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Annual Statement for the year 2010 o e IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Amlunt Percezntage Amgunt Perc:ntage
1. Bonds:
T ULS ArBASUNY SECUMLIES........vuvicveivescictii ettt bbbt bbb bbbt s st esae s snsns | eevessesansas 8,828,773 | .oevevrverenn 54 | .. 8,828,773 | coovvverernnne 54
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEINMENT AGENCIES. ........vvuvererieiierireieiseeinseseeesessssesessesssssssssssssssssssssessessssssessessssssessnsss | seessnssnssnsssssssssnsnses | sesssesessesens 0.0 [ [ e 0.0
1.22 Issued by U.S. government SpONSOred @QENCIES.........cccvurveuerrernsieiessssseesessesssssssssessssssssessssssssssssessesss | cossesssesans 4,589,686 | ......ccoo.... 2.8 [ 4,589,686 | .....cccooonnnn 2.8
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNHES)...........ceeveveveererrererreerrercrnnes | e 570,780 | .coevverene. 04 | 570,780 | ccvvverennnd 0.4
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general OblIgations.............couurierrirrnininieeeseneseesreeenssees | ceeeeneneseessnsesseenes | eeeseeseensenns 0.0 [ [ e 0.0
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ | .....c.cc.... 1,100,000 | ...cccovvrnnee 0.7 | v 1,100,000 |...ccovunenen 0.7
1.43 Revenue and assessment 0bliGAtioNS.............ccccveviriveieiicieiee ettt ensesens | envererns 2,527,436 | ...cccovvnee 16 | 2,527,436 | ...ccoeveee. 1.6

1.44 Industrial development and similar obligations
1.5 Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA ...ttt ses s | eevessesaeseens 500,063 | ..ccovvvrnee. 0.3 i 500,063 | ..oooevnnnead 0.3
1.512 Issued or guaranteed by FNMA and FHLMC..........cooeiiicreeeeceeesesieeseesessssese s sesasssssssssenns | covvevennns 14,145,802 | ....ccoeveeve. LI 14,145,802 | ......ooc... 8.7
1513 Al OTNET ...ttt sttt | ersbinnenisnensstnnsnisnns | rensernnenes 0.0 [ oo [ eernreerirneend 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0 VA.........ccooovemereerenneresnceessseesssssssssnsneees | eerseeeenns 9,912,025 | ..oovvvveennen. 6.1 | oo 9,912,025 | ..oovvvevnnec 6.1

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521..........covvnrrnnrnnnninnnnesnniinees | cevnsnsissesssnsnenneens | coveneeessenens (00 [N IS 0.0
1523 Al TN ...ttt bbbt | sessenseeeas 7,997,005 | c.ooocveennnn. 49 | 7,997,005 | ..oovvrivnnee 49

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

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUrtiEs)...........ccceveevrerrcivereeveieieens [ ceveie 52,159,264 | .....cccoo... 32.2 | 52,159,264 | ......cc...... 32.2
2.2 Unaffiliated non-U.S. securities (including Canada)............cccocueveierernieieiieisieieseese s sessessesessens | cevvevesenns 7,252,569 | ...covvvvren 45 [ 7,252,569 | ....coevnnen 4.5
2.3 AFFiIAEEA SECUMHIES. .....vvrevveerirserirrei ittt ssssse s nsssssssens | sresiesssessienssnennssnees | cevsseressneeens 0.0 v [ e 0.0

3. Equity interests:
3.1 Investments in MULUAI FUNDS..........ccuiririciier s sess st esssesssssssssssnsesssenns | sressesssnssissssessssnees | cevseesssneeens 0.0 [ [ e 0.0
3.2 Preferred stocks:

3.21 Affiliated

3.22 UNGFIlIALEG. ... oottt [ erteeennent s nennnnnes | e (001 TR SRR 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):

33T AFFIIBLEA. v veveeeer ettt es sttt | rineest st st nenes | seeeesssnneeens (00 ST TN 0.0

3.32 UNAFIAIEM. .....cveeereeeerirericeieric sttt esssnens | sresiesss et | cersenseeeeens 0.0 | [ e 0.0
3.4 Other equity securities:

BT ATTIIBEE. . vveooeversriieri ittt | sneneseenens s | o 0.0 [coveereerrrrircrerrees [ i 0.0

342 UNGFITBLEA. .. cvvevoeeeceeieieet ettt et | riseest s sesntnenes | seeeessneneenns 0.0 [ oo [ i 0.0

3.5 Other equity interests including tangible personal property under lease:

35T AFFIIBEA. .o rvvvervtrereeieeets ettt | risnent s sesnt s | seenessneeeeens 0.0 [ovoereemnmerineeeennes [ i 0.0

3,52 UNQFfIIALEG. ... eoovevocereii ettt ettt enstnnnnas | wnsenssnsstsnsssannsnnnnses | seereennnnenans (00 TN ST 0.0

4. Mortgage loans:

4.1 Construction and land development

4.2 AGIICUIUIEL ..ottt bbbttt bbb bbb s bbbt
4.3 Single family reSidential PrOPEILES...........ovrurrierirriris sttt eneas
4.4 Multifamily residential PrOPEIES..........cc.iiueeieieiieeicieie sttt aees
4.5 COMMETCIAl IOBNS........vuuverrirericrierereree sttt bRt
4.6  Mezzanine real €State [0ANS...........ccoriririiriii s

5. Real estate investments:

5.1 Property 0CCUPIEA DY COMPANY........coiviiiieeiictetecte ettt s bbb s e s s s b sssaessssnaens | sessesesssesesineseseseesens
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............| ccevoeveveeieirircrenne,
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)..........cccocvveeeveveerceveeceeen | e
8. CONMTACTIOANS.......ouuveeiiriiri ittt bbbttt | crieninent sttt
7. RECEIVADIES fOr SEOUMHES.........orveeerirericriieric sttt snts | cenens
8.  Cash, cash equivalents and short-term iNVESIMENTS..........c.ccucuirieicec e sessnes | erresesnns 4,410,697 [ .o 2.7 | 4,410,697
9. Other iNVESEA @SSEIS...........veeriireeireirerieceresi s eess sttt nenes | enreeesd 48,182,473 | .............. 29.7 [ 48,182,473 | .............. 29.7
10, TOtAl INVESIEA BSSEES. ... rrerserressaeressseeess s res s ess s s8R Rt | £nneees 162,176,573 | ..ocooveeees 1000 | ........ 162,176,573 | ..oocooveens 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt

4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een

5. Deduct amounts received on disposals, Part 3, Column 15..........cccoceeee... I .. 0 IR B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ouiieeecieieisc ettt sttt b s
6.2 Totals, Part 3, COIUMN 13......oieiceesss ettt s bbbttt

7. Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COUMN 2. ...ttt bbb bbbt
7.2 Totals, Part 3, COIUMN 0. ..o iesssss st ssssss et s st s sttt

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt
8.2 Totals, Part 3, COIUMN ...ttt s sttt

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee

10.  Deduct total NONAAMIEEA AMOUNLS...........c.eviveieicteees ettt sttt ettt a bbb e sa bbb e sttt s b b ae s b et b st b bt es e bes b s saeses st nse st

11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb

5.2  Totals, Part 3, Column 8........c.coocniimmiiniririrnersesseseese e . " 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18..........ccccccoveververcervereereen . N B IR e

© ®©® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 1. oottt
10.2  Totals, Part 3, COIUMN 0. ...ttt bbb

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

12, TOtal VAIUGLON GIIOWANCE........c.cveierieiicie ittt ettt RS8R 8RR R ARt b st

13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt

14, Deduct total NONAAMILEEA GMOUNLS..........c.cvuiieiieiiscieieisse ettt bbb bbb s s sttt

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI..........ciiiieieiieictee ettt bbb s bbb s bbb bbbt

44,658,904

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 2,349,738
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

2,349,738

4. ACCIUAL OF QISCOUNL. ......uveieetictetcie ettt sttt s 42444822824 s RS s R s skt b bbbt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.....ciiiieis et 1,323,152
5.2 Totals, Part 3, COIUMN ...ttt bbb bbb

1,323,152

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

184,600

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes

0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns

48,147,194

12, Deduct total NONAAMIEEA AMOUNLS...........cciviveieicteeie ettt sttt ettt bbb et sa bbb s bbb s b es s b ettt b bbb bes b s saeses s st nse st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes

48,147,194

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuuriuierrerrereeeeiieeereteie ittt esees bbb £t bbb £ bbbt st

107,092,142

Cost of bonds and stocks acqUIrEd, Part 3, COIUMN 7..........c.iireieieneire ittt s et s8££ ARt nen

19,610,297

Accrual of discount

82,971

Ea

Unrealized valuation increase (decrease):

A PAME T, COIUMN 12, ceeeeeeiceeseeees e eesseeees st e f s8££ 88888 (5,642)
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s

4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt

A4 Partd, COIUMN Tttt

(5,642)

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt

320,829

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et

17,223,382

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s

293,812

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13ttt

0

10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e

109,583,403

11, Deduct total NONAAMILEEA GMOUNLS..........c.ovuiieiieiseieieise ettt s st s b8 sttt

12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s

109,583,403
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SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 13,918,522 ...16,396,159 14,120,683 ...13,666,959
Governments (Including all obligations 2. Canada.......cccoeveeeereereeinies | v 570,780 | voveereeeerierean 580,838 | .ovoveerereieies 572,106 | oo 575,000
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. Totals.....oooversrrsrinirissinns | v 14,489,302 | ..o 16,976,997 | ..o 14,692,789 [ ..o 14,241,959
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. . oveeveiieeieiesniieiisinsinnes | enessessessnsensssessssenssnessessssenes | sessesssnssessensanssnssessanssnssnssnses | sessesssesssssessenssnssesesssnssnssnses | sessessonsssssessessanssssesssnsansssens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooiiirarsriesisnines | o 1,100,000 [ oo 1,064,222 [ ..o 1,100,000 [ ..o 1,100,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 26,585,263 | ...coocorveen. 27,950,599 [ .o, 26,624,620 [ ..o, 26,185,934
Industrial and Miscellaneous, Credit Tenant 8. United States.......ccoevevecvies | coverrieriiennnd 60,156,269 | ......ccoocveernne 64,759,326 | ...covvereres 60,560,525 | ..cocveriian 59,721,047
Loans and Hybrid Securities (Unaffiliated) 9. Canada........ccccoeervevereveenies | v, 1,020,206 | .coovveverererrne 1,130,995 | oo 1,023,730 | oo 1,000,000
10._Other Countries......occeernssreees [ coennniiiissiiinnnne, 6,232,363 | oo, 6,758,064 | ....ccooovriinniens 6,202,739 | ..o 6,250,000
11. Totals.. 67,408,838 67,786,994 ...66,971,047
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......ccesssseessssene | covivniciinne 109,583,403 110,204,403 | ..coooovccviiennee. 108,498,940
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. UNited StAtES......cvvvrrrivirieens [ rrrereiieerieriiinseesiesseiees | conseesisesisssssssessssesssses | e sssenas
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

5,877,536 . 13,051,35 . 13,918,623

Totals

S0IS

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1
3.2 Class 2
3.3 Class 3
34 Class4
3.5 Class 5
3.6 Class6
3.7 TOHaIS. .t

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 ClaSS T.oeveeveceeeveeeeeeeeeesies s ses s ies s ses s sssssssnssessssssas | enssisesisssiesssessssssssessinsss | eevsesssesssesssesssesssesssenssns | seesseessiesseesssssesssssssses | eeveesseessennses 1,100,000
4.2 ClASS 2...ouevevevierieiesesss e siessss s sssssss s ssessss st ssesssssans | sstessnssesesssssssessessesses | nesiessessiesesssssssesessessas | sessesessesses e sies e sienes | sressesess st siens
4.3 ClaSS ...ttt ssesssntns | srtessnssesessssse e ssestenses | nesiessessie st stensas | sersesesses sttt sienes | sresseses st riens
44
45
46
4.7 TOtAIS ...t ssessessssssssnssnsnssssssnssnsanssanes | sessensnsesssensnsenssansensed | sonseenseneesssenssnsnsensansQ | ceesreesssnsenssenssnsssenssnsld | srsessessesssanes 1,100,000

................. 1,100,000

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 ClASS Moo sassannns | erveesseenseenies 5,428,966 | ............... 13,021,107 | coovverrrrnn 4,965,641 | ...ccevvneee. 2,660,005 | coooevvriennne 509,544 | ... 26,585,263 | ....coovrrrrrrnriane 237 | 25,346,803 | ....ccovverrerrerren 236 | 26,585,263 | .....cvvvereeirerreeieneis
52
53
54
55
56
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 ClaSS 1ot ssssssssannns | enssenssensiennes 6,665,226 | ............... 28,863,994 | .............. 20,226,934 | ......ccovveee. 3,836,958 | ..ccvvrrinnnes 1,588,895 | ... 61,182,007 | ..ooovverrrrierirns 545 [ 58,012,973 [ ..covoirrerverrerinn 540 [ 60,213,843 | ...oovvrrrrne. 968,164
B.2 ClaSS 2u..oueeeieeiieiieieiseese ettt sssssanns | entenssenssnstnssnsssssnnsnns | coeeieninsiad 4,550,059 | ...ccoovrunnee. 3,145,596 | oo 873,350 | .o | e 8,569,005 | ....ovveriereiinee 76 | oo 7,952,858 | ...oovveririreieiis T4 | 8,569,005 | ...oovvrrrrrireriiiieiieens
8.3 ClASS 3.erieieieireieie ettt sttt | neesentest s s stent st sestentas [ eeesentesinstessententesensents | steetsensessestne s essentestetaens | srbeseeben sttt nt st eetes | nertesb sttt
B.4 ClasS 4.......ovvuririireireereereessesse s ssssssssens | eeeinesissiesiens 120,226 | ..ocvovvvecrenene 137,294 [ oo | e | s
B.5 ClaSS B...ouevuiviieiieiieeiseies sttt sttt sbsnns | enbestiesbesbs st sssesssensiens | seetseets ettt st | ctseebiesasesst st bttt enstenes | setbest ettt | Hreeet sttt
8.8 ClaSS B.....ccoueeuiereiieiieiieeiesiesiss s ns sttt ssssssseees | snbenisnssnesnssnssnssnseens | sreessess e s s s st senes | ernnesneesnsssnsssnnsensssnssenes | sensens sttt | erseer ettt
6.7 Totals... ...23,372,530 4,710,308 1,588,895 | ....

Credit Tenant Loans
71
7.2
73
74
75
7.6
7.7 TOtalS. ..o

Hybrid Securities
Class 1
Class 2

8.1
8.2
8.3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 Totals

Parent, Subsidiaries and Affiliates
Class 1
Class 2

9.1
9.2
9.3
9.4 Class 4
9.5 Class 5
9.6 Class 6

9.7 TOHaIS ...t
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

10.
10.1
10.2
10.3
10.4
10.5
10.6
10.7
10.8

Total Bonds Current Year

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

Line 10.7 as a % of Col. 6

............... 30,896,327
................. 3,145,596

................. 8,817,174
.................... 873,350

9,690,524
............................ 8.6

1.
11.1
1.2
113
11.4
11.5
11.6
1.7
11.8

Total Bonds Prior Year

Class 1....oooveverrereiinnns

Class 2
Class 3

Line 11.7 as a % of Col. 8

................. 5,088,103
....683,501

.95,000

............... 48,037,906
4,384,874

............... 28,341,018
2,262,112

............... 14,891,833
...622,371

................. 2,934,423

................. 1,461,066

5,866,604
............................ 5.5

...52,422,780

..30,603,130 | ....

.15,514,204

............................ 2.7

2,934,423 |.

12.1
12.2
12.3
12.4
12.5
12.6
12.7
12.8
12.9

Total Publicly Traded Bonds
Class 1.,
Class 2.......ccovvevrerreinnnns

Class 3
Class 4
Class 5
Class 6
Totals.....cccveveririenes

Line 12.7 asa % of Col. B......cocevrvreerrrrrnnn.
Line 12.7 as a % of Line 10.7, Col. 6, Section 10..........cccccerrnnnee.

............... 30,896,329
................. 3,145,596

................. 3,056,723

............. 102,388,408
................. 8,569,005

13.
13.1
132
13.3
13.4
135
13.6
13.7
13.8
13.9

Total Privately Placed Bonds

Class 1
Class 2

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

0

...968,164
..100.0

Includes $.....968,164 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.....

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

3,111,611 current year, $.....377,392 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

R 0 current year, $...

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

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....2,599,694;

NAIC 2§......... 0;

NAIC3S.......... 0;

NAIC4S§......... 0;

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

NAIC6S........

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

.0.
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 ISSUET ODlIGALIONS.......cvoevesveceeeeeeeveece et sssssssssssssssesssaes | svsesssssssssssssssrsnssssssnsins | sossssssssensns 5,643,707 | cooveverrnenn 5,619,280 | .coovreenee 1,197,489 | ................. CRYACL KT — 13,418,459
1.2 Single Class Mortgage-Backed/Asset-Backed Securities ....233,829 ..22,722 ...500,063
1.7 TOtAIS e ovee ettt sttt neensnnans | ereessnsensassenes 158,740 | ................. 5,877,536 1,220,211 13,918,522
. All Other Governments
2.1 ISSUET OBlIGAtIONS.......oevieeieiieieieieteeee e sssesse s | sressssessesissessessssssssssessens | seesssssssesesinaes 570,780 | cvvevveerererieeierieresenees | coverrnssesessssensssssens | v | cssesieissiesenns 570,780
2.2 Single Class Mortgage-Backed/Asset-Backed SECUMHES...........ccouevvewe [ covreerreiieieieieiesieiieiens e ssssssssssens | cevesisssssesisssssessssssesssns | seesessissssssssesssssssesssssnss | seesessessssssessssssssessssenss | sressesesssssssesessssesseses 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 DEAINE.....ooeeeeecee et sesess st saessessssssesssnsns | erviessessessnsssssssssssssassans | sersessessssssesssesssssessissseses | sressessiesssssessensessessensnss | svessessenssessesssnsssssesssnes | svsessesseessssssssenssssessanes | sevsessesseesaessesseseesanes 0
2.4 OHNBI ...ttt essss s ssns | sesessesissses st estessas | seesesiessessesesssste e ssenes [ sresseesessessessesestessesens | sressessesessesssessstessanes | sstessissessessessesessensenns | sestessieseses s esinns 0

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......cvvvvrercirciieriseieiesissie et
Single Class Mortgage-Backed/Asset-Backed Securities...............c......
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEFINEM. ...t

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

Defined....
Other...
Totals...

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

ISSUET ODIIGAtIONS........cvuivieeiecictece et
Single Class Mortgage-Backed/Asset-Backed Securities..........cc..cc....
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

1.100,0

i 1.100,000 [ ..

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

1SSUET ODIIGAtIONS......oocveceieeiecicteee et
Single Class Mortgage-Backed/Asset-Backed Securities...............c......
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

.................... 555,164
................. 2,209,097

................. 2,627,434
............... 14,145,804

................. 1,232,597
............... 14,192,372

................. 2,627,434
............... 14,145,804

5.5 DEfINEA. ...ttt 1,727,441 | o 1.5 | 1,732,006
5.8 Ol ...ttt stentns | eeriessenssssessentessssssentaneas | e cererreereeresseseesseensensens | eersessssesssnsssensasees 0 0.0 [ | e
5.7 TOtAlS ..o seensssssssesnesnsnsssssenssnssnsessssnsnse | ennsrrnsenneens D, 428,900 [ covrenennnnn 13,021,107 | ...............4,965,641 | ...............2,660,005 | .................. 509544 |............... 26,585,263 | ..ooovveeriieeenennnn237 [ 25,346,802
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

9.7

TOHAIS .ot

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations.........c...coevvevemrverreerresissiennens 4,749,907 ...30,231,590 | .... ...21,650,927 ...3,790,208 1,588,895 | .... ..62,011,527 | .... 55.3 ..57,400,692 | .... .535 (.. ...61,043,363 ...968,164
6.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES........co.vuveriins | vererrerieieriesiseiieissiess [ e [ s | s | sresissssesssssssssesssess | sossssnssssesssesesnns (VN R 0.0 | oo | e 0.0 | oo [ e,
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEIINEA......cveierecieessree sttt ssesssssessensnnsns | sesessessssssesessssssssessensas | sersessessessessessessnsessenes | sesssesessensesssesestenssnsens | sressessesessesssnssnssensanss | srsessessessensnssnsessenssnss | sessessssesenssesessnes (VN R 0.0 | oo | coererneesennn 0.0 | oo [ e,
B.4 OHNEI ...ttt stestns | eveesbessesiesans 120,226 | .covirerrenne. 137,294 [ oo | e | ceviessssssessse s sens | ceveesiessessssaens 257,520 | ooovererereeiian) 0.2 | oo | e 0.0 | e 257,520 | .oooeveeereieieeieeieieia
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEAINE......coeiieeeeceeeeeec ettt essnaens | erverieeienins 1,262,775 | oo 1,591,317 [ oo | e seseeieeienieens | ceveeiee e eseessessenns | eeveesieeieesas 2,854,092 | oo 2.5 | e 3,532,338 | overeeeeeee 33 | e 2,854,092 | ..ooooeeeeeeeeeeeeaa
8.6 Other.....ovecveeerertceseese st ess s essenssnsessensens | essssssssssssssans 652,544 | .o 1,591,146 [ .o 1,721,603 [ .o 920,100 | .oviersririeiersserniens | cereesrsesnens 4,885,393 | .o o 5,127,801 | oo 4.8 | s 4,885,393 | ..o
B.7 TOtAlS ...ttt entennas | fesressassiesaen 6,785,452 | ............... 33,551,347 [ oo 23,372,530 | .o 4,710,308 | ............... 1,588,895 | .............. 70,008,532 [ ..o 624 [ .o 66,060,831 [ ...oovoiiciians 61.5 |, 69,040,368 | ....ccoeounvnn 968,164
. Credit Tenant Loans
7.1 1SSUET OBlIGAtIONS........cvvervecvicierieieese et nbes
7.2 Single Class Mortgage-Backed Securities...
T7 TOHAIS. .
. Hybrid Securities
8.1 Issuer Obligations
8.2 Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 DEIINEA......cveririce ettt ssestss s ssessnnsns | sesessessnsssesesssssssessensas | sersessessessesessesssnsessenes | sesssessessessesssesessenssnsnns | sressesssesessesssessssensenss | srsessnssessessesssnsessesssnss | sessessissesess s (VN R 0.0 | oo | coereerneesennin 0.0 | oo [ e
B4 OHNBI ..ottt stesses s ssesans | eesesiesseeses st s s stestas | eesesiessessesessestes e ssenes [ srenseesessestessssestensnsens | sriessessesestesseesessessenes | artessessessessessssestestnns | sestessessesiess s esaees (O TR 0.0 | oo | e 0.0 | oo [ e,
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEFINEA.......oieieeiccee ettt ssssens | ceesessessssiessssssessesessessens | seresessessessses s ssssstens | sesesessessesessessesesssessens | seseesesssssesesestessessessnss | seesestessesesessess s s estenes | ereseesesss st esaenas 0
8.8 OHNEI ...ttt ns e ess st enssnssessensens | sesessesssssesasssnssessessenss | seesensensenssesensanssnssessenss | srensessessenssnssnsensenssnsons | ersensensesonsensenssastensonss | ansensensessensansnsensensanes | tessessissessensesssssessanes 0
8.7 TOtAIS... ..ottt b ettt enasaen st | sressssesssessstanssstantan {01 O (O (O [0 PO (O (O 0.0 | oo (01 PO 0.0 | oo [0 0
. Parent, Subsidiaries and Affiliates
9.1 ISSUET ODlIGAtIONS........coviveciciericcicieies ettt sessessenes | cevessessisssesssssssessssessns | ceesessessssssesesssssssessesss [ sesssssessessssssesessesssssess | srsessssssessesssssssssssesssnss | sssessesssssesssssssssssesssnss | sessessssssssesssssessessnes (VN R 0.0 | oo | e 0.0 | oo [ e,
9.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES..........vvrurrrree | reveerneeneirieiineinrineineens [ e s | cenrineieesssnssssssessnees | serneenssesssssssssssssessnees | sesenesssesssessnsssssessnnes (U R 0.0 [ | e 0.0 [ [ e
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 DEIINE......couiictcieeeec ettt siesssntns | eeviessessessssessessessesaesias | eetesiessessssessestes e ssenes [ sressessiesssssessessstessnsaens | sriestessessestestessestessenss | srtessessessessestssessestnss | sestestssesiesses e sesaees (0 [ 0.0 | oo | e 0.0 | oo [ e,
0.4 OHNBI ..ottt es s sssssss s s ssesssssssssnsanns | ervessessessessssssssenssssassaas | serseeseesssssenssesssssssesseses | sressessnsssssessensessensansnss | svressessenssessessenssssesssnes | svsessesseessesssssensessessanes | sevsessessesaessessesaesanes (0 [ 0.0 | eooeeeeeeeeeeeeeeeeereesees | eveereeeeieeseneei 0.0 | oo [ e,
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
9.5 DEFINEA......cviiirieie ettt ssessnnsns | sesessessnssesesssssesessensns | sersessessessesessesssesessenes [ sresssesessessesssesestensnsens | srsessessesessesssessstessanss | srtenssssessessnssesessesssnss | sessessesesens s (VN R 0.0 | oo | e 0.0 | oo [ e,
9.6 Other...
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 as a
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11

Total
Privately Placed

10.

10.1
10.2

10.3
10.4

10.5
10.6
10.7
10.8

Total Bonds Current Year

ISSUET ODlIGALIONS......rvvvererrereireeeresrisessseeessessss s ssessessssssesssssenenns
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA. ..o s

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

Line 10.7 as a % of Col. 6

................. 4,749,907
................. 4,455,915

............... 36,446,077
................. 7,048,072

............... 27,825,371
................. 2,293,569

............... 7,602,457
.................. 806,122

............... 79,628,200
............... 14,645,867

............... 78,660,036
............... 14,645,867

...968,164

e, 0.9

1 Issuer Obligations,
2 Single Class Mortgage-Backed/Asset-Backed Se:

11.5
11.6
1.7
118

Total Bonds Prior Year
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

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

DEAINEA. ...ttt
Other...
Totals.....ccoveverirrienes .
Line 11.7.a5@ % 0f COl 8.

1,434,894
3,791,157

.................... 276,710
....363,843

33,144,967
................. 7,656,214

22,967,762
................. 2,602,855

................. 1,622,912
2,322,275

13,383,827
.................. 867,618

2,867,717

73,799,167
14,960,000

................. 5,264,344
...5,127,801

72,838,101
14,960,000

................. 4,764,346
. ..5,127,801

961,066

5,866,604
............................ 5.5

30,603,128 [ ..

105,880,075 [ ..

12.

12.1
122

12.3
124

12.5

Total Publicly Traded Bonds

ISSUET ODlIGALIONS......ceveecereireereieieiseeseesees s sssenenn
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA. ..o s

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

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

................. 1,131,791
.................... 120,226

................. 6,069,816
.................... 137,294

............... 78,660,036
............... 14,645,867

................. 8,184,584
.................... 257,520

............... 72,838,101
............... 14,960,000

............... 78,660,036
............... 14,645,867

................. 8,184,584
.................... 257,520

13.

13.1
132

133
13.4

13.5
13.6
13.7
13.8
13.9

Total Privately Placed Bonds
ISSUET OblIGALIONS......couvvreciiciiesicseseses et
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA. ...t s
Other....
MULTI-CLASS COMMERCIAL MORTGAGE-
ASSET-BACKED SECURITIES:

DEFINEM....... v
Other...
Totals.....ovvveriiriienns
Line 13.7 as a % of Col.
Line 13.7 as a % of Line 10.7, Col. 6, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value December 31 Of PrIOF YEAI..........ovuiuriereerireineireisesseeseee it iessesssstssssessssessssssssessessses | sevsesssssssssessessessssssessesssssssssessassans 249,000 | ovoeeeeeeeieee e 249,000 | covveivireiieieieeete ettt sssnns [ estees ettt ssesaes | setestes et ettt bbb aen
2. Cost 0f Short-term INVESIMENES ACAUITEA. ........evuriierirririeiireisrisiie sttt st st st ensansns | sesessassssssessessesssnssessenssnssessessenssnssessensanens 0 [ oottt | seres et ettt et s et bensens | Shenaesaetet s st et e st ettt s st n s st ses st essesas | esteseetstes et a s s et s et b st neenaes
3. ACCTUAI OF BISCOUNL.......oovvvvrirreessriresi st | etnt e s e 0 [ [t nss s | et | et
4. Unrealized valuation INCrEASE (ABCIEASE).........eiueiueireiiieieieieessiseeisstesse ettt s st ss bbbt s b b s s sse st nsessesns || stestessesssessesse s st ass e s st en s s ben s s bt ensns 0 [ ettt | vttt ettt s s bensens | Sbestesae bt st s st et s b e bbb s s s s bt n s st en s s | entetseb st sttt ettt an
5. Total Gain (I0SS) ON QISPOSAIS.......cuuvurerrerrirrereeeeseeseeeeeeseeseeeseeeaseessseeeseesesessesessess e s ssessess s eesestenssessessessssasssessassanssnssns | oessessossssessssassssssssessastnesessessanssessessssnnes 0 [ oottt | vttt bbbt enaens | Shetaebae bt bbb st bbb s e b b s st st stessesas | ebtesies st sttt s e bbbt ne s
6. Deduct consideration reCEIVEd 0N QISPOSAIS..........c.cueveeieiiiieeieieisete ettt s bbb s s ss s s tessssssens | cressessssessessessssssessss st es s s snsssees 249,000 | cooeveeeererereeeee e B2 0 I O U
7. Deduct amortization Of PIEMIUM............cc.ccviiieiiicteee ettt ettt b sse s bt s sesasssssssessnsnns | ertessssssssssssesnsssses e s s sesses s s ssssesassnsanee 0 [ ottt sns | et b et s s sssnetes | Sbebeereses et b et et et b s st s st b s aebe s s aesnae | netebeset ettt e bbb s et et a bbbt s et aeans
8. Total foreign exchange change in book/adjusted Carmying VAIUE.............cceviueieiieiisiscics et ssnies | cvesssssssess st 0 [ e | ettt sensens | Shentese bbbttt s e b et st nses s | entetse s st s sttt ettt an
9. Deduct current year's other than temporary impairment reCOGNIZEM............ocuiureirnrerririnereieeseeneiseeseeseesesessseeseeseens | ererssse s iessns s ses st sss s 0 ettt nsrsses | eereetestesi st esses s bt es e sesssssesses st entensesntanaess | Shsiessstistonsessctestens et et st s sesset st essessessnsentetas | estetietstesses et et en e s eh st es sttt en bt neen s
10. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-6-T+8-9).......ccovrrrrrrimrrrirninrneinreneesnsiseesnins | ceeensinsiesssssss s ssesssens L0 RN L0 USRS O | oo 0 [ oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oiiiviiiiiiiiiiicsseseciessisesessessessssssssessssessesssnes | coomsesissessosssssssnsssssssssssssssesesensessesanssnsns 0 ] oo 0 ] o 0 ] oot 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI12, SI13, SI14, SI15
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI ... sessessesies | coesiesiesissessss st send 0 | oo e

2. Cost of cash equIValeNts ACQUITED............cc.cvucviiivcieiceece et ssssessesenns | sevesssssesessssesaenas 15,195,249 | ..o 15,195,249 | ..ovoveeceeeeeeee e

3. ACCTUAI OF BISCOUNL......voveeeeeririiriiserisi sttt sntens | sbseesseessenss et 4445 | s AA45 | .

4. Unrealized valuation iNCrease (ABCTEASE)........uurururrrrreeeerereineereiesseesseseesssssssssesessessssssssesssssssssssesses | sesessesensssnssnssnsssnsssssesssssessens 0 | oo [ e

5. Total gain (I0SS) ON QISPOSAIS.........cvuririrrireirrieiiise et ss st ess st essssssessessns | sessessssssessessessssssestessssssssessad 0 [ o | s

6. Deduct consideration received 0N dISPOSAIS...........ccvuevcviurieeriiiisiieieie et ssssnsessenas | sevisssssesesissesaenas 12,600,000 | ..ocoovverercriee 12,600,000 [ ..cooovirrrereiireieeeieseeienae

7. Deduct amortization Of PIEMIUM...........ccvrieieiiriees ettt s s st st s e benasses | ersesessssssasssssssesses e sassessssanes 0 | oo resesesses | v

8. Total foreign exchange change in book/adjusted Carrying ValUe............ccceneereererneeneieeneeneeernnineens [ rerseineieessseseiseesesssssseessesend 0 | oo [ e

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ovuevevrierrrerieereeieresesee s e essessesesenes 0 ] [
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccoccververcvrieens | oerrrervereresserenans 2,599,694 | ..o 2,599,694 | ..o 0
11. Deduct total nonadmitted @MOUNIS............ocueuiiirierrerirerreereeresiesiesiesiesiessessessssssesesesesssesesenenens | crssessnese s senesneea 0 [ | cesee et snees
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......coiveviviieiiiieieeeeseeeeessnesiens | eoreressessesssssssesssenas 2,599,694 | ...oovvia 2,599,694 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI16
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Any Other Class of Asset - Unaffiliated
Stabilization Reserve Fund... . | Providence ... IWashington Trust Investors.. ..|06/16/1975 ..49,209,175 .48,147,194 ..1,323,152 R 2,349,738 . 2,278,226
3799999. Total - Any Other Class of AsSet = UNAffiliAtEd...........iiiiieiiiierisiiscissi s arsssssssenssssssssssssssssssesensssssnssssssssssssssssssssenssnssnsenssnsssnsssssenssnssessesssssssnsnsssnssnsnens | avennrnn 84,909,782 | ivienns 49,209,175 | ......... 48,147,194 | ........ 1,323,152 | ..o (184,600) | o0 | i 2,349,738 | .0 | 2,278,226
3999999, Subtotal = UNGFIIBLEG. ... vuerreereiereseiss sttt sbsnnn ettt snnssnsensennsnssnessnssnssnensnnens | enen 44,009,782 | i 49,209,175 | ......... 48147194 | ....... 1,323,152 | ..ooeeee(184,600) | cooovvvvviririennnd0 | e 2,349,738 | o0 | 2,278,226
4199999. Totals.. ..49,209,175 .48,147,194 ..1,323,152 2,349,738 2,278,226
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

U.S. Government - Issuer Obligations

oL

3133XD VS 7 |FEDERAL HOME LOAN BANK.......... FEUTOTTTRSRORN TR [N [FSTRRI I T 978,980 | ... 111.809( ..ovovvne 1,118,090 | ...cooeve 1,000,000 | c.ovvvereeen 983,147 [ s [ e 1,239 06/05/2007 | 12/11/2020
313586 QR 3| FANNIE MAE........ocosiiiiiiceiieirerisssiesiesiseesssssssssessessssssssssssessnns | seveens o e | e 1] e 614,686 | ........ 93.320 606,580 | .... 650,000 | ..ovveereennnB17,851 [ oo [ s 3,166 08/20/2010 | 07/05/2014
31359M  QV 8| FANNIE MAE........cooiiiiiieiiniiieiineiseisssissisessessssessssssssssssesssennes | cviees U ISP B 1] .. ...546,955 | ..... 108.307 | ..o 541,535 | coovvrrriens 500,000 (12,313) 05/19/2009 | 02/21/2013
3137EA  CJ 6 [FREDDIE MAC.......oooirieriiceieieeiesisssiesieseseesssissnssessessssensenens | ooveens e | e L 798,880 | ...... 101753 oo 814,024 | oo 800,000 | ..ovveereeeren 799,177 | oo [ e 297 03/03/2010 | 04/15/2013
31398A WK 4 [FANNIE MAE.........ooiiieerieeieeeseceseess e | e e | e 1 ..823961 | ...... 101791 | s 839,776 | ..covvvcrerns 825,000 | ..ovveerenen824,547 | oo [ e 340 04/02/2009 | 04/20/2012
31398A X3 1 [FANNIEMAE........oioiiieereeeeeeeeeeeesseessssseesseeneessesessssssssessessssseans | oeeees N ST o 1. ..299,937 | ...... 100.653 301,959 | ... 300,000 9 07/08/2010 | 08/20/2013
742651 CY 6|PRIVATE EXPORT FUNDING... OO I o e | e L 553,335 | ...... 110.236 551,180 | .... 500,000 (13,901) 11/17/2009 | 08/15/2013
912810 ED 6| US TREASURY N/B.......coommiirriiieieirniineisesisesesssssssisssssssssesssssins | oevenns | e 1 ....2,655,018 | ...... 139.320 .3,448,170 2,475,000 ..(8,137) 03/28/1995 | 08/15/2019
912810 EG 9| US TREASURY N/B.......oorviereirneiieneioesssiessssesssssssssssssssssssssssssnes | oo L ISP 1 ....2,165,406 | ...... 146.078 775,482 1,900,000 (10,991) 04/12/1995 | 08/15/2020
912810 EH  7|{US TREASURY N/B.......ccovomrrirrreeeresieessieesseessessessesssessesesssssssssssans | envveas o e | e 695,844 | L 139.500 [ ..ovvvnernnens 976,500 | ..oovvcrennens 700,000 | .oveveerrnenB97,558 | oo [ e 153 11/08/1991 | 02/15/2021
912810 FG 8| US TREASURY N/B.......ovirvirrrireeiessiisssiesssssssssssssssssssssssssssnssnes | cvvonns e | e ] 499,883 | L 114.688 ....573,440 ...500,000 2 5.250 [FA....... . 9,915 .26,250 | 06/07/2007 | 02/15/2029
912810 FP 8| US TREASURY N/B.......oirvoereeereeeeeeieeseseeseseesesessesessessssesssnssnen | coves e | e ] . 949,688 [ 116.734 ,167,340 1,000,000 | ... 2957,983 | ..o | e 1,001 [ | reeverneiseiineniens | eerenenen8.375 [, 5.720 [FA o] v 20,302 | covrvrrnns 53,750 | 07/05/2001 | 02/15/2031
912828 HK 9 [US TREASURY NI/B......covriiiriniiririsisinsiesnsssseesssisssssssesssssessensns | seveees e [T 502,013 105.398 526,990 | .... 500,000 | .coovverrirnne 500,924 | ..o | e (481) [ ovvverrrrerersrinins | v | 32375 [0 3270 | ML | v 1,484 | 16,875 | 07/18/2008 | 11/30/2012
912828 HY 9| US TREASURY N/B........oirvoorrerrerieneieesssiessssessssssssssssssssssssssnsnes | cvvenns e | e ] 997,542 | L 105.641 1,000,000 2998774 | s | e 500 . .31,250 | 07/16/2008 | 04/30/2013
912828 KM 1| TSY INFL IXN/B...ooiiiiiirieiisiisiiiesiseissssississnsenss s sssissesssnsssnssennes | ssveeas 2] e B3TBAT | L 105.164 . ..516,700 | ... ..537,472 ..(2,079) | 1,384 | . ...3,221 | 09/02/2010 | 04/15/2014
0199999. U.S. Government - Issuer Obligations............cccverennce: XX e | i 15,840,858 | ........... 13,166,700 | ............ 13,418,459 | ..o [ (41,085) | oo [O P 0 [ XXX | e XK | XXX | s 226,060 | ........... 678,812 |..... XXXewoooo | e XXX..ooo
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities

36202E UM 9| G2 418B.......ooovreeieieicieieieeiee st ssssessessnns | enens w2 ] 1] 199,526 | 108.036 | ....cvvvvrvenen 216,276 | .coocveceinee 200,189 | ..ccovvrirenne 199,567 | .oovvereercreninns | e 523 MON... 07/23/2008 | 04/01/2038
36203W WB 0| GN 381642........coerireerrierineriesieeeeesssissesssssssessessssssssssssssssnsenes | covees 2| i 54,135 | 115.290 59,779 | . 51,851 53,203 [ oo [ e (120) MON... | . 08/11/1993 | 12/01/2021
36205K WE 8GN 393145........oiiirieieiinriserierieeenesississesssssssesssnssssssssssnssennsns | connee | oo | vevensenn | oo | v 34,643 | o, 115.483 40,177 |. 34,790 iBA,880 | oo | e 17 MON... | .... 05/29/1997 | 09/01/2022
36208C 7L 5|GN 447399 s OO IO 2] i 20,747 | 115.416 23,609 | . 20,456 220,651 | oo [ (6) MON... | .... 08/07/1997 | 03/01/2025
36209Q EA 9 GN 478129.......cciiiierieieiierissise sttt | ceeenas 2| | 79,150 | 113.533 90,419 |. 79,641 ...79,283 5 MON... 06/04/1998 | 05/01/2028
36210A VC 8|GN 486711 rrrreeereeee e | oenee | e [ | e i 106,979 | L 110411 | o 119159 | L 107,923 | .o 107,208 | .oocvveveerceniens | e 162 MON... | .... 10/30/1998 | 05/01/2026
362209 JY 5|GN 300979 . . o ) v ,888 | 108.739| ..ccoceevv.....5,882 | oo 5,409 | oo (L R (R (1) MON... | .... 11/28/1990 | 06/01/2020
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities .. 500,738 |...XXX. XXX...

0399999. Total - U.S. GOVEIMMENL.......cvvuiiiriiiiirisiiieriieneienississesssnsesenienes ..14,120,683 XXX...

.

All Other Governments - Issuer Oblig;

135087 ZA 5| CANADIAN GOVERNMENT. . Al | VFE] 173,994 | 103.103 180,430 | v 175,000 | i 172,509 | i | e 193 i [ [ 000023751000 2.490 [MS | 1,282 | 4,156 | 09/02/2009 | 09/10/2014

669827 FX 0| NOVA SCOTIA PROVINCE.......cocisirrrimmesnnmesnssmessssrssssnessssssssssssssses | covenas Al | AFE ] 398,112 | 100.102] . 400,408 07/13/2010 | 07/21/2015
0499999. All Other Governments - Issuer Obligation .. .. o XXX .580,838 .. rererenneaeeD10,780 | o0 352 |0 |0 [ XX [ XXX | XXX | 5,504 | 4156 |..... XXX.oooo. [ o XXX......
1099999. Total - All Other Governments..........cccoceeeceee: [ 572,106 | ... XXX..ooo.e 580,838 | .... 575,000 | ..ooovreiinnnns 570,780 | .ovvoivrrrirriinnnd (O I 352 | s O 0 [ XXX e [ XXX | KKK | 5,504 | s 4,156 |..... XXX [ e XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations

167505 KG 0|CHICAGO ILL BRD ED......cocooeiireiieieeieieiesieiescesieseeiessssesiesssssssnns | covnens O AFE| e 700,000 T66 | oo 649,362 | ...ocvvveriinnne 700,000 | .coooerrirnne 700,000 | .cooveererciriiniierens | e | e | eveennennenennennens | cereeenenn0.038 | 1000e08.030 [ D | i 3,522 | i 50,132 | 09/10/2009 | 12/01/2029

815626 GQ 3| SEDGWICK CNTY KANS UNI SCH DIS [N O ...400,000 ...414,860 ...400,000 400,000 .35,247 | 05/06/2009 | 10/01/2028
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... . 1,100,000 |. ,064,222 1,100,000 | ... ...1,100,000 |........ 0 0 (1 I 0 . 85,379 |..... XXXooven [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . 1,100,000 | ... XXX.oooooe | corinriin 1,064,222 | .ocovvs 1,100,000 | ..o 1,100,000 | ........ 0 0] s [ 0 [ XXX e [ XXX | KKK | i 9742 | s 85,379 |.... XXX [ e XXX
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

49151E 4G 5|KENTUCKY ST PPTY & BLDGS COMMN.........coevverrerrieieresieiernies | veveee O [ VAFE] s 750,000 | ........ 98.548 [ ..coovra 739,110 | oo 750,000 | .coovvcriinne 750,000 | oo | v | e [ eensnnieenninens | veeeenenn0.199 | 108150 [MNL | e 7,69 | ..o 44,111 | 10/28/2009 | 11/01/2029

590545 MC 0| MESA ARIZUTIL SYS REV......cooiirreieeenneeensneesnenesseesssnesssssesesnnes | cevenne I I VAFE | 590,205 | ...... 115.788 | oo 578,940 | .ooovvvrrrnnens 500,000 | .verrrerrser 589,760 | covovevercvirriiins | e (445) | covvorveereirnereinnne | onreeinneeinnneeinnenes | oeeeenen:8.000 | 1000003900 | Jdess | v 15,000 | oovvernreerreeereeens 12/02/2010 | 07/01/2021

59259N ZH 9| METROPOLITAN TRANSN AUTH N Y D..ocvvveiriieieiineiesiieeissinas [ s AFE] 307,640 | 110.308 .330,924 1:300,000 | v 307,511 | s | i (86) [ oovvrerrnerrerrirerienes | eererensenneieeiienns | evirenenn7:336 [ e 7120 [MNL [ s 2,812 | e, 22,008 | 04/23/2009 | 11/15/2039

59266T EC 1 |METROPOLITAN WTR DIST SOUTHN C....coouurvrrrrereeersnrersneesnnes | e | AFE| . 150,000 | ... 103.529 155,294 261 12/16/2010 | 07/01/2040
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

A E

1 2 Codes 6 7 Fair Value 10 Change in Book/Adjusted Carrying Value Interest Dates
4| 5 8 9 13 14 15 17 18 19 21 22
F
0 Rate Current
r Used Year's Total
e to Current Other Than Foreign Admitted
i NAIC Obtain Year's Temporary Exchange Effective Amount
CusIpP g| Bond |Desig- Fair Fair (Amortization)/ Impairment Change in Rate When Due and
Identification Description n| CHAR |nation Actual Cost Value Value Par Value Accretion Recognized B./A.C.V. of Paid Accrued Acquired Maturity
73358W AH 7|PORTAUTHNY &NJ .| FE] .. 175,000 | ...... 101.599 A77,798 ..175,000 ...854 06/18/2009 | 12/01/2024
882756 S2 6| TEXAS ST PUB FIN AUTH REV... A[AFE] .. ...5565,630 | ...... 111.458 .557,290 ..500,000 | .o 555,165 | i | e (465) 1,111 11/19/2010 | 01/01/2016
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . 2,528,475 [ ... XXX 2,539,356 2,375,000 | oo 2,527,436 | 0 | i [CEL) I—— 0 |0 e XXX | e XK | XXX | e 27,732 | oo 76,372 | YOS XXX.oone
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
3128GW  SY  5[FG E92335........ccoverierireeririnirerieneneesssissnssenssesssensssssssssesssnenses | connnee | oo | veveveenn | voneT | v 68,753 [ oo, 107.359 [ oo 71,144 66,268 MON... 02/07/2003 | 03/01/2017
3128K6 7K 0[FG A4B298.........oooeeicerecineiserierisenenissinesssssssenssniseesssssssssssnnsns | connene | oo | vevnsenn | oo | v 324,071 | e 107.192 . MON... | .... 07/13/2005 | 11/01/2034
3128KV MN 2 [FG ABABED.........oooverrerrerierierieresseississesiessiessenssssessssssssnenies | cennnee | oo | vevveein | oo | v 444,770 | o, 109.155 ..440,912 MON...| .... 09/10/2007 | 02/01/2037
3128M4  4Q  3|FG G03231....coouieicrereerrrinrrierierineessnissnsensessenssnsssensssssssnnenses | vevinne oo | ervneeieni [ oo | v 542,702 | e 107.348 591,452 550,967 MON... 11/09/2007 | 11/01/2036
3128M5 UZ  1|FG G03900.........ccouvrinriiniineiienierisnnissiesissisesssnissisessssnssesns | eevnee oo [ eveeieni [ o] v 253,370 | e 106.967 272,555 254,803 MON...| ... 03/04/2008 | 08/01/2037
3128M7 XB  7|FG GO5774.....covvereieenrrerinerirerincensnissrsesiesssensenessssssssosssnenses | vevinne | oo | eevverieni [ o] i 487,877 | e 105.567 | ..oovevnerreens 484,954 | .......ooovvvnn 459,381 MON... | .... 07/12/2010 | 05/01/2039
3128M8 AZ  7|FG GOBO24........cooevereirerineineriesineessnissisessessssensssisessssssssssnenns | eevinne | oo | ervnerenni2 [ oo | 519,108 | e 102.756 | .oovvvnernnens 505,157 | .ovvvrerireens 491,608 MON... 10/20/2010 | 08/01/2040
3128NJ B9 4| FH 1J2024.........coovevneincienicrerinsesnissnienienessensssssessnssns | vevnee oo [ evenieni [ o] v 245,286 | ... 105.673 .248,336 MON... | .... 07/17/2009 | 04/01/2039
3128PQ ZH 7| FG J11644.......cooicicieceenenisssisenesiseessssssssnsssnssssssesssnisees. | eennene |0 | oneeineni | veened [ viiirnennnn.506,080 | e 103.016 512,219 MON... | .... 02/18/2010 | 11/01/2024
3128QJ UC 8 FH 1GT479....ciceicvieneeeriseensissssssiensssssssenssssssssssssssssnses | oovenee | o | verveneeni | vveee | vvriieinnnnnnn 329,753 | e 106.950 349,301 MON... 03/20/2007 | 02/01/2014
31292H VU 5| FG COT527...cruriieceiieineriesinenienissessssssnsensenssesssssssssssessessnes | eovnene | oo [overinen | eoened [ e 425,896 | ooco 107.442 449,618 MON... | .... 04/21/2003 | 02/01/2032
312940 2H 1|FG A92576 ...481,960 | ...... 102.569 481,477 . MON... | .... 06/15/2010 | 07/01/2040
312941 NJ 2| FG A93093.......ccomremiriirmerieriereseeissisensessssessenssssesssssssssssssesssenes | sevnee | oo | cereeeeen 2| L1 [ 513,326 | ...... LOZ: I 501,958 | ..covvrerirens 487,902 MON... 09/14/2010 | 07/01/2040
312942 NF  8|FG A93990........cccmmeumrrrrirrerierirnceseninsisessessssensenssssessessssssssnsesssnnes | sevnee | oo | eevnereeni | oevens 1 486,657 ...489,708 MON... | .... 10/14/2010 | 07/01/2040
312964 DE 6|FGB11901 il | 1. ..288,801 | ... 106.646 .300,712 ..281,972 MON... | .... 02/20/2004 | 08/01/2018
312964 H5  1|{FG B12052........ccioeeieeeeeeeseeieeeiesesseeseessseessseesesseesssessssssssessesssssssnes | avveene | oo | eevsrveens 2| L1 [ 244942 | ... 106.641 254,605 238,749 MON... 02/09/2004 | 06/01/2018
31296M  PA 1| FG A13117 ciicciniseieeeensesssisenissisesssssssssssssssssesnssssnees | vevinne | oo | ervnneenni2 [ oo | i 768,175 | i 105.567 .819,648 .. 176,424 MON...| ... 09/19/2003 | 04/01/2032
31296Q 4R 8[FG A16232......ccmivrirriiceirisniieriernsnississesiesssssenssssesssssnssnenes | cennnee | oo | vevveein | oo | . 576,214 | o, 107.442 .606,864 ...564,829 MON... | .... 01/27/2004 | 10/01/2032
31335H 55U 3| FG CI08EI........crurrerereirerrnriinesieeiseesesissssesssensssesssssissssessesssnes | evnene | o0 [eoneninen | eeened [ e 308,829 | ooce 107.834 323,987 300,450 MON... 10/21/2004 | 04/01/2024
313615 P4 2[FNB08A3........coiiiieieeeieieieeeeeeiseensseessnesessnssssssssssesensnnens | vniene | oo [ooveiennn | oo | v 46,546 | ol 106.478 50,038 46,994 MON... | .... 09/30/1997 | 09/01/2013
B1371G  SS OFN 251729....ccciiricricecriencrissresiesisesssssssnssessessssesssssssssssnnss | onene | oo | vevernenn | vonee] | vvciiiininnennn62,632 | e, 109.584 62,976 MON... | .... 04/01/1998 | 07/01/2017
BM37AH BE 4| FN 252167 ...coieiieieieeiseseiissiessiesississssissssessssssssssssssenens. | eovenne | o0 [evnerinen | eveeed [ e 282,981 | i 110160 | ..ovvrveeernnn 315,403 | oo 286,313 MON... 10/30/1998 | 03/01/2027
B1371K A4 3FN 253927.....cciriririnrineienienienissessnssssssessessssssssnisessenss | onnnee | oo | vevcveein | oo | v 43,474 | o, 110.545| . 43,758 MON... | . 07/17/2001 | 04/01/2030
B137IM CG 0| FN 255771..ciiiieiseieriesineniseisenssssissnsesssssssenssssessssssssnesnns | eevinne | oo | ervnnrinni2 [ oo | i 345,029 | e 109.129| v.ovvvreern. 369,257 | oo 338,367 MON... 08/09/2005 | 09/01/2034
31378H G8 8| FN 399023.........cooieirreirereieiriisieieiesissieessssssesessssssssssssessssesessnnss | wvenees | oo [eveienni | eoeneed | e 12,181 | i 109.584 13,541 12,357 MON... | .... 09/17/1997 | 03/01/2017
31378W  SF B FN 411018 .ccmceieeeeeeeeeeeseeseeeseessesssseesssssesenssseesnsesssssssinneeene | evveens oo [ eveenrienn2 | o | oo 4,341 | 108.984 | . 4,317 MON... 03/11/1998 | 11/01/2012
BMB7IN 7K T FNA24898........coviicirieseseieseiesississessssisssssssssssssssssssnens. | eonnnne |0 [rneinen | evened [ eviiniinniinnnnn8,907 | i 108.672 . 7,000 MON... | .... 06/04/1998 | 10/01/2012
31379W BT 3{FN431250.........ccoieeieeereeereereeseeeneesnesssssnssssssenesseesssesnssnssinnsene | evviene | oo | evvenrienn2 | conee | cvrieriiinrennnn20,696 | e 108.672 22,406 20,618 MON... | .... 10/30/1998 | 06/01/2013
31379Y WV 2[FN433628.....ccoeeeeeeeeeeeeeeeseesseeeseseneesseessessssssesssssssesseessseensies | cenree | oo | eorcenniei2 | oo v 3,859 | e, 108.672 . 3,833 MON... 09/24/1998 | 07/01/2013
31383A Q3 B[FN 497374 ...ooieeseesiesieesessissssiessssssisssssssssssssssnsss | onnes | oo | veveneeinn | e | 46,625 | oo, 112.442 52,631 46,808 MON... | .... 04/23/1999 | 10/01/2027
31400Y 3Q 7|FN 702007 ...599,057 | ...... 105.765 618,894 ...585,160 MON... | .... 05/19/2003 | 04/01/2032
31404V 4L 9|FN 780327 il | 1. ..690,237 | ...... 106.953 732,733 ...685,098 MON... | .... 07/30/2004 | 02/01/2019
31404W  UE 4 FN 780981........cvirieiieiieieerienrinesiesissessessssssessenssssssssssssssssessessnee | eevinee | oo | ceveeeeens 2| L1 [ 336,987 | ...... 105.813 357,218 337,594 MON... 08/30/2004 | 01/01/2019
31406U HH 4| FN 820232........ccoieieerecrieeeeeeeeeisssessieessessesesssssessssssesssssessssssesess | evenen | oo | cenrrien | evv 1 416,437 | ...... 107.540 441,184 ..410,252 MON...| .... 06/27/2005 | 10/01/2034
31407B BK 4 |FN 825442 il | 1. ..516,156 | ...... 107.540 548,814 ...510,335 MON... | .... 05/20/2005 | 12/01/2033
31400Y UL 9[FN BB2B8T.......cooiveuririerceieireiisssisesiesssssessessssssssssessssssssssssssssesss | ovees | ao | sevsnesens 2| L1 [ 356,653 | ...... 109.004 | .....ovvvvneen 391,642 | oo 359,292 MON... 06/06/2006 | 12/01/2035
31410U KA 9| FN BIT689........ccoiieiiciieiieiieeiseiesiissisesiesissessssisssssssssesssesssennes. | eonneen | o | cvereinen | evv 1] i 456,037 | ... 107.687 | ..ocvvvernnns 502,236 | ..ovorvrernnns 466,385 MON...| ... 10/05/2007 | 11/01/2036
31413R 2P 0| FN 953582......ciieieiicrieeieeinirsenisssssssensessssesssssssessessssssssensnees. | eonneen |0 | oveeinen | eeven 1] 351,424 | 109.629 365,286 333,202 MON... | .... 04/16/2009 | 07/01/2037
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314160 ZM B[ FN AATBAT .....oioeieicieeeeiseiseiisssisssiensssessssssssisensesssessssnsnees | connen | oo | veversenn | vovee] | i 290,215 | oo, 105.765 296,969 | .... 280,782 ..(2,503) MON... | .... .14,039 | 04/23/2009 | 08/01/2038
31416M 5A 8| FN AA4440 rrrrererereeeeeeenenenennsnssssssssnes | v [ [ | T 313,095 | Ll 105421 | oo 318,582 | oo 302,200 ..(4,510) MON... | .... .15,110 | 04/08/2009 | 07/01/2038
31418W  CY 4| FN ADBIBB.......cvvrverrereerrisiriesiseeeseessise s sesss s ssssssessan . ...610,635 | ...... 100.922 594,796 | .... 589,363 . ..(1,281) MON... | .... ...6,876 | 08/25/2010 | 08/01/2025
B1419E UD 9 FN AEA179... oottt snissisnns | cenees I 2| . 1].. ..510,716 | ...... 100.922 ..ooveerirns 497,919 | i 493371 | ... 510,312 [ | s (565) MON... | .... . ...2,878 | 10/05/2010 | 10/01/2025
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed SECUMHIES. ..........cuivirreiniinsrnniesininns | woverinenes 14,159,413 [ ... XXX.oooovwe | correrins 14,709,270 [ .cooovvvenes 13,897,934 | .o 14,145,802 | ..oovvvviirinninnd [ (39,685) | vvovernrriniriiina 0 XXX | 81,239 | 596,098 |..... PO XXX.ooo
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
31394V LV 0[FNR 2005-123 PG.......cooiririiirirrireiiseinsriesieneseessssssesiessssessensnns | woveees [ [ 2| L1 [ 970,078 | ...... 107.184 | ..ooovvvenee 1,071,844 | ..coccvvenee 1,000,000 | ...coorevernnne 976,098 MON... 09/28/2006 | 11/01/2035
31395H WA 4 |FHR 2893 PC......cccovvvririrnnne B [ [ 2| L1 [ 1,006,875 | ...... 104831 oo 1,048,311 [ oo 1,000,000 | ..coovvreneee 1,000,158 MON... 01/11/2005 | 06/01/2012
31395N HN 0| FNR 2006-53 BE.........ccoomrrirrirniieriiieeenieisessiensssesseisssssssssssssnes | evenes [P T 2| e 1 ...986,563 | ...... 110.133 .1,101,331 1,000,000 ..991,750 MON...| ... 07/14/2006 | 01/01/2016
31395P CK  6|FHR 2944 OG.........cccontvimireriereeeissiseeiessisessesssssssssssssessessssensns | eeveees [ [ 2| 1] . 2,220,630 | ...... 108.336 ,397,476 2,213,000 | ... 2,213,243 MON...| .... 03/22/2005 | 09/01/2014
31395T DF 8 |FHR 2958 ME........ccccosvrunirnnes B [ [ 2| L1 [ 2,030,391 | ...... 109.046 | .............. 2,180,927 | coovvrenncn 2,000,000 | ..oovrvrnnne 2,010,484 MON... 04/26/2005 | 08/01/2014
31397F M2 5] FHR 3284 MD......cooviiiiiiiiiiieiiniisenisssisssnisssssenssenessesssnssssnssenisennes | coven [ 2| . 1 I 987,695 | ...... 109.080 .1,090,801 1,000,000 | ... 992,850 AN . . MON... | .... 03/29/2007 | 10/01/2014
2799999. U.S. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities 8,202,232 | ... XXX........ ,890,690 8,213,000 | ... 8,184,583 | ... 0. (5,244) | oo [ 0 XXX | e 37,643 | i 451,715 | XXXeorooo [ o XXX.oooe
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Defined Multi-Class Commercial Mortgage-Backed Securities
38373M 8L 7|GNR2009-80B........cccorrvurrnecs B [ [ 2| 1 ...707,000 | ...... 104.212 ....129,490 706,032 | oo | e (778) MON... | .... .31,886 | 09/03/2009 | 12/01/2021
38373M V5 B GNR 200845 D.....ccovvvuririeriirsiississenssssssssssessssesssnsssssssnssnssssssnsans | snsaes I 2| . 1. 1,027,500 | ...... 108.179 ,081,793 ...1,021,410 ..(3,788) | MON... | ... . 50,270 | 05/27/2009 | 10/01/2017
2999999. U.S. Special Revenue - Defined Multi-Class Commercial Mtg.-Backed Securities. 1,734,500 | XXX | s 1,811,283 | ..............1,700,000 | .............. 1,727,442 | .o (V) (4,566) | oo [ I 0 XXX [ 6,846 | e 82,156 |..... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s 26,624,620 | ... XXX.ooooeo | v 27,950,599 | ............26,185,934 | ............ 26,585,263 | ..o [ (50,491) | cvvvverrrinrinniin [( 0 XXX | s 133,460 | ......... 1,206,341 |..... YOO XXX.oone
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  AF 9| ATET INC....ooiverrirrirrereeisieeriesseess st ssssssssess s ssseessssssessens | soenes [ [ 1| AFE| 1,011,514 | 107187 | vvevvrne 1,071,870 | oo 1,000,000 (2,336) 01/29/2008 | 01/15/2013
009163 AA  4|AIR PRODUCTS & CHEMICALS et | s [ [ 1| AFE| o 274511 | L 105.051 288,890 | .... 275,000 | .ovevvrrereren 274,782 | s [ s 98 02/01/2008 | 02/01/2013
013817  AF 8| ALCOAINC. ...ttt snisssiens | ceveens [ [ 1|.2FE| .................537,625 | ...... 104.309 521,545 | ... 500,000 (6,189) 06/16/2005 | 01/15/2012
02580E CG 6 |AMERICAN EXPRESS BK FSB, SOOI IOV I [ AFE] i 424,708 | .. 106.962 | ...coovnerneens 427,848 | ..o 400,000 (7,893) 22,200 | 09/24/2009 | 10/17/2012
03076C AB 2| AMERIPRISE FINANCIAL INC.......cvivviiriniiirerinsienisisisnsierssssessenses | evene IO 1 AFE| 495,115 | . 110.815 | ... 554,075 | 500,000 | cooeienenenid97,214 [ s [ e 482 .28,250 | 03/29/2006 | 11/15/2015
049560 AC 9|ATMOS ENERGY CORP 11,059,840 | .............1,000,000 | ..oooivreern 1,000,124 | oo | e (57) 51,250 | 01/16/2003 | 01/15/2013
05348E AP 4 | AVALONBAY COMMUNITIES........ccovvvvrnrrernrinrernrnerneinenensserennnnens | voveee | oo | eoveeee 1| W2FE [ i 498,621 | .o 95.399 [ ..o 476,995 | oovvvirinne 500,000 11/09/2010 | 01/15/2021
05531F AE 3 |BB&T CORPORATION... 04.725 523,625 | ... 500,000 .16,875 | 09/22/2009 | 09/25/2013
055688 AA 6 BURLINGTN NO SF 08-1 TR......ccosvrerrrerrerineernnnisersensenesensssnisens | onnees | oo | vevenneni2 | WAFE | i 722,286 | ... 109.528 | ..ocvvvernnens 788,928 | ..coovvrinnens 720,298 41,201 | 07/20/2006 | 01/15/2024
057224 AY 3 [BAKER HUGHES INC.........cccocovvieiereirrieiererenesiesesnsssessnsesssssnenes | eveenee | oo | eoereene T [ WAFE | 509,190 | .. 125.395 626,975 | ... 500,000 .37,500 | 11/07/2008 | 11/15/2018
06050T JZ 6|BANK OF AMERICA NA. . 94370 . .943,700 1,000,000 .60,000 | 10/23/2006 | 10/15/2036
064057 BD 3|BANK OF NEW YORK MELLON........ cevvrnrnnneenninsins | eevonee [ [ eveeieen [ WTFE | cii000.999,750 | .. 107.236 11,072,360 1,000,000 | ... . 55,000 | 02/22/2007 | 12/01/2017
067383 AB  5|CRBARD INC......cccovvrmrrimriniereinirnerierenensenisssesessnessesssenssssssennes | vevnee | oo | evvennronens [ W TFE | i 499,326 | e 100.732 503,660 | .... 500,000 | ..oovverrins 499,328 2 12/15/2010 | 01/15/2016
071813 BB 4 |BAXTER INTERNATIONAL INC.....cccvvvverirnrrrnrinernnnrnerieeisenssseinsnins | vevnne [ oo | ervvnreend [ WAFE | .. 99,883 | .. 101.574 101,574 | ... 100,000 299,914 | i [ s 31 03/04/2010 | 03/15/2013
075887 AU 3 [BECTON DICKINSON.......ccovvrirrerirririerirririnenenns e . ..149,022 | ... 108.520 162,780 | oo 150,000 | ..ovevvrcernnee 149,150 | oo | e 80 05/11/2009 | 05/15/2019
084664 AZ 4|BERKSHIRE HATHAWAY FIN s . . ...499,523 | ...... 106.500 532,500 | .... 500,000 | ..ovvvrrereenni 899,788 [ oo [ e 97 .22,500 | 06/02/2008 | 01/15/2013
084664 BG 5|BERKSHIRE HATHAWAY FIN JEORRORTTURRTTORRIRPRTR VTN IO 11.1FE]| ... ..299,169 | ... 109.152 327,456 | ... 300,000 | .oioeeeeeeeen299,524 [ oo | e 166 .15,000 | 12/09/2008 | 08/15/2013
09247X AD 3| BLACKROCK INC......coovvircrirrimrinirieriesensesssissssesssessssensssesssssnes | eoeees [ [ T AFE | s 530,765 | ...... 103.702 | ..o 518,510 | ccovrcrirns 500,000 (2,298) 08/26/2010 | 12/10/2014
097023 AY 1|BOEING CO....ccocoosvrvrrrrrrrns B I 1|..1FE]| ... ..446,207 | ...... 104.877 471,947 450,000 | oo AT A5 | e | s 639 07/23/2009 | 02/15/2015
126410 LM 9| CSX TRANSPORTATION INC........... . O [ 1[.1FE| ... ...441,308 489,958 ...441,308 12/10/2007 | 01/15/2023
14912L 4L 2| CATERPILLAR FIN SERV CRP......ccrvvirierinirrnerieriseessenissssenieeens | cevnes I [ VAFE] 249,573 254,325 | ... 250,000 | .ovvreerrnnn 289,675 | oo [ e 103 03/31/2010 | 04/05/2013
17275R AG 7 [CISCO SYSTEMS INC.....cooouierriieiirireiisiisesisesiseeessseississssesesessnns | eeeees - 311,184 | 300,000 [ oiviiini299,400 | i | s 144 11/09/2009 | 11/17/2014
172967 DR 9| CITIGROUP INC......cocvvvmrirrirerrieiseesssssesseseseessssssssssssssessninns | cevnes ol 479,105 | .ovivrsereees500,000 | oo 502,773 | oo | e, (44) 10/23/2006 | 08/25/2036
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172967 FA 4| CITIGROUP INC.......ovveirierierirneeiseineissesssssessssessessssssssssesssssssns | eeenee | o [ eoeeesnneens VAFE] 258,400 | ...... 109.703 274,258 250,000 (1487) [ e | e | 8010 [ e, 5.240 12/18/2009 | 01/15/2015
191219 AN 4| COCA-COLA REFRESH USA........cccovvnrimrrnrrnineernsissesssssssssennnes | onnne [ [ ererennnnns AFE | s 631,445 | ...... 108.221 | oo 541,105 | ovvvverirnns 500,000 (16,644) [ ..o [ ervererseneinsieinnns | 008500 | oo 4.860 01/17/2003 | 02/01/2012
19416Q DN 7| COLGATE-PALMOLIVE CO......ccrvverrrrirmerirerenississeessessesssessensns | coveens JFE] 199,718 | ..... 104.126 208,252 200,000 | .oovveerreeenn 199,779 [ oo | e A4 | e | | 3150 | s 3.170 07/31/2009 | 08/05/2015
20825C AR 5| CONOCOPHILLIPS........coouririiniiieniieiieeiseisssises s sssessssissessnss | coeeees AFE ] 397,304 | ...... 113961 | o 455,844 | ..o 400,000 | .oovreererer 397,706 | oo | e 297 | e v | e 5.750 [ 5.840 01/29/2009 | 02/01/2019
209111 EA 7| CONS EDISON CO OF NY.....coovirumriririerinimerierssenssensssensssesessnns | soveens VAFE] ..1,015,970 | ...... 107.083 | ...oovvvrne 1,070,830 | ..cooovrrenene 1,000,000 (1,755) | cvvovereerrrinerireriee | vervneerenisneneninns | eeneeeen 875 | s 4.670 12/27/2002 | 02/01/2013
219207 AB 3| CORNELL UNIVERSITY......coviirrrimerrerieirnenissisessesisseesesssesssssenes | sevenns LAFE] 199,776 | ..... 112.098 224,196 200,000 | .ovveiereeennn 199,794 [ i [ s 18 [ e | eeeveenseeneniinninens | eereennn 5450 [ i, 5.460 03/26/2009 | 02/01/2019
22546Q AA 5|CREDIT SUISSE NEW YORK e | e [ [ e AFE] v 1,010,350 | ...... 109.665| ......cooovc 1,096,650 | ....ccoovenee 1,000,000 (1,975) [ | e | e 8.500 [ i, 5.250 06/08/2009 | 05/01/2014
244217 BG 9| JOHN DEERE CAPITAL CORP........cecorrrerierereeisiseesssssesiseeienins | ooveens J|FE] 21,142,240 | . 107.335] .... 21,000,000 | ..ovveeereen 1,022,740 [ oo [ e (17,879) | e [ [ e 7.000 [ v 5.030 02/10/2003 | 03/15/2012
25271C AK 8| DIAMOND OFFSHORE DRILL.......ccovieiiieiieireisniiseissssssesesessnins | cveees L2FE| ... 580,625 | ...... 1109111 ... 500,000 | ..coooeereenn578,922 | oo [ v (1703) e [ [ e 5875 | i 3.660 10/12/2010 | 05/01/2019
263534 BW 8|E.l. DU PONT DE NEMOURS........ccooommrimreierirremninerienessessenisseeses | coveens CAFE] 498,230 | ...... 113.385 566,925 500,000 | ..ovvrerrennnd98,513 [ oo [ v 138 | e [ [ 5750 [ 5.790 02/17/2009 | 03/15/2019
26442E AB 6|DUKE ENERGY OHIO INC LAFE] 274,953 | ...... 101.930 280,308 275,000 | coovvveereeaenn 274,967 | oo e 13 i [ [ 002,100 [ i 2.100 12/14/2009 | 06/15/2013
26875P AB 7|EOG RESOURCES INC FE] 504,665 | ...... 111.661] .... \ , 5.890 11/18/2008 | 10/01/2013
291011 AX 2|EMERSON ELECTRIC CO. LFE] ..748,050 | ...... 111.084 ] ... 833,130 ...750,000 5.280 01/10/2008 | 10/15/2018
29364G AE 3 |ENTERGY CORP................ L2FE]| ... 274,788 | ........ 98.907 271,994 275,000 | .ovvvrererenn 274,800 [ oo | e 1T | [ [ 0003625 | 3.640 09/13/2010 | 09/15/2015
313747 AP 2|FEDERAL REALTY INVS TRST.....cccoouvuiriireerinrrnenieresenssseseriennns | coveens .2FE 252,660 | ...... 107.675 269,188 250,000 | .ovevrerrnnnn251,948 | oo [ cveierreniennd(B05) | o [ [ 5400 | e 5.100 10/13/2009 | 12/01/2013
354613 AE 1|FRANKLIN RESOURCES INC.......coocosirimrirrieirerineeieeiseisseiseisnns | cevenns .1FE 506,333 | ...... 101.349 ....cce...... 506,745 | ... 500,000 | oo 505,481 | v | vvrineneennn(852) | o v | e 2.000 [ o 1.520 08/06/2010 | 05/20/2013
36962G 2T 0 [GENERAL ELEC CAP CORP.......cccovvemrrinirrerrnerieniseessersensssnnensene | conene | oo | veverseeinns | 2 AFE | 1,001,630 | ... 105.705] .... 5.530 05/10/2007 | 05/04/2020
36962G 4T 8|GENERAL ELEC CAP CORP....... 6.135 2.260 11/04/2010 | 11/09/2015
373334 UM 4| GEORGIA POWER COMPANY......ccccrvririrmvirnrirernrirernninneseesensssessnsnnnns | eovene | oo [vevnnen T [WAFE | v 424,728 | .. 111.812] ... 475,201 425,000 | i 824,825 | [ B8 [ | | 8000 [ 6.010 11/12/2008 | 11/01/2013
38143U AB 7| GOLDMAN SACHS GROUP INC......ccooerirrerrimeinerinerseriesesneessnins | wveees 802,710 | ...... 107.706 807,795 750,000 | ..ovvvveereenrnn 796,500 [ oo [ crveriieeennn(8,210) | e [ e [ 5,150 [ i 2.990 07/22/2010 | 01/15/2014
386088 AB 4 [DIAGEQ INVESTMENT CORP......cocviirririerieieieiseiesisersnssniseiene | cevees ..1,487,610 | ...... 105.094 | ....ccoevenee 1,576,410 | ...ccooceenee 1,500,000 | .ooveereeen 1,499,197 | | e 1,205 | e [ | e 9.000 [ i 9.090 . 08/14/1991 | 08/15/2011
406216 AX 9|HALLIBURTON COMPANY . 619,338 | ...... 114.855| ......cc.0er...689,130 | ..irreerrrrn800,000 | cooiioirennni816,833 [ oo [ e (1455) | v [ [ 8,150 | i 5.730 ..36,900 | 03/19/2009 | 09/15/2019
416515 AY 0|HARTFORD FINL SVCS GRP.... .2FE ..499,660 | ...... 100.272 4.010 ..10,389 | 03/18/2010 | 03/30/2015
42225B AA 4 |HEALTHCARE REALTY TRUST. L2FE| ... 496,615 | ...... 107.845( ..o 539,225 | o0 500,000 | oo 497,098 | v |83 | e [ | 08500 [ i 6.610 ..20,132 | 12/01/2009 | 01/17/2017
428236 BC  6|HEWLETT-PACKARD CO.....ccooriirierirrireesseisersessseesenssssssessannss | soveens LFE] 499,435 | ........ 98.743 500,000 | ..oovvvrerrenn 99,467 | oo [ e 32 e [ [ 2,128 il 2.140 09/08/2010 | 09/13/2015
438516 AS 5 [HONEYWELL INTERNATIONAL.......covvviirnirerieiiriereniseesesesissesnsies | ceveees AFE| 984,970 | ...... 110.316 +.1,000,000 | cooovrrirreee 989,708 | oo [ v 1358 [ | e | 08,300 [ e 5490 |MS...... | v 15,606 | oo 53,000 | 04/12/2007 | 03/15/2017
457153 AE 4 |INGRAM MICRO INC......coriverriririnirierieseiesisisseissssiesiesesssessniees | ceveens W2FE]| ... 499,990 | ...... 101.199 500,000 | .oovveereenni899,998 | oo e8| [ [ 8,250 [ i 5.240 08/16/2010 | 09/01/2017
459200 AM 3| IBM CORP........coumreiireiieicesssiseise s sssssssnssseissessns | oevenns AFE] .1,134.870 | ... 122.526 ....1,000,000 | .... 16,364 | e | e (8,838) [ e | e | e 7.000 [ e, 5.810 [AO..cc.. | o 11,8681 | i 70,000 | 10/20/2006 | 10/30/2025
460146 CE 1 [INTL PAPER CO....oovvuiviiiiierieiieiisisniesssisseesssssssssssessssssesessssens | evvnee | oo [ eoveeenes 1] .2FE | oo 374,700 | ... 118116 | v 442,935 | 375,000 | i 374729 | oo | e 18 | e [ vvvvesneesnnennenes | everenens 7.500 [ o 7510 | FA..oo.| 10,625 | o 28,516 | 08/03/2009 | 08/15/2021
46623E CT 4| JPMORGAN CHASE & CO......ccovimrinrrierieirensssissesisssisensesesssesns | covenns J|FE] ...1,009,640 | ...... 108.795] .............1,087,950 | ..............1,000,000 | .......c...... 1,004,723 (1,400) | cvovvereerrierierins | eerrneerenissensenens | eeeeeeen3.375 | s 5.200 03/09/2007 | 01/15/2014
481247 AN 4 [JPMORGAN CHASE & CO......covvmriiiiieieiernsiseeesississieneniseeenins | eeveees AFE L ...1,000,000 | ...... 100.507 ..............1,005,070 | ..............1,000,000 | .......c...... 1,000,000 | .coovvrrvrervmmriirerns | errvrrremrmnirerinnnenies | e | evveererseensnnnnennn | veeenenn0.552 [ i 0.550 04/01/2009 | 12/26/2012
49326E EB 5| KEYCORP......ccooviiiririrceisirseriesiesesssise e sssessessssssssssssssesnes | coveons . 428,608 | ...... 108.572] ... (6,310) | cvvvvereerrirnerirenies | verreeerrenineesnerins | eeeeenen8.500 | i 4.000 04/09/2010 | 05/14/2013
549271 AG  9|LUBRIZOL CORP.......ccootrurrireiierirneirneeisessesieseseesssisssnsessssssssnins | oevenns A|.2FE]| ... 505,688 | ...... 125.846 | ......c...0....629,230 | ..ovirereer.500,000 | oo 504,935 | oo [ e (A11) | o [ e | 8875 i 8.700 01/22/2009 | 02/01/2019
59156R AR 9| METLIFE INC.....oooviiiieirieiinieiseieiensseiessssissssessssssssssensssssssensns | evenes | oo | eeveersnns T AFE | i 827,888 | ...... 116.588 | ..ovvvveernn 961,851 | oo 825,000 | .ovoverrrrrnnn827,364 [ oo [ e (230) [ oovvrervrreirererineins | e | e 8817 [ 6.760 08/12/2008 | 08/15/2018
61747Y CJ  2[MORGAN STANLEY......ccoorierrimrinnerieriseeseniseessessssssessssensssssessnns | eneees .1FE 796,680 | ...... 101.968 .... 800,000 | ..ovvvierrnenn 797,007 | oo [ e 259 [ o | cereneeseriinsinennns | e 0.625 [ s 5.680 09/16/2009 | 09/23/2019
637432 CU 7 [NATIONAL RURAL UTIL COOP........coveverrieririreinrissiesiersnssnineienes | veveees AFE ..1,008,250 | ...... 107.200] .... . ....1,000,000 (1,023) | coooveriniinnivciies | v | erneeen 12250 | e 7.130 03/07/2002 | 03/01/2012
66988A AB 0 [NOVANT HEALTH INC.....ovvvieririrreniirieriesinenienes 499,920 | ...... 104.184 520,920 500,000 5.850 09/11/2009 | 11/01/2019
67021C AB 3| NSTAR ELECTRIC CO.....coorirriiiicrieeiieiseeiseisessesissssesissessssinns 995,099 | ...... 108.925| ....ovvvvne 1,089,250 | ..coovvvene 1,000,000 | .oovrrrreen98,118 [ oo | s 515 [ e | cerneinenisninennns | eereneren 8875 [ s 4.930 04/13/2004 | 04/15/2014
69349L AD O [PNC BANKNA......oioiiiireierinsisisisssie e 476,575 | ...... 108.767 | .vvvvvrernnn. 543,835 | i 500,000 | oo 81,511 | s | e 2,038 | i [ | e 8.000 [ i 6.670 06/13/2008 | 12/07/2017
693506 BB 2|PPG INDUSTRIES INC 464,895 | ... 115.013| .ovvovere0en. 575,085 | ooivrerrer500,000 | oo 70,961 [ oo [ v 2,920 | i [ eeveriesineenenineens | 8,650 [ e 7.710 11/05/2008 | 03/15/2018
69351C AC 7| PNC FUNDING CORP........cocoomriirieiiiiiiniinsissiesisiiesississiissiins 349,501 | ...... 102.546 | .... 2.330 12/17/2008 | 06/22/2012
69351U AL 7|PPL ELECTRIC UTILITIES.......c.corvvurnenne 499,550 | ...... 115,161 .ovvvereern.575,805 | ooviverrrer.500,000 | cooiieircennid99,779 [ oo |88 | e [ | el 7128 7.140 10/14/2008 | 11/30/2013
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69371R  J7 2| PACCAR FINANCIAL CORP........cocoririreririerrirneisnsisnessesiseniseiseninns AAFE ] e 149774 | 101.831 152,747 ..150,000 12/09/2009 | 12/17/2012
69373U AA  5|PACCARINC.....ccoviieriirieerieisiisieinienns AFE] 507,967 | ... 114.706 .573,530 ...500,000 03/10/2009 | 02/15/2014
724479 AF  7{PITNEY BOWES INC......ovvorveereerieeiesesssessiesssessssssssssesssesssessnas | oevvens AFE| i 470,095 | L 104.927 524,635 500,000 06/21/2006 | 10/01/2012
74005P AQ 7 [PRAXAIR INC ...t ssesssesssssins | seeeees ALIFE]| ..249420 | ...... 111.500 278,750 250,000 . 13,125 | 11/07/2007 | 11/15/2014
74251V AD 4 [ PRINCIPAL FINANCIAL GROU.........overieimriririsrinerieneseeseniseninenns | veeee | oo | vevereeens T AFE| 525,010 | ...... 125.808 629,040 500,000 | ..oooveeereennn522,302 [ oo [ v 1,801) | o e [ 8,875 | 00008130 | MNLc | e 5,870 | 44,375 | 06/09/2009 | 05/15/2019
74254P ZC 9 |PRINCIPAL LIFE INC FDG.......coostireimerinrenseriesisnensseissesssssssssesens. | wneees AFE] v 499,670 | e 101.596 ...507,980 | .. ...500,000 .25,750 | 06/11/2008 | 06/17/2011
742741 AA 9| PROCTER & GAMBLE- ESOP.........coecommrinirerinriienisiineissiiesienins | coveens VAFE] ...831,310 | ...... 125.554 ,043,743 | .. ..831,310 . 77,811 | 11/27/1990 | 01/01/2021
74432Q BE 4 [PRUDENTIAL FINANCIAL INC......vvvvrirerierireersnisensenssessenesssesnnes | wovenen | oo | veverneeen V2FE 751,348 | ...... 106.659 | ..ocvvvverneens 799,943 | oo 750,000 | ..vvviereennn 750,598 [ oo [ e (245) | o [ [ 8,150 | i 5110 | MSe | i 9,764 | 38,625 | 01/09/2008 | 01/15/2013
751277 AQ 7 [NESTLE PURINA PETCARE CO.......ccocovriirniirirnniniinsirerssiseeesissinens | ceveees AGIFE] 998,600 | ... 124.289 1,242,890 | ..............1,000,000 | cooivrreernin999,083 [ oo [ e8| | | 8,625 [ 108630 | FAL | e 32,583 .86,250 | 02/07/1992 | 02/15/2022
828807 BV  8|SIMON PROPERTY GROUP LP........cccoovveririerienieniicernseineriesienins | ceveens A|AFE] 497,830 | ... 109.771 ....548,855 | .. ...500,000 | ... . 9,792 | .. .29,375 | 08/22/2006 | 03/01/2017
828807 BW 6| SIMON PROPERTY GROUP LP.......ccooosiiiirreierierineniseinensssienins | eeveee | oo [ ceneienns 1|.AFE| .cccoeev.....496,035 | ... 107.881 | ..ocvevernaens 539,405 | ..coovvvrinnns 500,000 | ..ocveererns 497,394 | .o | i385 | e [ [ een5.250 | 10000005.350 | IDus | e 2,188 | 26,250 | 12/05/2006 | 12/01/2016
863667 AA 9| STRYKER CORP........ootviriirierinirieniciississsiesiesesessssisesiesssnnes | ceveens VAFE] v 124,868 | ... 102173 s 127,716 | oo 125,000 24,891 | | 28 | [ | e 3.000 | 100003020 | e | v 1729 | s 1,875 | 01/12/2010 | 01/15/2015
89233P 4H 6|TOYOTAMOTOR CREDIT CORP........ccorvvererimeirerinsrierineesenisssenes | eeeees AAFE] i 499,575 | . 100.410 502,050 500,000 | ... ..499,629 08/09/2010 | 08/12/2013
90261X BY 7 |UBSAG STAMFORD CT.....ocovvvrirnerernrineierinsisesesssensssseessssesssensnns | vevens | oo | eevsverenens AFE] 1,027,740 107.608 | ......ccoeee 1,076,080 | ..coovvvenee 1,000,000 | ..coovernnee 1,017,980 | oovceiervrevivns | eevrernereeee(2,709) | o | e | ereeen 0,875 1000005490 | s | 27,090 | e 58,750 | 01/31/2007 | 07/15/2016
90783X AA 9 [UNION PACIFIC RR CO 07-3.......ccorrirrierirnreierireesseiseriessssenssnenns | eveees AFE] .. 966,207 | ... 114.256 .1,103,950 ...966,207 966,207 59,673 | 07/19/2007 | 01/02/2031
913017 BM 0| UNITED TECHNOLOGIES CORP.........c.osveuririiniirnerierireeissessenines | cevenns A VAFE| 1,013,820 | e 113.087 ,130,870 | .. ...1,010,394 . 53,750 | 12/20/2007 | 12/15/2017
921813 AA 9| VANDERBILT UNIVERSITY.......cvvuirmerrierierereeinineisessessssesssesssenns | eevnee | oo [ ceeeeens 1| AFE| o 374,303 | o 109.798 | ..o A1,743 | 375,000 | ..ocvverrins 374,429 | ..o | v D4 | i [ [ ee8.250 10000 5.270 | ADucis | cvenrnennid,922 | 19,688 | 02/24/2009 | 04/01/2019
92343V AL 8 |VERIZON COMMUNICATIONS........ccoimrrerirrrrrnirerinniersesisssessssssnsinnes | evveees AFE| i 748,522 | L 109.894 824,205 | .... 750,000 41,250 | 02/07/2008 | 02/15/2018
929043 AF 4 [VORNADO REALTY LP......oiriirnieierieiinieienssssensssesssssssssssnees | evveees L2FE] ...599,004 | ... 100.950 | ..vocvreieennnd 605,700 | ..ocvvcerennnd 600,000 . .13,104 | 03/23/2010 | 04/01/2015
92976W  BJ 4| WACHOVIA CORP......cocoririirerininierienisseesssssssiensessssessssssesssnsns | vevenne | oo | covoesnnnens VAFE] cenn..538,925 | . 108.820 [ ..ocvvvverneens 544,100 | ..coovvrernees 500,000 | ..ooovrereenns527,380 [ oo [ v (T1148) | v [ [ 0008500 | 100000 3.050 | MNLccou | i 4,583 | 27,500 | 12/15/2009 | 05/01/2013
931142 CT 8| WAL-MART STORES INC.......cocouririrmrirriirineiiesinesinsiseesssssessssesses | ceveens AFE | . 448628 | 99.356 | ..o 447,102 | oo 450,000 06/30/2010 | 07/08/2015
947074 AH 3| WEATHERFORD INTLINC......cccovvvmiviririnrinernerierieneneeissnisernenins | vevnee oo | evvvenend [ W2FE | v 238,508 | ... 105.905 264,763 250,000 | .ovrvrrrrrnnn 244,698 [ oo | e 3,328 [ e [ [ 000005.950 | 100 7510 [ D | 681 | s 14,875 | 01/28/2009 | 06/15/2012
947075 AF 4| WEATHERFORD BERMUDA.........ccccoovvumrimmrineinnnineisncnisnssnensscesenns | vevnne | oo | evvvnneen] [ W2FE | v 248,738 | .. 128.319 320,798 | .... 250,000 | .ovveeerrnnn 248,848 | oo [ 89 e [ [ 0000 9.625 | 100009700 | MS e | 8,021 | 24,063 | 01/05/2009 | 03/01/2019
959802 AJ 8 |WESTERN UNION COITHE........cccovvrirmrrnrirnrinerinineerernniseisesssissnnnnns | eonene | oo [veineen T [WAFE ] 498,300 | ... 111,660 | ..o 558,300 | ..ovvvrvrernens 500,000 02/23/2009 | 02/26/2014
98458P AB 1| YALE UNIVERSITY.....cccovvrririnrrerinreneesssineriensseenensssesenssssnensns | voneees | oo | vevevnees | WAFE | . 249,490 | ... 103.143 257,858 250,000 11/03/2009 | 10/15/2014
064149 A6 4 |BANK OF NOVA SCOTIA.......oervvmicvnrrernerernsssersirenseissnnsseensens | eoveeee [ AL cvvivconn [ WIFE | 509,745 | .. 103.791 518,955 02/26/2010 | 01/22/2015
893526 8Y 2| TRANS-CANADA PIPELINES.......ccccoevmmrerninnrircicnnrrerrereseneeiennnes | veveree [ A | e T LAFE | ciin.513,985 | . 122.408 | . 612,040 02/18/2009 | 01/15/2019
02364W AN 5| AMERICA MOVIL SAB DE CV.......cocooverrmrermerrseirneesseisersseesensseessens | eevinee | F vt [ LAFE | ciii0530,310 | e 109.016 .545,080 . 03/29/2010 | 11/15/2017
055451 AH 1 [BHP BILLITON FIN USALTD.....cccoevvvrvrmnrnnrnerernnissernnsessnsensensene | eovenee | F [ vvvvionnn [ WAFE | v 348,877 | oo 118.914 416,199 | .o 350,000 | oo 349,031 [ [ reeniiniieenn86 [ [ [ 00008500 06540 | AO.. | 5,688 | 22,750 | 03/18/2009 | 04/01/2019
05565Q BN 7 {BP CAPITAL MARKETS PLC .99.931 499,655 . 09/28/2010 | 10/01/2015
06739F GF 2| BARCLAYS BANK PLC......cccoervrviivenirennirernninsirnsisensssssessssseesensnees [ evvee | F | vevvvrieens | WAFE | iiiiiinn.501,484 | L. 105.820 529,100 500,000 | ..ccooeereees501,250 [ oo [ i (185) | s [ [ 200000 5.000 | oo 4.940 | MS . | 8,875 | 25,000 | 09/18/2009 | 09/22/2016
22303Q AG 5[COVIDIEN INTL FINANCE SA.......cccovurmmrmrnmrirnrenernnernennenersennnnns | coneee | R| v T WAFE | . 499,646 | ..... 113.651 568,255 500,000 .30,000 | 06/23/2008 | 10/15/2017
500472 AB 1|PHILIPS ELECTRONICS NV.......ccocrmerrmmrimermmeennernerineeseessssesenssnnens | vevenne | F | v [ LAFE | i 741,038 | e 112.132 .840,990 43,125 | 03/05/2008 | 03/11/2018
71645W AN 1|PETROBRAS INTL FIN CO........... o W2FE | . 343,991 | L 118.217 413,760 . .27,563 | 02/04/2009 | 03/15/2019
78010X AD 3 |ROYAL BK OF SCOTLAND PLC.....ccoiririerrimeereeierseneseesssisssesnes | wneees Floon| AFE] neenn..500,670 | ... 101.016 .505,080 . . 5,997 08/18/2010 | 08/23/2013
822582 AF 9 [SHELL INTERNATIONAL FIN......cooiviieieeireieireieisieissiesie e seessssssesees | eeveees Fl. ..599,838 | ... 106.410 .638,460 ...600,000 | ... 599,891 v [ i3 i | e | 4000 ] 4000 | MS | 6,667 | ..cocoevnne 24,000 | 03/18/2009 | 03/21/2014
857718 AA 4| STATOIL ASA......oiiiiirierieeeseissre st sessensssseses | eeeees Flod T AFE ] 249,523 | ...... 111.389 278,473 250,000 | .ovovrrrrennns 249,584 . 2,771 | s 13,125 | 04/16/2009 | 04/15/2019
96008Y AB 1 |WSTFLD CAP/WT FIN/WEA........ooiiiiiriiineieriesieeeieeiseisssssssssnnes | eoeeees Fl. ...939,160 | ...... 106.259 .1,062,590 1,000,000 968,164 | ..o | e 1,097 | s e | eeeeen5.125 ] 100008060 | MNLL | 6,549 51,250 | 06/21/2006 | 11/15/2014
961214 BJ 1 [WESTPAC BANKING CORP.......coooviirrirerisisninsrisnissesssssssssesssssssssanes | svveees Fl. ..449,622 | ... 102.316 ....460,422 | .. ...450,000 | ... ..449,760 . 1,181 | .. .10,125 | 11/16/2009 | 11/19/2012
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . 59,699,630 | ... XXX.ooowis | vt 64,009,265 | ........... 59,009,123 | ...cveeent 59,411,833 | o0 | i (78,980) [ v | o0 [ XXX [ XXX [ XXX [ i 928,791 | ......... 2,951,574 |..... YOO XXXeoone
Industrial & Miscell (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
12489W QD 9|CBASSZOO5-CB8AF2 ................ | ....... ‘| .......... 2|...4Z* ................. 263,154 | ........ 97.855 257,520 | .... 263,162 | ..ovvrvrrineen 257,520 f5,642)| ............. 5.303 ] ......... 5.420|MON...| ................ 1,163 | e 13,956 | 11/30/2005 | 10/01/2015
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3599999. Industrial & Miscellaneous - Other Multi-Class Residential Mortgage-Backed Securities. ...263,154 | ... XXX. 257,520 | .... 263,162 ..257,520 | r5,642)| .0 I [0 [ R 0 .13,956
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
05947U 4C 9|BACM 2005-6 ASB.... IO 2] 128 1,003,300 | ...... 106.030 .1,060,158 . ...1,000,502 MON... | .... 52,528 | 12/16/2005 | 03/01/2015
07383F AC  2|BSCMS 1998-C1 B.....coouvurerriiriieieieiieiesiesesssiersssisssessesssssssssensns | woveees 2| A2 ..984,177 ,047,882 .974294 | ... 974,294 MON...| ... . 63,719 | 06/03/1998 | 01/01/2013
61746W LT 5[ MSDWC 2001-TOP5 Ad.....cvoiiinirniriirismisssnissrssenesenssesssssesssnssenssnnes | cvven [ 2| A2 892,176 905,164 | .ot 879,295 | .o 879,295 MON... | s 682 | i 56,748 | 04/16/2002 | 11/01/2011
3699999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mortgage-Backed Securities............cccoc....... 2,879,653 [ .. XXX...oo.. | coevrrrrnne 3,013,204 | ............. 2,853,452 | .............. 2,854,001 | .ooovvveeeee0 | e (3,234) | ecil0 | 0 XXX [ 14,321 | 172,995 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
14041N CQ 2| COMET 2006-A3 A3........coomerirreririmreimerieseseesessssessessssssesssssesssseses | wneees [ [ 2| AFE]| o 748,130 | ... 110.883 831,628 | .... 750,000 | coovvvvvrrrneren 748,969 | oo [ e 193 | oo [ | everrnn8.050 | 0000 5.080 | MON.... | i 1,683 | e 37,875 | 02/22/2006 | 02/15/2016
185506 AB 8| CLECO 2008-A A2.........cvvrririrniiiireriiiseesisissiesessssiessssssssesssesnnes. | woneees AFE| i 748,932 | 112119 840,899 | ..oovvvrirnns 750,000 42,075 | 02/28/2008 | 03/01/2023
34528R AD 4| FORDO 2009-A A3A.......oevimrerieiirinerierieseeesssisssessessssssensesesenens. | sveees 2| JAFES 368,192 | 101.731 351,288 | .... 345310 | ... (8,552) . 12,535 | 02/05/2010 | 02/15/2012
47215B AD 9| JCPL 2006-A Ad........oouririeiriciiesieeiesise e esessssisesssnes | cevenns [ [ 2 AFE]| 999,107 | ... 114138 oo 1,141,384 | oo 1,000,000 | ..coovevnneene 999,762 | ...vvrrerrirerinris | ereererieninns 215 [ s | ceeenerisnineninenes | oeeennenn.610 | 10005610 |MISD. | covoviiiennid,052 | o 56,100 | 08/04/2006 | 06/05/2021
69361Y AF 0 [PEGTF 2001-1 AB.....oouvvreririieiieiieeiseeisssissssssesssesssessssssssssssssssnnss | senees |2 LIFE| ....1,076,719 ...... 108.476 .1,084,762 1,000,000 ...1,026,807 (17,123) .66,100 | 12/03/2007 | 06/15/2013
87316Y AC 5| TXU 2004-1 A3....ouiieiirririieniseesssnisssnssenssssesssnsssesssnsssnsssensssssssssssssssnns | eoeees 2 | AFE] L 1,013,477 | ... 111.843 ,118,435 | .. 1,000,000 | ... 1,007,215 | [ (956) o cens .52,900 | 08/04/2004 | 05/15/2016
3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec ..................................... 4,944,557 | . XXX.oiooon | e, 5,368,396 | ..oocoverns 4,845,310 | .ooovrinnnn 4,885,394 | ..o [V I [PL7K)) (1 I 0 .. XXX XXX RO 30,065 | ...cooouce. 267,585 |..... XXX [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . . 67,786,994 | ... XXX.oioooe | o 72,648,385 | ............ 66,971,047 | ............ 67,408,838 | ... (5,642) | ..ovvonve. (108,437) | cvoovervriirrnirin [( 0 .. XXX XXX XXX | s 974,340 | ......... 3,406,110 | ..... XXXeoovoe [ e XXX.oon
Totals
7799999. Total - ISSUET OBlIGAHONS........vveuireresiresirssiisssieere it | serenesenes 77,520,156 | ... XXXooovves | vovvrircnns 84,034,539 | .......c.... 76,225,823 | ............ 77,028,508 | ..ooovvvvcinirennn0 [ iiiieec(120,709) [ o0 |0 [ XXX [ XXX [ XXX | 1,197,829 1 ... 3,796,293 ... XXXecvooo [ o XXX..ooo
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities et terere e sen et eresenenenenienens | ceererinens 14,660,151 15,264,571 ..14,398,193 14,645,865 | .....cocceereeeea0 [ e (39,115) | 0 0 XXX [ XXX | XXX 63,925 ] ..628,334 . XXX...... | ..... XXX......
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities e 8,202,232 .8,890,690 | .. ....8,213,000 | ... 8,184,583 | 0 | i (5,244) | 0 | 0 XX | XK [ XK | e 37,643 ] 451,715 XXX oo [ e XXX......
8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities.......... .. 263,154 257,520 | .... 263,162 | oo 257,520 | .iooieeeeen(5,642) | o0 | 0 0 [ KKK [ XXX [ XXX 1163 13,956 XXX oo [ e XXX......
8199999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities ettt 4,614,153 4,824,487 4,553,452 | ..o 4,581,533 | o0 | (7,800) | 0 | 0 XXX [ XXX [ XRX ] e 21,167 255,151 XXX...... | ... XXX......
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securmm 4,944 557 5,368,396 | .. 4,845,310 | .o 4,885,394 |0 | id(26,223) | 0 |0 [ XK L KKK [ XXX e, 30,065 ..l 267,585 XXXoveo | o XXX......
8399999.  Grand TOtal - BONGS...........ovuruerereiriiisiriseeieeieeiss sttt essnesssninees | eesieses 110,204,403 | ... XXX .oovoo. | covvrrn 118,640,203 | .......... 108,498,940 | .........109,583,403 | .........c.....(5,642) | ..e0reeer(199,091) | o0 | 0 | b XX |l XXX | XXX ] 1,351,792 | ... 5,413,034 ... XXX | e XXX......
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Annual Statement for the year 2010 of the

Medical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
313586 QR 3[FANNIE MAE........iiiiiieiiieiiieiesiei s 08/20/2010 | R W PRESSPRICH. .......cvuuiiuiiiiiciiieiesissiesisisisesie st ssesssssnens. | sosesssssssssesssssssesssssnssssssesssenes 650,000
3137EA  CJ 6 [FREDDIE MAC........cooiiiiieirrieiisiieesiesieseseesssssse st ssenes 03/03/2010 [ JEFFERIES & CO.....oucovueruriaimiiesiseesseesesisssssessessssesssessssssssssssssssssesssssessnss. | osssssesssesssssssessssssssessssssssssnenes 800,000
31398A X3 A [FANNIE MAE........oiiiiiiiiniieeieeise et 07/08/2010 | CITIGROUP GLOBAL MARKETS.......couiiuiinririereiseisssssessesssesesssesssisssssssssns | ossesssssssssessssssssssssssssssessssenes 1:299,937 | oo 300,000
912828 KM 1[TSY INFL IXN/B. oot sensssssssensensssesessases 09/02/2010 [ MORGAN STANLEY.......cuutiuuiiiirssitestiissiissesssessssessssssssasssnsssesssens st ensssssssenssensss | bosesssemssotesessssesssessssesssensesesssasssnssesssenes | oomsssesssenssonsssenssssssesssssssenssenessesns 537,817 | o 514,965
0399999. TOtal - BONAS - U.S. GOVEIMMENL.............cuivieitiieieiteteiitetetecectetet et tecaeteteetetetevesaetesseetesessetesessssesesssaesssesesassssessssesesasasss  esesssssesassssssessssesesassssetesesesesasses et s sesetessssetes s ses et s sesetessesetas st esetasassesansnsetesnsesasas 2,251,320 ...2,264,965
Bonds - All Other Government
669827 FX 0| NOVA SCOTIA PROVINGE.......couuiiiriiiriasisississssssssnssessssns st sssssnssnsssnsenes IA ‘ 07/13/2010 [ BANK AMERICA. ... ottt | fonssssens s st 400,000 [ ..o s
1099999. Total - BONAS = All ONEI GOVEIMMENLE.............oocvivieitieeeiteteieiecieteeeteeteeteteteeeete e etetessaeeesseetesesassesesssesesssesesassssessssssesas  saesesesssssssssssesesasessseasssesesessesesasseeesessssetesesseesssesesesasasees e ses et s ess et s eeetes s sesesaesee et s sesesesseseassssetesesnssesansnsesessaetesnsetesesassesasanesens 400,000 | .ooovevrerice 0
Bonds - U.S. Special R and Special A t
3128M7  XB 7| FG GOS5774. ..ot 07/12/12010 [ BANK AMERICA. ......covouiimiiieiie et isnsns | neisessessses st sssenes 485,599 | ..o 877
3128M8  AZ T {FG GOBO24..........coovvrrerirriersiieiesissisiesieissssesssessssanes 10/20/2010 [ WELLS FARGO SECURITIES LLC.......couiireririniinieirssierississesssisissssessnssssssenss | avvesesesssssnssssessssessssssssssseses 499,044 | ..o 1,747
B128PQ ZH 7 FG JT1B44... ...t 02/18/2010 [ BANK AMERICA. ......covomeiriaiieieieeieesesiseessssss st ssissnns. | snssssesssesssesssenssss s ssesssssssenes 598,057 | .cvvuverrerirerirnerrenirneisnniis 1,462
312940 2H  1{FGAD2ET6........cooereiereiieeieisseiseise st sseees 06/15/2010 [ MORGAN STANLEY ......iiiimmiiiminiiireiisesisieseisessise s ssssessssesssseneses | eessssessssssssses s 500,000 | ..o 1,063
312941 NJ 2|FGA93093. 09/14/2010 | BARCLAYS AMERICAN........ovvumrirririerieiniriesiesseessensssesessssssse st sssesssssns. | onssssesssessssssesssssssesssssssssssenes 497,182
312942 NF  8|FG A93990. . 10/14/2010 | BANK AMERICAL........ouviiiiiiiiiieise ettt sntens | cosessssisssssssses st 498,796
31418W  CY 4| FN ADBIBB.......ovvrcereermiieirieriereceseie et sienes 08/25/2010 [ BANK AMERICA. ..ottt sesssenssness. | ontissesssesssessssenssssssessesssenssenes 600,000
B1419E UD 9 FN AEATT79...ccooiiieieiieceeseee st 10/05/2010 | ROYAL BANK OF SCOTLAND US......cvvuiirimrimeininciiessiessesesessssssssssssssssssens | coreesssssessssssssssesssssssssssssssns 498,018
590545 MC 0 [MESA ARIZ UTIL SYS REV....oriiieieieiieieicieiesse s snes 12/02/12010 | MERRILL LYNCH. ...ttt sstssssssessss st ssssssssssessesns | sssssesssssessssssessssssssssassessnsnsnns 500,000
59266T EC 1|METROPOLITAN WTR DIST SOUTHN C 12/16/2010 | CITIGROUP GLOBAL MARKETS.........couueumrrmerireriseeisessssessssssssessssessessssessssses | coseessssssessesssssssesssssssssssssssnns 150,000
882756 S2 6| TEXAS ST PUB FIN AUTH REV.....oiiiiiiiiiiniisnississersssisensssesssnsssiaaa 11/19/2010 | MERRILL LYNCH. ...o. ettt sttt ensnnns | cesesssssssssnssens s ssessenssnssas 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special As ITEEIIES .ttt ettt et ens feksest et esseeE et oLt E e R R e R LR R R LR LR E R R LR R R R LR LR LR R R eE R R Rttt 5,636,836 ...5,326,696
Bonds - Industrial and Miscellaneous
05348E AP 4| AVALONBAY COMMUNITIES........coosiiiiiriieiieiieicisissssse st sssnsns 11/09/2010 | VARIOUS.......ooiiii sttt sssssessessnss | bessssessessesssassessssssssssassessnsnsns 500,000
067383 AB  5|CRBARD INC......ccovrviririrrereerieiseeiesseesiesseseseenns 1201512010 [ VARIOUS.......oveieieininiieesisesiesssessssss s ss st nsnins | ceseessssssessesssssss st sssssenes 500,000
071813 BB 4 |BAXTER INTERNATIONAL INC.... 03/04/2010 [ CREDIT SUISSE.........oouiiriimeiaeiieiiis e seessssssssse s esssssssssssssesssesssssss | ssisssssesssessssesssssissssssssessssenes 100,000
09247X AD 3 |BLACKROCK INC.......cccoovurrririrnes 08/26/2010 | BARCLAYS AMERICAN........cvvumivirririireiesieeiiesiesesesisssessssessesessesssesesssssssssens. | onsissesssessssssesssssssessssssnssssenes 500,000
14912L 4L 2|CATERPILLAR FIN SERV CRP.... 03/31/2010 | CITIGROUP GLOBAL MARKETS........coutiuuirrerimeereieiseesssssessesesessssissessssssns 250,000
25271C AK 8| DIAMOND OFFSHORE DRILL......cocuiveieeireiciiie e 10/12/2010 [ WELLS FARGO SECURITIES LLC.......cooiiriririiiirieirsnierssisssssississsesssssssssenis | srvesesesssssssssesssssessesssssssssenes 500,000
29364G AE 3 |ENTERGY CORP.......... 09/13/2010 | BNP PARIBUS SECURITIES.........ovvirierrimeimrieeriesiesisessssssssssssssesssssssesssssess | ossssessssssssssesssssssessssssssssenes 275,000
34528R AD 4|FORDO 2009-A A3A......... 02/05/2010 | WELLS FARGO SECURITIES LLC......ccouiimiiiiieiieeieieeiseisesiesssessseesssississ | onsisessesssessssssssssesssssssssesssnenes 500,000
354613 AE 1|FRANKLIN RESOURCES INC.......ccocovvverrirnnne 08/06/2010 [ VARIOUS.......coomrieniimriiniieeiseseseeseesasesie st ssssessssensnens | onssssesssesssessssensssssssessesssenssenes 500,000
36962G 4T 8|GENERAL ELEC CAP CORP..... 11/04/2010 | MORGAN STANLEY 750,000
38143U AB 7| GOLDMAN SACHS GROUP INC.......cc.cvvvne. 07/22/2010 | GOLDMAN SACHS........oooieieieiieie ettt ss s sse s sssenss | oesssessesssssssssessessssssesssssessssnes 750,000
416515 AY 0 |HARTFORD FINL SVCS GRP.......coitririvierirerireesseineisessessssessseesessssssssssnenes 03/18/2010 | GOLDMAN SACHS........couivuerirrireimeesssise sttt sssse st ssessssssssssssses | sssssesssessssssssesssssssessssssssssenes 500,000
428236 BC 6 |HEWLETT-PACKARD CO.....cooriuiiriinrireireeissisesiesises st ssssnseees 09/08/2010 | CITIGROUP GLOBAL MARKETS.......couiiueiimririeseiseisssssssssesssesessessssessssssssens | ossisesssesssessssssssssesssssssssesssneses 500,000
457153 AE 4| INGRAM MICRO INC.......oivimrimiiiinirierieseseessssse et ssenes 08/16/2010 [ MORGAN STANLEY.......coutiiuiririmririesseisessessseessesssesessesssssssessesseessesssssssesses | onsissesssessssssessssssssesssnsssssssenes 500,000
49326E EB  5|KEYCORP......ccooiiiiiireieiiesieiiesi sttt 04/09/2010 [ CREDIT SUISSE.........oouiiriiuiineiieriseiieesseissesssessssssesssss s sssesssssssssssssesssssssssss. | ossissesssesssessssesssssssessssssesssneses 400,000
863667 AA 9| STRYKER CORP.......civimririieiieierie it 01/12/2010 [ BANK AMERICA. ..ottt esssenssness. | onsissesssesssessssesssssssessesssenssenes 125,000
89233P 4H 6| TOYOTA MOTOR CREDIT CORP.......ccooriiieimrimeeinineriesssesiesisees s ssesssssssesessenas 08/09/2010 [ UBS SECURITIES.........coueiimirimrimeeserississesiesseseseesssssssessessssessesssssssssssssssesssens | osssssesssesssssssesssssssessssssssssnenes 500,000
929043 AF 4 [VORNADO REALTY LP....ouiieieieiirieiceieee et snes 03/23/2010 | UBS SECURITIES.......outviiiiieiiieiieieresiseesisisssss s st essesssens | stessssssssessssssssessssssssssssessssenes 600,000
931142 CT 8| WAL-MART STORES INC........cocrsirmerirmrireemmireesersssssessesesseessseenns 06/30/2010 | BARCLAYS AMERICAN.........vvumirimrircemeesssisesiesssseesesssseessssssssessenssessssssssssssns | osssssesssessssssesssssssessssssssssnenes 450,000
064149 AB 4| BANK OF NOVA SCOTIA......couiiimiiiieiieineissesisessesesesissesssesssss st ss s ssessssenn A 02/26/2010 | DEUTSCHE BANK........couiiuiiimiimeiseeessise i issees s sses st sssssssssssssssess | ssissssssssssessssesssssssesssssssssaeses 500,000
02364W AN 5|AMERICA MOVIL SAB DE CV F 03/29/2010 [ UBS SECURITIES.........oouiiiiiiimrimiirtiieiiisesiesiesessesss e sisssseess s sssssssesssens | ossissesssessssssesssssesesssesssnssssenes 500,000
05565Q BN 7 [BP CAPITAL MARKETS PLC.......cooiiimriririnirieniesiseesesiseisesseessenssessssenns F 09/28/2010 | ROYAL BANK OF SCOTLAND US.......cumiimriiimerieseineessisesssssssssesssssesesssssess | ossessesssesssnssssessssssssessssssssssenes ...498,580 500,000
78010X AD 3| ROYAL BK OF SCOTLAND PLC......itieiiiiiniisieisssisensssisss s esessssssnens F 08/18/2010 | ROYAL BANK OF SCOTLAND US.........oiiieiieiieiiieisieieisisissiesiesessessisssssessssens | oetessessesssssssssssssesssssssesssssnsnsanes ...500,670 500,000
3899999. Total - Bonds - INAUSHIAl AN MISCEIANEOUS. ... ettt s eef s eEe € oeE e s oEEeEf e E £ E e E e E 80 eEE R0 E S £EE R E L8 E R R0 E S E 84808 E 4L E e E LRttt en b ene | chinbensenssen ettt 10,949,787 10,700,000
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
8399997. Total - BONAS = P 3.t 18,691,661
8399998. Total - Bonds - SUMMAENY HEM fIOM P 5.tttk 8888888k k 0 o888 8488888 E 6888084881 EE 104880 E 844 EE 0440 E £ 1048481084 E £ E 8kttt bbbt ensentnnens | nnrenssensnnssssenssnsensenssenssnsensenssnes o Ly QB2 | wrviersssssssersssesenssnssssanesnnes 375,000
8399999. LI =0T O OO OO OO SO PP PO PR RO ....19,610,297 19,066,661 69,785
9999999, Total - Bonds, Preferred @and COMMON STOCKS. ..........cciuiiuiueiieiieiiiecieieie ettt sttt st sss s e st essess | ssebsessesessesse b ss e s e s s s et e s e e s b s s s s s e s s b s b s s s s st s b s s bt et b s bbbt et s st en ....19,610,297 XXX 69,785
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4

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

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

F 11 12 13 14 15 Bond

¢} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3133XW 2D 0 |FEDERAL HOME LOAN BANK ... | 06/29/2010. | CALLED BY ISSUER at 100.000.... | ....ccorivrrerervernenins | wereens 1,000,000 .1,000,000 | ........... 998,400 .998,404 .1,000,000 6/29/2012
31398A YT 3 |FANNIE MAE ... | 08/27/2010. | CALLED BY ISSUER at 100.000.... 500,000 ....500,000 500,000 .500,000 ....500,000 8/27/2012
36202E UM 9| G24188......ovvirerceririreierieseesiesiessesseeniens ... | 12/01/2010. | MBS PAYMENT........vvvririnrenrrnnns [ o 226,940 | ........... 226,940 226,189 226,711 4/1/2038
36203W WB 0|GN 361642 ... | 12/01/2010. | MBS PAYMENT. 2,831 ....2,831 2,835 12/1/2021
36205K WE 8| GN 393145, ... | 12/01/2010. | MBS PAYMENT 4,320 4,319 9/1/2022
36208C 7L 5| GN 447399.......ccmriirierirneersrinerienieseeesseisseninn ... | 12/01/2010. | MBS PAYMENT .......vvvrrrrinnrinns [ corerieeeinenienincenns 843 | o843 | 855 | 843 3/1/2025
36209Q EA 9|GN478129... ... | 12/01/2010. | MBS PAYMENT 2,263 2,263 5/1/2028
36210A VC 8|GN 486711... ... | 12/01/2010. | MBS PAYMENT. 30,866 30,849 5/1/2026
362209 JY 5| GN 300979.......ccirurirriierireirneineisenieneeesneens ... | 12/01/2010. | MBS PAYMENT ......oovvvnrirrrinninnns | e 315 | 315 | 324 | 315 6/1/2020
912810 ED  6|US TREASURY N/B.......cocoiiiimiiiiniiniiiiinirisnienes ... | 06/24/2010. | GOLDMAN SACHS........cccocrvvvrinens JRSSTRTRTONTRRIRIOR [PVRTORON 176,533 | .......... 125,000 | ........... 134,092 .130,536 8/15/2019
0399999. Total - BONAS = U.S. GOVEMIMENL. .....veuresirsitissssisseiss et snss st ses | shssees sttt ensnniis | bnnisas 1,944911 | .......1,893,378 | ........ 1,899,963 | .......... 1,897,075 | o0 | i 1,646 | i [ 1,646 |0 001,898,720 |0 | 46,191 | 46,191 | L..33,684 ... XXX......
Bonds - All Other Government
465410 BU 1| REPUBLIC OF ITALY oo [F.[ 02116/2010.] UBS SECURITIES [ 601,524 599,118 509,186
1099999. Total - Bonds - All Other GOVEMMENL. ...ttt ens s etissss s sns st ssb et 601,524 599,118 .599,186
Bonds - U.S. States, Territories and Pc ion
917542 QR 6|UTAH ST |...|03/17/2010.ICITIGROUPGLOBALMARKETS...| ............ 1,010,570 | ........ 1,000,000 | ........ 1,009,000 ..1,008,912
1799999. Total - Bonds - U.S. States, TErTories & POSSESSIONS...............cccccveiiies  woeveeriiriieieieiesiesessissiesiesesessssiesssssssssessesessssssensesesens | oevenee 1,010,570 | ........ 1,000,000 | ........ 1,009,000
Bonds - U.S. Special R and Special A t
3128FY C8 6|FG D88195 ...|12/01/2010. | MBS PAYMENT 10,444 .10,444 10,382 10,402 12/01/2010.
3128GW SY 5|FG E92335 ... | 12/01/2010. | MBS PAYMENT. 34,818 ...36,123 ...34,976 03/01/2017.
3128K6 7K 0 |FG A46298... ... | 12/01/2010. | MBS PAYMENT. 214,837 216,986 215,215 11/01/2034.
3128KV MN 2| FG A64865... ... | 12/01/2010. | MBS PAYMENT ...144,163 145,424 144,263 02/01/2037.
3128M4 4Q 3|FG G03231 ... | 12/01/2010. | MBS PAYMENT. 200,422 . 197,416 .200,027 11/01/2036.
3128M5 UZ 1|FG G03900 ... 112/01/2010. | MBS PAYMENT......oovviriiierinninis [ vrieennieiseinenenins | e 130,150 | ...oeereer. 130,150 | oo 129,418 .130,024 08/01/2037.
3128M7 XB 7|FG G05774 ... | 12/01/2010. | MBS PAYMENT. 26,218 27,844 ) ) 05/01/2039.
3128M8 AZ 7|FG G06024 ... | 12/01/2010. | MBS PAYMENT. 7,435 7,851 ) ) 08/01/2040.
3128NJ G9 4 [FH 1J2024........c.oovvierrriiiiis ...| 12/15/2010. | VARIOUS........ ...138,011 144,049 .139,150 )] ... )| .. 04/01/2039.
3128PQ ZH 7 FG J11644.......cooieicecieeceseseeeiis ... | 12/01/2010. | MBS PAYMENT. 00,833 .102,629 ) ) 11/01/2024.
3128QJ UC 8|FH 1G1479 ...| 12/15/2010. | VARIOUS........ 284,113 286,855 .284,750 )] .. )| ... 02/01/2014.
31292H VU 5|FG C01527... «.. | 12/01/2010. | MBS PAYMENT ......ovvvrirrenirnriinns [ e | v 149,250 | .......... 149,250 | ........... 151,897 149,437 ) ) .0 02/01/2032.
312940 2H 1|FG A92576... ... | 12/01/2010. | MBS PAYMENT 30,582 31,399 | e )| ... )| ... .0 07/01/2040.
312941 NJ 2|FG A93093 ... | 12/01/2010. | MBS PAYMENT........ovvrvvimrnrrenns | i 9,280 9,763 | ovvreeenis ) ) 0 07/01/2040.
312942 NF 8|FG A93990... ... | 12/01/2010. | MBS PAYMENT. 9,088 9,401 | oo )| )| ... 0 07/01/2040.
312964 DE 6|FGB11901... ... | 12/01/2010. | MBS PAYMENT 89,387 | ..oeern.89,387 | 91,551 | o 89,601 | .o (214) | ... (214)|... 0. 2,242 | 08/01/2018.
312964 H5 1|FGB12052........ccccevvvnnee ... | 12/01/2010. | MBS PAYMENT .......vvvrrrinrinrrinnns [ corerieerinerienineenns 88,320 | .............88,320 | ............. 90,611 | vovvevvrrrnnes 88,550 [ .vouvvrrercerines | verieriiens (X10) ) IO IR (PX10) 1 ISR I 88,320 | ovourvrnrrrenins [ e | v 0 | v 3,182 | 06/01/2018.
31296M PA 1|FGA13117 ... | 12/01/2010. | MBS PAYMENT. 206,390 204,198 .206,194 04/01/2032.
31296Q 4R 8|FG A16232 ... | 12/01/2010. | MBS PAYMENT. 280,386 286,038 .281,014 10/01/2032.
31335H 5U 3| FG CO0859.... ..o .1 12/01/2010. | MBS PAYMENT........ovvimrirrrinninns | cevrneerneinenssninnnes | seeveseins 114,899 | ... 114,899 | ........... 118,104 115,212 04/01/2024.
313615 P4 2[FN50843.........cocooviiiniciciins ... | 12/01/2010. | MBS PAYMENT 30,999 09/01/2013.
31371G SS O[FN 251729 ... ... | 12/01/2010. | MBS PAYMENT 22,322 07/01/2017.
31371H B6 4| FN 252167 ... ... | 12/01/2010. | MBS PAYMENT .......covvnrirnrineiinns | coreiieeineiiesiseenns 93,255 03/01/2027.
31371K A4 3| FN 253927.....coririeriiereieieeiesrienieees . 12/01/2010. | MBS PAYMENT.....cc.ooiviiirrinners | rerererienirnenicennn 24,110 04/01/2030.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

¢} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
3137IM CG 0| FN 255771 . [12/01/2010. [ MBS PAYMENT......coooviviirinrinnnins | oerimrrirenienirnneinnns | vevereens 114,985 | ... 114,985 | ........... 17,249 | v 115,183 | oo | v (197) | covereveeeineenns | v (197) | coverrenrirenins [ e 114,985 | ..oovevvvcrn | e 3,555 | 09/01/2034.
31374Q CF 0 FN 320570.......cmvuerriiererinreeninereeienirenes ... | 08/01/2010. | MBS PAYMENT 4,590 ...4,590 09/01/2010.
31378H G8 8|FN 399023........cccriiirirrirereeineieiiniians ...|12/01/2010. | MBS PAYMENT 1,525 03/01/2017.
31378W SF B{FN411018.....ciricriccriesienierieeene ... | 12/01/2010. | MBS PAYMENT .......ovvvoerinrenrrenns [ o 2,817 11/01/2012.
B137IN 7K 7| FN424898.........oooiiiiciieciiseseisnis ... | 12/01/2010. | MBS PAYMENT. 19,102 10/01/2012.
31379W BT 3[FN431250.......cccvveririiinicinnieienieenes ... | 12/01/2010. | MBS PAYMENT 13,421 06/01/2013.
31379Y W 2[FN433628.......coviviereeereeiseieniesienienes ... | 12/01/2010. | MBS PAYMENT........vvvrrrrneinrrinns [ oo 5,144 07/01/2013.
31383A Q3 6|FNA497374. ... ... | 12/01/2010. | MBS PAYMENT 2,715 10/01/2027.
31400Y 3Q 7 |FN702007........ccovrerrriirerieieeisereninneenes ... | 12/01/2010. | MBS PAYMENT 291,217 04/01/2032.
31404V 4L 9[FN 780327.....coooiririicireeiseiseiiesieeiieens «. | 12/01/2010. | MBS PAYMENT .....covvvrrirnnrinrinnns [ e | ceveeiens 137,716 | oo 137,716 | e 138,749 02/01/2019.
31404W UE  4|FN 780981........ccomruiririirerieniierienireenns «.. | 12/01/2010. | MBS PAYMENT .......vvvrrrirerinrinnns [ e | v 102,820 .102,636 01/01/2019.
31406U HH 4| FN 820232........cooveeveeeeereeeeenrereneenis ... | 12/01/2010. | MBS PAYMENT 85,864 ..87,159 10/01/2034.
31407B BK 4 [FN825442.........cocvveiiriesesciiesieniees ... | 12/01/2010. | MBS PAYMENT .......ovvvrrinrinninnns | oo 272,333 | 0000 272,333 | e, 275,439 12/01/2033.
31409Y UL 9 [FN 882687.........coevvrerercercrieireiienrienienes ... | 12/01/2010. | MBS PAYMENT. 224,222 222,576 12/01/2035.
314100 KA 9| FN 897689........cccvvviicririciisrisrieii ... | 12/01/2010. | MBS PAYMENT 218,229 213,387 11/01/2036.
31413R 2P 0| FN 953582........ccciviririerinreierierineiieniens «.. | 12/01/2010. | MBS PAYMENT .......vvvririrerinrinnns [ e | v 137,497 | ... 137,497 | ... 145,016 07/01/2037.
31416J ZM 6 |FN AA1647 ... | 12/01/2010. | MBS PAYMENT. 84,228 ...87,058 08/01/2038.
31416M 5A 8 |FN AA4440 ... 12/01/2010. [ MBS PAYMENT.......ovvvririiinrneiinis [ vrereernniisinniennnis | vevnnies 167,912 .173,966 07/01/2038.
31418W CY 4|FN AD8186 . [ 12/01/2010. | MBS PAYMENT 10,637 11,021 08/01/2025.
31419E UD 9| FN AE4179... ... 1 12/01/2010. | MBS PAYMENT 4,647 4,811 10/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........c..ciiirirriereriiiirrnisisissreessrseesssensseesssssssensersesesssessessssessesssens | eonsenee 4,341,333 4,341,333 | ....... 4,393,323 | ..........4,148870 | ..coccoooeee0 | oo (6,542) | o0 [ (6,542) | 0 4341333 |0 0 | 0] 100134,103 XXX......
Bonds - Industrial and Miscell
013817 AF 8 [ALCOAINC.....cccovrvririrrrrierseierinines ... | 08/24/2010. | TENDER OFFER 531,250 01/15/2012.
055482 AH 6|BJ SERVICES CO <. | ... [ 12/15/2010. | STIFEL NICOLAUS & CO. 511,430 | ...........500,000 | ...........502,620 | .........c....501,881 | ooouvivirivrrnne | vvrrnened(1,137) [ e | (AB7) s | e 500,544 | i | e 10,886 06/01/2011.
055688 AA 6 |BURLINGTN NO SF 06-1 TR.....ccorvvurvririririiiniinns ... | 07/15/2010. | MBS PAYMENT 61,023 01/15/2024.
05947U 4C 9|BACM 2005-6 ASB .| ... | 12/01/2010. | MBS PAYMENT. 137 03/01/2015.
07383F AC  2|BSCMS 1998-C1 B....ccsvvvurerrirerirrireeiseieiienienes ... | 12/01/2010. | MBS PAYMENT. 25,706 01/01/2013.
12489W QD 9| CBASS 2005-CB8 AF2 ... 12/01/2010. [ MBS PAYMENT.......oovverinrirenrnniinis [ vrieernniisinnieiinnis | vernnies 114,230 114,226 10/01/2015.
126410 LM 9| CSX TRANSPORTATION INC. ... | 07/15/2010. | SINK... 20,128 0,128 01/15/2023.
191219 BW 3| COCA-COLA REFRESH USA.. ... | 03/26/2010. | J.P. MORGAN...... 50,436 ..49,491 08/15/2019.
34528R AD 4|FORDO 2009-A A3A. ... | 12/15/2010. | MBS PAYMENT. ...154,690 160,461 02/15/2012.
36962G 2M 5| GENERAL ELEC CAP CORP.. ... | 11/04/2010. | JEFFERIES & CO ...498,060 | ...........500,000 | ...........407,000 | .......c...... 427,220 . 04/10/2012.
38141G DQ 4 |GOLDMAN SACHS GROUP INC........cccovvrvrerirncs ... | 07/22/2010. | STIFEL NICOLAUS & CO......ovvvvves | o 813,338 | .......... 750,000 | ........... 804,853 | .....ccooune 804,212 796,452 | ..o | e 10/15/2013.
49337E AA 8|KEYSPAN GAS EAST.. ... | 02/01/2010. | MATURITY. 500,000 ....500,000 541,155 .500,512 500,000 02/01/2010.
52108H JH 8|LBUBS 2002-C1 A3 ... | 08/11/2010. | MBS PAYMENT........ccoovrvriiririaranns 67,562 ...711,595 ..67,767 ..67,562 10/11/2010.
524908 CM 0 |LEHMAN BROTHERS HOLDINGS...........coocvererernr ... | 05/10/2010. | BARCLAYS AMERICAN........ccoovuvvn | corerrrirnerneririeinns | v 217,500 | ........1,000,000 | ............95,000 | evoerirerrn95,000 [ ooovonrirerenenns | verirerrnerneninees | verrnenneninneens | ervvnerinnnnenne0 | e [ 8,000 | o | e 08/15/2010.
55448Q AE 6 |MACK-CALI REALTY L.P. ...| 12/15/2010. | CALLED BY ISSUER at 101.225.... | ... 02/15/2011.
59022C AB 9|MERRILL LYNCH & CO... ... | 03/29/2010. | JEFFERIES & CO.....ccoovvvvvrrirerin 09/15/2026.
61746W LT 5|MSDWC 2001-TOP5 Ad.....ccoorrvrrieircrinerienireens ... | 12/01/2010. | MBS PAYMENT........ocooirererrnirnnns 11/01/2011.
65475D AB 6| NALT 2009-B A2 ...| 03/18/2010. | BARCLAYS AMERICAN................. 02/15/2011.
724479 AH 3|PITNEY BOWES INC... . |...] 03/29/2010. | BNY MELLON CAPITAL MARKETS|..... 03/15/2019.
742741 AA  9|PROCTER & GAMBLE- ESOP.........ccccooovivmirirnrrins 1| 07/01/2010. | SINK ..o [ e | cereerereen83,960 | 83,960 | coiiirern83,960 | coviiicrrn83,960 | oo [ e | e | e e | vnnnnn83,960 | i [ 01/01/2021.
805858 AM 2| SBAC 2006-1A B. .1 05/15/2010. | MBS PAYMENT.....cc.oovvvumiemrinners | rerererienirnenicenen 500,000 | ...........500,000 | ...........499,983 | ..............500,000 | ...ooorvrirrrivens | cvvrrrvrinerveninns [ eoverrneienninens | o0 | [ ennnnne800,000 | i | e 11/15/2011.




Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 4

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

[AdT

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
¢} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJ/AC.V. Date Disposal Disposal Disposal Year Date
90783X AA 9 [UNION PACIFIC RR CO 07-3.......ccvvvurrierirrrrines 10| 07/02/2010. | SINK....oovorvirerrireinninerirerineees [ e 17,115 01/02/2031.
91324P BA 9 |UNITEDHEALTH GROUP INC ... | 02/08/2010. | TENDER OFFER 546,365 11/15/2012.
984121 BM 4 [ XEROX CORPORATION .| 10/01/2010. | CALLED BY ISSUER at 101.271.... 506,355 06/15/2013.
RBC CAPITAL MARKETS
73755L AG 2|POTASH CORP-SASKATCHEWAN A.|03/19/2010. | SECURITIES - US 202,768 | ...........200,000 | ..........198,904 | .......... 198,947 | oo | B8 [ |38 | s e 198,985 | i | i 3,783 | oo 3,783 09/30/2015.
05565Q BF 4 |BP CAPITAL MARKETS PLC F.|06/17/2010. | CREDIT SUISSE..........ceccorrrrrrrnnns 234,500 11/07/2013.
RBC CAPITAL MARKETS
2515A0 NY 5|DEUTSCHE BANK AG LONDON.........ccooomrrrrrinns F.| 06/15/2010.|SECURITIES-US | 525,245 | ........... 500,000 | ........... 539,145 | oo 538,299 | ..vvvriverienis | v (5,056) [ .oovvrerereerriis | cerierirenns (5,056) [ .oovvroeereerenes | veverrireens 533,244 | .oovvveiins | e (7,999) | ..ocvvvee (7,999) | ........ 14,083 | 05/20/2013.
71645W AP 6| PETROBRAS INTL FIN CO.....ovvvvrrererrierieris F.| 04/09/2010. | MORGAN STANLEY.......ccccovurmmrns | correrrrmrrreriririneenns 257,680 | ........... 250,000 | ........... 247,650 | ..coovvvnnee 247,660 | ...oovoerieriecens | e A4 [ e | e A4 | e | e 247,704 | oo | e 9,976 | ..cvvvne 9,976 | .......... 6,549 | 01/20/2020.
902118 BM 9| TYCO INTERNATIONAL FINAN.......ccoovrverirrrinnnns F.|03/19/2010. | BNY MELLON CAPITAL MARKETS| .......ccccomvvmmrirmrinns | worveris 155,871 | vvvvrs 150,000 | .ocvvnee 149,480 | ..ovvvvnee. 149,503 | .ooovioreineiiens | e 272 ISR PR Y272 IR B 149,525 | ..oovvevveeins | e 6,346 | ........... 6,346 | .......... 2,905 | 10/15/2014.
RBC CAPITAL MARKETS
92857W AT 7 |VODAFONE GROUP PLC.......ccovuimiiaririnissinsiiana F.|03/24/2010. |SECURITIES-US | | e 673,790 | ..........d 650,000 | .......... 649,565 | ..cooorinnn 649,609 | ..o |20 [ o2 | i [ 649,629 | ..o | s 24,161 | ......... 24,161 | oo 8,167 | 06/10/2014.
3899999. Total - Bonds - Industrial and Miscellaneous. 8,945,882 | ........ 9,510,837 | ........ 8,760,294 | .......... 8,529,548 . 8,680,207 |.....coceeel0 | e 265,673 | ....... 265,673 | ...... 314,273 |..... XXX......
8399997. TOtal = BONAS = PAM 4.1 bbb s | e 16,844,220 | ...... 17,345,548 | ...... 16,661,698 | ......... 16,183,591 . ..16,528,296 | ...ccooeen0 | s 315,922 | ... 315,922 | ...... 508,691 |..... XXX......
8399998. Total - Bonds - SUMMAry HEM fIOM Part 5........cvuiiiiiiiiiiiisiiesiiieiiiins ceotisisiies sttt 379,162 | .......... 375,000 374,242 | .o L |1 | L34 i [ 874,255 | i | s 4,907 | oo 4,907 | ...cco... 1,032 |..... XXX......
8399999. TOHAL = BOMAS. .ttt SeEf et | s 17,223,382 | ...... 17,720,548 | ...... 17,035,940 | ......... 16,183,591 (11,746) | o0 | (11,746) | 0 [ 016,902,651 |0 | 320,829 | ...... 320,829 | ... 509,723 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS.............ruuiierriieriiciiiiiins ettt ssssansssnessesens | oeees 17,223,382 | ......... ). GU [ 17,035,940 | ......... 16,183,591 (11,746) | o0 | e (11,746) | 0 [ 16,902,551 | 0| e 320,829 | ....... 320,829 | ...... 509,723 |..... XXX......
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Annual Statement for the year 2010 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - Industrial and Miscell
WELLS FARGO SECURITIES WELLS FARGO SECURITIES
337738 AH 1 [FISERV INC.....coeieieiieireicieee s ... | 09/14/2010 [ LLC 11102010 |{LLC | 200,000 | ..coevnee 199,546 | ............ 203,504 | ..o 199,559 | .oiivivieeieis | e 13 | s e 13
91159H GU 8| US BANCORP.......cccntrimirmiriinriissesssnississsrsensins ... | 03/01/2010 | MORGAN STANLEY........c.oneeen. 03/04/2010 | FIRST TENNESSEE........cccoocoens | covvirninnns 175,000 | coovvrennee 174,696 | .o 175,658 | oo 174,696 | oo | o LI I [P 1
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..................ccoeuriiiciiieiiiees ettt eaesenas ....375,000 ..374,242 ....379,162 ....374,255 14 0 14
8399998. TOHAL = BOMAS. .t R ....375,000 374,242 | ..........379,162 | .. ....374,255 14 0 14
9999999. Total - Bonds, Preferred and COMMON SEOCKS. .........ccciiiiicciiiiiiiiiis ceeetetetcte ettt ettt a bbbt bbb s s et s s st b s s s et st a et b s st s s et b b sn s et n s sesessnas 374,242 | ... 379,162 | ..ccvenee 374,255 | ..o 0 14 0 14
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Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA MONEY MRKT.......cccvvumrrmerirremeniieenneninns 0150 | v | cereenns 154 ...1,240,406 | XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE........cocoviiis ciiriirniineiseississesisesssssisessssssessssssssssssssssssssssssssesssasssssssssssensss | sonmsssenns | covseessnssnnsssesssinsens | seeseessonsssenssened 6,097 |....... XXX
BANK OF AMERICA PROVIDENCE, Rl.......cuuiiiiiririiririiriiniiins erereessisesessesssesssesssssssssssessssessesssesssssssssssssssesssessssssssssssssessnenss | avsessnnee | sosnsssnessesssnessnnes | soseesnessesssnsssesssnseses | enes ..570,597 [ XXX
0199999. Total - Open DEPOSHONES. ......cvureurerireiririsitierississiessseissi e ennees XXX [ etk XXX 8,097 | 154 | e 1,811,003 | XXX..
0399999. Total Cash on Deposit. OO OO OO O OO O PO SO O PO PP PR XXX e XK | 8,097 | i 154 ...1,811,003 | XXX..
0599999. Total CaSN.......vvurvrrerriirieiieeiesiseeeieeise e XXX | e XK | 8,097 | s 154 | e 1,811,003 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 7,579,507 |4. April 5,039,472 | 7. July. 8,069,407 |10. October. 3,794,240
2. February 9,061,493 |5. May. 5,054,259 |8. August. 4,528,097 | 11. November. 4,448,691
3. March 6,588,206 |6. June 5,790,453 | 9. September. 4,172,883 | 12. December. 1,811,003

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

AMERICAN HONDA FINANCE .........coiuiteieeiieieiesie sttt esse sttt st s bbb st s bbbt es ... | 12/02/2010 01/13/2011 T99,947 | oo 133
HSBC FINANCE CORP.........cocveerriirirerireenns ... | 11/23/2010 |. 01/25/2011 999,840 | ..o 260
TOYOTA MOTOR CREDIT CORP.........cttuettittsatesseessesseses st st s 8881848888t . [12/02/2010 01/20/2011 799,907 | 1ottt 147
3299999. Industrial and Miscellaneous (Unaffiliated) - ISSUET OBIIGAHONS......... ...tttk SHE bR E 0L f kL kbbbt | Hhinbi bt bbbt 2,599,894 | ..o 0 [ o 540
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFIBEEA). ... curreu ittt sttt ettt ettt ses et et ees et seseesseseeesees e e eeeeseeseeeeseeee8eeseEseEseteeseefeEeEseEeeseeseEeesemtesseesntes | oe8eetessesossessessessesansessesaesseteeses et ansantesseseseesansessesnsensess | fessessessnsossossessssnsessassessnsansessessssnnsas 2,599,694 | ..o 0 | e 540
Total Bonds

7799999. Subtotals - ISSUET OblIGAtIONS. ........veeeeecerieeieiees e 2,599,894 | o 0 540
8399999, SUDOAIS = BONGS........cuvveveieeieieeitet sttt sttt es et se s et s et et ses et et ebeesees et ses et e s es et et eetessee et en s st et et et ensen et ntenes 2599894 | oo 0 540
8699999, TOLAl = CASN EQUIVAIENTS. . ....vuvviieierissiseisessssise st ssess st ss st s 1881088088818 8 0818848108888 0808 b e E st b e e H4eEseEses s e s e e R e b e s ee e b e bR R b st st enene | Eiebiet et 2,599,694 | ... 0 [ e 540
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. AlBDAMAL ... edAL | i | bbbttt nies | eerebetieni st enens | ceetienet et neieniens | bttt | et
2. AIASKA. e A s st | nsiene ettt enns | chestes et eniees | srerent et | e nenes
B0 ANIZONA. s | s | ettt | densseet ettt eens | chestee bttt ens | ettt | et nes
4. ATKANSES. ... AR | it [ e nine | ebieni et | ettt rensenes | cress e en et | eereees et
5. CalifOrNIA. . vvovrrrrerrnrernneedOA | s [ et | erienb ettt | ersesses st ensanes | sbess e et | nerenr sttt
6. €0I0rad0. ... OO it | et | ittt eens | cenet et entees | oresent et | e ees
7. Connecticut O | s bbb | Heiese bbbt | bbbt | sreites e | s s
8. DEIAWATE........ocvvvrirriernreen e DE [ s | oo | eres et enns | ettt s | et | e ees
9. District Of COIUMDIA. .......vverrees DO [ s | oottt | dennset sttt | ceest ettt ees | seerent e | e nes
100 FIOMAA vl | et [ o | reriesi et | eriene st enes | srnssene e nntens | eernes e
110 BBOMGIA.vevvererererecererrernrrereelOA | ittt [ ettt | ebiesb ettt | eerient sttt | shesieni et | bt
12. Hawaii eeverintee | et enene | esteernes e | erientent et nenienes | cresiene et | eereens e
13.  Idaho. ID [ ottt | et bbbt | ehintbi ettt s | freei ettt eees | eestens ettt | aeeseesb et
14.  llingis........... I | et | et | Heent et ees | eeeiens ettt | eetsetes ettt | deent s
15, INGIANA. ..o IN | i | bt | eriesb et ettt | ettt | chesieni st | bt
16, TOWAL.eeeireceirinereriennenened A | s | ettt | Hient sttt eens | eesiens ettt nninnnes | ertsees ettt | e
17, KENSES..coeoeiecrieieiieerierieenn e K s | bbbttt | Hiienti ettt enns | eetsent ettt nnins | setieees sttt | fheeti ettt
18, Kentucky......oooeveevievereiernciniinnnns KY [ coertirie | ettt enens | sreeseb ettt et st | ettt ettt nsienns | eeebestenr ettt | eetera et
19.  Louisiana . LA | s | ettt bbbttt | ents st en e | chentenb et eniens | setent e | e es
20.  Maine ME | oo [ e | eesens e nins | estees et | s | e
21.  Maryland D | ceoieirie [ ettt ettt st es st ns e tenteniens | eesestessessetastentessnsetanes | enteresstessensesntentensenns | neseesessessetastentesaesetenaes | eesessesnsestens ettt enaenas
22.  Massachusetts... MA | o | s | sesenb e | ettt | e | et
23, Michigan......cccccoenrrinrennncrennns VL[ e | oottt s sttt ettt st bt ntentente | oebentessessesntententesnsntes | ersessetntentessetntentantesies | sieesessessesntentessesnnntens | seesietssentesaes et ens st naeen
24, Minnesota........ccccovuvviniiriiniinns N | s | et | essenb et | et | s | et
25.  Mississippi . IS [ oot | ittt | Herenesees ettt ens | rersiens ettt nnnns | seesess et | feiess ettt
26, MISSOUT....vecerierrererrinrerenenee VIO [ i ottt enins | eerebte e et enes | centbeni et eniens | bttt | e
27, MONEANA. ..eoveeceeririceerreee e T s | et | Hneient et entents | fhest ettt eniens | seerent et | e
28.  Nebraska... LN E s s | e | e | e | e
29, NEVAGA.......cverceerrcrierreeee NV s | ottt | Hreieni et entenns | chesteni et eniens | sresest e | et enes
30, NEW HAMPSHIME. ... NH s | ot | bnesessenienssssensssbentenss | chestessess st sessenssnssentens | seesestessnns st es b esenane | esrenb ettt nes
31, New Jersey. N [ et | ettt s ettt nsessebntente | etsessesessessetstentessessets | nesesteresetessessesntantesies | seeesessensessetansentesesntens | seesseseeantesaeseenaansesaees
32, New MexiCo.......ocvvvvvvrernecneed NM i | R L PR . [ | | s | e | e
33, NeW YOrK.....oocoevvereernererneeeeel NY s | v JA N B B R B | | | e | s
34, North Carolina.........cceeveerereeecetNC | iviviiivins | v SR L. . I N ... | ... | i | e | e
35, NOMN DAKOLAL ... edND | s | et | reseni et nntenns | ceest et eniens | eresent et | eerens et ees
36, ONI0..cuercrricerierrreerneeOH s | ot | benereni ettt | chestenb ettt entens | seerest bt | et
37, OKIENOMA. ..o DK | s | st | ereseni et nntenns | ceeet et eniens | ererent e | e nes
38, OrEQON....ouvirirrinrinriierienes el OR [ i [ e | e | s | e | s
39, PENNSYIVANIA. ..o PA | e | oottt nenis | seseteenetennessetastentennenns | steesensesneestesnesesnnsannens | rereesessesneeetensesieseannts | eeseeseenneantesn et eeaenrenae
40, RROGE ISIANG. ... R s | bbbt | bnesente bbb entenns | ceeet ettt eniens | aeesent et | e
A1 SOUN CaONNA. ... eS| s | ettt | ereseni st nntenne | ettt eniens | srerent e | e neees
42, SOUtN DAKOIA. ..o SD s | ettt | Hnereni ettt | shestenb et entens | seerest s | e nes
A3, TEMNESSER......ocvererrierireerieree TN s | ettt | Hnesent et nntenns | cenet e enins | eresest e | e neees
B4, TEXAS...cereverecrinriersrineiernrinenins LK | retiriiiis | ettt | Hnesent e n sttt en et | chest ettt niens | seerenteer et | e
45, ULAN..cccciceedUT i st | eeseee ettt es | sttt nes | eest sttt | e
48, VEIMONE.....oiieiiicrnricirreee VT s | ettt | Hnes sttt | chest ettt niens | et ent et | et
A7 VIEGINIA. oo VA i | oottt nenine | eesernenetensesenestenrenenns | ctessensesetestesnenetnenannens | rebessessens e en st enenetets | erseerersi st neae st
A8, WASKINGLON. ...t WA | e oottt s e s s a ettt et s st ensensessntantes | eesetssentessessntantentesantns | stessessetantentessesnsentansens | fetensessessesntestenietsnent | essesietanaante s st enaentenan
49, WESEVIFGINIA. ... e WV i | oottt enanins | sesebssenessnsessesantsnressenns | ctnssenseresestesnenetnesansens | rereseessenne s st netets | erseeressa ettt
50, WISCONSIN. ... W s | ettt | Htesenteneens s sins b entenes | chsestensess st s st eniens | eeesesteer et | et nes
510 WYOMING. oo WY i | oottt bnine | eesebneet st bt nsenes | ctetienrenen et seneniens | erestsss e e bt | erseer e
52, AMETICAN SAMOA......coucvrerirrieerendAS | s | ettt | Hneseni ettt enns | fhent et eniens | sreresteer e | e nes
B3, GUAM..ciirvcrierinrrsninereeners U [ i st | ettt | srenie et nes | eert e enet | e
54. PR it | et s bt iens | eeeb bbbt | eebseeet bbbt ntes | Sheebi ettt ens | eess bbb
55.  US Virgin Islands............c.ccccoouuu. V| s | st | ebeesb e | e | s | e
56.  Northern Mariana Islands VP | e | ottt | erieni ettt | etienies st | chesiene ettt | bt
57.  Canada.......ccomrerneieierninnins CN|.. o e [
58.  Aggregate Alien and Other.......... OT | o XXX [ rieieirrinrireeiensnsseeensenesesseseeessnsess s XKK ettt nseenens | eevees 0 0 0
59, Totalereireerinrennne | XXX | e KKK e | e 0 0 0
BBOT. ettt sees et | cereeernei | e LRt | Heretes e b en s | eeriiees sttt | aeesees ettt | et
BB02. o siens | sriereenine | e bbbt bne | nersenb et sttt nsente | rersensesens st sensanes | sbens st bnnrns | nereer et
BB03. oottt ees st | cerrterinni | e RS R Rkt | Hereees ettt ens | erbees st ettt | aresess sttt | seeee et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX ottt nsenee | eeeees 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | s XXX et | neees 0 0 0

E27




2010 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets 2 | Schedule P-Part 2H-Section 1-Other Liability-Occurrence 56
Cash Flow 5 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 56
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 57
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 57
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 57
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 57
Five-Year Historical Data 17 | Schedule P-Part 2M-International 57
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance 58
Jurat Page 1 | Schedule P-Part 20-Reinsurance 58
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance 58
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 59
Overflow Page For Write-ins 97 | Schedule P-Part 2R-Section 2-Products Liability—Claims-Made 59
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 59
Schedule A—Part 2 E02 | Schedule P-Part 2T-Warranty 59
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 60
Schedule A-Verification Between Years S102 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 60
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 60
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers’ Compensation 60
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 60
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 61
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 61
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 61
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 61
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 61
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 62
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 62
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K—Fidelity/Surety 62
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 62
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 62
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance 63
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance 63
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance 63
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 64
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R—Section 2—Products Liability—-Claims-Made 64
Schedule D-Summary By Country SI04 | Schedule P-Part 38—Financial Guaranty/Mortgage Guaranty 64
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 64
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 65
Schedule DA-Verification Between Years SI11 | Schedule P-Part 4B—Private Passenger Auto Liability/Medical 65
Schedule DB—Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 65
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers’ Compensation 65
Schedule DB-Part A-Verification Between Years SI12 | Schedule P-Part 4E-Commercial Multiple Peril 65
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 66
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 66
Schedule DB-Part B-Verification Between Years SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 66
Schedule DB-Part C-Section 1 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 66
Schedule DB-Part C-Section 2 SI14 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 66
Schedule DB—Part D E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 67
Schedule DB-Verification SI15 | Schedule P-Part 4J-Auto Physical Damage 67
Schedule DL-Part 1 E23 | Schedule P-Part 4K-Fidelity/Surety 67
Schedule DL-Part 2 E24 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 67
Schedule E-Part 1-Cash E25 | Schedule P-Part 4M-International 67
Schedule E-Part 2-Cash Equivalents E26 | Schedule P-Part 4N-Reinsurance 68
Schedule E-Part 3-Special Deposits E27 | Schedule P-Part 40-Reinsurance 68
Schedule E-Verification Between Years SI16 | Schedule P-Part 4P-Reinsurance 68
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 69
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 69
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 69
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 69
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 70
Schedule F-Part 6 25 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 7
Schedule F-Part 7 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 72
Schedule F—Part 8 27 | Schedule P-Part 5D-Workers’ Compensation 73
Schedule H-Accident and Health Exhibit-Part 1 28 | Schedule P-Part 5E-Commercial Multiple Peril 74
Schedule H-Accident and Health Exhibit-Part 2, Part 3 and Part 4 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 76
Schedule H-Accident and Health Exhibit-Part 5-Health Claims 30 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 75
Schedule P-Part 1-Summary 31 | Schedule P-Part 5H-Other Liability—Claims-Made 78
Schedule P—Part 1A-Homeowners/Farmowners 33 | Schedule P-Part 5H-Other Liability—Occurrence 77
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 34 | Schedule P-Part 5SR-Products Liability—Claims-Made 80
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 35 | Schedule P-Part 5SR-Products Liability-Occurrence 79
Schedule P—Part 1D-Workers’ Compensation 36 | Schedule P-Part 5T-Warranty 81
Schedule P-Part 1E-Commercial Multiple Peril 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 82
Schedule P—Part 1F-Section 1-Medical Professional Liability—-Occurrence 38 | Schedule P-Part 6D-Workers' Compensation 82
Schedule PPart 1F-Section 2-Medical Professional Liability—Claims-Made 39 | Schedule P-Part 6E-Commercial Multiple Peril 83
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 40 | Schedule P-Part 6H-Other Liability-Claims-Made 84
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 41 | Schedule P-Part 6H-Other Liability-Occurrence 83
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 42 | Schedule P-Part 6M-International 84
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 43 | Schedule P-Part 6N-Reinsurance 85
Schedule P-Part 1J-Auto Physical Damage 44 | Schedule P-Part 60-Reinsurance 85
Schedule P—Part 1K-Fidelity/Surety 45 | Schedule P-Part 6R—Products Liability—Claims-Made 86
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 46 | Schedule P-Part 6R—Products Liability-Occurrence 86
Schedule P-Part 1M-International 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 87
Schedule P-Part 1N-Reinsurance 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 89
Schedule P—Part 10-Reinsurance 49 | Schedule P Interrogatories 9N
Schedule P-Part 1P-Reinsurance 50 | Schedule T-Exhibit of Premiums Written 92
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 51 | Schedule T-Part 2-Interstate Compact 93
Schedule P-Part 1R-Section 2—Products Liability-Claims-Made 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 94
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 53 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 95
Schedule P-Part 1T-Warranty 54 | Statement of Income 4
Schedule P—Part 2, Part 3 and Part 4 - Summary 32 | Summary Investment Schedule Slo1
Schedule P—Part 2A-Homeowners/Farmowners 55 | Supplemental Exhibits and Schedules Interrogatories 96
Schedule P—Part 2B-Private Passenger Auto Liability/Medical 55 | Underwriting and Investment Exhibit Part 1 6
Schedule P—Part 2C-Commercial Auto/Truck Liability/Medical 55 | Underwriting and Investment Exhibit Part 1A 7
Schedule P—Part 2D-Workers’ Compensation 55 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2E-Commercial Multiple Peril 55 | Underwriting and Investment Exhibit Part 2 9
Schedule P—Part 2F-Section 1-Medical Professional Liability-Occurrence 56 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 56 | Underwriting and Investment Exhibit Part 3 1
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 56

INDEX




	1 - Jurat Page
	SI01 - Summary Investment Schedule
	SI02 - Sch. A-Verification
	SI02 - Sch. B-Verification
	SI03 - Sch. BA-Verification
	SI03 - Sch. D-Verification
	SI04 - Sch. D-Summary by Country
	SI05 - Sch. D-Pt. 1A-Sn. 1
	SI06 - Sch. D-Pt. 1A-Sn. 1
	SI07 - Sch. D-Pt. 1A-Sn. 1
	SI08 - Sch. D-Pt. 1A-Sn. 2
	SI09 - Sch. D-Pt. 1A-Sn. 2
	SI10 - Sch. D-Pt. 1A-Sn. 2
	SI11 - Sch. DA-Verification
	SI12, SI13, SI14, SI15 - Sch. DB-Pt. A-Verification
	SI12, SI13, SI14, SI15 - Sch. DB-Pt. B-Verification
	SI12, SI13, SI14, SI15 - Sch. DB-Pt. C-Sn. 1
	SI12, SI13, SI14, SI15 - Sch. DB-Pt. C-Sn. 2
	SI12, SI13, SI14, SI15 - Sch. DB-Verification
	SI16 - Sch. E-Verification
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08, E09 - Sch. BA-Pt. 2
	E08, E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 1
	E11, E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. D-Pt. 6-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. D-Pt. 6-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn 1-Footnote
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn 2-Footnote
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1-Footnote
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2-Footnote
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E16, E17, E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

