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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
Investment Categories Amlunt Percezntage Amiunt Perc:ntage
1. Bonds:
1.1 ULS. HrEASUIY SECUMLIES. ...euveiriiriiscistsci ettt bbbttt [ ebeiennees 5,387,827 | .covvenne. 0.1 [ 5,387,827 | ..ccvvnnne. 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEMMENT ENCIES. .........cuireirriiiriiieitieeeieie ettt ssesssenssses | stveseissssssessseaes 0 cooveeeens 0.0 | o (U1 I 0.0
1.22 Issued by U.S. government SpONSOred @gENCIES. .........c.ouuurumeurireirireinireinireisiieiseseissseisesessesessessssessssssens | evnenesnsnssssneensennes (0] I 0.0 | o (U1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUNtIES)..........vrrvrrrrerrrnererreireerenns | e 21,830,689 | .ccovvrnes 0.6 | 21,830,689 | ..cccvovven 0.6
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
141 States, territories and possessions general 0bligations...........ccvrrrrrrnirrereneenenseeeseeseessesssssesesees | ceeveenees 26,726,167 | .oovvvnnnn 0.7 [ 26,726,167 | ...co....... 0.7
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations... | ........110,428,812 | .............. 3.0 (... 110,428,812 | ..ccvevene 3.0
1.43 Revenue and assessment 0blIGations............coeurerienienieneeee e | e 2,294,601,474 | ............. 619 |..... 2,294,601,474 |............. 61.9
1.44 Industrial development and similar OblIgAtioNS............ccovvceeririceeee s | ererrnn e O v (U (01 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNIMA............c.ccoiiiieiiece s | erenaenanns 1,182,572 | oo 0.0 [ 1,182,572 | e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.............ccoovevieiicieececeisieieese e ssiesssiensnes | enveriniennns 152,956 | .ovovvenennns 0.0 [ oo 152,956 | oovvrrnenn 0.0
1513 Al OMNET ...ttt s st nennnnnnnens | etetnenennnereternenees (0] IR 0.0 [ o (0] I 0.0
152 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC OF VA ..o | cvneiniiesnnieisnenns (1 0.0 [ oo (V] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in Line 1.521..........covvveneneneneneneneens | coveenenenininenienns (V1 I 0.0 | oo, (01 I 0.0
1,523 All ONET ...ttt st | sntnstns 31,068,205 | ...cccovnene (VR 31,068,205 | ....coene 0.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities).............cccoverrvrrieirinnnns 169,076,239 | .............. 46 ... 169,076,239 | .............. 4.6
2.2 Unaffiliated non-U.S. securities (including Canada).............coeovirerrieinienienieneeee e ssssessssesees | cosereenns 49,622,168 | ...cccvue.. 1.3 | 49,622,168 | ....coevu.. 1.3
2.3 AFfIlIAEA SECUIHIES. .. .. vuieereeeieeiee bbbttt | sbesiessassensensensenni (V1N I (V0 0] oo 0.0
3. Equity interests:
3.1 Investments in MUIUAT FUNDS.........coiiiiii bbb sstssiens | cbrsbsssessenenenen (V1N IR (V01 [ 0.0
3.2 Preferred stocks:
321 AFFIIALEA. ...ttt | sebebi sttt nrees (V) [ 0.0 [ oo (VN [ 0.0
322 UNGMTBIEA. ... cvvveeerceeeseetee et e 243,227,595 | oo 6.6 |[........ 243,227,595 | ...ovvvnnee. 6.6
3.3 Publicly traded equity securities (excluding preferred stocks):
3231 AFIlIAEEA. ..ottt | eebent et st eeb st (V) 0.0 [ oo (U [ 0.0
3.32 UNGMfIIALEA. ...e.vveeerceeicie bbbttt | ebrenteeneneas 15,026 | .o 0.0 [ oo 15,026 | ooovevrnned 0.0
3.4 Other equity securities:
BT AFFIIAEEA. ...
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
351 AFFIlIALEA. ...t | ettt (V) [ 0.0 [ oo (U [ 0.0
352 UNGMfIIBIEA. ...cvvveeeerceeeiei bbbttt | sebnen s (V) [ 0.0 [ oo (U [ 0.0
4. Mortgage loans:
4.1 Construction and 1and dEVEIOPMENL.............cririiiiree e nseses | cbreebnseiss e e (0] I 0.0 | o 0] oo 0.0
4.2 AGICUIUIAL ..ottt | ebrtebnnea bt 0 cooveeneens 0.0 | o (U1 I 0.0
4.3 Single family residential PrOPEIIES.........cco ittt | et (V18 I 0.0 | o (U1 I 0.0
4.4 Multifamily reSidential PrOPEIIES. .........e.rererurrrrrririeieiessesseseesessssssssssessessese e sssssssssssssssssssessessessessessnns | snssessessassassesesnens 0] oo 0.0 | o (U1 I 0.0
4.5 COMMENCIAI I08NS.......ouvirririiiiriiciieeieis sttt enssnnes | donesesines s (V) [ 0.0 [ oo (U [ 0.0
4.6  Mezzaning real State I0ANS..........ccviiciiiii e eniens | et (V1N I (V01 [ R 0.0
5. Real estate investments:
5.1 Property occupied DY COMPANY.......c.cccoiuriuiirieiicirieieissieiseie et ssnsssesnssens | oneinseinnnas 264177 | e 0.0 [ v 264177 | v 0.0
5.2 Property held for production of income (including $..........0 of property acquired in satisfaction of debt)......... | wocovvereercercerennns (0] I 0.0 | oo, 0] oo 0.0
5.3 Property held for sale (including $.......... 0 property acquired in satisfaction of debt)............ccccovevrevceccvee | v (0] I 0.0 | oo, 0] oo 0.0
8. CONMTACE I0BNS......cuueerieieeii ittt nienes | et (V) [ 0.0 [ oo (U [ 0.0
7. ReCeiVables fOr SBCUMHIES. .........cvrercririciisriecinrieser et nessenesies | conenesenesesenesenens (V1N I 0.0 | v [ R 0.0
8. Cash, cash equivalents and short-term iNVESIMENLS..............ccevieiiieiieccecrcseese s | eres (100,477,729) | ............. 27| ... (100,477,729) ............. (2.7)
9. OthEr INVESEA @SSELS.......veeeceeeeeccee ettt et a ettt ae s ss sttt sssenssaesetsssnnsssessssnsnsnsnansns | eeseereees 92,825,958 | .............. 25 ... 92,825,958 | .............. 2.5
10, TOtAl INVESIEA @SSELS.........cvveieveieeiecteicte ettt eiensesensesensesensessnsessnsessnsessnsessnsensnses | cores 3,709,633,998 |........... 100.0 |..... 3,709,633,998 |........... 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT........... vttt es s s s st 265,677
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ceuriiiriinienierce e 20,320 20,320
Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. 0

3.2 Totals, Part 3, COIUMN 1. ..ottt ettt ettt b ettt s st ettt ss s s bbb s sn s s b bt s s naebebnas 0 0
Total gain (10Ss) 0N diSPOSaIS, Part 3, COIUMN 18.........oueiieieireieieieieieisesis sttt ettt s et 0
Deduct amounts received on disposals, Part 3, COIUMN 5. ..ottt s sttt bbbttt s 0

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......cuiiiiiceceeeeecee ettt bbbt bbbttt b s s st bbb s s bbb s e s 0

6.2 Totals, Part 3, COlUMN 13.......cuiiriieiiieii bbb 0 0
Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12........cuiiiiiiice bbb 0

A e = T o [ T 7] [171 T OO 0 0
Deduct current year's depreciation:

TR A o} {30 =2 G TR O] 1741 T T 21,821

8.2 Totals, Part 3, COIUMN ...t 0 21,821
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-56-7-8)........cccuriuririiririiiirieirtenee e 264,176
Deduct total NONAAMItIEA BMOUNES..........ciiiiieieii bbb 0
Statement value at end of current period (Ling 9 MINUS LINE 10)........cueiiuriiiriieiieicei ettt bbb bbbt n 264,176

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOF YEAI........cvvirrririeieieire e ensnes 0

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvrrriririnieireeenesessess st sssssessessesses 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............ccoiiuriiiniiiiierce e 0 0

Capitalized deferred interest and other:
KT N o= T [ IR 07 (171 T i 2T 0
3.2 Totals, Part 3, COIUMN 1. ...t s st 0 0

ACCTUAL OF QISCOUNL..........cveviieiecictete ittt ettt bbbttt bbb s e bbb b s e bt e b s s e s et et s s e s e s et e s s e e s e b et b s s s s et et e b e b e se b e b b e b s e s et et e bbb e s et e bbb snn b et b b s snsntee 0

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, ColumN O........cooviriiiiceeicsceeceeee s

........ 0
52 Totals, Part 3, Column 8..........cocceueveieeceeceeeeere e NN ..................................... 0

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 8.t b bbb bbbttt

Deduct amounts received on disposals, Part 3, COIUMN 15............oiiiieiieiiecsie ettt b s sttt bbbttt bbbt es

o |o |o |o

Deduct amortization of premium and mortgage interest points and COMMItMENE TEES...........coiiiriirir e

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ... bbbt 0
9.2 Totals, Part 3, COIUMN 13.......u ettt ettt ettt ettt ss bbbt ss e st et et s s nse b et ss e s 0 0

Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COUMN 11, ..ottt ettt b bbbttt s s bbbt ettt b s e seaiee 0
10.2 Totals, Part 3, COIUMN 10........uiiiiiiieieiee bbb 0

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

TOtAl VAIUGHON GIIOWANCE. ... vviecieeeiie ettt s ettt s s s s a8k s s e a8 E b s e E A A s e E R b e e AR bt s e st b s sttt s st e s s nnnnens

SUDLOLAI (LINE 11 PIUS LINE 12)....eueitiiiieieiete ettt bbb s s e 28 e 28 e 282 A28 E bbb bbbttt es

Deduct total NONAAMILIEA GMOUNES..........cciiiicieiei ettt s et b e st E et s e e AR b b e s b et s e R bbb e s st s st s s s s s s

o |o |o |o |o |o

Statement value at end of current period (LINE 13 MINUS LINE T4).......ou ittt bbbt
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........c.ouu ittt bbb s bbb bbbttt bbbt 47,935,391
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).......c..ceuriiriiriirieee e 186,883,881

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........coeueueiriireireirieeee e 556,838 187,440,719
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........c.oviriiiecectecieeeeete ettt ettt s s bttt s s s et bbb sn s sttt assnsnsebetnas 0

3.2 Totals, Part 3, COIUMN 12........coiiiieieieieee bbb 0 0
4. ACCIUAL OF GISCOUNL.......eeeees bbbttt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bttt bbbttt b b es ettt b s e st bnas 2,738,873
5.2 Totals, Part 3, COIUMN ..ottt (153,160) 2,585,713
6. Total gain (I0ss) 0n disposals, Part 3, COIUMN 19.........c.euiiiieieii bbb (5,439)
7. Deduct amounts received on disposals, Part 3, Column 16.... 145,627,136
8.  Deduct amortization of premium and depreciation.................. 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt sttt et se sttt st et et et ebsas st ss st b ebebernse s e s s 0
9.2 Totals, Part 3, COIUMN T4.........oiiireiieiee bbb 0 0
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15......c..iiiiiieirerieri bbbt 0
10.2 Totals, Part 3, COMUMN 11 ...ttt ettt sttt et et ae st st st et et et et eseas s en st etetabeterernanas 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.coeriueriieiieicieiee et ssb bbb 92,329,248
12, Deduct total NONAAMItEEA @MOUNLS..........c.. e 0
13.  Statement value at end of current period (LN 11 MINUS LINE 12).......c.euiiiuiiriirirciseireieeissie ettt ssnes 92,329,248
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI........c.cu ittt bbb bbb bbb bbb bbbttt 3,716,230,306
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........couiueiiuriiiiiciiciee ettt bbbt b bbbttt b s 692,304,601
3. ACCIUAL OF BISCOUNL.......eeeseeee bbb 88888 A1 7,377,263
4. Unrealized valuation increase (decrease):
41 Part1, Column 12 4,008,649
L = A Y=Yor 110 o TR O] [V T T TR 14,693,126
4.3 Part 2, SECtioN 2, COIUMN 13.... .ottt ettt ettt ettt s s as s st et et et et e s eaess s s st etanans 13,670,896
A4 Part 4, COIUMN 1.tttk 379,616 32,752,287
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19........c.ouiiiiiice e bbb bbbt (3,127,511)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............coiiriiirieiciriese sttt 713,964,564
7. Deduct amOrtiZation Of PrEMIUM....... ettt ettt bbbt b e bbb s s b8 h bbb £ s b e £ s £ e £ s b £ 8 £ bbb bbbt bbbt bbbt bbb 6,463,265
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ... bbb (462,309)
LT = T R T=Yed (1o T TR 7[0S 0
8.3 Part 2, SEction 2, COUMN 16.......coviiiiiie s 0
8.4 Part 4, COIUMN 15.. ...ttt s bbb bbb 0 (462,309)
9. Deduct current year's other than temporary impairment recognized:
9.1 PAMt 1, COMUMN 14 oottt ettt ettt bbbttt b bbb e st bbb s sttt s s snsetens 6,189,349
9.2 Part2, SECtion 1, COIUMN 7. 0
9.3 Part 2, SECHION 2, COIUMN T4........vceeececeeeceeee ettt ettt ettt a s s bt et et et et e seaesn s es et esanans 19,721
9.4 Partd, COIUMN 13... .o 0 6,209,070
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T48-9).........cciuiiiiiiiieiieiiee et 3,718,437,738
11, Deduct total NONAAMILIEA AMOUNES.........ciiiiiicictetct ettt sttt b ettt se s st b b e b b e b e b e e e st e bbbt e b e s e se e e bbbt e b et eaeaese s as st et esesebesenn 1,416,146
12.  Statement value at end of current period (LIn€ 10 MINUS LINE T1)......iuiuiiriieiieicei e 3,717,021,592
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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.......ccoevevvene | vovverriineinnind 6,570,400 | ...ocovvrrvierernnn 7217578 | oo 6,565,390 | ...oovorvrvriiinns 6,410,498
Governments (Including all obligations 2. Canada.......cccoeveereneeneenenns | v L0 (0 (O TR 0
guaranteed by governments) 3. 21,830,689 | ..o 29,675,382 | ..oooviienen 21,572,984 | .o 22,548,522
4. 28,401,089 36,952,960 28,138,374 28,959,020
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS......cooovveveveevecevenes | e 26,726,168 | ................... 28495291 | .................. 26,749,188 | ................... 27,675,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.......coooovvvevevererecccies | oo 110,428,812 | ................. 111442823 | ................. 114,627,875 | ................. 108,201,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS. oo | s 2,294,754431 | oo, 2,194,677,151 [ oo 2,291,267,151 | .o 2,318,594,436
Industrial and Miscellaneous, Credit Tenant 8. United States........ccocvvrves | rvvvcrrrricnns 200,144,440 | cooovvvrnne 220,834,252 | ...ovvvrrnne. 201,050,357 | oo 240,038,123
Loans and Hybrid Securities (Unaffiliated) 9. Canada.........ccccoceveeveveenene | e 11,631,875 | oo 13,141,245 | oo 11,630,840 | .cvcvvvvernenee, 11,614,000
10. Other Countries.........cccoee | oveiviiicinns 37,990,294 [ ..o 42571370 | oo 37,900,145 [ oo 44,756,808
11, TotalS.. oo [ v 249,766,609 [ ..o 276,546,867 [ ..ocovcvrernnee 250,581,342 [ .ocovvirinnnne. 296,408,931
Parent, Subsidiaries and Affiliates 12, TotalS.....c.oooveeeevveveeeecece | oo, (U (U [T (U P 0
13. Total Bonds.......oouessensess | ovininnene 2,710,077,109 [ ..o 2,648,115,092 | ..ccooovinnens 2,711,363,930 | .o 2,779,838,387
PREFERRED STOCKS 14. United States........covovvvercrns [ covrrrernins 243,227,595 | oo 244765514 | ..o 243,998,022

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

COMMON STOCKS

Industrial and Miscellaneous (Unaffiliated)

23. Totals.....cooiciniiiiniicinis | s 15,026 | oo 15,026 | oo 7,019
Parent, Subsidiaries and Affiliates 24, Totals.......cocoovvvevereeeeceees | v, 765,118,008 | ................. 765,118,008 | ................. 551,723,062
25. Total Common Stocks......| ...c.ccccouucee. 765,133,034 [ ..o 765,133,034 [ oo 551,730,081
26. Total Stocks......couurummssirnses | covviiienas 1,008,360,629 | .............. 1,009,898,548 | ...covovvinnne. 795,728,103
27. Total Bonds and Stocks...| .............. 3,718,437,738 | ..ovvvivnee 3,658,013,640 | ...ccocvnee 3,507,092,033
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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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

U.S. Governments
.......................... 0.2
.......................... 0.0
.......................... 0.0
.......................... 0.0

.......................................................... O [ 0 v 0
2.2 Class 2.....ccuumvnemrniernererneinssesssiessesensesssesssessses | e | e 8,231,903 | i 976,436 | 984,253 | oo 1,840,727 | oo 9,033,319 | .03 | 14,357,950 |05 [ 9,033,320
2.3 Class 3 5,231,765 ...98,895 12,797,370 |... ...12,262,503

2.4 Class 4
2.5 Class 5
2.6 Class 6

2.7 TOtalS. ... | o202 7 | civieennn.9,904,763 | ... 8,145,079 | 6,216,018 | ...cocvcrinns 1,939,622 | ..o 21,830,689

S0IS

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

............. 26,726,168

.......................................................... 0] irieirieiniieinnnnl0
.......................................................... (O RO |
............. 26,726,168 vrereennnn 20,726,168 | o0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Class 1. ssssesessssessssesennes | eveniernnnnnn8,825,312 [ 11,951,130 | el 11,280,421 | 48,388,514 | ...............6,220,286 | ............. 84,665,663 | .....cccocvirerrirernnas 31 | 112,649,138 [ ..o 44 | s 79,137,374 | .o 5,528,289
4.2 ClaSS 2.....cucveveeeececreeeeeeeeeeeeeeeieeeeveseeeesesesenesesssssesssesensns | evvevseesesenssseesneens0 | evereeeeieieeeeeererenenn0 | e 0 | e O [ oveeeeeeieeieeieeeeee0 | e 0
4.3 Class 3......ccoceveevereieeieeeeiesiesseesessessssessssessssssssssssenns | evesveresiesesiesisenierenaQ [ evvereneennnnd 263,150 | o0 [ (01 EUSTUOORUTURRRRORON | B ISR 4,263,150
4.4 ClasS 4.....cocevvrveeeeiieiecesssesieeeessssssesssssssssssssssssssssennns | anveveressssssssesesessnss0 | evervnvevsisisninnereienenn0 | e 0 | e O [ vereieieiriiieenen0 | e 0
4.5 Class 5 ..17,500,000 21,500,000 | ..
4.6 Class 6 N ettt naena 00 | e 0]..
A7 TOAIS.....eeeeeeeeeeeeeeeeeeeeeeeeeeceeeeeeeeeeeeereeereeneeneneeneninnes | cerieenennn0,82D0,312 | . 17714280 | ............ 13,780,421 | ............. 65,888,514 ......110,428,813

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

5.1 ClaSS T | s 99,557,799 |............ 187,541,778 |............337,270,436 |............ 518,318,776 |............ 721,703,065 |........ 1,864,391,854 | ....coovvviirirnn 68.8 |...... 1,775,212,645 | ..o 64.5 |..... 1,780,724,487
5.2 Class 2 .35,682,503 | ..... ....80,745,739 ...150,877,890 | ............. 72,713,729 |............388,339,476 | ... ..407,918,004 | ..o 148 [ 388,339,475
5.3 Class 3 ] e 0 [ oo 0 ....6,932,668 17,534,917 24,467,585 | 09 | 27,844,464 ...24,467 585
54 Class 4. | e (U [P (RO | N IS (U [P (U [P 0 [iiiiinenn0.0 | 837,726 ..o 0.3 | e 0
5.5 ClaSs 5......cvuiiiiiii e | s (U [ 120,072 | .....ce0..n.. 360,215 | e 12,586,001 | ....cvvuvenes 4,489,138 | ............ 17,655,516 | ..o 0.6 | 10,640,000 |....cccooovrivinnen04 | e 9,800,000
5.8 ClaSS B......vuueriiiiieic s | i 0 [ 0 [ | i, (O (RO 0 [ 0 00 | i, 0 00 | i 0
5.7 TOtalS....oiviiiiiisi e 135,240,302 1 .. 268,407,589 |............385,950,266 |............ 688,715,425 |........... 816,440,849 |......... 2,294,754,431 2,229,752,929 [ ..o .81.0 | 2,203,331,547
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over ? Year Over 53 Years Over 1?) Years Ovesr 20 Tial Columr71 6asa Total frori Column % frorr? Col. 7 Tj)?al T:):al
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 ClaSS T..ueuieerriireieireieie s | s 12,286,337 | .oovvvenee. 20,935,649 | ..o 7,402,126 | ........e. 12,312,066 | ..............9,074,945 | ........... 62,011,123 | .o 2.3 [ 146,791,928 | ...ovovvririrerene 5.3 | v 51,597,654
8.2 ClasS 2......ccvuuririririneierirereniesens s | e 3,883,660 | .....cconc... 11,712,903 12,775,986 | ...coovenve. 39,191,572 | ............26,745,359 | ............ 94,309,480 63,210,183 | .oevvvvrervirereneni2.3 | s 49,291,478
..289,705 .. 17,774,656 ...16,291,499 1,369,069 . ...35,724,929 | ... 37,449,319 ...19,593,409
242,433 | v 2,723,616 | oovovvrenes 7,484,866 | ..oooovorrriinnn. (U [T | B IS 10,450,915 14,280,208 [ ...coovvvvvvrereenen0.5 | e 6,816,399
............................. 0 [ corierennn652,363 | o0 | 0 [0 | nnnn..652,363 cerrrennnnn2, 509,513 ceeerneenennnnen051,000
............................. 0 f 3,286,925 | o0 i 0 . 3,286,925 A .......7,025,360 JEOTOROOON |
16,702,135 | .ooovvenee. 57,086,112 | .oovrvrenns 43,954,477 | oo 52,872,707 | oo 35,820,304 ..206,435,735 | ..o 76 | 271,266,511 [ .9 | 127,949,940

741

Credit Tenant Loans
ClAaSS 1.t

15,325,680

...15,325,680 | ...

9,549,280

............................. (O R ||
............................. O [P |
7.7 TOtAIS. ..o eeesnesseisnsssssnsniensnesnsnnnns | eevennesniessniesnsennsens0 | eoevnniesniesnesnneennen0 | a0 |0 | 0 [0 00 0 00 | [V I 0
. Hybrid Securities
8.1 ClaSS T.uueuiicereiiceeeieteecte ettt | erben e (U [N (U [N (VN [ 1,994,912 | ..ccooneee. 11,313,300 | .cocoverrnees 13,308,212 | ..o 05 [ oo 13,299,814
............... 8,834,250 | ............ 12,616,941 | ..ccoovvvinrrinennl0.5 | eee...23,615,962
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
10. Total Bonds Current Year
101 ClASS .o (d).......127,318,969 |............ 224,891,956 |............363,937,289 |............ 589,333,186 |......c..... 752,192,020 |......... 2,057,673,420 | ..ooovvvvevvrnieen 5.9 | e XXX ek XKX i [ 1,948,064,296 109,609,124
.| (d).........39,566,163 ....97,690,545 62,072,037 | ............194,836,406 ...110,134,065 | ............504,299,216 B I 459,281,214 | ............. 45,018,002
] (d).... 314,922 ....22,310,656 ...23,460,142 13,533,502 | v 292578714 | 3 [l XXX | e XK i | e ...66,691,647 | ............. 25,887,067
] (d).... 242,433 | i 2,723,616 | i 7,484,866 | o0 | 2,080,040 | ... 212,530,955 | o055 [ XXX | e XX K e | i IS 5,714,556
() S 0f.nnn2,272435 | ...............2,860,215 | .............30,086,091 | ...............4,489,138 | (C)........39,707,879 [ coorvrvrrrrrrrncnc 15 | e e XXX e XK e | 00000000.27,951,000 | e 11,756,879
(<) 0 f 3,286,925 | o0 [0 |0 ] (€)0000000.3,286,925 [ o0 | XX [ e XX e s | i 3,286,925
coeeennen 167,442,487 ceeennnnn201,272,553
10.8 Line 10.7.:a5 @ % Of COl. B....ceuiveiieiiienieieiineiierississsissessnsnessnsanes | cosnessessnsssssssesneans 6.2 | oo 13.0 | s 17.0 | oo, 30.5 [ s 333 [ 100.0 [ XXX | XX s [ XX | i 9206 [ i 74
1. Total Bonds Prior Year
111 ClASS T coeennnn 140,990,162 | ... 373,104,642 |............260,360,474 588,993,703 |............ 716,283,130 | ..ccoovvvnnee ) .9, SO NN ). .0, SO IR 2,079,732, 111 [ oo 755 | 1,960,967,862 118,764,248

42,098,070 |.. ..103,046,694 ....152,294,281 ...134,908,822 515,836,439 | ..o 187 [ 477,491,835 | .oovevnne. 38,344,603
11,823,866 | ..... ....16,692,407 s 21177169 | v 21,937,996 | ..ovvvrerce XXX [ v XXX e | i 93,409,537 | ..o 34 | 75,465,090 | ...oooeveee 17,944,446
5,918,602 [ ...coeoeeernn 7,769,749 | oo 3,537,927 | oo 5,191,656 | .....ocooes XKXuivivres | cevrerereneen XXX | i 22,417,934 | coovovvniiienen0.8 | 9,400,046 | .....cco.... 13,017,889
3,509,513 | ...............2,500,000 | ...cocorenee 28,640,000 [ ...ooerrrererrrerenrnens (V1N [STORONINND .9, CHRNUNIUR INRORUNIDY 9,9, COOPORPS I (+) IOUOOO 34,649,513 | .o 1.3 | 30,649,513 | oo 4,000,000
e 7,025,360 (ST 0 ST O 1 FSIORID 0,0, SO INTRUIO 0.0, Sy I (o) IO 7,025,360 | oo 03 | 234,310 | ... 6,791,050
11T TOIS. oot e 194,912,098 | ... 509,297,218 |............375,896,8%4 | ............ 794,643,080 |............ 878,321,604 (b)....2,753,070,89%4 | ......ccevveer.er...100.0 | o 2,554,208,656 |............ 198,862,236
11.8 Line 11.7.:a58 % 0f COl. 8....vvuivviieiiriniiieiseiisississississisnessnnnes | connessissnessssssesneaas TA ] s 18.5 | o, 137 | o, 28.9 [ s 319 [t XXX | XX [ e 100.0 [ oo XXX e | i 92.8
12. Total Publicly Traded Bonds
12.1 Class 1..... ...112,455,349 | .. ..224,891,956 |...........340,713,341 | ............584,135,728 | ............685,867,922 | ......... 1,948,064,296 1,960,967,862 | ...cvovvvrrrrreenn 712 [ 1,948,064,29 | ....
12.2 Class 2..... .39,566,162 | . ...96,495,053 | ...ccconnen. 51,201,144 | ............163,836,406 ceennn 459,281,214 LATTA91,835 | el 173 [ 459,281,214 | ...
12.3 Class 3 69,956 | ...ccceenee. 14,491,953 | ............. 15,054,446 | ............. 13,336,480 | ..........23,738,812 | ..cceurrrnnns 66,691,647 | ..ccovvrvireinienennnB | 75,465,090 | ..ovvvvvineiniinenn7 | s 66,691,647
124 Class 4 242433 | oo 2,723,616 | .ovoverrenes 3,850,350 | ..o 0 [ o0 | 6,816,399 | ..o 0.3 [ i 9,400,046 | ....cccovvvvvireieenen 0.3 | v, 6,816,399
12,5 ClASS 5....vrveeerriciiseieee st | e 0 651,000 ...27,951,000 ...27,951,000 |....
12,6 ClASS B....ovvvvrrricirricierieesiee it | et 0 [ 0
12,7 TOIS ..ot ..152,333,900 | ............ 339,253,578
12.8 Line 12.7.@5@ % Of COl. B....ceuvvvvrreieieeereseiecececeeeeeinees | e 6.1
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10......c.ccocoovvres | o, 5.6
13. Total Privately Placed Bonds
131 ClASS .ottt sstessesienes | evrseiesines 14,863,621 [ ..ooveeeeriererrncieienas (U [ 23,223,948 | ..covvvnnen. 5,197,457 | ... 66,324,098 | ............ 109,609,124 | .....covvoverrvrirened 0 | e 118,764,248
1,195,493 | ..o 10,870,893 | ......c...... 31,000,000 | .oovveeennen 1,951,616 | .covevnnene 45,018,002 | ..ocovvrvvrervcneea LT | e 38,344,603
7,818,702 8,405,695 ...197,024 ...9,220,680 | . ....25,887,067 17,944,446
............................. 0f...3,634516 ceenernenenD, 114,556 ceerenennn 13,017,889
1,621,435 2,860,215 | ...............2,786,091 | ..............4,489,138 | ............. 11,756,879 | .o 04 | s 4,000,000
e 3,286,925 [ ... 0 . 3,286,925
137 TOAIS ..o sssssesssssnnes | eerensnnins 15,108,587 | ..coovvenee. 13,922,555 | ..ooovvrenvs 48,995,267 | .............39,180,572 | ............ 84,065,572 | ............201,272,553
13.8 Line 13.7:a5@ % Of COL B...oevvrvererreeerrincieineiseinsesisssessssnnes | cneeeesnssnessnsessenns 75 | o (R B 243 | e 195 [ A8 | e 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10............cceeeeee | cveverrreriererrnnen 0.6 | covveererirerrnnad (VR 18 | ook 1A KT [ 7.4
(@) Includes $.....151,698,071 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year, $.....6,339,237 prior year of bonds with Z designations and $.....43,563,520 current year, $.....7,378,079 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes $.....12,501,363 current year, $.....21,500,000 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0; NAIC2S........ 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S....... 0; NAIC6S....... 0.




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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 1SSUET OblIGAtIONS......cvuuieecerciciiei e | eeeeesesienie e 0 [ oo 810,111 | el OTTTAT | e 0 5,387,828 5,396,202 [ ...occovrreiiinne 0.2 5,387,828
1.2 Single Class Mortgage-Backed/Asset-Backed Securities.. ....88,705 ..1,040,578 1,182,571 ...1,401,113 ...1,182,572
1.7 TORAIS. ..t | sesereneeneneens 88,705 [ ..o 4,463,399 | oo IOTTTAT | 1,040,578 6,570,399 6,797,315 6,570,400
. All Other Governments
2.1 1SSUET OblIGAtioNS.........cvueerrerreeieieiereeeeeeeseeseeseessesesssssssessseeeseeeens | eveeneeseensensenees 25217 | woovoverrn.5,504,753 | ..............8,145,078 | ............. 6,216,017 21,830,688 | ...ovovvvvrirrinnnn0.8 | e 28,980,024 | ..o 1 | 21,295,823
2.2 Single Class Mortgage-Backed/Asset-Backed Securities.........ccccoves | vererererererineinnen. 0 | om0 | 0 [ 0 o0 | e 0 ] 00 | i 0 covrereeieieeeeend0.0 | e 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
2.3 DEFINEA.....veiviiicreiceece s [ e (U (V1 IR [0 T (V1 T (U [ 0 [ e 0.0 | v 0 ] 0.0 | o [0 T 0
2.4 OHNET ...t | e (1 (V1 IR [0 T (V1 T (U [ 0 [ o000 | i 0 ] 0.0 | v [0 T 0

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

80IS

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

3.5 DEMINEA......ceiiceeeecce e 0
3.6 Other.... ...0 .0
37 TOtAIS. ..o 3,880,424 26,726,168

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

4.1 IsSuer Obligations...........ccoeuevevrierrieieieeeisiessessessessssessssessssesens | evvereneennnn0,825,312 | 117,714,280 | ......13,780,421 | ............65,888,514 | ............ 6,220,286 |............110,428,813

4.2 Single Class Mortgage-Backed/Asset-Backed Securities..........ccoveee | veverrrrnevrneinencnd |0 | vvneieen0 [0 [ (U [ 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

4.3 DEFINEA.....oceeiiceiceeee sttt | st (U [P (V1 [P (U [ (V1) [ (U 0

B4 OthET oottt sttt enns | et [V [P (V1 [P (V) [ (V1 (U [ 0

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

4.5 DEfiNEA.....cocuiiiiecieieiccee et 0
4.6 Other.... SRR |
A7 TOMAIS. ...t ...110,428,813 wov..... 100,900,524
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 IsSUET OblIgatioNns..........ccvivevereieieieieieesie et | envereenns 135,240,302 |............ 268,407,589 |............385,950,266 | .......... 688,562,469 |.......... 816,440,849 | ......... 2,294,601,475 | covoveveeen, 84.7 |......... 2,202,114,765 | ..coovvvveirenns 80.0 |......... 2,203,178,592 |............ 91,422,883
5.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccooe | veeveriierienieinnnnn (01 I (01 [ (0] 152,956 | .ovoveveereeeeeneceeenns (01 (R 152,956 | ovovveceereeeeeee (VX0 27,638,163 | .oevveveveeeeene 1.0 | e 152,956 | .ovoveceerereieeeeiene 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
5.3 DEfINEA. ...ttt nae e senes | eetetesesensaeae s ennaenas (01 I (01 [ [0 (0 (01 R (01 R 0.0 [ oo (01 [ 0.0 [ oo [0 0
B4 ONB et enae s s enae s enaenens | eraerenieresie e (01 (01 O (01 IO (01 IO (O R (01 IO 0.0 | oo (01 IO 0.0 | oo (01 IO 0

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

5:7 TOtalS. ..o | 135,240,302 | ............ 268,407,589 |............385,950,266 | .......... 688,715,425 |.......... 816,440,849 |......... 2,294,754,431 | oo, 84:7 ......... 2,229,752,928 | ..ooovivivvins 81 :0 ......... 2,203,331,548 |............ 91,422,883
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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

8.3
8.4

85
8.6
8.7

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES

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

DEFINEA......cviceece s
Other....

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)
8.1 ISSUET ODlGAtiONS.........cvuevecercircieiicericiine e nssiessssiens | eessienieens 3,233,839 | .............35,990,889 | .....cocoouu 41,954,478 | ........... 52,872,709 | ............ 35,820,301 169,872,216 | covcvvirevirenenn8.3 | 234,518,364 [ ...ocooovvrererinn. 85 | v 98,250,041 |............ 71,622,174
6.2 Single Class Mortgage-Backed/Asset-Backed Securities...... 163,989 ....163,989 191,708 163,988
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
8.3 DEfiNEd......ccvirirrirecrcce s | e 2,266,049 | ...coovevnnee 1,941,195 | oo (U [ (V1N [ (U [ 4,207,244 | o022 | 5,212,426 | ..ocovvvierne. 0.2 | v 4,207,244 | oo, 0
B4 OthEr .ottt sssnssenes | seseseessenens 2,331,326 | oo [V [P (V) [ (V1) [V [ 2,331,326 | ool 01 | e [V [ (0 I 331,326 | oo 2,000,000
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
8.5 DEFINEU.....cceieeecireieere ettt | eeresienanens 5,843,311 [ oo 19,154,029 [ ..o (V) [ (V1 (U [ 24,997,340 | oo 0.9 | oo 25,593,335 | oo 0.9 | oo 24,997,340 | ..ooovvrrerercreins 0
8.8 OthEr ..ottt |_serenienssens 2,863,621 [ .o 0 [ i 2,000,000 [ .oooiieiienirieieneiiens (1 I [ 4,863,621 | .o 02| s 5,750,676 [ oo, 0.2 | s 0 [ s 4,863,621
8.7 TOtAlS. ..o | errseeene 16,702,135 [ .ooovvenee. 57,086,113 | covvvrvrenas 43,954,478 | ............ 52,872,709 | ........... 35,820,301 206,435,736 | oo 76 | 271,266,509 [ ...oooivriiieinn, 9.9 ... 127,949,939 | ............ 78,485,795
. Credit Tenant Loans
7.1 1SSUEE OBlGALIONS ...t sssssrensens | ereeeeeesssesseeenneees (U1 TN (01 R (01 IO (01 IR (O RN (U1 N 0.0 | oo (01 IR 0.0 | oo (01 I 0
7.2 Single Class Mortgage-Backed SECUties..........ccccevevereverrereriieies | oo [V I {01 IR [ I (U1 I [ I (U1 I 0.0 | i (O I 0.0 | i (1N I 0
7.7 TOIS. oo snesnssntns | srsssssssssessnssssanesenes [V [ [V (1 I [V [ [V 0.0 | s (o I 0.0 | i [V 0
. Hybrid Securities
8.1 ISSUET OBlIGAtIONS. ......ovveeeeircirieeieee e ssssssnsnes | sresesessssesnesssseseeeens (U [P [V [P (VN [ 5,777,604 |............ 37,553,270 | ..cvvvrrenes 43,330,874 | oo 1.6 | s 46,465,057 | .ooovvererreieinns LI 22,030,154 |............ 21,300,720
8.2 Single Class Mortgage-Backed/Asset-Backed Securities.........ccccocees | verrerrerrerrciniincinenenn. (U (V1 IR [0 T (V1 T (U [ (V1 T (V0 N (V1 T 0.0 | oo (01 IO 0

9.1

9.2

9.3
9.4

9.5
9.6
9.7

Parent, Subsidiaries and Affiliates

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

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
[0TSR
Other....
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type 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
10. Total Bonds Current Year
10.1 ISSUET OBlIGAtioNS.........cvuevrrereereieeieerei et 153,885,486 |............ 332,027,622 |............457,814,549 | .......... 826,595,652 |.......... 901,854,753 |......... 2,672,178,062 2,477,769,130 |.......... 194,408,932
10.2 Single Class Mortgage-Backed/Asset-Backed Securities.........c.cccowe | wovveerrinnn. 252,694 | .o 53,288 | .o (1 I 1,193,534 | oo (1N I 1,499,516 1,499,516 | oo 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 DEfINE......oivrieeriiircicieeecen et | oeriseiesiens 2,266,049 | ...cooverenee 1,941,195 | oo (U [ (V1N [ (U [ 4,207,244 . 4,207,244 | ooovevreene 0
104 O ..ottt sssessssessessnssns | sesseseessnes 2,331,326 | oo [V [P (V) [ (V) [ [V [ 2,331,326 S I [SUY 9, ¢, GRS ISR 0.0 GO IS 331,326 | oo 2,000,000

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

............... 5843311 | .............19,154,029 24,997,340
....... 2,863,621 SOOI SRRSO |
T TOAIS ettt [ rereeineas 167,442,487 |............ 353,176,134 |............459,814,549 | ..........827,789,186 |..........901,854,753 | ........2,710,077,109 | ..c.ce0oevvsreereeren100.0 [ oo XXX e XK i | e 2,508,804,556
10.8 Line 10.7.@5@ % Of COl B....cvurvieieiiieieieisissieseiesessiesenenenes | oviensnenenensneens (T2 [ 13.0 [ o170 | 305 | 333 | 1000 e XX e XXX [ e XX | e 92.6
1. Total Bonds Prior Year
11.1 Issuer Obligations...........cccevevrereieieieisisseneeeesessessesssssessessnes | reeennnnnn. 190,260,634 | ............. 478,062,594 | ............374,851,593 | .......... 793,224,140 | .......... 850,884,508 | ............. ) 0.9 RN IR ) .9 G I 2,687,283,469 | ...coovrrernes 97.6 |...c..... 2,493,719,646
11.2 Single Class Mortgage-Backed/Asset-Backed Securities........ccoeewes | ovveieireneen 307,186 | oo 67,764 | o0 | 1,418,938 | ............ 27,437,096 | ...cccoonnnee ) 0.9 U IR ) 0.9 RIS I 29,230,984 | .oooveevirrin, LI 1 29,230,986
11.3 DEfiNEA.....ieeecererererercrreseeeeeeseseresnessessnssesesenenennesnssnsenes | eneeneeneeneens2y800, 701 | i 2,351,725 [ i [0 (0 [V [— ) 0.9 GRS R ) 0.9 GRS S 5,212,426 | oo 0.2 | e 5,212,426 | oo, 0
114 OB sesssssssssssssesnnes | veenesseesssnnssnnnsnnness0 | eernerennnnennnenennennn0 [ o, (0 (01 (V) [ ) 0.9 GRS R ) 9,9, N [ (V1 (OO [0 0
11.5 DEfiNE......cvieieieeiccceee e esesenenes | svenrensensenennnn 208,581 | 1100 25,338,754 [ v 0
118 OthEr..eueicceeee e sssssssssssssssssssssnsensenenns | eonienienienee 1,228,998 | tiiiiiennn 3,476,381 [ oo 1,045,300 | ...
1.7 .375,896,893 | ....
11.8 Line 11.7a5a2 % 0f CoL 8.......ooveveiiiceiececeeeeeceeeeeseeeeenes | eveieeeieieieiseeea L1 | i 185 | 13.7
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtIONS........cvevveveerieieeie e esessesssssnsenes [ neseeneens 143,640,520 |............ 318,105,066 |............410,819,282 | .......... 787,415,080 |.......... 817,789,182 | ......... 2,477,769,130 | .ovvvvrrrrenes 914 |......... 2,493,719,646 | ..oovovvrvreiennee 90.6 |......... 2,477,769,130 | ...cocone.. XXX
12.2 Single Class Mortgage-Backed/Asset-Backed Securities.........ccocvwes | wovrvvrvirennn. 252,694 | oo, 53,288 | cevverrerrirrinrieennins (V1N I 1,193,534 | o (VN [ 1,499,516 | oo, (01 I 29,230,986 1,499,516 | ..cvvvvenee XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 DEfINEU......coocvcececcee e 2,266,049 | .ooveereen 1,941,195 | 0 | O | O | 4,207,244 | o022 | 5,212,426 . 4,207,244
124 OtNEI ..ot | cererere s 331,326 [ oveverereeeeieieennd0 |0 0 il 0 | 331,326 [ o000 | ) 0 O e, 331,326
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEfINEA......cvivieiieieieieee st | enienienenis 5,843,311
12.8 OtNEI ..o esens | ernsssens st ees 0
127 TOMAIS. oot nsnens | neeennnens 152,333,900
12.8 Line 12.7asa % of Col. B.......ccccevrvvercrernne e ———— 6.1
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10........ccoovvvvririviiins | covvniniiiiiienns 5.6
13. Total Privately Placed Bonds
13.1 Issuer Obligations...........cccuiuevieiieeiieeceeesee s 10,244,966
13.2 Single Class Mortgage-Backed/Asset-Backed Securities..........ccove. | coverrererrerericinieiennns 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 DEfINEA....eeeeececeee et enes e tes s st nenas | eesetetesessaeaesesennaeaa 0
134 OtNEI ..ottt | eviesienieni 2,000,000

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

............................. 0 SOV ||

. 2,863,621 | . . . , .02 ... 5,298,412
13.7 TOaIS ... | 15,108,587 | ............. 13,922,555 | ..cocevenn 48,995,267 |............ 39,180,572 |............ 84,065,572 |...........201,272,553 | ...cevvviiiiiiis T4 | 198,862,235
13.8 Line 13.7a5@ % Of COl. 6.......cooriiiiiiiciccicscscinns | e 75 | i 6.9 | oo 243 | 195 | o A8 | 100.0 [.ocvrineee ), 9,9, GO IR XXX

13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.........cccovvvceciccices | covvviiciiiiciccinne 06 ] i 05 ] i 1.8 [ i, T4 i, 3| i 74
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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DeCemMbDEr 31 O PriOr YEAT........vvverrerrerirrrinrrrinieieieieieieesesesesseessssssssssssessessessesss | sesessessessessnssnsssssssssessessessesessssssssns 0 | o 0 | o0 | 0 [
2. Cost of short-term iNVESIMENS ACUITE............ouuririiicereiiscincesrincsereee ettt sssessessenes | festsssessessessessesseessssessessessessesseeseeseseens 0 | o 0 | o0 | e 0 [
3. ACCTUAI OF GISCOUNT......eucvueiiisses bbbttt | fetbeebess e sttt 0 [ e 0 | e 0 | e 0|
4. Unrealized valuation iINCrEaSE (ABCTEASE)..........ueuriueurireirireirireirereiressiseis bbb ese s sse bbbt nsies | ebatsebsssessssss s e bbb s bbbt ense bt 0 | o 0 | o0 | 0 [
5. Total gain (10SS) ON AISPOSAIS.........c.cuueviirerireiiiieiiie ettt ss et sttt bt sans | sbessesessesessesessesessessseses N NE ............................... 0 | o0 | v 0 [ e
6. Deduct consideration received 0N dISPOSAIS...........uuwrrrrrrrrireeseeeiseieieeseieieeset s sss sttt esssesssssssssessessessesses | festsssessessessessessessessessessessessessessssseseens 0 [ e 0 | o0 | 0 [
7. Deduct amortization Of PrEMIUM.........c.cruiirieieirieietieie ettt ettt bbbttt bt s et nsebas | £rebessebes et eb et s st es st n bt n bbbt 0 | o 0 | om0 | 0 [
8. Total foreign exchange change in book/adjusted CaryiNgG VAIUE...........ccovieiieririininiiniitiseseiseeisisiss e isneiees | oreesseise e 0 | o 0 | o0 | 0 [
9. Deduct current year's other than temporary impairment rECOGNIZEM..........ccveueiririirenrreeeesirseeessssssessessssees | ererssssiseessesssssssesessssssesessssssssesesssns 0 ] oo 0] o | 0|
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccvuvrirmrnriiireerieieeenns | o 0 [ e 0 | o0 | 0 [
11. Deduct total NONAAMITEEA AMOUNTS.........ciieiiiiiiiriieiei bbbt | fntbenb s en et 0 [ e 0 ciiiiininnnnssssssnsnseeenen0 | niiisnseesssereen0 | e
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiviuiiieiieieieiceicet e ceseesesseeissiessniens | eoeresissesissessesesesesessssessssessssesssessssenas 0 ] e 0 ] oeeeeeeeecesesseisscessesseeneee0 | e |




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior yEar (LINE 8, PrIOT YEAI)........cuiuiurieeiiiiisiieie ettt bbb bbbt (752,734)
2. Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 9,611

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14.... 0 9,611
3. Unrealized valuation increase/(decrease):

3.1 SECHON 1, COUMN 7ottt et bbbttt ettt bbb et sttt s st 208,505

3.2 SECHON 2, COIUMN 1.ttt 223,307 431,812
4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............ovuiriierririrriereeresie ettt ess s st st s st s s en s ssentns (252,073)
5. Considerations received/(paid) on terminations, SECON 2, COIUMN 15..........ciiinieiiieieese ettt bbbt (252,073)
6. Amortization:

8.1 SECHON 1, COIUMN 19...... ittt bbbt 0

Lo TS Tod (1o] 1720 O] V14 A OO UU ORI 0 0

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0

7.2 Section 2, Column 23 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18 543,191
8.2 Section 2, Column 20 0 543,191
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =54 B+ 7 4 8) .. ..o st ss s 231,880
10, DEdUCE NONAAMILEEA @SSELS........cuvvieiirieeiicictsetet ettt b bbbttt s s s s b4 bbb s A st n s bbb s sttt 0
11, Statement value at end of current period (LI 9 MINUS LINE 10).........evciiveiiicieeisieieiseestes ettt ettt st bbbt b st s st s s bt sse st st st 231,880
Futures Contracts
1. Book/Adjusted Carrying Valug, DECEMDET 31, PO YEAI.........vuuuererereireeseeseeseesesessesessesssessessessesssessessesseesesssessessassssssessesssssessessassssssessssssssessasssnssssssssessnssnsssssessasens 0
2. Net cash deposits (Section 1, Broker Name/Net Cash DEPOSIES FOOINOLE)..........c.cuiueiiieiiiicieiice ettt bbb en bbb bans 0
3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, CUITENt YEAT MINUS........cvrierreireirireiseieessieiseeisseesess e sesessesenns 0
3.12 Section 1, COIUMN 15, PHOK YEAI..........coueviiireieeieieesie ettt anaen 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevveveverenne 0
3.22 Section 1, Column 17, Prior YEAr..........ccovevevevrireieieiseiese e 0 0
Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus..........c..ccceevvvereienne
3.24 Section 1, Column 16, Prior YEAr.........cccovvvevrerereieererserese s esessesenens E 0 0
3.3 SUbtOtal (N 3.1 MINUS LINE 3.2).....eueveieeieiiieiieieiiteite sttt et s bbb a8 4 e84 s R8s bbbt s bbbt en 0
4.1 Variation margin on terminated contracts during the year (Section 2, Column 16).........cc.cccuervrererrrernienninns 0
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22 Amount recognized (Section 2, Column 16) 0 0
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2)......cuuieereeereieeeereeeeseiseseseee s ssssessssessssessesessesssessessessesssessessssesssnssessesssessessassasssessassassssssessassossssssessossssssessesssssessessssssssessassensssssessnens 0
5. Dispositions gains (losses) on contracts terminated in prior year:
LS B T oo OO 0
5.2 Used to adjust basis Of NEAGEA IEMS...........cciiieiici ettt et e b bbbt a bbbt a et bbb b s bbb bbb sttt bt st b s s b st baes 0
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt 0
7. DEAUCE NONAAMILIEA BSSELS......uvueiriieiiiieieiiisiieie sttt bbbt s s8R 808 R8st R bt s bbb 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7)........vuruuierreeireieeeereiseeseeeseeseessseseesessesssesesseessessessessesesessessess s st esssesesssssessassass e st esssssessessasssnssesssene 0
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Sch. DB-Pt. C-Sn. 1
NONE

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

SI13, Si14



Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 231,880
2. Part B, SECtion 1, COIUMN T4 ..o 0
3. SUDLOLAI (LINE 1 PIUS LINE 2)...e.ereeeeeeeeerriseieseseiseeseseseeseeessessss e sseessssssssessessseesessessessssssessessssssessassesssessessesssssnssessssssssessessasssessessssssssessasssssessessesssssnssesssssnssessessnnens 231,880
4. Pt D, COUMN 5.t 496,182
LT =4 TR 0o 111 T2 T PP (264,302)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt (0)
Fair Value Check
7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 382,118
8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0
9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 382,118
10, PartD, COIUMN 8.ttt s8££ 8 8 646,420
11, PaMED, COIUMN Ottt R (264,302)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 191,328
14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 0
15, PaMED, COIUMN 1.ttt 191,328
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0
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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

. Book/adjusted carrying value, December 31 of Prior YEar.........c..cccoveriiurierienieseeesesee e
. Cost of cash equUIValENts BCQUINET..........ccevueieieieeeceeeee ettt
o ACCTUAL OF QISCOUNL. ...
. Unrealized valuation iNCrease (ABCrEASE)........cc.iuriiurireuriieiriieieieiseie et nnas
. Total gain (108S) ON AISPOSAIS..........cvvvverreeerreerieseeeseissseseeesseeseeneesssieens NN E ........................... 0
. Deduct consideration received on diSPOSAIS............cceurierurirriniieiniininieriienee e
. Deduct amortization of PrEMIUM.............coriririii bbb
. Total foreign exchange change in book/adjusted carrying value............cccccooevirnirniciniciniens
. Deduct current year's other than temporary impairment recognized..............ccoocevirninninnisneens
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccccovuvennee.
. Deduct total nonadmitted @mMOUNLS. ..o

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

Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI16
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Annual Statement for the year 2010 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./ACV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Units 4,6,8,10 River Farms Condominiums ... | West Warwick.. IRl 10/27/1989 | 10/05/1995 | .... 892,757 |0 [ 264,177 0 21,821 (1 IO (VAR 7A ) (V18 I 1,437,224
Unit 12 River Farms Condominiums..... (SRR . | West Warwick.. .|Rl...... 10/20/1989 | 10/05/1995] .... 289,231 [0 [ (O (1 0 0 0. 0 476,523 | .. ...39,125
0299999. Properties Occupied by the Reporting Entity - ADMINISTTAHVE. ........ov. oottt sessssantennes | sesessssessenas 1,181,988 | .0 | e 264,177 0 21,821 [0 | [V I (21,821) [ o0 | e 1,913,747 | oo 180,371
0399999. Total - Properties Occupied by the Reporting Entity. ..264,177 0 21,821 0 ..(21,821)]. 1,913,747 180,371
0699999, TOIS. ........vveeirrrerreseeeeiee ittt ..264,177 0 21,821 0 ..(21,821)]. 1,913,747 180,371
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Units 4,6,8,10 River Farms Condominiums . West Warwick........cocovvnriiinianinns I Rl........ { A2IB1T2009 NTA. s snnensene | enesneensesnsnssnnenssnsenensennsensQ | crnenersnnsnsnnnnesenen0 | a0 | o 20,320
0199999, Tl = ACUITEA DY PUICNESE. .........eveoteeieeiei ettt ettt eeses et saessetsesseeseseesessebaeseesesses et aeseesesses et seseesesesaeseesessee et esseesebessesesseesetaesaesesses et sesassessesaesessessessntanse | S4essetssessesssssssessessetassassessessessssastessesaeseesees et et aeseesebsesseteeses et et et esses et et antessessssntan 20,320
0399999, TOAIS........ocvvvrerreraeeeiieeieese etttk ettt etts | eebbieebe ettt nnsissnnssnienens | v | a0 | a0 | 20,320
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 Location 6 7 8 9 10 1 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation...... | . IVarious... ... | Metropolitan Money Market Pool.. 1 112/31/2010 |.......0 ..54,681,303 ..54,681,303
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated...........ccccuiiiiiiiiiniiiiisiiii s sssesssisssienns 54,681,303 | ........ 54,681,303
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund Il L.P.... . | New York.... ... [NY....| Blackstone...........ccccouriueurnunee .| 11/23/2010 | ...... 13 0 .0
Campbell Timber Fund II, L.P........ccco...... . | Portland.. ... |OR... | Campbell Timber. ..|03/15/2007 | ....... 0 741,809 (2,469)
ESL Partners, L.P..... . | Greenwich.. ...|CT.... | ESL Partners ..108/01/2007 | ....... 5 4,549,263
Halcyon Partners L.P. . | New York.... .. INY.... [ Halcyon Family.........ccccvevinieinirininecicnins . ..[11/01/2006 |...... 13 1,500,000 1,896,884 .0
Meritech Capital Partners IV, LP.......cccccovvveves | corennee Palo Alto...........ccou..... CA.... [Meritech Capital............coeueverrrerrererireereineenens | covereeens 09/29/2010 | ....... 1 0 0 [ e 0 0 | 0 | 0 | 0 | 100,000
Omega Capital Investors, L.P.. . | New York.... CINY. [OMEGa. .. ..103/01/2007 | ....... 5 3,500,000 ... 1,477,205 .0
0OZ Domestic Partners I, LP.... . | New York.... JOZn, ..|03/01/2007 | ...... 13 | ....4,287,703 | ... 5,206,295 5,206,295 .0
WIN 7, LPeiiiisssisnissnsssissnnins | s New York. ..o . | Credit Suisse Alternative Capital.........ccoccoueianne | coovniiinnns 03/30/2007 |........ 3 [ 3,466,911 | ..o 8,691,873 | ..ccoovnne 8,691,873 | ... 1,272,412 | v |0 [0 [0 {0230 | 684,892
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.........coviiiiiiierinsissiisisssssssisssississssssssssnsssssensssessssssssnses | arsaneee 18,554,614 | ......... 22,563,329 | ......... 22,563,329 | ........2,638,597 | ..o [0 [0 |0 | 107,955 | L 4,284,892
Any Other Class of Asset - Unaffiliated
LOUiSiaNa Seed Capital.....cocerrererersrssree | o | Baton Rouge [LA... [ | s [12/20/1989 [0 [ oo 93,000 | o 93,000 | ocerr I 0 [ 0 [ T 0 [ | e 0] 0.0
3799999. Total - Any Other Class 0f ASSEE = UNGFIIEE. ... ... itttk st 93,000 93,000 293,000 [ i [( [ (V1 TN | I ISR (O PN o I [FPRRRON 0 .. XXX.....
Any Other Class of Asset - Affiliated
Metropolitan Lloyds Insurance Company of Texas ......... | Irving... 9,358,644 ..14,991,616 ..14,991,616 100,276 0 0 0 .
3899999. Total - Any Other Class 0f ASSEL = AffIIBEA. ... vvrieriririieisisiceri e fesbsss s en bbbt en 9,358,644 | ......... 14,991,616 | ......... 14,991,616 100,276 .0 ....0 .0 [ XXX
3999999, SUDLOLAI = UNGIIIIEG. ... rvereresseressseerssssreesseees s ees st R 73,328,917 | oo 77,337,632 | ......... 77,337,632 ..2,638,597 .0 .0 .4,284,892 | ... XXX.....
4099999. Subtotal - Affiliated. 9,358,644 | ......... 14,991,616 | ......... 14,991,616 .100,276 0 0 0 [ XXX
4199999, TOMAIS........vvrerereeeieeeiieseeres ettt s et 82,687,561 92,329,248 92,329,248 ..2,738,873 .0 .0 .4,284,892 | ... XXX.....
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 |Metropolitan Money Market Pool Participation...............ccouevvrniieininnineicnns Various Metropolitan Money Market Pool 03/31/2010 | ... AT,265,430 | 0 0.0
59219# 10 9 |Metropolitan Money Market Pool Participation s Various Metropolitan Money Market Pool 09/30/2010 |.... .139,618,451 0 | 0.0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics 0f BONAS = UNGFfIIALEA. ...........c.iiiieei sttt iieiisis ttetietsetsst st ses s et st eesetses et esses et ee st s s E st ee s b b e 28 a2 st ee s ee b b e et en s s ekt tenses et snt st ensetnees 186,883,881 | ....coveevevrceiveeeeeeeeeeeeeed 0 | e XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
A [ New York [NY.oo Y [0313012007 ... D 0 I 5.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COmMON StOCKS = UNAFIIIIEA...........ouuiiiiiiisi s ikt | bkt bbbt 0 56,838 | v s XXX
Any Other Class of Asset - Affiliated
| Metropolitan Lloyds Insurance Company of Texas . | IVING. o ITX | Metropolitan Property and Casualty Insurance Company............cccooerrverenneen I 10/06/2010 | ............... 0 [ e 0 500,000 | ..o | e 100.0
3899999. Total - ANY OtEr CIASS Of ASSEE = ATIIBEEA. ... ...ev.rveerrreeiieiesseessssessesesssetssss e erssse st esse e ass s ees e e s ee s s b8 see e 8881080888408 eE 808 eeE et e b et eetsees | feekeeseesse s eeseeeeesoeEeeE o0 e oL eeE o0 e o0 8oL £ oL E o084 eE 10808408 eE e E LA o0t E L1 o8 E 800 E et b et st en b s st et st ansenses | ebsssssssessassnntensens st st en st en st s 0 500,000 | oo XXX
3999999, SUDTOLAL = UNGFFIBREE. . ...ttt etttk E 4884884 E 8L E £ 8448 4EEE££EE£LE 14848 4EEE LR 488 L8 4EEE4HEE LR 8 1EEEHoEE1eE £84EEEeLE 4L E1eEEE4EEE 4R 4R R HEEE L E L84 EEE 1L E L8484 EE LR LA EE LAk bbbt 186,883,881 56,838 | .. XXX
4099999, SUDOTAl = AFFIIBEEA. ........c..iviveieiisiiite ettt ettt ettt b et ss st e s et e ssessee et ensessebses et eesee et eseesesseE e s seseesessesassessesses et ansessebsessesessesesnsensessns | e4sessssassessesssessessessesassessesesaesesses et et ee s et s s A e s ee s e s e R e Ao s s b E et ee s st b A e s A s ket et ettt nses st et entensesesntensensess | avtesietententerses et et es ettt ntes et nee 0 500,000 | ..o XXX
4199999, TOAIS........ovvrreseeesaeeeeessesseees st s es e84 8RR R R R LR R LR ekt R eeREeeL AR LR RS E LR 186,883,881 556,838 | ...ooorerrererieieieeee e XXX
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SCHEDULE BA - PART 3

epaid During the Current Year

Showing Other Long-Term Invested Assets DISPOSED, Transferred or R
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |[(9+10-11+12)| B.JA.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation............c..ccc.even... Various....c.ccvvevreverevnes | coveen Metropolitan Money Market Poal.............. 03/31/2010 |06/30/2010 | ..... 19,037,343 | oo (01 I {01 0 | v (V1 I (U1 [ 0. 19,037,343 | ... 19,037,343 | oo {01 [ {1 TR (V1 I 0
59219# 10 9| Metropolitan Money Market Pool Participation............c.cccccvueneec Various.....cocvverevnnnns | connnn Metropolitan Money Market Podl.............. 09/30/2010 | 12/31/2010 |....121,925,927 | ...cevvvevennee () {0 (L I (U (U] 0 ]...121,925,927 |...121,925,927 | .....ceovvnvvee. (] (L] I (U 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated...........cooviiriiinniiisssssssssssesnsssenas . ...140,963,270 | ..o () I (V] [P (V] [P (L I (L I 0 |....140,963,270 |....140,963,270 | .................. (V] [P (V] [P (V) I 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Archipelago Partners, L.P Boston .| MA... | Archipelago Partners, L.P. .103/01/2006 |10/30/2010 | .......2,706,410 | ......(106,410) | .....cecceceeeeee0 | cerirviiviecen0 | o0 | ...(106,410) | ........enl0 | ......2,600,000 | ....... 2,591,906 | .....ccovvvneee. 0
0OZ Domestic Partners II, LP.... New York.. NY... |Normal Distributions.. 03/01/2007 |12/31/2010 693,354 0
Smith Breeden Mortgage Partners L.P. . | Chapel Hill. .INC... | Smith Breeden Mortgage Partners L.P..... 11/01/2006 |02/05/2010 ceeennenne(46,750) | e (44,005) [ .oovvvirne 0
WIN 7, LPeiiiiiccniecicis New YorK......coovernnenne NY... | Normal Distributions.........c.coooverininnnnns 03/30/2007 [12/31/2010 | ....... 8,785,324 | ..o 0 [ o0 |0 | 0 [ (U [TRORRRON o  E 1,422,701 | ....... 1,422,701
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ocooiiiironiiiisees e csssesesnnnee | s 17,081,307 | ...... (153,160) | oo |0 [0 | (153,160) .......4,669,306 | ......4,663,866 317,487
3999999, SUBLOtAl - UNGFFIIBLE. ...k bbb ...158,044,577 | ...... (153,160)] .... . 20 0 | (153,160)| .... .0 |...145,632,576 |...145,627,136 | ..o | cioinn(5,439) | oo (5,439) | oo 317,487
4199999, TOAIS........ocvvvverrereeesiiee ettt R ek eLed LR iR ....158,044,577 | ...... (153,160) | ...oovrvvrernc (V) [ (V] [T 0] ... (153,160) | ..oovvvvcrerec 0 |...145,632,576 |...145,627,136 | ...............0 | 0. (5,439) | ..........(5,439) | ....... 317,487




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

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

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 16 17 18 19 20 22
F
0 Rate Current
r Used Year's
e to Current Other Than Admitted Amount
i NAIC Obtain Year's Temporary Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized of of Paid Accrued Year Maturity
U.S. Government - Issuer Obligations
912810 EF 1 [T 8 3/4 05/15/20.......ccmmrirnrireireriiisinsieissssiesssiesssssssesssssesssssessnes SD.. [ [ | e 1 145539 ..ovvinne 1,106,096 | ..coovvrirrinnn 760,000 | .coovvcreinns 7T, 71T | 0 | i (17,928) 05/15/2020
912827  TL O[T 4 7I8 02/15/12.c.cceuiveeieeeerseiserierieeeseesssesssssssssssssessesssssssenss. | sevnee | oo | eesersinens | vevens 1. 105.012 26,253 | . 25,000 ...25,145 w(123) | e 02/15/2012
912827 TL O[T A 7/802/15/12uccccceiiciieiseisriinneisesieessesssiseiessssssissessnnssssssesenes | ODue [ [ eevviinnins [ oo 1 105.012 | oo 740,335 | .o 705,000 | .oovvirriinee 709,075 02/15/2012
912828 AJ 9| T4 3/808/15/12...cccuiviirirercenrriserrerirereneeisnesensesssssssenssnessssesenes | ODue o [ eevevirnnns [ veeens 1 106.328 74,430 | . 70,000 ...70,753 08/15/2012
912828 BA  7|T 35/805/15/13...ccciiirieicinnrinserieriesineessssisessssssnssssesssnssssssessesss | ODue [ o [ eernerinnens [ oeeens 1 106.906 | ......coeenv 1,924,308 | ..cocovvvnne 1,800,000 AT 2T 05/15/2013
912828 BH 2|T4 1/408/15/13.. ceevereresnne s | ODue [ [ renereennns | oo 1 108.875 224,283 206,000 205,792 08/15/2013
912828 CA 6T 4 02/15/14....coviveriicerisinerrersesseeisssisersesissssenssnssssssessenssine | ODue [ oo [ eevverirnens [ vevens 1 108.938 | ..o 102,402 94,000 ...94,368 02/15/2014
912828 DM 9| T4 02/15/15.....ciiiiiiiiiniinniiveiiesiseisnsissiesissssesssssssisssssssies | eevnee | oo [ eeensiinnns | oevees 1 109.555 .1,095,550 1,000,000 ..978,581 02/15/2015
912828 EN 6|T41/211/15/15.. s SD.. [ [ | v 1 111.961 ...615,786 | .. ...550,000 | ... ..548,670 11/15/2015
0199999. U.S. Government - ISSUET OBlIGALIONS. ........urreureserseresseissssissis et XXX | s 5,909,443 | ..o 5,210,000 | .coooovvnnns 5,387,828 | oo | i d(8,376) | o0 |0 | XXX [ XXX [ XXX | 64,816 | o 247,666 | XXX [ XXX.oooe
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
36225B QJ O [GNMA17.000% 781357 ......ccomrrmerireeririseenerinersensseesssisssssssssnensens | ceeeees | oo | vevsneeens 2| 1 113.228 | .o 382,672 | .ovevrcrirns 337,966 | ..ocovvrrrnns 333,536 | veoeererrrrreenns0 | i 973 | oo 0 | covvernerverinennd0 | e 7.000 | e 7340 |MON... | oo 1,971 | 23,658 07/01/2022
36225B QL 5| GNMA16.500% 781359.......ccmiuirrrmrireriieeiiieinesesnsssssessesssseenssnsens | savenes | oo | veveersns 2] e 1 M3214 | 313,821 | oo 277193 | v 272,639 | .0 | e 1,057 | oo 0 [0 | 08500 | ...e...8.970 [MON... | o 1,501 | e 18,018 01/01/2023
36225B QN 1 [GNMA17.500% 781361........oovvurereriermnirerierinerienieeesesessensessssensens | cvvenee | oo | veviveeeni | vovens 1 114.495 502,885 439,220 | ..coovevernnne 430,709 | c.oooverveerreennnd0 | i 1,255 32,941 10/01/2021
36225B QP 6| GNMA 1 8.000% 781362.........ccverreerereeriiesireesieeeesseesssesssesssssessssaens | eeeees 2| 1. AT AZ(\] — 104,468 88,705 ...88,705 08/01/2011
36225B QR 2 [GNMA 18.000% 7813B4..........ccooererreririeeierinerierieeesssissesissssseniens | cvvenes | oo | vevereeens 2| 1 118.270 | cooovvririins 4,322 | oo 3,655 | oo 3,695 10/01/2028
36225B QV 3| GNMA 19.000% 781368......cccvurrererreremisiessrsssmssensssesssesssnsssnssssnsens | onnees | oo | sensesens 2| 1 111.544 59,966 | . 53,760 ...53,288 09/01/2014
0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities 175,101 L XXX | s 1,368,134 | oo 1,200,499 | .ooovvinns 1,182,572 | o0 [ 3457 | 0 [0 [ XXX [ XXX [ XRK [ i 7,235 | 86,843 | XXX | XXX......
0399999. Total - U.S. GOVEIMMENL.......ovvmiriireriiesiniserissssesssensssesssnsssnsssensenes 6,565,389 | ... XXXeoooiver | o 7217577 | e 6,410,499 | ..o, 6,570,400 | ..o | 919 | 0 | 0 XXX [ XXX [ XXX | e 72,061 | 334,509 | XXX [ o XXX.oone
All Other Governments - Issuer Obligations
105756 AP 5|BRAZIL, FEDERATIVE REPUBLIC OF.......ccooovmiviiiininnineriinenirenens | covnes 134.450 806,700 600,000 | ...ccovrrrrens 481,488 | ...covvvvcvrieenn0 | i 291 | o 0 0| e 11.000 ....... 13770 | FA oot | o 24567 | oo 66,000 08/17/2040
195325 AU 9| COLOMBIA, REPUBLIC OF........ccooiiumriierireereeissisesiesesnesssnissensnes | cevnes 150.750 | vvvenenne 10,213,313 | oo 6,775,000 | ..occovvrnee 6,621,168 | ..ooverevrinereen | i 8,766 | ..oovercirerieinnan 0 (N 11.750 | ....... 12160 | FA...coo. | o 278,622 | ............ 796,063 02/25/2020
362420 AA 9| GABONESE REPUBLIC 8.2% 12/12/2017......ccovvvvrermrisrirnrirerisiicies | vrveees 117.000 .585,000 ...0 12/12/2017
Y9374Q AA 2 |VIETNAM, SOCIALIST REPUBLIC OF .0 03/12/2016
593048 BN 0| UNITED MEXICAN STATES......c.comiirieiineieiinsiesesseisssssssisesssenses | sevenns .0 12/30/2019
698299 AV 6|PANAMA, REPUBLIC OF 0 01/29/2026
698299 AW 4| PANAMA, REPUBLIC OF .......cooiiiiererieireeiserienisesisensseisssssssessenes | sevenns .0 01/26/2036
715638 AL 6| PERU, REPUBLIC OF.......ccovvrieiiiniieiernissinsiersnsseeessssisssssssssnnes | seveees 108.700 ...0 02/21/2012
718286 AY 3|PHILIPPINES, REPUBLIC OF 144.000 | . 0 02/02/2030
718286 BB 2 |PHILIPPINES, REPUBLIC OF 123.250 . .0 01/14/2031
917288 AZ 5|URUGUAY, REPUBLIC OF 117.000 200,000 .0 03/15/2015
0499999. All Other Governments - Issuer Obligation: 21,572,984 | .. XXXooooooe | ...29,675,382 ..22,548,522 .21,830,690
1099999. Total - All Other GOVEINMENES. .........cvvuivriisiresasisasiississsssese st snsssesas 21,572,984 ...29,675,382 ..22,548,522 .21,830,690
U.S. States, Territories & P (Direct and Guar d) - Issuer Obligations
13062R  JA 7| CALIFORNIA ST - VETERANS.......c.oiveieieieierssieseieseseseseiesiesens | enens [ I 12| . AFE| e 6,700,037 89.038 | .....coeuen 6,784,696 | .............. 7,620,000 | ...ccovenend 6,754,812 | o0 | 020,562 | 0 [0 [ 5,050 | i 8.010 [ D | s 32,068 | ..coccounen 384,810 12/01/2036
373383 GG 7|GEORGIA ST G.O. BDS1999 B [SSSTRRUSORSTURPURRIOTEN IOV I [ AFE] 7,014,770 120440 | ...oovvvene 8,430,800 | ..oovvereees 7,000,000 | .ooovrvrnees 7,006,589 | ...coovvvvvrrnerine [ e (976) [ o0 | i | 5750 | 1 5730 [ FAcc | 167,708 | ............ 402,500 08/01/2016
882719 4L 8|TEXAS ST COLLEGE STUDENT LN REV B 1999......c.ccocommvineinriirnes | crvenne I [ LAFE] . ....8,646,025 102.564 8,774,350 8,555,000 ...8,560,816 187,141 ...449,138 08/01/2011
882721 3T B TEXAS ST...iiiiiiiiiiiirisiisrissisesssssssessssssssssssssesssssssssssssssssssssssessssssnsns | snsees N 12| .1FE| .. ....4,388,355 ,505,445 | .. 4,500,000 | ... ...4,403,951 .. .. R ...93,750 | .. ...225,000 08/01/2028
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ... | 26,749,187 | ... XXX.iioooee | v 28495291 | .. 27,675,000 | ......coe.. 26,726,168 | ..o | i 16,315 [ oo 0 XXX XXX XXX | s 480,667 | ......... 1,461,448 | ... XXX.oooo [ conne XXX.oooe
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... .. 26,749,187 | .. XXX oo | ovrrinnn 28,495,291 | ............ 27,675,000 | ............ 26,726,168 | .....cccooveeeeiea0 | v 16,315 | oo 0 XXX XXX XXX | 480,667 | ......... 1,461,448 | ... XXX...... | ..... XXX......

U.S. Political Subdivisions of States, Territories & Pc

ions (Direct and Guaranteed) - Issuer Obligation




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company
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 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
148188 AD 7|CASSIA COUNTY ID INDUSTRIAL DEVELOPMENT... ....5,000,000 | ...... 100.000 ..5,000,000 |.......... 0 0 (1 IO 0 03/15/2007 | 03/10/2021
167501 WF 8| CHICAGO ILL BRD ED G.O. SCHBDS 1999 A 15,144,819 | ...... 102.146 . 08/11/1999 | 12/01/2026
233433 3U 3|DADE CNTY FLA G.O.BDS1988D... 13,128,356 | ...... 116.016 . 2,450,000 07/25/1997 | 10/01/2011
233433 3V 1|DADE CNTY FLA G.0. BDS1988D... . ..2,099,275 | ...... 116.045 ,897,336 1,635,000 | ... . N 07/25/1997 | 10/01/2012
233433 3W 9 |DADE CNTY FLA G.0. BDS1988 D.....c..vvverrerreevrrverirerirmrerneniseinens | vevene | v | weveverinens | W TFE | i, 2,338,953 | ...... 116.045| .............. 2,135,228 | ...cccvorne. 1,840,000 | ...ooovvreeeee 1,957,467 | .coovvvverirerreen0 | reieenne(38,807) | o0 [ eciiciiiinen0 [ i 7.700 5470 | AOucce | v 35,420 | o 141,680 | 10/27/1997 | 10/01/2013
233433 3Z 2|DADE CNTY FLA G.O.BDS1988D... ....2,043,257 | ...... 129.505 2,007,328 1,550,000 ...1,750,933 ...120,125 | 07/25/1997 | 10/01/2016
233433 4A  6|DADE CNTY FLA G.O. BDS1988D... I [ . ....5,067,513 ,953,566 3,825,000 | ... ...4,388,636 v 296,438 | 07/25/1997 | 10/01/2017
233433 4U 2|DADE CNTY FLA G.0. BDS1986 C.......oovvvumrrrerirrererieineriersesenenns . AFE] 2,551,150 | ...... 114.567 | .covorrrne 2,377,265 | ..oovvvernen 2,075,000 | .cooovvvrnee 2,185,406 | ..ceovvvrvvrrireinen0 [ (36,576 [ v | 0 [ 7125|5020 [ AL | 36,98 | e 147,844 | 07/25/1997 | 10/01/2013
233433 4X 6|DADE CNTY FLA G.O. BDS1986 C ...3,170,000 | ...... 123.937 .3,161,633 2,551,000 ...2,803,167 0 07/25/1997 | 10/01/2016
239427 AG 2|DAWSON RIDGE METROPOLITAN DISTRICT NO 1 . ....3,031,500 ,105,000 5,000,000 | ... ..3,135,900 | .... L0 . .0 . 02/17/2010 | 10/01/2022
251093 Q4  5|DETROIT Ml...ovvoevoerecrieeiecieeeesevess e BFE | s 5,000,000 | ........ 85.263 | ....cvvuene 4,263,150 | ..ovverenenns 5,000,000 | ..ccovrenene 4,263,150 318,750 {0 (01 0].....8000].....8.000|AO..... | wccoerrrerer 100,000 | .oouvvenee 400,000 | 06/02/2008 | 04/01/2014
251129 D2 5|DETROIT MICH CITY SCH DIST RITE-PA-997.......ccovmvvmerririnrivnnns | vevvne [ oo | v AFE ..22,002,885 | ...... 109.530 19,545,629 ..17,845,000 .21,483,651 )| e 0 325,601 2,027,744 | 03/26/2002 | 05/01/2029
339733 DM 6| WISCONSIN TRUST K40 I 12| .1FE]| .. ...5,531,464 | ........ 94.026 5,194,937 5,525,000 | ... ...5,528,289 )| e 0 0 [ 9324|9300 [ MNL. [ e 86,807 | ..ooovvnees 509,436 | 08/02/2006 | 05/01/2016
341422 XX 6|FLORIDA ST BRD ED CAP OUTLAY REF BDS1999.......cccoevvvvrverveirns | vrvees [ [T AFE | 3,403,764 | ...... 118.864 | ....cvvvne 3,946,285 | .....conne 3,320,000 | .ovrvrrnnn 3,377,712 )| TR | I ISR 0]...8.000]........5.800 | JD.cooore | vrrvvirerine 16,600 08/23/1999 | 06/01/2023
494T4E  TT7 8| KING COUNTY WA......iiiiirimirirerieirieriesiseessssesssssessessssesssssesesssnnes | coveons [ [ 1|.1FE| .. 4707315 | 100.683 4,530,735 4,500,000 )| e 115,313 11/24/2010 | 01/01/2019
607762 FB 2|MODESTO CALIF IRR DIST CTFS PA REF&CAPIM.........covvoeverrrrirnns | cevenne I 12| .1FE]| .. ....5,154,869 | ...... 100.085 ,399,586 5,395,000 | ... . v 142,968 09/08/1999 | 07/01/2022
76541E DB 8| RICHMOND VA......ooiiiiiriieriisisiisessesiesssesesssessssssessesssseesssssnes | woeees I [ AFE] 4,103,560 | ...... 100.143 | ..voovrne 4,005,720 | ..ooovrnvennn 4,000,000 | ..ocvernvene 4,000,497 | o0 [ s (12592) [ e | 0| .eeee5.500 | oot 5A70 | e | s 101,444 07/19/2000 | 01/15/2011
76541E DD 4 |RICHMOND VA......cooiiiiririeeissiseessssssssesssssesssssssssessssssseessssses | weneees [ [ 1|.1FE| .. 4,649,197 | ... 101.144 4,667,796 4,615,000 | ... 4,619,037 | 0 [ ind(3,882) [ 0 | 0 117,042 06/10/1999 | 01/15/2012
901557 AA 6| TWIN FALLS CNTY IDAHO ECONOMIC DEV CORP......ccccvvrevvrvrererins | vrvees [ T 2| 5(.. ....4,000,000 | ...... 100.000 .4,000,000 4,000,000 | ... ...4,000,000 | .......... 0 0 (U [P 0 10/26/2006 | 12/25/2020
901557 AB 4| TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP........cocormrerrvvirns | vevenne [ ST B 5% s 12,500,000 | ...... 100.000 | ..oovvvnne 12,500,000 | ....cccvvnee 12,500,000 | ....ccveeee 12,500,000 | .......... 0 O [ s [0 [P 0 03/15/2007 | 12/25/2026
93972C 4E 9| WASHINGTON ST CTFS PARTN COPS1999, 0. 0 0 .. 0 O [0 |l 0 250,000 0 | 03/09/2000| 07/01/2011
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... . 114,627,877 | ... XXX.ooovwe | v 111,442,826 | .......... 108,201,000 | .......... 110,428,813 | ............318,750 | coornnnes (277,794) | w0 | i 0 o XXX e XK | XXX | e 1,637,816 | ......... 6,298,408 |..... XXXeowoeo [ oo XXX..ooo
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession SRR [T 114,627,877 ... XXXeoooveer | v 111,442,826 | .......... 108,201,000 | .......... 110,428,813 | oo 318,750 | ..o (277,794) | oo [ 0 [ XXX | e XK | XXX | s 1,637,816 | ......... 6,298,408 |..... XXXeovooo [ 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 - Issuer Obligations
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY......ccoovvemrrmerererercenrnens VAFE] v 11,835,000 | ........ 94113 o 11,138,274 | ....ccoooue. 11,835,000 | .ooovevenee 11,835,000 08/17/2007 | 10/01/2038
01170P AQ 9 |ALASKA HOUSING FINANCE CORP AFE ....5,370,000 | ........ 90.164 4,841,807 06/30/2006 | 12/01/2037
01170P BQ 8|ALASKA HOUSING FINANCE CORP AFE 2,451,435 ,253,559 01/25/2008 | 06/01/2038
01170P CR 5|ALASKA HOUSING FINANCE CORP LAFE] ....7,170,000 01/31/2008 | 12/01/2038
011832 T2 8|ALASKA HOUSING FINANCE CORP . 1FE]| .. ..16,415,000 09/20/2006 | 12/01/2037
011908 DD 9|ALASKA INDL DEV&EXPT AUTH PW REV BDS1998.........cccemvvrverne | verinee [ oo [ 12| s 2 5,519,957 04/01/2001 | 01/01/2022
01852L BC 3 |ALLIANCE AIRPORT AUTHORITY/TX .2FE ..15,742,500 03/12/2010 | 04/01/2021
03255L AA  7|ANAHEIM PUBLIC FINANCING AUTHORITY/CA AFE ....5,830,500 05/09/2006 | 09/01/2024
03255L BH 1|ANAHEIM CALIF PUB FING AUTH LE LEASE REV. .1FE 8,520,966 01/30/2003 | 09/01/2023
040649 LD 5|ARIZONA STATE TRANSPORTATION BOARD AZ AFE 211,232,790 | ...... 105.566 ...11,068,595 12/08/2010 | 07/01/2020
04780M BS 7 |ATLANTA GA AIRPORT AUTHORITY.....coovvrirrirerrrirermsernerienineens | crvnes [ [ 1|.1FE| .. ..12,120,000 | ........ 98.566 11,827,920 . 05/24/2010 | 01/01/2011
04780M GF  0|ATLANTA GA AIRPORT AUTHORITY....ccvviirviriirerneisrierenseirennnes | e [ I 1|.1FE| .. ....5,178,600 ..5,072,186 06/03/2004 | 07/01/2014
04780M MN 6| ATLANTA GA AIRPORT AUTHORITY......covvrirrerinrrircrinrrnerirenineens | ceves [ [ 1 AFE] o ,294,140 | .....104.979 | ..............7,348,530 | ..............7,000,000 | ... 7,293,646 12/16/2010 | 01/01/2021
04780T AJ 3| ATLANTA GA AIRPORT AUTHORITY ....oiivrierierirneeiseiseesssiseins | evrees | e [ oneireens 1|..1FE ....2,530,900 | ........ 95.274 2,381,850 ....2,500,000 ...2,527,052 04/28/2010 | 01/01/2015
047870 CY 4|ATLANTA GA WTR&WASTE WTR REV WTR&WASTE W... IO I [ T 2|.1FE| .. 15,514,740 | ...... 101.832 14,256,480 4,000,000 | ... .15,168,982 10/21/2004 | 11/01/2027
052476 HK 7|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......ccccovvrmvrrrnens | cevenne [ [ 1| AFE| e 10,428,900 | ...... 102.068 | ......cc.ne 10,206,800 | ............ 10,000,000 | ....cccveeee 10,351,717 01/19/2010 | 11/15/2014
052476 UG 1 [AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......cccovvvvvrverens | evver | v [ corerrnns 1|..1FE ..11,300,687 | ........ 98.343 ...10,729,221 02/16/2010| 11/15/2019
075676 AZ 9|BECKER MN - NORTHERN STATES PWR........cocoomvvrmmermerineenininnenns | vevinee | oo | cerveiins 1|..1FE 17,162,100 | ...... 111.636 ...16,745,400 07/17/2008 | 08/27/2012
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088563 UK 5|BEXAR TX METROPOLITAN WATER DISTRICT .....covvvureemerrerernennns | cvvene [ v | cvrenes 12| .1FE]| ..............3,879,960 | ........ 90471 oo 3,618,840 | c.oovvrvrecs 4,000,000 | ..oovrrrnnnne 3,882,557 | oo [ 2,335 [ 0 |0 | 15000 | e 5.210 [MN...oo. | v 33,333 | v 191,111 | 10/28/2009 | 05/01/2039
106214 DX 4|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER........cccovvvvnvinns [ rrnine [ [rrrireirnns AFE| ... 28,267,550 | ........98.912] ............28,189,920 | ............28,500,000 | ............ 28,374,164 | ..ovvvvvrivierrnn0 | i 12,753 | i [0 [ 15,050 | 5110 |MN...oo | v 239,875 | ..ooooue. 1,439,250 | 04/01/2001| 11/01/2018
106214 DY 2|BRAZOSRIVER AUTH TEX - CENTERPOINT ENER........cccoovvemrrnnns | cerne .2FE] .............5,520,840 | ........98.522] ..............5,911,320 | ..............6,000,000 | .............. 5,610,712 | ovvevvrevrirerinen0 [ 34,883 | 0 | 0 | 18375 | 6.390 [AO...... 04/15/2008 | 04/01/2019
10623N AP 0 |BRAZOS RIVER HARBOR NAVAL DISTRICT/TX.....ccovvvrveervrirernnirees | crvees L2FE| .. 5,558,776 | ..ovvvvrevrvrireen0 [ viieeend(71,995) [ o0 | il | e 8.625 | o 5.090 | MN...... 09/22/2004 | 05/15/2012
10623N AZ 8 |BRAZOS RIVER HARBOR NAVAL DISTRICT TX -......ovvvmevmerrneennnes | wvveree | oo | verreeens | i 2| .. ...4,907,300 | .......94.792| .............4,739,600 | ..............5,000,000 | ......o..c.... 4,909,083 | ...coovvvevrrirerinen [ e 1,783 [0 |0 | 5950 | 6.100 [MN...... 03/30/2010 | 05/15/2033
13033A CE 9| CALIFORNIA HEALTH FACS FING AU - ST. FRA......coovieermmninennns v [ [ e 12| i 1] .. ...6,334,600 6,407,772 | ovvevvvnrrineenn0 [ 8,848 | 0 |0 | 8750 | e 5.990 [AO...... 03/02/2000 | 10/01/2023
13033K  6F 1| CALIFORNIA HOUSING FINANCE AGENCY.......cc.covvemivvrineiiverinenes | crvs AFE | o 4,965,000 | ........ 92.812] oo 4,608,116 | ...ooouvennn 4,965,000 | ...coounvne 4,965,000 | ...ooovvreerrereenn [0 [0 |0 | 15050 | 5.050 [FA....... 06/29/2006 | 02/01/2026
13034P AE 7| CALIFORNIA HOUSING FINANCE AGENCY........ccoouvermeervernerinrinenes | eevs FE ...3,205,667 | ........ 63.924] .............2,061,549 | ..............3,225,000 | ....ccco0nee. 3,207,349 | oo [ i 1,080 [ 0 |0 | 15985 | 6.030 [FA....... 12/05/2008 | 02/01/2016
13034P AF 4| CALIFORNIA HOUSING FINANCE AGENCY.......ccooovvirmrverivereiieinies [ e AFE 12,123,198 | ........ 59.140 12121617 [0 14 |0 |0 | e 8.068 6.060 | FA....... 12/05/2008 | 02/01/2016
13034P DB 0| CALIFORNIA HOUSING FINANCE AGENCY........cccouverneeerirneriverinenes | crvees AFE] ..............9,950,000 | ........ 89.877 ...8,987,700 | ............10,000,000 | ....ccooveen. 9,955,260 | ...coovvveevrrrerinen [ v 1740 |0 |0 | e 4750 | 4.780 |FA....... 04/27/2007 | 02/01/2030
130534 A9 1| CALIFORNIA POLLUTION CTL FIN AUTH. = PAC......ccccommrmmerrnerirneer | cevns AFE] 4,190,008 | ... 95.351 ...4,100,093 4,194,584 | ..o [ 578 | 0 | 0 | 4750 | 5.010(JD....... 03/26/2010 | 12/01/2023
130534 B2 5| CALIFORNIA POLLUTION CTL. FIN. AUTH. = P...cceoovvrverrmrivenrenrnns [ cveenr [ [T L2FE | ... 14,160,073 | ........ 95.351 13,763,917 14,194,925 |0 11429 | 0 | iienl0 | e 4750 | 4.920|JD....... 07/22/2010 | 12/01/2023
130536 KK 0| CALIFORNIA POLLUTION CTL. FIN. AUTH. = R...oovvvrerieeinercseinnens [ eevneee | [ weveeinenns | #2FE | ... 16,426,632 | ... 101.440 17,295,520 16,524,465 03/28/2008 | 06/01/2023
130536 LT 0|CALIFORNIA POLLUTION CTL. FIN. AUTH. - . rerrerenen4,000,000 | ... 103.020{ ..............4,120,800 | ..............4,000,000 | .............. 4,000,000 04/30/2004 | 11/01/2038
13053C AB 8 |CALIFORNIA POLLUTION CTL. FIN. AUTH. - S...ccovvrririrmrrrerierircens JFE .........2,000,000 | ....... 90.172 ..2,000,000 | woocvverrrerirennnn0 |0 [0 | 0 | 5100 | e 5.100 [ JD....... 06/09/2010 | 06/01/2040
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS AFE] 140,688 | .. 99.977] ... O | 0 [0 | 5450 | 4.760 | JD....... 04/01/2001 | 12/01/2019
134340 AA 6| CAMPBELL COUNTY WY - BASIN ELECTRIC JFE ............4,000,000 | ... 103.192] .... O [ 0 |0 | 5750 e, 5.750 [ J....... 07/22/2009 | 07/15/2039
155048 AZ 4|CENTRAL PUGET SOUND WASH REGL SALES TAXA. VAFE] 8,891,847 | 115.543 .(8,486) | . 04/01/2001 | 02/01/2021
155048 BB 6| CENTRAL PUGET SOUND REGIONAL TRANSPORTAT.. AFE| 3,251,658 | .. 100.202 ...3,256,565 06/15/2010 | 02/01/2011
163103 MS 0|CHELAN CNTY WASH PUB UTIL DIST REV REV B.. VAFE] v 12,734,966 | ... 101.692 12,813,192 ..12,711,270 (23,696) | o0 [0 [ 8,050 | e 5.730 [ JJ....... 03/24/2010 | 07/01/2013
167592 F9 0|CHICAGO O'HARE INTERNATIONAL AIRPORTIIL... AFE | 1,291,450 | 99.441 1,268,839 (4174) | o0 |0 | 5,250 | 4.830 [UJ....... 11/17/2004 | 01/01/2015
167592 J7 0| CHICAGO O'HARE INTERNATIONAL AIRPORTIIL... AFE] 2,847,595 | .. 100.000 22,870,000 | weovrvvrrrerrenernn0 | e 301 | 0 | 0 | 5500 | e 5.650 [ JJ....... 02/08/2005 | 01/01/2011
167592 J8 8|CHICAGO O'HARE INTERNATIONAL AIRPORTIIL... AFE] 914,635 | 100.253 . .914,835 02/08/2005 | 01/01/2016
167592 LN 2|CHICAGO ILL O HARE INTL ARPT R GEN ARPT L2FE| ..............6,988,425 | ... 100.000 ...7,500,000 ..7,500,000 07/31/1996 | 01/01/2011
167592 QC 1|CHICAGO ILL O HARE INTL ARPT R REF REV B VFE 9,952,600 1 e 100.803 .10,080,300 | ............10,000,000 | .........c.... 9,990,279 5.550 [ JJ....... 275,000 550,000 | 05/11/1998 | 01/01/2013
167592 WG 5| CHICAGO O'HARE INTERNATIONAL AIRPORTIIL... AFE| 10,151,500 | . 101.583 .10,158,300 ..10,043,265 | ..o [ s (41,060) [ 0 | i | 5750 [ 5.300 | e | v 287,500 | ..ocovvnenn 575,000 | 03/14/2008 | 01/01/2012
167592 Y4 0|CHICAGO O'HARE INTERNATIONAL AIRPORT..........ocvunrvemrrinerirerens | coves VAFE] 2,472,950 | ... 96.622 ...2,415,550 | ..............2,500,000 | ...ccoouueen. 2474341 | o0 [ 1391 [0 |0 | 5000 | 5110 [dJ....... 03/26/2010 | 01/01/2026
167736 SJ 7 |CHICAGO ILL WTR REV WTR REV BDS 2001.........cvonererirreiseirenns | ceve JAFE] ...........16,379,010 | ...... 105.662 ... .15,849,300 ..15,000,000 | ............16,080,038 | ....ccccovrirmrireens0 [ roviiieeena(d2,099) | oo [0 [ i 5750 | e 5.090 [MN...... 10/09/2003 | 11/01/2030
17131H BC 1 |CHULA VISTA CALIF - SAN DIEGO G&E..........ccovvrvvriirerineirnrineiinnnees | vveree | oo | vereernnns 1|..1FE| ..............5,000,000 | ...... 103103 oo 5,155,150 | .ovvvvirnns 5,000,000 | .cccovrrnne 5,000,000 | ..oorvrivrnrirennn0 [ [0 |0 | 5,500 | e 5.500 | JD.ccce | covererennn22,917 | e 275,000 | 05/12/2004 | 12/01/2021
17131H BL 1 |CHULA VISTA CA IDA - SAN DIEGO G&E SRR PO VAFE] 3,728,325 | e 97.764] ..............3,666,150 | ..............3,750,000 | .......o...... 3,728,834 | ..o [ 509 [ 0 |0 | 5000 | 5.050 [JD....... ....187,500 | 05/20/2010| 12/01/2027
17131H CL 0 |CHULA VISTA CAIDA - SAN DIEGO E&G........occvvrvvvirirnrnrieriverisnnes | vrvees AFE| ........3,000,000 | . 109.530 3,000,000 | .covvvrrvvrnrirenen0 [ [0 |0 | e 5,875 5.870(JD....... 06/10/2009 | 02/15/2034
18085P DY 7| CLARK COUNTY NV....oooiimiriirierienereeienisseesessinessesssssssssssssinens | cevees VAFE] ...1,652,188 | ...... 103.260] .............1,517,922 | ..............1,470,000 | .......c...... 1,503,655 | ..ooovvvrverrerrnens0 [ coveireneenn(8,837) | o0 [0 [ 15,500 | e 4.780|J....... 07/29/2004 | 07/01/2014
18085P EA 8| CLARK COUNTY NV....ooiiiiiieiniiieiiesineiissiseisessssssesssssisssssnssinns | eevees AFE] . ..1,730,339 | ... 101.806 . 1,682,984 | ..ocovvivrrrercnnen0 [ i (8,448) | oo [0 [ 15500 | e 4.870|JJ....... 07/29/2004 | 07/01/2014
18085P EB 6| CLARK COUNTY NV...coiiiiviiieieieininienssiesssssisnsssssnssssessssssenens. | ainnnes | | covernnens 1 AFE| o 1,344,606 | ...... 101199 oo 1,305,467 | ...ccovvnne. 1,290,000 | ..oovvrvrene 1,312,463 | .vvvvveivrceeernn0 | v (5,743) | i [0 |1 .5.500 | 4.950 [JJ....... 07/29/2004 | 07/01/2014
18085P EC 4| CLARK COUNTY NV....oooiiiiririerinieiiesiesssessesssseesesssssssessessssens VFE] ..2,040,979 | ..... 100.755] ..............1,984,874 | ..............1,970,000 | .......c...... 1,999,253 | .oooovvvverrerrnen0 [ v (7,465) | o0 [0 [ 15,500 | e 5.030 [ JJ....... 07/29/2004 | 07/01/2014
18085P JE 5|CLARK COUNTY NV AIRPORT......... AFE L 4,939,178 | oo [ i 178 | 0 | iciiieen0 | 5,000 e 5110 dJ....... 08/10/2010 | 07/01/2027
181004 CZ 3|CLARK COUNTY NV..... V2FE| 4,526,730 | ........84.236 ] ..............3,790,620 | ..............4,500,000 | .............. 4,521,660 | ..ooovvrerrrireieen [ e 2,110) [ 0 |0 | 15000 | e 4.860|JD....... 09/07/2007 | 12/01/2014
181117 DW 9| CLARK COUNTY WA PUD NO1.....cccoririnrirriierirens LAFE] . 3,340,000 | ..oovvvrrvviriireen0 [0 [0 |0 | 5,500 e 2.530|JJ....... 09/08/2009 | 01/01/2011
207728 BF 2[CONNECTICUT ST DEV AUTH POLLUT - CL&P W2FE| ... . W A1574,356 |0 [ s (B7,374) [0 | 0 | 5,850 [ 5.080 | MS...... 11/23/2004 | 10/01/2011
235036 DB 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO .1FE ..10,000,000 ..9,959,742 04/01/2010 | 11/01/2035
235036 FV 7 |DALLAS FORT WORTH TX INTERNATIONAL AIRPO... AFE | L ..7,102,620 | .......98.575] ..............6,900,250 | ...... ....7,000,000 | ... 7,086,180 05/24/2010 | 11/01/2013
235036 JW 1|DALLAS FORT WORTH TX INTERNATIONAL AIRPO.......c.couvermienines | verree | oo | cerverins 1 AFE] 6,899,748 | .......98.553 | ..............6,736,098 | .............. 6,835,000 | ...covvvnee 6,892,099 | ..o | e (7,649) | o0 |0 | 15000 | e 4.750 | MN...... 05/27/2010 | 11/01/2014
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235036 NN 6 |DALLAS-FORT WORTH INT'L AIRPORT......covvvuerirrereeineererinnennennns | cvvene | oo | cevenes 12| AFE | oo 5,000,000 | ...... 100.057 | ..vvorernes 5,002,850 | .oovvrvnncns 5,000,000 | ...covvrneer 5,000,000 | .......... 0 {0 0 | o0 | 6.250......... 6.250 03/27/2008 | 11/01/2028
246003 MG 9 |DELAWARE COUNTY AUTHORITY PA - HAVERFORD........ccccovvivues | evvver | oo [ corerrenns 1 AFE| e 10,520,600 | ...... 101.551 | v 10,155,100 | .ovovvveee 10,000,000 | ..ovvvcreeee 10,516,998 | .coovvrevrrirrirnnd (VN I (3,602) | woovrrerirrierinand (U SRRSO | I ISP 5.000]......... 4.350 11/24/2010 | 11/15/2020
246579 ER 3|DELAWARE VALLEY PA REGL FIN AU LOC GOVT......oeovmrrierirniens | vvvenne J|FE] .23,879,880 | ........ 97.902 .22,517,460 ..23,000,000 123,753,009 | .ooocvivvveiiien0 | e RT797) | 0 |0 | 5,500 | e 5.190 06/16/2006 | 08/01/2028
246579 GC 4 |DELAWARE VALLEY PA REGL FIN AU REV BDS........cccovuvvvemiirernies | crvees .| IFE] ... 110,751,300 | ........ 97.710 ..9,771,000 ..10,000,000 10,639,517 [ o0 [ s (IS 77T) | vvriiieenn0 | vl | 5,750 [ e 5.250 05/10/2002 | 07/01/2032
249181 G7 7|DENVER CITY & COUNTY CO - AIRPORT.... VFE] .10,280,700 | ...... 103.215 .10,321,500 ..10,000,000 110,080,227 | o0 | ieennn(88,299) | o0 [0 | 5,500 | 4.550 08/21/2008 | 11/15/2011
249181 H2 7|DENVER CITY & COUNTY CO - AIRPORT.... LAFE] 110,134,200 | ...... 102.823] ... .10,282,300 | .. ..10,000,000 | ............10,038,697 | ...cevvvvrrrrrrnens0 [ iiiienena(d2,407) | oo [0 [ 15500 | e 5.040 08/21/2008 | 11/15/2011
249181 H3 5|DENVER CITY & COUNTY CO - AIRPORT........couumerirerrmeriererneninnnies | eevvee | oo [ cerveiins 1| AFE| e 10,126,500 | ...... 102.677 | oo 10,267,700 | ............ 10,000,000 | .....ccc.ue. 10,036,563 | ...cvvvvrverrerrnn0 | eiiiernen(80,014) | iiiiiicin0 | 0 | 5625 | 5.190 08/21/2008 | 11/15/2011
249181 YZ 5|DENVER COLO CITY&CNTY ARPT R REF REV BDS........cccovcenivirnes | cvvenne AFE| 8,546,528 | 100.333 8,237,339 | ..... 8,210,000 | ...oovvvrnees 8,210,000 | ..veovvrevrrireriren0 [ i (80,759) [ i | 0 | 8000 | e 5.070 08/10/2000 | 11/15/2011
25477G BQ 7 [DISTRICT OF COLUMBIA - PITS.......coviriiriernineirernniseeesiseisssnnins | veveees AFE| 4213120 | 105.224 | ... 4,208,960 | .....conn. 4,000,000 4,212,259 | oo [ (861) [ 0 |0 | 5,250 | e 4.520 12/10/2010 | 12/01/2019
254839 P4 9|DISTRICT OF COLUMBIA..........coomermirierirrereeisnrieriessseesenesssenes | ooveens VAFE] 2,910,739 | 51.768 ...2,479,687 4,790,000 | ..oovoiennee 3,460,936 | ...ocvrvvevrriinen0 | e 157,743 | 0 [ iiciniinenl0 | 00,000 | o 4.660 03/28/2007 | 04/01/2021
254845 CF 5|DISTRICT OF COLUMBIA WATER & SEWER AUTHO........c.covcemivnne | crvenne AFE] 22,395,120 | ... 100.858 | ... .22,188,760 ..22,000,000 122,281,391 | o0 | inn(93,946) | 0 0 | 05,000 | e 4.500 10/07/2009 | 10/01/2013
259226 BF 4|DOUGLAS COUNTY NE ED. FAC. - CREIGHTON U VFES 5,032,432 | 101.617| ... 4,984,314 | ............ 4,905,000 | ....oocveeeee 5,031,980 | .ovevrerrnriiennen0 | v (@52) | 0 [ iiciiniieenl0 | 5,600 | e 5.250 12/09/2010 | 07/01/2020
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT)... VAFE] 5,297,500 | ... 102.358 ,117,900 06/08/2010 | 06/01/2019
302716 AV 7 |FYI PROPERTIES (STATE OF WA DIS PROJECT)... AFE| 5,281,450 | . 100.436 .0 06/08/2010 | 06/01/2019
311450 EU O FARMINGTON NM......ccooosiviricmrinsireniiesisesisssissssssssenssessssssssssssnssss | soveiee | v | eveenennd [ W3FE | ..e.....5,000,000 | ... 819791 .............4,098,950 | ..............5,000,000 | .............. 4,098,950 200,150 . IV 5.150 06/13/2007 | 06/01/2037
311450 EY 2|FARMINGTON NM POLLUTION CONTROL - PS NEW.......c.ccoceomvvrnes | veveree | v | cvvvvernnnn | L3FE | ............ 10,650,000 | ........ 98.210 ....10,459,365 | ........... (190,635) {0 0 | o0 | i 4750 ......... 4.750 05/26/2010 | 06/01/2040
339733 AX 5|SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORL.......cccoucvevune | voveree | oo | e 12| LAFE ] o.o..5,982,194 | ..., ..4,700,414 | ..............5,915,000 | ..coooouneen. 5,955,880 | ..ocvereverrrreinen0 | e (6,394) | 0 | iciinienl0 | 9,466 | o 9.280 06/28/2006 | 11/01/2015
339733 AZ 0|MASSACHUSETTS HOUSING FINANCE AGENCY TR ,142,821 ..5,506,701 06/28/2006 | 06/01/2015
339733 BB 2 |MINNESOTA HOUSING FINANCE AGENCY TRUST 0......oceovevvvvernns | vovveee oo [ 12| LAFE ] 4,994,940 | ........84.066 | ..............4,186,487 | .............4,980,000 | .....cc.o..... 4,988,936 06/28/2006 | 07/01/2015
339733 DP 9|ALABAMA HOUSING FINANCE AUTHORITY TRUST........ccouevvmerireres | cevenne 9,868,225 | ..o | 815 |0 | 0 | e 8708 | 8.740 12/19/2008 | 04/01/2016
34073M  2X 9| FLORIDA HSG FIN CORP REV.......ccimiiiiiricierineirerineisessiserssiseens | e 0 | e 0 | .5.850 | 5.850 09/24/1999 | 07/01/2021
345105 BC 3|FOOTHILL/EASTERN CORRIDOR AGY 262,913 | w0 |0 | 00000 e 5.370 11/05/2003 | 01/01/2028
346668 DD 5|FORSYTH MONTANA POLLUTION CONTROL. 0 03/03/2010 | 05/01/2033
362762 KA 3 [HOSPITAL AUTHORITY OF HALL COUNTY CITY O...ccovvvvrerrvvrrrirans | vrves wvennnn9,674,800 | ........91.4401 ..............9,144,000 | ............10,000,000 | ..............9,679,242 | .ccoovrvrririvriencns0 | e 4,442 01/25/2010 | 02/15/2040
364543 AN 8| GALVESTON TX. . [SSSUSRTSPPUTRRTRRPRORPRORPRN INSPURVRN VRN IUTRRPOR Il IO 1] 5,667,915 | .......93.197 | ..............5,125,835 | ..............5,500,000 | .............. 5,500,000 | ..cevvrerrrinerine0 [ eririeed(10,736) [ o0 |0 | 105500 | e 4.900 05/20/2004 | 05/01/2011
372480 BA 0[GEORGE L SMITH Il GA WORLD CON REV BDS........cccoovvermirerinnes | crvees .2FE 9,791,209 0] 2,357 | e [0 | 5625 5.650 03/11/1998 | 07/01/2012
372480 BB 8|GEORGE L SMITH Il GA WORLD CON REV BDS.........coccomurmerirares | ceveene .2FE ...3,000,000 | ......101.227 ..............3,036,810 | ..............3,000,000 | .............. 3,000,000 |.......... 0 O [ 0 |0 | 18700 e 5.700 03/11/1998 | 07/01/2013
386442 TY 3|GRAND RIVER DAM AUTHORITY OKLAHOMA REVEN.........ccovverereen | covenne .1FE ...4,783,450 RO 4,783,786 | ..o (1 I 336 | o0 | 0 | 05250 | e 5.570 11/18/2010 | 06/01/2040
392274 VR 4| GREATER ORLANDO FL AVIATION AUTHORITY.....ccccoovrmmrrmmrirmrrns | vevvee [ oo | v [ LAFE] .. 14,618,902 | ......102.872] ............ 14,679,834 | ............ 14,270,000 | ..ooovvrneee 14,589,550 | .......... 0 (29,352) | ovovvevrirriieniinnn0 [0 [ 5,000 | e 4.610 03/30/2010 | 10/01/2017
392274 VT 0|GREATER ORLANDO FL AVIATION AUTHORITY......cccovvumervmerrnenree | vevnee [ oo | v [ LAFE ] oen.2,639,025 | ... 101.018 2,525,450 | ..... 2,500,000 | .ooovvvrnee 2,535,705 (3,320) | 0 | 0 | 5,000 | 4.750 03/26/2010| 10/01/2017
401905 BF 0|GULF COAST WASTE DISP AUTH TX - VALERO.........ccceevvvvervvrcnvrs | cvveer | oo [ o1 [ L2FE | ... 1,700,709 | .. 89.070 | ooovvvvrenee 1,692,330 | .oovoerene 1,900,000 | .... 1,724,771 w0 ] 3,802 | 0 [0 [ 5,600 | 6.400 03/27/2003 | 04/01/2032
40220T AB 2 |GULF COAST INDL DEV AUTH TX - VALERO v, 128,442 | L 89.259 | ....covrrrne 5,034,208 | .............. 5,640,000 | ....ccooonees 5,191,940 | oo (U I 10,133 | oo [0 [ 5600 | e 6.280 09/11/2003 | 12/01/2031
403735 BR 3| GWINNETT COUNTY GA HOUSING AUTHORITY . AFE] .. ...30,000 | ........ 97.571 29,271 30,000 ...30,000 | ..o 0 0 [ 0 |0 | 4950 | e 4.950 08/04/2010 | 03/01/2037
41524C AU 8| COUNTY COMM. OF HARRISON CNTY WV = ALLEG.......cccovrmrverrvns [rvvrne [ [ vvrivnee 1| W 2FE | s 5,000,000 | ........ 86.812 | oo 4,340,600 | ....cconne 5,000,000 | .cocovrrnnn 5,000,000 |.......... 0 0 | e [0 15500 | e 5.500 10/11/2007 | 10/15/2037
432320 DY 2|HILLSBOROUGH COUNTY FL IDA - TAMPA ELECT.... . ...5,000,000 | ...... 106.791] ..............5,339,550 | ..............5,000,000 | .......c.o.... 5,000,000 | .......... 0 0 [ 0 |0 | 5150 [, 5.150 03/20/2008 | 09/01/2025
43232E BX 6|HILLSBOROUGH COUNTY FL HOUSING FINANCE A.. AFE L ...8,833,557 | ........ 93.479 8,864,862 | .....cocoovrceneec0 | i 7,240 | 0 |0 | e 4750 | 4.910 05/09/2006 | 01/01/2039
442348 3V 8|HOUSTON TX AIRPORT SYSTEM VAFE] 1,951,160 | .....102.214 ] .............2,044,280 | ..............2,000,000 | .............. 1,952,041 [ o0 [ v 763 | 0 [0 [ 5500 | e 5.670 07/31/2009 | 07/01/2039
442348 3W 6|HOUSTON TX AIRPORT SYSTEM LAFE] . 15,391,327 [0 [ (4,880 [0 | 0 | 5500 4.800 12/17/2010 | 07/01/2018
442348 ZY 7|HOUSTON TX AIRPORT SYSTEM AFE e 1,995,000 | .....92.930 ooe..... 1,858,600 | .............2,000,000 | ..ocvoneee 1,995,263 | ..ovvvverivriereren0 | 263 | 0 [0 | 15,000 | 5.020 05/26/2010 | 07/01/2025
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION.. .1FE . 0 0 06/15/2007 | 01/01/2029
451888 DU 2|ILLINOIS DEV FIN AUTH - AMEREN CIPS L2FE| ... .10,023,000 | ...... 100.235] ... .10,023,500 0 0 05/16/2002 | 03/01/2014
45189F CR  3|ILLINOIS DEVELOPMENT FIN. AUTH.- DEPAUL........oscvemvrrmerirerirnees | cvvee | oo | vevireens 1| AFE] o 2,818,275 | ...... 108.384 | ......cooonee 2,872,176 | ..............2,650,000 | ...coonueen. 2,721,267 | ooveeverririn (U I (16,954) | ooovvvvrrrverirerene | o0 | 5,625 | e 4.830 06/07/2004 | 10/01/2014
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45189F CV 4 [ILLINOIS DEVELOPMENT FIN. AUTH. - DEPAUL AFE] 2,101,585 | ...... 104.770 | ovvrerne 2,111,116 | e 2,015,000 | ..oovrvrnenne 2,051,901 | ooveverirrrneene [ e B727) [ 0 |0 | 5625 | e 5.080 [AO...... 06/07/2004 | 10/01/2014
45200F KQ 1[ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV. AFE | e 1,550,400 | ........ 97.983 | v 1,469,745 | ..covvvnnn. 1,500,000 | ...ccovrenee 1,540,130 | .ovvvrrerivrereren0 | v 179 | i [0 | 05,250 | i 4.830 [AO...... 06/04/2008 | 10/01/2018
45200F KR 9|ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV. VAFE] 3,338,132 | 96.058 | ..............3,117,082 | ..............3,245,000 | .......oo..c.. 3,319,169 | .oovverevvcrrennn0 | e (7,704 | 0 |0 | 0 5.250 | 4.890|AO...... 06/04/2008 | 10/01/2018
45200F KS 7 |ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV. AFE| 3,501,946 | ... 94.354 3,484,246 | ..o [ M7 | 0 |0 | 5,250 | e 4.930|AO...... 06/04/2008 | 10/01/2018
45200F SX 8|ILLINOIS FINANCE AUTHORITY - U. OF CHICA........c.cocvrmevririnienns [ e VFE] 12,829,590 | ...... 107.276 112,659,083 | ..oovvvvceinend0 | eiieeeec(97,710) | 0 [0 | 8250 | e 5.000 [ JJ....... 03/12/2009 | 07/01/2018
45200F WW 5[ ILLINOIS FINANCE AUTHORITY - NORTHWESTER. 12| .1FE| .. 4474420 | ... 105.065] ..............4,832,990 . AATTA07 | oo [ 2,023 | 0 |0 | 18000 | e 6.210 [FA....... 03/25/2009 | 08/15/2039
45200F XX 2[ILLINOIS FINANCE AUTHORITY - SILVER CROS........ccoruvumrvmmrinens v | oo | cerres 12| .2FE | oo 1,467,480 | ...... 106.362 | .....ovvvnee 1,595,430 | ..ooovrrenee 1,500,000 | ..oovvreenee 1,468,068 | ....ccoovvrrerreens0 [ v D17 | 0 [0 [ 6875 | i 7.060 [FA....... 05/28/2009 | 08/15/2038
45200F YR 4[ILLINOIS FINANCE AUTHORITY - RUSH MEDICA VAFE] 7,407,300 | . 103.375| ..cooverrnn 7,753,125 | ..............7,500,000 | ...oooreneee 7,408,225 | ..o [ ciiiiiennn925 | 0 |0 | 8625 | 6.720 [MN...... 07/10/2009 | 11/01/2039
45201Q AM 6 [ ILLINOIS EDUCATIONAL FACILITIES AUTH. -...... AFE| 8,417,654 | L 98.276 8,375,295 | ..ovvvrvvrnrirenen0 [ i (82,359) | 0 | 0 | 5,000 e 4.300 [ UJ....... 02/11/2010 | 07/01/2013
45201Y QU  4|ILLINOIS HOUSING DEVELOPMENT AUTHORITY.......cooommrvrerernenns | cerenne JAFE ...e..3,875,000 | ... 99.290] ..............3,847,488 | ..............3,875,000 | ....ccco0..c. 3,875,000 | ..ocverererrrrrinen0 | i | 0 0 | 5,000 | e 5.000 FA....... 01/13/2006 | 08/01/2036
45201Y UH  8]ILLINOIS HOUSING DEVELOPMENT AUTHORITY.......covvvrmrrrrmrirncens | crvenne .1FE] ..............9,000,000 | ........ 93.230 9,000,000 | .vererrerrineriee0 [ o0 [0 |0 | 105300 | e 5.300 FA....... 08/16/2007 | 08/01/2032
45202H AB  9|ILLINOIS FINANCE AUTHORITY V2FE 4,186,125 | ,181,940 4,211,464 | 0 | 8,648 | 0 | 0| 5050 | 5610 |FA....... 12/05/2007 | 08/01/2029
45202Q BD 4 [ILLINOIS FINANCE AUTHORITY. .888,830 .928,969 08/23/2010 | 05/01/2025
45202Q BE 2[ILLINOIS FINANCE AUTHORITY s | e .18,392,543 ....19,867,929 03/28/2008 | 05/01/2030
452245 AR 4|ILLINOIS ST TOLL HWY AUTH TOLL TOLL HWY .....cooovvvirmrirmrerirines | veveene ...8,063,548 | ..............7,670,000 | ....ccooneen. 7,800,402 | ..veovvevrrirerire0 | e (124,676) [ e |0 | 108300 | e 4.540|JJ....... 04/01/2001 | 01/01/2012
453424 BP 7|INDEPENDENCE COUNTY ARKANSAS........cccocomiimmririririneirseiiienes | cevenns ...5,012,450 5,000,000 | .ooevvenrrireniee0 [ eeiiiireeend(7,925) [ o0 |0 | 15000 | e 4.410|J....... 12/02/2005 | 07/01/2011
45462R AS 5|INDIANA BOND BANK SRR O .11,800,950 215,000,000 | ..o | i | 0 0| 1259 1.250 | JAJO.. 08/02/2007 | 10/15/2022
454806 AX 8|INDIANA HOUSING AND COMMUNITY DEVELOPMEN ..4,930,000 06/09/2006 | 01/01/2037
454806 CM 0 [INDIANA HOUSING AND COMMUNITY DEVELOPMEN.........cccoevvcrne | vorveee | oo [ 12| LIFE ] ooo......6,450,156 | ........83.624 | ..............5,389,567 | ..............6,445,000 | .............. 6,447,590 10/30/2006 | 07/01/2016
455057 D7 1|INDIANA FINANCE AUTHORITY STATE REVOLVIN........ccccoomuvimmvrnee | vevnee [ oo v [ LAFE ] oo 3,735,410 | ......104.369 | ..............3,662,915 | ..............3,500,000 | ...cconueen. 3,733,909 | ..oovvervrvereennn0 | e (1,501) | 0 0 | 005,000 | e 4.110|FA...... 12/01/2010 | 02/01/2020
455285 3F 1 |INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT -.... 6,795,283 | ...ooovvvcvriceeeenn0 [ riiiicn,088 [ 0 |0 | 5750 | 5.980 [JJ....... 07/30/2009 | 01/01/2038
455288 JK 3 |INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT........cccoovvmurvnvinnnne | vervee oo [evee [ LAFE ] 7,395,076 | .......94.381] ..............6,701,051 | ..............7,100,000 | ....ccooucen. 7,269,004 | ...ooovvvvvrinnina0 [ eiiiieed(29,331) [ o0 |0 | 105250 | e 4.710|....... 04/18/2006 | 01/01/2016
455285 QX 7|INDIANAPOLIS IN BOND BANK - AIRPORT.. ..7,603,556 03/30/2010 | 07/01/2016
455285 QZ 2 |INDIANAPOLIS IN LOCAL PUBLIC IMPROVEMENT........ccccoevmmvvmmri | verevee | oo [t [ AFE ] ce..5,514,779 | ........99.832 ..............5,380,945 | ..............5,390,000 | ...ccooue.... 5,506,806 07/20/2010 | 07/01/2016
45884A LT 8|INTERMOUNTAIN PWR AGY UTAH PWR PWR SUP R........ccccovmvinee | verree [ [ 12| ] 1,713,201 ] .....100.273 | .............1,829,982 | .............. 1,825,000 | ..oovnneene 1,759,687 | cvovvvvcrrerrnen0 [ 5,809 | o0 [0 [ 15,000 | e 5.520 [ JJ....... 11/17/2000 | 07/01/2021
462467 AM 3 [IOWA FINANCING AUTHORITY ...covvrririrrireieiineisensiensssenesisseens | eeveees 4,660,075 | ...oovvecvrcencenn [ e (1,736) [ 0 |0 | 15000 | e 4.950 | JJ....... 06/09/2006 | 01/01/2016
462467 AU 5|IOWA FINANCE AUTHORITY.......coervmmrrerirmreninnninerinnrsenirsnsssisenes | vevvee oo [ woeee 12 [ WAFE ] c.5,130,122 | ........92.285 | .............4,724,992 | ..............5,120,000 | ...cccouueen. 5,126,446 | ...covvvvvriencn0 | v (1113) | 0 [ viiciiniieend0 | e 4950 | e 4.920|UJ....... 04/19/2007 | 01/01/2016
46246L XM 7 |IOWA FINANCING AUTHORITY ...cvvvumrirrireieinerssseseesesissessssseanees | cevenns R 1,549,463 | ...oovvvrrerrnen0 [ i 373 | 0 [0 [ 15,000 | e 5.070 | JJ....... , 78,250 | 05/15/2006 | 01/01/2037
469485 FN 1 [JACKSONVILLE FL - SALES TAX.....cocvvrmrrrrmrverneneerersssssssssssssnens | eovnees | oo [ e 12 [ LIFE ] oo..17,000,765 | ......100.119] ............16,519,635 | ............16,500,000 | ............ 16,852,772 | coovvverivivrinenn0 | i (118,716) | vvvvvvvvrvrrerienenn [0 [ 005,000 | e 4.160|AO...... 206,250 825,000 | 10/02/2009 | 10/01/2013
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M.......ccoevvveevvnrvers | vernee [ oo | v 12| L2FE | ............3,835,740 | ........89.103 | ..............3,564,120 | ..............4,000,000 | .............. 3,814,361 (2,199 | 0 | 0 | 5500 | e 5.700 [ JJ....... 08/19/2009 | 07/01/2036
478271 JG 5[JOHNSON CITY HEALTH & EDUCATIONAL FACILI. e 4,474,000 | ... 942411 4,240,845 | .4,500,000 | 4475159 | 0 | e 1159 | 0 |0 | 6,000 | 6.040 [JJ....... 04/05/2010 | 07/01/2038
49130P WS 9| KENTUCKY HOUSING CORPORATION........ccmvemrirmriairierireresnninne | cereene CAFE] 710,000 0 [ 0 |0 | 4950 | s 4.950 | JJ....... 12/14/2005 | 01/01/2023
49130P ZU 1|KENTUCKY HOUSING CORPORATION.......cccvveurirerrnnrrnerireressnins | cevenns AFE] . ...7,525,000 | ........ 89.563 ,739,616 7,525,000 | ..covvnnee 0 [ 0 |0 | 105000 | e 5.000 [ JJ....... 04/27/2006 | 07/01/2036
495289 VL 1 [KING COUNTY WA - SEWER.......cccovvrrirnririimrieinniernsisseensesssisnsns | veveees AFE | e 7,374,750 | ........98.811] .............7,410,825 | ..............7,500,000 | ....ccocon... 7377311 | v [ 2,163 | o0 [0 [ 105,000 | e 5110 JdJ....... 07/29/2009 | 01/01/2039
50943P BH 1 |LAKE COUNTY, OH HOSPITAL FACILITIES.......c.coscerireerrneenerirenens [ s W2FE]| ... 981,240 | ........98.303] .................983,030 | ..............1,000,000 | ....ccc0oe.0.n.983,495 [ oooovovriiviriiens0 | v 986 | oveereverrieriiennnd0 | v | 105500 | e 5.690 [FA....... 08/20/2008 | 08/15/2024
523510 DW 2| LEE COUNTY FLu...ooiiiriiiiiiiirireiisiiiesiiesisecssssisssssssessssessssssssssnss | sevenns AFE L 8,127,364 | .......... (22,562) | .oovveerrcnnicernnn0 [0 [ 5125 | 4.740| AO...... ....408,719 | 04/27/2006 | 10/01/2016
525184 AM  9|ST. LOUIS MO IDA TRUST SERIES 06-K50...........cverrerrrierierirennes | coveene JFES ......5,298,988 | ........79.692] .............4,287,430 | ..............5,380,000 | ............. 5,299,527 | ..vvvrvrrerrnenen0 | oo, 236 | o0 | 0 | 8393 | 8.520 [UD..coe. | ovvrrerrnn 14,886 | v 452,709 | 12/19/2008 | 12/20/2044
525184 BT 3|LOS ANGELES CA HARBOR DEPARTMENT........coccommrvmirmrierinenins | crvenne LAFE] . 115,538,641 | o0 | (152,336) | <vvvvereerrrirnerreen [0 [ 9,949 | i 7970 |FA.......| ............584,060 | ......... 1,385,993 | 09/13/2006 | 08/01/2016
525184 BV 8|PENNSYLVANIA HOUSING FINANCE AGENCY... A2[AFE e 7,386,296 | e 83.538 ...6,165,104 | ..............7,380,000 | ......cc...... 7,383,538 (B8 | e 0 0 | 9,060 | 9.040|AO...... 12/19/2008 | 10/01/2015
525184 CD 7|MAINE STATE HOUSING AUTHORITY..... A|.1FE . ,198,215 (426) | cooovverrvrerrrineene0 [0 [ 9,095 | e 9.020 [MN...... ....509,908 | 12/19/2008 | 10/01/2035
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY... A2[AFE] L 11,616,370 | ........ 82.756 | ..............9,607,972 ....(599) 8.530|AO...... 250,744 981,993 | 12/19/2008 | 10/01/2015
525184 DZ 7|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.....coovveveene | vovene | v | cevrenes 12) AFE | o 6,321,489 | ........ 85.298 | ....cccvvvne 5,173,324 | ..............6,065,000 | .............. 6,191,364 | ..covvvvirevennn0 | s (34,603) | oo |0 | 9975 | 9.160 [ Jd.cevrs | v 302,492 | ............ 596,372 | 10/18/2006 | 01/01/2014
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525184 EB 9|WEST VIRGINIA HOUSING DEVELOPMENT FUND........ccocommvemmennne | cvvine [ v | crrenes 12| AFE | s 4,890,869 | ... 77472 wovvoernnes 3,784,507 | ..ooovvenncns 4,885,000 | ..ocovrnenne 4,888,662 | ...ooovvvvrineinnn [ oo (B27) | o0 | 0 | 8277 .....8.250 [ MN...... 399,782 | 12/19/2008 | 05/01/2016
525184 EF O[GWINNETT COUNTY GA HOUSING AUTHORITY......ccovvvvvrnrnrernrernnes | wrvrer | oo [ eorevrnns 2[AFE| s 8,051,168 | ........98.238 | .......cc..... 7,795,185 | .ovvvirnne 7,935,000 | .ovvrrnnne 8,045,893 | ..o [ (942) [ i | i | 9,264 09,120 | MS.L 723,755 | 10/18/2006 | 03/01/2037
525184 HK 6|NEBRASKA INVESTMENT FINANCE AUTHORITY/NE VFES 3,144,583 | L.83.318 ... 2,591,190 | ............ 3,110,000 | e 3,127,423 ceee(5,564) | vieiviiriinend0 | 0 | einn.8.870 | ...o.....8.620 [ MS...... ....273,224 | 06/20/2007 | 09/01/2013
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY AFE| L 5,216,711 (15,019) ] o0 [0 [ i 8.834 ] 0 8350 [ MS... ...446,573 | 12/26/2006 | 03/01/2016
525184 NX 1|WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. VAFE] ..5,773,283 | ..............7,085,000 | ....couneene 7,194,108 2 (15,834) | 0 [0 | e 8,884 ......8.500 | MS...... 619,686 | 01/17/2007 | 03/01/2016
544435 U9 9|LOS ANGELES CA DEPT. OF AIRPORTS LAFE] . .17,430,350 reerneennnn 17,899,551 (2,999) | .ovevenerineieend0 | cvviiviiiciinend0 | 5250 | ..oo.....4.940 | MN...... 11/16/2010 | 05/15/2020
546593 AE 4 |LOUISVILLE/JEFFERSON HEALTH - JEWISH & S.......ccovvvvvrveivnn | vevree [ oo | v 12| .2FE] .............9,926,100 | ......100.821] ............ 10,082,100 | .....cooeeu. 10,000,000 | .....ccooveet 9,950,483 | ..vovvvvvrireinen0 [ 10,216 | 0 | 0 | 8125 . 8.160 | FAL.... 06/27/2008 | 02/01/2037
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX... VAFE] 8,951,270 | ... 100.242] ... 8,956,623 | ....cvvvnees 8,935,000 | ...ovvvrnecs 8,935,000 | ..oovvreevrrrerinen0 [ i (16,270) | v | 0 | .5.500 | ..oo.....4.950 [ MN....... 01/04/2010 | 05/15/2011
54810C T2 6|LOWER COLORADO RIVER AUTHORITY TX... AFE] . 2,262,351 2,255,000 2,255,000 | ooooverereereennn0 | eieeeennn(5,863) | o0 [0 [ 8,000 | L 5.220 [ MNLLL 01/04/2010 | 05/15/2011
56036Y DG 7 [MAIN STREET NATURAL GAS, INC.... VFE] 110,263,641 | o0 | e (11,863) | o0 [ viiciieiinenl0 | 5,500 .........5.240 | MS...... 09/07/2007 | 09/15/2025
56052E VL 9 [MAINE STATE HOUSING AUTHORITY.....c.cevvuriruerimreieniseerinnineinn AFE] . 9,158,396 | ..ooovvrverrireinnn0 [ e 7,509 | 0 | 0 | 4,800 | ..oo.....5.020 [ MN....... 11/08/2005 | 11/15/2036
56052E VZ 8 |MAINE STATE HOUSING AUTHORITY. AFES 8,215,925 | ........89.631] ............5,643,677 | ..............6,185,000 | .............. 6,199,988 | ....oovvvriveinen0 [ eiiviieee(3,426) | o0 | 0 | 5100 | ..oo.....5.030 [ MNL...... 11/09/2005 | 11/15/2014
57419P JB 6 |MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. .1FE ..5,000,000 05/09/2007 | 09/01/2032
57419P JE 0 |MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. AFE L ..3,657,423 | ..............4,085,000 | .............. 4,085,000 05/09/2007 | 09/01/2042
57420N BH 3| MARYLAND ECON. DEV.. CORP. - PORT CHESAP. W2FE| .. 2,350,300 2,500,000 | .oorrrrnnn 2,460,970 | oo [ iiieennn2,120 | 0 |0 | 5,750 | ..oo.....5.880 [ JD..... 01/07/2010 | 06/01/2035
574217 S8 9|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.... V2FE| i 1,476,480 | ........94.066 | ............. 1,410,990 | ..cocovvvnneee 1,500,000 1A77,921 | o0 [ 566 | 0 [0 | 5750 ... 5.870 | .o 02/07/2008 | 01/01/2033
574217 T2 1|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.... W2FE| .. 2,361,325 2,500,000 | ....oovvrneee 2,492,570 | oo [ [0 |0 | 8000 ..o......8.020 [ ..o 02/07/2008 | 01/01/2043
57563R GR 4 |MASSACHUSETTS ED. FIN. AUTHORITY - STUDE. .1FE 5,182,550 ..5,000,000 06/26/2009 | 01/01/2028
57563R JC 4| MASSACHUSETTS EDUCATIONAL FINANCING AUTH AFE ..3,411,086 | .............3,575,000 | ....ccoveuv 3,587,601 03/29/2010 | 01/01/2020
57583F FZ 9|MASSACHUSETTS ST DEV FIN AGY- BOSTON U... VFE] .15,702,970 215,782,088 | o0 | 2,312 | 0 0 | 5450 | ..o .5.670 [MN....... 02/28/2002 | 05/15/2059
57583H AK 3| MASSACHUSETTS DEVELOPMENT FIN. - WMX. . . 2,500,000 | ..ovovrerrnrireen0 [0 [0 |0 | 54501 ... 5450 | D 05/20/2004 | 06/01/2014
57583H AL 1|MASSACHUSETTS DEV. FIN. AGENCY - DOMINIO .2FE]| .............7,604,080 | ........91.838] ..............7,347,040 | ..............8,000,000 | .............. 7,604,946 | ....ooovvvrineinn0 | eiiiiiinnn866 | o0 | 0 | 5000 | ..., 5.360 | FA..... 11/30/2010 | 02/01/2036
57583R 5Q 4 |MASSACHUSETTS DEV. FIN. AGY - HARVARD UN. .1FE ..6,065,569 11/10/2010 | 02/01/2021
57583R  S4 8| MASSACHUSETTS DEV. FIN. AGENCY - WORCEST... AFE| e 4,477,500 | ........89.085] .............4,008,825 | ..............4,500,000 | .............. 4,477,536 01/21/2010 | 09/01/2045
575854 7A 6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JFE] ... 1,250,000 | ........94.708] ..............1,183,850 | ..............1,250,000 | .............. 1,250,000 | .cooovvvevvrrerrnen0 [0 | 0 [0 [ 5,000 .........5.000 | JD....... 12/16/2004 | 12/01/2026
575854 7B 4 |MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE| L 1,000,000 | ..oovvrrerivrneeren0 | evevviiiieiinnen0 | 0 [0 | 5,125 0005120 | D 12/16/2004 | 12/01/2034
575854 7C 2|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. FE] ...8,480,000 | .......91.572| ..............7,746,991 | ..............8,460,000 | .............. 8,468,620 | ....coovvvvriveenen0 [ eiiviieen(2,249) | o0 | 0 | 05300 ..oo.....5.260 | Do 03/08/2005 | 06/01/2014
57585) WA 5|MASSACHUSETTS HEALTH&ED - MIT AFE] ...5,003,800 R 5,000,000 | .oceveremriinrrrne0 [ eeiiiirnene(3,800) [ o0 |0 | e 4750 | o 4,630 [ U 04/13/2010 | 01/01/2011
57586C 7T 6|MASSACHUSETTS HEALTH&ED. - BOSTON MED CE V2FE | i 4,831,550 | ........84.306 | oo 4,215,300 | .ooovvvrnnen 5,000,000 | ..cocovrrnnne 4,838,866 | ....ooooerrvrineenn0 [ i 3,046 | o0 | il [ 5250 0l 5490 | U 06/12/2008 | 07/01/2038
57586E SU 6|MASSACHUSETTS HEALTH&ED - NORTHEASTERN U... JFE] .........r5,129,306 | ......100.683] ..............4,938,501 | ..............4,905,000 | .............. 5,116,468 | ..oovvrvvrivcrinen0 [ i (12,838) [ e | 0 | 5000 | ..o 4.450 | AO...... 03/26/2010 | 10/01/2020
57586P DZ 6 |MASSACHUSETTS HOUSING FINANCE AGENCY/MA AFE L 5,000,000 | ..cooorienninnrena0 [0 0 |0 | 4850 | .c.4.850 [ JD.. 03/08/2006 | 12/01/2031
57586P FD 3 |MASSACHUSETTS HOUSING FINANCE AGENCY. VAFE] ..6,991,119 | .......93.923 | ..............6,541,737 | ..............6,965,000 | .............. 6,980,078 | ...covvvevvrrirerren0 [ riiiieen(2,648) | o0 | 0 | 5000 | ..oo.....4.940 Do 08/01/2006 | 12/01/2015
575930 5D 0|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE] . ...3,825,000 . 3,825,000 | ..ovevvreerriinernne0 [0 [ 0 |0 | .5.375 5370 [ UD. . 10/25/2004 | 12/01/2046
575930 QM 7 [MASSACHUSETTS HOUSING FINANCE AGENCY, AFE| 11,894,463 | LL...100.170 | e 11,890,179 | oo 11,870,000 | .ovvvvrneee 11,873,840 | covovvveivrvrcrennd0 [ e (7,012) [ viciennn0 | iciiiiennnn0 | 05,000 [ 14930 | e | v 296,750 593,500 | 08/24/2009 | 07/01/2022
576047 MX 9|MASSACHUSETTS ST WTR POLLUTN A REV BDS VAFE] 11,400,700 | ... 122.845] ... 12,284,500 | ............ 10,000,000 | .....cceeeee 10,755,311 | o0 [ iiiec(80,839) | viirieen0 | veiiiiiiieenl0 | e 8.000 | ... 4.790 | FA...... 250,000 600,000 | 04/01/2001 | 08/01/2018
576047 VD 3|MASSACHUSETTS ST WTR POLLUTN A WTR POLLU.... AFE 61,544 61,364 ...61,364 O [ 0 |0 | 5600 | ...o.....4.500 | FA...... 08/20/2001 | 08/01/2013
57604P RL 0[MASSACHUSETTS ST WATER POLLUTION ABATEME CFE] 215,000 0 [ 0 |0 | 5125 | o 4 T40 | FALL.. 09/22/2004 | 08/01/2011
57652T BD 8| MATAGORDA COUNTY TX LAFE] . 110,313,001 | o0 | e (20,640) | ..ovvvevrvrvrriecrenen0 | o0 | 15600 ........5.350 | MS..... 08/27/2004 | 03/01/2014
586111 KU 9[MEMPHIS-SHELBY COUNTY AIRPORT AUTHORITY... AFE| .e..5,230,150 | .....104.306 | ..............5,215,300 | ..............5,000,000 | .........c.... 5,214,857 (15,293) | o0 [0 [ 5750 | il 5AT0 [ U 01/22/2010| 07/01/2020
592041 RQ 2|MET GOV'T NASHVILLE & DAVIDSON - VANDERB.. A|.1FE .4,137,610 .(4,261) | . 03/13/2009 | 10/01/2029
592041 RR 0 [MET GOV'T NASHVILLE & DAVIDSON - VANDERB.. AFE | L ...3,598,385 rrrennnnn 3,657,675 . 3,594,696 (1,966) 03/13/2009 | 10/01/2034
592098 J8 1|MET GOVT NASHVILLE/DAVIDSON COUNTY TN W&......ccvevrevernes | vevrvee | oo | cerreris 1| AFE] o 7,158,786 | ......104.298| .............. 7,076,619 | cooovvverneens 6,785,000 | ....cocvvneer TA57,458 | o0 | e (1,328) | .vervvrrvrrverirenn0 | 0 | 005,000 ] ..o 4,290 | I 12/09/2010 | 07/01/2020
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592247 CS 7|METROPOLITAN PIER&EXPOSITION MCCORMICKPL...............c.... (@000 [ AFE] 8,290,800 | ........ 99.690 | ...ocveneee 14,953,500 | .....c.o..c. 15,000,000 | ....ccceenee 14,634,644 | ..ooovvvcrireenn0 | 769,795 | oo (1 IO 0 | oo 0.000......... 5480 [N/A ... | o0 [ 0 | 06/22/2000 | 06/15/2011
592646 AW 3| METROPOLITAN WASHINGTON AIRPORTS AUTHORI.......cccovvvvres [ wverre [ o [ rrins 12| AFE| e 2,865,540 | ...... 100.451 | oo 3,013,530 | .ovvrirnnns 3,000,000 | .oorvrrnne 2,874,879 | .oovvvrevrerinnnn [ i 5,169 | cvvvverrriirinnd (V1 (1 I 5.500 ] ......... 5.920|AO...... | overrreernid1,250 | i 165,000 | 03/03/2009 | 10/01/2027
592646 B4 4|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccvvevines | vevree [ o [ cerreris 1|..1FE]| ..............3,904,920 | ........ 99.222] ..............3,968,880 | ..............4,000,000 | .............. 3,912,192 | o0 | 3,146 | 0 |0 | 0 5.250 | 5.450 [AO...... ...210,000 | 06/13/2008 | 10/01/2027
592646 V9 1|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccomvvines | eorenee [ o [ cereriis 1| AFE| oo 7,765,725 | ... 100.298 7,756,404 | ..o [ e (9,321) [ a0 |0 | 15000 | 4.560 | AO...... 07/21/2010 | 10/01/2020
592646 XC 2|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccovuvines | vevvee [ oo [ cerrerins 1|.1FE| ... ...3,165,470 | ........ 99.067] ..............3,051,264 | ..............3,080,000 | .............. 3,159,739 | ovvvvvrrrieenen0 | i (B,73) | viiveireineen0 [0 | 05,000 | e 4.550|AO...... 05/25/2010 | 10/01/2017
592646 XF 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccomevnes | wevinee [ o [ cerreiins 1|.1FE| ... 2,423,925 | ........ 89.712 et 2,424,193 | oo [ 268 [ 0 |0 | 15000 | e 5.010 |AO...... 05/20/2010 | 10/01/2032
59324P AR 0 [MIAMI BEACH FL STORMWATER.........ccoovmeiimmrierermeinninerisenieninne | veeee | oo | vevirenens 1|.2FE| .............2,025,000 | .....101.276] ..............2,025,520 | ..............2,000,000 | .............. 2,015,201 | oo [ eiriieecee(9,799) [ 0 |0 | 105250 | e 4.080 | MS...... 07/19/2010 | 09/01/2011
59333P YK 8 |MIAMI-DADE COUNTY OF - AIRPORT........coevmrrmmerierereemsniseniennns | vvene | eo | vevereeens 1|.1FE| .............6,945,892 | ........96.683 ] ..............6,719,469 | ..............6,950,000 | .............. 6,944,510 | ..o [ eiriiieeed(1,382) [ 0 |0 | 1.8.500 | e 5.480 [AO...... 01/19/2010 | 10/01/2020
59333P YL 6 |MIAMI-DADE COUNTY OF - AIRPORT........ccocooomurmmrirmmiriinninniinniins | ovvis | oo | vevirenens 1|.1FE] ... 6,600,335 | ..ovvvrvvrnrirenen0 [ i 1,227 | 0 | iiiiennl0 | e 5.375 5.500| AO...... 02/09/2010 | 10/01/2041
594520 JF 6| MICHIGAN HIGHER ED STUDENT LN......ccooiiurrenrrneriereeersninennns | eevvee | oo [ cerverins 1|.1FE]| .............3,701,250 | ......100.056 | ..............3,501,960 | ..............3,500,000 | .......c...... 3,645,494 | ...oovvviieinn0 | (25,779 | 0 [0 | 05.200 | e 4.380 | MS...... 02/26/2004 | 09/01/2012
59465M QF 5| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO AFE] . 1,041,195 | o0 [ i (1,040) | oo [0 [ 10009320 | e 9.150 [AO...... 07/25/2006 | 07/01/2015
59465M QG 3 |MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... AFE] 1,502,340 | .......87.480] ............. 1,312,200 | ..............1,500,000 | .............. 1,501,352 [ .oooovvvverrerrnen0 [ (161) | o0 [0 [ 10000 9.320 | e 9.290 [AO...... 07/25/2006 | 07/01/2015
59465M QH 1|MICHIGAN STATE HOUSING DEVELOPMENT AUTHO .1FE ..2,256,079 07/25/2006 | 07/01/2015
605277 AC 6| MISSISSIPPI BUSINESS FIN CORP - SYSTEMS W2FE| .. 8,918,989 | ..o [ 12,249 | 0 | 0 5900 | co..8.180 [ M. 02/05/2003 | 05/01/2022
605343 S2 9| MISSISSIPPI DEV BK - CAPITAL PROJECTS/EQ........ovvverereeririrnens | vevrne [ oo | crvviriens W2FE] .............5,629,779 | ........96.639 | ..............5,005,900 | ..............5,180,000 | .............5,592,205 | ....cevvrrrrrnecnc0 | oirrieeec(11,336) | o0 [0 | 5,625 .........5.000 | JJ....... 06/12/2007 | 07/01/2031
608333 AH 3| MOHEGAN TRIBE OF INDIANS OF CONNECTICUT......coovvumernnrirnes | vvveree [ v | crrenes 12| .5FE| oo 979,720 | ........T4.616 | .................T46,160 | .............. 1,000,000 | .....c.cc..... 746,160 | .coooeerren 19,784 | 1,336 | 0 [0 | 50125 005330 | . 11/17/2004 | 01/01/2023
608333 AJ 9|MOHEGAN TRIBE OF INDIANS OF CONNECTICUT......ccovvvvevevrernes | vvveee [ oo | crrrenes 12|..5FE 7,009,356 | ...........(408,654) | ......cc.e...5,324 | o0 |0 | 5250 .........5.360 | ... 01/27/2005 | 01/01/2033
610749 BU 6|MONROE CNTY N 'Y ARPT AUTH ARPT REV REF B, ..4,025,000 09/14/1999 | 01/01/2011
61212R XS 0| MONTANA BOARD OF HOUSING . 4,361,945 09/20/2006 | 12/01/2015
613692 AB 8| MONTGOMERY COUNTY TX HEALTH FACILITIES D.....cccovvvrvvrervres | @ [ oo | corrrrrns 1FE 3,562,896 | ...ocvovveiereinnn0 | i 124476 | 0 [0 | eii0.000 | ... 4.200 | N/A.... 02/18/2010 | 07/15/2023
631660 CZ 8|NASSAU COUNTY NY IND. DEV. - KEYSPAN.......ccovvvemrrvernerernnns | eevves | oo [ corerrenns 1|..2FE 4,924,354 | ..o [ 2810 [ 0 | 0 | 52501 0152390 | D 07/01/2004 | 06/01/2027
63967C YW 6| NEBRASKA INVESTMENT FINANCE AUTHORITY/NE.........ccoooovevns | covens [ oo [ v 12| .1FE 3,788,785 | ..vvvrevvrreenen0 | i 2,748 | 0 [0 | e 5,400 ........5.550 | MS....... 06/13/2008 | 09/01/2031
644614 CF 4|NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM O.... .1FE ..1,438,344 03/09/2001 | 07/01/2012
644614 CG 2|NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF... AFE| 2,622,503 | ......106.665 ..............2,725,291 | ..............2,655,000 | .....c.cc0o... 2,573,301 | coovvvrvrrirnenen [ BT | e | il [ 152501 .00l 4,940 | U 03/09/2001 | 07/01/2013
644614 CJ 6|NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF........cccomvvemmerne | veriree [ oo [ cerrriins 1|.1FE| .............2,860,904 | ......106.120] ..............3,003,196 | ..............2,830,000 | .......c...... 2,838,397 | .o [ eiiiieed(B073) [ 0 |0 | .5.250 | .o .5.120 [ U 03/09/2001 | 07/01/2013
644614 CL 1 |NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM O......oevovvvvvrmrvcer [ voveee [ oo [rirnns 12|..1FE 2,238,328 | oo [l 13 0 | il [ 52375 0 5450 | U 03/09/2001 | 07/01/2020
64468C AK 0| NEW HAMPSHIRE ST BUSINESS FIN........cccoouvieuirinrimirnenienirenes e | oo [ ovriinens 1|.2FE| .............4,880,261 | .....101.267 | ............4,764,612 | .............4,705,000 | .............. 4737127 | o0 | ie(23,202) | 0 | 0 | 8000 | ........5.400 | MN....... 05/13/2004 | 05/01/2011
64468C BG 8| NEW HAMPSHIRE BUSINESS FIN - PSNH e Lo e 1|..2FE . .13,000,000 | ..o 12,941,355 | o0 [ viincnd,281 | 0 [0 [ 4750 ... 4.800 [ MN..... 06/27/2006 | 05/01/2021
644687 7X 9| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY .....ccvvervrrvniennns [ e AFE | e 1,821,092 | ........ 94.280 | .ooovvvvrnne 1,715,896 | ..ccovvvnnn. 1,820,000 | ..ocovrenee 1,820,405 | ..ovvvrerinrenernn0 | e (78) | v [0 [ 009,194 109,180 | U 09/06/2006 | 07/01/2015
644687 7Y 7|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY ......ccovvvmerierens | covne VAFE] 4,738,346 | . 82.078| .............3,927,432 | ............4,785,000 | ...ovvvnecs 4,739,727 | oo [ 620 [ 0 |0 | 9144 | 09.240 [ U 09/06/2006 | 07/01/2036
644687 7Z 4 |NEW HAMPSHIRE HOUSING FINANCE AUTHORITY .....ccovvevvrnirnnns [ v AFE| 2,505,101 | e 89.472 2,511,613 | o0 [ 1841 [0 | il [ 8894 0090120 | U 09/06/2006 | 01/01/2027
64468T 8A 8| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY ......cccovvvmevirerins | covne VAFE] ...2,538,700 | ........ 85.416] ..............2,135,400 | ..............2,500,000 | .............. 2,524,335 | ..o [ (3,857 [ 0 |0 | 19493 | 09240 [ U 09/06/2006 | 01/01/2016
644687 8B 6|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY .....cccoovvvmrvrerens | cove A2 AFE] .. ...5,163,502 | ........ 83.074 . 5,143,350 | .oocvvvrvnrineneen0 [ eeiiiiineene(5,033) [ o0 |0 | 10092300 ..oo.....9.130 [ U 09/06/2006 | 01/01/2016
645780 EF 0[NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA.......c.cocvvemrrerrns | wvvvrr | oo [ eorerrenns 1 AFE| oo 3,770,263 | ...... 102.770 | ovvrvrrnnns 3,802,490 | .ovvvirnnns 3,700,000 | .oorvernne 3,735,360 | .oovivrerrerinenn0 [ (T T74) [ el | viiiennnd0 | 5125 L 4750 | A 11/08/2007 | 10/01/2013
645780 EP 8|NEW JERSEY ECONOMIC DEV. AUTH. - UNITED........ccoouvrmerermeernenes | wervee [ or [ cerrerins 1|.2FE]| ... ...9,969,300 | ........ 90.249 ] ..............9,024,900 | ............10,000,000 | .............. 9,972,555 | ovevvrvvrineinen0 [ 1,235 | 0 | 0 | e 4,875 4900 [ MNL...... 07/17/2007 | 11/01/2025
645780 EX 1|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA........ccoommrrmmrrnns | coivne [ o [ cererins VAFE] 4,300,000 | ... 97.915 4,300,000 | .ovrvvierrreeinn0 [0 [0 |0 | 08700 .0o..5.700 | AO....... 10/14/2009 | 10/01/2039
645780 FB 8|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA.........cocovurmmrrnee | vorinee [ o [ cervrrins JFE ....e3,250,000 | ... 96.550| ..............3,137,875 | ..............3,250,000 | .............. 3,250,000 | ..ocverererrcrennnnd0 | v | viriiienen0 [0 | ene 5,600 .........5.600 | MN....... 06/30/2010 | 11/01/2034
645780 FC 6|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA........ccoccomuvmmrrnne | corinee [ oo [ cerrriins .IFE] .............1,000,000 | ........ 98.819 ] .... 1,000,000 | .coovvvvrrrerreens0 [0 | i 0 | 5,100 .o.....5.100 | JD....... 06/30/2010 | 06/01/2023
645903 AJ 4 |[NEW JERSEY ECONOMIC DEV. AUTH. - .2FE| ..............2,000,000 | ...... 106.922{ ..............2,138,440 | ..............2,000,000 | .............. 2,000,000 | ..ooovrrvmrineinen0 [0 [0 |0 105300 005300 D 06/08/2004 | 06/01/2015
646080 HG 9|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. JAFE] .........8,115,000 | ... 104.287 08/01/2008 | 06/01/2021
646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. .A2|[.AFE] ............15,000,000 | ...... 102.532] ... .15,379,800 08/01/2008 | 06/01/2030
646139 F8 3|NEW JERSEY ST TURNPIKE AUTHORITY......covuumerirmrmenieerneensernns | sevvee | oo | cererenns 2| AFE]| e 480,413 | ... 113.546 | ..o 482,571 | oo 425,000 | oo 448,341 | 0 | icn(6,566) | 0 [0 | 8500 ... 4,640 | ... 08/09/2005 | 01/01/2016
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646139 F9 1|NEW JERSEY ST TURNPIKE AUTHORITY......oovumerermrernemmneiseninnenns | wevnee | oo [ cerverin 2 AFE]| o, 1,407,327 | ...... 112.370 | oo 1,399,007 | .covovrrrne 1,245,000 | ..coovevennee 1,313,375 | o0 [ ieieeenn(19,234) | oo [0 [ 16500 | oo 4.640|JJ....... 08/09/2005 | 01/01/2016
646139 YC 3 [NEW JERSEY ST TPK AUTH TPK REV.....cccovvvirvvrrviiiernerennerivinnnes | evvnees | oo [ eoveienns 2[AFE| s 6,771,947 | ...... 113546 | ..o 6,619,732 | .ovvvernns 5,830,000 | ..cccovernnn 5,962,086 | ...oorvvrrerivnieens0 | eriienenn(126,754) | o0 |0 | 6,500 | e 4.160 [JJ....... 10/03/2003 | 01/01/2016
647200 MY 7|NEW MEXICO MORTGAGE FINANCE AUTHORITY. JIFE ........2,850,000 | ........ 93.200] ..............2,656,200 | ..............2,850,000 | .............. 2,850,000 | ..o [0 [0 |0 | 5000 | e 5.000 [ JJ....... 06/07/2007 | 07/01/2037
647200 SF  2|NEW MEXICO MORTGAGE FINANCE AUTHORITY. AFE S enn.6,439,500 | 99.524 6,442,265 | .....oooovvrcnnenn0 [ i 874 | 0 |0 5000 | 5.040 [JJ....... 06/08/2007 | 07/01/2038
647200 TK 0|NEW MEXICO MORTGAGE FINANCE AUTHORITY. VAFE] LT7,134561 | ... 100.304 ] ..............7,206,842 | ..............7,185,000 | .......co..... 7,136,933 | v [ i 924 | 0 |0 | 5125 5170 | J....... 08/03/2007 | 01/01/2039
64966T AY O|NEW YORKNY CITY HOUSING DEVELOPMENT COR.... AFE] . ...1,000,000 | ........ 89.474 | ... 1,000,000 | .coovvvrverrerrnens0 [0 | 0 [0 [ i 4750 | e 4.750 | JJ....... 03/28/2007 | 01/15/2039
64970H DU 5|NEW YORKNY CITY HOUSING DEVELOPMENT COR LAFES 2,500,000 e 98.410 | ..oovvrrrne 2,460,250 | ...ocvenecen 2,500,000 | ....covvrnee 2,500,000 | ..vevvrerrienninen0 [0 [0 |0 | 4500 | 4.500 | MS...... 09/11/2009 | 09/15/2025
649716 D7 9|NEW YORKN'Y CITY TRANSITIONAL REV BDS.. VFE o 11,547,600 e 102.681 .10,268,100 110,000,000 | voovvrvercrninend0 | i | 0 0| 9,922 9.600 [FA....... .1,016,546 | 04/19/2001 | 02/01/2011
649834 AS 7|NEW YORK STATE DORM AUTH. - STATE U AFE] 2,987,730 | .. 111.528 2,995,957 | .oovvivrvrrnrinenen0 [ viiiiininenn805 | 0 | i | 5,250 [ e 5.280 [MN...... ....157,500 | 07/23/1997 | 05/15/2015
649836 SS 3|NEW YORK ST DORM AUTH - VETERANS HOME VAFE] 6,421,730 | o 100.282] .............7,019,740 | ..............7,000,000 | .............. 6,719,382 | .oveovvrvvrirerine [ 36,096 [ o0 |0 | 15500 | e 6.290 [JJ..oocre | v 192,500 | e 12/16/1999 | 07/01/2021
64983Q L8 0[NEW YORK STATE DORM. AUTH. - CORNELL UNI VAFE] 8,143,040 | . 101.243 8,142,216 | oo [ o (824) [ 0 |0 | 15000 | e 4.630|JJ....... 12/10/2010 | 07/01/2016
64988P R2 4 NEW YORK STATE MORTGAGE AGENCY... VAFE] 5,547,686 | ... 92.969 | .............5,722,242 | ..............6,155,000 | .............. 5,575,854 | ...cvvervnriennen0 | 19,185 | 0 [ iciniinenl0 | 4800 e 5.650 [AO...... 07/10/2009 | 10/01/2030
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY... .1FE . ..4,238,901 11/16/2005 | 04/01/2029
649903 CK 5[NEW YORK STATE DORMITORY AUTHORITY - UNL....ccccovrvvverivnne | covveer | oo [ o[ LIFE | oo 3,706,384 | ... 82.218] ..............3,617,592 | .............4,400,000 | .....ccoo..... 3,875,841 02/09/2010 | 07/01/2039
652590 AQ 3| COUNTY OF NEWTON, IN.....ccververrrrrrierierineennenisnessesiennssenensines | venenee oo | evveeniensd [ e8] cr0000022..9,800,000 | ... 100.000] ..............9,800,000 | ..............9,800,000 | .......c...... 9,800,000 O [ 0 |0 | 1780 [ 1.780 | MON.. 08/28/2007 | 08/25/2022
653544 CD 6|NIAGARAN Y FRONTIER TRANSN AU REV BDS.........ccccconmermermneens | vevnne [ oo | w1 [ L2FE | ...........3,204,283 | ... 100.765] .... 3,146,715 | o0 [ e, (6,673) | verevrvrrireriinenns0 | 0 | i 5.875 | e 5.650 [AO...... 09/02/1999 | 04/01/2011
653544 CE 4 |NIAGARANY FRONTIER TRANSN AU REV BDS.........ccccconvvermevenenns | vevree [ oo | w1 [ L2FE | ............3,378,685 | ...... 100.765] ..............3,355,475 | ..............3,330,000 | .......c.o..c. 3,331,411 ceeee(5,490) | o0 | 0 | 5875 | 5.700 [AO...... 09/02/1999 | 04/01/2011
65486M AS  6|NJB PROPERTIES - KING COUNTY WA......ccconvvrmremmrnnennnninnennenns | vevnne oo [ evveeen ] [ WAFE | 4,135,520 | ... 101.218 ..4,134,298 12/06/2010 | 12/01/2016
65819G EH 7 [NC CAPITAL FACILITIES FINANCING AGENCY F.......cccovevvvrvevvinne | vevee | oo | v [ LAFE | oo 3,628,509 | ... 100.652 ..3,603,342 | ..............3,580,000 | .....cc...... 3,609,419 06/25/2010 | 10/01/2011
658203 PH 1|NORTH CAROLINA MUN PWR AGY NO CATAWBA EL........cccovververer | verree oo e 12| it . 9,787,900 | ... .10,436,200 | ............10,000,000 | .........c.... 9,970,412 | oo [ 9,445 | 0 05500 | 5.700 [ JJ....... 275,000 550,000 | 07/10/1996 | 01/01/2013
658207 AP 0[NORTH CAROLINA HOUSING FINANCE AGENCY 7,021,137 | o0 [ e (1,080) [ 0 |0 | 48900 e 4.880 [Jd.ccvis | e 171,868 | .......c.e 343,735 | 08/22/2006 | 01/01/2016
66285W AS 5| NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX......cccovvemvveverne | veriree [ oo v [ LAFE | .co.....5,140,550 | ......106.200 ..............5,310,000 | ..............5,000,000 | .............. 5,107,916 | .oocvvvvvvrienen0 | oeiieiee(12,274) | viiviireicnenn0 [ viiciiieiinend0 | 6,000 | o 5.620 03/07/2008 | 01/01/2018
662903 EG 4|NORTH TEXAS MUNICIPAL WATER DISTRICT... 10,292,914 01/21/2010 | 09/01/2016
66353R AH 7| NORTHAMPTON COUNTY PA - ST. LUKE'S.......ccccovvimermvrvermrvennnns [vvrne [0 | e 12| L 2FE | ...o.......2,465,075 | ........95.083] ..............2,377,075 | .............2,500,000 | ......ccc.... 2,466,745 06/04/2008 | 08/15/2035
66353R AJ 3| NORTHAMPTON COUNTY PA - ST. LUKE'S........cocoonvvermmrvverservenns e | [ 0012 L2FE | ... 4,881,650 | ........93.895 ] ............4,694,750 | ..............5,000,000 | .............. 4,885,336 | ...ooovervvrrirerinen [ i 1,683 [ 0 |0 | 15500 | 5.660 06/04/2008 | 08/15/2040
664252 CS 0[NORTHEAST MD WASTE DISP AUTH - WMX.. . 4,962,079 | ..ovvvrvvinrirennn0 [ 35,904 | 0 | il | e 8750 5.540 11/29/2001 | 01/01/2012
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH FES 1,480,289 | ... 101504 ............. 1,431,206 | ..............1,410,000 | .............. 1,410,000 | .coovvvvverrerrnen0 [0 | i 0 [ 0 5.250 | e 3.990 06/10/2004 | 09/01/2031
67756B LD 0|OHIO HIGHER ED. - CASE WESTERN RESERVE U. AFE] . . . ..25,805,000 | ....cc.eee.26,291,372 | o0 [ i (153,365) | oo [0 [ 15,000 | oo 4.300 10/07/2009 | 12/01/2013
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH.........ccccovrvvvimrirerninnirernninnns | vrveees AFE | 5,543,475 | ........ T7.536 | oo 4,295,494 | .............. 5,540,000 | ..cccovrrnnee 5,541,751 | o0 [ (145) | 0 | i | e 7.013 7.000 10/16/2008 | 03/01/2016
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY........c.covvvmermerermeereniieennes | crvnes VFE] ...3,430,000 | ........ 92.551 ..3,174,499 | ..............3,430,000 | ..cocoonneen. 3,430,000 | .oveverevrrirerinen [0 [0 |0 | 15200 | e 5.200 06/14/2007 | 09/01/2038
68275M AA 4| ONONDAGA CNTY N'Y INDL DEV AGY.....cvevrvirrrrirerineererineissinnis | v AFE| 12,882,420 | ... 109.180 .13,101,600 12,667,598 | oo [ (34,897) [ 0 |0 | 5750 [ 5.160 10/07/2003 | 03/01/2024
686087 EJ 2|OREGON STATE HOUSING & COMMUNITY SERVICE.........cccconvvrne | veveene VAFE] 12,391,650 | ...... 105.847 12,765,148 . 12381770 | 0 | i(32,251) | 0 |0 | e 5.875 | 5.460 05/21/2009 | 01/01/2018
686507 BQ 6| ORLANDO FL UTILITIES COMMISSION........cocosvvumeimmreniireriesernennns | cevenne AFE] . 11,549,340 | ...... 101.596 | ... 11,175,560 | .. 211,000,000 | oo 11,547,153 [ o0 [ eiiieee(2,187) | e [0 [ 1 5.250 | e 4.520 11/30/2010 | 04/01/2019
686543 MZ 9|ORLANDO & ORANGE COUNTY EXPRESSWAY AUTHO.......cccovrvver | wovveer | oo | corerrnns 1 AFE| oo 8,637,938 | ........ 92923 oo 8,014,609 | ..coovvrnvnd 8,625,000 | ..coovrrnnn 8,636,113 | oo [ i (1,824) | 0 |0 | 5,000 e 4.940 07/06/2010| 07/01/2013
700387 BA 0|PARK CREEK METROPOLITAN DISTRICT COLORAD. ..2,619,675 | .......99.082| .............2,477,050 | ..............2,500,000 | ....cconecn. 2,581,608 | ...ooovvrrierrinerinen0 [ (8,664 [ o0 |0 | 15250 | e 4.670|JD....... ....131,250 | 12/15/2005 | 12/01/2017
700387 BB 8|PARK CREEK METROPOLITAN DISTRICT COLORAD. 3,785,396 | ..ovvvrvvinrirenn0 [ i (7,916) | 0 |0 | 5,250 | e 4.850 [JD....... 12/15/2005 | 12/01/2017
700387 BC 6|PARK CREEK METROPOLITAN DISTRICT COLORAD.......ccocomerireres | ceveene v 3,951,620 | ........92.806 | ..............3,526,628 | ..............3,800,000 | .......c...... 3,907,646 | ..ocvvvvervvreinnn0 | i (10,259) | o0 [0 | 05,500 | e 5.010(JD....... 12/15/2005 | 12/01/2017
708692 AH 1|PENNSYLVANIA ECONOMIC DEVELOPMENT........ccooomrvrmmrinririniinns | cevenne LAFE] . 5,649,544 | ..o [t 734) | 0 |0 | 5375 5.230 | MS...... 08/03/2004 | 03/01/2031
708796 AH 0 [PENNSYLVANIA HOUSING FINANCE AGENCY.......ccccovvmurrvernverervees | vrveres AFE| enn.5,340,000 | ..92441 4,936,349 5,340,000 e 5,340,000 | .oovrvrrerivrieens0 | o0 | vicciniiennnn0 0 | 5,150 | 5.150 | AO...... 06/22/2006 | 10/01/2037
708796 EU 7|PENNSYLVANIA HOUSING FINANCE AGENCY. .1FE .4,742,984 07/10/2007 | 10/01/2027
709223 XW 6 |PENNSYLVANIA TURNPIKE COMMISSION AFE ] L 4,823,211 04/08/2010 | 12/01/2027
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717817 KF 6| PHILADELPHIA PA.......cooiiiiiieiieeineiineiseiiesiseessniseesessessssssensns | ovvene | oo | cvvveees 12| AFE | o 6,128,502 | ........ 93.391 | oo 5,766,894 | .............. 6,175,000 | ...ccovvrnec 6,133,460 | ..ooovvvrerrirnren0 [ e 1,659 [ 0 |0 | 15000 | e 5.060 [JD...oce | ovvvrerin 13,722 | oo 308,750 | 08/29/2007 | 06/15/2027
717817 KY 5[ PHILADELPHIA PA.......oiiiiiriirieinieersseiessseisssssssssssesessssesnss | aovene | oo [ oovvenes 12| AFE| o 4,531,680 | ........ 96.409 | ..o 4,338,405 | ....cconnn 4,500,000 | ....oovvnnnen 4,528,690 | ..ooovrevrnrirennn0 [ (958) [ o0 |0 | 5,000 | e 4.880 [UD..ccoee | o 10,000 | ..oovvuvnee 225,000 | 08/30/2007 | 06/15/2017
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ.. | FE] ... 11,985,450 | ........ 84.634 .12,695,100 13,768,487 | o0 | 889,744 | 0 | 0| 0,000 | e 5.200 01/28/2008 | 07/01/2042
71884W BH 3|PHOENIX CIVIC IMPROVEMENT CORP/AZ.. JGIFE] 3,554,311 | 84.460 4,082,823 | ..o | 204,518 | 0 |0 0000 e 5.200 01/28/2008 | 07/01/2043
71884W CP 4 |PHOENIX CIVIC IMPROVEMENT CORP AZ. VAFE] ...6,940,880 | ........ 87.627 ...7,010,160 | ..............8,000,000 | ........co... TA414,648 | ..o [ 364,163 [ 0 |0 | 1.0.000 | e 5.100 09/03/2009 | 07/01/2034
721781 AC 6|COUNTY OF PIMA AZ IDA - TUCSON ELECTRIC. . ...3,500,000 | ........ 96.545] ..............3,379,075 . R 3,500,000 | .vererrerriinnrinen0 [0 [0 |0 | 4950 | e 4.950 10/02/2009 | 10/01/2020
721901 JE 7|COUNTY OF PIMA AZ IDA - TUCSON ELECTRIC........ccoevvervmrvenrae | vevrne [ or | cveren T [ L2FE | e, 2,514,595 | ...... 100.675| ..ooonrvrnee 2,516,875 | ..ovvvernen 2,500,000 | ....covvrnee 2,512,234 | oo [ ieed2,361) [ 0 |0 | 5750 | 5.610 02/08/2010 | 01/12/2015
733905 AL 7|PORT CORPUS CHRISTI AUTH TX = UNION PACL.......cccovurermrmernens | eernee [ oo [ cerverins 1] 2| .. ...6,780,380 | ...... 102.035 ...8,162,800 ...8,000,000 | ..ooovrrnnee 7,139,206 | ..veovvvevrrirerinen | 5,106 [ 0 |0 | 15650 | e 6.990 02/10/2000 | 12/01/2022
735439 MR 9[PORT OF TACOMA WA.......coviiririiiieiniierneirerssisssesssensssesssssseenss | eovene | oo [ ovvvenes 12|..1FE .18,420,000 | ........ 97.533 .17,965,579 ..18,420,000 .18,420,000 | ..o i | 0 0 | 5,000 | e 5.000 09/10/2009 | 12/01/2030
745270 JV 1|PUERTO RICO HSG FIN CORP REV SO0 SUPIOR IV PPN 12| ..1FE 590,000 | ...... 107.823 636,156 | .... 590,000 590,000 | ..eoveerrenrrrernc0 | e | 0 [0 | 5150 | 5.150 12/16/1998 | 06/01/2020
745290 AS 4 |PUERTO RICO SALES TAX FINANCING CORPORAT.......cccomvvmrrres | errees | ev | vevvreeens 1|..1FE .20,000,000 | ........ 58.437 | oo 11,687,400 | ............ 20,000,000 120,000,000 | .ooovvrerirneinennn0 |0 | 0 0 | e 1.216 | 1.210 07/13/2007 | 08/01/2057
759911 NH 9|REGIONAL TRANSN AUTH ILL G.0. REFBDS 199........ccccmvvemrvvmrnne | cevvee [ o [ cerrriinns 2| AFE] .....r.9,923,100 | ... 109.485] ... .10,948,500 | ............10,000,000 | .............. 9,948,667 | ....ovvvvvririinn0 | riiiiieenn2,972 | 0 |0 | 5750 | 5.810 03/16/2000 | 06/01/2023
759911 PJ 3|REGIONAL TRANSN AUTH ILL G.O BDS2000...... VAFE] 8,878,412 | 116.977 06/06/2000 | 07/01/2017
762197 BP 5|RHODE ISLAND HEALTH & ED. - BROWN UNIVER.........cccovvvivvmnens | wovver | oo [ corerrnns 1|.1FE| .............4,335,383 | ...... 100.218 11/16/2010 | 09/01/2017
762212 3B 2|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.. AFE| 1,925,000 | ... 91.146| ............ 1,754,561 | ..............1,925,000 | .............. 1,925,000 | .coovvrverrerrnens0 [0 | cviiciiiennn0 [0 [ 15,000 | e 5.000 06/06/2006 | 10/01/2036
76221R EJ 8|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.. AFE| ..............3,980,000 | ...... 103.348] .... 3,980,000 | ..oovvvrrevrnrireen0 [0 [0 |0 | e 5,450 | 5.450 03/12/2008 | 10/01/2022
762315 HU 6|RHODE ISLAND STUDENT LOAN AUTHORITY.......ccccovvvrmevrmrerncennnns | vevnee [ oo | e 12 [ LAFE | .. 7,750,000 | ... 100.811] ..............7,812,853 | ..............7,750,000 | ......cco...c. 7,750,000 | .oveovrevrrnerinen0 [0 [0 |0 | 15875 | 5.870 05/01/2008 | 06/01/2028
76363P AB 1 |RICHLAND COUNTY SC - INTERNATIONAL PAPER........ccccoovrmevnine | covvees | oo | vernnen 1| 2FE | .c.c.4,028,920 | ... 102.015 01/14/2010 | 04/01/2014
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY 07/15/2004 | 01/01/2032
773021 AB 6|ROCKDALE COUNTY GA DEV. AUTH.- VISY PAPE........cccconmvmmerrmnnns | verree [ oo [ e 12| 0003 4,919,300 | .......91.665 | ..............4,583,250 | ..............5,000,000 | ....ccooeccn. 4,583,250 | ......0...570,389 | oo 1811 [ 0 |0 | 8125 6.250 08/07/2007 | 01/01/2034
786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT. 3,454,393 | oo [l 187 [0 |0 | 15250 | 5.350 04/18/2008 | 07/01/2033
786149 GM 0|SACRAMENTO COUNTY CALIFORNIA ceevrererneennninen | vevene oo | e [ o] 4,623,806 | ......133.345] ..............4,640,406 | ..............3,480,000 | ............. 4,284,216 | ..ooovvvvvrereennn [ iiiecd(89,812) [ 0 |0 | 8250 | 5.250 06/18/2004 | 01/01/2021
78615R CV 3| SACRAMENTO COUNTY CA WATER FINANCING AUT... 07/31/2007 | 06/01/2039
79020F AM 8|ST JOHN BAPTIST PARISH LA, 07/18/2007 | 06/01/2017
791638 NC 9|STLOUIS MO ARPT REV REV BDS1997 B........coeeovvvvmervneriverrnernee | vevree [ oo | w1 [ L2FE | .............5,368,400 | ......104.596 | ..............5,229,800 | ..............5,000,000 | ....ccoo.c.... 5,000,000 | ..ceverrerrrnerinen [0 [0 |0 | e .8.000 | e 5.150 08/21/1997 | 07/01/2014
79164Y AD 3 |ST.LOUIS MO IDA - ANHEUSER BUSCH.........ccccovermrmerivnnireiininens | vvvieee | oo | veeenn 1| L2FE [ ........5,000,000 | ........ 5,000,000 | ..oooivrrvvrnrirenen0 [0 [0 | il | e 4875 4.870 04/11/2007 | 03/01/2032
792892 HA 2|ST. PAUL MN HOUSING & REDEVELOPMENT AUTH.......c.ccccmmurinnen . ...4,965,408 | .......93.082| .............4,770,453 | ..............5,125,000 | ....c.o.cen. 4,977,664 | ...ooovvvvvririennn [ 3,883 [ 0 |0 | 4820 | 5.040 04/26/2006 | 07/20/2046
793323 LH 7|ST.PETERSBURG FL, CITY OF.......... SO IOV A2|.AFE ...5,078,050 | ...... R 5,073,178 | ovveveenrrineene0 [ eiiiiecene(3,293) [ o0 |0 | 1005250 | e 5.040 08/25/2009 | 10/01/2019
796842 DF 6|SAN BERNARDINO CNTY CALIF SING SINGLE FA.......ccccocovivrvrnrirnn (@50 I 1|.1FE| oo 421,570 | .......28.136 | .................557,093 | .............1,980,000 | .....ccovrnnes 644,897 | ..o 0 | 34,614 | 0 [0 [ .0.000 | 5.590 04/15/2003 | 05/01/2031
79730C EC 4|SAN DIEGO CA PUB. FACILITIES FINANCING A......c.oovvemrrmerrerirnees v e [ v 1|.1FE| .............5,334,550 | ......104.041] ..............5,202,050 | ..............5,000,000 | .......c...... 5,320,919 | o0 [ s (13,831) [ o0 |0 | 105250 | e 4.420 06/17/2010 | 08/01/2020
79730C ED 2| SAN DIEGO CA PUB. FACILITIES FINANCING A.......ccoovvvvrmrrernnnces | vvree oo | vevernns 1|..1FE| ..............5,305,300 | ...... 5,292,884 | ..o [ (12416) [ 0 |0 | 105250 | 4.490 06/17/2010 | 08/01/2020
79765A 4H 6| SAN FRANCISCO CITY & COUNTY OF........ovvmvrrnerienreniererneesnenes | veeee | oo | vevirenens 1. ...3,110,043 | ......100.809 | ..............2,938,582 | ..............2,915,000 | ......o.cc.. 3,100,457 | .oovvverevrcrennen0 | eiininc(9,586) | o0 |0 | 05,000 | e 4.170 . 05/20/2010 | 05/01/2020
79765A 4J 2| SAN FRANCISCO CITY & COUNTY OF .......cvvvmrierimrinenienisennnnnens | eeees | oo | vevvenens 1|.1FE| ... ..3,058,735 | ........ 3,050,239 | v [ eeiirieee(8,496) [ o0 | 0 | 15000 | e 4.250 | MN...... ..81,742 | 05/20/2010 | 05/01/2020
79765R QG 7| SAN FRANCISCO CITY & COUNTY - WATER.......cvvvivrerrnriernnrinerens | vveree oo | vevernns 1 AFE| e 14,438,935 | .....102.475] ...........14,172,293 | ............13,830,000 | ......c..... 14,372,948 | oo [ i (48,582) | viiienn0 | 0 | 5,250 [ e 4700 [MN...oo. | vorerrenn 121,013 | s 726,075 | 08/20/2009 | 11/01/2019
79765R RK 7| SAN FRANCISCO CITY & COUNTY - WATER.........ooevurreernnnrnernene [ evveen e [ v 1|.1FE| .. 111,092,256 | ........ 98.427 .10,595,667 ..10,765,000 11,057,816 | o0 | eienen(26,308) | o0 [0 | 5,000 | e 4.620 | MN...... .89,708 09/02/2009 | 11/01/2019
798111 AV 2| SAN JOAQUIN HILLS CALIF TRANSN SRLIEN T....ovvvvervrirervnvcrenes [ @ | oo [ eovivirens | v 1. ..9,698,940 | ........ 81.648 .22,044,960 ..27,000,000 ...18,280,046 | ..ccovviiviiinn0 | 990,674 | 0 [0 | 10,000 | 5.650 N/A..... 08/11/1999 | 01/01/2018
798136 PK 7| CITY OF SAN JOSE CA.....covivuirimirmerienineeresisnsninesienessesssssssssenes | voveee | oo | cvevenes 12|..1FE 25,742,750 92.523 23,130,750 ..25,000,000 125,522,437 | o0 | (70472 | 0 | 0 | 5,500 | e 5.100 [ MS...... 08/23/2007 | 03/01/2017
837031 QG 1|SOUTH CAROLINA JOBS EDA - BON SECOURS.........ccccosevmmrrmernns | eerivee [ oo [ cervrins 1| AFE] v 7,567,500 | ........ 98.059 | ...oovrvrnes 7,354,425 7,541,785 | oo [ ied(20,709) [ viieciinnd0 | 0 | 15625 | e 5.300 [MN...... 09/16/2009 | 11/15/2012
837123 FY 9|SOUTH CAROLINA STATE PORTS AUTHORITY. AFE| 9,676,415 | L. 101.401{ ..............9,633,095 | ..............9,500,000 | .............. 9,675,507 | .oovvvrrivrvrinenen0 [ i (908) [ o0 | vvveivcniiiiienn0 | 5500 | e 5.240|JJ....... 11/17/2010 | 07/01/2020
83712D MX 1|SOUTH CAROLINA HOUSING FINANCE AND DEVEL.. FE 4.993 ..4,975,000 06/21/2006 | 07/01/2032
837147 VE 4|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.... e [ e 1|.1FE| ... ..2,107,940 | ...... 107.5411 ..............2,150,820 . 2,029,235 08/10/2001 | 07/01/2013
837147 VG 9|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.......cccovvvermevnines | vevvee | oo | cerveiis 1| AFE] 1,366,324 | ...... 107.448 | .............. 1,412,941 | oo 1,315,000 | ..cooverennee 1,328,982 | ..oovvvverrerrnen0 [ cieiieenn(5,123) | o0 [0 | 15500 | e 5.040 | JJ....... 08/10/2001 | 07/01/2013
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837147 VK 0|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.......cccoovevermeinnnes | wevvee [ oo [ cerrerins 1| AFE] o 1,026,920 | ...... 106.554 | .....ccooonc 1,065,540 | ..cocovvvnnee 1,000,000 | ..coovereneee 1,007,365 | .coovremerrerrnen0 [ evieiieenrnnn(2,692) | oo [0 [ 15500 | e 5.180 08/10/2001 | 07/01/2013
849088 BM 0 SPOKANE WASH PUB FACS DIST HOT.....oovvereririnernnrerseiensnninnens | evnre | oo [ eoveirenns T AFE| o 4,101,808 | ...... 104.779 | oo 4,028,753 | .oovvvrirne 3,845,000 | .ocovrrnen 3,931,533 | o0 | eiiereeen(26,967) | o0 [0 | e 5750 [ 4.910 08/21/2003 | 12/01/2013
849088 BN 8| SPOKANE WASH PUB FACS DIST HOT......ovvuuirmerenernenireesseinennns | eevnee | oo [ eerveeins 1|.1FE| .............3,328,563 | ...... 104.249 ] .............3,257,781 | ..............3,125,000 | .....cccoonuee 3,193,632 | .ovvvrerrereennnd0 | eiiniec(21,381) | 0 0 | 5,750 | 4.930 08/21/2003 | 12/01/2013
869279 AC 3| SUSSEX COUNTY VA IDA - WMX......coovvuriinninciienineninnisniessinnins | vevine [ oo | cvvieniiens .2FE] ..............6,000,000 | ...... 104.570 6,000,000 | ..oooivrrvvrnrirencn0 [0 [0 |0 | 5125 5.120 04/30/2004 | 06/01/2028
874476 DM 3| TALLAHASSEE FLORIDA ENERGY SYSTEM........ccovvumevemvrrverrerirnees | vevvee [ oo [ cerveeins 1|.1FE]| .............9,108,600 | ........ 98.044 ] .............9,314,180 | ..............9,500,000 | .............. 9,108,925 | ...coovvvvvrrireine [ i 325 [ 0 |0 | 15000 | e 5.310 12/16/2010 | 10/01/2035
875124 BP 3| TAMPA BAY FL WATER UTILITY SYSTEM I IPPOOTR IR IO 1| AFE| o 11,117,555 | 98.225 rernerene 11,087,321 | o0 | ie(30,234) | 0 [0 | 05,000 | e 4.530 02/08/2010 | 10/01/2018
876385 EA 9| TARRANT CNTY TEX HEALTH FACS........cccconvvvvrveivmnnerrennnneennns | vevree [ [ 12 1] 005,709,250 | ... 120.001 | ..cvvoeenen 6,000,050 | ...ccvereeen 5,000,000 | ...covvrnees 5,466,828 | ......cocoovvvieren0 | reiiriennn(38,314) | 0 [ iiiieiieenl0 | 6,000 | o 4.760 09/05/2003 | 09/01/2024
880443 BN 5| TENNESSEE ENERGY GAS ACQUISITION CORP.......c.ovcemvvevervenns | veveree | v | weriverinens | 3FE | .........5,930,604 | ....... 98.630] ..............5,326,020 | ..............5,400,000 | .............. 5,326,020 | ...ccooerer(89,643) | oo (30,831) [ 0 | 0 | 15250 | e 4.320 05/16/2007 | 09/01/2021
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY.........cccccovvvvmrvcanns | vevvee [ oo | e 12| LAFE ] .ii.2,095,000 | ... 92.943 2,095,000 | ..ovivrrvrrnrirenen0 [0 [0 |0 | 4900 e 4.900 03/31/2006 | 07/01/2031
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY..........coccnvvrmvrcennr | veveree [ oo | e 12 [ LAFE ] oco..2,620,000 | ... . ..2,385,012 | .......e......2,620,000 | cooooenneene 2,620,000 | ..o [0 [0 |0 | 4950 | 4.950 03/31/2006 | 01/01/2037
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY.......ccoomrvrmmrirneens [ wrreees 12| .1FE| ...........12,847,038 | ...... 104.310 .13,367,327 112,845,699 | o0 | (883 | 0 [0 | 05,500 | e 5.450 06/24/2008 | 01/01/2018
88255Q AC 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY.......ccocvmerverrmen | coriee [ or | crvrenes 12| .1FE] ............15,000,000 | ........ .10,929,450 115,000,000 | ..o v | 0 0 1T 1.170 07/18/2007 | 09/15/2027
88256C EX 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY.. 2| .1FE ..9,643,570 07/14/2008 | 12/15/2026
88275A BG 4 |TEXAS DEPARTMENT OF HOUSING & COMMUNITY ...ovvvvvverernnen | vrvvens | oo | v 12|.1FE]| ............4,500,000 | ........90.890 | ..............4,090,050 | ..............4,500,000 | .............. 4,500,000 05/31/2007 | 01/20/2047
88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY .....ovvvorvernevnne | coveee [ on [ erveenne 12| .1FE]| .............3,754,575 | ......104.080 ] ..............3,840,552 | ..............3,690,000 | .............. 3,748,552 | ..oevoevrnciiennn0 | iiiirnc(5,534) | veireinen0 |0 | 5,625 | 5.300 06/10/2008 | 03/01/2017
890340 AF 9| TOOELE COUNTY UT - UNION PACIFIC........cccomvreerrmmrermeinerirneinenns | eeveee [ oo [ eereriins 1|..2FE . RO 4,016,019 | .o [ (11,146 | 0 | viiiienl0 | 5,700 e 5.380 02/03/2004 | 04/28/2012
896033 QE 0|TRIBOROUGH BRDG&TUNL AUTH N SPL OBLIGREF.........c.coccmmeee | vorvee [ o [ cerreiins 1|..2FE ...5,333,895 | ...... 100.258 ] .............5,915,222 | ..............5,900,000 | .......c...... 5,634,904 | ....coovvvvviiinn0 | 35,870 | 0 [0 | 5,000 | o 5.900 12/13/1999 | 01/01/2017
913366 BW 9| UNIVERSITY OF CALIFORNIA REGENTS .1FE .24,250,000 3.523 .12,979,328 24,250,000 . 07/13/2007 | 05/15/2047
914460 BM 1 [UNIVERSITY MINN UNIV BDS1996A. AFES e 7,811,300 | ....107.110] ............. 7,497,700 | ..............7,000,000 | .....cccone. 7,132,699 | ovvvrvvrerinnen [, (83,743) 04/01/2001 | 07/01/2012
917565 HP 1|UTAH TRAN AUTH SALES TAX REV. JFE] ..............5,062,550 | ......102.033] ..............5,101,650 | ..............5,000,000 | .............. 5,048,512 (5,231 | 0 | 0 | 5,250 | 5.090 03/27/2008 | 06/15/2018
924397 CK 6|VERNON CACITY OF - ELECTRIC SYSTEM AFE| L 3,468,465 (5,308) | o0 | evriinriiniiennnd0 | 5125 4.800 02/11/2010 | 08/01/2019
928077 FU 5|VAPORT AUTHORITY... JFES 2,020,640 | ........99.388 ] ..............1,987,760 | ..............2,000,000 | .............. 2,019,131 ree 1,509) | o0 | cvriiieiiend0 | 05,000 | e 4.800 06/25/2010 | 07/01/2016
928077 FV 3|VAPORT AUTHORIT .1FE ..5,338,131 .(8,769) | . 07/30/2010 | 07/01/2016
92812Q LL 9|VIRGINIA HOUSING DEVELOPMENT AUTHORITY AFE] 8,390,319 | .......93.747 ............ 7,926,309 | ..............8,455,000 | ............. 8,422,261 w0 ] 6,145 12/01/2005 | 02/01/2035
928827 DA 9|VOLUSIA CNTY FLA ARPT SYS REV.....c.oscemvrenerrmmrrnerrereisennsnensens | vevnee oo | cevvrrinens [ 2FE | e 1,656,915 | ......103.269 | ..............1,394,132 | ..............1,350,000 | ...ccvovneen. 1,367,894 | oo (U IO (22,866) | v.oovvenvrrrerrereren [0 [ i 7.000 | e 5.170 07/18/2000 | 10/01/2011
928827 DB 7 |VOLUSIA CNTY FLA ARPT SYS REV.....c.cecvivimricvinirernrinsrnsseinnnes | veveees 1,482,510 | .......... 0 (22,649) [ ..o [0 [ 1 7.000 | e 5.210 07/18/2000 | 10/01/2012
928827 DC 5|VOLUSIA CNTY FLA ARPT SYS REV.......coeenvrnrrvmrnerrerenenvsninnns | vevvee oo | eevverinen [ W 2FE | 1,792,602 | ......109.689 | ..............1,694,695 | ..............1,545,000 | .............. 1,611,701 (21,990) | o0 [0 [l 7.000 | e 5.290 07/18/2000 | 10/01/2013
928827 DD  3|VOLUSIA CNTY FLA ARPT SYS REV.....ccoseemvrirnernmrrnerseriineenseennens | vevnne | oo | evvsrinnens [ w2FE | 1,913,753 | e R 1,740,140 w(21172) | i [0 [ 7.000 | 5.370 07/18/2000 | 10/01/2014
928827 DE 1 |VOLUSIA CNTY FLA ARPT SYS REV......cccivivvrnrnerinnnerernensnneinns | eoveeee oo [vvrvnvonnn [ W2FE | 102,052,201 | ... 112.826 | ...ovvvvne 1,991,379 | oo 1,765,000 | ...ccoovvenee 1,881,035 | ..ovvvireriirnnnnd (V1 I (20,907) [ covvvvrervrerrennnd0 [0 [ e 7.000 | e 5410|AO...... | overerr..30,888 | oo 123,550 | 07/18/2000 | 10/01/2015
928827 DF 8|VOLUSIA CNTY FLA ARPT SYS REV.....ccoscemieemerrnernerirenenenssnennens | vevnee oo | evvvrrinens [ w2FE | 2,197,031 | e 113.648] .............2,147,947 | ..............1,890,000 | .......c....c. 2,030,859 | .ovevererrrirerinen0 [ ciirinen(20,345) [ 0 |0 | 7,000 | e 5470 |AO...... ....132,300 | 07/18/2000 | 10/01/2016
928827 DG 6 |VOLUSIA CNTY FLA ARPT SYS REV.......cccimivirvirerinnverernenseneinns | eoveees oo [vvrivvinen [ W2FE | 2,354,083 | ... 1131441 ... 2,191,799 | o0 [ ieececnd(19,906) [ o0 |0 | 17000 | e 5.520 [AO...... ....141,750 | 07/18/2000 | 10/01/2017
928827 DH 4|VOLUSIA CNTY FLA ARPT SYS REV......ccosvvirirerrneriererneeinesserinns | coveene ..2,520,710 | ...... 112.353| ..o 2,432,442 | ...........2,165,000 | .....cccoonnee 2,360,342 | oo [ iiiecd(19,698) [ v |0 | 17000 | e 5.550 [AO...... ....151,550 | 07/18/2000 | 10/01/2018
928827 DJ 0|VOLUSIA CNTY FLA ARPT SYS REV.....cccomtiimerinrinerierernessseinserinns | cevenns ..2,704,099 | ...... 111461 | oo 2,545,390 | oo [ s (19,514) [ o0 |0 | 17,000 | e 5.580 [AO...... reveenen 162,400 | 07/18/2000 | 10/01/2019
928827 DK 7 [VOLUSIA CNTY FLA ARPT SYS REV.......coonvvvrnrrernrnrrnrnersnneninns | eevnnee oo [evvrivvnnn [ W 2FE | i, 2,886,593 | ...... 110.309 | .o 2,730,148 | .ovvvirnnd 2,475,000 | .oorvrrnee 2,730,393 | o0 [ (19,227) | cvivvviiiiieenn0 |0 | e 7.000 e 5610|AO...... | ooererernd3,313 | 173,250 | 07/18/2000 | 10/01/2020
928827 DL 5|VOLUSIA CNTY FLA ARPT SYS REV o e [ s W2FE| .. ...3,098,672 | ...... 109.564 | ..............2,903,446 | ..............2,650,000 | .............. 2,941,790 | oovevvvrirrinernen [ i (19,318) [ 0 |0 | 7000 | e 5.620 [AO...... 185,500 | 07/18/2000 | 10/01/2021
929833 AM 3| WACO EDUCATIONAL FINANCE CORP - BAYLOR U....cccovvvenvernnris | eoveree [ o [ e 1|.1FE]| ... ..2,298,713 2,347,552 | oo [ et (T05) [ 0 |0 | 15000 | e 4.290 | MS...... 12/03/2010 | 03/01/2018
938121 AA 8| WASHINGTON CNTY NB - CARGILL........evurrrirrrirerieenienieeerseeinnenns | eevnee | oo [ cerveiins 1|.1FE| ... .11,949,985 212,046,910 | o0 | iiieennn(95,431) | 0 [0 | 5,900 | e 4.930 | MN...... 06/19/2003 | 11/01/2013
93978E A9 3|WASHINGTON STATE HEALTH FAC. AUTH. - PRO. LAFE] . 1,500,000 | ..ocvovverervrreeren0 {0 | 0 [0 5250 | i 5.250| AO...... 03/10/2008 | 10/01/2033
93978T FD 6| WASHINGTON STATE HOUSING FINANCE COMMISS.... AFE| .............3,000,000 | ........88.991] ..............2,669,730 | ..............3,000,000 | .....cccc.... 3,000,000 | .evvrvrrerervneens0 | o0 | vveneeiiinnnn0 0 | 4900 | 4.900 [JD....... 04/12/2007 | 12/01/2038
93978T FJ 3| WASHINGTON STATE HOUSING FINANCE COMMISS .1FE ..4,709,859 06/05/2007 | 06/01/2048
939828 WJ 4 |[WASHINGTON ST PUB PWR SUPPLY S REF REV B AFE | L rrnennnD, 708,340 5,407,686 07/26/2000 | 07/01/2012
944514 FL 7| WAYNE CHARTER COUNTY MI AIRPORT........ccouiumerinrrierirerereens VAFE] 11,290,000 el 78681 e 8,883,085 | ...........11,290,000 | ............ 11,290,000 | .......... 0 O | 0 |0 | 15000 | e 5.000|JD....... 01/17/2008 | 12/01/2037
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95639D BA 7| WEST VIRGINIA SCHOOL BUILDING AUTHORITY.......cocomerrmrirnernans [ s [ 1| AFE] o 6,198,904 | ...... 104.982 .....ccvevncn 6,020,718 | ..oovvvvrncns 5,735,000 | ..ooovvrnee 6,195,566 | ...oovvrrerriinrriee [ eeiirireee(3,339) [ o0 |0 | 15250 | e 4.000|JJ....... 12/02/2010 | 07/01/2018
95639D BB 5| WEST VIRGINIA SCHOOL BUILDING AUTHORITY.......ccovvrmvvnrrnvirerins [ everee [ TAFE| 1,152,501 | ...... 101.938 | ...covvnee 1,111,124 | e 1,090,000 | ..coovvrvnee 1,152,062 | .ovvvrivrerene0 | e (439) | eiviiiennd0 0 | .5.000 | 4110 dJ....... 12/02/2010 | 07/01/2018
956597 BQ 0|WEST VIRGINIA ST BLDG COMMN LE REV REF B.........ccocoommrvmerree | verinee [ oo e | s 2| .. 5,779,758 | ...... 105.121] ..............6,202,139 | ..............5,900,000 | .......coo.... 5,847,974 | oo [ i 7,804 | 0 | 0 | 18375 | 5.560 [ JJ....... 08/19/1999 | 07/01/2018
967246 GZ 6| WICHITA KANS ARPT AUTH - TEXTRON .2FE 15,887,576 | ........ 86.007 | ... 12,578,524 ..14,987,713 | ... 0] (139,783) | wvvvvevevrrvrrerienenn [0 [ 6,250 | e 5.130|JD....... 06/06/2003 | 06/15/2012
975700 JD 8| WINSTON-SALEM NC WATER & SEWER SYSTEM........cccouvvevuriverns | vernee [ oo | w1 [ LAFE ] ooi......6,385,680 | ... 101.573] ..............6,094,380 | ..............6,000,000 | .............. 6,381,034 | ...oovirirrnn (U IO (4,646) | ...ooovvrevrrverirenn0 | 0 | 05,000 | e 4.100|JD....... 11/10/2010 | 06/01/2019
97689P 2P 2 |WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. | 12| LIFE e.....4,930,000 | ... 88.348 4,930,000 | .......... 0 0 [ 0 |0 | 105000 | o 5.000 [ MS...... 04/20/2006 | 09/01/2036
97689P 5H 7 [WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A......c.ccoovvener [ vornes |12 LAFE | .. 50,000 e 91.268 ...50,000 |.......... 0 O [ 0 |0 | 105200 | e 5.200 [ MS...... 06/15/2007 | 03/01/2038
98267V AN 3 [WYANDOTTE COUNTY KANSAS CITY KANSAS........ccconvvmmeemvrrners | vvees | oo | v 12| LAFE ] oeoce.....6,958,140 | ..... 100.288] ..............6,929,901 | ..............6,910,000 | .............. 6,935,018 | ..o [ s (4,643) [ 0 | 0 | 5000 | e 4.910|JD....... 07/29/2005 | 12/01/2015
98322P 3T 4 |WYOMING COMMUNITY DEVELOPMENT AUTHORITY .....ccvvernrirern | crvns - 110,058,480 | ...cvvrvvririneen0 [ (B19) [ viiiiiiiieen0 |0 | e 8.584 | 8.570|JD....... 10/16/2008 | 06/01/2016
98322P Z3 6|WYOMING COMMUNITY DEVELOPMENT AUTHORITY.....coovvvvvrianns [ o o O [ 0 |0 | 15050 | e, 5.050 [JD....... 04/21/2006 | 06/01/2033
999999 99 8|SUMMARY ADJUSTMENT.. e A . v (19) [ (Q) [ (1) [ s 1 T 0 | (1) | 10000.0.000 | .o 0.000 | ..ccveneee 01/01/2010 | 01/02/2011
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . 2,291,115,423 | .. XXXocoovwee | e 2,194,499,313 | ...... 2,318,436,362 | ...... 2,294,601,474 | ............ 101,392 | cocvvenes 954,251 XXX..ooo XXX... ] .......34,096,910 | .....106,080,159 |..... XXXeovwoe [ o XXX......
U.S. Special R & 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
31283H NA 9| FHLMC 7.500% G01285 . [ETTTTSTUUSURRRRTIN NP [ 2] e T i 3,068 | ... 114642 | ..o 3,515 | i 3,065 | .o 3,065 06/22/2001 | 08/01/2028
31283H NE 1|FHLMC 8.000% G01289............ SO SRSRTRIRN OO 2| e T e 588 | 116.923] .... 06/22/2001 | 03/01/2029
31402C 5L 2| FNMA 6.500% 725451.......... [N JOPON 2] 1] i 148,073 | ..o 112.442] ... 04/21/2004 | 11/01/2028
2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities.....
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ettt rnn 2,291,267,152 ,318,5694,433 | ....... 2,294,754,429
Industrial & Miscell (Unaffiliated) - Issuer Obligati
03523T AP 3| ANHEUSER-BUSCH INBEV SA 6.375% 1/15/2040...........ooccmvvervcrrnns | cove ol ...5,669,163 | ...... 114531 ... ....5,700,000 ..5,669,163 10/13/2009 | 01/15/2040
03939R AB 6| ARCH WESTERN.......ccoovuiiiriiiiniierinniseiesieisesienssiesesseisninie | eeene || LAFE | 190,890 | e 101.000 .... 04/05/2005 | 07/01/2011
125896 AX 8|CMS ENERGY.......ccccouvrvvrrnnee I e | WBFE | . 381,257 | L 106.070 | .... 05/12/2005 | 02/01/2012
15672W AA 2| CEQUEL COM HLDG I/CAP CP 8.625% 11/15/20.. . 1,306,185 | ...... 104.500 ..1,308,100 10/30/2009 | 11/15/2017
17248R AJ 5|CINGULAR WIRELESS LLC.......... . O ol I ..7,919,356 | ...... M"7.2771 ... 7,929,659 08/09/2002 | 12/15/2031
184496 AF 4| CLEAN HARBORS INC 7.625% 8/15/2016.........couvverernerririrnerirnrinens | ceves ol A1 rerernennnnnn 370,350 | oo 106.250 382,500 | .... 360,000 01/07/2010 | 08/15/2014
186108 BU 9|CLEVELAND ELEC ILLUM CO SECD NT-D17.....ccvveirvricviniirernines [ e . e ..1,509,435 | ...... 120.945( ..o 1,814,175 | oo 1,500,000 . 04/10/2001 | 11/01/2017
196522 AK 2| COLORADO INTERSTATE GAS COMPANY.. ...6,998,799 | ...... 115.202] .... 6,999,654 06/20/2006 | 11/15/2015
202795 HK 9| COMMONWEALTH EDISON 5.9% 3/15/2036. ol . ..3,181,920 | ...... 103.314 | oo 3,177,873 09/17/2009 | 03/15/2036
205887 AF 9[CONAGRA FOODS INC SRNT........... . B I I 2FE | 4,419,840 | ...... 115561 | oo 4,622,440 | .............. 4,000,000 | ..coovrnene 4,400,964 09/09/2009 | 10/01/2026
220027 AG 1|CORPORATE PPTY INVS NT 144A........cccovvmrmrrnerieeneeisernerienens | nevenns VFE] ...2,556,309 | ...... 118.770 2,684,202 | ..... 2,260,000 ..2,404,562 09/05/2002 | 03/15/2016
22025Y AJ 9|CORRECTIONS CORP OF AMER 6.75% 1/31/2014.......ccocovvvvrvienns | v .3FE 129,030 07/29/2009 | 01/31/2014
228227 BA 1|CROWN CASTLE INTERNATIONAL CORP 7.125% 1.....cvvuereererrcnine | ceveene 4FE . 1,387,351 02/11/2010 | 11/01/2019
242370 AA 2| DEAN FOODS CO 7% 6/1/2016.......cceverrerrrierierirereseesseesserssnssenes | cevenns . . ...1,719,165 1,583,605 05/11/2006 | 06/01/2016
245217 AP 9[DEL MONTE CORP 6.75% 2/15/15.......cvvvivvrneerernsiisernsiersssissssssinens | veveees el TLSFE | 1,000,000 | ...... 102125 ..o 1,021,250 | o 1,000,000 | ..coovernnee 1,000,000 12/20/2005 | 02/15/2015
247367 AX 3|DELTAAIR LINES INC CSNB 6.718% 1/2/2023.........cccovvvrrmveseernrrirnes | vevenne 292,842 | ...... 101.000] .... 328,115 02/05/2010 | 07/02/2024
25459H AD 7|DIRECTV HOLDINGS/FINANCE 6.375% 6/15/15........ccovuvevemivvcivines [ everee . ..2,649,957 | ...... 103.375] .... ....2,675,000 01/18/2006 | 06/15/2015
257559 AC 8| DOMTAR CORP........cooomrirriicrirrirrrisesiseniessesessssssssssesiessssesssnenns | ooveens | | W3FE | 501,250 | 107.500 537,500 | .... 500,000 02/08/2010 | 08/15/2015
27876G BE 7 |DISH NETWORK CORP 7.125% 2/1/2016.........cvenrrerrinerierirecirnnninns | cevenne v | e | W3FE | 1,540,301 | .o 103.250 | ..vovnirnes 1,600,375 | .ccooovrvnne 1,550,000 01/26/2006 | 02/01/2016
29379V AG 8|ENTERPRISE PRODUCTS OPER 6.125% 10/15/20.........ccoccovrvvcrenes | vevene | oo | wrvriveens | 2FE | 2,981,580 | ... 104.081 | ...ovvvennes 3,122,430 | oo 3,000,000 09/24/2009 | 10/15/2039
350235 AA 5|FOSTER WHEELER COQUE VERDE.... . 286,194 | ... 311,500 08/21/2000 | 04/15/2015
36962G W7 5| GENERAL ELEC CAP CORP........ccoviiereriiiirinnisineierserssiesessssinens | eevees o | 1FE]| ..............2,000,000 | ........82.980 | ....cc0rverne 1,659,600 | ....cocvene. 2,000,000 05/02/2006 | 05/05/2026
373298 CH 9| GEORGIA-PACIFIC LLC 7.125% 1/15/2017.......cooevererercerieirneriserinenes | cevenne [ [ 1. 532,500 | .... 500,000 02/05/2010 | 01/15/2015
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38141G EG 5|GOLDMAN SACHS GROUP INC......... JAFE] ......r2,000,000 | ........94.445] .............. 1,888,900 | ....covvnnee 2,000,000 | ..oovrvrnnne 2,000,000 | .vererrerrinerieen0 [0 [0 |0 | 0752 0.750 03/15/2006 | 03/22/2016
40426W AT 8|HRPT PROPERTIES TRUST FRN 3/16/2011.......ccovvvvirrirerrriicireris L2FE| ..............1,000,000 | ........99.943 | ..o 999,430 | .oovvvvrrnee 1,000,000 | ...ccovrenee 1,000,000 | ..ovvvrrervrercren0 {0 | 0 [0 | .0.901 | 0.900 03/13/2006 | 03/16/2011
428040 BZ 1|{HERTZ CORPORATION 8.875% 1/1/2014.......ccccovvmrveinrirerrrriirenis VAFE| L. ....1,657,000 | .ocvoeenen. 1,653,218 8.940 07/27/2007 | 01/01/2014
44108E AY 4|HOST MARRIOT LP.......ccccoovvvvnnes W3FE| . cvennn 4,135,110 ...4,074,000 | ... 4,074,000 | ..cccoeerre. 81,480 | o0 [ 0 |0 | 8375 | 6.370 07/19/2005 | 03/15/2015
454889 AM 8 |INDIANA MICHIGAN POWER 6.05% 3/15/37. A 2FE | 2,047,460 | ... 104.012] ... 2,080,240 | ..oovvverncen 2,000,000 | .ooovvvrnee 2,046,518 | ..o [ i (735) [ o0 |0 | 8050 | e 5.870 09/09/2009 | 03/15/2037
462846 AB 2 [IRON MOUNTAIN INC 7.75% 1/15/2015 . VAFE| .. 53,133 | . 53,000 253,005 [ e [ (127) [ 0 | il | el 7750 [ 7.490 03/10/2006 | 01/15/2011
462846 AC 0|IRON MOUNTAIN INC 6.625% 1/1/2016..........ccoiveemremrrireriererceirennne VAFE ] 94,250 | ... 100,375 e 100,375 | oo 100,000 | covvvvvrereennn96,594 | 0 | 544 | 0 | 0 | 8625 | 7.450 01/18/2006 | 01/01/2016
471109 AB 4 [JARDEN CORP 7.5% 05/01/2017... VAFE| L. 526,875 | ... 500,000 | .oocovrerrereed95,550 | o0 | 580 | 0 [0 [ 7500 7.680 02/11/2010 | 05/01/2017
494550 BD 7 |KINDER MORGAN ENER PART 6.5% 9/1/2039.........cccovrmrvrerreirnrirenns |W2FE] 1,026,650 | ......103.303 | ... 1,033,030 | c.overrene 1,000,000 | ....cccceee 1,026,386 | .ooovveiriicrrenn0 | eviiiiiciennns(264) | oo [0 [ 6,500 | 6.300 02/23/2010 | 09/01/2039
502413 AS  6|L-3 COMMUNICATIONS........ccoevuverrrierrirerienes W3FE .. 305,625 | .... 300,000 6.380 05/19/2005 | 01/15/2015
502413 AU 1{L-3 COMMUNICATIONS CORP 6.375% 10/15/15........cocruvrrrerrnreren W3FE| .. 206,000 | .... 200,000 | .oovrerrrnnns 188,167 | o0 [ i 1,966 | e [0 [ 6375 | 7.880 07/27/2007 | 10/15/2015
532716 AM 9| LIMITED BRANDS 6.9% 07/15/17......ccvuevirmreririirineiesnrierienescesenans 150,000 01/07/2010 | 07/15/2017
58988P B* 8|MERIT INDUSTRIES TL A 2007. ..2,056,732 ..457,589 ..1,483,710 08/16/2008 | 12/31/2013
58988P B@ 6 |MERIT INDUSTRIES TL B 2007......... R 1,230,192 ..293,961 926,449 08/16/2008 | 12/31/2013
618270 AD 4|MORRIS PUBLISHING GROUP. . 93,193 ...90,631 (2,563) 0| . 0 03/11/2010 | 09/01/2014
61945A AD 9 |MOSAIC CO 7 5/8% 12/1/16......covvvirirvrsirerrereseneirersniseeresnsissninnns | veveene | oo | evseenen | W2FE | e, 400,000 | ......107.602 ................ 430,408 | ..coovvvrirnrns 400,000 07/25/2007 | 12/01/2016
629377 AU 6|NRG ENERGY INC 7.375% 2/1/2016 500,000 01/26/2006 | 02/01/2016
63934E AM 0 |NAVISTAR INTL CORP 8.25% 11/1/202 ..1,075,000 ....1,000,000 10/22/2009 | 11/01/2021
641423 BM 9 |NEVADA POWER CO. 5.95% 3/15/2016.... 224,480 200,000 01/10/2006 | 03/15/2016
651290 AJ 7|NEWFIELD EXPLORATION CO 6.625% 4/15/2016.........cocorvvvrceenncnn 500,000 03/29/2006 | 04/15/2016
681904 AK 4 [OMNICARE INC 6.875% 12/15/2015 12/12/2005 | 12/15/2015
70382* AA 9 |PAVESTONE COMPANY 02/08/2010 | 09/01/2012
704549 AD 6|PEABODY ENERGY CORP........ 05/23/2005 | 04/15/2016
706451 BC 4 |PEMEX PROJECT FUNDING MASTER 02/10/2006 | 12/01/2023
714290 B# 9|PERRIGO CO 5.550% 04/30/2022..... 04/30/2010 | 04/30/2022
723787 AF 4 |PIONEER NATURAL RESOURCE 6.875% 5/1/18.......ccovvererrvririernrinns 500,000 01/26/2010 | 05/01/2018
74837R AC 8| QUICKSILVER RESOURCES 7.125% 4/1/2016 287,250 | ... 300,000 03/28/2006 | 04/01/2016
749121 CB 3| QWEST COMMUNICATIONS INT 7.125% 4/1/2018.........ccovvrerevrcvene | covvrer | oo [ o T [L3FE | ciinnnr..984,400 | ......103.500 | ... 1,035,000 | ...ccoevene 1,000,000 | .... 01/07/2010 | 04/01/2018
751277 AN 4 [RALSTON PURINA CO DEB.......c.cocvverviirernrrnrnerisnsererssissssssssssnen | wonnees | oo [vvvievinnn [ WIFE | 05,122,608 | ......128.234 | .............. 6,206,526 | .....cocon.. 4,840,000 | ...ccovrenee 5,025,297 09/06/1994 | 05/01/2021
751277 AR 5|RALSTON PURINA CO DEB. ...6,023,000 ...5,000,000 | ..oovuvrnne 4,836,371 09/01/1994 | 02/01/2023
76169% AC 7|REYES HOLDINGS 6.080% 07/31/12 . ....5,000,000 01/31/2005 | 07/31/2012
761733 AA  2|REYNOLDS GROUP ESCROW 7.75% 10/15/2016..........ccvvreverrernnens 528,750 | .... 500,000 01/25/2010| 10/15/2015
868536 AS 2 [SUPERVALU INC 7.5% 11/15/2014.......ccovvervvrernrnernrrercsnnervercneens | evnren | oo [eoneeend ] [VAFE | i 498,750 | ........96.500 | ...ooenvnecnn 482,500 | .coovvorcriines 500,000 | ... 10/01/2009 | 11/15/2014
87875U AC 6| TECO FINANCE INC.......ccovurvrirvinrrnerernrrersnisnensserssnsssesensnsssssensnns | onnne | | vovverinns | w2FE | tiviiiii000.500,000 | ... 113,007 | oo 565,035 | ..ovvrerirnens 500,000 | .oovverrrrnens 500,000 12/21/2007 | 05/01/2015
88031N AA 5| TENASKA ALABAMA PARTNERS LP.......occnvvemrrnnernerrnneneniseesenns [ eovneen | oo [ ceveeneni2 | W3FE | 2,843,428 | ......106.500 | .............. 2,970,962 | c.ovvrennen 2,789,636 | ..ccoevenee 2,828,830 07/25/2007 | 06/30/2021
88031T AA 2| TENASKA OKLAHOMA I. . 98,011 | . 96,844 ...95,738 08/08/2007 | 12/30/2014
880779 AS 2| TEREX CORP 7.375% 1/15/2014.......c.ovverieeiriierieiinerireriseniseinneninns 506,250 | .... 500,000 10/08/2009 | 01/15/2014
881609 AQ 4|TESORO CORP 6.25% 11/1/2012 cevnrerernerennnenneninsnens | veveene | oo | eeveeerenees | 3FE | 623,000 | ......104.500 | ...oovrnviee 651,035 | ..o 623,000 11/08/2005 | 11/01/2012
893570 BW 0| TRANSCONT GAS PIPE CORP 6.4% 4/15/2016 229,992 | ... 200,000 200,000 04/06/2006 | 04/15/2016
89675 AP 2 |TRITON CONTAINER INTERNATIONAL LIMITED 6.. 11,791,079 ..10,700,000 10,700,000 04/30/2010 | 04/30/2022
89675 AR 8| TRITON CONTAINER INTERNATIONAL LIMITED 6.. rrrennnn 3,650,955 ...3,300,000 | ... 3,300,000 06/30/2010 | 04/30/2022
909287 AA 2| UAL CORP CB 6.636% 7/2/12022............ccovvvmerrmernerreeerneenseenseinenns | vevnee | oo | eevveiieni | W3FE | v 181,415 | 102,570 | e 213,882 | oo 208,523 | ..covvvrrins 182,609 02/04/2010 | 01/02/2024
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912920 AC 9|US WEST COMMUNICATIONS INC DEB.. V2FE | 41,005 | 98.250 57,968 | . 59,000 ..42,129 1,194 09/27/2002 | 09/15/2033
97381W AD 6| WINDSTREAM CORP 8.625% 8/1/2016. el TW3FE | 3,219,051 | e 105.250 [ ...cvvenees 3,473,250 | ..oovervenenn 3,300,000 | .coocvverenn 3,246,293 06/28/2006 | 08/01/2016
97381W  AF 1| WINDSTREAM CORP......ccovvvirrimermiinerierieseneessesssensesssessssesseninns | coveees ol VFE | 89,500 | 98.500 98,500 | .... 100,000 ...91,637 07/27/2007 | 03/15/2019
984121 BN 2|XEROX CORPORATION.... et | v ol V2FE| .. 410,500 | ... 103432 voocvorirnnns 413728 | oo 400,000 04/14/2005 | 08/15/2011
VA720E AG 7 [PETROLEOS MEXICANOS..........oovuurimerierireeienirssesenssensessensenens | coveens | | W2FE | 1,720,926 | ... 125.984 | ......cooonce 2,645,664 | .............. 2,100,000 02/08/2006 | 09/15/2027
Q3535# AD 8|ENVESTRA VICTORIA PROPERTY LTD 6.520% 07.......ovevemevnerrenes | crv e . ..10,000,000 | ...... 110.534 11,053,400 ..10,000,000 07/01/2010 | 07/01/2027
008474 A@ 7|AGNICO-EAGLE MINES LIMITED 6.670% 04/7/2 JUOT Al | e 2| .. ....6,000,000 | ...... 112.565 6,753,900 | .. 6,000,000 04/07/2010 | 04/07/2020
008916 AD  O|AGRIUM INC DEB........coouuirireeririernerienieesenssssesesssssssssssesssssens | seveons Al [ W2FE | i 996,010 | ...... 100.842 | ...oovvvrnee 1,008,420 | ....cocvvnee 1,000,000 02/15/2001 | 02/15/2011
136375 BD 3| CANADIAN NATL RY CO NT.. s | Al. ..458,029 | ...... 119.383 ....494,246 ...414,000 09/06/2002 | 07/15/2028
15135U AF 6 |CENOVUS ENERGY INC 6.75% 11/15/2039 ceeverenees [ s Al. . 3,984,800 | ...... 116.499 ,659,960 | .. 4,000,000 09/15/2009 | 11/15/2039
77531Q AD 0 [ROGERS WIRELESS.........ccoevriieeinrieriesesissesis s sssssssesssnns | evvees Al [ W2FE | i 192,000 | ...... 112.360 224,720 | ... 200,000 05/17/2005 | 03/01/2014
05540K AA 9 |BFF INTERNATIONAL LTD 7.25% 1/28/2020..........ccccvvvervinirirerinenes [ e Flon | W3FE] 991,270 | ... 104.000 .1,040,000 1,000,000 01/21/2010 | 01/28/2020
06849U AD 7 |BARRICK AUSTRALIA FINANC 5.95% 10/15/203 RO I Flon cevernennnn 4,878,550 | ... 105.886 ,294,300 | .. 5,000,000 | ... R 10/13/2009 | 10/15/2039
204386 AF 3| COMPAGNIE GENERALE GEOPHYSIQUE.........ccccovrmrmirivernnirernnirens | crvees Flo. T[3FE| s 776,659 | ...... 101.750 | .ovvvvereeeenn 793,650 | oo 780,000 | .coovvcriirnne T78181 | coieirie3,692 | 339 | 0 [0 [ 7500 ] i 7560 [ MNL.c | i T 4TS | 58,500 | 11/04/2005 | 05/15/2015
268789 AB 0|E.ON INTL FINANCE BV 6.65% 4/30/2038..........c.coecenrvemirmeriernrerins | coveene Fl. VAFE] ...1,148,030 | ...... 118.529 1,000,000 ...1,145,285 .66,500 | 09/15/2009 | 04/30/2038
315720 AB 2|FIBRIA OVERSEAS FINANCE 7.5% 5/4/202 [ Flo . ...1,984,590 | ...... 105.000 . 2,393,000 | ... ...1,999,916 .89,738 | 05/21/2010 | 05/04/2020
40049J AV 9 |GRUPO TELEVISA SA. . ceeveerennines [ s F V2FE s 981,020 | ...... 112,021 oo 1,120,210 | .covovrrenene 1,000,000 | ...coorvernnene 984,082 | ...ovvvvrrrrieennd0 | 849 | 0 [0 | 6,625 ... 8800 | MS. | e 18,955 08/31/2005 | 03/18/2025
43474T AB 9 |HOLCIM LTD 6.875% 9/29/2039.........ccomrererrrrrnerserssensssessensssssnens | weveees Fl. ...1,950,980 | ...... 100.285 .2,005,700 2,000,000 ...1,951,616 35,139 09/24/2009 | 09/29/2039
45763P AC 0|INMARSAT FINANCE PLC 7.375% 12/1/201 [T I Fl. ....1,600,060 | ...... 105.000 .1,680,000 | .. 1,600,000 | ... ...1,599,960 . . 02/11/2010| 12/01/2015
458207 AG  2|INTELSAT JACKSON HLDG 8.5% 11/1/2019.......cvvmerirererernieirncrirnns | veveene Flo..1| .4FE] .................991,660 | ...... 108.750 | ..vvveerne 1,087,500 | ..cooovvrenee 1,000,000 | ...coorverneene 992,280 | ..oovvevrrrerirernd0 | o983 | 0 [0 | 8500 .. 8.620 | MNL | e 10/14/2009 | 11/01/2019
639365 AD 7|NAVIOS MARITIME HOLDINGS 8.875% 11/1/201.......ccooniinnicniiicns | oo Flo|.3FE] .. 503,750 | ... 108.250 541,250 | .. ...500,000 10/22/2009 | 11/01/2015
675758 AC 0| ODEBRECHT FINANCE LTD 7% 4/21/2020 ceeverenninns [ s Flo?| . 2FE| i 476,875 | ... 107.500 537,500 | .. ...500,000 10/29/2009 | 04/21/2020
706448 BK 2|PEMEX FINANCE LTD. . (SRR B Flo 2 AFE]| 323,340 | ... 100.721 | v 302,163 | .ccevrerirnns 300,000 04/01/2001 | 02/15/2011
71645W AQ 4|PETROBRAS INTL FIN CO 6.875% 1/20/2040............ccooroverrmvvivenrnnns | eerivee | F v [ L2FE | e 984,520 | ... 105.040 .1,050,400 1,000,000 0 10/23/2009 | 01/20/2040
744291 AA  3|PROYECTOS DE ENERGIA S ADE SR SECD NT14.......coconvvvneevnens | vevenee [ F | v [ L2FE | ... 1,184,388 | ... 113.010 .1,356,120 1,200,000 0 05/11/1998 | 07/15/2013
81725W AC 7|SENSATA TECHNOLOGIES 8% 5/1/2014.......c.coccovvimevvrvecrerinicevinnns [ eoveee [R[ i1 LBFE | ooee.o...651,000 | ... 105.000 683,550 651,000 0 04/21/2006 | 05/01/2014
879403 AV 5| TELEFONOS DE MEXICO SAB 5.5% 11/15/2019........ccccvuvenvvvmrreverns | vevree [ F | eovvriece [ AFE | cii0000.997,330 | ... 105.567 | . 1,055,670 .0 11/05/2009 | 11/15/2019
92769X AC 9 |VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018.........cccoovrmermmrrneirnnne | covree |R| e 1| L3FE | i 1,477,320 | ... 105.250 1,578,750 .0 L0 01/13/2010 | 01/15/2018
V1720E AG 7 |BANQUE CENT DE TUNISIE.........coovvvemiieiinierisninninns ..3,616,043 | ...... 132.143 .3,964,314 4,024,685 0 (276,913)| .. 06/09/2005 | 06/22/2020
EI0476 74 3| SMURFIT KAPPA 7.75% 11/15/2019. 1,473,232 | ...... 140.863 | . ,408,640 1,341,562 0 ..(92,6695) | .. 11/12/2009 | 11/15/2019
EI0240 75 0|CAMPOFRIO FOOD SA 8.25% 10/31/2016........ccoviivnivininiirenissinsenns R . ...1,491,228 | ... 137.510 1,375,101 | .. 1,341,562 . .1,058 | ... L0 ] nn(92,730) | 10/23/2009 | 10/31/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations SRR IR 170,044,787 | ... XXX.ooovvwe | covrrn 185,713,732 | ..ovvveae 173,548,330 | ..........169,872,216 | ........1,186,951 | ......cc...... 19,481 [ .oovovnneas 2,410,159 | ...ccoo.ud (462,308) | ... XXX.oooovwe | e XXX | XXX | e 2,841,812 ] ........9,622,776 |..... XXXeoiooo [ e XXX..ooo
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
68389F CG 7|OOMLT 2002-3 A2, | ....... ‘| .......... 2|...1Z* ................. 163,668 | ........ 74808 ...covvinne 122,677 | oo 163,988 | ..o 163,988 | ..o [ I (1) I {1 I 0 | 5590 ... 5.090 | MON... | sooovivrirniras 1,910 | oo 1,346 | 09/24/2002 | 10/25/2010
3399999. Industrial & Miscellaneous (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec . 163,668 | ... XXXoooooes | e 122,677 | oo 163,988 | .ooovvviviinnns 163,988 | ...oovivriirirnninad [ I (10 I 0 [ 0 .. XXX XXX RIS 1,910 | i 1,346 |..... XXXeorooe [ e XXX.oone
Industrial & Miscell (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
126694 3B 2| CWHL 2006-8 TAT.....coooivimrirircrinirienieseseessessesiensesssessssssssssens | cevenes [ [ 2.2 2,847,846 | ........ 90.160 2,565,213 | ..... 2,845178 | oo 2,565,213 206,389 JO (O I 0 | oo 6.000......... 6.440 | MON... 03/01/2006 | 11/01/2015
74958E AC 0| RFMSI 2006-S12 2A2.......ccoouiiiiiiiniiinsiisssiseisssnssssssensssssssssssessssssnes | eonees I 27 | s 1,642,031 | ....... 99.036 1,631,172 1,647,050 . MON... | .... 06/04/2007 | 03/01/2012
3499999. Industrial & Miscellaneous - Defined Multi-Class Residential Mortgage-Backed Securities..........cocovienen. 4,489,877 | ... XXX........ ,196,385 4,492,228 ...4,207,244 XXX XXX XXX [ e 22,461 | il 269,444 ) XXX...o.. [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
126671 SJ 6|CWL 2002-4 Al......oovvvrrirnenne B 2| A2 331,326 77.709 257472 | ... 331,326 0 (U IO 0 MON...| ... ...3,395 | 04/12/2006 | 12/25/2010
941034 AA 8| WASI 2006-HEST MA4..........oooorreriririncrieeieeseniseesesssssssessesesssesns | seveens 2] 225 2,000,000 e 89.830 | ..cvvvrrrne 1,796,601 | .ovoovrenee 2,000,000 0 [V [P 0 MON... | .... .14,584 | 06/21/2006 | 06/25/2011
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3599999. Industrial & Miscellaneous - Other Multi-Class Residential Mortgage-Backed Securities. ...2,331,326 | ... XXX. .2,054,073 2,331,326 ...2,331,326 | 478,319 | .0 I [0 [ R 0 17,979
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
36158Y EQ 8|GECMC 2002-1A A3........... IV - ...4,918,065 | ...... 104.565 4,890,231 4,676,738 MON... 09/09/2009 | 04/01/2012
52108H MY 7 |LBUBS 2002-C7 Ad........cooviiiiiirniieirieieisesssiesssisseessssisssssisesssssssses | evens - . . ..4,078,750 | ...... 105.706 ,228,240 | .. 4,000,000 MON... 09/14/2009 | 12/11/2012
59022H AU 6| MLMT 2002-MW1 Ad......coiririrriieirinsiieriessiessesisseessssssensesienes | evenes I [ A 15,581,250 | ...... 104438 ... 15,665,700 | ............ 15,000,000 MON... 09/09/2009 | 06/01/2012
61745M TD  5|MSC 2003-1Q5 Ad.....coovveinirisiiinninnas [ P I 2| A4 914,793 | ...... 106.201 ....063,988 ..907,702 MON... | ... 09/09/2009 | 08/01/2013
3699999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mortgage-Backed Securities s 25,492,858 | ... XXX........ 25,748,159 4,584,440 XXX [ e 109,482 ... 1,379,911 XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/A
22545R AV 8| CSMC 2006-TF2A KERE...........ovvueireinrireiieeieeisseissesssssssssessisnes | veees o2 A2 1,862,646 | ... 796211 ... 1,483,834 | .............. 1,863,621 | ..............1,863,621 | ........1,088,187 | ..o L RO | I PSP 0 MON...| .... .16,462 | 11/20/2006 | 09/15/2011
886536 AD 3| BEACH 2006-11B3........voreeeeeeereeeereeeereseeseeesseesssesesesesesessesseeseseesses | ooveee . . . R 0 J0 (O I 0. e JAJO.. 07/20/2006 | 04/05/2011
55659Y AA 1 [MASF 1ACT ..o I F CBFE [ 0 625,000 (VN I 0 {0 (1 IO 0 2.803]......... 0.000 | JAN.... 12/05/2001 | 01/10/2010
67572W AE  6[OCT10 2006-10A B......covooveiiriririisiisiissiisssiesissssssssssssssssssessssssssniss | svseens R].. ....2,000,000 . 2,000,000 . 0 0].. (O 0 [ 0.669]......... 0.670 | JAJO.. 14,634 | 08/10/2006 | 04/18/2018
3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec.. . ...4,861,821 | ... XXX........ ,078,297 | .. 5,488,621 ieree 1,088,187 | o [C)) I | 1 [ 0 |..XXX........ XXX XXX... | ... . . .38,581 |..... XXX..... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. . 207,384,337 | .. XXXooowee | crriri 221,913,323 | ..o 210,608,933 | ..........206,435,736 | ......... 2,959,846 | ........... (367,415) | ..evvene 2,410,159 | ..o (462,308) | ... XXX........ XXX XXX [ e 2,984,494 | ...... 11,330,037 |..... XXXeooven [ o XXX......
Hybrid Securities - Issuer Obligations
06605V AA 5|BANKBOSTON CAPITAL TRUST Il 1.86% 06/15........ccovverrereerreirscns [ s I 1| 2FE| oo, 980,500 | ........ 69.169 | oo 691,690 | ...occoovnnee 1,000,000 | ..coovvrennee 1,000,000 0 | cvvernerenriennnd0 | i 1.051 1005780 | MUSD. | 897 | e 11,006 | 03/16/2004 | 06/15/2027
161239 AM 0| CHARTER MAC EQUITY ISSUER TRUST......cccoevemruirinrinerinernenes | cevees [ [ 1 AZF | e 10,000,000 | ...... 104785 ........... 10,478,500 | ............ 10,000,000 | ..cooovveeee 10,000,000 0 |.eeeinrireinrinnns0 | v0ern8.300] .........6.300 |[MON... | ..............28,000 | ............ 630,000 | 05/12/2004 | 10/31/2052
161480 AA 6| CHASE CAPITAL I.oeuieeeeeeeeeeeeeeeeeeeeeeeeeeeeeseseeseseeseeesseeessesssessnenns | eeienee o || LIFE e.....1,900,000 | ... 79.083 .1,581,660 2,000,000 ...1,994,912 .0 .16,900 | 03/15/2004 | 02/01/2027
320808 AD O [FIRST MD CAP I FRN.....coviiiiiieriieieieresiseressssssssseessssssssesssssnnes | sevenes || L2FE | LTT2704 75.936 ....607,488 | .. ...800,000 | ... 782,691 .0 10,883 | 12/13/1999 | 01/15/2027
38144Q AA 7[GOLDMAN SACHS CAP IIl FLOAT 9/29/2049..........cooccmevrmirenerireirnens | cevenne [ [ 1| 2FE | oo 8,834,250 | ........ 72.250 | oo 18,062,500 | ............ 25,000,000 | ...coovrrnnen 8,834,250 0 05/08/2007 | 01/01/9999
524908 WZ 9 |LEHMAN BROTHERS HOLDINGS CAPITAL TRUST V...cccovvvevvvvrerns | ceves U [FSPORRTOOY I ISON 6. ....1,500 ..15,000,000 0 0| 0 05/08/2007 | 01/01/9999
55263K AA 9 |MBNA CAPITAL B FRN 2/1/2027 W2FE]| .. 1,990,400 | .... ,394,180 | .. ....2,000,000 | ..oovvrrnnee 2,000,000 0 0 .23,027 | 02/03/2006 | 02/01/2027
62625X AM 4| MUNIMAE TE BOND SUBSIDIARY LLC VOFE 2,917,800 | ........ 72944 | .............. 2,917,760 | oo 4,000,000 | ..oovvrrnvnne 2,917,760 | ... (40) 0 [ 1,082,200 | ...oocvoerercrinnns 0 10/14/2004 | 01/01/9999
62625X AP 7 |MUNIMAE TE BOND SUBSIDIARY LLC.... .3FE ...1,359,120 | ........ 67.955 .1,359,100 2,000,000 (20) 0 640,880 | ...cocoovrvririrnnns 0 10/14/2004 | 01/01/9999
62625X AQ 5|MUNIMAE TE BOND SUBSIDIARY LLC.... W3FE| . ....2,066,730 | ........ 68.890 .2,066,700 (30) 0 933,270 | oovorvvcirieriann 0 10/14/2004 | 01/01/9999
62625X BK 7 |MUNIMAE TE BOND SUBSIDIARY LLC.... L3FE | 2,877,160 | ........ 71.928 2,877,120 ) 11/02/2005 | 01/01/9999
62625X BM 3 [MUNIMAE TE BOND SUBSIDIARY LLC.... .4FE 2,080,040 ,196,600 11/02/2005 | 01/01/9999
G60956 AA 0| HSBC BANK.......ccoooemrvmrirrireenns w1 AFE] ..1,313,300 | ........ 60.000 .1,200,000 . {0 . e 10/20/1999 | 01/01/9999
780097 AH 4 |ROYAL BK OF SCOT GRP PLC SRR JOTOON Flo. 1].3FE| .. ....6,105,000 ...6,105,000 |.......... LU I 040 | MS...... 01/07/2002 | 01/01/9999
4299999. Hybrid Securities - Issuer Obligations....... .. ..43,197,004 43,330,873
4899999. Total - Hybrid SECUMHES......ovvreririirsisiiierssi st ..43,197,004 ...54,633,548 43,330,873
Totals
7799999. Total - Issuer Obligations................... SR TORRRRRTITY PO 2,672,697,550 | ... XXXooooves | v 2,610,369,535 2,741,419,214 2,672,178,062 XXX | s 40,385,983 | ..... 128,634,033
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities .1,490,498 1,668,646 ....1,522,558 1,499,515 XXX... 10,004 | .o 98,503
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities et ernae 4,489,877 4,196,385 4492228 | ... ...4,207,244 XXX...
8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities.......... .. .2,331,326 ,054,073 | .. 2,331,326 | ... ...2,331,326 XXX...
8199999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities RPN 25,492,858 | ... XXX iooooo | o 25,748,159 | ..o 24,584,440 | ........... 24,997,341 XXX...
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities 4,861,821 ....5,488,621 4,863,621 . XXX...
8399999.  Grand Total - BONGS.........ccuiveririiririniieieisissieresiseee st sssessensassnes | sereees 2,711,363,930 ,648,115,095 ,779,838,387 (462,309)| ... XXX...




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Current

0 Rate Per Year's Total

r Share Other Total Foreign

e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange

i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC

CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
00371G 10 5|ABN AMRO N AMER CAP FDG TR IPFD SE......cccoccovvrvuns [ evrnns R 44,000.000 | ......... 1,000.00 |...530.000 | ............ 23,320,000 |...604.688 | ............ 26,606,272 | ............ 23,320,000 763,475 2,449,325 (0 [ IO 0. 0 [ oo 0 [ v {0 0 |P3UFE... | 09/30/2008
010392 51 2|ALABAMA POWER CO 5.625%. B RO 400,000.000 |..............25.00 | ...... 0.000 ..9,875,200 |..... 24.688 9,875,200 ...140,625 12/05/2006
010392 56 1|ALABAMA POWER CO OV e | 448,000.000 | ..............25.00 | ... 0.000 | ... 11,137,280 |..... 24.860 ...11,137,280 ...148,400 03/10/2006
40428H 88 8| HSBC USAINC......coorereiriirierieseiceiesissesessssssienienes | cvveees RO I 377,500.000 | ..............25.00 | ...... 0.000 | coovverneens 8,935,425 |..... 23.670 | ... 8,935,425 98,569 10/06/2005
486606 2# 2|KAYNE ANDERSON MLP INVESTMENT COMPA........cccooe. | covvunne IO I 900,000.000 |................0.00 | ...... 0.000 22,500,000 |...... 25.000 ...22,500,000 ...713,656 0 | oo 0 0 .| 05/07/2010
48660P 2# 0|KAYNE ANDERSON ENERGY TOTAL RETURN.......cccocvuvws | covvenns <. |..1,000,000.000 |................0.00 | ...... 0.000 ...25,000,000 1,019,889 O IR 0 0 .| 03/05/2010
524908 72 0|LEHMAN BROS HLDG 6.5000% SERIES 8/3.........ccccomuvnens | covvenne RO I 780,000.000 | ..............25.00 | ...... 0.000 | .ovevvevrenrrieniiiennnc0 | 100,005 | e 3,900 | cveerererririnernenns0 |0 [, 0 O I 0. 0 03/06/2007
74251V 20 1 |PRINCIPAL FINL GROUP.. R R 189,000.000 | ............100.00 | ...... 0.000 ...16,764,300 | ...........18,947,439 | ... | i 1,051,407 0 2,394,441 | .... 0 11/02/2005
74251V 30 0 |PRINCIPAL FINL GROUP.. O I weer | ..1,450,000.000 |.... .25.00 |..... 24840 | ... 36,018,000 |..... 24.840 ...36,018,000 2,362,775 0 5,183,750 | .... 0 09/30/2008
784210 30 4|SGPREFERRED CAPITAL Il....coviviririneeinsineiisseineniens | cveeie IOV IR 25,000.000 | ......... 1,000.00 | ...... 0.000 | .ovrernce. 22,859,375 |..914.375 | ........... 22,859,375 | ............25,000,000 | ...............70,022 | ........... 1,575,500 0 2,937,500 | .... 0 .| 09/30/2008
78442P 30 4 [SLM CORP.......coviiririieiirintierissiesiesisssissssssienirenes | eoenens OO I 85,000.000 .1,728,900 |..... 20.340 .1,728,900 ....1,585,268 0 09/30/2008
842400 74 9|SOUTHERN CAL ED 6.125% 9/30/2010........cccovvvmerererernenes | cvveenne RO I 100,000.000 ..9,931,300 |..... 99.313 .9,931,300 | .. ..10,000,000 | ... .0 09/14/2005
902973 15 5[US BANCORP FRN......ccvvuiirmriiineieierineiennsisseenssssssnens | veesenes R 600,000.000 | ..............25.00 | ......0.000 | ............ 13,512,000 |..... 22520 | o 13,512,000 9,000,000 134,166 | ..............532,290 | oo 0 01/17/2007
989938 20 4|ZURICH REGCAPS FDG TR I TR CAP 144........ccovvvvirrnns | v v | e 5,000.000 ..5,000,000 |...960.625 4,803,125 5,000,000 1,828 0 .0 RP2UFE | 09/30/2008
989941 20 8|ZURICH REGCAPS FDG TR V TR CAP 144A... o I 36,780.000 | ... 36,645,815 |...954.063 35,090,437 | ..o 36,645,815 | .oooviiniinnn 93,508 | ... (O 0].. 0 L0 .0 .0 |RP2UFE | 09/30/2008
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...... s | e 243,227,595 | ... XXX.oooo | v 244765514 | ......... 243,998,022 | ........... 1,462,823 | ........ 12,702,932 | oo 0 | s 14,693,126 | ..oovvvvriiiinnnnnd {0 0 s 14,693,126 | ..o, 0 XXX [ oo XXX

1E

8999999, Total - Preferred SIOCKS...........iiiiiiiiiciiciic s | s 243,227,595 | ... XXX..... | ccoo. 244765514 | ......... 243,998,022 | ........... 1,462,823 | ......... 12,702,932 | ..oovvvivcrinn 0. 14,693,126 | ...ccoocvvvrnnnnnnnd (U 0] 14,693,126 |........cccc.... 0 .. XXX.... | .. XXX.......
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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
25212W 10 O|DEX ONE CORP......oceveveriiirierireieresiesieieessssesiesssssssssssessssssssssessessssssssnenes | sveinss | one | vereerierenrnnnni 958,000 | coiiivevieiiereciiiieeen 1,124 | i 7460 | e 7,124 |, 7,019 {1 TR 0 | o0 | s 105 19,721 | i (19,816) [ cvvvcvevercirerirnnnd 0 Ui 02/04/2010
453096 20 8|IMPERIAL SUGAR CO NEW COM NEW. 0 0 | oo T | 0 | i (2,405) | 0 | s (2,405) 0 02/10/2006
46581@ 10 B8[IVANSINC.....cooonirrsriirris 0 0 | 37,725 | i |0 [0 |, 0 0|A 01/16/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........covviirnnninnisineenssssiesssnnnns | eonnnerneenssnsnieneese 19,026 | ot XXX | v 15,026 | o 7,019 0 [ 30,772 | eiiiiiieen0 | iie(2,300) |l 19,721 | (22,021) | coovevcnnd 0 [..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
32000 10 3 [ECONOMY FIRE & CASUALTY CO.....ocooviriirimrrierireririeissiseiissssenssesessseees | voerens e | e 600,000.000 | ................350,352,345 | ....... 468.955 | .....cocoonne. 350,352,345 | .....cocvennen 266,626,410 | .....ccoovvrrririrnnnd (V] IR 15,000,000 | .ovvvevriverirnrrnen [, 3,525,083 | ..o (U [ 3,525,083 | ...ooviririieninnnd 0 | Koo 05/01/2000
590894 10 6|MET P&C MANAGING GEN AGENCY.......cccmivurrrmrierierineesenissesssessernes | ceveens B [ 1,000.000 | ..covvvrverirerireernen 1,000 | oo 1.000 | coovvereerveierienis 1,000 | .oocvonee 1,000 0 | om0 | i |0 [ 0 | 0 0 |K 09/19/1996
59155# 10 5|METLIFE AUTO & HOME INS AGY INC.... 5,000.000 0.020 | .. 1414146 | oo, 100 0 8,896 0 |K 12/15/1999
59180* 10 8|METROPOLITAN CAS INS CO v | v 1,000.000 41,329.500 | ..ooovvererirnns 46,507,871 | ..ovverirene 41,329,518 | oo 0 (70,833) | o0 | s (70,833) [ oveouvererirrrinnns (VN I G 03/31/1982
59188# 10 6|METROPOLITAN DIRECT PPTY & CAS INS CO....ccvvourvnrineeieeincirinniseinns | cevens B [ 1,000.000 ...23,621.600 | ..... 28,032,100 | ooooverrrirnenne 26,846,064 | .....cooovriririnnd 0 | om0 0 | 1,178,456 | oo 0 | oo 1,178,456 | oo (VN I GO 08/31/2000
591990 10 6|METROPOLITION LLOYDS INC .1,000.000 | ..coovverviirirnieens 1,000 | oo 1.000 | covverrrerrrirniierins 1,000 | .ocoonee 1,000 0 . 0 (U I 0 0 |K 03/30/1993
59200* 10 4 |METROPOLITAN GENERAL INS CO....cccoovrurrrrrireimnrisersesinessenisssesnninns | .1,000.000 | .. .30,767,769 |...26,373.500 | ..... 30,767,769 | ...oovvvrrrirenne 21,372,402 | oo 0. +.2,000,000 | coooveeririieninn (599,563) 0].. (599,563) 0 |K 04/16/1981
59214# 10 4|METROPOLITAN GROUP PPTY & CAS INS CO....coovvvrnrirriniiisrnnrsserenissinsnens | verenes B T 1,000.000 | oo 308,041,777 |.195,546.000 | ..ccovrienean 308,041,777 | oo 195,546,568 | ....cocviieiiicinad (U 2,000,000 | .oooovicniiiinenn0 | i 9,631,157 | oo [V 9,631,157 | .o 0 [Kiiins 12/31/1991
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ...765,118,008 | ....... XXX.ivene ...765,118,008 551,723,062 ...21,000,000 | oo | i 13,673,196 13,673,196 XXXl XXX
9799999. TOtAI = COMMON SEOCK. ..ttt etttk . ...765,133,034 551,730,081 | .. 0 21,037,772 | 0 | 13,670,896 13,651,175 .0 [ XXX..... XXX
9899998. Total - Preferred Sock from SECHON 1. | eonensenessseies 243,227,595 | ... XXXooiore | v 244,765,514 | i 243,998,022 | ............ 1,462,823 | ......... 12,702,932 | o0 [ 14,693,126 | .o | i, 14,693,126 | ..o 0 |..XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK.............cuiruirieririierieriseeieieeees et sessessiensesesssesnsens | onssinssseses 1,008,360,629 |......XXX....... | ceeeireree..1,009,898,548 | ... 795,728,103 | ............ 1,462,823 | .......... 33,740,704 | .ooovvrivvrinirie0 | 28,364,022 19,721 28,344,301 0 |..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - All Other Government

362420 AA 9| GABONESE REPUBLIC 8.2% 12/12/2017. . | F ‘ 02/10/2010 | MORGAN J P SEC INC......ctuititiiiisersssisissss s enss st sesssnssse s s enssnssessens | sonssssssenssessssssessensssesssassssssesssesssssssssensns | oessassessnssssssessssssssanssnssasssassassasesns 538,125 | .o 500,000 | ..o 7,289
1099999. TOtal - BONAS = All OB GOVEIMMENL. ...ttt E R 08 o8 £0E s f4LE1eefoeE LR f S8 EfeEEHEE o0 E o EEEf SR Ef£EE R EE oL eEE SRR f S8 E 8o E S840 E SRRttt senies | Crenbenren s st 538,125 [ .o 500,000 | ..o 7,289
Bonds - U.S. Political Subdivisions of States
239427 AG 2|DAWSON RIDGE METROPOLITAN DISTRICT NO ..o 02/17/2010 | BARCLAYS BANK OF N Y .....couiiuiiimiiaiiiiiierisesisiseisssisesiesssessssesssssesssenisens | onsissesssesssessssesssssesessssssesssenes 6,063,000 10,000,000 0
49474E  T7 8|KING COUNTY WA . 11/24/2010 | BARCLAYS BANK OF N Y 4,707,315 ...4,500,000 95,453
2499999, Total - BONAS = U.S. PONtICAl SUDGIVISIONS Of STALES. ......vuurieeiiisesiseissesisiisisssissssssesesesesseesssesesssesss s eess et ss et et seete | f1eeEseeesaeeE oL oL S e0EfeeE 8014 E 8oL E o8 £ L840 E 14014 E L0841 1004408480 E L840 E 1484 E 0 E £ 108088ttt een bt anstnnttes | £hnetsesssenssee st een sttt es 10,770,315 14,500,000 95,453
Bonds - U.S. Special R and Special A t
01852L BC 3| ALLIANCE AIRPORT AUTHORITY/TX....cotivuiimerinerireisssisessessssesssessse s ssssssesssnenes 03/12/2010 [ VARIOUS........coomiiaieiiesiiee ittt | nebsess st enen 5,894,000 ...6,000,000 | .eooovreerierrierine 97,135
040649 LD 5|ARIZONA STATE TRANSPORTATION BOARD AZ 12/08/2010 | BARCLAYS BANK OF N Y....ocoitiiimieiriereieniiiesiessienssesessesssssessesssesssessssssssnens | corstessssssesssesssnsssesssssssssssssssenes 11,232,790 10,485,000 | ...ooovveerrirrirriires 85,919
04780M BS 7|ATLANTA GA AIRPORT AUTHORITY... 05/24/2010 | BARCLAYS BANK OF N Y .....oouiiuimiieiieiises i esssssee st ssisssss st essssens | nsissssssssssesssssssssissssssssesssnenes 12,120,000 . 12,000,000 | .ovooveerrrrieeienis 273,750
04780M MN 6 |ATLANTA GA AIRPORT AUTHORITY... 12/16/2010 [ CITICORP SECURITIES INC......coovvvrireriiirirrieisnieiesissssssssssssessessssssesssssness | svvesesessissnsssssessssssssessssssssseses 7,294,140 | oo 7,000,000 | coooereiieieieeine 0
04780T AJ 3|ATLANTA GA AIRPORT AUTHORITY... 04/28/2010 | BARCLAYS BANK OF N Y .....oouiiuiieiiieeiee e sssssses s sssesssssssssssssssessssens | essssssssssssessssssssssssssssssssessssenes 2,530,900 22,500,000 | ooouerverireienieenns 42,361
052476 HK 7|AUSTIN TEXAS WATER & WASTEWATER SYSTEM......ooouiiirriniieriesieeiseissesinenines 01/19/2010 | BARCLAYS BANK OF N 'Y OO OO PP TOTUTR OO PP PTOTPOTTTRTOON 10,428,900 10,000,000 | ...covvvemriinriniis 93,056
052476 UG 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......cconiverrrimirmerinreienissesseineranes 02/16/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......cooivvrrrreriresiresisseisssssssssesssssssssssssss | ossssesssssssessssssssssssssssssssessssenes 11,300,687 . 10,910,000 163,650
10623N AZ 8|BRAZOS RIVER HARBOR NAVAL DISTRICT TX - 03/30/2010 [ CITICORP SECURITIES INC.......vuuiviniirrireiiniieissiiesisessssessessssssesssesssesssssess | onsisesssesssesssssssssesssssssssesssneses 4,907,300 [ oo 5,000,000 115,694
130534 A9 1| CALIFORNIA POLLUTION CTL FIN AUTH. = PAC.......ccommimmrrrerierineeiirineiiesienesieseseens 03/26/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......coorveuivirrierirreieissisesiessieeseessnies | ossieessessssssesssssesessssssssssenes 4,190,008 | ...ooovvvnieirerieniereieniend 4,300,000 | ..oovoirerririiinnienns 68,083
130534 B2 5|CALIFORNIA POLLUTION CTL. FIN. AUTH. - P. 07/22/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......courvumrieeriieriseeiisssisssssssesssesssssissses | essseessissssesssssssssssssssssssesssenes 2,376,073 2,435,000 | oo 17,992
13053C AB 8 |CALIFORNIA POLLUTION CTL. FIN. AUTH. - S 06/09/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......corvermrirrreerrneessseeesnesssnsssssssessneees | eevsssesssnsssssssssssssssssssnsssssnes 2,000,000 +.2,000,000 | oo 0
155048 BB 6| CENTRAL PUGET SOUND REGIONAL TRANSPORTAT. 06/15/2010 | RBC DOMINION SECURITIES.........coouiereeimeimeemissensesssesesessssssssssessessssesssness | osssssessssssssssssesssssssesssssssssssenes 3,251,658 03,250,000 | ooourerrrierienineenns 58,748
163103 MS 0|CHELAN CNTY WASH PUB UTIL DIST REV REV B.... 03/24/2010 | BARCLAYS BANK OF N Y ....oouiiuiamiieiiesises et isesssessss s sessssissessssssssssess | sssissssssssssessssesssssssessssssesssnenes 2,734,966 22,600,000 | .eveorieeeieeienns 38,451
167592 Y4 0| CHICAGO O'HARE INTERNATIONAL AIRPORT........otvumierieirierirreienissesssseesseressees 03/26/2010 | BARCLAYS BANK OF N Y ......iiiiiiiiiineiississesssissssssssssssssssssssssnssiss | sovessssssssssssnsssssssssnssessssesnnes 2,472,950 ...2,500,000 31,250
17131H BL 1 |CHULA VISTA CA IDA - SAN DIEGO G&E 05/20/2010 | MORGAN STANLEY & CO. INC.... 3,728,325 ...3,750,000 90,625
18085P JE 5| CLARK COUNTY NV AIRPORT.......ccosviriiiriisireieisiesie st 08/10/2010 | MORGAN STANLEY & CO. INC.....ouuiiririiiieiiiciinsieresisesesiesssssessessssssseessssssss | sonessssssessssssssesssssssssessessssenes 4,938,000 | ..oooviiriieirie e 5,000,000 29,167
235036 DB 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 04/01/2010 | MORGAN STANLEY & CO. INC......coruuirmrirrrierireesesissssessessssessesssssssssssesssns | onsssesssssssesssessssssssssssssssssenes 9,958,700 . 10,000,000 | .ooovvvuermrirrrrerirnes 238,333
235036 FV 7|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 05/24/2010 | MORGAN STANLEY & CO. INC......couiiuiimiiuriieeiieiseeissisessesssessssssssssssssssssssess | onsisessesssessssesssssisssssssssesssnenes 7,102,620 | oo 7,000,000 | .cooocverririienieenne 26,542
235036 JW 1|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 05/27/2010 | MORGAN STANLEY & CO. INC......coriiuiririieierirrisreissiiesiessiessesessssessssesssens | ossissessesssesssesssssssessssssssssenes 6,899,748 ...6,835,000 26,742
246003 MG 9|DELAWARE COUNTY AUTHORITY PA - HAVERFORD... 11/24/2010 | BARCLAYS BANK OF N Y 10,520,600 . 10,000,000 20,833
25477G BQ 7 [DISTRICT OF COLUMBIA = PITS......oviiiririieriieienisisessisissssessessssiessensanes 12/10/2010 | BARCLAYS BANK OF N Y ....ovuiiiiiieieieiecieeieiee ettt sssssssessssessess. | sossssessssesssssssesssssssssssssessnsnsnns 4,213,120 | oo 4,000,000 |[.ooeiiiiiiieeees 8,167
259226 BF 4|DOUGLAS COUNTY NE ED. FAC. - CREIGHTON U s 12/09/2010 | BARCLAYS BANK OF N Y...oocooviiiiiirciiniisssissiessissiessssssssssss s ssses s ssssons | cosesssssssssssssssssesssssssssssssssssssens 5,032,432 4,905,000 | .o 0
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT).............. 06/08/2010 [ BARCLAYS BANK OF N Y ....oouiiuiriiaeiieiiies i sesssssseessessseess s ssssssssssens | snsisssssesssesssssssssissssssssessssenes 5,297,500 25,000,000 | oo 7,639
302716 AV 7|FYI PROPERTIES (STATE OF WA DIS PROJECT).............. 06/08/2010 | BARCLAYS BANK OF N 'Y et | st 5,281,450 25,000,000 | .coouveenririeeienieeieeie 7,118
311450 EY 2|FARMINGTON NM POLLUTION CONTROL - PS NEW 05/26/2010 [ MORGAN J P SEC INC.....ccccourvrirrrireireriseinerieseseeseneseenns 10,650,000 10,650,000 0
346668 DD 5|FORSYTH MONTANA POLLUTION CONTROL 03/03/2010 | BARCLAYS BANK OF N Y ....ciiuiiiiiiirerisisessieisssiesssssssessessssssessesssssssssssssssnsss | sonsssssssssesssssssosssssnssssssessssnes 9,000,000 ..9,000,000 | oeovreireriiriiee 0
362762 KA 3|HOSPITAL AUTHORITY OF HALL COUNTY CITY O...cooomrrrrereriiineriesesensssissensnsnenes 01/25/2010 [ MERRILL LYNCH. .....couirriivieiieeieisseeissise et sssssssessesssesssssssssssns | nsissesssesssnsssessssssssessssssssssnenes 9,674,800 . 10,000,000 | ..oovvevrvrrerrrireenne 0
386442 TY 3|GRAND RIVER DAM AUTHORITY OKLAHOMA REVEN 11/18/2010 | CITICORP SECURITIES INC......coiieuiiaiiiiiieiirseisseiseisesiessssessesssssesssssssssessssens | coseesssissessssssesssessssissesssssans 4783450 | ..ooooiieie i 5,000,000 | .oveorerrrirciiniinnes 0
392274 VR 4|GREATER ORLANDO FL AVIATION AUTHORITY. 03/30/2010 | BARCLAYS BANK OF N Y .....couvimiimmriairirireriseessesesssssssessessssesssssssssssssssenssene | osssssesssessssssesssssssesssnsssssssenes 14,618,902 14,270,000 | ...coovvereieeriennierienereenne 7,928
392274 VT 0|GREATER ORLANDO FL AVIATION AUTHORITY. 03/26/2010 | BARCLAYS BANK OF N Y ....oouiiuiriiaeisenisesiseesseisesssssssessesssesssssssessssssssssens | ssissesssesssessssesssssssessssssssssneses 2,539,025 22,500,000 | v 62,500
403735 BR 3| GWINNETT COUNTY GA HOUSING AUTHORITY .....coouiririerirreieiriserissrienisesesseens 08/04/2010 [ VARIOUS.......coouiieiiiniiiiiiceisesistiseies st | Heeb s s e ss bbbtttk | etes e bbbt 30,000 | oo 30,000 | v 0
442348 3W 6|HOUSTON TX AIRPORT SYSTEM 12/17/2010 | BARCLAYS BANK OF N Y...ooiiiiiimieiriemreisssiierieseiesssessssessssssessesssesssessssssssnsns | coseessssssessssssnsssesssssssssssssssnns 15,396,208 . 14,750,000 | ..ooovververrierieniins 347,569
442348 ZY 7|HOUSTON TX AIRPORT SYSTEM . 05/26/2010 | BARCLAYS BANK OF N Y ...ttt issssesssnsnnss. | stessssssssesssssssesssssssssessesssenes 1,995,000 | .voveernieriieri s 2,000,000 | ..oovorererrriririninns 41,667
45201Q AM 6 ILLINOIS EDUCATIONAL FACILITIES AUTH. -........... 02/11/2010 | BARCLAYS BANK OF N Y .....oouiitiiiiiisiissies s ssssssesssesssessssssssssssssessssens | essssesssssssessssssssssssssssssssesssseses 8,417,654 18,240,000 | .ooouvveirieierireenns 61,800
45202Q BD  4|ILLINOIS FINANCE AUTHORITY ....oovvvrrirerrrirserinein 08/23/2010 [ BARCLAYS BANK OF N Y .....oouiiuuiiuieueisseeeseesseesseesssssessses et issessssssssssesssane | sssesssesssessessssesssesssesss st sssessssssessssesss | oesissesssessssssssssnsssesssesssssssesssasssas 927,460 | .ooooeeeiereeee e 1,000,000 | ..vooeermererriienienns 16,111
455057 D7 1|INDIANA FINANCE AUTHORITY STATE REVOLVIN........ocvoiiiiirierierieniecinsiieniens 12/01/2010 | BARCLAYS BANK OF N Y...oociiiiiiiimiiriiieiiieiiesiiesisesessssssssessessiesssesssss i | cosesssssisesssessssssesssesssssssessenns 3,735,410 3,500,000 | .ooovvieriiniirerireenne 22,361
455285 QX 7|INDIANAPOLIS IN BOND BANK - AIRPORT............... 03/30/2010 | BARCLAYS BANK OF N Y .....couviuiimmriueiieriseseseesssisesssssssessesssessssssssssssssesssese | osssssesssssssssssesssssessessssssssssnenes 7,819,719 | o 7,460,000 | .ovoocrverrrnienins 97,394
45528S QZ 2 |INDIANAPOLIS IN LOCAL PUBLIC IMPROVEMENT.........coovieieiiieiieieieiesissie e 07/20/2010 | MORGAN STANLEY & CO. INC.......coeiiiiiieeieieiesieieieie st sesssssssesssnss | oevsssessessssssssssssesssssessssssssesnes 5,514,779 ..5,390,000 [ ..ovovriieiriireieinas 16,469
478271 JG 5| JOHNSON CITY HEALTH & EDUCATIONAL FACILI 04/05/2010 | MERRILL LYNCH........coutiumiiaiiierieeieeissesssise et ssssssessesssessssssssssssns. | sosssssesssesssesssesssssssessssssssssnenes AAT4,000 | .ooooeereierere e 4,500,000 | .cooovvererinirieeis 0




X4 E

Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
544435 U9 9|LOS ANGELES CA DEPT. OF AIRPORTS.... 11/16/2010 [MORGAN J P SEC INC......cooouivrrerirerieeieeississeesesiseeeienes 17,902,550 17,500,000 0
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX 01/04/2010 | EXCRANGEA. .......ocvuirriiiieireeiiieisesiesssi sttt esssssenis | sbesssssssssessssiess st 15,463,106 . 15,435,000 115,548
54810C T2 6|LOWER COLORADO RIVER AUTHORITY TX . 01/04/2010 [ EXCHANGE. ......cvvvevireiereiscineiaesiesiese st sssness | sonesssesssesssesssensssese s ssssesssenes 10,462,133 | ..o 10,435,000 | ..voovernrirrrierirenes 85,219
57420N BH 3| MARYLAND ECON. DEV.. CORP. - PORT CHESAP........c.ccooormiimmrinirinniineiinnns 01/07/2010 | GOLDMAN, SACHS & CO. (DOMESTIC)........rrvermrerrrierrneessneesssesissssssesesssneees | eevsssesssnssssnssssssssssnssssnsssssnes 2,458,850 22,500,000 | oo 0
57563R JC 4 |MASSACHUSETTS EDUCATIONAL FINANCING AUTH 03/29/2010 | MORGAN STANLEY & CO. INC......corviuiririieierirrisreissiiesiesesessesessssessssesisens | ossisesssesssessssesssssssessssssssssenes 3,588,406 ...3,575,000 24,340
57583H AL 1|MASSACHUSETTS DEV. FIN. AGENCY - DOMINIO 11/30/2010 | GOLDMAN, SACHS & CO. (DOMESTIC) 7,604,080 ...8,000,000 . . 135,556
57583R 5Q 4|MASSACHUSETTS DEV. FIN. AGY - HARVARD UN.......cooiirirririrnnieineieiesiseenssnees 11/10/2010 [ MORGAN STANLEY & CO. INC.....ovvirririireriiiinisisnseienisisssssesssssesssessssssssens | sevosesessssssssssessssssssessssssssnenes 6,071,065 ..5,500,000 | oovreiciice 0
57583R S4 8|MASSACHUSETTS DEV. FIN. AGENCY - WORCEST. 01/21/2010 | BARCLAYS BANK OF N Y .....couiiuiimmriieiieriseseseesssisesssssse st ssssssssssssesssens | sssssesssesssesssesssssssessssssssssnenes 4,477,500 4,500,000 | oo 0
57585 WA 5|MASSACHUSETTS HEALTH&ED - MIT............ 04/13/2010 | RBC DOMINION SECURITIES.......cucvuuririimiimeiisieseisesisesisessssisssssessesssesssssess | ossissssssesssessssssssssessessssssesssseses 5,003,800 ...5,000,000 | .vooriirriieninnns 69,271
57586E SU 6 |MASSACHUSETTS HEALTH&ED - NORTHEASTERN U........ccoviumvirirerinreieniscinenins 03/26/2010 | BARCLAYS BANK OF N Y .....oiouiermiesisensseesssssessssssssssssssssssssssssssssssssssssssssns | aossssssssssssssssssssssssssnssssnssssnnes 5,129,306 4,905,000 | oo 4,088
586111 KU 9| MEMPHIS-SHELBY COUNTY AIRPORT AUTHORITY.......oovmriiirireirneineisenieeeieeeseenns 01/22/2010 [ MGK-MORGAN KEEGAN...........cvoommiermieirneiesseeessesessssessesesssesesssssssssessssssssssns | sessssesssanssssssssssessssssssssssssnes 5,230,150 +.5,000,000 | v 0
592098 J8 1[MET GOVT NASHVILLE/DAVIDSON COUNTY TN W&......oviirrrirrieirerieiinssienseesenenes 12/09/2010 | MORGAN STANLEY & CO. INC.....oocveiriiiiireieicieieseie st sssssssesssssess | ossssessesssssssssessssssssssssesssnsens TA58,786 | oo 6,785,000 | ..oooovrevieirieiercinne 0
592646 V9 1|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccvtrririreincrieriinensseninennns 07/21/2010 | BARCLAYS BANK OF N Y ....ccouviuimmriieisesiseseseesssisesssssssessessssessssssssssssssenssens | ssissessssssssssessssssssesssssssssssenes TT65,725 | ooeoeeeeieeeriseresieeeenieens 7,500,000 | coooorvereeirerii 0
592646 XC 2|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccooumrirrirneineiieriineeiesineenns 05/25/2010 | BARCLAYS BANK OF N Y ....oouiiiimiiiiiieiises i ssssssee s essssisssss s essssens | nsissssssesssesssssssssissssssssesssnenes 3,165,470 ..3,080,000 | ..ooiiicriniieniens 24,383
592646 XF 5| METROPOLITAN WASHINGTON AIRPORTS AUTHORI.........coumrereiermeiieriineriseneseenns 05/20/2010 | BARCLAYS BANK OF N Y .....couvimiimmiriairinriresiseessesessssssessesssesssssssssssesssenssene | onssssesssesssesssenssssssesssssssssssenes 2,423,925 2,430,000 | oo 18,225
59324P AR 0 [MIAMI BEACH FL STORMWATER.......c.oviuiiierimrireisneieisesssesesessseessessssins 07/19/2010 | SIEBERT BRANDFORD........ccuuuvimrirmitaeisneissesisesesesssssesessssssssssesssessssssssssssssans | onsissssssssssesssssssssssssssssssssnenes 2,025,000 22,000,000 | .eooueierirerirerieenns 41,125
59333P YK 8 |MIAMI-DADE COUNTY OF - AIRPORT........cevumirirrerieiniieiiessiesiesessesssssssesssesssenssenens 01/19/2010 [ CITICORP SECURITIES INC.......cvvuiriririrriiiiiiriiiesiessiesisesssssessessssesssesesness. | ossisesssessssssesssssssessssssssssenes 6,945,892 +..6,950,000 | ..o 0
59333P YL 6 |MIAMI-DADE COUNTY OF - AIRPORT........oviurimrererineimersessiesssesesesssssssesssesssenssesens 02/09/2010 | MORGAN STANLEY & CO. INC......coriuivmrireeierireesensssssessessssesssssssssssssssesssns | onsissesssessssssesssssssesssssssssnenes 6,599,108 | ..oovvvrerrrereerenierie s 6,725,000 | .coourerrerrienineenns 14,057
613692 AB 8 MONTGOMERY COUNTY TX HEALTH FACILITIES D...c.ovvvvrrerirriersniciesiseiseiensnis 02/18/2010 | BARCLAYS BANK OF N Y ...ttt sssssessesss s senssnss. | soessssssssesssssssessssssssssssesssens 3,438,420 ..6,000,000 | ..oovoriiriiieiiis 0
645780 FB 8|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA..... 06/30/2010 | MORGAN STANLEY & CO. INC......corruuirmmrirerierireesenissssesiessssessesesssssssssesssens | onssssesssesssesssesssssssessssssssssenes 3,250,000 13,250,000 | .o 0
645780 FC 6|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA..... 06/30/2010 | MORGAN STANLEY & CO. INC......couiiuiimmrireiieeieiseesssesessessssessesssssssssssesssens | ossessesssssssessssesssssssesssssssssseses 1,000,000 | ooouverrerrirerieeseeise i 1,000,000 | coooverrercrirrireenne 0
64983Q L8 0[NEW YORK STATE DORM. AUTH. - CORNELL UNL.......ovvoririmririiinirieiinenieseieninnseinnns | e 12/10/2010 | BARCLAYS BANK OF N Y ...oouuiiimiieimriimnesesssssssessesssssssssssssssssssssssssssssnsnsss. | sossssssssssssssssssssssssssnsssssssssnns 8,143,040 +..8,000,000 | ..o 182,222
649903 CK 5|NEW YORK STATE DORMITORY AUTHORITY - UNI... 02/09/2010 | BARCLAYS BANK OF N Y. 3,706,384 ...4,400,000 0
65486M AS 6|NJB PROPERTIES - KING COUNTY WA 12/06/2010 [ BARCLAYS BANK OF N Y.....ooiiuiiiiiiniineirenisisessiesissiesssssssssssesssssesssssssssssens. | stvsssssssssssssesssssessesssssssssenes 4,135,520 | ..o 4,000,000 | ...ooeriiiiiieiee 4,444
65819G EH 7 [NC CAPITAL FACILITIES FINANCING AGENCY F.......vvveervierireieriseinseriessiseniesinennns 06/25/2010 | RBC DOMINION SECURITIES.........coouieierimeemiemeissersessseseseesssssssssessesssessssess | cosssssesssessssssesssssesessssssssssenes 3,628,509 13,580,000 | .eooureerirrirenireenns 45,359
662903 EG 4|NORTH TEXAS MUNICIPAL WATER DISTRICT 01/21/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......courvermmrrermreesrreessneeesnesesnesessseessneees | eeesssesssnssssnesssnesssnsssssesssnnes 10,334,100 10,000,000 [ ...ovooumrverncrireiiin 201,389
686507 BQ 6|ORLANDO FL UTILITIES COMMISSION 11/30/2010 | BARCLAYS BANK OF N Y...oociiiiiiiiimiiiniiiiieiiesiiesisesessssssssse s insiins. | costsssssisesssesssnsssesssessssssssessenns 11,549,340 11,000,000 120,313
686543 MZ 9| ORLANDO & ORANGE COUNTY EXPRESSWAY AUTHO.... 07/06/2010 | SIEBERT BRANDFORD.........couuirmreaerinerireseseesseisersssssesseseseenns 8,637,938 ...8,625,000 176,615
709223 XW 6 |PENNSYLVANIA TURNPIKE COMMISSION 04/08/2010 | CITICORP SECURITIES INC.....covvvuiirirriisiieiesisisssesseisssssssesssesesssssssssssensns | sonsssssssssesssssssssssssssnsssssesssens 4,622,870 | ..o 7,000,000 | .oovoeveceieirieiercin 0
721901 JE 7|COUNTY OF PIMA AZ IDA - TUCSON ELECTRIC........coocomerverrrrerienes 02/08/2010 | MORGAN STANLEY & CO. INC......couvumirmrireeieeireeseeinsisesiessssensssssssssssssesssens | ossssesssessssssesssssssessssssssssenes 2,514,595 02,500,000 | .coouoerrienienieieeeei 6,948
762197 BP 5|RHODE ISLAND HEALTH & ED. - BROWN UNIVER... 11/16/2010 | RBC DOMINION SECURITIES........ouiiuiiuiiieiiiineisssiseisessesisessssisssssssessseees | cosessssisessssssesssessssisssssssssns 4,335,383 | ..o 4,250,000 | ..oovvovrriieiiniins 46,042
76363P AB 1 |RICHLAND COUNTY SC - INTERNATIONAL PAPER........cccocuvmuvinnns 01/14/2010 | BARCLAYS BANK OF N Y .....couiiuirmiiaerieriseriseesssesersssssesiesssesssssessssssssenssene | onssssesssessssssesssssesesssssssssssenes 4,028,920 | ... 4,000,000 73,878
79730C EC 4|SAN DIEGO CA PUB. FACILITIES FINANCING A 06/17/2010 | MORGAN STANLEY & CO. INC.... 5,334,550 ...5,000,000 0
79730C ED 2|SAN DIEGO CA PUB. FACILITIES FINANCING A, 06/17/2010 | MORGAN STANLEY & CO. INC.....oouuiirriiiiiiiicirsieississsessesssssssessssssseessssnsss | sressssssssesssssssssosssssnsssssesssens 5,305,300 ..5,000,000 | oovreiiririee 0
79765A 4H 6 |SAN FRANCISCO CITY & COUNTY OF. 05/20/2010 | BARCLAYS BANK OF N Y .....oiouiiimeieimeeessreesiseessssessssesssssesssssssssssssssesssssnsssns | eessssessssessssssssnessssnssssnsssssnnes 3,110,043 2,915,000 | oo 19,433
79765A 4J 2| SAN FRANCISCO CITY & COUNTY OF. 05/20/2010 | BARCLAYS BANK OF N Y OO OO PP TOTUTR OO PP PTOTPOTTTRTOON 3,058,735 22,885,000 | ..o 19,233
837123 FY 9|SOUTH CAROLINA STATE PORTS AUTHORITY.... 11/17/2010 | GOLDMAN, SACHS & CO. (DOMESTIC)........coivirriiiriieesiesisesisssssssssssssssssesssenss | coresssssssssssssssesssssssssssssssssssns 9,676,415 19,500,000 | coooorverrieieis 0
874476 DM 3| TALLAHASSEE FLORIDA ENERGY SYSTEM.......ccoovvimiririinerierirneersniseesseines 12/16/2010 | BARCLAYS BANK OF N Y OO OO OO OO OTUTR OO PSPPI 9,108,600 19,500,000 | ..oovvurrieriieiieeireinns 105,556
875124 BP 3| TAMPA BAY FL WATER UTILITY SYSTEM.....c.oviiiriieiiriiriiirinsiienieresesisssisessesssiens 02/08/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......coiiurrireriieriseeisseisssisssssessssssssssnins | ossssessssssssesssssssssssssssssssessssenes 11,117,555 10,760,000 | ...oovvvuvenrirriicrirnes 194,278
924397 CK 6|VERNON CA CITY OF - ELECTRIC SYSTEM 02/11/2010 | RAYMOND, JAMES & ASSOCIATES, INC.......coouvimremirianerseriseeesessssesesssessesssns | seesssessseessssssesssesssessssesssssssssssassssessseses | sossssesssesssssssessssesssesssesssesssessssessas 550,124 | ..o 535,000 | .cvoureerrirernierienereeieniis 1,219
928077 FU  5[VAPORT AUTHORITY ...oeiiieiiieiieieieireiese et sssssssessessesssssssessesss | sesessssessens 06/25/2010 | BARCLAYS BANK OF N Y.....ooiiiiiiieieieiieieeieie st ssssssse s ssssesse s esssnss | oesessessessssssssssssessssssesssssessesnes 2,020,640 ...2,000,000 | ..ooerririiieae 49,722
928077 FV 3| VAPORT AUTHORITY......ccoitimrriirmerieriseesessssssesiesssssessesssssssse s ssssesssessssssssesssssenss. | soesssessseess 07/30/2010 | BARCLAYS BANK OF N Y ....couvimiimmriairienisesiseeseesesssssssessessssessssssssssssssenssens | osssssesssesssesssessssssessssssssssnenes 5,346,900 25,200,000 | ooourverrieeienireenns 23,833
929833 AM 3| WACO EDUCATIONAL FINANCE CORP - BAYLOR U...... 12/03/2010 | BARCLAYS BANK OF N'Y ...cooviimiiimieineeessseeeinesessesesssesessesesssssssssssssssssssesssssn. | oosessssessssssssssssssessssessssnssssnns 2,348,258 02,250,000 | ovveoireieeienne 30,313
956390 BA 7| WEST VIRGINIA SCHOOL BUILDING AUTHORITY.........cevurriniricrirrirenirisisesinssseneseees 12/02/2010 | BARCLAYS BANK OF N Y ...oociiiiiiiiricrississssssiissssssssssssssssssnssnnssss | consssssssssssssssssssssssssssssnssenas 6,198,904 5,735,000 | ..o 130,471
95639D BB 5| WEST VIRGINIA SCHOOL BUILDING AUTHORITY. e 12/02/2010 | BARCLAYS BANK OF N Y...ouiiuiiiiimiimerineisesiesssessssisessssssessessssessssssssssssssns | coseessssssessssssnsssesssssssssssansssnns 1,152,501 | covovvereeeieeieenis s 1,090,000 | ..voouvrmrerrrrerinnes 23,617
975700 JD 8 [WINSTON-SALEM NC WATER & SEWER SYSTEM.......... 11/10/2010 [ BARCLAYS BANK OF N Y....tiiiiiiiniisississeensssissssssensssesenssss s ensssesensssssssssssens | sobesssosssssssssssssesssssssssessssesanssenes 6,385,680 ..6,000,000 | ..o 137,500
3199999. Total - Bonds - U.S. Special Revenue and Special A I OIS ..ottt ettt ee et et ee et et ees e et ee et eeReeseesniee | feefessesieieeiesiesesesessesiesseieeieseseseeiesieseseeiesieseseiesiesieiseiieiesesiesssiesiessesseiessesiesieiieiesessesieiesiesieiseiieiesiesiesisiesiesiesiciecesiesissacasees 508,597,348 [ ..o 504,555,000 [ ... 4,339,251
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Bonds - Industrial and Miscellaneous
184496 AF 4| CLEAN HARBORS INC 7.625% 8/15/2016.........coeurerieiieiieieieisissiessiessssesie s isssssensenns 01/07/2010 | BANK OF AMERICAL...........ouiieiiiiieisieieissieie st st sse s ssessesses | oesessessesssssssssssssesssassessssssssssessessesssessesss | sessesssssssssessessssssessessssssassessesassnns 411,500 | oo 400,000 | oo 12,539
228227 BA 1|CROWN CASTLE INTERNATIONAL CORP 7.125% 1 02/11/2010 [ VARIOUS.......cooueieiecieeeiesisesiseeseessesse st ninens | fonssssesssesss st enssssesesssssssnssenes 1,386,250 | ovouvvvrrererierieeree s 1,400,000 | ...coouevrmreererierirenns 29,054
247367 AX 3|DELTAAIR LINES INC CSNB 6.718% 1/2/2023 02/05/2010 [ DEUTSCHE BANK (U K).....ooouiiiiiiiiiiiiiiiciiiei s sasnsiannis | sesesssesissssssiss st sbssssienes | oosissesssessssss s ssssssas 292,842 328,115 | oo 2,327
257559 AC 8| DOMTAR CORP........otvuiiriiieriritistiisssisesie st sienes 02/08/2010 | BARCLAYS BANK OF N Y .....ouiiuiiimiiiaiiiiiieriiesisisiisssisesiessssessssesssssssssenssens | onsissesssesssessssesssssssessssssssssnenes 500,000 | .eoorvererrirrirerireenns 17,417
373298 CH 9|GEORGIA-PACIFIC LLC 7.125% 1/15/2017...... 02/05/2010 | BARCLAYS BANK OF N Y. . . 1503,750 | oo 500,000 [ ..ooverrereereeererrerieenieees 2,474
471109 AB 4| JARDEN CORP 7.5% 05/01/2017......couvvereriirrirniierssieesensssisssessesssssessenssens 02/11/2010 | DEUTSCHE BANK (U K).....cvucvuiriiireririsiriiensieiessssesesssssssssessssssesesssssssssssesses | sonesssssssessssssssssssssnssssesssenes ...495,000 500,000 | ..ooerirrririiereienns 11,042
494550 BD 7 |KINDER MORGAN ENER PART 6.5% 9/1/2039..........cccmmrimrrierierireerseinseesssssesseeesnens 02/23/2010 | MORGAN STANLEY & CO. INC......corriuiimmrireeienireeseesssesessessssessesssssssssssesssens | onssssesssesssessssessssssssssssssssssenes 1,026,650 1,000,000 | .eoouvierirerenireenne 28,889
532716 AM 9| LIMITED BRANDS 6.9% 07/15/17......ccourvimrireirineiseisserieeeseeisseisseessessssssessseees 01/07/2010 | GOLDMAN, SACHS & CO. (DOMESTIC).......ouuruurirmrimeiseeeuseisessseseseesssssssssssees | ssessssesessssssessesssessssesssssssssssssssesssseses | sstessesssesssesssssssnsssssssesssssssnsssessas 606,000 | ..vvoorerirnineerieeie s 600,000 | ..ovvorerrrireiieiinnes 20,355
58988P B* 8 |MERIT INDUSTRIES TL A 2007.......ccomivurrirrermremnerieresereseessseseeiensens 03/31/2010 | CAPITALIZED INTEREST.......ouutiiiiiieieriseisseiessiessessesesssssssssessesssesssessssness. | onssssesssessssssessssssssesssssssssssenes 44,494 | s 0
58988P B@ 6 |MERIT INDUSTRIES TL B 2007.......ccocomiuumrrireirnienericriesireeesseisesiseins 03/31/2010 [ CAPITALIZED INTEREST......utiiiiuiiiiiieiieiseiisesssssse st sssessss s ssesssesssesssnsss | ossisssssesssesssssssssesssssssssesssnenes 4977 | oo, 0
618270 AD 4 |[MORRIS PUBLISHING GROUP.......cccovvmiiririeirsiieissisiesiersnsenseens 03/1172010 | VARIOUS ..ottt siensssssnsss. | sbessssssssessnsssssassssssssssssessssnes 107,728 | oo 0
70382* AA 9| PAVESTONE COMPANY.......ootiiuiermrimeireesesessesssesssesssssessesssssessesssesssessseesas 02/08/2010 | DIFECE PIACEIMENL. .....cveuveeeveseiseeeseeseesesse st ss st es s estses | Heebssess e es bbbt | £hee st e bbbt bbb 1,034 23,520 | oovererieierieni 0
714290 B# 9|PERRIGO CO 5.550% 04/30/2022. e 04/30/2010 [ MORGAN J P SEC INC.......ouiiiiiiiiiiiiiniissiciissisiisisesssisssis s | ssiossissiisss s ssesssenes 7,000,000 7,000,000 | oo 0
723787 AF 4 |PIONEER NATURAL RESOURCE 6.875% 5/1/18...... 01/26/2010 | CITICORP SECURITIES INC........vuuuirimrirririeiieinerieriessiesssesesssssesssssssenssessssess. | osssssessnessssssesssssesessssssesssenes 500,000 | .coourvemrirereienirenereeieeies 8,403
749121 CB 3| QWEST COMMUNICATIONS INT 7.125% 4/1/2018........ocorrrrrenrirncirerirneenns 01/07/2010 | DEUTSCHE BANK (U K).....couiimmiiuiiiiiieiiseiseiiseiesise st ssssessessssssesssesssessssess | ossisessssssesssssssssessessssssesssnenes 1,000,000 | coooveorirciirirenne 0
761733 AA 2| REYNOLDS GROUP ESCROW 7.75% 10/15/2016..........ccvuurveirieiiierieeienieiiesiennienes 01/25/2010 | FIRST BOSTON CORPORATION.........oucuuueimiriemiimiiiseriresesesseiasessesssessssesssissees | seresssesesessssssssesssesssessssesssessssssssssssesssenes | oossssesssesssesssessssssssesssessssesssensssssns 508,750 | ..o 500,000 | oo 8,934
89675 AP 2 |TRITON CONTAINER INTERNATIONAL LIMITED 6 04/30/2010 [ BANK OF AMERICA.........cootimiimiieiieesiesiesissessssssse sttt sssssssesssees | nssssesssesssesssensssssssssssssssssenes 10,700,000 | ..oovvnrerrererrreeereerseeeeseeiis 10,700,000 | cooovvevrvrrerrrireenne 0
89675 AR 8| TRITON CONTAINER INTERNATIONAL LIMITED 6 06/30/2010 | BANK OF AMERICA...........ouiiieiiieieisieieiesie ettt ssesses | oesssessessssssssssssessssssesssssessssanes 3,300,000 ..3,300,000 | oo 0
909287 AA 2|UAL CORP CB 6.636% 7/2/2022. e 02/04/2010 | GOLDMAN, SACHS & CO. (DOMESTIC) ettt | et | ke 185,730 213,486 | oo 1,454
Q3535# AD 8|ENVESTRA VICTORIA PROPERTY LTD 6.520% 07......ccovveuerrrerereerseerseriseins 07/01/2010 | COMMONWEALTH BANK OF AUSTRALIA ZPP-CBA........covieiirineeinnrinerinneiins | oseiserississsesessssessesssssssssenes 10,000,000 10,000,000 | coooveerernrirnrireenne 0
008474 A@ 7|AGNICO-EAGLE MINES LIMITED 6.670% 04/7/2............ A .| 04/07/2010 [ BANK OF AMERICA. ..ottt sesesisssssesssssssesse s ssssssssnes | sersesssssnsisesssessssessesssssssessenes 6,000,000 ...6,000,000 0
05540K AA 9 [BFF INTERNATIONAL LTD 7.25% 1/28/2020.........ccvurvererrmeireiessenenisesisseesssisessssesnes F 01/21/2010 [ MORGAN J P SEC INC.....cccoourerrirrireireriseiseriesiseesesiseenns ...991,270 1,000,000 0
31572U AB 2|FIBRIA OVERSEAS FINANCE 7.5% 5/4/2020 F 05/21/2010 | EXCHANGES (UNLIKE).......c.ovuuririiiiiiieieiisiesisisesesiessssssiessssssssessssssssessssns | sonessssssssesssssssessssssssssssessssenes 1,984,590 ...2,393,000 0
45763P AC 0|INMARSAT FINANCE PLC 7.375% 12/1/2017. F 02/11/2010 [ BARCLAYS BANK OF N Y .....couiiuuiiuirmeiisereseessessseesssssessessssessssssssssssssssessesssane | sesesssessseessssssesssesssessssessssssssssssssssesssenes | oessssesssesssnssssesssssssesssesssesssessssssas 607,500 600,000 [ ..oovorrererreirerieererienes 9,833
92769X AC 9[VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018........ R 01/13/2010 [ EXCHANGET. ...ttt | finebs sttt 1,477,320 1,500,000 | oo 0
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS. ..o 49,654,785 50,155,320 152,721
8399997. Total - BONAS = PAM 3. s 569,560,573 ...569,710,320 .4,594,714
8399998. Total - Bonds - SUMMENY HEM fIOM P 5.ttt sttt sss st ses 8108088080108 e0s 4880084040808 e84 881080840 E 80100kt 75,217,288 73,950,476 350,698
8399999. T08BI = BOMAS sttt 8RR LR E LR R E LR LR LR SEEE LR oEE  fEfeEEEHeEE LR LR R LR EE LR LR R LR LR LR R LR E LR R ARt | e eeE et s 644,777,861 | ..o 643,660,796 | ..o 4,945,412
Preferred Stocks - Industrial and Miscell
486606 2# 2|KAYNE ANDERSON MLP INVESTMENT COMPANY PF........coviiimirmerirrererieeseriseniens 05/07/2010 | BANK OF AMERICA........ccovvumrrirerircrierireenns 900,000.000 22,500,000 0
48660P 2# 0|KAYNE ANDERSON ENERGY TOTAL RETURN FUND 03/05/2010 | BANK OF AMERICA........ccciiiiniriinninsinenissenns 1,000,000.000 25,000,000 0
8499999, Total - Preferred Stocks - INAUSHIAl GNA MISCRIIANEOUS................coviviereeeerereeeseerseeseeeeeeeseseesseessesseseseessssssesseses | eoesesssetesessssseseseeesesessseseesessaseseassassessaseesassasessesesesessssssaesesasesets s et s e sesssesssseseanessassasesetanssssnsenassesssssesasassassasessssssssssssasesssssne | sivsesesetassosessseesssesasssssssenessessa 47,500,000 |...oooverrrrrrereere e XXX | e 0
8999997. TOtAl = PrEfEITEA STOCKS = PAIt 3............coiuiiiiieiieiecieie ettt ettt sttt es et et s setesesaesesesssassessssetesass  abstsesssssesessssssessssesesasassssesssseeesessesesenseeesesssset et s ses et s setetesassesessnsetesasassesansntesesasaetanan 47,500,000 | ..coooeverrrrererecee e XX | e 0
8999999, TOEAl = PrEFEITEA SEOCKS. ......cvuveiiiteitei ettt ettt ettt ss et e s e st e s st eesesees s ek eseesess e et eeseetebseeseseesessessetansesses | fessetassossessessessssessesssssssessessessnsassessesseesesesses e b et eesesses et et en s et et et e s st et et et st es et et anee 47,500,000 | ..oooorrrrrreriee e XXX | e 0
Common Stocks - Industrial and Miscellaneous
25212W 10 O DEX ONE CORP......ouiiuuiiseissessseesssesseessessssess s sttt bbb I ‘ 02/04/2010 [ VARIOUS...... e coreitisis sttt 955.000 [ ..oviiieieniisniseeniee s 26,740 L SRR [P RRRN 0
9099999. Total - COMMON StOCKS - INAUSEHIAl ANA MISCEIANMEOUS. .........verieseiesiisstiieissseie etttk £ e f4ee R e eEE e E R EE 8L f L E LR E 0L f 0L LR £ E L E ALkttt | et 26,740 XXX | s 0
9799997. TOtal - COMMON SOCKS = PAI 3.ttt E R o eh e £E8eEEoEEfeEE s R e EoEE£EE L E LR 1 £EE SR EEE SR EE oL EEfeEE oL E SR A E S EEE 0S8 £HE S EE S EEEE Lo f R LR E et en st ee | chrensser ettt 26,740 XXX | e 0
9799999. TOtAl = COMIMON SHOCKS. ...tttk E L0k hE s SL48ohE ke hE oL L 0L LA E L L EEEE 0L oL E oL eELE oL L oL 0L oLE L L 0L b L0 E 0L E 0Lkt sehe | Lh sttt 26,740 XXX | s 0
9899999. Total - Preferred and COMMON SEOCKS..... ... iuuiuieeisstites sttt ere st ee st s e R e feEE s R o0 € oeEfeeEoEE£hEoE R eS8 EEE Rt 47,526,740 XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccciiicieieieieiiiete ettt sttt es et ae s be s b s ae b e s s sesetebasans 4bsstebssssssesssesesesaesetes e s et b s se b et s se s et s e sebeb s s e b et s e bebessese b et st et et esan b et as s s et et enant et s sntns ....692,304,601 XXX 4,945,412
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Bonds - U.S. Government
36225B QJ 0| GNMA17.000% 781357 .......ccoevrmrrrerrirerinnicereniens ... | 12/01/2010. | MBS PAYDOWN 68,294 .0 07/01/2022.
36225B QL 5|GNMA 16.500% 781359 ... | 12/01/2010. | MBS PAYDOWN 60,409 .0 01/01/2023.
36225B QN 1| GNMA17.500% 781361.......ccovverrerrriericrirereienes ... | 12/01/2010. | MBS PAYDOWN.......coovvemrrrcrirerns [ e 51,383 0 10/01/2021.
36225B QP 6| GNMA | 8.000% 781362.. ...| 12/01/2010. | MBS PAYDOWN 26,773 .0 08/01/2011.
36225B QR 2| GNMA 18.000% 781364.. ... | 12/01/2010. | MBS PAYDOWN 723 .0 10/01/2028.
36225B QV 3| GNMA 19.000% 781368 .1 12/01/2010. | MBS PAYDOWN........ovvnirminniinninee | omrersenssnesssesssnienas 14,671 | oo 14,671 [ o 14,438 | i 140654 | 0 |17 0 |17 | i 14671 [0 |0 [ 0 09/01/2014.
0399999. Total - Bonds = U.S. GOVEIMIMENT. ......ivuiiiiririiiisisssiersssesesesss s sessssisees | asssessasssssssss e sttt enes 222,253 | ........222,253 | .......217,884 | ... 221,999 | o0 [ 255 |0 285 0 | 0222,253 | 0 0 [ 0] 8,113 [ XXX......
Bonds - All Other Government
Y9374Q AA 2 |VIETNAM, SOCIALIST REPUBLIC OF..........c.ccceeeue F.|09/12/2010. | SINKING FUND REDEMPTION..... | ..cocooviernriinrircenns 26,087 | .ocoonnen. 26,087 | .o 24,783 | oo 25197 | covvereerenn825 | B4 | 0 | 889 |0 [ 26,087 | oo [0 | 0 [ s 258 |03/12/2016.
91086Q AD 0 |UNITED MEXICAN STATES.......cccouromirrmrirniennnens F.102/01/2010. | MATURITY....oovrinrimminininnminninnnes | e | covneees 7,700,000 | ........ 7,700,000 | ........ 7,666,197 ..7,699,569 7,700,000 | .0 [ |0 | 380,188 | 02/01/2010.
1099999. Total - Bonds = All OthEr GOVEMIMENL. ... ..uuiuseieseiseressers s sess st st aesssessses s ss sttt | eesanens 7,726,087 | ....... 7,726,087 | ........ 7,690,980 ..7,724,766 7,726,087 |0 o0 |0 | 380,446 |..... XXX......
Bonds - U.S. States, Territories and P
882719 4K 0| TEXAS ST COLLEGE STUDENT LN REV B 1999.. |...|08/01/2010. MATURITY ..o [ 5,000,000 | ........ 5,000,000 | ....... 5,083,500 ..5,005,667 ...(5,667) ] ... 15,000,000 | ..ovoiiennnd0 o |0 | 262,500 | 08/01/2010
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.............ccccuiiiiiiies woviriieiieieiesiesieseississiesessessssssesessssensessessssnnas 5,000,000 | ........ 5,000,000 | ........ 5,083,500 ..5,005,667 ..(5,667) ] ... .5,000,000 |....cocoeeeee0 |0 | 0 | 262,500 |..... XXX......
Bonds - U.S. Political Subdivisions of States
161239 AC 2|CHARTER MAC EQTY ISS TRT 1| 1201512010, [ Called..........ovvererreieieriecieieeienes [ erireresieeissensenes | cevenes 8,000,000 | ........ 8,000,000 | ........ 8,000,000 ..8,000,000 0 0. 0 0. .8,000,000 | ..voovveerenc0 | e [0 | 608,000 | 06/30/2050.
233433 3T 6|DADE CNTY FLA G.O. BDS1988 D . |...|10/01/2010. | MATURITY. 2,275,000 | ........ 2,275,000 | ........ 2,885,815 | . 2,321,298 | o (N I (46,298) | ..vovvvrcrinnn [V I (46,298) | ... 2,275,000 | ovvvvrieeenn0 [ o0 |0 | 175,175 | 10/01/2010.
233433 4R 9 |DADE CNTY FLA G.0. BDS1986 C........oeccorvvernvnne . [10/0172010. [ MATURITY c.ooviirrieieeneeiseennes | ceversersessnensnenenees | vevenens 1,690,000 | ........ 1,690,000 | ........ 2,050,629 | ..coovnee 1,717,336 0 (27,336) | ..... 0 (27,336) [ ..ovvrrernenne (VI I 1,690,000 | ..oocorevcrec0 [0 | eviiinnnl0 | 120,413 | 10/01/2010.
DAWSON RIDGE METROPOLITAN DISTRICT NO
239427 AG 2|1 ... | 12/17/2010. | BARCLAYS BANK OF N Y.....oocoovee | cooverinrinerierincnns 3,057,800 | ........ 5,000,000 | ........ 3,031,500 | coocverrieiieniin 0 (V1N I 101,289 | oo 0 | e 101,289 | .oovvvverree0 [, 3,132,789 | ..covveeen0 | eeenn(74,989) | ... (74,989) | oo 0 | 10/01/2022.
275281 W8 2|EAST SIDE UN HIGH SCH DIST CAL GO REF BD | ... [ 08/11/2010. | BARCLAYS BANK OF N Y...cococves | vorvmneererirnninenienes | vevie 8,062,560 | ........ 7,920,000 | ........ 8,228,405 .(8,971)] ... (8,971)] ... 8,141,586 | ...ccccceeen0 | 1ernnn(79,026) | ........(79,026) | ...... 420,750 | 02/01/2022.
442331 AH 7 |HOUSTON TX...oiviiiririeierirrireriesiiesienesseessniens v | 09/01/2010. | Called.........vvveeriericrieriirireiienns [ e | s 4,560,000 | ........ 4,560,000 | ........ 4,717,776 4,560,000 N ......262,200 |03/01/2013.
442331 AW 4| HOUSTON TX...ooucrverrirererinceserssesiessesssssessneens v | 1211712010, | Called.....vvreereerieeereeieniseeienes [ e | v 440,000 | ........... 440,000 | ........... 455,224 | ..ot BA18T6 | o0 | s (1,876) [ 0 | e (1,876) | e [ 440,000 | ...oovvernenne (V1 I LV I (V1 32,749 | 03/01/2013.
MODESTO CALIF IRR DIST CTFS PA
607762 FB 2|REF&CAPIM .1 07/01/2010. | SINKING FUND REDEMPTION..... | .cvevvvrerervercrinnns | revercens 315,000 | ........... 315,000 | ........... 300,979 | oo 314,951 | oo (V1 I 49 | (U I 49 [ (V] I 315,000 | ..ccoivrrrnnes (V1 I LV I 0| 16,695 | 07/01/2022.
SECURITY CALLED BY ISSUER at
93972C 4E 9| WASHINGTON ST CTFS PARTN COPS1999......... ..112/31/2010.{100.000 | | o 10,000,000 | ...... 10,000,000 | ........ 9,525,900 0 80,963 | ..... 0 80,963 |0 |10 10,000,000 | .voviiieneren0 |0 {0 | 500,000 |07/01/2011.
2499999. Total - Bonds - U.S. Political SUbdIVISIONS Of StAtES........cuuiriiiiriiiiiiiins i ssesssnsssnssensesessnsns | seeees 38,400,360 | ...... 40,200,000 | ...... 39,196,228 | .........35444,498 | ......cccconnnnnd [V I 78,378 | oo 0 [ 78,378 ..2,135,982 |..... XXX......
Bonds - U.S. Special R and Special A t
01030R FA 5|ALABAMA HOUSING FINANCE AUTHORITY......... .. [ 10/01/2010. | Called.......vumrirrererrrircrierrreeriens | cevrreeseeirseeisssnenes | seereneenns 755,000 | ........... 755,000 | ........... 755,000 0 0 ... 0 (V] IO (V] I 755,000 10/01/2038.
01170P AQ 9 |ALASKA HOUSING FINANCE CORP.........ccccovurvneee 1 12/01/2010. [ Called.......courvreiicieicierieieens e | e 1,410,000 | ........ 1,410,000 | ........ 1,410,000 0 0. 0 (V1 IR (V1 I 1,410,000 12/01/2037.
01170P BQ 8|ALASKA HOUSING FINANCE CORP ... | 12/01/2010. [ Called.........cocvverviiiiciriieiins 510,000 ..510,000 | .cvirens 482,715 | ..o 483,655 | oo, (VI I 6,842 | oo (U T 6,842 ....490,497 06/01/2038.
01170P CR 5 |ALASKA HOUSING FINANCE CORP. e 1 12/01/2010. [ Called......cvoveeveereieieceieriesieies | ceveerseseiesesieniens | e 1,825,000 | ........1,825,000 | ........ 1,825,000 0 0. 0 0 .1,825,000 12/01/2038.
011832 T2 8|ALASKA HOUSING FINANCE CORP..........ccccoorn.c. 1 12/01/2010. [ Called.......cvucerriieeieireieieineins | cevreieissieiesieen 95,000 | ....c...e....95,000 | oo 95,000 0 0 ... 0 (V1 IR (V1N IO 95,000 12/01/2037.
ARIZONA ST TRANSN BRD HWY REV REV
040654 GF 6|BDS199 o | 07/01/2010. | MATURITY ...cccvviriiininrineiiens [ e | s 4,315,000 | ........ 4,315,000 | ........ 4,848,463 | ... 4,315,000 0 0. 0 | v [0 4,315,000 | e [ (0 I 0 07/01/2010.
130330 EM 1| CALIFORNIA HSG FIN AGY SINGLE SINGLE FAM]| ... | 06/01/2010. | Called..........cccovuruerimrerreriririrnriinenns | e | s 2,055,000 2,055,000 | ........ 1,873,194 .1,914,108 0 2,382 0 | rovrrereenn2,382 [0 [ 1,916,490 | il | e 138,510 | ....... 138,510 02/01/2030.
13034P AG 2| CALIFORNIA HOUSING FINANCE AGENCY. ... | 08/19/2010. | MERRILL LYNCH 3,368,650 .5,000,000 ..5,002,498 ..5,001,311 .0 ...(1,632,598) | ...(1,632,598) 08/01/2041.
13034P AJ 6|CALIFORNIA HOUSING FINANCE AGENCY.......... |... [ 08/10/2010. | MERRILL LYNCH........cooevrmiririnnn | v | v 6,258,524 9,380,000 | ........ 9,386,114 | . ..9,383,033 0 (200) | ..... 0 .(3,124,309) | ...(3,124,309) | ...... 791,853 | 08/01/2031.
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS........cccooevvnne L[ 12/0172010. [ VARIOUS........coovivrririrerienineens | coverseriessnesineninees | veviens 1,720,000 | ........ 1,720,000 | ........ 1,792,464 | ........... 1,720,000 0 0. 0 0 0 53,251 | 12/01/2019.
CARBON CNTY PA IDA - PANTHER CREEK
14087H AE 9|PARTN v | 05/01/2010. | MATURITY ...coovirririererinnererienns [ e | eerneens 2,120,000 | ........ 2,120,000 | ........ 2,255,362 | ..cvvvnee 2,131,578 | oo (V1 IO [QRRTL) | — (U (11,578) [ oo (VI IO 2,120,000 | .cvvreeernnnes (V1 IS LV I 0| 70,490 | 05/01/2010.
167592 J7 0|CHICAGO O'HARE INTERNATIONAL AIRPORTIIL | ... | 06/01/2010. | Called.........cveurvererererercereirnerinnees | corerieseneniseisseeis | cereeens 5,605,000 | ........ 5,605,000 | ....... 5,561,245 | ........... 5,596,599 | ...ccovvirrin (V1 IO 8,401 | v (U [ 8,401 | .o (VI IO 5,605,000 | ...ocruerennes (V1 IO (1 I 0] ... 282,585 | 01/01/2011.
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167592 J8 8|CHICAGO O'HARE INTERNATIONAL AIRPORTIIL | ... | 06/01/2010. | Called.........cvurrrererirmrircriririnniinnns | e | e 1,780,000 | ........ 1,780,000 | ........ 1,779,290 | ........... 1,779,691 | v (VN I 309 | v 0 {309 |0 | 1,780,000 | o0 | e [ il | e 89,742 | 01/01/2016.
181117 DV 1|CLARK COUNTY WA PUD NO.1.....cocovirrerinrirnns .. | 08/06/2010. | Called..........oveeveereeeeeeeeesreeseeenes | eeeeeieeeeeeeesesnies | s 6,160,000 | ........ 6,160,000 | ....... 6,209,280 0 0. 0 | cooreemriiereeen0 [0 | 1000006,160,000 [ o0 [ e | 0 | 371,739 | 01/01/2025.
196479 HJ 1|COLORADO HSG&FIN AUTH REV BDSCL II .| 08/04/2010. | VARIOUS........ 2,077,813 | ....... 2,090,000 | ........ 2,073,886 0 0 ... 0 | cooveerrcierieenn0 o0 | 00000000002,090,000 | .o | oeen(12,188) | ... (12,188) | ... 74,852 | 05/01/2030.
COLORADO HOUSING AND FINANCE
196483 AE 1|AUTHORITY ... | 08/04/2010. | VARIOUS..........ovvrmrrirrrnerirerinernns | e 2,386,700 | ........ 2,395,000 | ........ 2,395,000 | ..ocovenee 2,395,000 0 0. 0 (V] IO (V1 IO 2,395,000 | ..ooirerinnes (V] IO (8,300) | ..ocevee (8,300) | ........ 72,596 | 11/01/2036.
GOLDMAN, SACHS & CO.
207728 BG 0|CONNECTICUT ST DEV AUTH POLLUT - CL&P... | ... [ 11/30/2010. [ (DOMESTIC) | 8,833,125 | ........ 8,750,000 | ....... 9,145,998 | ... 8,876,123 | ..oovvvvrri (V1 IO (38,781) | .ovvvrrernennd (U (38,781) [ .oocvvrrernnne (VI IO 8,837,342 | ..ovvrerrinnn (V] IO (4,217) | v 4,217) | ...... 653,674 | 09/01/2028.
DENVER COLO CITY&CNTY ARPT R REF REV
249181 YZ 5|BDS v | 1171512010, | Called.......couverrierirceierireererieens | e | s 1,790,000 | ........ 1,790,000 | ........1,863,372 | ..........1,798,887 | cooovvvvveenns0 | i (8,887) | o0 | et (8,887) | 0 | 1,790,000 | ..oovvivereree0 [0 | 0 | 107,400 | 11/15/2015.
26822L KG 8|E-470 PUBLIC HIGHWAY AUTHORITY CO............ ... | 10/26/2010. | Tender Offer.........cccvvverneerernercniins | veverineeeensieeinnnes | s 10,107,366 | ...... 10,000,000 ..10,107,366 | ...ocoveeern0 | i [0 | 576,389 | 09/01/2039.
303822 BM 1|FAIRFAX CNTY VA ECONOMIC DEV A REF BDS. | ... | 02/01/2010. | MATURITY. ceevererens | s 7,480,000 | ........ 7,480,000 7,480,000 | ... L0 0| 228,140 | 02/01/2010.
311450 DD 9|FARMINGTON NM - PS NEW MEXICO.................. 1. | 06/09/2010. | Called........ouvemrrerererirerreeiseeinenes [ e | s 10,500,000 | ......10,500,000 | ......10,537,635 | .........10,500,000 | ...ccccocrireecrnc0 | coviviriiirnen0 [ v | i |0 [ 100002.10,500,000 | oo (V1 I (1 I 0 ... 345,450 | 12/01/2016.
31283H NA 9| FHLMC 7.500% GO1285........cccovmrirmrireereririirninanne ... | 12/01/2010. | MBS PAYDOWN 450 08/01/2028.
31283H NE 1|FHLMC 8.000% G01289 . ... | 12/01/2010. | MBS PAYDOWN .80 03/01/2029.
31374T 4B 2| FNMA 6.500% 324018.........oovvemrvrcrirerirecirseineninns ... | 04/01/2010. | MBS PAYDOWN.......c.ovvivrirniirerns | cevreveeinsieresisines 6,120 04/01/2010.
31402C 5L 2|FNMA 6.500% 725451 ... | 12/01/2010. | MBS PAYDOWN 43,143 11/01/2028.
31407N 7A 5|FNMA 2.643% 836189 (ARM 1/1 ... | 03/30/2010. | VARIOUS........ ceeveneees | s 2,675,228 | .......2,607,892 | ........ 2,602,187 | . ..2,607,892 0 0. 0 0].. .2,607,892 09/01/2035.
31416T L5 6|FNMA 5.000% AAI3AT.......ovvorirrieriierrnsisirsrienns ... 1 05/10/2010. [ VARIOUS.........oorvvriirirnriersniniirens | ceverineesnrssissnnnnes | cvones 25,149,993 | ...... 24,170,460 | ...... 24,846,477 | ......... 24,829,204 | ...oovvvninn ([ I (45,632) | .vvvvrrernnnn [V I (45,632) [ ..ovoevrriinn ([ I 24,783,572 12/01/2038.
MINNESOTA HOUSING FINANCE AGENCY
339733 BB 2|TRUSTO 1| 07/01/2010. | Called.......coueerrierirerieiseiseieies | e 10,000 | .oooovrennee 10,000 | .cooveveneee 10,030 | oo 10,021 | v (V18 (VAN — (U I (VA ) [— (V1 IR 10,000 | .coovvernene (V1 I [V I (V10 912 {07/01/2036.
ALABAMA HOUSING FINANCE AUTHORITY
339733 DP 9|TRUST 1| 10/01/2010. | Called.......cvueververircereriseirserienes | e | s 1,300,000 | ........ 1,300,000 | ........ 1,291,522 | ... 1,291,720 | .o (V1 I 8,280 | coovrrirerirens (1 I 8,280 | ..ovrirrrrnn (V1 IO 1,300,000 | ..coorrrrnnes (V1 IO (1 I (1 90,608 | 04/01/2031.
34073M 2X 9| FLORIDA HSG FIN CORP REV.........cccouvvvvriririens .| 07/01/2010. | VARIOUS.........vvvrrrinrinerirerirnrines [ e | s 100,000 | ..ocovenee 100,000 | wocvvreee 100,000 | ...ocveveeen 100,000 0 0 ... 0 (V1 OPOOPRORRPOON | N ISP 100,000 3,949 | 07/01/2021.
40064R CE 7|GUAM INTERNATIONAL AIRPORT AUTHORITY... ... | 08/20/2010. | BARCLAYS BANK OF N Y....cooovers [ wnmermrimnermnnrisnines | v 4,814,091 | ........ 4,710,000 | ........ 4,972,912 ..4,822,960 .(18,198) | ... (18,198)| ... 4,804,762 |.....ccccoeee0 | 19,329 | ...9,329 | 227,846 | 10/01/2019.
419794 SU 7 [HAWAII ST ARPTS SYS REV ARPT SYSREV REF | ... | 07/01/2010. | Called 6,060,000 | ........ 6,000,000 | ........ 6,733,620 ..6,104,915 .(44,915) | ... (44,915) | ... 16,060,000 | ....ccooeennc0 | o0 [0 | 397,500 | 07/01/2018.
HOUSTON TEX ARPT SYS REV SUB LIENREV
442348 D2 1|BDS 1| 07/01/2010. | MATURITY ...cooiioiierieirneeiseinenes [ e | e 15,220,000 | ...... 15,220,000 | ...... 15,923,773 | ......... 15,220,000 0 0. 0 (V] IR (V] IO 15,220,000 | ....ovvevnvne (V1 IO (1 I 0 ... 799,050 |07/01/2010.
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION....... ... | 07/01/2010. | SINKING FUND REDEMPTION..... | .cccoveivmirreriririns | v 190,000 | ..ocvvenee 190,000 | wovvvreee 190,000 | ...ovveveees 190,000 0 0 ... 0 (V1 IR (V1 IR 190,000 | ..vvveurrenn (V1 IO LV T 0| s 9,738 | 01/01/2029.
45201Y QU 4|ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 11/01/2010. | Called........vvvmmererrererrrirnerisrinens | crveeiieesenissessenens | cerneens 1,770,000 | ........ 1,770,000 | ........ 1,770,000 | ........... 1,770,000 0 0. 0 (V1 IO (VI IR 1,770,000 | ..oovvrirrnec (V1 IO (0 I 0 ... 107,438 | 08/01/2036.
INDIANA HOUSING AND COMMUNITY
454806 AX 8|DEVELOPMEN 1| 07/01/2010. | Called.......courvmerierircererinrirrerienns | o | s 1,225,000 | ........ 1,225,000 | ........ 1,225,000 | ........... 1,225,000 0 0 ... 0 (V] IO (VI IO 1,225,000 | ..coovvirenec (V1 I LV I (VI 48,729 |01/01/2037.
INDIANA HOUSING AND COMMUNITY
454806 CM 0|DEVELOPMEN 1| 07/01/2010. | Called.......courvereerirreeriirinerirenes | e 875,000 | ........... 875,000 | .......... 875,700 | ...ovvvvne 875,390 0 (390)] ... 0 (G110) 1 ISR (V1 I 875,000 07/01/2037.
462467 AM 3 |IOWA FINANCING AUTHORITY. ... 1 07/01/2010. [ Called.........cooeveererrereeeceeies 2,355,000 | ........ 2,355,000 | ....... 2,363,761 12,360,981 | oo (V18 I (5,981) [ wovvereernennd 0 .2,355,000 " 07/01/2030.
462467 AU 5|IOWA FINANCE AUTHORITY ... | 07/01/2010. | Called.........ovrvrerererirrriirireriniins SR 1,435,000 | ........ 1,435,000 | ........ 1,435,000 | . ..1,435,000 0 0. 0 0. 11,435,000 |... L0 .0 | ........52,470 |07/01/2037.
46246L XM 7 |IOWA FINANCING AUTHORITY ....cccoovrrrirrmrinnnne v | 10/01/2010. | Called.......courverererereereriieiserienes | e 3,205,000 | ........ 3,205,000 | ........ 3,170,098 | ..cccovnee 3,172,418 0 32,582 | ... 0 32,582 | .o (VI IR 3,205,000 | ..ooucveernnnes (V1 IS LV I 0 ... 121,000 | 01/01/2037.
49130P WS 9| KENTUCKY HOUSING CORPORATION ... | 10/01/2010. | Called.........cocoververiririiricrieniis 685,000 .685,000 .685,000 0 0. 0 0 685,000 | ....cccieenn0 | o LU T 0. 27,596 | 01/01/2023.
525184 AM 9 |ST. LOUIS MO IDA TRUST SERIES 06-K50.. v | 12/20/2010. | Called........ooererererrererirrererieniiens 55,000 . ...54,145 LBA148 | (V1 IO 852 | v (1 I 852 |... ..55,000 |... N 0 0. 3,581 | 12/20/2044.
525184 BV 8|PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... [ 11/15/2010. [ Called.........oeverrerrreiirneriinrineriens | ceereeississesissenenes | seeveneenns 180,000 | ...........180,000 | ........... 180,154 | ..oovvvnne. 180,100 0 (100)| ... 0 (R10[0) ) I (V1 I 180,000 |..oovrvurenne (V1 IO (0 I 0| e 18,139 | 10/01/2037.
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY| ... [ 10/01/2010. [ Called.........ccovuiveirinirivmrinerireniens | v 225,000 | ...........225,000 | ........... 225,112 | v 225,074 | oocvinrei (V[ I (L)) [ (V1 I (L)) I—— (1 [ I 225,000 | .oovririnene (0[N IR (U IO (V1 I 10,400 | 10/01/2031.
WEST VIRGINIA HOUSING DEVELOPMENT
525184 EB 9|FUND ... | 11/01/2010. | Called.........ccooovrivciiricrierinriieis [ e 260,000 | ........... 260,000 | ........... 260,312 | cooovrrnnee 260,223 0 (223) | ..... 0 (223) [ oo (1 [ O 260,000 |...ccovrrnee. (0[N I (1 I 0| 21,278 | 05/01/2037.
NEBRASKA INVESTMENT FINANCE
525184 HK 6|AUTHORITY/NE 1| 10/01/2010. | Called.......couverreerererierieeineinies | i 525,000 | ........... 525,000 | ........... 528,343 | oo 527,222 | oo (V18 I (2,222) | oo (U O (2,222) | ovvorinne (V1 I 525,000 | ..cooovrirne (V1 IO (1 I (V0 34,871 | 09/01/2013.
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TEXAS DEPARTMENT OF HOUSING &
525184 MB 0|COMMUNITY [ 1200172010, [ Called........evevrierircererieerseriseiis | e 3,040,000 | ....... 3,040,000 | ........ 3,121,289 | ...ccoouee 3,100,466 | ...cocvrerenne (V1 I (60,466) | .....ovvrvrren0 | i (60,466) | oo (VI I 3,040,000 | ..oocreurennes 0 | o0 [0 | e 192,918 | 03/01/2038.
WISCONSIN HOUSING&ECONOMIC
525184 NX 1|DEVELOPMENT A [ 1200172010, [ Called........vveerierircererieerseriseiis | oeerieeiesisseeieeni 640,000 | ........... 640,000 | ........... 647,909 | ..cooovvvnne 645,908 | .....ccoovvernne (V18 I (5,908) [ voovervceriirenc0 | eiiriernen(5,908) | e (V1 I 640,000 |....ccoovrneet 0 59,527 | 09/01/2037.
INDUSTRIAL DEVELOPMENT BOARD OF
528236 AB 8|LEWISBUR ... | 01/04/2010. | PUT BY HOLDER.......coovvvierererirns | o | s 2,550,000 | ........ 2,550,000 | ........ 2,550,000 | ..covenee 2,550,000 0 0 | oo | i [ (V1 IR 2,550,000 | ..ovreernnnes 0 | o0 [0 | s 63,750 | 07/01/2012.
54466L CY 1|LOS ANGELES CNTY CALIF CAP......cccovverniririris ... | 08/11/2010. | BARCLAYS BANK OF N Y 3,595,662 | ....... 3,285,000 | ........ 3,914,439 | ........... 3,657,547 0 (29,561) 3,627,986 | ..coovvrieni0 | cnnn(32,324) | ........(32,324) | ...... 139,613 | 12/01/2016.
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX........ ... | 02/16/2010. | Called.........ovrvrrrererireriiririierins 6,565,000 | ........ 6,500,000 | ........ 6,511,836 | .ooorvrrirrirrinnand 0 ([ I 53,164 6,565,000 | ..oocvieeec0 | o [0 | 90,368 | 05/15/2019.
54810C T2 6|LOWER COLORADO RIVER AUTHORITY TX........ 1| 02/16/2010. | Called.......couvvmereerereeieriieiserienns | e 8,261,800 | ........ 8,180,000 8,201,269 | ..ovcvvrirerirriin 0 0 60,531 | o0 | e 80,531 [0 | 08,261,800 | o0 | 0 | 0 | 124,063 | 05/15/2013.
54810C VB 3|LOWER COLORADO RIVER AUTHORITY/TX........ ... | 01/04/2010. | EXCHANGES (UNLIKE)........cocoviv | vevrerereierinereciinnes | s 15,498,170 | ...... 15,470,000 | ...... 15,641,584 | ......... 15,498,815 0 (645) | ovoevverenn0 | e (645) [0 | 115,498,170 |0 [ il | 0 | 115,810 | 05/15/2019.
54810C VP 2|LOWER COLORADO RIVER AUTHORITY/TX........ ... | 01/04/2010. | EXCHANGES (UNLIKE)........occoouee | v | s 10,497,224 | ...... 10,470,000 | ...... 10,634,279 | ......... 10,497,847 0 (623) | cevorerrrreen0 | (623 [0 | 110,497,224 | 0 | 0 | 0 | 85,505 | 05/15/2013.
MASSACHUSETTS HEALTH&ED. - BOSTON MED
57586C 7S 8|CE ... | 09/24/2010. | CITICORP SECURITIES INC......... JRTRRRORR P 5,068,750 | ........ 5,000,000 | ........ 5,157,250 ..5,138,607 w0 | n(9,836) [ 0 [ 5,128,771 | 0 |l (60,021) | il (B0,021) | e 357,778 | 07/01/2031.
57586P FD 3 |MASSACHUSETTS HOUSING FINANCE AGENCY | ... [ 12/01/2010. [ Called..........ovvvmereerereerinirirercninn s 535,000 | ...........535,000 | ........... 537,006 0 [ eeenn(1,362) | o0 [ i0835,000 | i | 0 [ i | 26,750 | 12/01/2031.
575895 A3 1|MASSACHUSETTS PORT AUTHORITY ... | 09/16/2010. | Called.........cccoverviriririnricricnnis v | s 2,435,000 | ........ 2,435,000 | ........ 2,431,956 0 | oveienen2,828 |0 [ 002,435,000 | o0 [0 | 0 | 147,115 | 07/01/2028.
576018 CW 3| MASSACHUSETTS TURNPIKE AUTHORITY. .| 05/14/2010. | Called ..15,000,000 5,000,000 15,078,750 0 0 0 .684,688 |01/01/2029.
MASSACHUSETTS ST WTR POLLUTN A WTR
576047 VD POLLU .1 08/01/2010. | SINKING FUND REDEMPTION..... | cvovevvrvririiennerinns | verrvrininns 40,909 | ..oovrunns 40,909 | ...oovvrnnns 42,516 | o 40,909 0 0 | cvvererrveeens0 | vveiviiiennn0 {1 [ IO 40,909 | ..o (0 [ EOTORUORPOON | R ESUPPOOPRORROORPON R OO 1,718 | 08/01/2013.
METROPOLITAN PIER AND EXPOSITION
592247 KT 6|AUTHORI [ 1171812010, [ Called........oveiecviiiciiiieiies | e | v 10,000,000 | ...... 10,000,000 | ...... 10,030,000 | ......... 10,019,954 | ..ovvvirinens ([ I (19,954) | ovvvvvvrerran0 [ vieeren(19,954) | o 0 10,000,000 | ..oovvvrenenes {0 [ EUOPOPRORORPOON o N ESUOPPOPPOROORPOON I VOO 485,625 | 06/15/2027.
METROPOLITAN PIER&EXPOSITION REV REF
592247 YB 0|BDS [ 12/15/2010. [ Called... ... cvverieirerieeierieeiseeies | ceverseisseeinessneninees | aeriens 9,019,875 | ........ 8,975,000 | ....... 8,599,127 | ..ccovvne 8,762,228 | ...covvvverinnn (V1N I 257,647 | o0 [ 000 257,847 | o (VN IO 9,019,875 | .ooovvrvrrinnas 0 | o0 [0 | 482,406 | 12/15/2017.
METROPOLITAN PIER&EXPOSITION REV REF
592247 YE BDS [ 12/15/2010. [ Called. ... | eerieeereesseiseninns | aeeees 13,567,500 | ...... 13,500,000 | ...... 12,982,410 | ......... 13,136,735 | overvvrernnc (V1N I 430,765 | oo [ 000 430,765 | e 0 13,567,500 | ....oovvvrnenne 0 | o0 [0 | e 742,500 | 12/15/2024.
MICHIGAN HIGHER EDUCATION STUDENT
594520 HH 4|LOANA 1212972010, [ Called........veeeereerieeiierieeineeies | ceverseriseernenieneeees | eeriens 7,000,000 | ....... 7,000,000 | ........ 7,032,410 | covvvrneee 7,016,175 | oo (V1 I (18,175) | wevvvvvrrercren0 [ e (16,175) | o 0 7,000,000 | .oocreernnnns 0 | o0 [0 | 407,400 | 06/01/2019.
MICHIGAN STATE HOUSING DEVELOPMENT
59465M QH 1[AUTHO +.. 1 10/01/2010. [ Called.........ovmveeriiiicrieieinis [ v | e 455,000 | ........... 455,000 | ........... 455,391 0 (232) | ceveerernerieenn0 | eireenenn(232) [0 | 885,000 |0 [ 0 | 0 | 44,605 |10/01/2042.
605343 S2 9 |MISSISSIPPI DEV BK - CAPITAL PROJECTS/EQ.. | ... | 09/08/2010. | BARCLAYS BANK OF N Y............. v | s 18,548,385 | ... 17,150,000 | ...... 18,859,335 18,706,753 0 (28,415) ...1,139,367 |07/01/2031.
60534P Y9 8|MISSISSIPPI DEVELOPMENT BANK......c.cccovvrnene ... | 04/127/2010. | BARCLAYS BANK OF N Y ...ovvvvens | vovrerrneenernnrieinnnes | wvens 11,602,652 | ...... 10,700,000 | ...... 11,710,294 | ......... 11,543,201 | oo ([ I (13,514) [ o0 [ ieenn(13,514) | viiiinl0 | 011,529,688 | oocivennl0 | . 72,964 | L0 72,964 | 466,565 | 07/01/2024.
61212R XS 0|MONTANA BOARD OF HOUSING.........c.ccccornrernecn v | 12/01/2010. | Called.......courveereerereeeierieierirenns | e 645,000 | ........... 645,000 | ........... 645,581 | ..coovrrnne 645,320 0 (320) | vovverenereenn0 | (320 [ o0 | 845,000 |0 | 0 | 0 | 49,646 |06/01/2037.
NEBRASKA INVESTMENT FINANCE
63967C YW 6|AUTHORITY/NE . [09/0172010. [ Called........cvveierrieririrerireerneeies | ceverseeieernenineninees | eeviens 1,475,000 | ........ 1,475,000 | ........ 1,450,722 | .......... 1,452,381 | .o (V1 IO 12,976 | oo [ 12,976 [ 0 1,465,357 | ...coovvrrnnc 0. 9,643 | ... 9,643 | ... 53,078 | 09/01/2031.
NEW HAMPSHIRE HOUSING FINANCE
644687 7X 9|AUTHORITY [ 1201512010, [ CallEd. ... | ervieeieeiiesiseiienns | e 165,000 | ..ooeveeee 165,000 | .cooeveeee 165,099 | ..oovvvvrne 165,044 | ..ovvvviiines (V[ I (44) | v | e (4) (1 [ IO 165,000 | ..oovvrrinn (0 [ EUOTOROORPOON | N ESUPPOPRROORPON I OO 17,694 | 07/01/2025.
NEW JERSEY HIGHER EDUCATION STUDENT
646080 HG ASSI L[ 10/18/2010. [ Called........coorviicriiiciieiisniens | e | e 1,385,000 | ........ 1,385,000 | ........ 1,385,000 | ........... 1,385,000 0 0 | o0 | i [ 0 1,385,000 | ...ccrvrrnen. 0 [ o0 [0 | 71,650 | 06/01/2021.
NEW MEXICO MORTGAGE FINANCE
647200 MY 7|AUTHORITY [ 07/0172010. [ Called. ... | eeeereesseiseiseein 320,000 | ........... 320,000 | ........... 320,000 | ..coovrerne 320,000 0 0 | o0 | 0 [ (V1 IO 320,000 |..ccoovrrrnn 0 | 0 [ 0 | 10,500 | 07/01/2037.
NEW MEXICO MORTGAGE FINANCE
647200 SF 2|AUTHORITY [ 07/0172010. [ Called........vververeerieeiierieeiseeies | ceverseesssernesseninees | eevees 2,190,000 | ........ 2,190,000 | ........ 2,176,313 ..2,176,952 2,190,000 | .ovvvvvrceern0 [ o0 [0 | 109,500 | 07/01/2038.
NEW MEXICO MORTGAGE FINANCE
647200 TK 0|AUTHORITY L[ 07/0172010. | Called........vveeveerereeirireiserineris | e 2,815,000 | ........ 2,815,000 | ....... 2,795,239 | ...cooouce. 2,795,806 | ..ooovrvcrinnn 0 | oo 19,194 | v [ 19,194 | 0 2,815,000 | ..ooocreernnnes 0 | o0 [0 | e 132,738 | 01/01/2039.
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64971S DM 8 |NEW YORK CITY IDA - TERMINAL ONE GROUP.. | ... | 03/03/2010. | BARCLAYS BANK OF N Y....c.coovues | coreunmremrimenvenirenes | veviens 1,852,148 | ........ 1,750,000 | ........ 1,888,478 | ........... 1,883,957 | .ovvvvcvrrenn0 | eirieeeen(3879) | o0 [ (3,879) [0 | 1,880,078 | ..ccoovivrnec (V] IO (27,931) | .oovee (27,931) | ........ 66,840 | 01/01/2016.
64971S DP 1 |NEW YORK CITY IDA - TERMINAL ONE GROUP.. | ... | 03/03/2010. | BARCLAYS BANK OF N Y....cccoeves | covererrmrrmerrnenirnees | vevin 2,683,613 | ........ 2,580,000 | ........ 2,733,123 ..2,728,237 2,723,987 | .0 | e (40,374) | ........(40,374) | ....... 98,542 | 01/01/2018.
64971S DQ 9|NEW YORK CITY IDA - TERMINAL ONE GROUP.. | ... | 03/03/2010. | BARCLAYS BANK OF N Y.....ccocoves [ orermrmrrrernrirerienns | veveens 3,105,060 | ........ 3,000,000 | ........ 3,148,890 ..3,097,154 3,094,405 |................0 | .........10,655 | .........10,655 | ...... 114,583 | 01/01/2019.
SECURITY CALLED BY ISSUER at
64983W XA 9|NEW YORK ST DORM AUTH - STATE UNIV. .| 05/17/2010.{101.000 | | 07,575,000 | .......7,500,000 | ........ 8,377,875 7,575,000 | .0 | e [0 | 225,000 | 05/15/2015.
64988P R2 4 |NEW YORK STATE MORTGAGE AGENCY... 1.1 10/01/2010. [ Called.......oveveeeereeeeeeee e v 165,000 | ...........165,000 | ........... 148,719 ....165,000 N 0] s 4,920 | 10/01/2030.
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY............ 11| 10/01/2010. | Called.......coureerrereerererierieirnenes [ e | e 785,000 | ........... 785,000 | ........... 766,545 | ..ovooereeen 768,773 | o0 | 16,227 | 0 | 16,227 |0 | s 785,000 | ...coovrrrnees (V1 IO (0 I 0| 25,413 | 04/01/2029.
NEW YORK ST URBAN DEV CORP REV CORR
650033 D5 9|FAC 1| 01/01/2010. | MATURITY ...oovrierirrercrnseinerienns | crveerneeienissensseis | eeneens 6,920,000 0 0 ... 0 01/01/2010.
652590 AQ 3 |[COUNTY OF NEWTON, IN.....oveivmiriiierriiciinnies ... 12/27/2010. | VARIOUS........ 840,000 0 0. 0 08/25/2022.
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY| ... [ 12/01/2010. | Called..........ccvurrveireriienerinrirerirens | cevieririnisssiinninenes | cevienions 190,000 0 (195)] ..... 0 01/01/2038.
676901 4D 0|OHIO HSG FIN AGY MTG REV......cccovvrrerenrirnens 1. | 08/23/2010. | Called........ouremrrecrirnrirerineineeienes | e 40,000 0 0. 0 09/01/2020.
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH... 1. | 09/01/2010. | CallEd. .......oueveireiierieeiierieeienies [ e | i 735,000 0 0 ... 0 09/01/2031.
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH... .1 0910172010, | Called.........vvoeeeeeseeeeeeeeeeeeee | eeeeeeesseesseeniins | eveien 2,155,000 0 (742) | ..... 0 03/01/2037.
67886M EQ 8|OKLAHOMA HOUSING FINANCE AGENCY........... 1.1 09/01/2010. | Called........ourerreerirerineriseiseiienes | i 955,000 0 0. 0 09/01/2038.
OREGON STATE HOUSING & COMMUNITY
686087 EJ 2|SERVICE . 08/02/2010. [ Called........cvvurverrierireeireeineiseises | ceverseessseesenseeinees | eeries 2,720,000 | ........ 2,720,000 | ....... 2,794,800 | ..ccovvnee 2,790,824 | oo (V18 IO (70,824) | ..o (U (70,824) | ..o (VI IO 2,720,000 | .corvrerrennes (V1 IO (1 I 0 ... 146,804 | 01/01/2038.
OREGON STATE HOUSING & COMMUNITY
68608E DS 8|SERVICE . [ 09/2412010. [ CallEd........cvvureerreereeeeierieeirseeies | svverserieesneneninees | v 4,000,000 | ........ 4,000,000 | ........ 4,123,760 | ..coovvne 4,000,000 0 0. 0 (V] IO (V1N IO 4,000,000 |...cooovuvrnee (V1 I LV I 0 ... 295,333 | 07/01/2031.
OREGON STATE HOUSING & COMMUNITY
68608R UY 7|SERVICE ... 109/23/2010. [ Called..........ooeveerereeerererreeeeeieene | ereeeeesesieseenrennes | eeveee 1,605,000 | ........ 1,605,000 | ........ 1,648,335 | ........... 1,605,000 0 0 ... 0 0 1,605,000 | ..cocovereree0 [ v | 0 | 109,533 | 07/01/2029.
708793 NC 4 |PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... [ 08/26/2010. | VARIOUS.........ccovvmeremiererinnrineiis | seereeiseisnesisssinnnes | evees 10,062,200 | ...... 10,240,000 | ........ 9,980,320 | ......... 10,004,717 | ooveoveenncd 0 | v 6,754 | oo (U I 6,754 v 10,011,471 |0 | 50,729 | ... .50,729 | e 444,283 | 04/01/2031.
708796 AH 0|PENNSYLVANIA HOUSING FINANCE AGENCY..... | ... [ 10/01/2010. [ Called.......c.coovuiveirirnerierrinerireriees | verirrireiiesiinenienes 235,000 | ........... 235,000 | ........... 235,000 | ..coovrreneee 235,000 0 0 ... 0 (V1 OPOOPRORPOON | N ISP 235,000 | .occvvrienn0 | o0 [0 | 10,429 | 10/01/2037.
717817 GA 2|PHILADELPHIA PA ARPT REV REV BDS1998A.... | ... [ 11/15/2010. [ Called.......c.ovvvrrrererrerierrrerineines | vereseesesiessnenienes | veviees 7,520,000 | ....... 7,520,000 | ........ 7,235,443 ..7,432,298 . . 87,702 |... 7,520,000 | ..ovoovvreenc0 | o0 [0 | 370,517 | 06/15/2013.
717817 GD 6 |PHILADELPHIA PA ARPT REV REV BDS1998A.... | ... [ 11/15/2010. [ Called.......c.everrrerrircrierirerineiies | cevineissiiesieeninees | evviens 8,795,000 | ........ 8,795,000 | ........ 8,976,705 ..8,806,136 (11,136) | ... (11,136) | ... 8,795,000 | ..oovvcennc0 | o0 [ 0| 433,337 | 06/15/2016.
PORT SEATTLE WASH REV REV AND REF BDS
735388 V5 6|20 1| 08/10/2010. | Called.......courvvervrerrireeineirneiienes | e | s 3,735,000 | ........ 3,735,000 | ....... 3,847,909 | ..ccoovne 3,743,432 | oo (V18 I (8,432) [ .oovvreirnennd (U (8,432) | .vvvrrirnnne (V1 IO 3,735,000 | ..oocrerennes (V1 IO (1 I 0 ... 229,703 | 02/01/2016.
745219 CY 9|PUERTO RICO COMWLTH INFRASTRUC............. v | 10/01/2010. | Called.........vvveerierirrrieriirireiinnns [ e | s 5,050,000 | ....... 5,000,000 | ........ 4,947,900 | ..oovvnee 4,956,812 | ..ccvoevirnnne (V18 IO 93,188 | oo (U I 93,188 | ..ovvvvirinns (VI I 5,050,000 | ..ovreerinnes (V1 IO LV T 0 ... 275,000 | 10/01/2032.
745270 JV 1|PUERTO RICO HSG FIN CORP REV..........cocconnee. ... | 12/01/2010. | SINKING FUND REDEMPTION..... [ .oceemrereriirinenins | cerrerirnnns 95,000 | .ocvvrnene 95,000 | .ovvvnnenad 95,000 | cooouerrrrinnes 95,000 0 0. 0 (V1 IO (V] IR 95,000 | .cooerrerinnne (V1 IO (0 I 0 | oo 3,348 | 06/01/2020.
RHODE ISLAND HOUSING&MORTGAGE
762212 3B 2|FINANCE CO L[ 10/0172010. [ Called........cveeverercerrireiiserieeni | e 75,000 | .ocvornene 75,000 | .ovvonnnne 75,000 | oo 75,000 0 0 ... 0 (V] IO (V1 IR 75,000 | .coovereirnnn (V1 I LV I 0| v 3,750 | 10/01/2036.
GOLDMAN, SACHS & CO.
785138 AV 0|SA ENERGY ACQUISITION PUBLIC FACILITY CO| ... [ 11/09/2010. [ (DOMESTIC) | | e 16,432,050 | ...... 15,000,000 | ...... 16,262,700 | ......... 16,161,513 | oo (V1 I [YA17 | (U I (37,552) [ ..o (V] IR 16,123,961 | .coovvvernvnne 0] e 308,089 | ....... 308,089 | ...1,063,333 |08/01/2027.
ST. PAUL MN HOUSING & REDEVELOPMENT
792892 HA 2 |AUTH .1 07/20/2010. | SINKING FUND REDEMPTION..... | coovevervreereimnerinns | vervrininns 50,000 | .ccovrrneen 50,000 | ..ooovernnne 48,443 | oo 49,861 | oo (V1 IO 139 [ v (VI I 139 [ {1 [ IO 50,000 | ..vvrerinened 0 [ oo (VI IO (1 I 1,808 | 07/20/2046.
SAN BERNARDINO CNTY CALIF SING SINGLE
796842 DF 6|FA . [12/01/2010. [ Called..........oorvveereeriereresereniians 309,017 ....950,000 05/01/2031.
SECURITY CALLED BY ISSUER at
79730A DV 7 |SAN DIEGO CA PUB. FAC. FIN. AUTHORITY....... .[05/17/2010.[100.500 | | e 14,863,950 | ...... 14,790,000 | ...... 14,926,808 | ........ 14,901,605 | ..ooovvevnrnnnc (V18 I [RTACET) | — (U (37,655) [ ..vvvvrrrernnc0 | 14,863,950 | o0 [ 0 | 0 | 369,750 | 05/15/2029.
837147 TR 8|SOUTH CAROLINA ST PUB SVC AUTH REV BDS | ... [ 01/01/2010. [ Called..........covvererrrirrierriirnrieeiirens | eeereeineisnesisssiennes | evens 13,104,750 | ...... 12,975,000 | ...... 12,719,263 | ......... 12,840,837 0 263,913 | ..... 0 263,913 |0 | e 13,104,750 |0 | viiiiennl0 | 0 | 356,813 | 01/01/2017.
TARRANT COUNTY TX HOUSING FINANCE
876394 TN 7|CORP. .1 05/20/2010. [ VARIOUS.........cooiiiiciieriiciiineis | e | v 10,610,000 | ...... 10,610,000 | ...... 10,610,000 | ......... 10,610,000 0 0 ... 0 0 oo [ 000ee10,610,000 | ovvocveeecc0 | e [0 | e 253,511 | 11/20/2048.
GOLDMAN, SACHS & CO.
880443 BQ 8| TENNESSEE ENERGY GAS ACQUISITION CORP.|... | 09/27/2010. | (DOMESTIC) | | e 4,185,080 | ........ 4,000,000 | ........ 4,237,080 | ..ccoonne 3,988,120 | ....... 214,967 | ..cooouc (8,061) [ woovvereernenad 0 | e 206,906 | .....cccoonnnn. (VN IO 4,195,025 | ..ccocovrirnnc (V] IO (9,945) | ... (9,945) | ...... 226,917 |09/01/2023.
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880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... [ 10/01/2010. [ Called.......c..vverevmmrrmerierrnenierinee | vevirieenerisesinenienes 185,000 | v.ovvvrne 185,000 | ...........185,000 | ....covvveeee 185,000 (V8 PO | I [N 0 (VI PR | N SR 185,000 | ..oocveurrnnes 0 | o0 [0 | s 8,024 | 07/01/2031.
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... [ 10/01/2010. [ Called.......c..vvvrevrmrrrerierrinerieninee | vevirieeneriesssnenienes 225,000 | ........... 225,000 | ...........225,000 | .....ccoornee 225,000 (VN PRI | I N 0 (V1 PR | N OO 225,000 | ..ccoovirrnns 0 | o0 [0 | s 9,714 | 01/01/2037.
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... | 10/01/2010. | Called..........ccovrvrerimrimirierirrinenes [ i 2,265,000 | ........ 2,265,000 | ........2,270,663 | ........... 2,270,529 | .oocoovrvcri 0 | veeeerene(5,529) | oo (U R (5,529) 2,265,000 | ..ocverrnnnes (VN UUPUPPRORPORPOR | R ESUUPPOPPRORPPOON o I IOVOOOR 118,869 | 07/01/2038.
TEXAS DEPARTMENT OF HOUSING &
88275F MU 0| COMMUNITY 1. 12101/2010. [ VARIOUS........vviriiinirnrirerisnieiens | cevreeieisnsiesesisens 1,040,000 | ........ 1,040,000 | ........1,058,200 | ........... 1,052,761 | coovvvrrires 0 | ooeee(12,761) [ v [V I (12,761) 1,040,000 |....cccovvrnee. (0 [ EUOTOROORPOON | N ESUPPOPROROORPON I OO 48,797 |03/01/2039.
924397 CK 6|VERNON CA CITY OF - ELECTRIC SYSTEM........ . [ 10/01/2010. | UBS SECURITIES INC......ccovvvueres | v 145,800 | ..ovvvvnee 135,000 | .ooverern 138,816 | oo 0 0 | coerrerrnenn(233) | e 0 [P) 1 ISR | R SR 138,583 | ..ovvvvcrrnne 0 | oo 7217 | il 7217 | s 4,709 | 08/01/2021.
WASHINGTON STATE HOUSING FINANCE
93978T FJ 3|COMMISS [ 1200172010, [ Called........vveevierireirireiserineiis | e 360,000 | ........... 360,000 | ...........359,989 | .....cccccc.. 359,989 | ..ovovrireninnd 0 | o 1T [V I N SOPPORRPRRRRHOON o I PO 360,000 |...ccoovrrnee 0 | o0 [ i | 11,958 | 06/01/2048.
WISCONSIN HOUSING&ECONOMIC
97689P 2P 2|DEVELOPMENT A [ 1200172010, [ Called. ... | e 2,480,000 | ....... 2,480,000 | ........2,480,000 | ........... 2,480,000 0 | o0 | 0 0 2,480,000 |....cccoovrnne 0 [ oo [0 | 107,938 | 09/01/2036.
WISCONSIN HOUSING&ECONOMIC
97689P 5H 7 |DEVELOPMENT A ... | 12/01/2010. | Called.........ccoovrierinrircrisrinricenis [ i 930,000 | ........... 930,000 | ...........930,000 | ......ccco.... 930,000 (0 IO | I O 0 {0 [ UOTORPRRORPON | I IO 930,000 | ..coorrirnee 0 [ oo [0 | 50,375 | 03/01/2038.
98267V AN 3| WYANDOTTE COUNTY KANSAS CITY KANSAS... | ... | 12/01/2010. [ Called.........cverermrereriirirnerinirinerins | oerererieeeneeieines 125,000 | .ovvvrnee 125,000 | .ooooeer 125,871 | e 125,537 0 | coevrerreenn(837) | v 0 (K7 [T | R S 125,000 | .ooovvreerinnns 0 6,250 | 12/01/2020.
999999 99 8|SUMMARY ADJUSTMENT......covirmmrenririnnranircnnas ... 01/01/2011. | VARIOUS.....ccoiviiinninerinniinsinsninns | erveninsnnsnissensnnes | seensenensessenene(11) [ eovnnnns 2)].. 01/01/2011.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........crerirerisrenrriniinsansnees 441,635,807 |..... 440,564,052 XXX......
Bonds - Industrial and Miscell
002451 AA  O[AXAFINLINC SRNT ... | 08/01/2010. | MATURITY. 7,000,000 08/01/2010.
029717 AM 7 |AMERICAN STD INC SRNT... ... | 02/15/2010. | MATURITY. 600,000 02/15/2010.
03939R AB 6 |ARCH WESTERN.......ccccorrirrirrineireniseirierisnins 1| 09/09/2010. | Called.......couvemrreerirnrirerineiserinnes | e 215,396 07/01/2013.
125896 AX 8|CMS ENERGY. ... | 12/20/2010. | Called.........ovrvrrererirrriirireriiesiins 853,868 02/01/2012.
126671 SJ 6|CWL 2002-4 A1.... . | ... | 12/25/2010. | MBS PAYDOWN 120,938 12/25/2010.
126694 3B 2| CWHL 2006-8 1AT.......ooverrrrireierericeesieisnienine ... 12/01/2010. | MBS PAYDOWN.......c.oovvivririirerns | covreisinsieierinenes 406,160 11/01/2015.
15672W AA 2| CEQUEL COM HLDG I/CAP CP 8.625% 11/15/20.. | ... | 06/30/2010. | BANK OF AMERICA. 11/15/2017.
165167 BL 0| CHESAPEAKE ENERGY CORP.......cccocovevrmvrinriinns ... | 07/22/2010. [ Called.........cooeveererrereeeeeee . 06/15/2015.
165167 BN 6| CHESAPEAKE ENERGY CORP 6.625% 1/15/16.... | ... | 08/17/2010. | Tender offer.........cccoiveveirennrvnenns | coverirnriveeienincenns 581,779 | ... 585,000 | .........579,631 | .cceee0eec 579,150 | oirrin2,324 | 305 | 0 | 2,629 | 0 581,779 01/15/2016.
171340 AF 9| CHURCH & DWIGHT CO, ... 12/30/2010. [ Called.........cooeovvererrereeeceeiee 968,000 ....968,000 968,000 12/15/2012.
184496 AF 4|CLEAN HARBORS INC 7.625% 8/15/2016. v [ 09/28/2010. | Called........oooriveieeririiseierieniinns 41,200 ..41,200 . v 3,423 | 08/15/2016.
222074 AB 2|COUCHE-TARD US/FINANCE.........ccccosvureremrrrnens v | 12/15/2010. | Called.......couvveereerirrereriiriserienes | e 1,012,500 1,012,500 | ..ccovvirrnee 0 | o0 [0 | 75,000 | 12/15/2013.
22545R AV 8| CSMC 2006-TF2A KERE.........cccovvvervniircrirerireenns ... | 09/15/2010. | MBS PAYDOWN......ccoovvumirnerrnnes [ eevmrimnineenneinenns | cvvvreeninenene 3,118 | i 3,118 | 3,116 | 1,294 | 1,820 | e | 0 [ 1,824 |0 | 3118 | oo 0 | o0 [0 | s 6 | 09/15/2011.
29379V AG 8|ENTERPRISE PRODUCTS OPER 6.125% 10/15/20] ... | 02/23/2010. | MORGAN STANLEY & CO. INC 980,480 10/15/2039.
338032 BB 0 |FISHER SCIENTIFIC INTL 6.125% 7/1/15.............. ... 1 07/01/2010. [ Called.........cooeovverererereeerree 824,504 | .......... 07/01/2015.
350235 AA 5|FOSTER WHEELER COQUE VERDE............c........ ... | 04/15/2010. | SINKING FUND REDEMPTION..... [ ..ocveerereriirirnenins | cerverirenns 75,000 | .ocvernene 75,000 04/15/2015.
36158Y EQ 8|GECMC 2002-TA A3.......ovvmierrierireirsriseiieniens . [12/01/2010. [ MBS PAYDOWN.........ocoiimmiirerirnes | oeeereerseirseissein 146,262 | ...covouc. 146,262 04/01/2012.
GOLDMAN SACHS GROUP INC AGN 1.49%
38146F AG 6|11/9/2 .102/11/2010. | FIRST BOSTON CORPORATION.. | ...ccovvvvrrirerirrinnas 25,139,850 | ...... 25,000,000 | ......25,000,000 | ......... 25,000,000 (V8 PRI | I [N 0 0 25,000,000 | ...coovrrrnne 0]...139,850 | .....139,850 | ........ 36,337 | 11/09/2011.
GOLDMAN SACHS GROUP INC AGN 1.4%
38146F AJ 0]3/15/20 .1 02/11/2010. | FIRST BOSTON CORPORATION.. | ....covvrrrircreninnnes 30,051,030 | ...... 30,000,000 | ......30,000,000 | ......... 30,000,000 (V8 OO | I N 0 0 30,000,000 |..oocvrurrnnes 0]....51030 | .....51,030 | ..... 17,794 | 03/15/2011.
GOLDMAN, SACHS & CO.
44108E AY 4 |HOST MARRIOT LP.....corirmrinrirerienieeieeineniens .| 06/11/2010. | (DOMESTIC) | 898,220 | .......... 926,000 | ...........926,000 | .............. 907,480 | ......... 18,520 | ..vvvcvrvrrnen0 [ e (U [ 18,520 | .ovvovevriennd0 | oo, 926,000 | ...cocoovvrret 0| oeern(27,780) | .......(27,780) | ........ 44,438 |03/15/2015.
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462846 AB 2|IRON MOUNTAIN INC 7.75% 1/15/2015................. ... | 09/07/2010. | Called.........ovverreerinirreriirisrirenes | e 47,607 | oo 47,000 | ..o AT470 | oo A7,117 | s (VN IO 490 | v [V I 490 [0 | 47,607 01/15/2015.
502413 AL 1|L-3 COMMUNICATIONS CORP .| 07/15/2010. [ Called..........oveveereeeeereeeeeeeeieei | eereeeeeereeeseeeiennns | eeveeee 1,313,273 | .......1,300,000 | ........ 1,277,500 | ........... 1,289,796 0 23477 | ... 0 23477 |... 1,313,273 07/15/2013.
532716 AM 9 [LIMITED BRANDS 6.9% 07/15/17... .1 05/26/2010. | BANK OF AMERICA........ccovvmiirirns | e | crvereens 455,063 (150) | ... 0 (150) | ... ....454,350 07/15/2017.
58988P B* 8|MERIT INDUSTRIES TL A 2007.......cvemvverrrrcrirens | oor 12/31/2010. | RETURN OF CAPITAL......coovirirens | covrermrrrerienerseennnns | vevereens 193,359 0 ... 0 (25,915) [ ..ovvrvrrernnc0 | e, 193,359 12/31/2013.
58988P B@ 6 |MERIT INDUSTRIES TL B 2007 ... | 12/31/2010. | RETURN OF CAPITAL.....ccoovrvmrrrns [ e | i 174,334 0. 0 (26,225) | ... ...174,334 12/31/2013.
591709 AC 4 |METROPCS WIRELES 9.25% 11/1/2014... | 11/18/2010. [ Called.........coveveereeeeeeeee e 837,000 | ... 800,000 | ...........803,000 | ............802,995 | ....ccoceciienn0 | o, 34,005 | oo (VI I 34,005 ....837,000 11/01/2014.
594079 AC 9| MICHAEL FOODS.........cccomivirimerinerieesenirseessnis .. | 06/29/2010. | TENEr OFfer.........cvvereeererieerienns [ ceverineereniseinenis | e 1,310,407 | ........ 1,300,000 | ........1,335,242 | ..........1,313,549 | ..ccooovvriinl0 | i, (3,142) [ oo (U (3,142) | ovvvrirnne (VI IR 1,310,407 11/15/2013.
608328 AT 7 |MOHEGAN TRIBAL GAMING.. ... | 10/08/2010. | CITADEL SECURITIES LLC  CTS. | .covvrvvvrvrvrrverinnns | vevvs 1,263,750 11,500,000 | ........ 1,480,500 1,201,875 | ....... 286,159 2,759 | ... 0 288,918 .1,490,793 02/15/2013.
61745M TD 5|MSC 2003-1Q5 A4 . [ 12/01/2010. | MBS PAYDOWN 58,055 58,055 | ............. 58,509 58,121 | o (V1 I [(CL5)) p— (U (66) 58,055 08/01/2013.
MORRIS COMMUNICATIONS COMPANY LLC.
618270 AB 87.000 ... | 03/11/2010. | Exchanged 0 08/01/2013.
618270 AD 4|MORRIS PUBLISHING GROUP.........ccccconivririnerinns .. [ 12/16/2010. | Called.........ccoovevvrererrreereerieries 0 09/01/2014.
68389F CG 7|OOMLT 2002-3 A2 ... | 12/25/2010. | MBS PAYDOWN........ocvorernrinrirnnns [ vreverrnninernnnniinnns | ovrnnereen 20,720 | e 27,720 | o 10/25/2010.
70382* AA 9 |PAVESTONE COMPANY.... ... | 09/01/2010. | SINKING FUND REDEMPTION..... |.... ...7,840 6,480 09/01/2012.
70383# AC 0|PAVESTONE COMPANY 6.630% 07/15/10. ... | 02/08/2010. [ Prepaid..........occevvreerrrirerercireninns 380,241 | ...........380,241 | ........... 380,241 95,060 07/15/2010.
70383# AE 6|PAVESTONE COMPANY 6.850% 07/15/12.... ... | 02/08/2010. | Prepaid............evvrrerreverieererreneriens 285,181 | ...........285,181 | .......... 285,181 | oooeerrei213,885 | 171,295 | e [ cvvivieennl0 | s 71,295 07/15/2012.
74531E AE 2 |PUGET SOUND ENERGY INC SR MTN CALI 10212212010, | MATURITY ..oooioiriinerierieninnennns [ eneeneeiseessssissines | oveenas 3,000,000 ..3,000,000 02/22/2010.
74955W AE 9 |R.H. DONNELLEY CORP 6.875% 1/15/2013.......... ... | 02/04/2010. | VARIOUS........ 29,231 01/15/2013.
74958E AC 0 |RFMSI 2006-S12 2A2 ... | 12/01/2010. | MBS PAYDOWN 877,514 . . 03/01/2012.
80007P AK 5|SANDRIDGE ENERGY INC 8.75% 1/15/2020......... ... | 03/17/2010. | BANK OF AMERICA 987,500 ....983,845 N 023,333 | 01/15/2020.
857555 AM 8| STATER BROTHERS HOLDINGS INC...........cccco.cu. v | 11/29/2010. | Tender Offer.........cccvvevvenrieenrinens [ e | v 1,594,983 | ........1,600,000 | ........1,580,889 | ...........1,592,310 | .cocoovvrnic0 | 2,673 [ iiiiiiinn0 | 2673 | (V1 IO 1,594,983 | ..ot (V1 IO LU I 0 ... 124,222 | 06/15/2012.
873168 AL 2|TXU CORP 5.55% 11/15/14 ... | 03/09/2010. | BARCLAYS BANK OF N Y. 241,785 ....324,000 ....229,638 5,844 | 11/15/2014.
88031N AA 5| TENASKA ALABAMA PARTNERS LP. w. | 12/30/2010. | VARIOUS..........vvvrrinrrnerirerirnnines [ e | s 157,238 | ...........157,238 ...157,238 06/30/2021.
88031T AA 2| TENASKA OKLAHOMA ..o .. | 12/30/2010. | SINKING FUND REDEMPTION..... | .ocvvreererireernneis | cerererires 21,226 | .oovvernen. 21,226 | oooeen20,801 | 20,834 | 231 | 161 | 0 0392 [ (V1 IR 21,226 12/30/2014.
88089P AJ 2|TERRA CAPITAL INC 7.75% 11/1/2019.................. .| 05/17/2010. | VARIOUS.........otverirnirircrinriniions [ e | s 1,025,8% | ........ 1,000,000 | ...........982,980 | ..............983,193 | o0 [ o374 |0 374 | (V] I 983,567 11/01/2019.
GOLDMAN, SACHS & CO.
881609 AQ 4|TESORO CORP 6.25% 11/1/2012.......ccvvevernrrrnns ..102/03/2010. | (DOMESTIC) | | v 377,000 | ........... 377,000 | ........... 377,000 | .ooovirrne 375,115 | oo, 1,885 (I 0 11/01/2012.
905266 AB 8|UNION BANK OF CALIFORNIA NA AGN 1.40594%| ... | 02/11/2010. | FIRST BOSTON CORPORATION.. | ...ccveurvemervmrrivenes | wrvnes 20,033,020 | ...... 20,000,000 | ...... 20,000,000 | ......... 20,000,000 0 0. 0 03/16/2011.
909287 AA 2 [UAL CORP CB 6.636% 7/2/2022............cocrovvurrures | woe 07/02/2010. | SINKING FUND REDEMPTION...... v ,963 | 4,963 4318 | e 0 (1 IO 12 | e 0 01/02/2024.
984121 BL 6|XEROX CORP SRNT.. 1 06/15/2010. [ MATURITY ...covvtrviniireriniiennieins [ v | verienene 400,000 0 6 ... 0 06/15/2010.
12685Y AA 0|CABLEMAS SA.... . | F.|11/18/2010. | Called . 209,376 0 11/15/2015.
31572U AA 4 |FIBRIA 9.25% 10/30/2019. F.105/21/2010. | EXCHANGES (UNLIKE).......c.ccccovws [ oreermrreiernerinins | vevis 1,984,590 | ........2,000,000 | ........1,984,000 | ...........1,984,169 | ......ccccoecn.nd 0 10/30/2019.
706448 BK 2|PEMEX FINANCE LTD F.|11/15/2010. | SINKING FUND REDEMPTION..... e | e 1,200,000 | ........1,200,000 | ........1,293,360 | ...........1,207,708 | ....c.coecorrrnnn. (V18 I (7,708) [ oo 0 02/15/2011.
802817 AA 6| SANTANDER ISSUANCES. . | F. | 11/30/2010. | BANK OF AMERICA........cccnevvirernes | covmrrrmenieniseinenis | e 1,790,000 0 0 0 06/20/2016.
809326 AC 5|SCOTLAND INTL FIN NO.2. F.|08/15/2010. | MATURITY. 3,000,000 | ........3,000,000 | ........2,987,160 | ...........2,998,911 | ...ccccrvvvrrnn (V[ I 1,089 | v 0 08/15/2010.
81725W AC 7|SENSATA TECHNOLOGIES 8% 5/1/2014.. . |R [ 05/03/2010. | Called. ..o ..466,960 | ..........449,000 | ..........449,000 | ..............440,020 | ........... 8,980 | .coovunee 17,960 | oo 0 05/01/2014.
92851R AC 1|VITROSA.... F.|11/30/2010. | FIRST BOSTON CORPORATION.. | .... 65,000 .180,000 0 0 0 0 02/01/2012.
V1720E_AG 7| BANQUE CENT DE TUNISIE.. D | 06/22/2010. | VARIOUS........ (1,324) | .... 0 0 0].. 0 0 . ...0 | 06/22/2020.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... ...urreuiiesirseresieririsseisinss | eoessssessess s ens st | snees 115,155,576 | ..... 115,744,991 | ..... 114,879,469 | ....... 113,689,029 | ....... 525,754 | ........ 252,200 777,954 114,983,480 173,419 ..2,253,599 |..... XXX......
8399997. Tl = BONAS = PaM 4. etbse st seb bbbt nnntns | srad 608,140,083 |..... 609,457,383 |..... 618,180,702 | ....... 591,886,768 | ....... 741547 | ... 1,115,603 O 1,857,150 L0 612,143,836 ..(4,002,361) | ...(4,003,753) | .24,578,930 |..... XXX......
8399998. Total - Bonds - SUmmary EM fTom Part 5. ot ssnsessssnsns | seeies 74,424,466 | ...... 73,950,476 | ... 75,217,288 | oo 0 0] (576,939) | .ovovvvreriens [ (576,939) | ..ovvrcrirenns (V] 74,640,349 |..ooo0 | (215,882)] ...... (215,882) | ...1,432,420 | ..... XXX......
8399999. TOtAL = BOMAS. ... bbb | i 682,564,549 |..... 683,407,859 | ..... 693,397,990 | ....... 591,886,768 | ....... T41547 | ........ 538,664 | ..o 0] 1,280,211 | .o 0 [ 686,784,185 ...(4,218,243) | ...(4,219,635) | .26,011,350 |..... XXX......

Preferred Stocks - Industrial and Miscell




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

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

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
060505 83 1|BANK OF AMERICA CORP........cccosvvemrrrerirnriranes ... | 03/16/2010. | BARCLAYS BANK OF N Y.....oocoeee | ovene 120,000.000 | ......... 2,556,000 | ...............25.00 | ........ 2,208,000 | ........... 2,208,000 0 0. 0 {0 [ ORI | I IS 2,208,000 | ..ocooriveenn0 | e 348,000 | ....... 348,000 | ........ 46,530 |..... XXX......
74251V 30 0 |PRINCIPAL FINL GROUP. ... | 11/04/2010. | BARCLAYS BANK OF N Y.....ovveere | evnne 200,000.000 | ....... 4,970,000 | ... 25.00 | .o 5,000,000 | ..covvnee 4,253,000 | ....... 747,000 | .ovvrverreren0 | 0 | e 747,000 |... 5,000,000 | ..coorirennc0 | o (30,000) | -....... (30,000) | ...... 244,425 | ... XXX......
E8683R 14 4| SANTANDER FIN PFD SA UN F.111/29/2010. [ VARIOUS........coovrririnnnirensiiisninns | e 853,024.000 | ...... 23,874,003 | ................0.00 | ...... 23,099,890 | ......... 24,208,821 | ...(1,108,931) | ..ovvovvvrienne0 | v [ (1,108,931) | ... 23,099,890 [ ..o [ i 774113 | ... 774,113 | ..1,152,407 |..... XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. ... ot | seeies 31,400,003 | ... XXXeoiroione | s 30,307,890 | ......... 30,669,821 | ...... (361,931 o0 [0 | s (361,931) | .oovvvvrirennnc0 | 100r..30,307,890 | .ovrviviinenn0 [ 1,092,113 |..... 1,092,113 | ...1,443,362 |..... XXX......
8999997. Total - Preferred SIOCKS = PAM 4........oiuiiieiieiieiiis it sri s feess sttt nnennns | cria 31,400,003 | ..o XXXeoriooere | s 30,307,890 | ......... 30,669,821 | ...... (361,931) | ovveerinninen0 [0 | (361,931) | oovvevernennnc0 | 1000.30,307,890 | .ooviorinnnn0 [ 1,092,113 |..... 1,092,113 | ...1,443,362 |..... XXX......
8999999. TOtAl = PrEfEITEA SOCKS. ... vttt sttt s bbbttt sttt ensennsns | annias 31,400,003 ... XXXeoiooins | o 30,307,890 | ......... 30,669,821 | ...... (361,931) | vovvvivririennd0 | [ (361,931 | .ooovevverenn0 |10, 30,307,890 | v [ 1,092,113 |..... 1,092,113 | ..1,443,362 |..... XXX......
Common Stocks - Industrial and Miscell
064058 10 0 [BANK OF NEW YORK COINC......cc.ccorsvirerinrianrens | .o | 03/17/2010. | FRACTIONAL SHARES SOLD....... | coevrrerereree0.020 | v [Vl XXX.. L 1 0 0 ... 0 0 oo | e |0 | oM i) | o0 | XXX,
9099999. Total - Common Stocks - Industrial and Miscellangous...........couvviriiins orveiiniies e . 0 ] XXX L 1 0 0].. 0 0 [0 | i [0 | () (D 0 XXX..oe
9799997. Total - COMMON STOCKS = PAME 4..........vooveieieeieieice ettt etetesiess et sssess s ettt ss et este bt essessesnsnes . 0 [.... XXX......... LI 1 0 0]... 0 0 o0 | e L0 D [ e () [0 | XXX......
9799998 Total - Common Stocks - Summary Item from Part 5 A2 | XXX (U 0 0 0]... 0 0 L0 XXX......
9799999. Total - Common Stocks. e A2 . LI 1 0 0... 0 0. LA .. . .. . O XXX
9899999. Total - Preferred and Common Stocks Lt eebeh et | s 31,400,015 |......... 2. S 30,307,891 | ......... 30,669,822 | ...... (361,931) | covverrrrinnnad (V) I [V (361,931) [ covvvvvnriiinas [\ 30,307,891 | .o 0| 1,092,124 |..... 1,092,124 | ..1,443,362 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks e ettt | e 713,964,564 | ......... XXX [ o 723,705,881 | ....... 622,556,590 | ...... 379,616 | ........ 538,664 | ....cccconrnnnnd (U 918,280 |....ccocvvrnen. (V) 717,092,076 |........ (1,392) | ...(3,126,119)| ...(3,127,511) | 27,454,712 | ..... XXX......

9'v1L3




Annual Statement for the year 2010 of the

Metropolitan Property and Casualty Insurance Company

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

Sl

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 20 21
F 12 13 14 15
0 Par Value Current Interest
r (Bonds) Book/ Year's Foreign and Paid for
e or Adjusted Unrealized Current Other Than Total Exchange Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Gain Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. (Loss) on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) Disposal Year Dividends
Bonds - All Other Government
445545 AD 8|REPUBLIC OF HUNGARY 6.25% 1/29/2020......... |Fl 01/26/2010 | CITICORP SECURITIES INC..... I 07/21/2010 | UBS SECURITIES INC.......cccco.ne 51 .0 [, 51
1099999. Total - Bonds - All Other GOVEMMENL...........iuuiiiiiiiiiiieiiiiiisissiiisiiiins | niiessi st 51 .0 . 51
Bonds - U.S. Special R and Special A t
54810C A8 3|LOWER COLORADO RIVER AUTHORITY/TX...... ...| 01/04/2010 | EXCHANGES (UNLIKE)... 01/19/2010 | Called.. . . . 286 .0 . 286 342 262
54810C B8 2|LOWER COLORADO RIVER AUTHORITY TX...... ... | 01/04/2010 | EXCHANGES (UNLIKE)............. | 01/19/2010 | Called.. . ..35,000 ...35,001 | ... ..35,350 | .. ..35,350 259 .0 259 . 373 286
576018 AM 7| MASSACHUSETTS TURNPIKE AUTHORITY....... ... | 04/29/2010 | SIEBERT BRANDFOROD............. 06/28/2010 | Called..........oeverrrrerrrrirerinirnnes 10,000,000 10,005,000 | ....... 10,000,000 | ......... 10,000,000 | ...vvruvernrennd 0 | e (5,000) | veooerrrernenne (V1N I (5,000) | cvooerereerns0 | i 0 | oo [0 | 245,833 |...170,833
MICHIGAN HIGHER EDUCATION STUDENT
594520 HH LOAN A 08/23/2010 | BARCLAYS BANK OF N Y......... 1212972010 | Called........cvvreerereerrcrirerineenns | e 500,000 | .....c...... 500,550 | ..cvoreees 500,000 | ..cooerernes 500,000 | ..overcrrennnnd 0 (550) .0 (550) | evererrreen0 | e (0 TUPPORRRORRPOON | N ISVUURPOPRPRROON | I OO 15,600 | ...... 6,450
NEW YORK CITY NY MUNICIPAL WATER
64970K VC FINANCE 06/23/2010 | RBC DOMINION SECURITIES... | 12/16/2010 | BARCLAYS BANK OF N Y......... 10,000,000 10,252,100 | ......... 9,975,000 | ......... 10,192,218 | .ovvovvinnnenad 0] (59,882) | ..ovvririrninns (V)] I (59,882) | ..ovvervenn0 | v 0]..(217,218) | ......(217,218) | ..... 264,792 |..... 18,507
3199999. Total - Bonds - U.S. Special Revenue and Special A 1O OO OO OO OO OO OO TP PP OO RO UOPPTRTPPPOON 20,570,000 20,827,805 | ....... 20,545,700 | ......... 20,762,918 | oo 0] e (64,887) [ ........ O (64,887) | .ovvvneenn0 | e, 0 ]....(217,218) | ......(217,218) | ..... 526,940 |...196,338
Bonds - Industrial and Miscell
BROCADE COMMUNICATIONS 6.625%
111621 81/15/2018 01/13/2010 [ MORGAN J P SEC INC.............. 04/09/2010 |MORGAN J P SEC INC.....coovver | wvrrrrnns 500,000 | ............ 496,195 | ..oovrnne 507,500 | ..ooevenenen 496,277 82 | veviieeend0 [ iienn82 | 0 | 0| . 1,223 | 11,223 | e 7,729 | e 0
13973X 7 | CARAT 2007-1 A4A . ...| 07/22/2010 | FIRST UNION SECURITIES INC| 11/22/2010 | VARIOUS 6,491,270 | ........ 6,625,153 6,555,584 6,534,337 | o0 | (90,816) | ..ocvvvvvrerrnc0 | eirirerrnc(90,816) | e | cviiiennl0 | 21,247 | 021,247 | 94,610 |..... 10,840
14041N 3| COMET 2006-A6 AB.........ccoorermrererrerirneererirneinns ...| 07/21/2010 | BANK OF AMERICA.............c..... 11/15/2010 | BANK OF AMERICA. ......9,600,000 | ......... 9,919,125 | .........9,782,625 9,781,313 | o0 [ (137,812) | covvvrrveereeee0 [ (137,812) | a0 | 0 | 1,312 | 1,312 | 173,840 | ..... 15,547
14041N 6 | COMET 2009-A2 A2.... 07/23/2010 | VARIOUS.. 11/15/2010 | BANK OF AMERICA 16,520,000 16,884,584 | ....... 16,758,120 16,757,734 | cocvvvvrivrennl0 | (126,850) | v.vvvvvrvrrenc0 | erren(126,850) | oo | v | 386 | 386 | 180,619 |..... 17,931
161444 8| CMAOT 2006-B A4.. 07/22/2010 | VARIOUS.. 10/15/2010 | MBS PAYDOWN 16,069,206 16,212,201 | ....... 16,069,206 16,069,206 | .....c.cocoeeren0 | e (142,995) | ovvvvvverirecn0 [ reinnn(142,995) | o0 | 0 [0 | 0 [ e 189,567 |..... 27,371
GOLDMAN, SACHS & CO.
23918K 8 | DAVITA INC 01/28/2010 | (DOMESTIC) 10/20/2010 | VARIOUS.........ccoovvervrvvvrrvervenns | 001,000,000 | oo 1,005,000 .1,005,143 1,005,143 143 | e [ 143 |0 | 0 [0 | 0 [ 67,233 |..... 25,212
38869P 6 | GRAPHIC PACKAGING INTL 9.5% 8/15/1 01/14/2010 | MORGAN STANLEY & CO. INC. | 09/29/2010 [ VARIOUS..........cccccoomuvrmerrerirnenns | w00 1,000,000 | ... 1,030,000 .1,016,988 1,016,988 | ooovvvvreeen0 | (13,012) | weovvvvrrrennn0 | e (13,012) | 0 | i | 0 [ 0 | 104,614 |..... 40,903
FIRST BOSTON
868536 SUPERVALU INC 8% 5/1/2016 01/13/2010 | CORPORATION 07/08/2010 [ VARIOUS..........oocvevvrmerrererneens | 101,000,000 | ... 1,015,625 ....995,000 .1,014,838 .0 (787) | vovvveerrerne0 | cvereeeee(78T) | ciiiiiinl0 | 0 [ (19,838) | .......(19,838) | ... 55,222 |..... 16,556
909279 UNITED AIRLINES INC 9.875% 8/1/2013.. 01/12/2010 |MORGAN J P SECINC.............. 02/04/2010 | CITICORP SECURITIES INC..... 10000:200,000 | oo 203,000 | ...........201,100 | .. ....202,944 (56) | covvvveriencnd0 | iviiiiiienad(56) | v | iiiienn0 | (1,843) | (1,843) | e 1,317 | 0
3899999. Total - Bonds - Industrial and Miscellaneous 52,380,476 53,390,883 | ....... 52,891,266 | ......... 52,878,780 | ..cccooovennn0 | (512,103) | oo [oennn(512,103) | i | 0 | 1 12,487 ] 12,487 874,751 |...154,360
8399998. Total - Bonds 73,950,476 75,217,288 | ....... 74,424,466 74,640,349 | .0 | (576,939) | ... ..1,432,420 |...350,698
Common Stocks - Industrial and Miscellaneous
25212W 10 0 | DEX ONE CORP.....ovviriiinissinseisssnssssssenssneeens | ‘ 03/01/2010 [ NOT AVAILABLE.........ccccovvvnenes 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 0
9799998. Total - Common Stocks. 0
9899999. Total - Preferred and Common Stocks 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c.cuiuieiiiiiiiiiniiiies ettt enssiess s esessessenssstesssssensesassessesessssensensensssnssensensesenenienss | coneee (0,211,288 | 1 . T4,424,478 | ........ 74,640,349 | ..coovvvvenn0 | (576,939)| ... ..1,432,420 |...350,698




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
32000 10 3|ECONOMY FIRE & CASUALTY CO.....ccocvvvmrrrirreriniririninns 22926 2ciB1 NOLn | 0 [ 350,352,345 | ............. 600,000.000
59188# 10 6|METROPOLITAN DIRECT PROPERTY & CAS INS CO...... 25321 2ciB1 NOLeeee | e [ s 28,032,100 .1,000.000
59180* 10 8 |METROPOLITAN CASUALTY INS CO ...cocoovvinrrirniiciienes [ i 40169............ 2ciB1 NOLn | 0 [ 46,507,871 | .oovverins 1,000.000
59200* 10 4 |METROPOLITAN GENERAL INSURANCE CO........ccccoonnue 39950 2ciB1 ..NO 30,767,769 .1,000.000
59214# 10 4 |METROPOLITAN GROUP PROPERTY & CAS INS CO...... 34339....cccunns 2ciB1 ..NO ....308,041,777
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET...........c.oiiiriinisceieiisiseisssssissesssenssssenssssnsenssseessssssessssssenss | sessrssssssessessessssnsessessed | sensessessences 763,701,862
Common Stocks - Other Affiliates
590894 10 6|MET P&C MANAGING GEN AGENCY... WNOLei | 0 [, 1,000 .1,000.000
591990 10 6 |METROPOLITION LLOYDS INC COM... ..NO 1,000 .1,000.000
591554 10 5|METLIFE AUTO & HOME INS AGY INC. WNOL e |0 [ 1,414,146 | .o, 5,000.000
1799999. Total - Common Stocks - Other Affiliates. 1,416,146
1899999. TOtal = COMMON SHOCKS. ... eoieeaitesissres s bbbt | enbesnsssnns st ....765,118,008
1999999. Total - Preferred and COMMON STOCK...........ccriiiieieiiieeieeteeee ettt es st s et sss e s s sssssn st tesennsasnsnnaes | envesesessnsenssinesesensesesnd | everiesesinans 765,118,008
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,701,744,253.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DA - PART 1
TMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVES
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest

NONE




Annual Statement for the year 2010 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

813

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization) Hedged Potential Reference and at

Description Generation Identifier | of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)
Swaps - Hedging Effective - Foreign Exchang
Currency swap - Rec fixed USD Pending Settlement Johnson 5.4700%
[Pay fixed EUR] Matthey plc N/A......... Currency.... | Deutsche Bank, AG|.02/24/2010.01/31/2021] - ..ovovvvvaer | enns 6,785,000 |[4.6600%] - - EERTTRTTRTRTN [PPSR 4 o [c P T IR 227,429 | - i | e IT192 | = i |0 | 107,779 | oo 99.06/97.58....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange . OO PO OO SO O OO TS PO PP PO PP PPOPPOPRPPROON (U I {1 I 0 | oo 77,192 [ XXX e 227,429 | o0 | i 77,192 | 0 |0 [ 107,779
0909999. Total-Swaps-Hedging Effective .. et eteeeeeieeseeeeeeieeieseEane | feeeseesesieseseeiessesieseiesieserieiisiessesesisiesiesesiesesesiesimtantetssistines 0. 0 0 | e 77,192 [ XXX .o 227,429 | .o [ e 77192 [0 [0 s 107,779
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 | 17248RAJ5 CINGULAR 0.0000
[PAY 0.5200] WIRELESS LLC D1 Credit......... Citibank, NA.......... .10/31/2008(.12/20/2015 - .ooovvvrers | o 4,000,000 |[0.5200] - - (21,089) | ..ouvvnrennee (54,152) | .ovvee | cereens (54,152) | ......... (25,688) | = oovvrrriins - . 0] - 1FE.. 001,
Credit Default Swap - Rec 0.0000 | B0Z1YK5 PETROLEOS Credit Suisse, 0.0000
[PAY 1.0000] MEXICANOS D1 Credit......... International .03/16/2010[.03/20/2013 - ...oovvvrverers | o 2,100,000 |[1.0000] SRR (12,364) | ......... (16,858) | ..oovvvrrrrrirees (LS O I 195 | oo 12,559 | - s - . 0] - 2FE.. 007,
Credit Default Swap - Rec 0.0000 0.0000
[PAY 1.0000] MBNA CAPITAL B FRN 2/1/2027... Credit......... | Barclays Bank, PLC|.03/31/2010].06/20/2015] - ....c.ccccooer | ee. 2,200,000 |[1.0000] - . ..(16,745) | . 0] -
0929999. Total-Swaps-Hedging Other-Credit Default e .. e et eeieeeeeteeseeieeetesiesietetietent et et et et er ettt en ettt n et enes (54,691 [ oo 2574 | XXX o2 574 | 021426 | 0 | 0 | 0 [ 0 [ XXX s [ XXX.......
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD B0ZL450 BANQUE CENT DE 5.5600%
[Pay fixed EUR] TUNISIE Do Currency.... | Citibank, NA.......... .06/09/2005(.06/22/2020| - .....ovvvve. | oo 3,660,000 | [4.5000%) e N 44,308 | oo [ ATRT-X ) I (210,151) | ......... 99,882 | ........ 279,599 | = ovveeeveres | oo (o — 56,352 | covorrvverrerene (72—
Currency swap - Rec fixed USD B4532F0 CAMPOFRIO FOOD SA 8.3190%
[Pay fixed EUR] 8.25% 10/31/2016 D1 Currency.... | Citibank, NA.......... .10/30/2009(.10/31/2013 - eoovvvvcrrs | o 1,479,300 |[8.2500%) © LRI ISR 12,101 | oo 168,896 | ..ccc. | covrs 168,896 | .......... 35179 | oo 93,200 | = ooevvreeies | e (V1 IO 12,455 | oo 002....ccorrene
Currency swap - Rec fixed USD | B3YQ8Y4 SMURFIT KAPPA 7.75% JP Morgan Chase 7.8475%
[Pay fixed EUR] 11/15/2019 D1 Currency.... | Bank, N.A. .11/16/2009.11/15/2014] - oo | 1,497,500 |[7.7500%] LT LR [P 17,785 | oo 193,369 | .ooer | corenns 193,369 | ..oocveeas 52,018 | .ot 93,200 | - i [ (V) [ 14,742 | oo 002....coomnrnns
0939999. Total-Swaps-Hedging Other-Foreign Exchange: . . ettt ettt es eeeteaet ettt ettt ettt et et et ettt e et e e n et e et et en et anereeen (L] [ (L 74193 | oo 152,115 | XXX | ........ 152,115 | ........ 187,079 | ........ 465,999 | ......cocoo.. [0 [ [ 0. 83,549 |........ XXXooovoon | v XXX.......
0969999. Total-Swaps-Hedging Other..... .. .. ettt eteeeeeeseeieeereeiesie  eeeeeiersesessesesiesesesiesesieserseiesieresiesisiesessesiciesesiesissesesiesissisis 0
1169999. Total-Swaps-Credit Default .. .. ettt etariatiee  oeieeieeieseseesessesiesoeieesessesoesistitsesietattattetetistattant et et st ententetetantees 0 ..
1179999. Total-Swaps-Foreign Exchange . OO PO OO OO PO PO PP PO PO PO PP PP PP PRPPPPPOO 0 [0 [ 74193 | e 229,307 | XXX .coveues 379,544 | ... 187,079 | ....... 543,191 | 0 |0 [ 191,328
1209999, TOBI-SWADS. 111 rtteeers e st sees st eee s8££k 8888 £EE £ £ L848R L8 £EE £ £LE A8 LR £EEE R 11 4EEE LSRR LA LR LR 0 231,880 [ XXX| ..o 382,118 | ........ 208,505 | ........ 543,191 | 0 |0 [ 191,328
1399999, TOtAl-HEAGING EffECHIVE. ... ..tttk o848 048888881kt 0 L T7,192 [ XXX ... 227,429 | ..o, 0] e 77,192 .0 ... L0 107,779
1409999, TOtAI-HEAGING OtNET. ...ttt s8££ 80 E £ 4£EE L EE £ E LRt 0 e 9,611 [ 19,501 | s 154,688 | XXX | ..ot 154,688 | ........ 208,505 | ........ 465,999 | oo [0 (V) [ 83,549
1449999, TOTAL ..ottt E L1444 4EE 8444 L 8 £LEE 1L L1011 LeLEteEE Lo E L4144 b bbbttt 0] 9611 |1 19501 | e, 231,880 | XXX] ........ 382,118 | ........ 208,505 | ........ 543,191 | v (O 0] e 191,328

(a) ‘ Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 Hedges the credit risk of assets

002 Hedges the currency risk of foreign assets
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or {Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in |(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier |  of Risk Counterparty Date Expiration Date or Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B./A.C.V. Accretion | Recognized Item Deferred  [Termination (a)
Swaps - Hedging Other - Credit Default
Credit Default Swap -Rec | PEMEX PROJECT Credit Suisse, 0.0000
0.0000 [PAY 3.0000] FUNDING MASTER D1 Credit......... International .11/04/2008|.12/20/2013|.03/10/2010{ Sale........... | cooverrerereenad 0 1...2,000,000 [[3.0000] | = v | = e | e (146,490)| ........ (11,500) | = oo [ | s 131,618 | = v | = e | e (146,490) | = oo | = e 001
Credit Default Swap - Rec | PEMEX PROJECT Credit Suisse, 0.0000
0.0000 [PAY 2.9000] FUNDING MASTER D1..... Credit......... International .05/05/2009|.06/20/2014/.03/10/2010[ Sale.......ccc. | coovvvirenniead 0 ]...1,400,000 [[2.9000] [ - v | = i | e (105,583) | .ovoovrero(7,782) | = i i | s 91,690 | i [ (105,583) | -
0929999. Total-Swaps-Hedging Other-Credit Default .0 0 (252,073) | .00 (19,282) | oo 0 [ XXX 223,307 (O PO |} (252,073)
0969999, Total-SWaPS-HEAGING OET.........ieiiieiiiiit itk 6L .0 0 (252,073) | ........(19,282) | o0 [ XXX e 223,307 0 0 | (252,073)] ...
1169999, TOtal-SWAPS-CrEit DEFAUIL. ... ... veuieeiesere etttk 8 01 ek .0 0. (252,073) | ..o (19,282) | o0 [ XXX v 223,307 (O OO |} (252,073)] ...
1209999, TOAI-SWAPS. .....eeiesiteit stttk b0+ S0bbeeEE o0t f kL .0 0 (252,073) | .00 (19,282) | o0 [ XXX e 223,307 0 [0 | s (252,073)
1409999, TOtAI-HEAGING OfNET. ... ettt EE1 S SEEfEE LR E L8R LRt .0 0 (252,073) [ ..o (19,282) | o0 [ XXX i 223,307 0 [ i | (252,073)
1449999, TOT AL ..ttt 8 4L 48111841 1£E 4LE84EE LoD E 1L E L4841 .0 0 (252,073) | ..0.....(19,282) | coovvvrciccr0 [ XXX e 223,307 00 | s (252,073)
(a) | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period ‘
| 001 | Hedges the credit risk of assets.
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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

E20, E21
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Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

SCHEDULE DB - PART D

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y orN) (Y orN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation

Barclays Bank, PLC.......c.ccccueurineinerinerineinenienes 0 [ 56,531 (V1 I 56,531 56,531 | oo 0 56,531

Citbank, NA.......ooeiverieriisee e 0 | e 168,896 | ..ovverricrierirerrenrne(264,302) | o0 [ s 168,896 (264,302) 0

Credit Suisse, International 0 195 [ o0 | e 198 | 195 | 0 195

Deutsche Bank, AG O | e 77,192 0 227,429 | oo 0 227,429

JP Morgan Chase Bank, N.A............ 0 0 193,369 | 1o (O 193,369

0299999. Total NAIC 1 Designation 0 | s 496,182 (264,302)| ... 646,420 (264,302) | oo 477,523 122,521
0899999, TOAIS. ... s 0] i 496,182 (264,302)| ... 646,420 (264,302) | oo 477,523 122,521
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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 AMETICa........c..ovvrurierree e Dallas, Texas................... 0.000 0 [ 0 ..329,633 | XXX
Bank One.......ccoevvuevieeieieiesssee e Columbus, Ohio 0.000 0 ... 0 ....2,004,113 | XXX
CHIDANK. .o NEW YOrK, NEW YOrK........cucvuurireeimrireeineriseriesiesessenssssssessenenns | aeeseeenns 0.000 (VN IO 0 (108,034,662) | XXX
First National...........cccooeevieirininiseans ANCNOTage, Alaska..........c..evurieriieieieeeieee e 0.000 0 ... {11 [P 10,000 | XXX
First Union....c.ccoevceeeeeeecee s Philadelphia, Pennsylvania..............ccccooeereeenienenieeieereresenens 0.000 0 ... 0 ....5,797,008 | XXX
JP MOrgan Chase.........uuurerriririiieeiieeesieiesies s NEW YOrK, NEW YOTK.......cooiveiiciiieeeceieieeee et | cveveeaenas 0.000 0. 0 (11,210,709) | XXX
Northern Trust Bank Chicago, MlN0IS.........cevrerrerrreeeieiriieieeeiesse e | reereeens 0.000 0 .. 0 .10,616,569 | XXX
0199999. Total - Open DEPOSIOMES. ......rvveuriersriesarees s XXX [ XXX 0. 0 (100,488,048) | XXX..
0399999. Total Cash ON DEPOSIE.....ve.ureruressirrsirsserseresseessasssers st XXX e XXX [V 0 (100,488,048) | XXX..
0499999. Cash in COMPANY'S OffICE. ... uuruuiuuersireireieste et | XXX | e XX e | e e XK X [ D0, TR 10,320 | XXX..
0599999. Total Cash XXX... (V] 0 (100,477,728) | XXX..

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

1. January. (100,527,252) | 4. April (100,862,194) | 7. July. (104,543,589) | 10. October (106,882,489)
2. February. (97,608,829) | 5. May. (106,930,268) | 8. August. (108,266,058) | 11. November. (96,555,240)
3. March, (91,927,065) | 6. June (105,119,667) | 9. September. (103,697,661) | 12. December. (100,488,048)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

9¢4

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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
1o AIBDAMAL e dAL i | bbb | cees 0 0 0 0
2. AIASKAL e K | i | s | i 0 0 0 0
30 ANZONA. e B | s | et | s 0 0 0 0
4. Arkansas.........ccccvcevvvererennee AR | oo Biie. [AR VSD BY INS CODE SECTION 23-63-208..........cuvvmveriiererieineieeienieesenienessineens | veves 0 0 70,753
5. CalifOrNIA. vl OA | s || eres 0 0 0 0
6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0 0
7. Connecticut CT [ s | s | s 0 0 0 0
8. Delaware.........cccoeernerrnrrnencenn.DE | .i.Bocc. [ DE RSD FOR WC TITLE 18 CH 5 SECT 513....ccvuviicerriseierireriseesssisessseniennes. | cenne 0 0 98,763 | oo 106,906
9. District of COUMDIA........crvrerersDC [ s | oo | s 0 0 0 0
10.  Florida e et | s 0 0 0 0
L PR 7Yoo OO GA|... B.... | GARSD SE€CHON 33-3-9.....cuiiuiiuiiniiieireineiiesise st issssenes | oeees 0 0 295,888 | ...oovviiiinnns 334,740
12, Hawaii cevtrneenene | bR | eres 0 0 0 0
13.  Idaho. ID [ vt [ ettt | cenae 0 0 0 0
14.  llingis........... IL | ot | e | s 0 0 0 0
15, INGIANA....cooveicceeendIN | it | st | s 0 0 0 0
16, TOWAL e /A Lt | st | s 0 0 0 0
17, KANSES.c.verieciicieinerierieenn K it | bbb | e 0 0 0 0
18, Kentucky......oooeveevievereiernciniinnnns KY [ corirrrie [ e | benes 0 0 0 0
19.  Louisiana LA | s | et | s 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
210 MaYIANG. ... dMD [ i | bttt ettt entenas | eeen 0 0 0 0
22.  Massachusetts...........cccocceeeee. MA | LB [IMARSD CH 175 SECTION 151, ssiesiens | s 0 0 643,235 | .o 727,695
23, Michigan........ccccoeueneernerineennenins M| e | ettt | e 0 0 0 0
24, Minnesota........ccccovuvviniiriiniinns MIN | s [ s | e 0 0 0 0
25.  Mississippi . [ 3 S TP SO 0 0 0 0
26, MISSOU...cvvvveerrrirererinrirereee MO s | e | bees 0 0 0 0
27, MONEANA. ..o T s | s | s 0 0 0 0
28, NEBIaska........oovveerninrereeeeed NE [ | oo | s 0 0 0 0
29, NEVA......cveerecerenieinereenedNV i e | i 0 0 0 0
30, NeW HamPShIre.......oueverererereed NH | s | oo | beees 0 0 0 0
31, New Jersey. SN | e | ettt ennenne | enea 0 0 0 0
32.  New Mexico........c.cccooevrevereeee . NM | .....B.... | NM RSD NMSA 1978 59A 5-18 & 59A-5-19......cocvvicririiieieeeeeieeeeeesssenseeieseneninns | evae 0 0 395,050 | oo 427,624
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34, North Carolina..........ccccccceeeeee.NC | 1..e..B.c. | NC RSD Statute 58-5-10.........ccuuuivirrirririiiiiiiieniiesissssiieesisessesssssssssssseenins | coves 0 0 325,305 | ........... 352,937
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36, N0 OH s | e | s 0 0 0 0
37, OKIANOMA. ... DK s | s | s 0 0 0 0
38, OrEGON...cieiirerrieeneen sl OR s | oo | e 0 0 0 0
39, PeNNSYIVANIA. ... PA s | ottt nnenne | eeen 0 0 0 0
40.  Rhode Island.. 2,555,109 | .....cccooevnneae 2,763,307 0 0
A1, SOUtN CarOliNG. ... SC | s | e | s 0 0 0 0
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
A4, TEXAS...cerereeerernriersnireeerinninenins LK | et | oottt | s 0 0 0 0
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
A7 VIEGINIA. oo VA i | ottt snenne | eeen 0 0 0 0
48, WASKINGLON. ...t WA | e ottt nnenns | eeen 0 0 0 0
49, WESEVIFGINIA. ..ot WV i | oottt enne | eeen 0 0 0 0
50, WISCONSIN.....vrverecerereeremnreeed W s | e | nes 0 0 0 0
510 WYOMING.coueeieierriierreerereeeee d WY i | oottt | cees 0 0 0 0
52, AMENICAN SAMOA.......ocvrerirererendAS | s | et | s 0 0 0 0
53, GUAM...ciirvceiernreinenienreerer sl OU [ i [ | e 0 0 0 0
54. PR it | et | enen 0 0 0 0
55.  US Virgin Islands............c.ccccoouuu. VI cririeiine | oot | eres 0 0 0 0
56.  Northern Mariana Islands VP | e | ot | eree 0 0 0 0
57.  Canada.......ccomrerneieierninnins CN|.. e bbb nnenaens | benee 0 0 0 0
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 2,555,109 | ....coovovnrennn 2,763,307 |..covrvrirrrnns 1,828,994 |....ccccovvrne. 2,024,332
DETAILS OF WRITE-INS

BBOT. ittt | cerreinnes | e | cenas 0 0 0 0
BB02. et sssnnin | e | eebi e | ceies 0 0 0 0
BB03. ittt | e | e bbbt | cenas 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | i XXX ot senens | s 0 0 0 0
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	SI11 - Sch. DA-Verification
	SI12 - Sch. DB-Pt. A-Verification
	SI12 - Sch. DB-Pt. B-Verification
	SI13, SI14 - Sch. DB-Pt. C-Sn. 1
	SI13, SI14 - Sch. DB-Pt. C-Sn. 2
	SI15 - Sch. DB-Verification
	SI16 - Sch. E-Verification
	E01 - Sch. A-Pt. 1
	E02 - Sch. A-Pt. 2
	E03, E04, E05, E06 - Sch. A-Pt. 3
	E03, E04, E05, E06 - Sch. B-Pt. 1
	E03, E04, E05, E06 - Sch. B-Pt. 2
	E03, E04, E05, E06 - Sch. B-Pt. 3
	E07 - Sch. BA-Pt. 1
	E08 - Sch. BA-Pt. 2
	E09 - Sch. BA-Pt. 3
	E10 - Sch. D-Pt. 1
	E10.1 - Sch. D-Pt. 1
	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E10.5 - Sch. D-Pt. 1
	E10.6 - Sch. D-Pt. 1
	E10.7 - Sch. D-Pt. 1
	E10.8 - Sch. D-Pt. 1
	E10.9 - Sch. D-Pt. 1
	E10.10 - Sch. D-Pt. 1
	E10.11 - Sch. D-Pt. 1
	E10.12 - Sch. D-Pt. 1
	E10.13 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E14.6 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18 - Sch. DB-Pt. A-Sn. 1
	E18 - Sch. DB-Pt. A-Sn 1-Footnote
	E19 - Sch. DB-Pt. A-Sn. 2
	E19 - Sch. DB-Pt. A-Sn 2-Footnote
	E20, E21 - Sch. DB-Pt. B-Sn. 1
	E20, E21 - Sch. DB-Pt. B-Sn 1-Footnote
	E20, E21 - Sch. DB-Pt. B-Sn 1B-Broker List
	E20, E21 - Sch. DB-Pt. B-Sn. 2
	E20, E21 - Sch. DB-Pt. B-Sn 2-Footnote
	E20, E21 - Sch. DB-Pt. B-Sn 2B-Broker List
	E22 - Sch. DB-Pt. D
	E23, E24 - Sch. DL-Pt. 1
	E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
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