimririniinineinenes | cverneiieninns 72,301 | e 72,391 | i 72,962 | 72,498 | ..o (107) (107) 72,391 0 04/01/2037|1...........
31411W FH 5|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 738,597 738,597 0 738,597 0 05/01/2022|1....
31412L D2 3 |FEDERAL NATL MG .1 08/01/2010{ MORTGAGE PAYDOWN .763,340 ..761,286 2,054 2,054 763,340 0 03/01/2037| 1
314128 4L  6|FEDERAL NATL MG 08/01/2010| MORTGAGE PAYDOWN.... 618,289 620,925 (2,637) (2,637) 618,289 0 04/01/2038] 1....
314128 5T 8|FEDERALNATLMG oo [ e 08/01/2010| MORTGAGE PAYDOWN......ccoco. | covreernrineinerienirnees | eevrneeineens 361,947 | oo 361,947 | oo 365,736 | .ovvvrrrnn 364,116 | ..o [ v (2,169) [ oo | e (2,169) 361,947 0 05/01/2038] 1...........
31414U 5K O|FEDERALNATLMG ..o | oo 08/01/2010| MORTGAGE PAYDOWN........co. | covrevirinniierienirnies | cvvierirenens 170,323 | oo 170,323 | oo 171,361 | e 170,476 | oo (153) (153) 170,323 0 05/01/2038] 1...........
31416R QR  7|FEDERALNATLMG ..o | ceenn 08/01/2010| MORTGAGE PAYDOWN......ccooe. | covrmeerninermerierirnees | cevrnenineens 249,604 | ......cco..c.. 249,604 | ......cco..c.. 249,565 | .....cocovnee 249,602 | ..o | e 1 1 249,604 0 06/01/2039| 1...........
31418P UE 3 |FEDERALNATLMG .o [ e 09/02/2010{ MORTGAGE PAYDOWN.......cooo | covrerrvmrneiernnineiernns | cerveverineins 36,820 36,820 37,657 (3) 36,820 0 03/01/2040(1...........
373383 RQ 3 |GEORGIAST.... .| 06/25/2010| JANNEY MONTGOMERY. 3,245,040 .3,000,000 ; 3,252,836 | ..cooverererinns | e (7,796) | ....... (7,796) | .. 05/01/2020| 1FE......
38122N  NY 4 |GOLDEN ST TOB SEC........ccocommeeerrrrennrens | ceene 09/01/2010{ VARIOUS.........ooerrrrririiereninns | coreerssieeiiesssissiesiens | soerisnans 4,141,497 4,700,000 3,938 | oo | s 4,542,340 | ....ocoovvnrrnnne ...(400,843) | ...(400,843) 06/01/2027| 2FE......
46613C UL  7|JEAFLAELEC SYSREV.....ccccomimirvvvcneis [ 08/30/2010] GOLDMAN (1)...ccvveuverererreienins | crverineerenisninsiirenes | voerveens 4,053,990 | ........... 3,400,000 | ...covvnee 3,878,006 | ....ocvverrirerirririiins [ v | e (3,894) [ oo | e (3,894) 3,874,112 | oo [ e 179,878 |..... 179,878 10/01/2018| 1FE......
485424 NC  5|KANSAS ST DEPT TRANSN HWY.......cooce. | ceene 08/02/2010 GOLDMAN (1)...ccvvvuverrereerenins | erveremeereesseisensnenes | coveevnnens 1,985,907 | .cooovvenee 1,650,000 | ....ccoeeee 1,986,171 [ .oeeoereeernerieninees | e (272) (V7)) R IR 1,985,899 8 8 35,292 | 09/01/2019| 1FE......
542424 RR  9|LONG BEACH CALIFHBRREV  ........|.... 06/25/2010| WELLS FARGO....... 2,708,550 | ..o 2,500,000 | ..coenee 2,858,475 | ..o | e | e (1,390) [ oo [ v (1,390) 2,657,085 | ...coovvrirerns | e 51,465 | ...... 51,465 | ...... 23,611 [05/15/2025| 1FE......
54627TA DE 4 |LOUISIANA HSG FIN AGY 09/01/2010| VARIOUS. ...20,000 0 20,000 [V I 707 |06/01/2019| 1FE......
54811B KA 8 |LOWER COLORIV AUTH TEX T...oovvvvrirns | e 07/12/2010| STONE & YOUNG...... 444,268 (345) (345) 434,047 | oo | e 10,221 | ...... 10,221 | ... 3,111 |05/15/2022| 1FE......
559686 PM 6 |MAGNOLIA TEX INDPT SCH .....cccoovrvvrer | o 09/01/2010{ J P MORGAN.......c.ovvrimrrrernrinne | crvrernnieierisninseenies | cevveseens 4,937,140 | ........... 4,250,000 | ........... 4,924,008 | ...oovvvverernriiririnens | e | s (15,489) [ ..vvvvvrvvirerins [ cvrrnend (15,489) [ oo | e 4,908,518 | ...ocvvrerrens | vrrnee 28,622 | ...... 28,622 |..... 119,236 |08/15/2014| 1FE......
574192 L2 4 |MARYLAND ST...coooviimirmrimrencninseiseriienins | veee 07/16/2010| HUNTINGTON 2,340,456 | ........... 1,960,000 | ............ 2,163,860 | ....cne.. 2,135,650 | .coovveerrrernes | v (11,378) [ verveerreeeins [ v (11,378) 2124271 | oo [ e 216,184 |..... 216,184 | ...... 99,633 |07/15/2017| 1FE......
575577 KX 8| MASSACHUSETTS BAY TRANSN.......cccocee | e 07/12/2010| HUTCHINSON SHOC........ccoccover | covrmrimreneiinneinsieenes | coveiinens 1,297,890 | ..ooovenee 1,110,000 | ....cco.... 1,277,066 [ ..o | e | e (R0 723 I I (1,324) | oo | e, 1,275,742 [ oo | i 22,147 | ... 22,147 | ... 29,754 |07/01/2019| 1FE......
591852 FK  9|METROPOLITAN COUNCIL MN......ccccoverer | wrene 07/12/2010/ HUNTINGTON........ovvvrrerrrinnnn | covreereninerierienernees | eevseninenens 865,153 | ....cvvvenee 780,000 | ..oovevenee 862,937 | ..o | v | e (3,017) [ oo | e (3,017) 859,921 5,232 5232 | ... 17,658 |02/01/2013| 1FE......
CORPORATE
594653 N8 6 |MICHIGAN ST HSG DEV AUTH......c.cccoevres | vonee 08/12/2010 REORGANIZATION | | eereereneenn290,000 | i 290,000 (910) (910) 291,226 | .oooevevvriens | v (1,226) | ....... (1,226) | ........ 9,248 |06/01/2011| 1FE......
594712 QJ  3|MICHIGAN ST UNIV REVS FOR.......cccoevres | vonne 07/26/2010| GOLDMAN (1). .1,000,000 (2,668) (2,668) | .vvovvereervris | e 1,129,652 | i | s 47,058 | ...... 47,058 | ...... 10,000 |02/15/2019| 1FE......
604115 AK 1|MINNESOTA PUB FACS AUTH .....cccccovvnee | o 07/26/2010] HUNTINGTON 21,000,000 | wovrere 1,181,490 [ e | e | e (2,383) [ cooevvererirerees | v (2,383) | cvoveeerervenes | e 1179107 | s | e 24,183 | ... 24183 | ...... 16,806 |03/01/2020| 1FE......
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60636X LD 3 |MISOURI ST HSG DEV ....ccccovvrerimrenriirnins | e 09/01/2010| ISSUE CALLED at 100.000........ | ccvevereverrieerierirnnns | cvvverirenens 390,000 | ..cooovvrenee 390,000 | ..coooverenee 387,508 | ...occovvene 387,578 | ..o | e 33 | [ e 33 387,611 2,389 2,389 | ... 20,085 [09/01/2034| 1FE......
646135 Z8 9|NEW JERSEY STTRANSN TR ....cccoovvvveres | e 09/03/2010| HUTCHINSON SHOC........ccciner | covreererinennerienenies | eevrneneeeens 548,771 | oo 450,000 | ...ovvernees 543,632 | ..o | e (270) (270) 543,362 | ..oovvvrriverns | criens 5409 | ... 5409 | ....... 6,038 | 06/15/2024| 1FE......
CORPORATE
647200 HX  5|NEW MEXICO MTG FIN AUTH......ccocoomevree | rene 07/01/2010| REORGANIZATION | s | ceereeiennnn 40,000 | .ooovrrrerens 40,000 | .ooovririrns 39,998 | ..ooovcrirns 40,000 | ..oooovrrrcrirns 0 40,000 0| e 1,620 |07/01/2026| 1FE......
649666 QY 3 |NEWYORKNY e [ e 09/02/2010| CITIGROUP.........ovvererrnrineiinns | eeerneernseineiseriesinees | eevsneeieeens 776,844 | .....ccoonc. 735,000 | .ooovireneee 791,183 [ o | e | v [QLCRE0) | [ I (16,840) TT4,343 | oo | s 2,500 | ........ 2,500 | ...... 26,940 |08/15/2011| 1FE......
64966C ZC 8|NEWYORKNY e | o 07/27/12010] WELLS FARGO.........corvvverivirnes | crvrernnineererissinsienines | cvvernen 1,069,000 | .....co... 1,000,000 | ..coovvrne 1,077,130 | oo [ [ v [TV 1<) | [N QI 1<) | R I 1,063,874 | oo | v 5126 | ........ 5126 | ..... 34,681 | 12/15/2011| 1FE......
64966F T6 1|NEW YORKNY .o [ o 07/27/2010| CITIGROUP.........ovveererrrenviinnes | crverrneencensninsernenes | voveennen 1,629,885 [ 111,500,000 | oo 1,636,260 | ovovverneereciinenns [ e | vevienes (21,022) (21,022) 21,615,238 | | e 14,647 | ...... 14,647 | ...... 37,708 | 08/01/2012| 1FE......
64966G  7C  O|NEW YORKN Y..ooiioirvirivnirernnncrenneinns | e 09/09/2010{ FIDELITY CAP ...900,000 | ...........1,055,916 (198) (198) | .ocvevvvrerienns | verernee 1,085,718 [ oo [ (3,087) | ....... (3,087) | ... 3,806 |08/15/2021| 1FE......
64966H D8 O [NEW YORKN Y..ooooviriirenrrrnrrverirerincenes | veens 08/05/2010| J P MORGAN.........ocvverrirerirnnns 3,466,470 | ...ccoo.c. 3,000,000 | ..ocvenee 3,449,730 | oo [ v (241) (241) 3,449,489 | ...ooovvvrreins | e 16,981 | ...... 16,981 | covouvennn 417 |08/01/2015| 1FE......
66585V AU 9 |NORTHERN TOB SECURITIZATIION ........ | ..... 09/22/2010| CITIGROUP.........oovvererrrriniines | ervrerimeennenissiseiienes | coeevinens 4,440,768 | ........... 4,580,000 | ...........4,487,988 | ........... 4,500,840 | ...oocovvrrerrnnn 3,176 BA76 | oo | s 4,504,017 | oo | e (63,249) | ..... (63,249) | .....174,167 | 06/01/2023| 2FE......
681712 PJ 8| OMAHANEB.......ccoooviirnriiricnniccienies | e 09/01/2010| LEBENTHAL.......cvoerimriiiiniins | coveiinnnisnisciienieies | cvvieeeienens 505,512 | covoevernan 400,000 | .ooverereern.503,532 [ oo | s (293) 503,239 2,273 2,273 | ........ 9,100 |04/01/2020| 1FE......
70914P JY 9| PENNSYLVANIA ST. N 07/19/2010| WELLS FARGO....... 3,082,326 .2,600,000 3,066,237 | ..oocvoerirere | e 16,090 | ...... 16,090 | ...... 35,028 | 04/15/2018| 1FE......
745145 AN 2 |PUERTO RICO COMWLTH .109/02/2010{ VARIOUS .100,000 100,000 ..101,168 (1,168) | .. 100,000 0] .....3,940 [07/01/2010| 2FE......
745190 HT 8 |PUERTO RICO COMWLTH HWY ... 07/01/2010| MATURITY. 2,300,000 .2,300,000 ..2,314,163 cevennn(14,163) 2,300,000 0. 120,750 |07/01/2010| 2FE......
745291 RH  9|PUERTORICOPUBFINCORP  ...ccccoe. | vrue 06/24/2010] MATURITY ..oovomrirnrirneerenineines | crvverimeennensssisenienes | eoveeinens 1,038,930 | .cooovvenee 1,000,000 | ..ooovvenee 1,080,265 | ....ccoo.e. 1,027,780 | ........ 41,203 | oo (1,216) [ oo | weeern39,987 [ | e 1,067,767 | ..overerrrrnnne 08/01/2027| 2FE......
79575D LM 0|SALT RIVER PROJ ARIZ AGRI.......cocvvrvres | vrrne 06/25/2010| WELLS FARGO....... 2,134,560 | ... 2,000,000 | ..conneee 2,133,620 | oo | e | e (2,175) 2,131,445 01/01/2012| 1FE......
796237 NS 0| SAN ANTONIO TEX.....cooerererrrrererrnrrnenes | reee 08/02/2010] GUGGENHEIM.........ccovevrerirrir | crverrrmeereniseinerinenes | coveevnens 1,782,450 | ........... 1,500,000 | ...ccvveee 1,749,690 [ ..ooonverveecrrerienes | cerverieeeseeinens | revireens (5,375) [ .oovereerveirnenn | verereeeene(5,375) [ o | e 1,744,315 [ e 08/01/2017| 1FE......
79765A 5E 2| SAN FRANCISCO CALIF 08/05/2010] GOLDMAN (1)....couvvrcrirecererinees | eeverineireeerinsiseeenines | coveeenen 1,138,600 11,000,000 | .ovreree 1,103,980 [ oo | e | e (2,590) [ coocveerererernnns | erereeneee(2,590) [ o | i 1,101,390 [ .o 05/01/2021| 1FE......
833085 F6 5|SNOHOMISH CNTY WASH.. .109/20/2010| WELLS FARGO....... 2,622,548 .2,315,000 (295) 2,618,827 12/01/2027| 1FE......
842475 H3 2 |SOUTHERN CALIF PUB PWR AU.... 09/15/2010{ GOLDMAN (1). 3,438,390 .3,000,000 (A75) | cevereernernnenns | v (AT5) | e | s 3,431,315 | s 07/01/2027| 1FE......
84247P DN  8|SOUTHERN CALIF PUB PWR AU.......cc.cocc. [ oo 09/03/2010{ DE LA ROSA.........vvvvvvrrrrrirerins 3,009,625 | ........... 2,500,000 | ..ooorrne 3,017,775 | o | e 0 3,017,775 07/01/2019| 1FE......
CORPORATE
880459 XZ O|TENNESSEE HSGDEV AGY.....ccoouvmmiirnues | eene 07/01/2010| REORGANIZATION | ereeieniinees | cevreeeineens 280,000 | ..coovvrvnee 280,000 | ..coovevenee 277,718 | oo AR I IO 29 | [ e 29 277,887 | oo | s 2,113 | 2,113 | o 10,080 |07/01/2033| 1FE......
888808 DB 5|TOBACCO SETTLEMENT FING .......cccoevree | e 09/02/2010| BARCLAYS US FUN.....cvovvieres | crvreriininniierierinies | cvvrvenirenens 560,670 | .............. 600,000 | ....ccevvnee 579,929 | .ccooovirin 582,197 | oo | e 662 662 582,860 | ...cooovurverrs | verer (22,190) | ..... (22,190) | ..... 20,775 |06/01/2023 2FE......
898526 CX 4|TSASCINCNY s [ e 08/11/2010| CHASE........ovveririreirerineriens 2,867,846 | ........... 2,925,000 | ..covvnee 2,898,587 | ...ccoonee 2,903,012 | covovrvrrerrerins [ v 824 824 2,903,836 | ..oovrecrirerin | s (35,990) | ..... (35,990) | ...... 98,414 | 06/01/2022| 2FE......
915137 2D 4 |UNIVERSITY TEXUNIV REVS.......ccccovvrvnes | o 07/26/2010] RAYMOND........onrrirnirnriernne | ervrernnrseeessnsinseenses | sonversnnns 3,061,044 .2,700,000 3,056,488 | .....coooverrens | s 4,556 | ........ 4556 | ... 62,625 |08/15/2024| 1FE......
92817Q B8 4|VIRGINIA ST RES AUTH INFR. .1 09/03/2010{ STIFFEL NICOLAUS. 3,035,025 .2,460,000 2,859,316 11/01/2019| 1FE......
930863 T5 4 |WAKE CNTY N Ceoovrericeneicisnreiennns | e 09/02/2010] GUGGENHEIM..........ooovieirrirenes | cererinireieisninceenines | v 1,658,609 11,325,000 1,576) cereerenee(1BT6) | o | v 1,609,478 | ..o | e 49,131 | ...... 49,131 | ...... 21,163 |03/01/2022| 1FE......
930863 WZ 4 |WAKE CNTY N C..oovovrvrcriirineiirenineis | e 09/23/2010| CITIGROUP.........vvverreniriivriines | crirerineerieisninsinenes | covervinens 4,241,480 | ........... 4,000,000 | ........... 4,275,800 | ..oovererrrinrinniines | e | e (11,969) [ ..o | v (11,969) [ ..o | e 4,263,831 | oo | e (22,351) | ..... (22,351)|.....103,756 |03/01/2017| 1FE......
93974C  SP 6| WASHINGTON ST....covvrvmrrreriererneerseinenns | ceens 09/20/2010| WELLS FARGO....... 3,398,970 | ..ocevrnee 3,000,000 | ..occvvnee 3,304,380 | .cvvorererrerininein [ e | e (1,384) [ oo | v (1,384) 3,302,996 95,974 | ...... 95,974 | ...... 17,917 |08/01/2028| 1FE......
956622 YD 0| WEST VIRGINIA ST HOSP FIN......cccocooviais | onee 06/25/2010] J P MORGAN.......coooiiiiiinniinnis | criiiiinisnissiiieniones | cvviesninees 900,000 | .....cc....... 900,000 | .oovvvrnnnns 900,000 ..o | e 0 900,000 0] i 342 |06/01/2041| 1FE......
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL.........uiuuuiiisirsiriieresreserssssssssssess st ssesssnssnssens | coneees 139,906,248 | ....... 130,783,318 | ....... 139,974,164 | ......... 61,203,310 | ........ 41,203 | ...... (180,835) | ovovcvvrerinns 0] (139,632) | coooovevnnens 0] e 139,662,663 | ......ccooeeud 0 ... 243581 |..... 243,581 |..3,676,043 | ...... XXX... | .XXX....
Bonds - Industrial and Miscellaneous
00104C AA  6|AESCORP s | oo 09/15/2010] MATURITY ....oovvurirernieiinicienes | veerernsisseesssissnnies | covnneenenes 121,000 | .oovvverinnne 121,000 | .ooveovirnnne 108,900 | .ovvoverene 119,542 | o | v 1,458 | oo | v 1,458 121,000 0. 11,344 109/15/2010| 3FE......
CORPORATE
00184A AF 2 |AOL TIME WARNER INC.......ccccvvrrvrvrrens [ e 07/14/2010{ REORGANIZATION 2,200,000 | ..o 2,000,000 | ..o 2,128,380 | .oovvrrnee 2,064,361 | ..ovvrreiernnns | s QT 1072 ] [ (14,102) 2,050,259 | ..oovvveriverin [ e 149,741 |..... 149,741 | ... 96,632 | 05/01/2012| 2FE......
007903 AS 6 |ADVANCED MICRO DEVICES .......ccccovuvree | rene 07/26/2010] PRINCERL. ......coueveerirrercniinis | eevreerenisennerineninees | eevsneeeneeens 127,500 | v 125,000 | covverrrnnne 125,000 | cooouermeeeerierienies | ceeerenseeinennns 0 125,000 2,500 2,500 08/01/2020| 3FE......
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008911 AP 4 |AIR CDAINC......cccrvmirierirereneiseiserirenins | oo 07/28/2010] J P MORGAN.........ccvvvrierinrin | ervrreriininsiierienirnees | evvienirenens 120,313 | v 125,000 | covvvrrinne 120,200 | coooeerrierinrrienies | e 0 120,200 | oo | e M3 | M3 | s 02/01/2016
00928Q AA 9| AIRCASTLE LTD....cooouvreervreerenirseerseisenes | o 07/27/2010] CANTOR FITZ......coovvviereneeiieins | covneerneniseeerinesinees | eevsneeeeeens 125,938 | oo 125,000 | covvvrvinnne 123,306 | cooooerereerienienies | e 0 123,306 | oo | e 2,631 | ........ 2,631 | s 08/01/2018
03072S LD 5|AMERIQUEST MTG SECS 2003...........cocce [ e 08/25/2010] MORTGAGE PAYDOWN.......coos | covmermrieiernnineireinns | cvvvererineins 98,483 | oo 98,483 | oo 100,595 | ..voovrrernns 92,875 | .......... 5,954 (347) 5,607 98,483 0 11/01/2033
03939R  AB 6 [ARCHWESTN FINLLC......cccorvverrrrrrrnrrns | ceene 09/16/2010] VARIOUS.........coovrverieririnines | ervrneeieninsinesienirnnes | evveveeirenens 506,215 | ..coovrvene 500,000 | ...ocoorenee 504,510 | ..coovrrrnee 496,250 | .......... 4941 | (555) | evevererrrrrrins [ i 4,386 500,636 5,579 5,579 07/01/2013
095173 AG 5|BLOUNTINC s [ e 08/12/2010 BARCLAYS US FUN.....covrvirieer | crvreerenisenneriesirnees | eevrneneneens 250,750 | ..ovoirenee 250,000 | ..coocrenee 260,625 | ....cocvvnee 254,688 | .......... 1121 | (1,306) (185) 254,502 [ ..oooeieriens | e (3,752) | ....... (3,752) 08/01/2012
103304 BD 2|BOYDGAMINGCORP .. | oo 07/23/2010{ BARCLAYS US FUN......coovvvivres | vrrrervnneirerninsinniies | eoneeeennnns 220,625 | ..ooovverrnee 250,000 | .ooovvvennnee 250,625 | .ooovvvennnee 225313 | oo 25,118 (51) 25,067 250,379 [ oo | e (29,754) | ..... (29,754) 04/15/2014
120463 AB  0|BUMBLE BEE FOODS LLC.......cccovvurervrveres [ wonne 09/15/2010| ISSUE CALLED at 103.000........ | .erererereeremirernenes | cevrverierin 51,500 ) (60) 50,690 810 810 12/15/2015
12612D AA 4 |CNG HOLDINGS INC.....cccovoiverrreeririrriens [ e 08/17/2010{ WJB CAPI 401 101,101 | oo | 209,859 | i 9,859 02/15/2015,
126650 AV 2| CVS CORP......ccovmrvmriiriiriserirerireresseiinns | i 08/04/2010| CHASE. 2,825 578,001 ......80,601 09/15/2014
126650 BH 2|CVSCAREMARK s [ 09/22/2010| DEUTSCHE BANK 1,151,720 2,863 967,163 | ..ocvverererines [ e 184,557 |..... 184,557 | ...... 47,278 |06/01/2017
12668G  AC 6|COUNTRYWIDE HOMES . | e 08/25/2010] MORTGAGE PAYDOWN.......cooo. | vovrerrrmeirerisinsinninns | cornveennnes 111,555 0 53,329 | oo | e 58,226 | ...... 58,226 | ........ 4,254 |08/25/2036
131347 BS 4| CALPINE CORP.......covvrierimeerreriseiscrienins [ e 07/21/2010 VARIOUS.........cooorvenrrerieniennns | evveeiisseisssessisssssenes | evvessiennns 252,381 1 247,866 | ...cooerierans | s 4515 | ... 4515 | oo 164 |07/31/2020
14150B AC  8|CARDINAL HEALTH 409 INC......cccovvvrvrracs | ceene 07/27/2010] MORGAN STANLEY.......ccocovvvrner | ervrmerrmneineinerieeinees | eeereeeineens 124,219 3,329 49,219 [ oo | 75,000 | ...... 75,000 | ........ 9,401 | 04/15/2015| 5FE......
16165L AC  4|CHASEFLEXTRUST v [ 08/25/2010| MORTGAGE PAYDOWN......c.co. | covrerrriiniicrierirnies | cvvveeirenens 214,466 4 214,466 0 e 8,586 |06/25/2036| 1Z*.......
CORPORATE
165167 BJ 5|CHESAPEAKE ENERGY CORP ... | 08/12/2010| REORGANIZATION | | e 335,503 | oo 335,000 | ..cooverineen 340,863 | .oovvvenne 338,053 [ .ovvrviiiienns (683) (683) 337,370 [ oo | v (1,867) | ..oone (1,867) | ...... 31,955 | 08/15/2014| 3FE......
CORPORATE
165167 BN 6| CHESAPEAKE ENERGY CORP........cccovew. [ o 08/12/2010| REORGANIZATION | | ceveeeieeens 505,625 | ..coovvvene 500,000 | ..coovrrvnne 436,875 | .ooovvrernens 441,769 | oo | s 4,699 i | e 4,699 446,467 01/15/2016| 3FE......
17307G  VJ 4| CITIGROUP MORTGAGE LOAN TRUST.... |..... 08/25/2010| MORTGAGE PAYDOWN........co. | covrmerriniiniicrieninies | cvvrerirenens 253,142 | oo 253,142 | ... 253,137 | ....... 253141 | i | s 1 1 253,142 08/25/2035| 1Z*.......
18538A AA 8| CLEARWIRE ESCROW CORP 144............. | ..... 07/21/2010] CS FIRST......oourvrerireierinernnes | eevneernsnisenseriesenees | eevsneesenens 260,625 | ....cocvvnee 250,000 | ..oooverenee 244863 | ..o 244,897 | ..o | e 334 334 245,231 12/01/2015| 5FE......
18538T AA 7 |CLEARWIRE COMMLLC 144A........ccccocoere | e 07/21/2010] CITADEL.......ovvviirnrirniineiriniins | erereeernseinsissesissienes | eevseeeineens 260,000 | ....ccoooonee 250,000 | ..cooverenee 244,803 | .....cooo... 244,868 | .....ccoovvrinnns 361 361 245,229 12/01/2015| 5FE......
22540A 3F 3 |CSFB COML MTG PTC 2001-CK......cccovuvvrs | e 09/17/2010| MORTGAGE PAYDOWN......ccove. | covervreereniinnnerienes | coeevinens 1,041,476 | .....c..... 1,041,476 | .....c..... 1,105,022 | .cocvveeee 1,055,141 [ oo | e (13,665) [ ..vvverevercerrees | crvreens [RIHCI) T IS 1,041,476 06/01/2034| 1FE......
228188 AB 4 |CROWN AMERS LLC/CROWNA.......cccoc. | vouee 08/27/2010{ ISSUE CALLED at 103.813........ | ceeeveveereeerniiiennines | cvvveireninnes 206,588 | ....ocovvenee 199,000 | .ovvverrene 199,000 | .ovvverrene 199,000 | .vvvevererriines 0 199,000 11/15/2013| 3FE......
244217 BG 9 |DEERE JOHN CAPITAL CORP......ccccovvuvuirs | e 08/05/2010| MESIROW.........ccovvvmrrerrrirerirnes 2,195,640 | ...coo..c.. 2,000,000 | ...cvenee 2,108,820 | ........... 2,054,514 | oo | e (14,369) [ ..o | v (14,369) 2,040,145 03/15/2012
25459H AD 7 |DIRECTV HOLDINGS/FINANCE e 09/20/2010| VARIOUS. ....646,406 ....595,364 3,104 3,104 598,468 06/15/2015
25459H AG  0|DIRECTV HLDGS LLC /DIREC......cocruvreres | vrrne 09/20/2010{ VARIOUS .4,994 695,928 05/15/2016
26439X AB 9 |DUKE ENERGY FIELD SVCS LL.. e 08/16/2010| MATURITY. (7,771)|. 500,000 08/16/2010,
CORPORATE
297425 AD 2 |ESTERLINE TECHNOLOGIES N 08/02/2010| REORGANIZATION | e (344) (344) 270,535 | ..o | e (422) ] ..covve. 422)] ..... 17,244 |06/15/2013
314275 AB 4 |FEDERATED RETAIL HLDGS IN......ccouverne | vene 09/14/2010| BNP PARIBAS.. 129,375 3,404 3,404 116,991 | oo | s 12,384 | ...... 12,384 ..6,725 |03/15/2012
345397 VE 0 |FORD MOTOR CREDIT CO LLC.. N 09/15/2010| MATURITY. ...250,000 | ..c00eeernc250,000 | oo 126,265 | e 187,472 | s | 002,528 | i [ 62,528 250,000 0 ... 24,375 |09/15/2010
345525 AA 7 |FORESIGHT ENERGY LLC.....ccovvrvvvrrvernes | e 08/17/2010| JEFFERIES & CO.......cvourvrrens | crvreerinisernerireninees | eevsneeeneeens 124,375 | i 125,000 | v 124,218 | s | e | e 2 2 124,219 | oo | e 156 | e 156 | oo 267 |08/15/2017
35687M AM 9| FREECALE SEMICONDUCTOR = ...cccooe| veene 09/22/2010[ CITIGROUP.......covvriernririiinis | veeeririneierinsisennines | covererennenes 500,000 | .oovvenenes 500,000 | .coovrerenee 170,000 | .ovevvernene 176,323 | oo 5,759 5,759 182,082 | oo | s 317,918 |..... 317,918 | ... 34,760 | 12/15/2014| 5FE......
36158Y AB 5| GE CAP CMBS 2000-1........ccccnivervvrrericnnnes [ e 09/17/2010| MORTGAGE PAYDOWN............ 3,279,321 | v 3,279,321 | oo 3,428,807 | ....coovee 3,339,077 | oo | v (59,757) (59,757) 3,279,321 0. 160,043 |01/01/2033| 1FE......
382550 AU 5|GOODYEAR TIRE & RUBR CO......cccovevvies | e 07/12/2010| DEUTSCHE BANK.......ccoovviiminn | corerimrerneersninerenes | ceeseessein 43470 | oo 42,000 | .oovrrcrirs 43470 | oo 43,127 | v (89) (89) 43,037 [ oo | e 433 | 433 | ....... 3,927 |07/01/2015| 4FE.......
38869P AD 6 |GRAPHIC PACKAGING INTL oo [ e 08/16/2010[ ISSUE CALLED at 101.557........ | cevvevvervrerervnrneerernns | cerveverineenes 87,339 | oo 86,000 | .oovvrrrinns 92,450 | .overvriiins 88,795 | ..coooue. 1,320 (628) 692 89,487 | .o | e (2,148) | ....... (2,148) | ... 8,193 |08/15/2013| 5FE......
404119 AA  7|HCA THE HEALTHCARE COMPANY ......|.... 09/01/2010] REDEMPTION.........cvvrmevrmrimeenn | cevreereninennerieninees | cevseeenenens 190,000 | ..ovvvrrrnnne 190,000 | coovvvvuvenae 213,944 | oo 194,513 | oovvone 5,740 | ooovennnd (4,497) | oo | e 1,243 195,756 | ovvvvveecriens | crv (5,756) | ....... (5,756) | ...... 16,625 | 05/01/2012| 5FE......
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42330P AA  5|HELIXENERGY SOLUTIONS  .......c..... 09/20/2010| VARIOUS........coovirrierieniinnns | erveeirssissisessissisenes | svesessienens 127,624 | ............125,000 | .............125,000 | ..............125,000 |.....cccocevrrnnee 0 125,000 | .o | 02,624 | 2,624 | e 14,118 4FE......
45840J AA  5|INTERACTIVE DATA CORP.......cccovvrvrmrrrnns 07/20/2010| STIFFEL NICOLAUS........ccovvves | covrerrrserssiesrisesienns | evverviennns 128,125 | .o 125,000 | vererre 125,000 | oo | e 0 125,000 5FE......
46122E  AA 3 |INVENTIVHEALTH INC.....coovvvrivviiirerine 08/03/2010{ DEUTSCHE BANK........coviriines | vererrneirciernsisennines | covveirenienes 126,406 | .............. 125,000 | oo 125,000 | oo | e 0 125,000 5FE......
471109 AB 4 |JARDEN CORP 08/26/2010| MORGAN STANLEY............... 127,813 (206) 2,992 127,680 4FE......
502413 AL 1|L-3 COMMUNICATIONS CORP .|07/15/2010| ISSUE CALLED at 101.021. .505,105 222 222 498,620 3FE.....
530715 AD 3 |LIBERTY MEDIA CORP 07/21/2010{ BARCLAYS US FUN............... .230,000 342 342 215,407 3FE......
530718 AC 9 |LIBERTY MEDIA CORP NEW..........cccoovvunne 07/21/2010| BARCLAYS US FUN......cvovvireier | crvreerininermerieninees | cevrenineeens 127,656 | ..ovvvrvrenne 125,000 | covvrerrnn 112,188 | 115,503 | oo [ v 1,428 | .o | e 1,428 116,931 3FE......
53219L AH 2 |LIFEPOINT HOSPITALS INC........cocovvvrernnee 09/23/2010 VARIOUS.........ocomiiiriniiireiniinne | cevernsineiernsisennines | covereennnnes 493,396 | ...ccrvvnne. 500,000 | .coooerrenn 370,571 | i 370,571 [ i 0 370,571 4FE......
552953 BC 4 |MGMMIRAGEINC .. 08/13/2010| CITADEL.......orveerverrieririririniins | ervrreeienissiiesieninees | evvseeenenens 205,313 | oo 250,000 | .............158,438 | ..ccoeeer 161,991 | i 2,522 2,522 164,513 5FE......
553769 AH 3 |MTR GAMING GROUP INC.......ccoovvverirnecn 07/15/2010| BANC OF AMERICA 125,000 | 119,060 | e 119,370 | | i 513 513 119,882 4FE......
60467P AH 7 |MIRANT AMERICAS GENERATION........... 09/15/2010{ GLEACHER..... ....200,000 (545) (545) 200,489 4FE......
608328 AK 6 |MOHEGAN TRIBAL GAMING  .....ccccoenee 09/23/2010| CS FIRST......coovvvmerrrerernernnernns | ceverrnennsninsernernenes | verveerenerenn 97,5000 | i 125,000 | .ovvvrirereen 78,750 | 90,001 [ o 9,609 9,609 99,610 5FE......
615322 BC 7|MONUMENTAL GLOBALFDGII ............ 09/16/2010| JEFFERIES & CO........cooovvvvvriens | covmrivciiniicnricciiens | cveeeeennn 269,588 | i 250,000 | .............250,430 | ..ccc0eeern.250,178 | i (82) (82) 250,096 1FE......
CORPORATE
618270 AD 4 |MORRIS PUBLISHING.........cccovurmerirarirnnn. 09/20/2010| REORGANIZATION | eeeeenerienienns | veererisninens 3,499 | i 3,499 | 2,831 [ | e | s 54 | oo [ e 54 2,684 | .o | 815 | 815 | 150 5Z.......
629377 BH  4|NRGENERGY INC.....ccovvivrvvirirrerrirniirenns 08/18/2010[ VARIOUS.........oovvvirrirniirernninns | ervvernnineiessssissienines | sonvennen 1,068,164 | ........... 1,054,000 | ...cccoee. 1,059,826 | ..oooovuieniieiiririies | e (V1 TR IS 1,059,826 | ....coovvcvvrers | 208,338 | .....8,338 | 725 4FE......
629855 AH O0[NALCO CHEMICAL .o 09/22/2010] ISLAND T...covuvvmrrmerierireerneris | ervreesesinsnseriesssnees | eevsneeeneeens 256,250 | ..coovrvenee 250,000 | ....cc.c0..e.206,250 | voorerrennn213,979 [ i 5,523 5,523 219,502 | ..ocoovvrrvvernes | ... 36,748 | .....36,748 | ..... 19,229 4FE......
CORPORATE
704549 AC 8|PEABODY ENERGYCORP ... 08/18/2010| REORGANIZATION | | cvvveeienens 482,071 | .coeveerr485,000 | oo 494,175 | o 487,146 [ | e (1,118) [ oo | e (1,118) 486,028 | ......cccovvevrne | 2eern(3,958) | ... (3,958) | ... 41,191 3FE......
716745 AB 0 |PETROPLUS FINANCE LTD 09/02/2010| BANC OF AMERICA 105,938 | ..o 125,000 | v 118,750 | o 112,500 | oo 7,424 | 364 | s [ v 7,788 120,288 | ..ooovvervvrinn | eenn(14,351) | ... (14,351) | ... 7,462 4FE......
742718 DL 0 |PROCTER & GAMBLE CO .| 06/28/2010| ISSUE CALLED at 109.197 545,985 8 499,936 1FE......
745867 AS 0 |PULTE HOMES INC 07/09/2010| BANC OF AMERICA .236,250 3,128 216,378 3FE......
74971X  AB 3 |RELIANT ENERGY INC......coevviivirirriiinnne 09/14/2010] MORGAN STANLEY.......ccccvvvies | verrerrrireirerneiniennines | corveiennnes 249,375 542 246,597 4FE......
74971X  AC  1|RELIANTENERGY INC ..o, 09/22/2010| BARCLAYS US FUN.....coovvvirirer | crvrreriininnieiireninees | evvreeirenens 341,250 3,161 371,106 4FE......
750753 AC 9 |RAILAMERICA INC......coovrvvrvmrrreriricerenens 06/24/2010( ISSUE CALLED at 103.000........ | .oeeerrereeremenernenes | ceerneerneinn 25,750 | .ovevererrnei25,000 | coviiierenni23,981 | 24,027 | s | s A3 [ s | e 43 24,070 4FE......
758766 AE 9 |REGAL ENTMT GROUP 08/11/2010{ CS FIRST......vvervvviieriirririnnns 254,063 0 250,000 4FE......
78442F DP  0|SLM CORP MTN BOOK ENTRY.. .109/02/2010| VARIOUS. ,500,000 3FE......
CORPORATE
803111 AK  9|SARA LEE CORP.. .| 09/02/2010) REORGANIZATION 1,587,675 , 2FE......
81180V AA  1|SEAGATE TECHNOLOGY INTL 07/21/2010| CITADEL 146,563 556 556 120,314 | oo | 20 26,249 | ......26,249 | ........ 9,326 2FE......
817320 AP 9|SEQUACORP i 07/26/2010{ VARIOUS.........ocovviirriniirerniinne | vevvernnineiesinsinsinnines | coneienenes 370,625 | ...ooeeerrenn 375,000 | oo 343,991 | 348,192 | i | i 1,757 | | v 1,757 349,949 | ......cccooveerr | ... 20,676 | ......20,676 | ...... 28,477 5FE......
CORPORATE
828807 BF  3|SIMON PPTY GROUPLP.......cccocovvrrririrnnn. 08/12/2010| REORGANIZATION | | v 1,136,600 | ........... 1,000,000 | ...........1,031,660 | ......... 1,017,263 | ...oovirririinns | e (2,108) [ oo | i (2,108) 1,015,155 | .o | 121,445 | ..121,445 | ... 56,563 1FE......
832ESC 9C 3 |ESCROW SMITH INVETSMENT CO ......... 07/01/2010] VARIOUS........coorvinirrerirerinien | covmreenieninsineiienes | covesesinniiens 1,702 | v 500,000 | ..coocoererer 187,500 | covirreeern 187,580 [ oo | e 85 | .o [ e 85 187,665 | ....cccovvvveenns | -..(185,960) | ...(185,960) | ...oovvvvrnecene 6Z.......
882491 AK 9| TEXASINDS INC....ccoovvvmirmerierirnerrenineinns 07/21/2010 VARIOUS.........ooorvrrierieriennns | evveeieseiesssesssesienes | evvessiennns 492,813 | oo 500,000 | ..ccoverrer 482,500 | covoirrnern 487,649 | i | i 1719 [ | e 1,719 489,368 | ....coovvereens | 3,445 | 03,445 | L 36,879 4FE......
94107U AB 4 |WASTE SERVICES INC 08/02/2010| ISSUE CALLED at 103.209, .387,032 ....375,000 (957) (957) 382,171 5FE......
966387 AC 6| WHITING PETE CORP NEW.... 09/08/2010| ISSUE CALLED at 101.813, 127,266 169 124,263 3FE......
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CORPORATE
983130 AD 7 |WYNN LAS VEGAS LLC e 08/04/2010| REORGANIZATION 241,563 277 6,046 247,608 | ...covvrierirane | s 3,487 | ... 3,487 | ... 18,680 |12/01/2014|3FE......
CORPORATE
983130 AK  1|WYNN LAS VEGAS LLC e 08/04/2010| REORGANIZATION 241,563 530 3,828 245390 [ ..o | s 5,705 | ....... 5,705 | ...... 18,680 |12/01/2014| 3FE......
CORPORATE
986141 AA  7|YONKERS RACING CORP 144A........cccoo. | o 08/23/2010| REORGANIZATION (41) (41) 27,084 | v | v (1,334) | ....... (1,334) | .. 1,722 |07/15/2016| 4FE......
00433) AB  1|ACCESS RDS EDMONTON LTD. C.. [ 08/31/2010| ROYAL TRUST. (26) (26) 13,874 | oo | v (117D | ... (A7) | ... 48,963 |09/30/2037 1FE......
62918Z MD 2|NHAMBS s C.. [ 09/15/2010{ MORTGAGE PAYDOWN.......cooc. | v | v 20,445 | 20,445 | 20,108 | ovie00020,388 [ oo | e 58 | oo | e 58 20,445 (U I 568 |03/01/2017| 2FE......
683244 AT 4| ONTARIO SCHBRDS ......cooovirmiriririniienas C.. | 06/25/2010| ISSUE CALLED at 100.000........ 0 26,900 0 .. 62,566 |06/25/2032| 1FE......
3899999. Total - Bonds - Industrial & MISCEIANEOUS. .........cvuutreriresieisiirisssissersese st snssssnses | eesssesas 31,022,048 | ......... 30,599,990 | ......... 29,406,527 | ......... 26,752,254 | ....... 66,730 | .....c... 43,297 | oo [V 110,027 0 29,343,894 0]..1,678,152 |..1,678,152 |..1,779,902 |...... XXX... |.XXX....
8399997. TOtal = BONAS = P 4.t | s 208,729,675 | ....... 197,350,087 | ....... 204,873,662 | ....... 123,581,668 | ...... 107,933 .0 24,804 0] . 204,687,069 ..4,042,607 |..4,042,607 |..6,308,304 |...... XXX... | .XXX....
8399999. TOAl = BONGS. ...ttt ettt ettt entnnes | erieres 208,729,675 | ....... 197,350,087 | ....... 204,873,662 | ....... 123,581,668 | ...... 107,933 .0 24,804 0] . 204,687,069 .0 ..4,042,607 |..4,042,607 |..6,308,304 |...... XXX... [.XXX....
Common Stocks - Industrial and Miscell
001547 10 8 |AKSTLHLDG CORP........cccovvvmiviirinrirnnns | rene 06/30/2010| SANFORD.........coorverrircrieriinins | cererirnens 5,450.000 | ..ocovreerrrnn06,169 [ oo XXX | i 109,234 | i 92,873 | ..coo.ue. (7,539) | coooeverererevrnis | e | s (7,539) 109,234 | .ooovvvvvicenns | (43,065) ..... (43,065) |
015351 10 9| ALEXION PHARMACEUTICALS l......ovvovees | e 07/20/2010| INSTINET CROSS........covvevvrvrnes | werrerrrnens 5,400.000 | ..oooreeerrn 271,004 | it XXX | ie00n201,935 | i 263,628 | ... (61,693) | .vvveereererinns [ e | e (61,693) 201,935 [ oo [ o 69,159 | ...... 69,159 P | T
020409 10 8| ALMOST FAMILY INC.....ccovvrvvirerrrrirvirnrirnns | e 07/14/2010[ INSTINET CROSS........coovrerrvrne | vervrrines 24,800.000 | .............614,764 | ..o XXXooriviie | e 956,728 | i 691,775 | ....... (AN PX) | R ISR I (12,723) 956,728 ..(341,963) | ...(341,963) | I
02744M 10 8 |AMERICAN MED SYS HLDGS IN o] e 09/01/2010| VARIOUS........ccoovvrrrnerirerirnrens | v 67,800.000 661,955 |...... 0 vererneenn 1,357,894 | i | (33,065) ..... (33,065) | ... L....
029912 20 1|AMERICAN TOWER CORP. .1 06/29/2010{ BNY BROKERAGE... ..40,000.000 177,378 ,728,400 72,800 | .o [ 604,578 |..... 604,578 (L
03073 10 5|AMERISOURCEBERGEN CORP.........ccccoe. | 07/23/2010/ WIB CAPL......oovvveererrireirerinens | v 13,000.000 | . 395,903 . 358,866 | ....ooooerererirrirceiins | e 0 358,866 [ ...ovvererriens | wrrre 37,037 | ...... 37,037 L
039666 10 2| ARCSIGHT INC.....coovverererrierierincerisninees | e 09/13/2010| INSTINET CROSS.......coovvermeerenne | v 52,900.000 | ........... 1,815,278 |............ ) .0 I I 1,006,326 | ........... 1,353,182 | ..... (346,856) | ...voovvrrercirens [ e | s (346,856) | ..vvvevereirnns | e 1,006,326 | ....ccoovrerrrns | cenne 808,952 |..... 808,952 L,
04518A 10 4 |ASIAINFO HLDGS INC......cocovvrvrrrervrrrrirenns [ e 07/29/2010| CS FIRST ..o 38,200.000 | ..coovonvenne 762,597 |..ccovvene D0, SO 670,124 | ........... 1,163,190 | ..... (493,067) | .vvvevvverererrvnns [ evervnrnererinns | ovi (493,067) 670,124 | .o | e 92,473 | ... 92,473 | I
055622 10 4|BPAMOCOPLC e | e 07/21/2010| BNY BROKERAGE...........cocoomevene | vevvrens 130,584.000 | ........... 4,869,870 |............ ) .0, O IS 123,684 | ..ccoovnee 7,569,954 | ..(7,446,271) | ..oovvocrrerencens | e | oo (7,446,271) 123,684 .4,746,186 |..4,746,186 | I
103304 10 1|BOYD GAMING CORP e 09/17/2010{ SANFORD... ..16,400.000 22,559 22,559 159,429 | .o | v (43,639) ] ..... (43,639) (L.
124830 10 0|CBL & ASSOC PPTYS INC I 07/09/2010| SANFORD... ....3,500.000 | . . v 3D, T | s [ 0 35,741 6,901 6,901 .| L.
125896 10 0|CMS ENERGY CORP......ccoovemeermmrrnerieri [ o 09/03/2010| SANFORD.......ovvvrvvmeirerierirnens | wererinnnens 3,200.000 | ooovrenrrnnes 56,695 |............ ) .0 I IS 50,656 | ..oocvenceererircirerinns | e 0 50,656 6,039 | ... 6,039 L,
171798 10 1|CIMAREX ENERGY CO.....cceevvrvervvrviirerns | vree 07/28/2010] SANFORD..........ccervrriirrnrieiinins | cervrrennns 3,700.000 | ..coovvernns 267,828 |...coooue. D0, SO IS 93,190 | ovvvvirinnne 195,989 | ... (102,799) | ovovvrvrvererivens [ e | v (102,799) 93,190 | veovvvervnres [ 174,637 |..... 174,637 | I
CORPORATE
18383Q 88  7|CLAYMORE ETF TRUST 2......cccevcvvrvcrnss | e 09/17/2010| REORGANIZATION 200,000.000 3,954,940 XXX v | e 3,596,700 | ..o | e 0 3,596,700 | ..oovvrevvrris [ 358,240 |..... 358,240 | ..coovovrvnrins [ o XXX | Lo
201723 10 3|COMMERCIALMETALSCO  ..ocovvvverne | e 09/17/2010] SANFORD........covvorverrercrirerriens | cererirenens 5,100.000 | ...cccooeerrer. 73,098 | ..o ) 0.9 SO IS 83,752 | oo | e 0 83,752 [ .ovveevevceens | e (10,654) | ..... (10,654) | ........ 1,304 |...... XXX | Lo
203668 10 8| COMMUNITY HEALTH SYSTEMS........cccoe. | oo 09/01/2010] SANFORD......ovvvrrerrirereerirnees | wererirneens 8,350.000 | ...ccoeerrn.223,857 | ..oonene D .0 O ISV 288,861 | ..vvoeercereirerienins [ e 0 288,861 | ..cvverevciies | e (65,004) | ..... (65,004) [ ..oeorcrrrries | e XXX | L
225447 10 1| CREEINC....ccovivviereriverersssereniseiisnes | e 09/08/2010{ INSTINET CROSS ) 18,700.000 855,763 | ... [ e 88,642 | ...... 88,642 L.
22943F 10 O|CTRIP COM INTL LTD....ovvverrereererirserirenes [ e 07/06/2010| FUSION ANALYTIC.... B [ 27,300.000 456,164 | ....ovvvvvrenrns | e 441,035 |..... 441,035 L....
232820 10 O|CYTEC INDUSTRIES INC.....cooovvrrrirriaries | e 07/16/2010| SANFORD 725.000 2,174 | s | e (11,665) | ..... (11,665) | .eooevneen 18 |...... XXX | L
242370 10 4 |DEAN FOODS CO NEW.......ccocoemrrmerirerernes | rene 08/19/2010| SANFORD........covorvrrererrieririenns | vrvienes 19,400.000 343,967 ...(147,820) | ...(147,820) [ ....oovvvervrraes | e XXXooo | Lo
24823Q 10 7|DENDREON CORP.......ccccomirermirrmerinerinerirns | o 07/01/2010| INSTINET CROSS.......c.ovverevrenns | wovrerneens 38,700.000 | ..covvnee 1,122,351 [ .o XXX | 001,085,382 | e 890,892 | ....... (26,001) [PZX0 04 ) ORI IS 1,085,382 [ ..overcervrins | o 36,969 | ...... 36,969 | ..o [ e XXX | Lo
253393 10  2|DICK'S SPORTING GOODS INC .....cccceeee | vouee 08/23/2010| VARIOUS.... ..33,400.000 .850,908 517,296 | ..... (121,663) | ovovvrvvererivens [ e | v (121,663) TT8127 [ o | v 72,781 | ... 72,781 L.
261570 10 5|DRESS BARNINC.... 07/16/2010] SANFORD... ....5,600.000 136,223 129,304 ...(8,238)] ... .(8,238) 121,086 | oo | s 15,157 | ...... 15,157 | ... L....
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27579R 10 4 |EAST WEST BANCORP INC........cocccrmvvvvrns | ceene 08/20/2010| JEFFERIES & CO.......cooovvvvvvinie | v 61,200.000 | .....ccooonee 953,725 | ............ ) .9, I IR 1,082,308 [ ...oouverrierieriines | e 0 | e | e 1,082,308 | ...cocovvvrrrnnne ..(128,583) | ...(128,583)
291011 10 4 |EMERSON ELEC CO.....coccovvvervvernerinrrirenns | rene 07/23/2010| VARIOUS........coconvvrvrinerierirenens | v 60,000.000 | ........... 2,930,446 |............ ) .9 T I 2,415,786 | ........... 2,556,000 | ..... (140,214) | oo [ e | e (140,214) 2,415,786 | ..oovvrrcrrerins [ e 514,660 |...... 514,660
29444U 50  2|EQUINIXINC....ccoviivrrirririneicinrirersines | ceee 07/20/2010[ INSTINET CROSS..........ovvrirers | corrrreraan 6,300.000 | ..coovernens 526,299 | ..o XXXoviiver | v 163,610 | oo 668,745 | ..... (505,135) | cvvvervrererirens [ e | e (505,135) 163,610 | .o [ cerne 362,689 |..... 362,689
30231G 10 2| EXXON MOBIL CORPORATION... 06/28/2010] VARIOUS.........cooovvrmerimriniiiines | vvrirerrienirenens 1.500 84 102 | 1 1 103 (19) (19)
315616 10 2 |F5NETWORK INC. COM .109/22/2010| VARIOUS. ..10,600.000 897,757 ..561,482 | .....(200,757) [ .eveveeereriernnes | eerrerneirerninns | s (200,757) 360,725 [ .overrerrerans | e 537,031 |..... 537,031
38526M 10 6| GRAND CANYON ED INC 08/06/2010[ VARIOUS..........covvvvrvriernrininrirnns | vervnrine 67,900.000 427,448 | oo XXX e | e 1,364,058 [ s | s (VI TR NS 1,364,058 [ ..covvvvrrrrnns | venend 63,390 | ...... 63,390
423452 10 1|HELMERICH & PAYNE .| oo 07/16/2010| SANFORD. 700.000 3,844 31,760 | oo | s (4,553) ....... (4,553)
444903 10 8 |HUIMAN GENOME SCIENCES INC .......... | ..... 09/02/2010{ BNY BROKERAGE.........cccocrews | wovreienes 40,000.000 0 914,268 | ....ocovervvrnes | e 277,684 |..... 277,684
45256B 10 1 |IMPAX LABORATORIES INC......ccoovvveevernes | e 07/23/2010| PIPER JAFFREY.......cccovuvemrvnnns | ovvrrenes 14,200.000 0 259,120 [ .ooverevrerrens | e (31,356) | ..... (31,356)
46612H 40 2|J CREW GROUP INC.......cocomrrvrerineirneninnees [ e 07/16/2010( INSTINET CROSS.. ..33,700.000 | ...........1,106,426 | ....c.cc.. XXKXerovvro | overrerrnn690,014 | 11,507,738 | 1.ii(817,724) | oo [ v | s (817,724) 690,014 | .ooervererens | e 416,412 |..... 416,412
480074 10 3 |[JONES APPAREL GROUP INC......ccccovrmreee | o 09/16/2010| SANFORD. ....2,500.000 6,077 46,227 360 360
48020Q 10 7 |JONES LANG LASALLE INC.......cccocovervraes [ e 09/07/2010| SANFORD........cvorverrererererriens | cerererenens 1,100.000 | ..oveovvreerrn.88,749 | oot XXX | vvvrerrennd80,627 | 18,120 | i (4,936) [ oo | e [ s (4,936) 60,627 [ ..o | o 28,122 | ... 28,122
488152 20 8|KELLYSERVICESINC .. [ 08/04/2010] SANFORD..........coervriirrniiciinins | cerrereianes 5,400.000 | ..ccoovrerreen80,295 | oo XXX [ e 138,637 | 04,422 | TA215 | s | e | s 74,215 138,637 | ooovvervieins | v (58,342) | ..... (58,342)
512807 10 8 |LAM RESEARCH CORP.......ccccouvermremrvrnnns | e 08/03/2010| SANFORD.........coorverrirerirnriinins | cererirenens 5,500.000 | ..ccceerrnn230,264 | oo XXX | i 154,518 | 168,603 | 1. i(56,747) | oo [ e | v (56,747) 154,518 | oo | e 75,745 | ...... 75,745
580135 10 1|MCDONALD'S CORP........ccccomervmrrmerrerirnee | rene 09/01/2010| MORGAN STANLEY........ccooevvver | wovvrrneen 20,000.000 3,652 | oo | s 1,252,452 | ..vveovvvenerns | e 221,889 |..... 221,889
584045 10 8 |MEDASSETS INC .|07/21/2010] INSTINET CROSS.. ..19,000.000 572 413,453 | oo | s 30,702 | ... 30,702
587118 10 0| THE MEN'S WEARHOUSE INC.........cocooveree | e 08/27/2010| SANFORD.......coooevrrrirrirrerienns | veerenes 11,500.000 | ...oeveerrnn 223,503 [ coooveree XXX | v 221,271 | 179,010 | 1ei(18,529) [ oo [ | v (18,529) 221,271 2,233 2,233
60855R 10 0 |MOLINA HEALTHCARE INC.......ccoovermernnee | ceene 07/09/2010] SANFORD.......vvvrrereirerierirnees | cererinnnens 1,100.000 9,744 34,901 | | e (3,847) | ....... (3,847)
61166W 10 1 |MONSANTO CO NEW.......cccovvvrerinrrirerirans | e 08/05/2010 BNY BROKERAGE..........cccovevens | vt 60,000.000 | ........... 3,617,591 | .coovree e XK v | e 4,774,200 | e 4,905,000 | ..... (130,800) | ..vevvevrerrernns [ weverierirerieeins | e (130,800) | ..vvvvevernrerns | cevrrrene 4774,200 | ..o (1,156,609) | (1,156,609)
651290 10 8 |NEWFIELD EXPL CO......ovvvrererererrerinrinens | e 07/14/2010| INSTINET CROSS.......c.ovvemevrenns | wvrereen 20,300.000 | ........... 1,055,308 [ ....oooeeee XXXt | e 1,107,885 | s [ e (U IR ISV 1,107,685 | ...cvovvevcrans | veene (52,377) | ... (52,377)
654106 10 3 |NIKEINC-CLB 09/23/2010| BNY BROKERAGE.........ccccoevun | v 15,000.000 ...1,169,089 991,050 | .....(149,318) | ccooouvvvcrirrinins [ v | v (149,318) 841,733 [ oo | e 327,357 |..... 327,357
679580 10 0 |OLD DOMINION FREIGHT LIN .109/21/2010 INSTINET CROSS.. ..32,900.000 .989,227 ..822,629 ..(17,653) 804,976 | ..ccoovverrrrans | e 184,251 |..... 184,251
70336T 10 4 |PATRIOT COAL CORP......cccomsirerrrnrrrerians [ o 08/02/2010| SANFORD ....8,700.000 .107,620 0 161,233 | oo | o (53,614) | ..... (53,614) | ...
713448 10 8|PEPSICO INC MTN.....cevvrimrrienirnririninnis | e 09/01/2010| BNY BROKERAGE..........cccocvever | wvvvinnes 15,000.000 | ...ocoonnee. 972,438 | ..coooeree XXX | 821,550 | e 912,000 | ....... (90,450) | ...voveverrvrrrinns [ e | e (90,450) 821,550 [ .ovrrvrrvrrans | e 150,888 |..... 150,888
714290 10 3|PERRIGOCO e | e 07/23/2010/ WIB CAPL......orvvrrrerrrrerinrrnens | cerverirenens 9,500.000 | ..oovvrnecs 533,251 | .ovreeree XXX | e 593,333 [ s | e 0 593,333 | ..ovrrrerrerns | e (60,082) ..... (60,082)
733174 10 6 |POPULAR INC.....coooiivrieiieriesireeisnisenes | eeee 07/07/2010] CORRECTION......cccourivrrimrines | ovevreereeineens 0.100 | ovvvrvreerrnnernereeres [ errerreree XXX | ceieiienineienineis e | e 0 0
736508 84 7 |PORTLAND GEN ELEC CO......ccovvvvvrvvirs | e 09/03/2010| SANFORD... ....1,200.000 24,294 | XXX | 030,336 | 24,492 | ... 5,844 5,844 30,336 | .o | s (6,042) | ....... (6,042)
747525 10 3| QUALCOMM INC......oovvmvirirrrniirernrisceenins | e 07/22/2010{ VARIOUS.... ..50,000.000 ,940,387 2,313,000 (645) (645) 2,312,355 ..(371,968) | ...(371,968)
760759 10 0 |REPUBLIC SERVICES INC........ccovvvvvervrrs | o 07/29/2010{ VARIOUS 90,000.000 2,863,110 | .covcoveee XXX ovvee | v LTALTT3 | 2,547,900 | ..... (806,127) | ovvvererererrvens [ v | ovi (806,127) | vvovvrvvvernres | verreins 1741773 [ 1,121,336 |..1,121,336
774415 10 3 |ROCKWOOD HOLDINGS INC  ..ooovvvevees | oo 08/03/2010| SANFORD.........coorrerrercrererriens | cerererenens 1,500.000 | ..ooonerneene 45,453 | ..o XXX | 39,971 [ 035,340 | i A B3T [ [ e | e 4,631 39,971 | v | v 5481 | ... 5,481
78388) 10  6|SBA COMMUNICATIONS CORP  ........... | w.eee 08/05/2010{ UBSW........ovvrvrerrriienrireiinnies | cerveveiins 7,700.000 | ..coovvernene 282,018 0 271,831 [ | v 10,186 | ...... 10,186
79466L 30 2| SALESFORCE COM INC......coormerermrerrreinns | rene 08/23/2010 ....3,900.000 424,501 0 340,515 [ .ovvererrrrens | v 83,986 | ...... 83,986
80517Q 10 0| SAVIENT PHARMACEUTICALS INC .109/15/2010{ BNY BROKERAGE... ..50,000.000 .920,519 0 612,015 | oo [ e 308,504 |..... 308,504
808541 10 6| SCHWEITZER-MAUDUIT INTL I.covvvrrvirenns [ o 07/16/2010{ STIFFEL NICOLAUS.........ccccovurs | ovrvnrinee 11,600.000 578,045 | ..o XXX | e 911,623 | 0 911,623 ..(333,578) | ...(333,578) ........ 3,480 |...... XXX... |L....
827084 86 4 |SILICONWARE PRECISION IND.......cccoocvns | e 09/16/2010{ SANFORD 28,600.000 | ...cooerenne 148,519 137,143 | v 161,230 | ....... (62,350) | 1.vvveereerreines [ e | e (62,350) 137,143 | oo | 11,376 | ...... 11,376 | ... 8,699 |...... XXXeoo | Lo
828806 10  9|SIMON PROPERTY GROUP..........ccoouvvvrnns | o 07/30/2010| BNY BROKERAGE..........cccocruws | wovrvniinee 13,000.000 | ....cooeee 1,155,640 660,785 | ........... 1,037,400 | ..... (376,615) | ovovevvevererivens | v | v (376,615) 660,785 | ..ccvvrervrrins | e 494,855 |..... 494855 | ... 15,600 |....... XXXooo | Lo
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Statement for September 30, 2010 of the FACTO RY M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | B.JAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
830566 10 5 |SKECHERSUSAINC......coccomivmmrvmrrnerres | e 09/09/2010| INSTINET CROSS.........cvemrvenns | v 43,100.000 | .....ccovonee 992,210 | ...cooonee. ) .9, I IR 1,808,708 | ....oovvverrreriririnens | cevene 0 | e | e 1,808,708 | ...ccovvrvrrnene ..(816,498) [ ...(816,498) [ .......covvvrres | e XXX | Lo
831865 20 9 SMITHA O..ooveervecrieeeeieieeieiseeeienies | e 07/16/2010| SANFORD, 450.000 | .ooovvernene 23,455 | ..ovvoree XX | e 14,803 | 19,526 | ......... (G 7272 | TN ISR N (4,722) 14,803 | .o | s 8,652 | ........ 8,652 | ..ovvrnee 212 |...... XXX | Lo
835898 10 7|SOTHEBY'S s | e 06/24/2010| STIFFEL NICOLAUS.......ccovvvvee | wovrerens 17,400.000 | ...ocvvnnvens 440,134 | oo XXX | 851,878 | s [ 0 451,678 L,
852891 10 0| STANCORP FINANCIAL GROUP........ccocoues | e 09/03/2010| SANFORD... ....3,350.000 .128,057 102,051 (21,758) 113,555 L.
880770 10 2 |TERADYNE INC .1 08/09/2010| SANFOR ..16,400.000 .180,786 ..128,760 (21,474) 151,730 (L
902494 10 3| TYSON FOODS INC 08/19/2010{ SANFORD... ....1,100.000 ..17,942 , LD13,497 | 2,789 2,789 16,286 L.
913017 10  9|UNITED TECHNOLOGIES CORP........cccoceo | e 07/22/2010| MORGAN STANLEY.......cccoccvunr | wovverenen 25,000.000 | ........... 1,740,088 |........... ) .0 T I 1,573,103 | .oocvveeee 1,735,250 | ... (182,147) | ovvoevierirncenens [ v | v (162,147) | cvvreverreiiens | e 1,573,103 [ .o | I
92343V 10 4 |VERIZON COMMUNICATIONS........cccovuvevns [ wrne 09/02/2010| RETURN OF CAPITAL......cccoovvee | corrmrrmremeenseinneinnnes | cereerennen 944,732 [ XXX | e 944,732 | .........853,278 | ... 0 944,732 L
95082P 10 5|WESCO INTLINC....covvveerirereririirinirirerins | e 07/20/2010] SANFORD.........cvvorverrieerieriinins | cererirenens 2,500.000 | ..ocooreerrrn89,360 [ oo XXX | e 70,018 | (360) (360) 70,018 | E
962166 10 4 |WEYERHAEUSER CO.....c.coeconivvmeineriinins | e 09/01/2010| FRACTIONAL SHARE...........oocoo. | covvvrnrernerineens 3.000 (38) (38) 34 L
966387 10 2| WHITING PETE CORP NEW.......cocoovrvvverns | o 09/17/2010[ VARIOUS........oovvereririrrireriininns | cvrvrrennns 8,550.000 153,618 | ....... (62,345) [ ..o | e | e (62,345) 647,724 L.
976657 10 6| WISCONSIN ENERGY CORP.......ccccomuvernes | e 07/16/2010| SANFORD BERNST.......cccrveve | worrerrrnens 3,225.000 | c.ovrreeerrn 171,050 [ oo e XXX | i 128,758 | e 125,821 | ....... (31,494) | oo [ e | e (31,494) 128,758 | oo | e 42,292 | ...... 42,292 | ........ 2,580 |...... XXX | Lo
98385X 10 6|XTOENERGYINC s [ 06/28/2010| MERGER.........ovvemerenrinriierinns | cerirns 458,750.000 | .........16,413,703 | .....cc.. XXXortrierr | 216,413,703 | ... 21,345,638 | ..(4,931,935) | coooorvverieriiens | e (4,931,935) | oo | e 16,413,703 0
G7945M 10 7| SEAGATE TECHNOLOGY PLC......cccocovuvres | vonee 08/05/2010| INSTINET CROSS.........cvomrverns | v 44,900.000 | .............560,531 | coooerccce XKX v [ 027,379 | 816,731 | ..... (189,352) | .vvvverrerrernns [ weverierierinnin | e (189,352) 627,379 | oo | e (66,848) | ..... (66,848)
Y2573F 10 2| FLEXTRONICS INTL LTD.....oevevrvrerrrrrernens [ o 08/02/2010 BNY BROKERAGE..........cocoonevve | verirens 150,000.000 ..396,208 | ..... (257,454) | ..o [ v | s (257,454) 675,373 | .evverierirnes [ e 271,786 |..... 271,786
008474 10 8 |AGNICO-EAGLE MINES . | 07/07/2010{ RBC DEXIA 100.000 0 6,357 ..(408)| ..........(406) | ..
046903 10 0 |ATHABASCA OIL SANDS TR . 107/07/2010) VARIOUS.........coovvvirrrerirerirniens | v 67,400.000 [V RPN ISR 1,123,580 | ...ovevvvrrirnne ..(324,890) | ...(324,890) | ...
063671 10 1 |BANK MONTREAL QUE.......cccoomevrmmrinirnnes A.. | 08/27/2010| VARIOUS 25,700.000 | ..o 1,480,431 [ v XXX | e 1,612,505 | i [ e 0 [ oeveererneeienne | e 1,612,505 [ ..oovreernninne ..(132,074) | ...(132,074)
067901 10 8 |BARRICK GOLD CORP........ccocoirirrrirerians C.. [07/07/2010{ SCOTIA C.....ovvvevrrrrrrerirerinrees | v 1,100.000 | ..coovvverr 49,544 | it XXX | e 89,180 [ e | e 0 49,180 364 364
136069 10 1|CAN IMPERIAL BK OF COMMERCE.......... C.. [09/15/2010{ CS FIRST......coovvvrerrrerrmerrrerirenes | v 6,500.000 | ...ocvvnnens 485,327 | oo XXX [ e B43,490 | s [ 0 443,490 | oo | e 41,837 | ...... 41,837
136385 10 1| CANADIAN NAT RES LTD C.. |09/10/2010] VARIOUS.........ccoveriirervrircirerns | cervrienns 91,200.000 ..3,112,898 (939,659) 2,502,836 | ...coooververins [ e 610,062 |..... 610,062
13642L 10 0| CANADIAN OIL SANDS TRUST C.. [ 08/25/2010( VARIOUS. 51,300.000 ,278,099 ..1,067,787 (196,371) 1,297,940 | | e (19,842) | ..... (19,842) | ..
450913 10  8|IAMGOLD CORP. . 109/10/2010) VARIOUS........ccooveenrieircrirnren | s 50,700.000 919,352 950,888 | ....... 226,187 21,562 950,888 | ...ovcreeriies | e (31,536) | ..... (31,536)
559222 40 1 |MAGNAINTLINC.....ccoooverimreniiriinnirerins C.. [09/16/2010{ CS FIRST.....ccovverrreerrmerirerirenes | v 6,400.000 | ...cocovneee. 510,39 |............ D 0,9, SO ISR 463,677 | ..o [ 0 463,677 | oo | e 46,719 | ...... 46,719
56501R 10  6|MANULIFE FINANCIAL CORP  .............. C.. [09/28/2010[ VARIOUS........ccovverrrimerrerireres | ovreennd 67,100.000 | ....cocvvnee 903,765 | ............ ) .0 I I 1,244,285 | ........... 1,297,043 | ...... (52,758) | ..vvvvereerrrinns [ e | v (52,758) [ ..vereervrines | ervrrernnes 1,244,285 | ...cooovvvrnnnne ..(340,520) | ...(340,520)
780087 10 2 |ROYAL BK CDA MONTREAL QUE.............. C.. | 08/27/2010] VARIOUS..........coovviirerrririirerns | cervrienne 33,300.000 | ...coceene 1,701,147 | .o D 0.9 SO 1,679,182 | cocvorrenn 485,040 | ..... (138,198) | ..o [ e | v (138,198) | .oovvvvvrrees | e 1,679,182 | oo | v 21,965 | ... 21,965
866796 10  5|SUN LIFE FINANCIAL SVCS CAN . 108/19/2010| VARIOUS.... +.7,300.000 | ..o 183,522 | oo XKX s [ e 219,796 | ... 220,825 | ..o (072 N ISR RN (1,029) 219,796 | .ocvverrvvnns | e (36,274) | ..... (36,274) | ........ 7884 |.... XXX... | L....
867224 10 7 |SUNCOR ENERGY INC . | 09/15/2010| PETERS. ..16,000.000 | ..coeeeren. 537,418 | oo XXX [ e 527,883 | s [ 0 527,883 | .oovevverierens | e 9,535 | ... 9,535
8676EP 10 8| SUNOPTAINC......cooovvvrrririrnnieirisieiieinns C.. | 08/17/2010| BNY BROKERAGE............ccccrmvvns | vervrnae 342,700.000 | ...ocvoeee 1,893,302 | ...ccoouvee D0, SO R 538,039 | ....c...... 1,151,472 | ... (613,433) | oo [ | v (613,433) 538,039 .1,355,263 |..1,355,263
884903 10 5| THOMSON CORP......cccovvvrerirrerrerrrirniris C.. [09/28/2010[ VARIOUS........c.covvermrrrrerrrvrinerns | v 4,300.000 | ..oovvrerenne 157,913 | oo ) .0, SO IS 153,080 | .ovvvrvrnnne 145,985 | .......... 7,095 | oo [ v | e 7,095 153,080 | .cvvvvercrrinns | e 4,833 | ... 4,833
891160 50 9| TORONTO DOMINION BK ONT.........covvvenee C.. [08/25/2010{ CS FIRST.......ovverrrmrrieerrerirenes | ovvireiinns 2,000.000 | .oovvvnnens 137,769 |..ovevenee. D . O ISR 142,743 | oo | s 0 142,743 | oo | v (4,974 ....... (4,974)
960908 30 9 |WESTPORT INNOVATIONS INC C.. [07/29/2010| LAZARD FREZES..........ccc.oon.... 30,600.000 .584,080 354,348 | ... 29,354 29,354 383,702 [ .ovververrvrens | e 200,383 |...... 200,383
Y0017S 10 2| AEGEAN MARINE PETROLEUM R.. 1 08/12/2010] SUNTRUST. N 40,400.000 621,737 110,192 | ... (425,008) (425,008) 685,184 [.ovoevrieriians | e (63,447)] ..... (63,447) | ..
9099999. Total - Common Stocks - Industrial & MiSCEIlaNEoUS...........o.eirriieeisrirsrinines .88,332,209 |........... XXX vverers [ s 77,382,524 | ......... 73,098,386 | (21,123,357) | ... (21,123,357) | oo [\ 77,377,389 | oo 0 110,954,819 |10,954,819
c Stocks - Mutual Funds
922042 86 6|VANGUARD PACIFICETF .. | AAAAA |09/14/2010|GOLDMAN () ISR IO 400,000.000 | ......... 20,971,105 | ...ovvnvee XXX ovvven | v 17,528,000 | ......... 20,528,000 | ..(3,000,000) | ....vvvrvrererrinres | errrererirernins A.A.(3,000,000)| AAAAAAAAAAAAAAAAAAAAAAAAAAA 17,528,000 ’ .................. |A.3,443,105 |.A3,443,105 | ..... 568,400 ‘ ...... XXX ‘A .......... ‘
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | B.JAC.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
9299999. Total - Common Stocks - Mutual FUNDS........c.couiiimniiiinniissiisniens 20,971,105 |....ccooeu D S 17,528,000 | ......... 20,528,000 | ..(3,000,000) | ....ovvrerirennnt (V)] IR 0 | ...(3,000,000) | ..oovvrnveee 0 [ i 17,528,000 | ...cocoonnnd 0 |..3,443,105 |..3,443,105 | ..... 568,400 |...... XXX... | .XXX....
9799997 Total - COMMON SOCKS = PaAMt 4.......ceiieririiiieieie ittt | cneens 109,303,314 | ...cccvonus O S 94,910,524 | ......... 93,626,386 | (24,123,357) | ..ovvovrrrnrinns (V)] [P 0 | ..(24,123,357) | .cooovvvrns [V I 94,905,389 | ..cooovirnnnn 0 14,397,924 14,397,924 |..1,280,214 | ..... XXX... |.XXX....
9799999. TOtAl = COMMONM SEOCKS. ...ttt bttt | seniaa 109,303,314 | ..cocvenes DO S 94,910,524 | ......... 93,626,386 | (24,123,357) | .ovvovrrvriinns (V)] [ 0 | ..(24,123,357) | .coovvvrnnees [V I 94,905,389 | ..cooovcnnncn 0 14,397,924 14,397,924 |..1,280,214 |..... XXX... | . XXX....
9899999. Total - Preferred and COMMON SOCKS. ...t et nessnnssnsnns | cvesens 109,303,314 | ..ccovenus S 94,910,524 | ......... 93,626,386 | (24,123,357) | .ovovvrvirinns (V] [ 0 | ..(24,123,357) | .cooovvvrnnees 0 ] 94,905,389 | ..o 0 14,397,924 14,397,924 |..1,280,214 | ..... XXX... |.XXX....
9999999. Total - Bonds, Preferred and Common Stock IO I 318,032,989 |........... ) 9.0 S I 299,784,186 | ....... 217,208,054 | (24,015,424) | ......... (83,129) | .ovvvrvernene 0| ..(24,098,553) | ......cconu.. 0| 299,592,458 | ............... 0 118,440,531 | 18,440,531 |..7,588,518 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....7.
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Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B
NONE

Sch. DB-Pt D
NONE
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Statement for September 30, 2010 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
BANK OF AMERICA (OPERATING).... . HARTFORD, CT. 2,340 [ s | e 1,374,880 808,072 830,945 | XXX..
BANK OF AMERICA (LOSS PAYMENT). HARTFORD, CT. (8,021,976) | .........(11,262,380) XXX..
BANK OF AMERICA (A/P CDR).. HARTFORD, CT. ..(4,021,674) | . 2,561,073) XXX..
BANK OF AMERICA (PAYROLL).... . HARTFORD, CT XXX..
BANK OF RI PROVIDENCE RL...couvvverneriiinnrreiinnes | coveereernnennenns | eevsmereesinnenens | eevrssensssssnsssssssnenses | sevssssmessssssnessssssnenees | svessneenes 1,015,271 | oo 1,016,161 XXX..
JP MORGAN CHASE NEW YORK, NY ..ooovrvviirmrrniineniisinneenes | covevressnsensenns | sevsnmenseisnnenens | cevvssnsssssssssssssnsesses | eevssssneesssssnessssssenses | sesssneeses 1,708,680 | ..oooooveeee 1,724,187 XXX..
JP MORGAN PRIV EQ-M.STANLEY........ccooevvvrirrmmrrreerns NEW YORK, NY..ooovvriirrnrineniinnennes | ovvevresssennenns | e 0.150 128 [ oo | s 4,605,678 | ... 4,808,404 XXX..
NORTHERN TRUST DDA 52507.........cccccccenuerrevrnecnenen. CHICAGO, L v 16,232,310 | oo 3,061,400 | ....coo..... 1,689,032 | XXX..
ROYAL BANK (RES ACCT).....cvvvvrverrenricrsssrressnenneenns TORONTO, ON, CAN.......cvmmrrvrirmmnrnris | cevverrssnnieiens | cenveveenes 0.250 8,998 1,000 | v 7,613,039 | .......... 31,879,600 | .......... 18,400,814 | XXX..
ROYAL BANK (USD ACCT)...ccvvvummmrrrvemmerrisnsennesnenees TORONTO, ON, CAN 0.129 1,631 456 2,499,770 8,383,845 | .......... 10,413,475 | XXX..
ROYAL BANK P/R ACCT)....covvuurveemmnerneiirsrerianseneenes TORONTO, ON, CAN (608,312) | XXX..
ROYAL TRUST TORONTO, ON, CAN 662,400 XXX..
TD BANK (GENERAL ACCT)....coouvreermmrrersnereesenernenes TORONTO, ON, CAN 0.750 7,439 1,495 | o 4,827,832 | ............ 4.830,243 | ............ 4,833,320 | XXX..
0199998. Deposits in.....4 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepPOSItONIES..........vveurrerurrersrrerereesereens XK e [ e XXX 168,380 (39,054) 242,545 | XXX..
0199999. Total Open Depositorie: 0,0 S XXXeoenee 20,536 2,951 28,002,190 | ......... 43,311,805 | ......... 44,392,744 | XXX..
0399999. Total Cash on Deposit. XXX 20,536 2,951 28,002,190 | ...o...... 43,311,805 | ......oou 44,392,744 | XXX..
0499999. Cash in Company's Office. o XXX . s XXX 8,393 9,123 8,501 | XXX..
0599999. Total Cash [ 0,0, S o XXX........ 20,536 2,951 28,010,583 | .......... 43,320,928 | .......... 44,401,245 | XXX..

QE09
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Statement for September 30, 2010 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
U.S. Government Issuer Obligati
CANADA GOVT. | ........... 09/02/2010 0.691 12/09/2010 850,000 1,607
0199999. U.S. Government Issuer Obligation 850,000 1,607
0399999. Total - U.S. Government Bonds 850,000 1,607
All Other Government Issuer Obligations
CANADIAN T-BILL. .1 vvtttevvissseeeessseesesssessssseses sttt | bosrenenes 08/17/2010 0.630 10/28/2010 299,861 233
ONTARIO PROV CDA ...t tetteeteesssseeses1s4008114 8144811818111 8111111181 | cnsesssses 08/30/2010 0.710 11/24/2010 699,266 435
0499999. All Other Government Issuer Obligation: 999,127 668
1099999. Total - All Other Government Bonds 999,127 668
Total
7799999. Subtotals - Issuer Obligation 1,849,127 2,275
8399999. Subtotals - Bonds 1,849,127 2275
Sweep Accounts
HBSC SWEEP.........otvutsueeietssaee st esss ettt 88848848t snnnnns | coviiinens 06/30/2010 0.329 5,043,540 21,976
JP MORGAN INTRADAY SWEEP PRIME INTS"L.....ourvvvevmeevierinesssssasessssssssssssssssssssssssssssssessassassssssssnssssssssssssssassssssssassssssssssssssssassssssssnsssssssssssssssssssssssssssssssssssssssssssssssssses | vosmeeesses 06/30/2010 0.150 101,520,751 93,762
JP MORGAN END OF DAY SWEEP........ccuttiuuusstisisssietisssseeessssseeeessse s ss b4t | cessscnnnes 06/30/2010 0.150 21,922,921 12,041
8499999. Total - Sweep Accounts 128,487,212 127,779
8699999. Total - Cash Equivalent; 130,336,339 130,054
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