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Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. trBASUNY SECUMEES. .........vecveceeieiecececee ettt ettt ...125518,679 |............ 7.6 [...125518,679 |..cooiveerveverererenae. ...125518,679 |............ 7.6
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES........ccvvurrerrerererieeeseneensessesesssseessesssssssssessns | eevesessessssessssessnnes | sesesensenn 0.0 [ oo [ e | e (V)N I 0.0
1.22 Issued by U.S. government SpoNSOred ageNCIES............covueveveveveeeeeiiiereisesesesieiesnnes | sreeresesieesssessesinns | everesisns 0.0 | oo e | s (0} 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ...... 78,036,514 |............ 47 | ... 78,036,514 | ...cvovvvrererverereen | v 78,036,514 |............ 4.7
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceveveeveerieierieveens | cevne 12,395,162 |............ 08 |.. 12,395,162 | ..covvereverereersien | e 12,395,162 |............ 0.8
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations..............cceveveeveieievceirieiee e essieniens | e 18,343,968 |............ 11 .... 18,343,968 | ....ccoovveverereeeiens | e 18,343,968 |............ 1.1
1.43 Revenue and assessment obligations.............cocoveeieeriicreneieeseeseee e sees | cvenes 53,577,133 |............ 32 ... 53,577,133 | .eeveeveeeeeens | e 53,577,133 |....c....... 3.2
1.44 Industrial development and similar OblIGAtioNS...........c.vvevuririenrrninrsereeseiseseines | cevereeresessensinsnnes | eesneeneenn 0.0 [ [ e | e (0] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed bY GNMAL..........c.ccoeveevecieeeseeee e teesese s sessssessssssneens | coessesesissessesssnss | sresensinend 0.0 | oo e | s (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccooovnininrnrneneeseenes ....180,504,043 | .......... 10.9 | ....180,504,043 | ...ovvvrrerrrrrianes ....180,504,043 | .......... 10.9
1513 Al OtNET ...ttt | eeeneeed 4,458,281 |......... 0.3 | e 4458281 | ..o | v 4458281 | ... 0.3
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC 0F VA.........coovoeeeeenrsiieinns | ceerevesrensnssesens | evesvensenns 0.0 [ oo e | e (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Ling 1.521....... | ccooeveeevniveveines | covieinnnnd 0.0 | oo e | s 0 [ 0.0
1,523 Al ONET ...ttt | esssesssesssenstenstens | seeseneens 0.0 [ oo [ e | e (01 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities).. .1...578,979,399 |.... ....578,979,399 |....
2.2 Unaffiliated non-U.S. securities (including Canada).............coevevecvreerereierseesieseeeesnsnes | cveeee 32,894,269 |...........2.0 | ...... 32,894,269
2.3 Affiliated SECUMEIES........eoveeerierrireircireieieesstseise st seseesssesssesessessssssessesssessessssssssens | esvenessessensnenensnnes | eeseneeensi020 [ rinineinsininsiinnnns
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........c.oriieieirircieeeeese ettt sestesssssaes | reesessessesesssessanes | ceseesnsenn 0.0 [ oo [ e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIIEE. ..ot ssssesssesssenssnnes | cenenesssnsssnsenssnnns | sensnennnsd020) et [ s | e (V18 R 0.0
3.22 UNAfili@ted........covverierieeeerirereeseisssenesenenienienssnsssssssssssssssssssesssenss | sesssesssesesnesnens | oreenerenei0:00 o [ | e, (V10 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated L0 | e [ e | (010 O 0.0
3.32 Unaffiliated........cooeeiieiiieiiiisss et | 20 446,687,022 | ... 27.1 | ...446,687,022 | ....ccocovvrrrrrrriens ....446,687,022 |.......... 271
3.4 Other equity securities:
341 AFFIEEE. .. ..o sssssesssssesssnnes | senssesnesssnsennsnnns | seesnenensd0:0) et [ s | e (010 R 0.0
342 UNAffili@ted..........covvvrirrierieiesessss st ssssssssssssssssssssssesssenssenssas | sesssenssensssnssnssnnns | senseenenss0:0) | inriseinsiinsiiisiins | s | e (010 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, .......cvvecvecieeieciie e sssssssssssssssssssssssssssnnes | sesssenssensssnsssnssnnns | senseesenss0:0) | onrinniisiissisiins | s | e (V10 O 0.0
3.52 UNAffili@ted........ccoverririieiciisessie s estenississsssssssssssssssssssssessenssas | sesesesssesssnsssessnnns | seesnensnsd0:00 | oneineiieieiiins | s | e (V1 O 0.0

© © N o

. Cash, cash equivalents and short-term investments..............cccceuiveirireieiiecceeee s
. Other INVESEA @SSES. ..ottt

. TOtAl INVESIEA BSSELS.......cuvecveieiecce ettt

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural........ccocvevierniinnnns
4.3 Single family residential properties
4.4 Multifamily residential PrOPEIIES.........vu e sseseeesssssss s ssesssnssnesns
4.5 Commercial loans...........c.c....

46

Real estate investments:
5.1 Property 0cCUPIEd DY COMPANY........ovurerirrirrrireieiseeeeeessseseesesseessessessesssesssssssssssessesssseseses

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE). ...

5.3 Property held for sale (including $.........0 property acquired in satisfaction of debt)...

Mezzanine real estate loans

CONTACEIOBNS.......ocoeveteect ettt bbb saes
DBIIVALIVES....v. vttt
RECEIVADIES fOr SECUMHES.........ovveveciieieeieiee ettt

Securities lending (Line 10, Asset Page reinvested collateral)..............coovvevevereereerersreieriieenens

.1,650,482,979

.1,650,482,979

.1,650,482,979
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Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT.........cvruuererirereeireieeseesseseseseesese st st esessssese sttt ss s s E et n bbb en et en
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........couiiurininiesineree et sennes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbt st s b
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt
4. Total gain (10SS) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiiiieiereieiei ettt s bbb s8Rt

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

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

7. Deduct current year's other than temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

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

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuiuiiueiiicieieseie et sttt bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........c.cvuevcveiieiieieisete sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeicieiesc st ss s

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

3.1 Totals, Part 1, COIUMN 12. ...ttt

3.2 T0tals, Part 3, COIUMN 11 ..ottt
4. ACCIUAI OF GISCOUNE......cvuveeereieseessesis s est s8££ R8s
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......covimiririiriiieciieesi st ess s bbb

5.2 Totals, Part 3, ColUmN 8.........c.ovrvvrrierrincrrirerieeriseseiensiesesenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccovvvvereevererreen JR. N - B IRt en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............cciiiriiiiereiceees sttt ettt b bbb a s ettt bt es bbb aese st en b st
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eviiiviieieee ettt et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13. ...ttt

9.2 Totals, Part 3, COIUMN 13.......cooiiieiieriieiresise sttt
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...ttt

10.2  Totals, Part 3, COIUMN 10.......civimirieiririeiresierese s s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-84+9-10)........ccceerrevrreiiericreeseeiesessese s
12, TOMAl VAIUGHON GlIOWEANCE..........ouuvereieeiisceiseii s s s
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictieeieieieesitete sttt ettt s st s e a e s s bbb b e b e s e e b bR s bbb b st b e e s s s et et eb et b et s bae s s s st ensn st
14, Deduct total NONAAMIIE @MOUNES.............eveuuiriiiierieresee et ess s8R
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......oiireieicrieeice ettt st es ettt b ss st s st et b s sassenss st

S102




Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YBAT..........cvu ittt es et ese bbb b s s8R E bbbt en

2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.iuiiririincre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvuririurircriescrsriseeese et sesses 155,000 155,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveievireieicicisie ettt st b a bbbt nae s
3.2 Totals, Part 3, COIUMN 12........coiiiiiiieieccsie ettt st a ettt s s st 0

4. ACCIUAI OF QISCOUNL.......o.oeiictctie ettt b bbbt bbb bbb bbb s s s e s s bbb e b s e b sttt b s e b a e bbb st n b b e s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13... ..ottt ettt (155,000)

5.2 Totals, Part 3, COIUMN O.......ouiviiiieiiecei ettt et b b bbb s bbb s et b st (155,000)
6. Total gain (10sS) 0n disposals, Part 3, COIUMN 19..........c.ouiiiieieieie ettt b bbbt s bbb bbb bbb s sttt b st
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoieiiiiiiiieieicieseis sttt bbbttt bbb s bbb
8. Deduct amortization of premium and AEPIECIAHON. ..........cciviieiiieieiei ettt b bbb bbb s s bbb b bbbttt ann
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 14.........oviieriieceieiieeesieses sttt 0
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ..ottt ettt ettt ettt b s bttt st s s sttt bbb es s s s s snaebnes

10.2 Totals, Part 3, COIUMN T1........ bbb 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccccuuiriuiiiieiiiiieieie ettt sans 0
12, Deduct total NONAAMItEE @MOUNTS............cvuiiii bbb bbb
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........c.ueiuiuiieieiiiie ettt bbbt a st bses e 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 1,441,387,937
2. Cost of bonds and stocks acquired, Part 3, Column 7 561,057,316
3. ACCIUAN OF GISCOUNL.......veeevesseeesaeisesietes st 1,861,306
4. Unrealized valuation increase (decrease):
4.1 Part1, Column12.............. (64,957)
42 Part2, Section 1, Column 15.
4.3 Part 2, Section 2, Column 13. (5,926,003)
44  Part4, Column 11 (8,084,747) (14,075,707)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccocvereierrerireinns 13,067,160
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 447,806,733
7. Deduct amOrtiZation Of PrEIMIUM..........c.eiuiiuiireiieie ittt ss st st s st st s b £t £ £ sesR e s s E s R bR R bR b bbbt 4,236,133
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Partd, COIUMN 15......coouiiieiiieiireeiee ittt 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part 2, Section 2, Column 14. 19,586,006
94 Part4, ColumN 13........rricirireisesesiresesessssesssssesssssessssssseen . 274,670 19,860,676
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).. 1,531,394,470
11.  Deduct total nonadmitted amounts...........c.cccoveeemeeerereereneenennns
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviiireieiciicei ettt sttt b ss sttt et b s et s seenses et 1,531,394,470
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Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coocvvverrees | ovvvrnrnrenenens 125,518,679 | ..oovvvvevrernee 142,979,053 | ....ocvvrevrirne 125,547,710 | oo 125,700,228
Governments (Including all obligations 2. .78,036,514 ...83,991,823 ..73,370,000
guaranteed by governments) 3.
4, TotalS.ooovoiercriiicrsicceiines | v, 203,555,193 | .ooovvvirne, 226,970,876 | ..o, 204,168,459 | ...ccvovveeen. 199,070,228
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeeieeiereeeciicieies | e 12,395,163 | .o, 13,207,567 | ..oovovvnne 12,676,415 [ ..o 11,465,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooovveerereeeciicieies | e 18,343,968 | .....ocvovnne. 19,319,949 | .o 18,938,423 [ .....coeven. 17,185,000
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..ooconevceeireiicssicries | i, 238,539,457 | oo, 255,918,323 | .o, 239,516,727 | oo, 234,297,076
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevveveres | covvreerrieirnnnns 578,481,287 | ..ovevvrrernnnd 623,563,638 | ..ccoverrrnnn 578,282,323 | .ovevvrrernnn 577,367,534
Securities (Unaffiliated) 9. Canada........ccoeemerervneernnens [ e 32,894,266 | .....c.oovvverenn 34,712,934 | oo 32,978,393 | oo 32,561,710
10._Other Countries........ccoovceveee | ovvvvevivcisiinene: 498,114 [ oo 526,130 | covovevsiiien: 494,480 | oo, 500,000
11, Totals. .o | v, 611,873,667 | ..ccoovorreeeee, 658,802,702 | .....cocovneene. 611,755,196 | .oocoovovvee. 610,429,244
Parent, Subsidiaries and Affiliates 12, TOtalS. .o | v | e L L
1,084,707,448 .1,174,219,417 1,087,055,220 1,072,446,548
PREFERRED STOCKS 14, United States.......ovverrreerreens [ reerrrirnrcinrrinerennrinsesineees [errneennseecsesnesessenneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......rveerreeeerinrireiiees [ o [ s [ sttt
16. Other Countries........oocnninnee | e [ | s
17, Totals. v [ [0 S [0 0
Parent, Subsidiaries and Affiliates 18, TOtalS.....ovevcceieieeeeiieis [, | eesresreseses s esessesseseesnss | erreseessssseesessssessensesessensenees
19. Total Preferred Stocks....... | ..o, 0 [ (0 0
COMMON STOCKS 20. United States.........comveermreerene | ovvrermrernnnnens 408,247,207 | ooveovverreeenne 408,247,207 | oovvovvvvrrrenenne 388,244,398
Industrial and Miscellaneous (Unaffiliated) 21, Canada........coouevereeveeveerens | e 35,241,015 | oo 35,241,015 | covvvvererernns 28,408,467
22. Other Countries. .....coovverreens | converinseerssreennnees 3,198,800 | .ooovvviinriennnenn: 3,198,800 | .oooovvrrirrienens 3,736,908
23, TotalS.....ovorrsrrrsrrensriissinnns | v 446,687,022 | ..o 446,687,022 | ....cocoonenene. 420,389,773
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | e sssenesnenns | enes s nenes
25, Total Common StockS....uu. | covcvvvevnceceen: 446,687,022 | ..o 446,687,022 | .....cocoonenene. 420,389,773
26. Total StoCKS...oummseesssirnsiss | v 446,687,022 | ..o 446,687,022 | ..o 420,389,773
27. Total Bonds and Stocks.... | ................ 1,531,394,470 | oooorvvrennnee 1,620,906,439 | ...coovvvrernnee 1,507,444,993
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

1.1
1.2
1.3
14
1.5
1.6
1.7

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

Class 1
Class 2

Class 5....
Class6....
TOtAIS .ttt

................. 9,274,413

69,945

2.1

22
23
24
25
26
2.7

All Other Governments
ClASS Tt
ClASS 2.ttt et

Class 4....
ClASS ...ttt
ClASS B......v ettt
TOtAIS. .ttt

................. 6,939,098

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1....
Class 2....
Class 3....
ClASS 4.ttt
ClaSS Bttt s

TOtAIS e

2,739,050

41
4.2
43
44
4.5
46
4.7

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

Class 1
Class 2
Class 3
Class 4....
Class 5....
Class 6
TOtAIS .

1,758,443

9,258,826

4,773,442

2,271,536

11,339,143

18,343,968

5.1

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

.................... 761,836

............... 21,384,772
....768,396

............... 43,375,434
.3,002,948

............... 10,277,347

..529,769 |....

............. 252,988,347

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

............. 234,238,341
4

301,112 |....
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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 Ov:r 20 Tftal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o ssnssnses | avsessinsiins 25,818,728 | ............. 152,093,630 | ............. 208,790,860 | ...cccoovvrrrrnnen 986,163 | ...cvvvvnn. 100,098,091 |............. 487,787,472 [ 441 [ 560,458,335 | ...coovverrrrerirerinnn 46.2 .o 460,831,102 | ...cccoouvnes 26,956,369
B.2 ClaSS 2u..cuevreerireireiieiiesiiee ettt sttt sttt snsenns | erssesssssienens 4,379,263 | cooovvernn. 49,300,484 | ............... 81,564,417 | oo 997,951 | v 804,956 | ............. 137,047,071 | oo 124 |, 128,299,730 | .ovevvrerrrriireiis 10.6 | oo 117,313,562 | ..ovenne 19,733,508
8.3 ClasS 3.ttt | ettt | eebieeeeneieneas 4595456 | ..ooeeneieeiieieeeieniens | e | s | e 4,595,456 | ....ooorrerrriiriins 04 | s 5,104,539 | oo 04 | s 4,595,456 | ..o

Totals... ...30,197,991 .205,989,570 | .... .290,355,277 .100,903,047 | ....

Hybrid Securities
T ClASS Tttt sse s bessesessssssessssns | ctessesesessssssssessssessessnsens | sessesisssssesssessessessssssens | sresesssssssesesssssessssssessess | sessessessesiesessesssssssessessnes | sersessessssssesesensessesensenes
T2 ClaSS 2.t sesse s sessessesssssessnsns | cvessesissesssssssssssssssessnsens | sessesisssssesssessesssssssssens | seesessssssssesesssssessssssessess | sessestesesissessessssesssssesnes | serseseessssssesesensesesensenes

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1....
ClASS 2.ttt bbb nn

ClASS 4.ttt
ClASS 5.ttt sttt
ClASS Bttt sttt
TOtAIS. ..o




Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year

9.1 ClASS .ottt () I 30,785,690 | ............. 238,762,802 | ............. 392,814,043 | ............... 23,283,139 | ............. 273,121,145 | .............958,766,819 | ...covrreeriiereeennB6.7 [ et XXX [ e e XK e | 930,991,699 | ............... 27,775,119
9.2 ClASS 2..u.veiveeeieie sttt [(6) I— 4,379,263 | ...ocverene. 50,068,880 | ............... 84,567,365 | ...ccoevrennen 1,527,720 [ oo, 804,956 | ........... 141,348,184 | ..ccoovvviriiieeennnn 128 [ b XXX [k XXX [ e 121,614,674 | oo 19,733,508
9.3 Class 3.... 4,595,456
9.4 ClASS 4....ooveeeieiesesse ettt
9.5 ClaSS 5.ttt
9.6 Class 6

9.7 Totals....ccoeverererrerrnnns
9.8 Line 9.7 as a % of Col. 6

10. Total Bonds Prior Year
101 ClaSS .ottt saensens | srenssessanenes 97,749,932 | ............. 282,910,644 |............. 363,580,320 | ............... 25,725,455 | ............. 295,273,867 |.............. D 0.0 U D D 0.0 S I 1,065,240,218 | .ooocvverrrrrrerns 8. 1,048,487,658

10.2 Class 2.... 4,259,749 | ... ...55,788,628 | .... ...714,907,166 | .... 2,700,053 | .... 1,263,791 | ... XXX.... e XXX.... 138,919,387 126,635,713
10.3 ClaSS ..ottt esas s | eestessees s ses s saenes | evsessesrensaenes 3,121,528 | .o 1,983,011 [ v | e XXX s | e e XXX e | veieieeeenn8,104,539 [ o044 [ 4,105,639
1014 ClaSS 4.ttt sssessssssens | evsesssssssessessssessessssssesas | seveesestessesssessessesssssseses | nereesesresesestes s tesaesnses | eeressessrena st nee
10.5 ClaSS B....vvvvecrciesissteeissis st ssessessssssesssssesssssnss | vsssessssssessesssssssssesssssenss | sosessesessssssssesssssesssessess | sesessesiensnesny 997,908 | ooviiiiieiesseieiesssieis

108 ClaSS B....vuveviveeeicieie sttt sbens | srsenses s s st

L0IS

10.7 TotalS....covvvererrererernens .102,009,681 ..28,425,508 |....
10.8 Line 10.7.@a5@ % Of COL 8. esisiessniens | esrsesessssessssesssesaasd 84 | 282 [ 000366 [ 2.3

11. Total Publicly Traded Bonds
T4 ClaSS 1ottt ssessnes | svsesesesens 29,785,900 | ......c...... 219,813,405 | ............. 385,806,859 | ....ccoenee 23,283,138 930,991,697 | .ooovverererirerennns 842 |......... 1,048,487,658 | ....covvevvererrirerennns 86.4 [ ..ccovrnnes 930,991,697 |...ccoevnee. ) .9 G
11,2 ClASS 2.ttt ettt ssss s bessans | evsessessessaeses 4,379,263 | ...ccouneee. 44,027,971 | oo 70,874,766 | ...ccvvvneee. 1,527,719 121,614,675 | oo 11.0 | oo 126,635,713 | ooveeeereereierenas 104 | .. 121,614,675 | ..o ) .9 S
11,3 ClASS 3.ttt sssssss s s ssessssssnss | esssessessissssssssssssenssssaenes | svsesssssessanses 4,595,456 [ ...cvooveereeeeeeereeresseieens | ceeernereriesseesessssessesnns | serereessiesesssssessessessenenns | cerversessinseens 4,595,456 | ..oovveecrreerin. (0 4,105,639 | covevereeeeeererine (VT I 4,595,456 |.............. ) .9 S
11.4 Class4....

115 ClASS 5o nenssnens [ ceseresisesrssesesssnessenees | serssseesenennssssssssesssens | nenssnnssenssnsssensnnnssees | seenenesineeenen L 20,298 | eevirneeierenneeeinesnnenseens | e 120,283 | i 01 | 3,997,908

11,8 ClaSS B....oovveveeicieiciee ettt nten
11.7 Totals.....ooeveervirerernes
11.8 Line 11.7.@5@ % Of COL B....ovvorvericireirsesesesesiseesesssstssssessessens | sveseeessssessssssssensas .
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cocvercereeeeoes [ covviviiisieisiicienas 3.1
12. Total Privately Placed Bonds
12,1 ClaSS 1ottt ess s ssessnns | sressessssssssensns 999,790 | .oovevrrrrnnes 18,949,395 | ......cocevnee. 7,007,184 | oooeeeeeeererssereiies | ceveveresesienins 818,750 | .cvovvrrene 27,775,119 | o5 | s 16,752,560 | ovooveeerrerererierins 14 [ ) 0.9, CNIN RS 27,775,119

12.2 Class 2.... 6,040,909 | ...
12.3 ClaSS 3.ttt saesentns | ersessesisseste st sesae s senes | erseseesens ettt tenes

124 ClaSS 4.ttt nn
12.5 Class5....
12.6 Class®....

..13,692,599 |.... ...19,733,508 ..12,283,674 | .... XXX.... ceerrenennn 19,733,508

.................... 998,900

12.7 Totals.....ccoeververerernee
12.8 Line 12.7 as a % of Col. 6....
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

(@) Includes $.....47,508,627 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....12,370,603 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.

(¢) IncludesS§.......... 0 current year, $.....3,997,908 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§.....20,723,261; NAIC28§.......... 0; NAIC3§...... 0; NAIC4S..... 0; NAIC5§.......... 0; NAICG6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.

Prior Year

10
7 Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET ODlIGAtIONS......vvveveririsricir st nenes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

9,274,413

9,274,413

0

............................. 0

2.1

22
23
24
25

Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocvevveierecninnnes

............... 6,939,098

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGAtIONS......cevveeeceeireeceeireie et nenes
Residential Mortgage-Backed SecUrities..........ccvvvveverernerreieiiesiseinns
Commercial Mortgage-Backed Securities....

............... 2,739,050

............... 2,739,050

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

ISSUET ODlIGALIONS......ceuveiecieieecie et nees
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

............... 2,271,536

............... 2,271,536

5.1
52
53
54
5.5

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

Issuer Obligations............ccccounne.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS ettt

...32,182,647
..14,195,734

...2,021,978

...8,785,138 | ..

.............. 915,781

157523170 | .

..53,577,129
.180,504,042

...47,250,281
211,310,327
5,047,398

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS......cvvveveririrriir et nenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS 1.ttt

............. 415,323,987
................. 1,147,562
93,542,254
............. 120,136,447

............. 468,529,318
................. 1,291,839
v 145,593,121
............... 82,446,228

38.6 | .o 368,634,110
................. 1,147,562

B8 120,136,447

93,542,254 | ..

............. 630,150,250

............. 697,860,506

575 | 583,460,373

71

72
73
74
75

Hybrid Securities
ISSUET OblIGAtIONS........c.cvvveeiiriiee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGAtIONS........cvieieriereer ettt nes
Residential Mortgage-Backed Securities...........cccovrevereinerveieresiieinns
Commercial Mortgage-Backed Securities...........c.ocvveievvereieiereeisinennns
Other Loan-Backed and Structured Securities. .
TO1AIS vttt
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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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa 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 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtiONS.......coovvureeiiieiiiieeieeiseieeiseissiessesisssssssessssssss | cenveenennnnn30, 164,952 | ... 251,957,987 | ............. 380,060,096 | ............. 15,955,775 | covovvennee 22,433,368 | ............. 705,572,178 | coovvevvvnrinriinneen83.8 | XXX [ e XX K s 658,063,550 | ............. 47,508,626
9.2 Residential Mortgage-Backed Securities..... ..14,195,734 ...9,575,336 | ........... 157,950,479 | .... .181,721,549 ...181,721,550
9.3 Commercial Mortgage-Backed SECUItIES...........cocvvereerresrereereerieies | ceererveereeieerieeeienen0 | e 4,458,281 [ o (01 (018 I 93,542,254 | ....ocuue.. 98,000,535 | covovereereerreereeieneen8.9 [ e XXX e ek XXX [ e 98,000,535
9.4 Other Loan-Backed and Structured SecUrities..........c..cceveveereereereeiees [ oo 0] . 37,010,870 |.............. 83,125,577 | v, 0] e, [V 120,136,447 [ .o 109 [ b XXX e [tk XXX e | 120,136,447 | cooovoean 0
9.5 TOtAIS....cvveivrcictci sttt enssenssns | ensiessienseas 35,164,952 | ............. 293,427,138 | ..ovrrrnen 477,381,407 | ............. 25,531,111 | ..cooovvn 273,926,101 | .......... 1,105,430,709 | ..ovovvvrrvrienennenn100.0 | v e XXX e | e e XXX s | s 1,057,922,082 | ............. 47,508,626
9.6 Line9.5a58 % 0f COL B.....oviiviiisiisiisissisi s ssissssessesnssenss | sonssissssssssssssssesessans 32 | i, 26.5 | oo 432 [, 23 [ 248 | i, 1000 | XXX s | XXX [ XXX [ i, 95.7 | oo 4.3
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........oorvveiecireiieieeeee e | eeienieees 102,009,680 | ............. 253,866,226 | ............. 374,518,624 | ............. 14,975,676 | ....oceenec 22,124,441 |.............. ) 0,9 GNP ) 0.0 G I 767,494,647 | cooovveerirei) 63.3 | .o 737,459,513 | ..coovvenne 30,035,134
10.2 Residential Mortgage-Backed SECUMHES...........cocririnrinriieineineines [ eerreineinenississssieees | e | ceeeeesennees 18,324,291 | ............. 13,449,832 | ........... 180,906,530 |....covvenvee. ) 0,9 CHRINY PR ) 0.0 GRS 212,680,653 | ...covvvvrrrciinene 17.5 [ 212,680,653 | ..ovverrrrrierierineiieeene
10.3 Commercial Mortgage-Backed SECUMtIES...........coccurerrirneirneineineineins [ | e 57,133,830 [ ..veeneneneneineinnees | s | e 93,506,688 |.............. ) 0,9 CHRIIN PR ) 0.0 R IR 150,640,518 | oo 124 [ 150,640,518 [ ....ovvviiirre
10.4 Other Loan-Backed and Structured SECUMHES..........cc.rverremeemeerneeneens [enmiiniiniisiisiisissiinies | convssisneens 30,820,745 | ......ccoce.c. 51,625,483 | ..o | s | s 29,9, SRR [ D0,9,SOTIRITY TN 82,446,228 | .......ccoovivcinnn. 6.8 | i 82,446,228
10.5 TOHAIS....cveurercireeeeeseene et sesnens | reesssinees 102,009,680 | ............. 341,820,801 | ..covvvnnu 444,468,398 | ............. 28,425,508 |........... 296,537,659 |....cocoonne 90,9 CHTRIN IO ). ,9 R IO 1,213,262,046 | ....cccoovvvrnrrnnenn 100.0 | .coveenee 1,183,226,912
10.6 Line 10.5858 % 0f COL 8. ssssssssnssssnses | sosssssssssssssssssssssans 84 | i, 282 | oo 36.6 | oo 23 [ 244 |, XXX e, XXX [ o 1000 [ XXXoririiens | e 97.5
Total Publicly Traded Bonds
11.1 Issuer Obligations 34,165,163 226,967,682 359,360,313 15,955,775 | oo 21,614,618 658,063,551 737,459,513 658,063,551
11.2 Residential Mortgage-Backed SECUMHES...........covuererrereeneeneereereeneeneenns [ o [ v | e 14,195,734 | ..cooeeeee.. 9,575,336 157,950,479 | ..covvvnven. 181,721,549 212,680,653 181,721,549
11.3 Commercial Mortgage-Backed SECUMtIES...........ovvureeriereinrinniineinins [ e | e 4458,281 | oo | et | s 93,542,254 | ............... 98,000,535 150,640,518 R 98,000,535
11.4 Other Loan-Backed and Structured SECUMHES..........c..rveeremeerneirneineins [ | s 37,010,870 120,136,447 9 82,446,228 120,136,447
11,5 TOMAIS ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrirnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds
12.1 1SSUET ODlIGAtiONS.......vevececiriiirireie et sseessesssseseessssensns | esreeensenssseenns 999,790 | .ovvverrenne 24,990,304 | ......cooo.e... 20,699,783 [ ... | v 818,750 | .ovvrrrnnne 47,508,627 B B XXX [
12.2 Residential Mortgage-Backed SECUMHES. ..o [ | creeisieensinsisesssssineeees | sernsensiessesssssseessssssenses | seeisssessnssssssssessessssssess | sessessessessssssssessassensnnes | essnsesssessssssssessessnes 0 O e, 0 [ e XXX [ e
12.3 Commercial Mortgage-Backed SECUMLES. ..o [ e | cenrinsissesssssessssssessnes | seriessesssssssessssssessssssess | sessesssssssssssessssnsssssnees | osessesssnsssssnsssessnssnes 0 O e 0 [ e XXX [ e
12.4 Other Loan-Backed and Structured SECUtIES...........overrureeneenerreriniinees [ | e | seessessisnssssessesssssessenes | seresssssssessessssssesssssesens | sesssessssssssssssssssssnessesees | eosessessssssessesessesssseses 0 O] i 0 e XX [
12.5 TOHAIS ..ot sienes | eereeiieeiseeeineens 999,790 | .o 24,990,304 | ......ccoo.e... 20,699,783 | ..o (1 S 818,750 | oo 47,508,627 B B XXX [ s
12.6 Lin€ 12.585@ % Of COL B.....ouvvuvenreiiciieiieiieeieeiesiesiesiensesssnsenes | vevsesssssnssssssensnns 210 [ s 52.6 | e 436 [ oo, (0 [ 1T | s 100.0 [ XXX e | e XXX i [ e XXX [ e XXX [ e
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9...........ccovernenniineiineiineie | o (O 23 | i 1.9 [, 0.0 [ i, 01 | o 4.3 [ XX | e e XK | XX | XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value December 31 Of PrOF YEA. ...ttt

2. Cost of short-term iNVESIMENTS ACAUINE.........c.ovruririririre sttt

3. ACCIUAL OF QISCOUNL. ..ottt bbbttt

4. Unrealized valuation increase (decrease)

5. Total ain (I0SS) ON QISPOSAIS.......ceuruurerrerrerrerreseereeereereereeseesseeseese s eesesese s e s e st ees s es s ese e s st s s ss s s s s entees

6. Deduct consideration received 0N dISPOSAIS..........cc.rurerrirrerirrirrinrieiessssissis et ess st sessessessssssessessanes

7. Deduct amortization Of PIEMIUM.........c.cvevevirieee ettt sttt s s sa st es et en s sn s

8. Total foreign exchange change in book/adjusted carrying ValUe.............cc.coueueveiriveieiseieee s

9. Deduct current year's other than temporary impairment reCogNIZEd..............cureeenreneireeneernieenereiseeseeseieeseseseeeeeees

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

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcviiiiiiiiiieieeeies et sesessesssssesnassaes

............................................ 94,223,022

............................................ 44,002,652

.................................................. (29,017)

.......................................... 118,755,436

............................................ 94,223,022

............................................ 44,002,652

.................................................. (29,017)

.......................................... 118,755,436

............................................ 19,474,584
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PrIOr YEaI..........c.vriurerenrereireneereeeieeiseisesneiseeeesnees | eeveeesenseseeesseeens 22,337,763 | ..o 22,337,763 | oot

2. Cost of cash equIValENtS ACAUINE...........ccvvrvrveieerieicees ettt sssbes st s s sessssesssessenenns | sessesssssesnsneas 3,125,483,881 | ..covevereane 3,125,483,881 | ...cocvvcreeieeveee e

3. ACCTUAL OF QISCOUNL........oocviiciictce ettt bbbt se s benssstens | sbessesesessessesesssnssssenais 12,396 [ oo 12,396 [ ..o

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevevruerrieerieiereiesie e sssses e sss s s s sssssssens | sevsssssssssessssssessesssssssssssssand 0 | oo seesessenes [ e nee

5. Total gain (I0SS) ON QISPOSAIS........cvuiviveieeicriieieic ettt b bbb ssenas | sebessesessstesesssessesaees (11,005) [ cvovereererereieereiee (11,005) [ .vocvrerieieseeee s

6. Deduct consideration received 0N diSPOSAIS...........c..c.cvevrevrieiieiicieeectesiess et esessasssesns | sersesssssesissnens 3,134,716,965 | ..coovvvvrennn 3,134,716,965 | .oovvveeveceee e

7. Deduct amortization Of PrEMIUM............ccviueieiiiiisie et sss s ssstenes | sressessssese s sess s sssssses s 0 | e [ e

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceverriernrirninrnnieisninsensinns | v ssesessesssens 0 | oo eesesenes [ et

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ceuevrevererereisisieiieieenes | arerisissiesissessess s ssssseeseeas 0 oo | et enea
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvrvevrvvens | coveveervevcereins 13,106,070 | ..oovvvvererercie 13,106,070 [ ..o 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiii s [ 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).....c.ooieiiieiccciieeceieesceeesenes | e 13,106,070 [ oo 13,106,070 [ ..o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO1, E02, EO3, E04, EO0S5, E06
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 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) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
302700 BB 4|FM GLOBAL SERVICES LLC.. . . IJOHNSTON... | RI..... | FM GLOBAL ..106/10/2009 |. 2,680,000 [ ..oovreinninninnnnnnins e | oo (155,000) | oot [ [ | seesensssssenssnesees | e | s | s 100.0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated .2,680,000 0 0 0 0 0 0 XXX.....
4099999. Subtotal - Affiliated .2,680,000 0 0 0 0 0 0 [.XXX....
4199999. Totals .2,680,000 0 0 0 0 0 0 |..XXX.....
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
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

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
302700 BB 4 |FM GLOBAL SERVICES LLC......coiiiiieiiiiiiiisisisiissiissiisesissiseissnssnissns s ‘JOHNSON .................................................... RI

............. TRANSACTION WITH AFFILIATE . [10/25/2011 1 155,000 .......100.0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated. ..o v 0 155,000 0 [..XXX.......
4099999. Subtotal - Affiliated....... 0 155,000 0 |..XXX......
4199999, TOAIS.......ovoevrveiiaeisesiciseses sttt bbbt 0 155,000 0 [..XXX......
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SCHEDULE BA - PART 3

epaid During the Current Year

CUSIP
Identification

Name or
Description

Showing Other Long-Term Invested Assets DISPO
Location 5 6 7
3 4
Book/Adjusted
Carrying Value
Date Less
Name of Purchaser or Originally | Disposal | Encumbrances,
City State Nature of Disposal Acquired Date Prior Year

SED, Transferred or R
8

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)/!

Accretion

11
Current Year's
Other Than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest
and Other

13

Total
Change in
B.JAC.V.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B./A.C.V

15

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange
Gain (Loss
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Amount
i NAIC Obtain Valuation Year's Temporary Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate Rate When Due and During
Identification Description Code|n| CHAR [nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligations
912828 EE  6|U S TREASURY......cccovvimrirrrnirrcirernnsensissisnnesssnssssenssssssssnenssssnsnns | ESuis [ oo | vvvenvens | v [ i 1,000,781 | ...... 113.360 | ..o 1,133,600 | oo 1,000,000 | ..covvevrenne 1,000,343 09/29/2005 | 08/15/2015
912828 EW 6|U S TREASURY . 1,426172 | 115.664 | . .1,500,000 ....1,463,934 06/30/2006 | 02/15/2016
912828 FF 2|U S TREASURY. . LG1,274072 119.039| . 11,250,000 | ..............1,262,730 01/31/2007 | 05/15/2016
912828 HZ 6|U S TREASURY.....coevvmiririnerncrenrnereninerserissssensensssssssessenssnenns | EBSunt [ [evveevvnns | v T [ i 1,481,895 | ...... 116.664 | .............1,749,960 | ..............1,500,000 | .....ccoo..c. 1,487,619 05/30/2008 | 05/15/2018
912828 JH 4|U S TREASURY ...6,272,607 | ...... 17797 . 6,773,328 ....6,134,352 ...(52,351) ] .... 12/07/2009 | 08/15/2018
912828 JR 2| UNITED STATES TREAS NTS.........cccc.n. . ..29,030,840 | ...... 116.336 ............32,864,920 | ............ ceevrenn.28,839,676 veeverenennn(75,442) | ... 12/04/2009 | 11/15/2018
912828 KD 1|U S TREASURY.....covvimrrrririnerinernnsrneninsisensssssssssnensenssssssssssnnssns | Bt | oo [vevencenns | veend T [ v 13,115,161 | ...... 109.539 | .......ce.. 15,225,921 | .ooovvvvenee 13,900,000 | ....ccvvveee 13,269,629 | ... | e 76,339 12/31/2009 | 02/15/2019
912828 KQ 2|UNITED STATES TREASNTS.........cc...... ..33,693,300 | ...... 112.110{ ............38,677,950 ...34,500,000 ..33,870,629 73,517 |.... 11/04/2009 | 05/15/2019
912828 LJ  7|{U S TREASURY ...coovrviiriiiirierinseieeisissenisssesssesssssssssssssssssenins | criens . ..20,343,460 | ...... 115.797| ............23,159,400 | ............20,000,000 | ............20,279,828 ..(31,936) | .... 02/26/2010 | 08/15/2019
912828 LY 4|UNITED STATES TREAS NTS......oiiirimiierierieereeiseisersesssesssenes LSe [ [ e [ e 1] e 6,803,672 | ...... 114.000 | ..ovvorrrnee 7,980,000 | .ooovvvnees 7,000,000 | .oovvreneens 6,836,533 02/11/2010 | 11/15/2019
912828 ME  7{U S TREASURY ....ovviriiriiriieintiiesiessiesisisssse s SD.. 5,587,673 | ...... 106.680 | . ..5,846,064 .5,480,000 ....5,547,405 02/08/2010 | 12/31/2014
912828 MP 2|U S TREASURY N/B LS... . 3,955,469 | ...... 115.961 | . 4,638,440 | .. 14,000,000 ....3,962,382 03/24/2010 | 02/15/2020
912828 NK 2 |UNITED STATES TREASNTS......cocovoiviviieiereerieisieienenieresnsnsnenes | everene | oo [ eeriereniens [ evns I I 1,492,676 | ...... 108188 ..o 1,622,820 | .ooovvvene 1,500,000 | ..oovvevrenne ,493,674 01/24/2011 | 06/30/2017
0199999. U.S. Government - ISSUET ObIGAtIONS. ........cvvueieriersirisiissirieisseessensssessensssnsssns s sssssnnssensssesssnssnes | enesseens 125,477,778 | .. XXXoovvvee | v 142,895,351 | .......... 125,630,000 | .......... 125,448,734 | o0 [ eiiiid2,287) | i |0 [ XXX [ XK [ XXX | 1,014,870 ] .. 4,249,466 | ... XXX [ oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36207K WC 0| GOVT NATL MTGE ASSN #434543.........cccocinivinnnnne | ....... ‘| ............ | ...... 1] s 69,931 | ...... 119186 | oo 83,702 70,228 69,945 | ..o s 27 | s | | s 7.500]......... 7.530 [IMON... | ccovvveririrnnns 439 | s 5,267 | 09/17/1999 | 09/01/2029
0299999. U.S. Government - Residential Mortgage-Backed Securities..........cocooovrinisiinnnnnce. 69,931 | ... XXX........ 83,702 70,228 | . 69,945 0 27 0 XXX........ XXX XXX | e 439 |l 5,267 XXX...... | ..... XXX......
0599999. Total - U.S. Government.. 125,547,709 |.. XXX........ . 142,979,053 | .......... 125,700,228 | .......... 125,518,679 0 (2,210) 0 XXX XXX XXX... 4,254,733 |..... XXXooow [ e XXX......
All Other Governments - Issuer Obligations
110709 8Y 1|BRITISH COLUMBIA PROV CDA.......ccovviiiririreinrinsierinerssseinsienes | eviee |AFE| LBT1710 | e 117.686 | . 588,430 ....500,000 ..577,658 )] ... 822 12/14/2011 | 06/18/2042
110709 FY 3|BRITISH COLUMBIA PROV CDA........ccevinirieriiririseinerinerierenenins | s | FE] 1,662,450 | ...... 128.270 | . ..1,924,050 | .. .1,500,000 | ... 1,659,469 ) [ oo | e | o950 [ 14290 [ID i | i 2,840 | oo 74,250 | 12/01/2010 | 06/18/2040
11070Z CC  6|BRITISH COLUMBIA.........coovvumrereirnriserineiiesisseessssiseisessesssseesssines | criees (0] I AFE] v 1,122,131 | ...... 129176 | oo 1,281,426 | ..o 992,000 | ..cooovirrnee 1,101,039 ) [ e | e | e 5.620 [ o 4,660 | FALct| e 20,755 | oo 55,750 | 07/22/2005 | 08/17/2028
135087 WL 4| CANADA GOVT.. .|.1FE] .. 2,621,207 | ...... 147.593 | . ..3,009,421 | ..o 2,039,000 | ...ccvrenen 2,603,477 ). .9,770 99,188 | 12/14/2011 | 06/01/2029
135087 XG 4| CANADA GOVT.. JAAFE| 537,152 | 153.748 | . 541,193 | ...... 352,000 | ...... 536,922 )| ... 21,719 12/14/2011| 06/01/2033
135087 YB 4| CANADA GOVT AGAFE] 10,991,794 | L 111.800| ............11,166,584 .9,988,000 ) [ oo | e | coenend.000 | 11800 [ D | e 33,932 | v 199,760 | 08/03/2011| 06/01/2016
135087 YQ 1|CANADA GOVT.. AFE] 2,694,279 | 131.300 . ..2,677,207 .2,039,000 ) ...6,908 12/13/2011| 06/01/2041
135087 YR 9| CANADA GOVT.. | 1FE ... 4,998,448 | ... 114.426 | . ..5,396,330 | .. 14,716,000 )| ... 3. 14,979 | oo 131,419 | 08/03/2011| 06/01/2019
135087 YS 7| CANADA GOVT W AFE] 18,252,411 104.79% | . 18,498,237 | ............ 17,652,000 ) R IFORORURIRRR (PP 3.000] ......... 1.800 | JD....... 44,853 385,110 | 08/03/2011 | 06/01/2014
135087 YZ 1| CANADA GOVERNMENT AFE] 925,789 | 112.866 | . 942,431 | .. 835,000 ) 3.500 11/22/2011| 06/01/2020
135087 ZJ 6|CANADA GOVT . AGAFE] 2,368,245 | ... 111.180 | . 22,573,817 | oo 2,315,000 ) [N UPTORSNIRTROTIRTIN IPPOPOOON: 3.250 37,619 | 06/21/2011 | 06/01/2021
135087 ZQ 0| CANADA GOVT.....coovverrerrrinrrnnas | 1FE]| .. ...728,870 | ...... 106.650 | . 729,486 ....684,000 ) [ e | e | 20750 [ 11,390 [MSeiis | 8,304 | e 6,596 | 08/18/2011 | 09/01/2016
13509P BN 2| CANADA HOUSING TRUST AFE] 2,517,694 | ...... 113.614 | . ..2,736,961 .2,409,000 ) 4. 98,769 | 05/20/2009 | 12/15/2018
13509P BZ 5|CANADAHSG TRNO1.............. .|.1FE] .. 1,737,906 | ...... 104.223 | . ..1,805,142 1,732,000 2.750 47,630 | 11/24/2009 | 09/15/2014
31680P AA 4(550NT SCHBRD TR | 1FE]| .. ..834,144 | ...... 129.603 | . 920,181 ....710,000 5.900 41,890 | 12/21/2005 | 06/02/2033
448814 JA 2 [HYDRO-QUEBEC.........ccocoiiiieirieieiseieisisississe i seinas .|.AFE] .. 1,703,730 | ...... 131.665 . 1,974,975 | .. 11,500,000 | ... 1,702,723 | oo | e (1,007) | s | v [ e 5.000 .37,500 | 06/22/2011 | 02/15/2050
563469 EX 9|MANITOBA PROV CDA AFE] 714,346 | ... 113.925 | ..o 768,994 | oo 675,000 | ..coovrvrernns 691,779 5.200 35,100 | 05/05/2005 | 12/03/2015
563469 FJ 9|MANITOBA PROV CDA |.1FE]| .. ...999,300 | ...... 115210 . .1,000,000 ...999,670 . 11/29/2006 | 12/06/2016
62620D AA 9| MUN FIN AUTH ..o .|.1FE] .. 1,580,355 | ...... 111.645| . .1,500,000 1,571,200 | oo | e (9,185) s | v | e 4.450 09/02/2010 | 06/01/2020
642866 EF 0| NEW BRUNSWICK PROV CDA........cocoomrvrerrireenns AFE] e 462,266 | ...... 123521 | v 832,324 | ... 350,000 | ...... 393,289 | .overvvrerrerinnenns | verrenieene(1T1,839) [ v [ e [ s 8.750 03/30/2005 | 05/12/2015
642866 FY 8|NEW BRUNSWICK PROV CDA.......cccovvrirreiiinriniins AGAFE] 996,300 | . 108.730 | . .1,000,000 ...997,862 02/13/2007 | 02/21/2017
642866 FZ 5|NEW BRUNSWICKPROV CDA.........cocommrvreriririreenns AFE] v 1,183,678 | 115.984 | . .1,235,000 1,187,422 09/06/2007 | 03/26/2037
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR [nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired Maturity
642869 AB 7|NEW BRUNSWICK PROV CDA.......cooeviiereinerineesensesessssssisessnnes | ceveee (0] I AFE] v 521,465 | . 113.251 | v 566,255 | ...cvvncrinnens 500,000 | ..coovrrinnens 519,459 3.950 | JD....... 1,844 22,500 | 12/06/2010 | 06/02/2020
651329 BD 5| NEWFOUNDLAND & LABRADOR ........ccovmriverrrirerrnnisersnssersnsssnnnins | oree Clorinns AFE] i AT5795 | 111428 | .. 530,397 | cvirviiriinnnn 476,000 | ..o 475,795 | oo | v | e | e | e 8300 [ 4.300 |AO...... 4,474 20,468 | 03/01/2007 | 10/13/2016
651333 FQ 4|PROVINCE OF NEWFOUNDLAND ......coovevieririeremineenerisesinensenenns | crvees Cl. AFE] 601,554 | 117.483 ] ... 710,772 601,842 | ... | B8 | s [ | 8500 | e 4530 |AO...... 11/22/2006 | 04/17/2037
683086 AA 0| ONTARIO INFRASTRUCTURE .......coconiiimiiriieieirssiinsiensseniseesns | cvieee Cl. AFE] v 652,112 | 112.961 | ... 725,210 652,045 | ..o | e (B7) | o [ | e 8700 | s 4590 |JD....... . 15,087 | 07/11/2011| 06/01/2037
683234  8J 0| ONTARIO PROV CDA.......ovvririerieiiineeiesissisesisesiessesssssesseninns | crinees Cl. AFE] 1,990,275 | 111.6% | .............2,200,411 | ..............1,970,000 | .....ccooo.ce. 1,988,347 | .veovvevrverrernne | v (1,848) | oo e | v 200 | o 4.060 | JD....... 6,782 82,740 | 09/17/2010 | 06/02/2020
683234 SL 3| ONTARIO PROV CDAL.......otuiiieimeriereneeieeiseisesssesssessesssseissssinns | crvees Cl. AFE] 1,123,780 | 136.837 ... . TA1,733 [ s | rverrenernen(2,975) | e | e | cvereeern5.850 | o 4.990 [MS...... | v 18,432 | oo 58,500 | 06/08/2007 | 03/08/2033
683234 UF 3| ONTARIO PROV CDA .....ccooiiriirieriniineeienisriesisssisessenesssessesinns | cviens c AFE] 1,762,998 | 108.079 | oo 1,740,072 | .ooovrrnee 1,610,000 | ...oovvvvneee 1,678,995 2.950 | MS...... 25,363 80,500 | 02/18/2009 | 03/08/2014
683234 YB 8|ONTARIO PROV CDA LS. [A|. AFE] 2,484,275 | 112620 ... 2,500,000 | .oovrenneen 2,492,722 | oo | v 1,591 s | e [ 750 [ 4.830[JJ...... 01/10/2006 | 01/19/2016
683234 ZP  6|ONTARIO PROV CDA  oiicieeieeesissieessssseinssinns | criens Cl. AFE] 1,422,323 | 120.719] ... 1,352,000 1,422,008 [ ...ooovrerrierirernns | e (@15) | et e | e 4,600 | e 4.270|JD....... 08/03/2011 | 06/02/2039
748148 RK 1| QUEBEC PROVINCE = ...coooiiiieriecninerenieneeesesisessessenssennns | v Cl. AFE] 2,014,958 | .. 106.961 | ..............2,157,403 | ..............2,017,000 | .....ccoo..c.. 2,016,656 | ...ooovvverirerenceinns | e 190 [ | e | e 5.250 [ 5.260 |AO...... 07/08/2004 | 10/01/2013
74814Z DE 0|QUEBEC PROVINCE  ..cooiiiiieieeneiseniesiscesssiensesiesssessssens | s ul. AFE | v 3,274,676 | ... 123.112] ... 3,234,582 | ..o [ e (9,337) o | e [ 005,350 [ 4.750 | JD....... 05/10/2007 | 06/01/2025
803854 JA 7|SASKATCHEWAN PROV CDA... Clvvvrenn | AFE] 1,465,320 | ... 138.934 | ... 2 11438,300 | oo [ errrerirenenne(5,072) [ [ [ e 5.800 | e 4650 | MS...... 01/31/2006 | 09/05/2033
803854 JF 6| SASKATCHEWAN PROV CDA......cooiiimiminirnsnissisensssessenssssssnssnens | crveee Cluiennn | AFE | i 721,015 | oo 109.755 ..740,846 .689,072 05/05/2005 | 06/03/2014
0699999. All Other Governments - ISSUET OblIGAtIONS. .........vvuersiiieeiiisisiieienisse s enes XXX 83,991,823 v 18,036,511 0]. . . . XXX e 44797 ] 02,365,112 XXX..... | ..... XXX......
1099999. Total - All Other GOVEIMMENES. ...........ovvriiriiiisiiissiiisisesss sttt sttt enssees XXX [ i 83,991,823 | ............73,370,000 | ............ 78,036,511 | oo, 0 ] s (324,782) 0 0 [ XXX XXX XXX | s 441,797 | .......2,365,112 | ..... XXX [ oo XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062N A7 2 [ CALIFORNIA ST.....oovvieriiriirinrrreriessnenienissesessnsssensensssessessensnes | veeveee oo [ evvveriven [ W TFE | 221,072 | e 121.693] ... 243,386 214,832 | oo | i (2,483) ...5,000 03/05/2009 | 02/01/2017
13062N D8 7 [ CALIFORNIA ST....oouiiririrrieieireriesrnensessseessssssssssenssesssssssessensnns | weeveee | oo [ eevnerovenes | o TFE | i 674,946 | ... 115.348 | ... ..692,088 .659,123 (15,823)|. .15,000 18,000 | 02/15/2011| 02/01/2015
13063A 4L 5| CALIFORNIA ST....ccviirrreiierneinennnissssnsssenssssesessssssessssssssssssnssnns | vvnens | oo | eevverencees | W TFE | v 511,575 | i 118.327 | ... 591,635 . 509,519 ....(782) ..6,875 27,500 | 03/25/2009 | 04/01/2021
13063A E8 3| CALIFORNIA ST....oouiveirierrerieniieerserissernsesnensssessenssssssnsensssenees | cvevee | oo | vevvneennes | o TFE | i 267,443 | ... 117.133] ... 292,833 | ...... 250,000 | ...... 261,884 12,500 | 02/25/2009 | 03/01/2017
13063B AF 9| CALIFORNIA ST....coouiieiieeiinrineineineiisssisssssssseessessssssssssnensssesens | veenene | oo | eevvnnenens | 2 TFE | i 272,230 | oo 118.444 | ... 296,110 | ...... 250,000 | ...... 266,686 | .....oovvrerieriieeins | crneirenneenne(2,560) | o [ | 0005000 | 1000003700 | AOus | v 3,125 | 12,500 | 10/09/2009 | 10/01/2017
13067 LA 7|CALIFORNIA ST ECONOMIC RE........cccccmmrvrmmrrmrrenirsseisnisensssnsisnnsins | evenns | oo [ cverevnenns | W IFE | 521,370 | oo 121.159] ... 605,795 516,753 25,000 | 10/30/2009 | 07/01/2018
29270C MA 0|ENERGY NORTHWEST WASH ELEC..........coccomuvnmrirmeinerrnneinerinniins | cenens | oo | vervnennee | AFE | i 1,046,430 | ... 113.734 | ... ,137,340 ..1,043,962 02/10/2011 | 07/01/2023
34153P YU 6 |FLORIDA STBRD ED PUB ED........ccccovvnirernrinrinniernnrseisnssisensnsnnes | woveene [ oo [vervnninees [ WIFE | 1,129,150 | o 117.207 | ... ..1,172,070 | ..............1,000,000 | ..o 1,110,040 02/15/2011| 06/01/2016
373383 5A 2| GEORGIASTATE  .ooiviiricrneneeseinenensssseessssssssssssssnnenses | evnnens | oo [ veeernenies | 2 IFE . 339,156 | ..o 121.045 ... 363,135 325,671 01/18/2008 | 04/01/2018
37358M CW 9| GEORGIA STRD & TWY AUTH ....ovvvrrieininneieniesineenseisssinnnnns | eonneen | oo [ veveveenins | WIFE | iiiinnn..618,045 | ... 125.669 | ... 628,345 613,529 09/07/2011 | 03/01/2019
574192 C4 O[MARYLAND STATE ....ccccovvrvmrimnrirerrnrenrissnnnenensenesssssssssnssenies | venene | oo [ ervverivens [ W TFE | .. 336,288 | ... 117541 ... 352,623 319,869 15,000 | 01/08/2008 | 03/15/2016
57582N 7S 8| MASSACHUSETTS ST. AFE] 310,686 | .. 118.736 | ... 320,587 304,292 13,500 | 01/23/2008 | 08/01/2026
57582N T8 8| MASSACHUSETTS ST....civiiiiieriierineirernsrsinsisiessssesessssesssensens | seevens | oo | eorevennens AFE] e 338,430 | ...... 113891 | oo 341,673 | ...oiirereren 300,000 | oo 331,750 15,000 | 01/24/2008 | 03/01/2025
604128 5V 6| MINNESOTA ST.....ooovrrririerincernerrsnnnenieninsessenssssssesssesssssssesssssssnens. | ennens | oo [ veeernenies | 2 JFE [ i 334,137 | i 107.418] ... 310,385 | ..o | eervrerneneennn(6,333) | v [ | 008,000 | 100002750 | FA s | veviiinen86,250 | e 15,000 | 01/24/2008 | 08/01/2013
604129 EE 2| MINNESOTA ST...cooooviimirirerineirseirnneissisiesisssssessssssssssessssssssssssssinnens | eonnens | oo [ cvevererens | 2 IFE [ iiiiiiinn....556,680 | ... 115.244 | ... 576,220 529,194 X 25,000 | 03/07/2008 | 08/01/2015
604129 FH 4| MICHIGAN STATE ......coooviviirerrrnirnerirerienessensssssensensessssessssssnenes | wnnene | oo [ vevernenies | 2 IFE 291,078 | i 118.865 ... 309,049 277,742 | oo | e (3,522) 13,000 | 01/04/2008 | 08/01/2016
64966C E5 6| NEW YORK, NY...oiiiiiiiiiiieieiieiiesiiessseiseissesssssssssessssessessssssnses | snvenne . rerneeennn 1,635,030 | ... 1071911 ... ...1,607,865 ..1,586,680 ....(48,350) 37,500 | 02/03/2011 | 08/01/2013
64966G C9  1[NEW YORKNY  oiiiiiiicneeerneesssieisnsesenssssensssssssensenns | cnnees [ oo [ rervneiinns AFE] e 1,047,119 | ...... 110913 | oo 1,025,945 | .......0.e......925,000 | oo 998,646 | ....coccevrevrvriririnns | cerereeeene(27,894) | oo [ | v 5.000 | 11830 [ FAG | v 19,271 | 46,250 | 03/19/2010| 08/01/2014
745145 LM 2| PUERTO RICO COMMONWEALTH........covvrrirrererierierieserseessnines | crvees ..507,450 | ...... 100.039 ... 510,199 508,360 22,950 | 11/14/2001 | 07/01/2023
93974C E8 9| WASHINGTON ST.....oiiiiiiiniiiriininsissiissiisiiesississsisessssssiesienins | covien . . 1,160,590 | ...... 120.237 ..1,202,370 ..1,155,958 10/14/2011| 06/01/2017
93974C QC 7| WASHINGTON ST.....cooiimmimiimiimissmssmsssnssensssesssnsssssssnsensssesseessnnes | connes | oo | svnesssrenes AFE] 557,510 | ...... 123.209 616,045 . 550,688 01/15/2010 | 02/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligations . 12,676,415 | .. XXX........ 13,207,567 | . 1,465,000 | ............12,395,163 . . XXX | ..205,928 | ..........412,228 | ..... XXX [ o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..........overrernninisnnsrsnssesesennnes | eonniesnnns 12,676,415 | ... XXXooooooo | o 13,207,567 | ............ 11,465,000 | ............ 12,395,163 0 0 |.XXX........ XXX XXX | i 205,928 | ...........412,228 | ..... XXX..oo.. | ... XXX......
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligation
017343 DH 4 |ALLEGHENY CNTY PA PORT AUTH.....coooimiiniireinerinieenieesnienne | eeveens | o [ rerernnenns AFE| v 1,091,850 | ...... 116.026 | .....covenee 1,160,260 | .....coooonc 1,000,000 | ..cooovrvrnc 1,080,133 [ oo | e (T177) | o [ [ i 5.000 3.300 | MS...... 16,667 25,000 | 02/16/2011 | 03/01/2017
03588E H5 5| ANNE ARUNDEL CNTY MD.......cccomiremrvrmrererirereriensnensnenssnsssensnens | veneee | oo | covverirenns AFE] 1,104,820 | ...... 120404 | ..o 1,204,040 | ..coovrrnneee 1,000,000 | ..coovrrrne 1,064,488 | .....ovvorrerrrrcrnes | e (T1,1681) | v | e | e 5.000]......... 3.620 [MS...... | coovreerrnne 16,667 | .ovvvrrrnes 50,000 | 03/11/2008 | 03/01/2017
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117583 UK 8|BRYAN TEX INDPT SCH DIST... A WAFE| i 378,063 | ... 105.321 . 368,624 | .. ....350,000 ...356,738 ...6,611 17,500 | 02/25/2008 | 02/15/2013
167484 MM 3| CHICAGO ILL......oivviriieirciieiisiieeiss s sssssssssesssenes. | cenens . AGAFE] 217,386 | 104.482 | . 208,964 | ...... 200,000 | ... 203,767 ...5,250 10,500 | 01/29/2008 | 01/01/2013
167610 7K 4| CHICAGO ILL PK DIST.....couivirirerireerseiseriesiesesseessesssensenssesssensns | eneees . JAIFE| 218,804 | . 107.178 | . 214,356 | ...... 200,000 | ...... 206,759 ...5,000 10,000 | 01/29/2008 | 01/01/2014
18085P LZ 5| CLARK CNTY NEV ARPT REV......cccovimiiiiniiieinsiernsiseisnissessssines | cevees . | AFE] 2,447,420 | ... 112.633 | . ..2,568,032 | ...oovone 2,280,000 | .ovovrerernn2,818,251 | i [ e (31,169) | e [ [ 0000 5.000 | 110003180 [ I | i 57,000 | i 57,000 | 02/01/2011 | 07/01/2015
232760 YZ 5|CYPRESS-FAIRBANKS TEX IND.......ccovtuurrieirierirreserisesersnninnenes | criens [ [ AFE] 284,061 | 105.350 | v.oovvrrrirenns 279,178 | v 265,000 | ..oovoerrerennn278,384 [ oo | e (1,584) | o e | eereeerd.000 | oo 870 [ FA | 5,008 | e 13,250 | 03/03/2008 | 02/15/2019
232760 ZG 6| CYPRESS-FAIRBANKS TEX IND......cocomeerrrierierirreseeiseisserssseseenes | crveees . A AFE| 1,165,770 | 105.350 | . 1,121,978 .1,065,000 53,250 | 03/20/2008 | 02/15/2028
235308 FC 2| DALLAS TEXINDPT SCH DIST......covveiriirierirnieienineieneriesssessenins | criens . | AFE] i 165,969 | ... 100.666 | . 150,999 | .. ....150,000 ...8,250 | 01/23/2008 | 02/15/2017
349460 U5 2|FORT WORTH TEX INDPT SCH.......occnvvuririerirneeinenieernerisernesinenens | cviees [ AFE] e 335,454 | 113401 | v 340,203 | oo 300,000 | .ovrvrrrrennn315,994 [ | e ($,798) | e v | eveenend.000 | 1103190 [ FA s | e 5,667 | e 15,000 | 02/13/2008 | 02/15/2015
401784 WH 2| GUILFORD CNTY N Co..vvrriirieierisieienisisessiesssssssenssssessessnnes | evene . AGAFE] 293,028 | . 117.070 | . 292,675 ....250,000 12,500 | 01/13/2009 | 02/01/2016
442403 CY 5|HOUSTON TEX INDPT SCH DIST I . | AFE] 1,099,420 | ... 113401 . 1,134,010 | .. .1,000,000 50,000 | 03/11/2008 | 02/15/2015
445042 5U 4| HUMBLE TEX INDPT SCH DIST.....ccooiiiriiereieeieeinensesesseesssninns | crveees I AFE] cnn..808,133 | L. 100617 | veovvvrcrrnans 754,628 | ..oovovrinnenn 750,000 37,500 | 03/12/2008 | 02/15/2012
447726 NE 6|HURON VALLEY MICH SCH DIS........ccccovrimiririeirerinsienieninnenns | v AGAFE| 1,139,702 | 105.900 | . ..1,111,950 .1,050,000 52,500 | 03/13/2008 | 05/01/2013
49474E K8 5|KING CNTY WASH RO . | AFE] i 111,056 | 109.072 . . ....100,000 | ... 103,970 | e [ e (1,900) [ o | e [ e 5,000 [ 102,940 [ s | 2,500 | e, 5,000 | 01/29/2008 | 01/01/2014
513174 PE  6|LAMAR TEX CONS INDPT SCH DIST.....ccosvvumririnrimrinneinniseissssinnns | crvens [P I FE| 221,164 | ...... 120.206 | ..ovvovveernnn 240,412 | o 200,000 | ..oovrerirnens 214,700 10,000 | 01/18/2008 | 02/15/2019
537292 GT  5|LITTLE MIAMI OHIO LOC SCH.......ovvvuerirmrereriirererierinsesenssenesssesens | crvene . | 1FE] .. ...1,135,620 | ...... 121.154 | . .1,000,000 ...1,118,895 52,500 | 03/19/2008 | 12/01/2028
567031 RE 1|MARICOPA CNTY ARIZ SCHDIST......ccosveurirriinrierirenns I . | AFE] . ...1,100,930 | ...... 106.721 . . .1,000,000 | ..............1,030,159 50,000 | 03/07/2008 | 07/01/2013
586158 MN 4 | MEMPHIS TENN ELEC SYS REV......cccniviirierinrinerierescesssssserienees | cvveene [ AFE| s 1,709,250 | ...... 118.974 | ..o 1,784,610 | oo 1,500,000 | ..cooovvrenee 1,679,009 [ ...ovovvevrrververiree | verrerennne(30,151) | oo v | eereeed8.000 | 11002410 [ID e | 6,250 | e 75,000 | 02/08/2011 | 12/01/2016
613340 T8 1|MONTGOMERY CNTY MD.....ccorivmirrererierenineriersessseessessssisessnnes | crveee . |.1FE]| .. ..595,470 | ...... 121.551] . ....500,000 ...592,044 10/11/2011| 07/01/2017
717883 LD 2| PHILADELPHIA PA SCH DIST......ooiteriiriririrersniseeenississsssssnssnses | ereee . .| 1FE| .. ...556,645 | ...... 112.226 | . 561,130 | .. ....500,000 | ... ...547,357 16,528 | 12/08/2010| 09/01/2016
735371 LR 5|PORT SEATTLE WASH......ccoriiiiririerierieeiseessssiseniesissesessssinnes | criees [ [ AFE| 1,397,948 | ...... IRER:Z ] — 1,515,248 | ....cvvvvnee 1,275,000 | ..ooovrrnnee 1,383,943 51,691 | 02/10/2011 | 12/01/2017
74514L QD 2| PUERTO RICO COMMONWEALTH.......coovivirriiirnrineirerineissesninennns | erenee . ..284,630 | ...... 118.954 | . 297,385 | ...... 250,000 | ...... 281,721 | oo | e (T85) | e v | 008,000 | o440 | ois | 6,250 | o 12,500 | 01/18/2008 | 07/01/2035
771537 SM_ 0| ROCHESTER MICH CMNTY SCH......ccoiiviiiinminninnnienissnisnissniinnes | cvvene . . 1,075,830 | ...... 101.569 | . 1,015,690 | .o 1,000,000 | ..ccovrrenne 1,006,501 50,000 | 03/18/2008 | 05/01/2012
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cocooverrerisinens [ covienienas 18,938,423 | ... XXX..ooooo. | oo 19,319,949 | ............ 17,185,000 | ............ 18,343,968 | .......coocovereeeee0 | oo (237,113 [ 0 [0 XXX [ XX | XX ] 268,235 | ............ 735,469 |..... XXX...... | ..... XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........oveviiersnisieriisisnssisisssnneies | errssersneas 18,938,423 | ... XXX.oovooor | coverinrins 19,319,949 | .o 17,185,000 | ..covvveees 18,343,968 | ...ooovvevininend0 | oo 37,113) | 0 |0 ] XX [ XXX | XXX | i 268,235 | ..cooinnne 735,469 |..... XXXeoowee [ o XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Ol of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
01170P AP 1 |ALASKA HSG FIN CORP HOME.........ccccovvvirvrnnriernirennnineenerennninne | eovene [ oo fevervnninens [ WIFE | 379,225 | . 102.520 | . 394,702 | .overerrennn385,000 | oo 379,510 [ .o | e 9 |.... ..1,765 21,175 | 03/25/2009 | 06/01/2037
011842 RJ 2|ALASKA STINTL ARPTS REVS ....cccovvirvmrimerrersnessnennnnninennens | evvene | oo [vevervenes | WIFE | 401,340 | oo 105.914 | . .397,178 393,322 (6,400) 3,750 .15,083 | 09/15/2010| 10/01/2014
040507 KJ 3|ARIZONA HEALTH FACS AUTH SOOI PO e | WIFE | i 367,367 | 117.340 | v 410,690 | oovirr.350,000 | oo 361,965 [ oo | v (1,696) | .... 9,188 .18,375 | 08/21/2008 | 01/01/2018
040654 MY 8|ARIZONA ST TRANSN BRD HWY . B | v | AFE | ... 346,569 | ... 114.572| . N cererrnrnennnerinnnen e | oenene3.000 | e 1790 [ I | v 7,500 | oo 15,000 | 05/27/2010 | 07/01/2015
04780M ME 6| ATLANTA GA ARPT REV.......coccimiimrinrinerinnnrnenieesssssersssssssnensnnee. | ennene | oo [ veverneenns | 2 IFE | 2,171,580 | ... 113.444 | . ) 50,000 52,222 | 12/16/2010 | 01/01/2016
047870 KB 5| ATLANTA GAWTR & WASTE WT......coovvvvviniirerneireennineereniensenssnnnne [ vvene | oo | veverinees | W TFE | ... 348,380 | ... 123.035| . ....350,000 ...348,567 06/17/2009 | 11/01/2022
052414 LN 7| AUSTIN TEX ELEC UTIL SYS......covvomirmerrmrnernnninerresrinennenirseennes | wevvene | oo [evevervenies | W IFE | iiiin.383,768 | ... 118.309 | . 350,000 380,541 06/11/2010 | 11/15/2022
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD..........coccoreereremerrererneneene | wovvenn | oo [vneerneens | WIFE | i 277,843 | 104.979 | . .262,448 ....250,000 ..275,238 01/28/2008 | 01/01/2033
097428 BR 6|BOISE CITY IDAHO ARPT REV 1,066,780 | ...... 109.523 | . ..1,095,230 | .. .1,000,000 | ... 1,055,119 02/18/2011 | 09/01/2015
13033L AK 3| CALIFORNIA HEALTH FACS FI.... ..257373 | ...... 111.782] . 279,455 | ...... 250,000 | ...... 254,922 05/14/2009 | 07/01/2016
13066Y QH 5|CALIFORNIA ST DEPT WTR RE... wooe | veve | oo | e [ WIFE ] 002,232,720 | e 120.070 | . ..2,401,400 | ..oovvennee 2,000,000 | ..ovovvirnns 2,201,973 02/07/2011 | 05/01/2017
13066Y RJ 0| CALIFORNIA ST DEPT WTR RE........ccccovvemiernrinnrrnrrnerrenirneinseinenes | cvevene | oo | vevvvvinns | W AFE | ciiiiii..834,833 | ... 110.312 o 827,340 | ..o 750,000 | ..oovorcrirnnns 808,705 12/02/2010| 05/01/2014
130685 H8 6| CALIFORNIA ST PUB WKS BRD........cocoviriererneirenineersenisesseenienenes | convee | oo | eevvneinnns | w2FE | ciiiii000.530,200 | ... 113.624 | . 568,120 | ..ccovvvrrnnens 500,000 | ..cooovvrinnens 529,769 10/14/2011 | 10/01/2022
130685 U4 0|CALIFORNIA ST PUB WKS BRD . | W2FE | 221122 | 112.455| . 224910 | ...... 200,000 | ... 220,557 11/02/2011 | 12/01/2016
130795 D6 1| CALIFORNIA STATEWIDE CMNT....cooivimrereererinirierieneseesseisessens | eoneens [ AFE] 273,365 | 108.899 | ..o 272,248 | ...... 250,000 | ...... 261,906 09/08/2009 | 04/01/2014
130795 E2 9| CALIFORNIA STATEWIDE CMNT.....coiviiiiriiernerneireresiseeensserssnnns | evie ALGAFE] en..4,066,101 | 119175 . ..4,647,825 .3,900,000 4,048,777 12/16/2010 | 04/01/2019
130795 RT 6| CALIFORNIA STATEWIDE CMNT....cooivirrireereinerierienesseessesssssens | ereees AFE] 650,178 | 108.682 | . 652,092 ....600,000 ..621,444 03/13/2008 | 07/01/2014
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176553 ER 2| CITIZENS PPTY INS CORP FLA | AFE] .. ...531,180 | ...... 107.993 | ..oovvrirnnens 539,965 1500,000 | croiereenrnnn521,345 | e [ e (B,764) [ e [ [ 005,000 | e 3.650 | JD....... ...2,083 25,000 | 03/24/2010 | 06/01/2015
176553 FW 0| CITIZENS PPTY INS CORP FLA ....cooviiirviiiinnieisninns . | AFE] .. 1,047,330 | ...... 111.301 ] . 1,113,010 .1,000,000 5.000{......... 4.200|JD....... 06/30/2011 | 06/01/2018
181006 GF 8| CLARK CNTY NEV PASSENGER FAC CHARGE REV. AAFE] 339,690 | ... 111.940 . 335,820 ....300,000 5.000 2.010|JJ....... 10/15/2010| 07/01/2015
185328 HT 1|CLEARWATER FLAWTR & SWR . .| 1FE| .. 22129 | ... 119.284 | . 238,568 | .. ....200,000 | ... 215462 | e |23 [ | | s 5.000 3.540|JD....... 05/15/2009 | 12/01/2017
20774U 5L 5| CONNECTICUT ST HEALTH & E.....covverirrinirierirerieeeeeissiserinens | cvveene [ [ AFE] 528,310 | ...... 118.203 | ..o 591,015 | cvvverirns 500,000 | ..coovvrernenn 525,787 | .oovvvverrerrernenns | vrererneneeens(2882) | oo [ v | e 5.000........ 4.270(JJ....... 12/16/2010| 07/01/2020
29270C QD 0|ENERGY NORTHWEST WASH ELE.............. IR I . |.1FE]| .. ..327,978 | ...... 102.434 | . 307,302 ....300,000 | ... 303,336 [ ..oveerrerrnninenns | eererernennenne(8,537) | s [ | s 5.000.......... 2.740(JJ....... . 01/28/2008 | 07/01/2012
29270C QF 5|ENERGY NORTHWEST WASH ELE.............. I [ . | AFE] 111,100 | ... 111139 . 111,139 | .. ...100,000 | oo 104,585 5.000 3.080 | JJ....... ...2,500 ...5,000 | 01/29/2008 | 07/01/2014
34074G DE 1 |FLORIDA HURRICANE CATASTR.......ccovvuumrrrmmrrerirenernenssnsnersenienes | cvvees [ AFE] e 530,975 | ...... 112.306 | ..o 561,530 | ..oovvrrcrirnens 500,000 | ...... 523,555 5.000 3.840 | JJ....... 12,500 27,500 | 05/14/2010 | 07/01/2016
341507 E7 2|FLORIDA ST BRD ED LOTTERY....c.covrirvriiereriiinernsieisesesessssienes | evee . AGAFE] ... 566,955 | ... 121.628 | . 608,140 ....500,000 559,575 | e [ errrineeennd(8,925) [ | [ 5.000 3.200 [ JJ....... 12,500 18,819 | 12/02/2010| 07/01/2019
349515 PM 2| FORT WORTH TEX WTR & SWR......cverierrierierieeereriseisseriessinenes | cvveene . | AFE] 2,414,300 | ... 125.200 | . ..2,504,000 | .. .2,000,000 | ... 2,402,279 5.000 2510 |FA....... 09/07/2011 | 02/15/2021
362848 GC 1|GAINESVILLE FLAUTILS SYS.....ccocconvvvrenn. I I AFE ] 282,143 | 104.320 | .ooovvrcirnnens 260,800 | ...... 250,000 | ...... 255,517 | covveverrcreeineens | e T AT) | s [ v | e 6.500 | .......... 3.480|AO...... 01/28/2008 | 10/01/2012
392274 VL 7|GREATER ORLANDO AVIATION AUTH. .....ccooivierinrmienienirnriesnienens | coveene | AFE| ... 260,685 | ... 110925 .o 277,313 | e 250,000 | ... 250,422 | .ovvveevrnrneiinnnnen | ervnrnrrerinnene(100) | o v | e 5,000 | oo 4.950 [ AO...... 03/20/2009 | 10/01/2015
419794 YC 0|HAWAII ST ARPTS SYS REV [T . | AFE] 522,605 | ... 114.055 | ..ovirerrnen.570,275 | oo, 500,000 | ..coovrerernens 518,460 5.000]........ 4.340(JJ....... . 03/25/2010 | 07/01/2018
432325 GR 3 |HILLSBOROUGH CNTY FLA ....coovviiriireierirrienisninns B [ JAFE] 350,833 106.150 | .vvvvvereereen 371,525 | e 350,000 | .cooovverienn 350,692 [ .o | e (T8) | e e | s 5.000]......... 4.960 | JD..ccet | v 1,458 | oo 17,500 | 09/14/2009 | 06/01/2019
432347 KE 1|HILLSBOROUGH CNTY FLA UTILITY.....ovvriviirinerienieerrenineeseeinns | criene AGIFE| 221,800 | 102977 .................205,954 | ...... 200,000 | ... 202,984 5.500 2.900 |FA....... ..4,583 11,000 | 01/29/2008 | 08/01/2012
442435 YM 9|HOUSTON TEX UTIL SYS REV [ I . | AFE] cnnn..602,065 | ... 123140 | .ovviveern.815,700 | oo, 500,000 | ..cooorrrinncns 586,714 | ..covvvvcierinnies | v (11,539) | s [ | s 5.000 2.260 | MN...... ..3,194 30,139 | 08/25/2010 | 11/15/2018
45188R  EL  9|ILLINOIS DEV FIN AUTH ....cooiriiririerieieceiseiseriseniesesseessesissnsses | cvveene [ AFE ] 224,240 | 118.443 | ......ccc.o0...236,886 | .oovrvrrernce. 200,000 | ..coovvrernen 216,587 | ..ovvvverrerrerinenns | erererneneeenn(2,083) | v [ | e 5.150 [ ..o 3.790 [ | i 5,150 | cvvverrens 10,300 | 01/04/2008 | 01/01/2019
45200B GR 3| ILLINOIS FIN AUTH REV......cociriiierieriineeieeseesseesessssssessenssssenns | neens . JAWAFE| i 137,546 | . 110.768 | ...cvvverrr.. 138,460 | oo 125,000 | cooovvvererins 130,209 5.000 3.250 | JJ....... 01/31/2008 | 07/01/2014
452227 DJ  T7|ILLINOIS ST SALES TAX REV.......viiiieriiieiniiseiseinsiisssssiessesssssenes | ceveee . o[ AFE] i 274,855 | 115516 | .................288,790 | ...... 250,000 | ... 268,974 | ..oovevieeeieies | erieieieeend(3,907) [ e e | s 5.000]......... 3.160|JD....... 06/16/2010 | 06/15/2016
455285 QS 8| INDIANAPOLIS IND LOC PUB.......ccoovivmrireierireeneesessssensesesseessnins | neens [ [ AFE] 154,590 | L 108.138 | ..ovvvvrerrrrnn 162,207 | oo 150,000 | coooueveirine 152,751 | oo v (BA1) [ [ e [ v 5.000......... 4.340(JJ....... 09/23/2009 | 01/01/2015
463608 U3 1[IRVINE CALIF IMPT BD ACT......oviiiriiiiirierseineiesissiesnssssesensenes | cerene JGAFE] 94,000 | . 100.000 | . 94,000 | ... 94,000 [ cooovvrrireireiinnis | e | e | e | s 5.000 5.000 | MON... 12/02/2010 | 09/02/2029
485429 CV 4 |KANSAS ST DEV FIN AUTH REV. (RSSO O . oo AFE] 1,208,540 | ... 124439 .........1,244.390 | ............. 1,000,000 | ..coovvreneee 1,201,412 5.000 2520 |MS...... 16,667 35,556 | 08/16/2011 | 03/01/2021
490580 CR 6|KENT HOSP FIN AUTH MICH ST U [ AFE] 261,433 | L 112.699 ] .................281,748 | ...... 250,000 | ...... 261,033 [ ..o | ervererneernenens(109) | st [ | e 5.500 5.220 | JJ....... ...6,340 13,750 | 03/28/2008 | 01/15/2047
49151E  JQ  7|KENTUCKY STPPT e sesssssensenes. | eveee JGAFE] v 217,152 | 100446 ................200,892 | ...... 200,000 | ... 206,339 [ .oooveviieeriieiens | evrreieienend(2,873) [ e [ | s 5.375] ......... BTT0[FA oo | v AT | e 10,750 | 01/04/2008 | 02/01/2014
52463T CD 7 |LEFT HAND WTR DIST COLO ....ccoooumvrmerrenrrienieeinseessssserseneenens | wveens JAAFE| ... 335,187 | ... 110.080 | ..oovvverrrr.330,240 | oo 300,000 | ..coovrerernnns 314,094 5.000 2.930 15,000 | 02/06/2008 | 05/15/2014
542690 W2 4 |LONG ISLAND PWR AUTH N Y..ooiiiiiiiniiirinsieissieneniseiessesieinens | enee AWAFE] 1,106,200 e 112.082 . ..1,120,820 1,000,000 | .vvvreenen 1,082,124 [ i | ereeenne(23,370) | e [ | s 5.000]......... 2.420 .50,000 | 12/15/2010 | 05/01/2015
544552 UV 2 |LOS ANGELES CA AFE] v 158,273 | L 120.202 | . .180,303 | .. ....150,000 ...157,057 5.250 ..4.680 7,875 | 06/26/2009 | 08/01/2022
546398 B5 6|LOUISIANA PUB FACS AUTH . | WAFE| 205,000 | ... 112.933 | . 231,513 | ...... 205,000 205,000 [ .oovveecrrnerirenirenis | e | seeseeiesiesensins | e | eereenes 5.000......... 5.000 . .10,250 | 07/31/2009 | 07/01/2018
576000 EU 3| MASSACHUSETTS ST SCH BLDG.......ccovvereririnirnisirseierssisnsisirens | ereee . JWAFE] 2,270,620 | ... 121.026 | . ..2,420,520 .2,000,000 102,236,222 [ oo | e (34,399) | o [ e | e 5.000]......... 2720 | FA..cco.| v 37,778 | v 100,000 | 02/04/2011 | 08/15/2017
57604P NU 4 |MASSACHUSETTS STWTR. AFE] 1,123,610 | 112.093 | . ..1,120,930 .1,000,000 ....1,052,970 . 5.250]........ 3.100 21,875 52,500 | 03/10/2008 | 08/01/2014
592041 QP 5|MET GOVT NASHVILLE & DAVIDSON CNTY TENN AGAFE] 287,723 | 123.502 . 308,755 | ...... 250,000 | ...... 280,896 | ..vovvvrrvriernninees | e ,078) [ o [ [ e, 5.000 2.960 ..3,125 12,500 | 04/15/2010| 10/01/2018
59259Y EV 7 |METROPOLITAN TRANSN AUTH......cocovivimrirerinrrirenienes JAGAFE| 562,410 | . 116.091 580,455 1500,000 | covvvreenneD51,909 | oo [ errrerinenerne(9,850) [ o [ [ 5,000 | e 2.710 ..3,194 23,472 | 12/02/2010 | 11/15/2016
59333P ZK 7 |MIAMI-DADE CNTY FLA AVIATION........cccccmvrunnes . . AFE . 549,455 | L 115421 . 577,105 500,000 3.530 ...6,250 28,889 | 12/01/2010 | 10/01/2018
59334D EL 4| MIAMI-DADE CNTY FLAWTR ...coovviiviiernisrienieisessiesssssessesssisens | evvees . JWAFE] 358,245 | 123.109 | . . ....330,000 350,888 | .. | i 2,230) [ i [ | 5280 | L 4.280 | AO...... | coverrririnnn 4,331 | e 17,325 | 07/11/2008 | 10/01/2019
59465H KD 7 |MICHIGAN ST HOSP FIN AUTH.....ccotvuirmerierineirseesseisersesiesenneenns | cevenne . JAGAFE| 205,118 | . 118.100 . 236,200 | ...... 200,000 | ... 203,396 | ..oooovevierrerinnenns | crrerrerierienene(585) | covrrireiiererieiienieens [ v | rer0enn8,000 | i 5.600 . 10/29/2008 | 12/01/2016
594698 DQ 2| MICHIGAN ST STRATEGIC FD....c.ovuevieiiieiniieieississinsieissinssenes | eree . .| AFE]| .. ..743,050 | ...... 110.617 | . 774,319 | oo 700,000 | .o 723,140 | oo | cererereeeenn(8,948) | o e | 05000 | 4.040 .7,389 . 03/05/2008 | 10/15/2015
626207 VM 3| MUNICIPAL ELEC AUTH GA.......covvvimrriieirinerieriesniensesesssesessnnns | criens [ [ AFE] e 451,532 | ..... 121.248 | .o 484,992 | .....ooovoenn 400,000 | ..ooovrerriennn 443,386 | ..o | e (8,384) [ o | | 00 5.250 [ 3490 [ | v 10,500 | ..ovoorvrnee 21,000 | 06/16/2010 | 01/01/2019
646135 K4 4|NEW JERSEY ST TRANSN .....coviiiiriiniineiieriseiseeissisessessesiseseins | crveees . |.1FE]| .. 1,158,740 | ... 118.923 | . .1,000,000 ...1,132,524 2.630 ..2,444 55,000 | 12/06/2010 | 12/15/2016
646136 HW 4| NEW JERSEY ST TRANSN ....ccovvrviiiiiriirnineierniseienssissssesssensnsns | ereee . | AFE] .. 1,035,070 | ...... 110.746 | . . . .1,000,000 031,631 [ | e (34439) | e [ e | e 5.000 | i 4.430 | JD.ccccs | e 2,222 | v 50,000 | 02/23/2011 | 06/15/2018
649674 JD 1|NEW YORKN Y CITY HEALTH........cooevvunnee O I [ AFE] e 114,151 | ...... 116.390 | voovvvrcrrrncns 116,390 | cooovvverris 100,000 2.840 21,889 | 4,014 | 10/20/2010 | 02/15/2018
650035 VM 7 |NEW YORK ST URBAN DEV CORP..........cccovuurirmrirrirerieinninsiersssirenns | cereee AGAFE] i 577,085 | 116.447 | . 582,235 +.500,000 | vvirireernen 562,118 [ e | e (14,073) | s [ | 05,000 [ e 1910 [MS.ooo | v, 7,361 | oo 19,236 | 12/02/2010 | 03/15/2016
65486M AC  1|NJB PPTYS LEASE REV.......ccomiuiriieerinnrieriesiseessnsessessssesssnins | neens AFE] enn....806,858 | ... 108.535 | . 814,013 ....750,000 3.520 ..3,125 37,500 | 03/06/2008 | 12/01/2013
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658196 N9 7|NORTH CAROLINA EASTN MUN.... JWAFE| 257,500 | .. 114197 | .................285,493 | ...... 250,000 | ...... 254,345 6,250 07/18/2008 | 01/01/2016
665245 XM 3| NORTHERN ILL UNIV REVS JWAFE| 537,928 | ... 114.036 | .ovovvveernnn. 587,285 | oo 515,000 | .ovrvrrirnns 535,672 6,438 . 12/15/2010| 04/01/2019
665444 JD 8| NORTHERN MUN PWR AGY MINN.. .|.1FE[ ..............1,058,040 | ...... 119.673 | . .1,000,000 1,052,478 | oo | e (BT | s [ | 008,000 | 104,220 | e | e 25,000 | .oovvrrrne 34,861 | 12/16/2010 | 01/01/2020
679111 US 1| OKLAHOMA TRANSN AUTH OK .....ccoviririirieniersniseieiiseiesssnsnens | evee AGAFE] 1,177,080 121.589 | . . . 11,000,000 | ..............1,171,234 10,833 10/05/2011| 01/01/2018
721876 QH 6| PIMA CNTY ARIZ SWR REV.......cocvmrireirinirnerierisseneesssisernenins | eevvene | oo [ oneerneeens AFE] 827,813 | 121.909 | ..o 914,318 | oo 750,000 | ..oovvrerernnns 817,697 18,750 38,958 | 06/03/2010 | 07/01/2020
745160 PV 7|PUERTO RICO COMWLTH AQUED.........ccoseererimrrrerieeerneesseineisenes | crveee |.1FE]| .. ...534,560 | ...... 110.332 . 551,660 | ...ocvovrenncns 500,000 | ..cocvvrrennens 517,801 12,500 25,000 | 03/07/2008 | 07/01/2015
745235 ZY 0|PUERTO RICO PUB BLDFGS AUTH........cccomivierirrirriinrinerienerenenns | criene .|.2FE| .. ..212,738 | ...... 109.951 . 219,902 | ...... 200,000 | ... 208,027 | ..oovvverrerrerinrnes | e (1,263) | o [ | 8,250 | i 4420 | o | v 5,250 | oo 10,500 | 01/04/2008 | 07/01/2017
745268 6J 6|PUERTO RICO ELEC PWR AUTH.......cccovrvmeririreersninenienssseneesins [ eervene | o [ erneerneenns L2FE| .. 557,860 | ... 112746 | ..o 563,730 | ..ovvrrerirens 500,000 | ..oovrerernnn 547,839 13,750 27,500 | 12/15/2010 | 07/01/2016
74526Q XS 6|PUERTO RICO ELEC PWR AUTH.....ccovviiiriirnnicirerisisensiseisnienns | i |.2FE| .. ...269,603 | ...... 111.987 1 . 279,968 | ...... 250,000 265,536 04/23/2010 | 07/01/2017
74529) HE 8 |PUERTO RICO SALES TAX FIN.....coonivirireriirinerierieesenessessesianens | ceveene | 1FE]| .. ..514,030 | ...... 115.548 | . 577,740 | ..coovvrirs 500,000 06/11/2009 | 08/01/2022
75076P AF 2| RAILSPLITTER TOB SETTLEMENT........coovimremerierinenrnneinerseninennes | eeveee [ oo [ crveeriienns C2FE | e 508,850 | ...... 112622 coovvecirnns 563,110 | .covvrrrirnens 500,000 12/01/2010| 06/01/2017
75076P AG 0 [RAILSPLITTER TOB SETTLEMENT........cccontvimrinirirerinrerinisniineiinns | criens .|.2FE| .. 2,024,720 | ...... 110.827 . ..2,216,540 .2,000,000 12/16/2010| 06/01/2018
796253 U4 2| SAN ANTONIO TEX ELEC & GA.....coouivrireeerrrinerierieeesessssisseninns | criees |.1FE]| .. ...582,535 | ...... 119.737 . . ....500,000 | ... . 12/06/2010 | 02/01/2017
837123 FP 8 SOUTH CAROLINA ST PORTS......coovvnvermrieririersrisseensssnsisssssssenns [ veree [ | conreverenns AFE| i 921,137 | ... 117011 | oo 965,341 | L 825,000 | ..oovrerrirnend 908,984 20,625 23,375 | 11/30/2010 | 07/01/2018
89602N BB 9| TRIBOROUGH BRDG & TUNL AUTH........ccomremrimrimnenierirenereesenines | ceveene AGAFE| 397,751 125993 .................440,976 | ...... 350,000 | ...... 386,681 [ .ovovevrerreininnes | ervrrrerrenenen(3,370) | o v | e 5.500 | 11 4080 [MNL | e 2,460 | oo 19,250 | 07/09/2008 | 11/15/2020
89602N WL 4| TRIBOROUGH BRDG & TUNL AUTH.......ccoouiemiierineiieeieeirseisnseines | crvene AGAFE| 1,191,010 | 12269 | ... 1,226,940 | ..ccccnnee 1,000,000 | ..coovrenne 1,185,659 10,833 10/05/2011 | 01/01/2019
89657P BV 4 [TRINITY RIVER AUTH TEX ....coovriiriirinerinrinenieneseessenneriessnennes | veveee oo [ crverirenns AFE] 125,275 | ...... 105.711 | vovvvvrerreen 121,568 | oo 115,000 | cooovveririns 120,727 | oo [ e (1,262) [ o | s [ e 5,500 [ i 4160 [ FAL | i, 2,635 | oo 6,325 | 03/03/2008 | 02/01/2016
914720 RL 3| UNIVERSITY N C SYS POOL ......ccvtrumrrrerirrereesseisersessnensssssssenns | eviens |.1FE]| .. 1,089,510 | ...... 121.657| . ..1,216,570 .1,000,000 12,500 50,000 | 03/14/2008 | 10/01/2018
927781 YE 8|VIRGINIA COLLEGE BLDG AUTH......ccovuiriirniriirerinsiseresieisnssinnns | eveee |AFE] ..567,315 | ...... 116.717 | . 583,585 ....500,000 556,552 | oo [ e (10,763) [ e | e | 0000 5.000 | 100002140 [MSeci | i 8,333 | v 12,708 | 02/02/2011 | 03/01/2016
93975W CW 3| WASHINGTON ST ECONOMIC DE.........cocovrmrirernrirererieniserennsesssnesnes | svviene | oo | erverinnerns AFE| 221,082 111316 | o 222,632 | ...... 200,000 | ...... 208,630 917 11,000 | 01/31/2008 | 06/01/2014
944514 LL 0| WAYNE CNTY MICH ARPT AUTH......ccoivimireinirererseirernsseessisenens [ eree ALAFE] 2,059,360 | ... 112.684 ..2,253,680 .2,000,000 2,052,810 | oo [ erverennnnnd(6,391) [ | v [ c000005.000 | 0004550 [ Do | o 8,333 | v 95,833 | 12/17/2010 | 12/01/2018
944514 LV 8| WAYNE CNTY MICH ARPT AUTH e | s AFE] ..524,640 | ...... 109.802 . 549,010 | .. ...500,000 | ... ...520,736 ...2,083 23,958 | 12/09/2010 | 12/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............c.cerrrnrerieiinnsnnsisissnnns | crvreinns 54,439,007 |..XXX........ | cooveeeeee. 57,683,461 | ............ 49,869,000 | ............ 53,577,133 | .ccooevveeniciee0 | eeieei(530,405) | cooeeeeceeel0 | 0 [ XXX [ XXX [ XXX | 714514 | ... 2,091,829 |..... XXX oo [ e XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 MY 7 |FHLMC PC  .ooocscrerrerisceseissneniessseesssnssssssessenssessnens | connene | oo | vevvnennnes | e | e 1,829,721 | 106.638 | ......cvvvee 1,917,339 | oo 1,797,975 MON... ..6,742 80,909 | 06/30/2003 | 08/01/2018
3128K7 U5 5|FHLMCPC  ..ooovirvcrcrnsceninnsensnsssensssisssnssensssssssnenss | evveene [ oo [vervnnines [ e | 6,731,270 | oo, 107.597 | . .1.577,741 7,042,689 MON... 29,345 352,134 | 11/04/2005 | 09/01/2035
3128KG FP 8 FHLMC rvcrecesnnveneneessssissnisenisnesensensnnnes | ceene | oo | eeveneones | o] | v 1,320,827 | oo 114.077| . ..1,466,104 .1,285,183 MON... ..7,497 89,963 | 11/30/2006 | 11/01/2036
3128KK XU 8[FHLMC PC  oiiieceeencisssisenesissiseesssesensensssssesssssisenss | seenee | oo [ evvnervnnes [T | i 686,709 | e 110175 . 750,487 ...681,174 MON... 02/08/2007 | 01/01/2037
3128LB AZ  1|FHLMC PC  .oooicevcrensseessssssiensnssssensssssssssssessssssnssenss | woneene | oo [vevnninnes [ oo | 2,179,435 | L. 112.164 | . ..2,294,691 .2,045,818 MON... 05/29/2009 | 05/01/2038
3128M4 CP 6|FHLMCPC ... 4,302,889 | ...... 108.753 | . ..4,781,907 4,397,013 MON.. 05/24/2007 | 12/01/2036
3128MM CK 7|FHLMCPC ... 5,914,875 | ...... 107.790 | . ..6,358,284 5,898,746 MON... 08/24/2005 | 09/01/2020
3128P7 BH 5|FHLMCPC .. 2,715,779 | ...... 109.925 | . ..2,947 111 .2,681,010 MON... 13,405 12/12/2005 | 12/01/2025
3128P7 CB 7|FHLMCPC .. 3,123,398 | ...... 111.581 ] . ..3,392,379 .3,040,266 MON... 16,468 02/28/2006 | 02/01/2026
3128PE AN 5 FNMA. ..o 1,370,811 | ...... 109.872 . .1,478,873 MON... 1,291 87,490 | 10/17/2006 | 10/01/2021
312942 CB 9|FHLMCPC ... ..10,104,092 | ...... 105.033] ............10,265,447 MON... | weoveerrrenns 32,578 | v 390,939 | 08/31/2010 | 09/01/2040
312942 FF T7|FHLMCPC .. 16,515,924 | ...... 105.033] ............16,950,678 MON... 53,794 645,532 | 08/31/2010 | 09/01/2040
31294K M4 4[FHLMC PC  ooieeecrerceseissreniensseessessssssensenssesssenssnens | evvinee | oo [ eevnerenenes [ reees LN [N ,628,864 | ...... 107.906 | ...ooovenee 1,693,860 | ..coovvvene 1,569,753 | ..coovrrene MON... ..7,195 86,336 | 01/22/2003 | 01/01/2018
31296S M3 T[FHLMC ot | criees ...958,666 | ...... 108.987 | . ..1,025,758 ....941,166 ...956,084 MON... [t 4314 | 51,764 | 01/30/2004 | 01/01/2034
31297C HD 5 FHLMC  oescensseenisssnsssensssssensssssssensssnns | evvnnes | oo [ eoneerernns [ crenns 1. 4,179,509 | ...... 107.597 | . ..4,507,405 | .. 4,189,144 | ... 4,180,208 5. MON... 17,449 209,397 | 12/15/2004 | 07/01/2034
31297S RE 4 [FHLMC PC  ooieeeecessisseniesiseeseessssssensessssssnsensnnins | evvinee | oo [ eevneesnenes [ reees 1] e 2,768,977 | ...... 107.956 | ..o 3,079,763 | ..ovvvvrnen 2,852,777 | covvvverenn 2,778,616 5.000 5.820 | MON... 11,887 | oo 142,639 | 10/14/2005 | 08/01/2030
31297U 3C 2|FHLMC PC oot nssiees | eviees 344705 | ...... 113.0811 . 374749 | 331,397 | oo 342,826 MON... 1,795 21,541 | 05/31/2005 | 05/01/2035
31298N UG 8 FHLMC PC ..o ssisssssesienes | cvninas 47,650 | ...... 112124 | . ..51,793 46,192 47,494 MON... | cooerierirenns 289 | o 3,464 | 08/21/2001 | 05/01/2031
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31387C XK 2| FNMA ..o ssensesesesssssssssssssssssnssssssnees | connes | eo | seveneennes | e ] | v 142,093 | oo 116.588 | . . 141,778 MON... ...1,633 ...9,818 | 06/22/2001 | 04/01/2031
31389K WT 4|FNMA 449,932 | ... 110.395 | . ..437,976 MON... ..4,919 29,743 | 09/03/2002 | 02/01/2017
31390G A5 B[ FNMA. ... 72,401 | ... 110.395 | . 70,401 MON... 787 09/20/2002 | 05/01/2017
31402R DD 8| FNMA. ..o . . 4,453,957 | ...... 109.191 4,923,713 | oo 4,509,266 | .............. 4,453,957 MON... | oo 40,823 01/17/2007 | 05/01/2035
314038 W5 1 {FNMA. ..ottt sssssstenssnenns | crinees [ [FSRORRTINS DUPPOON I ISP 2,501,830 | ...... 1472 e 2,701,880 | cooovvrerncen 2,423,813 | oo 2,489,200 MON... | v 24,214 12/09/2003 | 11/01/2033
B1404AN  GC 4| FNMA. ..ot 2,971,165 | ...... 106.372 . ..3,263,088 .3,067,612 ....2,999,754 MON... | v 20,014 08/24/2005 | 05/01/2019
314058 EF 7 [FNMA ..ottt . . ..4,120,890 | ...... 108.112] . .4,636,320 | .. 4,288,406 | ..............4,123,197 MON... 35,356 214,420 | 09/29/2006 | 08/01/2035
31406B MW 7 [ FNMA ...t ssssssssssensssnenns | crinees [P ST IO L1 [ 385,839 | ...... 109.253 | ..ovvrrrirens 414,802 | ..oovvvvnne 379,669 | ..covvvrernens 384,826 MON... 3477 20,882 | 01/11/2005 | 01/01/2035
31408D  E7 7 FNMA ..o L A117,861 106.685 | . .4,531,221 4,247,270 ...4,149,375 MON... | wvvvrrins 30,949 02/25/2005 | 12/01/2034
31406V DP 8 FNMA ...ttt . . ..1,822,994 | ...... 113420 . 1,985,732 | .. 1,750,774 | ..............1,812,322 MON... 18,947 05/31/2005 | 05/01/2035
31406W  2M 5| FNMA. ..ottt | creens [P USROS IO 1] e 1,646,345 | ...... 110.597 | v 1,773,969 | oo 1,603,989 | ..cocovvvnne 1,639,870 MON... | v 16,029 06/30/2005 | 06/01/2035
31409X PU 7 [ FNMA ..ottt ...1,650,257 | ...... 109.191 .1,742,848 .1,596,146 ....1,550,257 MON... | v 14,144 87,788 | 07/31/2006 | 02/01/2036
314100 5Y 2| FNMA..coooeei ettt . 2,255,497 | ...... 112.607 | . ..2,505,800 | .. 2,225,248 | ..............2,255,497 MON... 24,091 ...144,641 | 08/10/2006 | 08/01/2036
31410P A8 B[ FNMA ..ot enenins | conses e e T 620,112 ] 114194 | . 688,972 | ..o 603,332 | oo 620,112 MON... ..3,515 42,233 | 10/10/2006 | 08/01/2036
31410U YW B FHLMC et esssenses | ceneeae e | | 2,565,721 | 110.941 ..2,816,511 .2,538,746 MON... 11/30/2006 | 09/01/2036
B1411C KH 3 FNMA. oot esssenes | orninas e | i 117,836 109.106 | . 124,294 | .. ..113,920 | ... ..117,836 MON... 12/08/2006 | 11/01/2036
B1411K RA T IFNMA .ot sss st | criens e | e 2,896,693 | ... 110.753 | v 3,199,691 | ..oovvereces 2,889,019 | ..ovvverneen 2,893,428 MON... | oo 28,865 | ..cooveeene 173,341 | 01/31/2007 | 01/01/2037
B141IN BC 7| FNMA oottt 2,587,865 | ...... 110222 . ..2,830,731 .2,568,202 ....2,582,975 MON... 25,387 ...154,092 | 02/08/2007 | 02/01/2037
STATIW AU 1 ENMAL e . I 1. 1,859,682 | ...... 110.316 | . ..2,035,466 | .. 1,8451123 | .. ....1,855,608 MON... 18,438 ...110,707 | 03/30/2007 | 04/01/2037
314124 U9 BIFNMA ..ottt | criens [P ST IO L[N [T 3,439,087 | ...... 111941 | v 3,773,108 | ..oovvvnnven 3,370,622 | ..oovcvennee. 3,436,151 MON... 36,490 219,090 | 10/09/2007 | 07/01/2037
B1412E  5Y 8 FNMA ..o L371673 | ... 119.644 | . ....357,969 ...368,781 MON... 4,472 26,848 | 08/30/2007 | 08/01/2037
31412G XD 8 FNMA ...ttt . . ...807,401 | ...... 114.215| . 895,728 | .. ..784241 | ... ...804,962 MON... ..9,145 54,897 | 08/28/2007 | 07/01/2037
B1412R D5 3| FNMA oottt | orninas [P USROS IO 1] s 20,199,868 | ...... 107.560 | ......cc... 21,639,167 | ..coonvn. 20,118,138 | .cooonen. 20,180,492 MON... | ooverens 149,599 | ..ot 905,316 | 03/31/2010 | 03/01/2040
31419A DS 3 FNMA ..o e e . LGB T73,976 | 110.523 | . 8,900,464 MON... 79,489 11/30/2010 | 09/01/2039
314190 SH 2 [FNMA.....oiiiirereeeensissnesssessensssssssssssssssnsensssssssssssses | sennne | oo [ evvvernenes [ o | 14,202,201 | e 106.09 | ............15,239,509 MON... | v 47,795 12/14/2010| 11/01/2040
31419K GD 1 {FNMA.....ooiiiiiireseseenssesssississsssssssesenssssensesssssssnsenses | eoveene | oo [vennnines [ e | i 9,478,408 | ... 106.346 | ............10,291,668 MON... 12/16/2010| 11/01/2040
31419K KF 1 [FNMA 9,621,369 | ...... 102.934 | . 10,510,088 9,808,937 . . . MON... 12/14/2010| 11/01/2040
31419L QD 8|FNMA . . 9,864,265 | ...... 105.143] ............10,188,524 ..9,769,224 |.... ...(96,581) ] .... . 4. . MON... 64,551 11/30/2010| 12/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .......cviiirniieersiisiissisissserssissisniinns | cevnnennes 180,621,319 | .. XXXwoioon | civrnne 93,663,916 180,504,043 | ...oovvviiiiieen0 [ e (233,226) XXX [ e 1,090,275 | .........8,448,538 | ..... XXX oo [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-B
575800 AE 7| MASS RRB TRUST 2005-1.....ooccsmesmesssesesesesesesrse [ [ [ [LAFE] 4,456,401 | .....102.485] .oocooo 4,570,946 | oo 4,460,112 | oo Iy R | e e e S 57,783 | o 196,245
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities...........cooovviviininnnnee. 4,456,401 4,570,946 ....4,458,281 57,783 | oo 196,245
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: 239,516,727 ..255,918,323 .234,297,076 238,539,457 ..1,862,572 ..10,736,612
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00206R AZ 5| ATETINC....cooooirrrircrrerreerierieeireenns LS. |. JAGAFE| 498,525 | . 106.362 | . 531,810 ....500,000 ...498,569 3.875 3.910|FA....... ..7,158 08/15/2011 | 08/15/2021
010392 ER 5| ALABAMA PWR CO....ccoooiviireriiirinnieiseiierssieeessssisssesssesssssssenes | oevenee . | AFE] 997,690 | ... 114.436 | . 1,144,360 | .. 21,000,000 | ... 2998919 | [ 238 [ [ [ 5.200 5230 (Jd....... 23,978 52,000 | 01/11/2006 | 01/15/2016
02580E CC 5|AMERICAN EXPRESS BK JESSTSTSTRORSTURRURSTRRTIRTORN IOV [ [ AFE] 2,992,650 | ... 114456 | ... 3,433,680 | ..oovverecn 3,000,000 | .oocvereeen 2,995,288 | ...oovvverierirnrrnens | e8| | | s 6.000......... 6.030 [MS...... | v 54,000 | ..ooovonee. 180,000 | 09/10/2007 | 09/13/2017
0258M0 DC 0|AMERICAN EXPRESS CR CORP LS. | |.1FE]| .. 1,348,880 | ...... 101.393 | . .1,350,000 1,348,939 2.800 2.810|MS...... 10,710 09/14/2011 | 09/19/2016
02666Q F3 2[AMERICAN HONDA FINANCE ..o | e . .| AFE] .. ..999,600 | ...... 101.701 . . 21,000,000 | ... ...999,838 2.375 2.380 | MS...... ..6,795 23,750 | 03/09/2010 | 03/18/2013
026874 AT 4| AMERICAN INTL GROUP INC......ccovrvierirrirerinerneriesineesenesseeseninns [S T R I V2FE ] i 679,213 | 100.042 | ..coovrnee 1,000,420 | ..c.cvvvnnee 1,000,000 | ..ocoonernnenns 879,505 | ...vvverrerinrernerins | cvrrvernee TAATB | s [ v | e 4250 ....... 14.210 | MN..oo. | vovveircranns 5431 | s 42,500 | 03/31/2005 | 05/15/2013
03040W  AB 1| AMERICAN WTR CAP CORP.......coviriirrierrieirerississessisenssssiensenes | eree . . v 2,532,550 | ... 116.834 | . ..2,920,850 .2,500,000 ...2,528,369 |.... | . e | e | e 6.085 5.830 |AO...... 12/03/2009 | 10/15/2017
035229 DB 6| ANHEUSER BUSCH COS INC........cccovvveriererimeinerieeninensesesseessninns | cviees . AFE] 2,197,040 | 118.106 | . ..2,362,120 .2,000,000 ....2,157,880 (27,091)| ... 5.600 3.890 | MS...... 37,333 07/12/2010 | 03/01/2017
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037735 CQ 8| APPALACHIAN PWR CO......coouiimrrieriieeienineisneesssssssssensssessessssens | wnnees | oo [ vevereeens | o 2FE | oo 1,645,360 | ...... 103.726 | ..o 1,659,616 | ....ccovuvnee 1,600,000 | ..coovvvnne 1,636,228 | ...oovvvrrinerrcrines | i (I 72 TN ORI ISP 3400 .......... 2.690 [MN..... [ ovvercrrnens 5,591 | v 54,400 | 01/31/2011 | 05/24/2015
05531F AG 8| BB&T CORPORATION.......covivrerniieirnrineisernenemssssnenenssseensenssssssnsnnnss | svvens | oo | wevverenenes [ W TFE | v, 998,610 | ... 104.306 | ...covvenvne 1,043,060 | ..coovovvnnee 1,000,000 | .oovrrirnennd 998,826 3.230|(MS...... 9,422 16,711 | 02/28/2011 | 03/15/2016
060505 DA 9|BANK OF AMERICA CORPORATION.........coccoivemerererrnerienineesnnnnnns | evvvene | o [ervervvnnns | 2 2FE | ii00000000.2,339,220 | ........ 91.134 ...1,822,680 2,000,000 | .oocverneen 2,032,942 5.050 | MS...... 31,918 | v 108,400 | 12/15/2004 | 03/15/2017
06051G DZ 9 |BANKAMER FDG CORP. LS. 4,500,000 4,653,234 6.990 [ JD....... 28,594 343,125 | 06/14/2010 | 06/01/2019
06051G EB 1[BANKOF AMERICA .oooiicreeinceresninenreniesesensssnissnseninnne | evvene | oo [ evvveienees | W TFE | iii..998,990 | ... 96.460 964,600 1,000,000 | ..ooouevennnend 999,352 | ..ovveerierirereneenns | v 181 | s [ | v .500 | e 4520 [AO...... 03/08/2010 | 04/01/2015
06051G ED 7 [ BANK AMER FDG CORP......coovvererrimeiieriesireesssiseisesssesssseessnis | crveee . ..998,760 | ........ 93.471] ... 934,710 | .. 1,000,000 | ...... 999,082 [ ...vovvvrrerrererenns | verrerienienennn233 | oo [ e | vereennn 30700 | i 3.720 | MS...... 08/17/2010 | 09/01/2015
06406H BS 7| BANKNEW YORK.......ccoovuriiieririnieinninerienissesesissiisessesisssseniene | onvee | oo | cevenniones AFE] v 3,748,875 | ...... 102461 | oo 3,842,288 | .............. 3,750,000 | ..oovverecen 3,749,159 2.500|JJ....... 12/02/2010| 01/15/2016
06739G AR 0 [BARCLAYS BANK PLC.......cccovvvmeeririnerirerrnnenenssnesenssesssssnnensnennnees | LSus [ [ wvveriven [ WTFE | e 1,983,660 | ... 102.443 2,000,000 | .oocvernees 1,986,263 5.230 | JJ....... 01/05/2010 | 01/08/2020
06739G BB 4 [BARCLAYS BANK PLC......ccovvrmirrerviceinineisnnsiesisnnsnsensssnensnnenees | B [ [veiviini [ WIFE | 02,999,850 | ... 101.052 3,000,000 2,999,899 3.900 | AO...... 27,300 03/30/2010 | 04/07/2015
06739G BS 7 [BARCLAYS BANK PLC.......ccoevmrvreriieinernerimnnnenienisensseniesssnennenes | LSuis [ [ [ WIFE | 00000.2,995,170 | ... 96.501 3,000,000 | ..ooevereeen 2,996,689 | ....ovvverierincennns | e 1,519 [ | | e 2375 2430 [ W | s 33,250 01/06/2011 | 01/13/2014
073902 RU 4|BEAR STEARNS COS INC......ccocovvvrmmrineernnrinernerirneeseninseisessnssesneninns | LSuit | oo [ | WIFE | 2,048,705 | ... 116.488 | ... 2,000,000 2,034,311 6.890 [FA....... 60,417 | ............145,000 | 06/18/2008 | 02/01/2018
079860 AG 7|BELLSOUTHCORP .ocvrrvcrrersrensnisnneniensssssssssnnnes | eevnene | oo [ everernenies | W IFE | 2,002,315 | ... 110.527 | ... . 2,000,000 | ..ooovverecen 2,000,802 | .oovvveerierierinnns [ e Q7Y [ | e [ 8,200 [ 100000 5.180 | MSes | v 30,622 | oo 104,000 | 04/19/2005 | 09/15/2014
10112R AT 1{BOSTON PPTYS LTD PARTNERS........cccocemmmrmerrmrernennsninserssnsinennes | weeveee oo [ evverivens [ 2FE | 11,346,855 | ... 102.928 ... ,389,528 1,350,000 ..1,346,912 ..7,076 11/03/2011| 11/15/2018
10138M AG 0 [BOTTLING GROUP LLC......cocovrmririrrireieinirreiersesennsissisnssssensnsnes | eoneere [ oo [vevnninnes | WIFE | 1,997,100 | ... 116.126 ...2,322,520 1,998,576 27,500 | .cooveene 110,000 | 03/27/2006 | 04/01/2016
124857 AE 3| CBS CORP NEW......osiviriniricriereneeisninerierieseseesssnssssssessensssnnee | oevee | oo | veveenerones | w2FE | ciiiiiiiinnn 413,083 | ... 103.691 426,170 ...6,676 09/27/2011 | 02/15/2021
125896 BH 2| CMS ENERGY CORP........ccovsiirrineieiierineernssinseissenieseseessssinseesnnes | veeens | oo | eeveveeronns | w3FE | 499,710 | oo 99.251] ... 496,255 05/09/2011 | 05/15/2014
12626P AJ 2| CRHAMER INC......ccoovverierrririrerirerineernneisssrsenseneseessenissssenssenses | cvevee | oo | vevvneiines | w2FE | i 999,630 | ... 114.818 ] ... ...1,148,180 07/16/2008 | 07/15/2018
126408 GV 9| CSX CORP....ovveurerercerriseriserisssinensssissesssssssssssensenssssssssssssssnsnns | oeves | oo | veveserines | w2FE | 994,990 | ... 107170 ... ,071,700 .995,241 05/20/2011 | 06/01/2021
126650 BH 2|CVSCAREMARK  iieinnnenneensniseensssnssssnssennns | vvvens | oo | evvvernninns | 2FE | 01,913,840 | .o 116.733 | ... ...2,334,660 ..1,946,234 07/30/2007 | 06/01/2017
126650 BW 9| CVS CAREMARK CORPORATION.......c.ovvvuerererereerrninnerieriesnnensnne | vevene | oo | vevevverines | w2FE | i 493,420 | ... 107.229] ... 536,145 | .................500,000 | ...oooirnennn 493,763 05/09/2011 | 05/15/2021
149123 BV 2|CATERPILLARINC  ooicvcsnrineeensensessssssnssssenssnenens | BSui [ oo | v | LAFE | rii00..995,330 | ... 110.391] ... ..1,103,910 | ..............1,000,000 | ...... 995,560 05/24/2011 | 05/27/2021
14912L  4S 7| CATERPILLAR FINL SVCS MTN.....cvvririrerimreriniininerieninernenienennns | oevee | oo | vevevvrenes | W AFE | i 499,160 | ... 104572 ... 522,860 ...6,625 | 03/23/2011 | 04/01/2016
15189W AC 4| CENTERPOINT ENERGY RES CO.......coconvveneimnrinerrerirneesennseisens | eevens | oo | vevenennes | w2FE | 498,290 | ... 115.713 ... ..578,565 ..30,625 | 10/18/2007 | 11/01/2017
15189W AG 5|CENTERPOINT ENERGY RES CO.......cccovvrervrrvrernesnnnnerersnsenienes | vvvves | oo | vovvrnnennn | W2FE | oe....3,087,608 | ...... 105.147 | ... ...2,867,359 " 56,585 62,960 | 01/20/2011 | 01/15/2021
152000 AD 9 [CENTERPOINT ENERGY TRANS........ccccosvvummermmnrmerrerirseesnniserseniins | veeveee oo [ evveriven [ WTFE | inn..9,642,578 | ... 115458 ... 11,545,800 9,755,697 215417 517,000 | 08/20/2007 | 08/01/2019
172967 EH 0| CITIGROUP INC......ooorirvrriirernrirrierineisinsiersssssenssisssensseisssnssnens | vevens | oo | evvvevnnonns | WIFE | rii0.1,992,880 | ... 106.025 | ... 2,120,500 1,995,486 45333 | .o 120,000 | 08/08/2007 | 08/15/2017
172967 ES 6| CITIGROUP INC.......covvirierirriieinninniserierisesisnisenisesienssensssinnes | coevene | oo | veveneienes | TFE | ciiiiiinn.868,170 | ... 106.547 | ... ...1,065,470 901,408 10/29/2008 | 05/15/2018
172967 EU 1| CITIGROUP INC.......covvrrierieeirceisrissiiseniesssseessssisenssssessnessssssnnes | vnves | oo | sevnsennes | wTFE | v 1,644,808 | ... 104.440 ... ..1,707,148 02/27/2009 | 08/19/2013
189054 AP 4| CLOROX CO ...coovvrvrierviriirernsissienieisserssissnsessesessssssessessssssssssnssessnns | LS | oo | wvvvirveinns [ W 2FE | v 499,320 | ... 103.633 | .o 518,165 10/03/2007 | 10/15/2012
189054 AQ 2| CLOROX CO ..ovverermriirrerieeirneesseissssesssnsssssssesssssssssssssessssesssnns | coevene | oo | veveeserones | w2FE | i 499,020 | ... 104.356 | ... 521,780 , 02/27/2008 | 03/01/2013
189054 AR 0| CLOROX CO....coevorririiriisiriciierinniississiiesississssisssississsssssssssssenns | convs | oo | evvvennionns | w2FE | i 499,150 | ... 106.018 | ... 530,090 2,958 17,750 | 11/04/2009 | 11/01/2015
191216 AM 2| COCA COLA CO....covverrerrrerrirerrerirereneesnsnissrsserienesensssnssssnennenens | Bt oo | vvvvviine | AFE | 1ii00000.2,972,310 | ... 116.542 | ... ....146,250 | 03/03/2009 | 03/15/2019
191219 BT 0| COCA COLA ENTERPRISES INC......c.covveverrnvrinererernennsninseinennnnes | LS oo | v | AFE | crii...998,970 | ... 113.250 ... . 1,000,000 999,466 73,750 | 10/29/2008 | 03/03/2014
19122T AE 9| COCA COLA ENTERPRISES INC.......cccovrvrrverinnrreerernrisnesnississnneniens [ vvene | oo | veverinnins | w2FE | ... 982,460 | ... 100.685 | ....cvvvuveee 1,006,850 | ..cvvevrenne 1,000,000 | .covrrirennd 983,004 08/16/2011 | 08/19/2021
20030N AU 5| COMCAST CORP NEW.......cccuirimerrerimrireesssnissrsersesesesssssissnsnenens | onvee | oo | vevvneennes | w2FE | i 1,995,180 | ... 118.805] ... ...2,376,100 1,996,710 . 08/20/2007 | 11/15/2017
209111 EE 9| CONSOLIDATED EDISON CON Y INC.....ccceevvrrmerevnnerernnineermnnennn [ LSeis [ oo | v | AFE | 2,245,950 | ... 107.544 | ... ..2,419,740 2,249,000 447 02/09/2004 | 02/01/2014
210518 CQ 7| CONSUMERS ENERGY CO.......occomrvrrrimerrerinreneniieessersenssnensenenee | wvvene | oo [ veeervenies | 2 2FE [ . 796,980 | ... 116.617] ... 874,628 788,063 | ..oovvrverrercriiiins | e (4,718) 01/19/2010 | 09/15/2018
210518 CR 5| CONSUMERS ENERGY CO......coecomerrrremerierineeneeiseesesssnsinessnsnenee | eennens | oo [ evevereeeins | 2 2FE | 1,650,320 | ... 120.801 | ... ..1,812,015 ...(15,157) 91,875 | 07/27/2010 | 03/15/2019
216871 AE 3|COOPER U SINC 533,080 ...500,000 19,806 | 12/02/2010| 12/15/2020
22541H CC 4 |CREDIT SUISSE NY. ..989,100 1,000,000 .997,753 60,000 | 02/13/2008 | 02/15/2018
22546Q AE 7 |CREDIT SUISSE NEW YORK . ..1,997,200 | .. 2,000,000 ..1,997,896 . 70,000 | 03/18/2010 | 03/23/2015
23311R AD 8|DCP MIDSTREAMLLC  .oooicevcneecsrinerreniseensenissnenennennes | B8 | oo | v | h2FE | . 749,190 | ... 108.595 | oo 814,463 | .....covvvnnee. 750,000 | ..oovvrrernnen 749,302 5.350 5.360 | MS...... 11,815 40,125 | 03/08/2010 | 03/15/2020




Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

0L

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During

Identification Description Code|n| CHAR [nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired Maturity
233851 AA 2| DAIMLER FINANCE NORTH AMERICA.... e |LS ] |.1FE]| .. 2,999,040 ..3,009,480 .3,000,000 ....2,999,278 ..15,113 .29,250 | 03/21/2011| 03/28/2014
233851 AH 7 |DAIMLER FINANCE NORTH AMERICA RSSO IR . .|.1FE] .. 1,987,000 .2,000,000 | ... ....1,987,726 2. 15,604 09/07/2011| 09/15/2016
235851 AL 6| DANAHER CORP.......c.covvimierriirrinrierieriesiseessssssessensessssssssssenns | criees . |.1FE]| .. ...998,400 .1,000,000 | ...... 998,559 2.300 12,011 06/20/2011 | 06/23/2016
24422E QY 8|DEERE JOHN CAP CORP LS. |. .| 1FE] .. 2,024,400 . .2,000,000 2.950 18,356 59,000 | 12/17/2010 | 03/09/2015
24422E RH 4 |DEERE JOHN CAP CORP [EES T (R I AFE] 995,490 | ......103.367 | .............. 1,033,670 | ..oocvennce. 1,000,000 | ..verrreeren 995,577 | oo | vvrnnrnerirenenne8T [ e | e | e 3.150 ...7,000 10/05/2011 | 10/15/2021
25156P AF 0 [DEUTSCHE TELEKOM INTL FIN....cvvtuiiirrireirnieenrienieniseessenssnninns | ceveee .|.2FE| .. .1,000,000 23,188 52,500 | 04/19/2005 | 07/22/2013
25179M AJ 2|DEVON ENERGY CORP. o LS | 2FE ] 997,700 | ... 102.538 | . . . .1,000,000 2. 11,267 07/05/2011 | 07/15/2016
25468P CN 4 |DISNEY WALT CO [S T R I AFE] i 987,170 | 102.083 | ..o 1,020,830 | ...ccerevene 1,000,000 2.750 08/17/2011 | 08/16/2021
25470D AE 9|DISCOVERY COMMUNICATIONS LS. | W2FE] 2,535,795 | ... 106.124 | . ..2,653,100 .2,500,000 ....2,534,800 08/16/2011 | 06/15/2021
25746U AM 1 |DOMINION RESOURCES INC e |[LSe ] | 2FE ] v 1,754,538 | ... 104.648 | . ..1,831,340 | .. 11,750,000 | ..............1,750,429 |.... | 5. 02/05/2007 | 03/15/2013
260003 AJ 7| DOVER CORP.......oeoreimiieriieriiesississeisessesssessssisssssssssssssssssssenns | ceseees I AFE] 999,420 | . 112.988 | ..o 1,129,880 | ..cooovrvnne 1,000,000 | ..oooeernnenad 999,474 | ..o | s B4 | oo | cereneeenieneneenns | e 4.300 02/16/2011 | 03/01/2021
263534 BS 7|E.I.DUPONT DE NEMOURS ......ccccoevmmiimmrimnrinerirenineenenissisneiienes | criene . | IFE]| .. ...166,636 | ...... 104.578 | . 174,645 ....167,000 L 1B6,917 | e [ e T8 [ | | s 5.000 .050 | e | o3850 | i 11/28/2007 | 01/15/2013
264399 EM  4|DUKE ENERGY CORP  .oooiieseienineeeniseesenseniesenennns | criens . | AFE] 1,023,880 | ...... 114.583 | . 1,145,830 | .. .1,000,000 1,010,039 5.300 13,250 53,000 | 04/20/2005 | 10/01/2015
26441Y AQ 0 |DUKE RLTY LTD PARTNERSHIP........cccvvviiiernririimninsissineriensssienns | e [ V2FE | 498,200 | ...... 111.005 | oo 555,025 | ..o 500,000 | .coovverererecdOBTTT | v [ v 181 [ [ [ v 6.500 14,986 32,500 | 09/06/2007 | 01/15/2018
26441Y AU 1|DUKE REALTY LP LS. [ [ eooverven [ w2FE | ciiiers...999,830 | ... 110.909 | . ..1,109,090 .1,000,000 03/25/2010 | 03/15/2020
278865 AH 3| ECOLAB INC.....ccosiiuiiirireireeiseise et isessssssessssssssesssssenss | crsees . reeenennn 3,142,750 | ... 108.018 | . ..3,240,540 | .. .3,000,000 4. 01/05/2010 | 02/15/2015
278865 AK 6|ECOLAB INC LS. [ [ evverven [ w2FE | i, 998,020 | ...... 103.890 [ ..vvvureneee 1,038,900 | ..cooovrvenee 1,000,000 | ..coovveerrnn. 998,044 | oo 3.000 12/05/2011 | 12/08/2016
29250R AU 0|ENBRIDGE ENERGY PARTNERS........c.coccumrrmmrrinerienes LS. |. ...498,990 | ...... 104732 . 523,660 ....500,000 ..499,014 09/06/2011 | 09/15/2021
29358Q AA 7 |ENSCOPLC . . 1,566,090 | ...... 104.519 | . .1,567,785 | .. 21,500,000 | ... 1,564,220 |.... | . 4. 20,758 | .coovrinne 34,858 | 08/30/2011 | 03/15/2021
29379V AA 1 [ENTERPRISE PRODS .......ccovuimimierieieineeisesiesiesssssssssssssesssiens . L2FE | v 1,999,060 | ...... 7161 | e 2,343,220 | ..o 2,000,000 | .oovverees 1,999,435 | ...cooivevrrnerirerins | e £ RN 6.300 37,100 | oo 126,000 | 08/27/2007 | 09/15/2017
29379V AS 2 |ENTERPRISE PRODS.... ..999,010 | ...... 103.668 | . ..1,036,680 .1,000,000 ...999,199 13,333 17,600 | 01/04/2011| 02/01/2016
29379V AU 7 |ENTERPRISE PRODS.... . ..997,900 | ...... 102.039 | . ..1,020,390 | .. .1,000,000 | ... ..997,951 |.... | 4. 14,288 08/10/2011 | 02/15/2022
29476L AC  1|EQUITY RESIDENTIAL.......ovveervrneererneirerinnesneesensseessenssssssessensns | evvnene | oo [ evneennnns | 2 2FE [ i 2,198,460 | ...... 107.702 [ .ovvonrnee 2,154,040 | ..oovvvnnee. 2,000,000 | ..ooovrvnecn 2,177,680 | ovovveeeecrierieees | s (20,780) | +.vvveeernerrrrerrerreenns [ errerienineiriseinnins [ e 5.125 30,181 51,250 | 06/16/2011 | 03/15/2016
30161M AD 5|EXELON GENERATION CO .. 2,947,620 | ...... 106.907 | . ..3,207,210 23,000,000 | .oeeieren2,980,462 | oo [ e85 [ [ [ e 5.350 74,008 07/30/2007 | 01/15/2014
30161M AE 3| EXELON GENERATION CO .....cccovvrmerirmrereeriniseriersnenseniseesssssnenes | evneee | oo [ veverneens | 2 2FE [ . 498,780 | ... 116.758 | . 583,790 ....500,000 6.200 230 | AO...... | ovvvrerirens 7,750 09/25/2007 | 10/01/2017
31428X AR 7 |FEDEX CORP........coeovririieriniirinninersnneierssisesensssisssssssssssssssssennnses | wvveene | oo [evervnninees | 2FE | i 1,853,160 | ... 131.636 | . ..1,974,540 1,500,000 | .ovirerren 1,824,538 [ e | ereerenne(28,622) | e [ | i 8.000 55,333 03/30/2011 | 01/15/2019
316773 CK 4 [FIFTH THIRD BANCORP.........ccocuomirverimirreninninssinnnineneessnisnssnenies | vevene | oo [ evverivens [ 2FE | 11,653,655 | ... 101.017 . ..1,666,781 .1,650,000 3.625 25,919 29,906 | 03/07/2011 | 01/25/2016
345397 VN 0|FORD MOTOR CREDIT CO .....ccecommrerrrrerirnrereninseiserssenisssesesssssinsees | ennees | oo [ cveeerneens | 23FE [ 2,140,000 | ...... 108.596 | . 2,171,920 .2,000,000 v | eerreereree(29,496) | oo | e | s 7.000 29,556 | .ooovrenne 140,000 | 12/06/2010 | 04/15/2015
345397 VW  0[FORD MOTOR CREDIT CO .....ccvvrrvrirernrineirenirerssesserersssseerenssnsenene | B [ [oniiiins | W3FE | 1,002,500 | ... 99.626 996,268 .1,000,000 (6,081) [ covveeveerrene(151) e [ e [ i 3.875 ...6,351 10/31/2011| 01/15/2015
369604 BC 6|GENERAL ELEC CO 15.343] . ..1,153,430 .1,000,000 ...3,646 52,500 | 11/29/2007 | 12/06/2017
36962G 3H 5|GENERAL ELEC CAP CORP ......cccovivirvirernrneirernnieninessnississnssensenss | evvene oo [vervvninnns | WIFE | 5,142,735 | L. 111.149 | . ..6,113,195 .5,500,000 91,094 | ............ 309,375 | 04/14/2009 | 09/15/2017
36962G 3U 6|GENERAL ELEC CAP CORP  ....occovvvvvrrrerrnerncnineesseisnnenineenens | B | oo | v | AFE | 2,248,763 | ... 112.249 | . ..2,525,603 .2,250,000 21,094 | .o 126,563 | 06/04/2008 | 05/01/2018
36962G 4J 0|GENERAL ELEC CAP CORP......cccoeemmurmmrirmrencernseerserssnsinessnenenseesnnns | LSus [ [ evvevivenes [ WTFE | ciiiier...996,580 | ... 110.967 | . ..1,109,670 .1,000,000 26,431 55,000 | 01/05/2010 | 01/08/2020
370334 BB 9| GENERAL MLS INC.......oevvirviererniisrienineissinsinersnsseeensssisssssssssssnsensss [ eovene | oo | vevervnnns | w2FE | i 997,750 | ..o 118.982| . ..1,189,820 21,000,000 | ... ...998,672 21,533 | oo 57,000 | 01/17/2007 | 02/15/2017
370334 BM 5| GENERAL MLS INC......cooovverirriierierierineenssisenssesiessssensssissnsesens | eonnens | oo [ vneernenes | 2 2FE [ iiiiiii...995,890 | ... 101.312] . ..1,013,121 .1,000,000 | ...... 995,924 ...2,888 11/17/2011 | 12/15/2021
372470 AE 6| GENWORTH FINANCIAL INC . . ..672,144 | ... 101.863 | . .1,782,603 | .. 1,750,000 | ...cocvenvee 1,072,787 | o | e 170,621 [ s [ e [ 005750 [ 111100 28.780 [ D | o 4472 | o 100,625 | 06/09/2004 | 06/15/2014
37247D AJ 5| GENWORTH FINL INC [IES T (R I V2FE | e 422,310 | ...... 101191 | v 1,011,910 | oo 1,000,000 | ..oooouevnnnnns 879,896 ...2,511 56,500 | 02/12/2008 | 06/15/2012
373334 GA 3| GEORGIAPWR CO...oooourvnrirrireiinsineiiesiesisessssissessessssesesssssennes | cvveees . |.1FE]| .. ...997,820 | ...... 114.545 | . .1,000,000 ...999,010 ..2,333 52,500 | 11/30/2005 | 12/15/2015
38141E A7 4| GOLDMAN SACHS GRP INC ......ovvvivriiniineierieissiesieisssesenssenes LS. |. .| AFE] .. 499,410 | ... 98.007 | . . ....500,000 | ... ...499,568 07/21/2010| 08/01/2015
38141G EA 8| GOLDMAN SACHS GROUP INC........cccomrerririirriinnns [S T R I AFE| 3,498,080 | ...... 102.169 | ..vvvnrene 3,575,915 | oo 3,500,000 | ..oocvvnecs 3,497,634 02/12/2007 | 01/15/2015
38143U AB 7| GOLDMAN SACHS GROUP INC........ovemrvirieiirerineirerinsisessierssnns | evvees . | AFE] ..1,519,575 | ...... 101.672| . ..1,525,080 .1,500,000 ....1,505,317 03/07/2005 | 01/15/2014
38144L AB 6| GOLDMAN SACHS GROUP INC........evvreemrimeriernerienerseesseisenienes | cvvenne . VAFE] 3,059,865 | ...... 105.165 | . ..3,154,950 .3,000,000 ....3,039,185 02/08/2008 | 09/01/2017
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402740 AA 2| GULFSTREAM NAT GAS SYS .....coviimnrinerinrineeiesineessnssssesssnessnns | eevnees | o0 [ oneerneeens L2FE | 2,050,462 | ...... 109.759 | .ovvorrnee 2,250,060 | ..ooovvvneen 2,050,000 | .oovvvennen 2,050,192 5.550 | MN...... 18,997 | oo 113,980 | 02/05/2007 | 11/01/2015
428236 AM 5 [HEWLETT PACKARD CO.......covrvriiinririnrinernsssessienssssesssssssssnsenns [ vernee | o | cevveeerenns AFE] e 1,929,060 | ...... 110.878 | ..ovvenvee 2,217,560 | ..occovvennee 2,000,000 | ..ccvrenene 1,956,989 5.880 | MS...... 36,000 | ..cocenne 108,000 | 07/30/2007 | 03/01/2017
437076 AP 7|HOME DEPOT INC LS... AFE] cnnn...558,040 | ... 115.682 ... 578,410 ...500,000 544,268 | .....ovvvrerrerncins | wrerrnerennn(9,804) | oo [ | e 5.400 | e 310 [MS. | i 9,000 | coovvrrreens 27,000 | 07/28/2010 | 03/01/2016
441812 KD 5[HOUSEHOLD FIN CORP......ccrtvriirrireriersiinsierisieiesisissssssssssieine LS... AFE] 1,468,020 | .. 102.274 | ... 1,500,000 ..1,492,815 5.070 | JJ....... 32,854 71,250 | 04/07/2005 | 07/15/2013
44328M AK 0|HSBC BKPLC LS... AFE] 2,012,500 | .. 105.453 | ... 2,000,000 2,011,550 | oo [ verrerernenennn(980) [ o | | e 750 [ 4670 [ | s 42,750 | oo 47,500 | 01/14/2011 | 01/19/2021
44328M AL 8| HSBC BK PLC.......ccoiieeieerieiiesiieisesise s ssssssessssnnas | snsenne AFE 1,502,145 | 101.502 ... . 1,500,000 | .... 1,501,903 [ ..oceoevenrrncrrieninne | eeverrierreenne(282) | oo | e | 3100 | i 3.060 | MN...... 4,779 23,250 | 05/18/2011 | 05/24/2016
452308 AK 5| ILLINOIS TOOL WKS INC......ccovrveirierirriririsnienerierienessenssnississenins | eevnens | oo [ oneernenens AFE] v 497,760 | ... 105.131 | .ovvviverrer.525,655 | oo 500,000 | ..coovverernns 497,827 | oo | BT [ | e | 3375 [ 3420 |MS...... 5,672 08/24/2011 | 09/15/2021
459056 8Y 6|INTERNATIONAL BK AFE] 2,995,560 | ... 115.825] ... 3,000,000 2,997,850 | .cvoverererineennns | e 2y290 [ | | 5,000 [ 5.020 [MN...... | ovrrerrnnes 92,083 | oo 150,000 | 03/22/2006 | 04/01/2016
459056 JT 5|INTERNATIONAL BK AFE] 1,288,930 | .. 132.248 ... 1,000,000 1,149,487 5.060 |AO...... 18,208 86,250 | 03/01/2006 | 10/15/2016
459200 GJ 4 |INTERNATIONAL BUSINESS MA.........ovveneemrrinerrerineenenssneseesenenes | wovvene | oo [ vevervenes | W IFE | 1,037,830 | ..o 121751 | v 1,217,510 | ocie1,000,000 | oo 1,024,788 [ oo | verrenrncn(3,849) | oo [ | evereeenn8.700 | e 5190 [MS...o. | v 16,942 | oo 57,000 | 02/21/2008 | 09/14/2017
465685 AF  2|ITC HLDGS CORP........ccovvverrerrrinirnerierinsesssissessessssisesssesssssesenes | wnnees | oo [ evneerneees | 2 2FE [ i 496,675 | oo 113.724 | ... 5.580|JJ....... 12,681 27,500 | 12/08/2009 | 01/15/2020
46625H CE 8|JPMORGAN & CHASE & CO LS. [ [cooveeren [ TFE | ... 1,961,800 | ... 106.419 ... 1,985,818 | ...oovvevrrververree | o039 | e [ e | v 8750 | s 4.990 03/03/2005 | 03/01/2015
46625H GY 0| JP MORGAN CHASE & CO......ccovvvrerireermrrinerieriesesnensseisensssssnenne | onvne | oo | vevvsennes | TFE | viiiiinnn..8,505,750 | ... 112.262 ... 8,250,000 ..8,435,694 5.550 01/21/2009 | 01/15/2018
46625H HL 7| JPMORGAN CHASE & CO......cccovvvvvrrvrerernninnernsnernniseesessssissnsssssnssnns | vvvvens | oo | eevvernnenns | WIFE | . 1,993,860 | ... 1127311 ... 2,000,000 1,995,268 6.340 06/16/2009 | 04/23/2019
46625H HN 3| JPMORGAN CHASE & CO.......ccccovvvrerirrrenrrinnrreriennncninseesennnnsnenens | B | oo | vvvvvvine | AFE | ciiiii..997,940 | ... 105.850 | ... 1,000,000 998,962 | ....ovvvrrerirerernees | rvrerrrreeneenni 87 | v [ e | e 4650 | s 4.690 05/13/2009 | 06/01/2014
46625H HU 7| JPMORGAN CHASE & CO.......ccoovvvirireirineineierieseseesnseesesssnsesnnnns | onvne | oo | eevvnsennee | AFE | ... 964,640 | ... 101.425] ... 1,000,000 966,933 | ...vververrerneins | e 2,293 | [ e | e 4.250 | s 4.710 03/23/2011 | 10/15/2020
46625H HZ 6| JPMORGAN CHASE & CO.......ccooovvvirerirneenrrnerrerireneseninsnessennnsninenene | B | oo | vevvviine | AFE | ciii0..998,890 | ... 102.828 | ... . 1,000,000 998,947 05/05/2011 | 05/10/2021
478366 AV 9| JOHNSON CTLS INC ceerirereseesssssesesssssssssssssssesessesenns | enens | o [ oneernenens | 22FE [ 999,670 | oo 101.185] ... ,011,850 1,000,000 .999,770 02/01/2011 | 03/01/2014
485260 BL 6|KANSAS GAS & ELEC CO......cecvvvvvvcveririrerineineererssissensisssssnssessssssnenes [ eovene | oo | veverinens | w2FE | i 1,176,080 | ... 121174 | ... ..1,211,740 01/13/2011| 06/15/2019
487836 BB 3| KELLOGG CO.....ocvvvuverrirrireerrrinsrneriesineessssssssssessssssssssesssssssenes | wonnene | oo [ vneernenes | 2 2FE [ .. 498,680 | ... 110.954 | ... 554,770 05/18/2009 | 05/30/2016
487836 BC 1 [KELLOGG CO.....ocovoviereriiirirnricrseneierssiseiresssisseesisensssssssensssssessenes | ovvnene | oo | veverinees | w2FE | iiiiii.996,520 | ... 108.266 | ... 997,139 11/16/2009 | 11/15/2019
494368 BB 8| KIMBERLY CLARK CORP.........cccovtrmmrimrrreriirinneinnrienenenssenisninenes. | wevnene | oo [ vevervenes | IFE | i 1,495,455 | .. 122.856 | ... 1,497,132 [ v | verrerrseeene19 | s e | eereeen8.125 | 110008160 [ FALc | 38,281 | 07/25/2007 | 08/01/2017
500472 AB  1|KONINKLIJKE PHILIPS ELECT........ccooommrnmrimerirnnrneriserersemsnsninsennnnes | LSuit | oo [ | WIFE | 02,297,960 | ... 114620 ... ..2,277,009 35,139 57,500 | 06/17/2011 | 03/11/2018
50075N AQ 7| KRAFT FOODS INC.....cocovviirririirernnineirenieisensisersnssesessssssssessssssens | svvvens | oo | wevvernninns | n2FE | i 498,505 | ... 105.345| ... 11,667 30,000 | 08/08/2007 | 02/11/2013
50075N AV 6| KRAFT FOODS INC......covorrrerierirrrississsssssesssesssssssssssssssssssesssenns | conve | oo | evviennseons | w2FE | ciriieinnn 1,749,405 | ... 118.668 | ... 32,667 91,875 | 11/16/2010 | 08/23/2018
50075N BA 1| KRAFT FOODS INC......cocoovrirrerriirerniieererineisnnnisersnsseiesssisessenssensnns | vvvvens | oo | evvvevnnines | 2FE | 0. 991,760 | ..o 116.085] ..............1,160,850 | ..............1,000,000 | ...cceere0ren 993,004 | oo [ evrrerieieenenB69 [ | v [ 05,375 | 10 5480 [ FA oot | e 21,052 | oo 53,750 | 02/04/2010 | 02/10/2020
501044 CG 4 [KROGER CO.....cccoeuumrimirrerirerineinneinsinerirenissesssissssesssessnsssennnne | vevieee oo [ evvercvenes [ 2FE | ciiiiiininnn497,200 | e 119.042] ... 595,210 | ..ccoeerrerern.500,000 [ cooiicireeenncd98,211 [ | 286 | e [ | 8,400 ... .6.470 | FA....... 12,089 32,000 | 08/08/2007 | 08/15/2017
501044 CH 2|KROGER CO....c.ovvumrrrerierineerseiserierieniseessssissessesssssssesssssesseesnenes | LSt | oo [vveerneins | W 2FE | iiii.997,490 | ... 122.318] ... ..1,223,180 | .. 998,124 | ..o | v 176 | e [ | 8150 | 10008180 | s | i 28,358 | ..coovrinne 61,500 | 01/09/2008 | 01/15/2020
534187 AP 4[LINCOLN NATL CORP IND......ccccvvurmrrmrirrirmrirersnrseerensssisssssssesssnsneniens | evene | oo | vevervnnens | w2FE | 2,261,838 | ... 104870 ....covenvee 2,417,254 | ... 2,305,000 | ...ccvvvuee 2,292,607 | ...oovrevrererecnns | vevrerereeen 8,400 | i [ | v 4750 5010 | FALL 41,362 | oo 109,488 | 02/05/2007 | 02/15/2014
534187 AV 1|LINCOLN NATL CORP IND.......eerumrrmerirrereemeimeriesssnesssenssssessnsnes | cveees 1,000,000 999,689 | ...ovvvrieiinriinies | e84 | [ | 200000.5.650 | ... .5.690 | FAL...... 19,461 56,500 | 08/22/2007 | 08/27/2012
534187 BB 4 |LINCOLN NATL CORP IND.......cosiurirrriiirerieisessierissieesessssisenssnenes 1,000,000 | ..ovrereerna 1,003,545 | oo | e (145) [ | v | 48501 .......4.800 [ JD..... 25,193 06/22/2011 | 06/24/2021
539830 AT 6 |LOCKHEED MARTIN CORP........ceccommvirrierieririerinissrieriensneessnins | cvveene 1,000,000 992,539 | ..vvvverrerineinreins | v TT9 | i [ | coveernenhi280 | i 4360 | MNLc | 5431 | s 42,500 | 11/13/2009 | 11/15/2019
539830 AX 7|LOCKHEED MARTIN CORP.......ccccovvrmrirmrireirnrinerseniesessensssisensens | crveee AFE] 999,240 | 99.776 | ... 997,760 | .. 1,000,000 | ... 999,286 | ...vvucvrerinrirneinns | wrerinernnnnnen8 | s [ | 2125 | . 2.140 | MS... ...6,611 09/06/2011 | 09/15/2016
548661 CQ 8|LOWESCOSINC ... LS. o | JAFE] 998,180 | . I U O 1,111,100 | oo 1,000,000 | .covrrirennd 998,435 | ..o | e 152 | i [ | 4625 | 1 4840 [ AL [ 9,764 | ..o 46,250 | 04/12/2010 | 04/15/2020
548661 CV 7|LOWESCOSINC........ LS. [ [ eorvervene [ TFE | ciiiiin999,270 | ... 104.641 ... 1,000,000 999,275 | .oovvverrerinrineenns | errerirneinnninnnnsd | aensinieienens [ | cernn8.800 | .....3.800 | MN..... ..4,011 11/16/2011 | 11/15/2021
55263E CH 6 |MBNA CORP.........coovveieierceirieieseieseieieissiessensssssssesssssssessessessnsens | eveenee | oo | vererisnens | WIFE [ 1,831,643 | ... 101.022 1,750,000 762,832 | | e (10,401) | s | e | 0125|100 5460 | MSL | 35,729 | oo 107,188 | 05/11/2004 | 03/01/2013
55616X AE 7 [MACYS RETAIL HLDGS INC.......cccorvvermrvirrrverirerinenenisersesssessennes | veeveee oo [ eovverivnn [ 2FE | 1ii.0.2,096,028 | ... 116.490 1,750,000 12,054,994 | e [ e (B1,034) [ [ [ e 7875 | 2.670 [ U 63,547 72,601 | 06/27/2011 | 07/15/2015
574599 BC  9|MASCO CORP.......covvuiereineineriererneesesississsssssssessssnsssssssssssssssenssns | evvnene | o [ eveeeennens | 23FE | . 994,810 | oeeee, 99.417] ... 1,000,000 994,170 | oo 10,361 | B39 | s [ | 800 | 4860 | ID. | i 2,133 | s 48,000 | 06/07/2005 | 06/15/2015
58013M EE 0| MCDONALDS CORP.......ccccsuurermrinrererineiisinnisersniseisensssssssesssssssnnnss | oovnee | oo | veevervnnens | o TFE [ 1,999,840 | ... 119.703 | ... 21,999,894 | [ e 1A | | [ 20005.350] 00 5.350 [ MSL 35,667 | .cevnne 121,500 | 02/26/2008 | 03/01/2018
58013M EG 5|MCDONALD'S CORP ......cocormirimrineerrrinerersenineessensssessensesssnesssens | ennens | oo | vevernenns | 2 IFE | iiiiiiinn.498,990 | ... 118.964 | ... 499,290 | ..ovevrerierineins | e84 | s [ | oee5.000 ...0.....5.020 | AO..... 18,750 14,500 | 10/15/2007 | 02/01/2019
58013M EM 2| MCDONALDS CORP.........cccovverirmriniereririrsenrisersnineesenssssssisssssssssnnns | ovveee | oo | veovervnnees | o TFE | ... 985,880 | ... 100.793 | ... 986,163 | ..vvvvvererrrercvinnes | vereernenennennn283 | e [ | 02,625 | 110 2.780 | . 6,635 09/27/2011 | 01/15/2022
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580645 AD 1|MCGRAW HILL COSINC LS... |.1FE]| .. ..1,987,500 .2,000,000 | coovreenrnn2,002,886 | ooouernrenriierienes [ ervrernenenne(BT6) [ [ [ 5375 | 5.190 |[MN......| ..ccc.........67,486 | ..... ...107,500 | 02/11/2008 | 11/15/2012
585515 AD 1 |MELLON FDG CORP.......cccovrmrimririierississinsisissssesessssessesssessnses | evveees |AFE] 1,000,000 | .ovvrireereenn981,070 [ o | e 5,809 | i [ | 05,000 [ i 5.710 50,000 | 09/26/2007 | 12/01/2014
589331 AN 7|MERCK&COINC.......cccorvurrnnce LS... |.1FE]| .. . .1,000,000 5.000]......... 5.080 .50,000 | 06/22/2009 | 06/30/2019
59018Y SU 6 |MERRILL LYNCH & CO INC LS. |AFE] . 987,580 | .. .1,000,000 | ... 984,518 | s [ 8,786 [ | s [ e 5.000]........ 5.790 .50,000 | 05/13/2004 | 02/03/2014
59018Y UW 9 [MERRILL LYNCH CO INC......ccoovivrrriririerirerineererisniseriesisesnensnnne | vevene oo [ crvverirenns AFE| 2,966,640 | ....... 96.569 | ....oovvene 2,897,070 | cooovvvernees 3,000,000 | ..oovvereeen 2,987,887 | oo | crvrriineenene3, 587 [ | e | e, 5.000......... 5140 [Jdcoves | v 69,167 | e 150,000 | 04/19/2005 | 01/15/2015
59217G AA 7 [METROPOLITAN LIFE GLOBAL.........csvvvirirereerenerieniesesseiseisesienes | crveee |.1FE]| .. ..997,510 | ...... 101.622 ..1,016,220 .1,000,000 ..999,124 2.500 2.580 25,000 | 01/06/2010 | 01/11/2013
59217G AD 1 |MET LIFE GLOBAL FUNDING INC .......cccovvvreririnrinnirerinneienienins | ceveene | 1FE] . 3,495,030 | ...... 102.944 ..3,603,040 | .. .3,500,000 | ... 3,495,938 | ..o [ 08 [ | | s 3.125(......... 3150 [ | i 51,649 | oo 54,688 | 01/04/2011 | 01/11/2016
59562V AT 4| MIDAMERICAN ENERGY HLDGS.........cooseeveimerierrnerierieeesenineninn [S T R I L2FE | 2,994,570 | ...... 116.466 | .......cne. 3,493,980 | ..ovevernees 3,000,000 | .oocvereeen 2,996,272 | oo | eeenerieennnndB83 [ | | s 5.750 [ ..o 5770 [AO...... | v 43,125 | oo 172,500 | 03/25/2008 | 04/01/2018
61532X AC 0| MONUMENTAL GLOBAL FDG ll....ccuivoriveiiriirerniicierineisensiersssienens | e | AFE] 4,073,738 | ...... 105.778 ..3,966,675 .3,750,000 | ... 3,952,255 | ...oovvvererinrienns [ erienneennn(95,490) [ oo | | s 5.250 2510 [JJ....... 90,781 | oo 196,875 | 09/16/2010| 01/15/2014
617446 6Q 7| MORGAN STANLEY......covvirieriiirneinirerieseeesesissssesiesssenseninns | crvens | 1FE]| .. ...835,000 . .1,000,000 | ... ...875,748 6.625 9.290 |AO...... 16,563 66,250 | 10/29/2008 | 04/01/2018
61747W AL 3| MORGAN STANLEY........cccommiumerimrirneineeinninersesssesssesssssisssssssssnsssnns | eensees | oo [ vneerneeens AFE] 999,700 | -......92.109 921,090 | e 1,000,000 | oovvreerei 999,710 | oo | e 10 s | e | s 5.500 5.500|JJ....... 23,375 07/21/2011 | 07/28/2021
61747Y CG 8| MORGAN STANLEY. LS... | IFE]| .. .1,000,000 7.300] ......... 7.330 | MN...... 9,827 05/08/2009 | 05/13/2019
61747Y CL 7|MORGAN STANLEY. LS... |.1FE]| .. . . 10500,000 | oo B99,713 | s [ 88 [ | e [ e 4100 ......... 4120 (JJ....... 8,826 01/21/2010 | 01/26/2015
61747Y DD 4 |MORGAN STANLEY. [EST00 IOR I JAFE] 999,010 e 92413 | o 924,130 | .o 1,000,000 | vovvreereenn999,133 [ e | e 123 | e e | e 3.800]......... 3.820|AO0...... 04/26/2011 | 04/29/2016
61748A AE 6| MORGAN STANLEY. LS... AGAFE| 2,161,960 | ... 98.662 ..2,219,895 .2,250,000 . 5.310|AO...... 02/05/2007 | 04/01/2014
629568 AQ 9| NABORS INDS INC......oovvrmrimrimeireriseiseiiesiseisssssessesssssssssissesenne | cvveees | 2FE | 499,600 | ... 111.831 559,155 | .. 1500,000 | i 99,723 | s [ 38 [ | s [ e 6150 ......... 6.160 [FA....... 02/14/2008 | 02/15/2018
637432 KT 1| NATIONAL RURAL UTILS COOP........ovverrerreiirieriereneeieniseesseian [IES T (PR I AFE] 997,770 | 116.793 | oo 1,167,930 | .ovovrrenee 1,000,000 | ..vevrreeren 998,517 [ oo | eerrrerirerireeenn200 [ | e | e 5450 ......... 5470 |FA....... 01/15/2008 | 02/01/2018
63866E BL 3 [ NATIONWIDE LIFE GLOBAL ......cooviviieirenireeneriersnsesensssissesssesnns | crvees |.1FE]| .. ...998,750 | ...... 101.952 . ..1,019,520 .1,000,000 ...999,790 5.450]........ 5470 |AO...... 09/25/2007 | 10/02/2012
63946B AD 2 |NBC UNIVERSAL INC LS. .|.2FE] .. 1,996,900 | ...... 112.101 .2,242,020 | .. .2,000,000 | ... 1,997,314 | i | 292 [ s | e | 5150 .o 5.170|AO...... 04/27/2010 | 04/30/2020
652478 BX 5|NEWS AMER HLDGS INC.......ccovvumerrrimerieriresesseesssessenseniesesseessnes | eevvens | oo [ oneerneeens L2FE | v 1,146,370 | ...... 120466 | .......conee 1,204,660 | ....coconnee 1,000,000 | ..coovrrrneee 1,090,002 [ ...coovvvrercrireeine | verireeeneee(15,856) | covorviricrreriecinne [ e | e 8.000.......... 5.820 |AO...... 02/19/2008 | 10/17/2016
652482 BT 6 |NEWS AMER INC........coiiiiiriniieinistiesisieeesiessnsssiessesiseienssssnes | erenee .|.2FE| .. 1,212,170 | ...... 120.298 | . ..1,202,980 .1,000,000 ...1,188,725 6. 3.860 | MS...... 12/09/2010| 03/01/2019
652482 CB 4|NEWS AMER INC... LS... .|.2FE| .. ...2,236,050 | ...... 105.549 | . 2,374,853 | .. 2,250,000 | coooereerrni2,237,033 | oo [ 983 [ | [ e 4.500]......... 4570 [FAccooe| v 38,250 02/09/2011 | 02/15/2021
665501 AH 5| NORTHERN NAT GAS CO ......covumirierieirreineinersenessissesssssesssrsenins | eevnees | oo [ oneerneeens AFE| v 1,999,540 | ...... 119.333 [ oo 2,386,660 | ...ocovnee. 2,000,000 | ..ooovrvnncn 1,999,671 [ .oveoveenrrncrreeinne | everrerirneeeenen0 | s [ | s 5.750 [ ..o 5.750 [Jdeveiee | i 53,028 07/10/2008 | 07/15/2018
665501 AJ 1| NORTHERN NAT GAS CO ...covvrririiriirinieierssiseiensssissssensssisssenens | oveee .|.1FE] .. 1,999,560 2,000,000 | .oooeeeereen 1,999,700 | o [ v 140 i [ [ e 4250 ......... 4.250|JD....... ...7,083 04/15/2011 | 06/01/2021
665859 AM 6| NORTHERN TR CORP.........ccovturiririmerierieenenissessessesssensenssssenes | criees VAFE] .1,000,000 3.375 3.370 12,094 08/17/2011 | 08/23/2021
666807 BC 5|NORTHROP GRUMMAN CORRP........cccocrurmminrrmrineriseneirerssseeresneinns [ everene [ oo | cevvnrivenes | w2FE | 2,247,098 | ........99.908 | ..............2,247,885 | .............2,250,000 | ..ccoe00eeen. 2,247,740 | oo | cvvrivirinnnne360 [ | e | e 1.850 | e 1.870 [MN.ooo. [ v 5319 | v 42,434 | 11/01/2010| 11/15/2015
674599 CB 9| OCCIDENTAL PETE CORP .. .508,500 ..1.930 ..3,233 08/15/2011 | 02/15/2017
677415 CN 9| OHIO PWR CO...ccvvvumrirrircirneiseiseniesiseesesisseisesssesssessssissssssssenes | crveees 21,071,250 | e 1,000,000 | ceviineennn999,701 | [ e 187 | i [ [ e 5750 | 5.760 [MS...... | cooveverrn 19,167 | oo 57,500 | 09/05/2008 | 09/01/2013
693304 AL 1[PECO ENERGY CO.....ccoeovririrnrirrirnernniiensnierensseesenssssssssnssssssssssnenss [ eovene | oo | vevervnecns | o TFE [ i 499,160 | ... 117415 . 587,075 900,000 | ciiiiiiernd99,429 | i | v T8 [ i | e [ 5.370 | MS...... ..8,917 26,750 | 02/25/2008 | 03/01/2018
693476 BH 5|PNC FUNDING CORP........cocommrrmrerrerrneinernerimessseessnessessssssssnenses | evnnens | oo [ veeernenes | 2 IFE [ 999,000 | ... 105.440 | . ..1,054,400 .1,000,000 3.625 3.640 14,399 36,250 | 02/03/2010 | 02/08/2015
693476 BL  6|PNC FUNDING CORP........cevvrrirernriennriseirsensienssisessensssesessessssenes | evvene | oo | veverinees | o TFE | i 497,280 | ... 108117 . 540,585 +.500,000 | .ovvrireerecnid97,590 [ o | cervereinnnenn225 | e [ | o375 [ 4440 [FA..coo.| v 8,507 | .o 21,875 | 08/04/2010 | 08/11/2020
693476 BM 4| PNC FUNDING CORP........cocommrimreerirenerinersnenscnssnesessnessnssnenses | evnene | oo [ evevernenies | 2 IFE [ iiiin.998,790 | ... 102.169 | . ..1,021,690 21,000,000 | covorrernrnei 998,854 | oo [ e84 | [ [ 2,700 | 2.720 09/14/2011 | 09/19/2016
69362B AW 2 [PSEG POWER ......ccostevneirericrinrineerssisenseniesssseessssesenssssssessssessnnne | seevene | oo [ eevserivenes | 2 2FE | 995,720 | e 111.564 | . ..1,115,640 .1,000,000 ..5.180 03/29/2010 | 04/15/2020
694308 GL 5|PACIFIC GAS & ELEC CO......ccoovvvvrrrcrieriiininisnineiverisessesisninenes | evnens | [ vererennes | IFE | . 304,650 | ... 118.567 | . 355,701 +:300,000 | civerieeneen303,122 | oo [ (A37) [ [ [ 5,625 | i 5.410 02/26/2008 | 11/30/2017
695114 CM 8| PACIFICORP.......ccouririirerinrieriesiesesessssssessesiesessesssssssensssssesens. | eriees ....2,545257 | ...... 108422 . .2,550,000 3.870 05/09/2011 | 06/15/2021
713448 BN 7 PEPSICO INC.....oooiiiviiiieisiieiesisissisieisssieiessssiessessssssessssssssnns | erene ...1,993,300 | ...... 113.435| . .. . .2,000,000 | ... 1,994,392 | D06 | | [ 4500 ] 4.540 01/11/2010| 01/15/2020
717081 DB 6|PFIZERINC.......... LS. [ [ erverree [ TFE | s 2,051,766 | ...... 124.077 | oo 2,448,039 | ...cccoonnee. 1,973,000 | ..ooovrrnnee 2,034,968 6.200 5.650 06/22/2009 | 03/15/2019
72447X AA 5[ PITNEY BOWES INC ...ovvvrirriiniiiseiieeieeiseeiseisesseniesssessssisessns | crvees ..486,370 | ...... 103.054 | . 515,270 ....500,000 L A92.381 | e [ 1,858 [ | [ e 8750 [ 5170 | JJ....... .23,750 | 02/06/2008 | 01/15/2016
T4005P AN 4| PRAXAIRINC oo ssssiensssssssensnes. | srenene ..247.830 | ...... 117473 . 293,683 | .. ....250,000 | ... ...248,794 5375 ... 5490 | MN...... .13,438 | 01/31/2007 | 11/01/2016
74005P AS  3[PRAXAIR INC......ovtvrierrerineinenississssesiesesneesssssssnsesssssssssssssssnens | wevene | oo | evverennens [ W TFE | i 2,492,100 | ...... 107.524 | ......coonee 2,688,100 | ...oocvvneeen. 2,500,000 | ..oovreneen 2,496,238 | ...oovvvreriernciiens | e 1,559 [ o | e | eeeenens 4.375] ......... 4440 [MS...... | oo 27,648 | o 109,375 | 03/23/2009 | 03/31/2014
74005P  AY 0 [PRAXAIR INC.....oiiiriirriiiiieiiesisessseissiee e sssesssissssesssesssesens. | cviees ..995,500 | ...... 110.638 | . ..1,106,380 .1,000,000 et | e | e 4.050 ] ......... 4.100 [ MS...... 03/01/2011 | 03/15/2021
7425A0 A5 9| PRINCIPAL LIFE GLOBAL.......ccovivierirerereersrinerierieseeeesseesssssssnsens | crvees 2,589,625 | ...... 103.686 | . ..2,592,150 .2,500,000 (12,653)| ... 5.250]......... 4.700 | JJ....... 02/22/2005 | 01/15/2013
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742651 DB 5|PRIVATE EXPT FDG CORP. JWAFE | 98,538 | . 114870 . ....100,000 4.950]......... 5.150 [MN... ...633 ...4,950 | 02/05/2007 | 11/15/2015
74456Q AX 4 |PUBLIC SVC ELEC GAS CO ...coovvververirerisrierinins AGAFE] 997,480 | 106.872 . .1,000,000 3.500 3.530 |FA....... 13,222 35,875 | 08/03/2010 | 08/15/2020
755111 AU 5|RAYTHEON CO J|AFE| 1,624,815 | 124.008 | . 1,545,000 | coovreennnn 1,599,854 | oo [ errrerinennnd(8,249) [ e [ [ 6400 | e 5.770 | JD....... 07/30/2007 | 12/15/2018
755111 BR 1|RAYTHEON CO AGAFE] 997,550 | 109.610 | . . . .1,000,000 4400 ........ 4420 (FA....... 11/12/2009 | 02/15/2020
758202 AD  7|REED ELSEVIER CAP INC......covvorrireriiiriieissiisssiessiesssesssssssesssesssns | eveenss | oo [ vererenenns L2FE ] 1,997,280 | ... 100.103 | ..oovvvvenee 2,002,060 | ..oocvereeen 2,000,000 | coovrrererern 1,999,796 | oo [ e 34 [ [ [ 4.625]......... 4.640(JD....... 06/07/2005 | 06/15/2012
760759 AH 3| REPUBLIC SERVICES INC ........ccosvvumnerrrrinnes LS... | 2FE | 499,925 | . 112197 . 560,985 1:500,000 | cooiererrrenB99,938 | i [ [ [ [ 5.000......... 5.000 | MS...... 03/01/2010 | 03/01/2020
760759 AL 4|REPUBLIC SVCS INC LS... | 2FE | .. 499,845 | ... 104.875 | . 524,375 | .. ....500,000 3.800 3.800 | MN...... 05/02/2011 | 05/15/2018
760761 AD  8[REPUBLIC SVCS INC......ovvvivirrieieeisiesissiesesisissssssssessssssssessssssns | cveses | 0 | oevseveenns V2FE 499,970 | ... 113.829 | v 569,145 | ....coorvrenn 500,000 5.250 5.250 | MN...... 3,354 26,250 | 11/18/2009 | 11/15/2021
77340R AC 1|ROCKIES EXPRESS PIPELINE LS. A W2FE] ... 998,580 | ... 102.344 | . 21,000,000 | ooorieeree 999,016 | oo [ e 118 [ [ [ i 6.850 6.860 [ JJ....... 31,586 68,500 | 06/24/2008 | 07/15/2018
77340R AH 0 |ROCKIES EXPRESS PIPELINE  .......ovvirierieieieiierieeeienieeesenins | ceveene | 2FE| 999,380 | ... 100.441 . .1,000,000 3.900 3.910|AO0...... ..8,233 39,000 | 03/17/2010 | 04/15/2015
78387G AP 8 SBC COMMUNICATIONS INC......ovveurererrrrireerneiserseniseesensseessenes | eevene [ oo [ crvverirnnes AFE] cnnn..968,780 | ... 110.262 | ..ooovere 1,102,620 | oo 1,000,000 | .overereerrn989,386 [ 1ovvvecireiirrieriins | eerverienrnn 3,548 [ s | s | s 5.100 5.520 | MS...... 15,017 51,000 | 03/28/2005 | 09/15/2014
T8442F AG 3| SLM CORP.....coouuviriiecetenisrii it LS... | .2FE| ...cccc.......1,017,500 | ...... 100.570 | . 11,000,000 | cooovreeern 1,013,157 | oo [ e (@,343) [ [ [ i 5.375| . 4.060 [ JJ....... 24,785 08/18/2011 | 01/15/2013
78442F EJ 3|SLMCORP ... LS... .|.2FE| .................983,180 | ...... 100.488 | . . .1,000,000 | ... ...985,317 8.000 8.240 | MS...... 21,333 80,000 | 03/17/2010 | 03/25/2020
78572M  AF 2| SABMILLER PLC......cvviiirireiernniseiensisensiensssssensssissssensssssnsnnes. | vnrns |0 | venseveenns LW2FE 1,999,280 | ... 118333 ..............2,366,660 | .............. 2,000,000 | ...ccvreeee 1,999,471 | o | 03 [ | | 6.500 6.500 | JJ....... 59,944 | ............ 130,000 | 07/10/2008 | 07/15/2018
786514 BT 5|SAFEWAY INC J2FE | 499,730 | . 102.556 | . 1500,000 | oo B99,733 | s [ 3 [ [ | e 3400 | e 3.410|JD....... ..1,228 11/30/2011| 12/01/2016
797440 BG 8|SAN DIEGO GAS & ELEC CO LS... A GAFE| 2,495,025 | ... 115.046 | . . .2,500,000 | ... . . 5.320 | MN...... 11/14/2005 | 11/15/2015
806854 AB 1| SCHLUMBERGER INVT SA.....ccoiviiiirinnrerienieernesisnsnensenssenessees | evvnees | o0 [ rneereeens AFE] . 498,395 | 103.962 | ..ovvverrnr.519,810 | oo, 500,000 | ..covoerernns 498,436 41 3.300 3.330 | MS...... 09/07/2011 | 09/14/2021
822582 AM 4| SHELL INTERNATIONAL FIN ..couiimirieiirireeieeiseessenissesessensseens LS... |.1FE]| .. ...995,280 | ...... 117.080 | . .1,000,000 | ...... 995,987 | ..ovvrvrerirnrineins | 898 | e [ | e 8375 | s 4.430[MS...... 03/18/2010 | 03/25/2020
826200 AC  1|SIEMENS FINANCIER........cocoiiiriiierineieiniinsisersssesnsesesssssessesssnes | oevenee .|.1FE] .. 1,170,350 | ...... 115.500 | . . 21,000,000 | ...covenveee 1,135,372 57501 ......... 2.710 |AO...... 08/24/2010| 10/17/2016
828807 CF 2| SIMON PPTY GROUP LP.......cccooovvemrrreriieirerinnin [ES T R I AFE] e 249,013 | ...... 105.828 | ...covverrrrrn 264,570 | oo 250,000 | ..oovrrerernens 249,122 | oo | s T8 | cooeeeeeeneerneeinsnnes | cevrveriesieneneeinns | eeenenens 4.375]......... 4.420[MS...... 08/09/2010 | 03/01/2021
842400 ER 0| SOUTHERN CALIF EDISON CO ....ovvvvuieiireiieeieeiseisseiseiienieees LS... AFE| 1,991,720 | ...... 107.989 | . ..2,159,780 .2,000,000 1,997,782 | e | e 1,008 | [ | 5.000 5.050 [ JJ....... 04/05/2005 | 01/15/2014
845743 BK 8| SOUTHWESTERN PUBLIC SERV  ....c..oovuiviirirerinnnierierinneineienns | v . ...1,997,600 | ...... 113447 . ..2,268,940 | .. .2,000,000 ....1,998,696 5.600 5.610|AO0...... . 10/03/2006 | 10/01/2016
84755T AB 3| SPECTRA ENERGY CAP LLC......cccoomvemerinrineinsrineenensenisseesnesinsenns | vevene | oo | eeessennee | n2FE | it 998,350 | ...... 107.101 | .vvverrne 1,071,010 | oo 1,000,000 | .overeeernn999,391 [ i | eerirrerneenenenn 330 [ | e | s 5.900 5.930 | MS...... 17,372 59,000 | 09/03/2008 | 09/15/2013
85744N  AA 9| STATE STRBK & TR CO...ooovriiveereriisisiseisessieisssseesessssisssssssens | evvees 1,995,660 | ...... 113.104 | . ..2,262,080 .2,000,000 5.320 [ JJ....... 48,878 12/05/2005 | 01/15/2016
857477 AE 3| STATE STR CORP.......cccorvrimrerirrirnerirerineerssnisssrsensensseesenssssnnnenes | LBSuie | oo [vverveeins | WIFE | 499,525 | ... 107.374 | . 536,870 ....500,000 . 4.300]........ 4.320 05/19/2009 | 05/30/2014
857477 AG 8| STATE STR CORP......c.coocvevrirervinirernniseireniseressnsisenssnssesensnissssenss | vvene | oo | vecverinees | o TFE | i 1,494,825 | ... 109.827 | . ..1,647,405 1,500,000 | .oeirieeen 1,495,169 [ oo | e 38 | [ | 4375 e 4410 03/02/2011 | 03/07/2021
867914 AZ 6| SUNTRUST BKS INC........cocovmrrririirinrinnrinsnnerienissiessnssssessenssnees | evvene | oo [ vevernenes | 2 2FE [ i 1,749,860 | ... 110.602 | . ..1,935,535 .1,750,000 6.000 6.000 09/05/2007 | 09/11/2017
867914 BD 4| SUNTRUST BKS INC......coovvurrrrerireinerierinnisneesssesensssssssssenssssssens | eennens | oo [ veeerneees | 2 2FE [ 999,610 | ... 102175 . 21,000,000 | coeivreerrrnei 999,883 | oo [ e T3 e [ s [ i 3.600......... 3.600 03/21/2011 | 04/15/2016
867914 BE 2| SUNTRUST BKS INC......cocovvvvrvrneirerniireiinnnesnensnsesnsenssnsssensnnenns | ESuis [ oo | vvveiiveins | W2FE | e 1,498,140 | ... 100.515] . 3.520 10/27/2011 | 01/20/2017
871829 AK 3|SYSCO CORP. ceevrereneessnssnenesessssssesesssssens | ESun | | v | W TFE | i 499,175 | L. 103.766 | ...coovevrern.518,830 | voiirerrrern500,000 [ oovviirrnernid99,807 [ oo | e 17T | s e | e 4.200 | e 4.230 .21,000 | 02/07/2008 | 02/12/2013
882384 AA 8| TEXAS EASTN TRANSMISSION . rverennnnn. 995,980 | o 113.354 | . 6.050 60,000 | 09/06/2007 | 09/15/2017
884903 AZ 8| THOMSON CORP. AFE] 1,240,213 | 110.838 | . 1,385,475 | ..o 1,250,000 | oo 1,245,680 | oo [ e TA10 | e [ [ e 5700 | i 5.830 [AO...... | covvrrerrrs 17,813 | oo 71,250 | 09/27/2007 | 10/01/2014
884903 BB 0| THOMSON REUTERS CORP AFE] 994,670 | . 119.631 ..1,196,310 6.570 29,972 65,000 | 06/19/2008 | 07/15/2018
884903 BK 0| THOMSON REUTERS CORP AFE] 1,045,548 | 94.970 997,185 | .......ee.e. 1,050,000 | .o 1,045,633 | oo | e85 | [ | 00 3.950 [ L 4.000 09/28/2011 | 09/30/2021
887317 AF 2| TIMEWARNERINC oo nsensesnennans | e 1,495,050 | ...... 108.875 . 1,633,125 | .o 1,500,000 | oo 1,495,768 | oo [ e 10 | e [ [ e 4875 | 4.910 03/03/2010 | 03/15/2020
887317 AK 1|TIME WARNER INC LS. . ..989,430 | ...... 108.849 | . ..1,088,490 | .. . AT50(......... 4.880 03/30/2011 | 03/29/2021
88732 AH 1[TIME WARNER CABLE INC  ....ovvviverrerrncncrnnisnnsenieneneensnnes | eveinee [ oo [ eevvervens [ w2FE | s 971,820 | ...... 113.926 | ..o 1,139,260 | ..coovvreneee 1,000,000 5.850]......... 6.260 06/05/2008 | 05/01/2017
88732) AS 7 |TIME WARNER CABLE INC.......cocovvuuiriiieirnniinsieesieeeseissseisesinns | oevene ...993,480 | ...... 126.338 | . .1,000,000 ...994,804 8.340 20,625 82,500 | 03/23/2009 | 04/01/2019
893045 AC 8| TRANS-ALLEGHENY INTST LS. . . 1,494,390 | ...... 106.467 | . . . .1,500,000 1,496,429 . 4.000(......... 4.080 | Jd.cvees | v 27,667 | .cooverrennnd 60,000 | 01/19/2010 | 01/15/2015
904764 AM 9| UNILEVER CAP CORP.......covvuriermeirerisrieesieniesisseesessssssessesssesens [S T R I AFE| v 1,993,220 | ...... 115102 wvvvrrrnee 2,302,040 | cooovvrrnneen 2,000,000 | cooovrrrrerenn 1,993,715 | oo [958 [ [ [ i 4.250]......... 4290 [FA..ooo| v 33,292 | v 42,500 | 02/07/2011 | 02/10/2021
907818 DA 3| UNION PAC CORP......ccorvrmrriiiririrernsinsiiesissienssssssisnssssssssnssessesnns | evnene | oo | vevervnees | w2FE | i JAT,458 | . 118.718 | . 890,385 2e750,000 | oo TA8,242 [ s | e 213 | e [ | D700 [ 5.740 | FA....... 01/31/2008 | 08/15/2018
907818 DG 0| UNION PAC CORP LS. [ | eoverrees | w2FE | ciiiiien.995,250 | ... 107.664 | . ..1,076,640 21,000,000 | covovreenenei 995,779 | oo [ s 37T e | v | evreeenen 000 | e 4,050 [FA....... 07/28/2010 | 02/01/2021
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91159H GR 5|U S BANCORP MTNS BK LS... .|..1FE[ ..............3,506,000 | ...... 106.674 | . ..3,733,590 .3,500,000 4.200] ........ 4.160 ...147,000 | 05/13/2009 | 05/15/2014
91159H GT 1|U S BANCORP MTNS BK LS. JGAFE] 995,290 | 104.523 | . .1,000,000 ...997,197 2.875 2.970 28,750 | 11/17/2009 | 11/20/2014
91159H GU 8 USBANCORP ot ssensessesssennas | cvvenne JAWIFE| 998,260 | ... 105.724 | . .1,000,000 | ... 998,864 | ....ovovverrerrecies | vrriieriiensennn338 | e [ e | e 3150 | o 3.180 03/01/2010 | 03/04/2015
91159H GX 2| U SBANCORP MTNS BK .....coooviieriieiieieieiiseierisssiseessisesnisssenes | crvees AGAFE] 999,020 | . 103.030| . . . 21,000,000 | ..o 999,288 2450 ........ 2470 07/22/12010| 07/27/2015
91159H HA 1| U S BANCORP MTNS BK .....ccoovvvuerirircrirrercrinniins [EES T (R I AFE] 1,494,285 | 110.926 | ..o 1,663,890 | ..coovvrrne 1,500,000 | ..cooovvrenee 1494567 [ ..o | cverirnrirneneennn282 | vt [ e | e 4.125]......... 4.170 05/19/2011 | 05/24/2021
913017 BR 9|UNITED TECHNOLOGIES CORP LS... |.1FE]| .. ...995,010 | ...... 113.249 | . ..1,132,490 .1,000,000 995841 | oo [ 805 [ | s [ 8500 [ 4.560 . . 02/23/2010 | 04/15/2020
91913Y AM 2| VALERO ENERGY CORP .......ostuieiriinirierierieseseeissisesisesiesissens LS... .|.2FE| .. ..249,020 | ...... 111.858 | . 279,645 | .. ....250,000 | ... ...249,405 6.125]......... 6.170 | JD....... ...681 .15,313 | 07/30/2007 | 06/15/2017
92343V AG 9 [VERIZON COMMUNICATIONS.........ccosvrrmrrmerirerereersninsrsnerisneneenee | vevene oo [ crvverirenns AFE| 1,973,460 | ...... 116.525 | ...oonvenee 2,330,500 | cooocrernen 2,000,000 | .oocvernees 1,983,781 5.500]......... 5.680 [AO...... | coovrrrerrnnes 27,500 | oo 110,000 | 09/24/2007 | 04/01/2017
92343V AL 8| VERIZON COMMUNICATIONS.......ccorsverrireireireriesiresessssississsieinns | crveee AGAFE] 997,560 | 117.838 | . ..1,178,380 .1,000,000 998,358 | ..o [ ernriinnnnnn220 [ | | s 5.500 5.530 | FA....... 20,778 55,000 | 02/07/2008 | 02/15/2018
92344S AP 5|VERIZON WIRELESS CAP LLC LS... AGAFE] 993,570 | . 108.750 | . ..1,087,500 | .. .1,000,000 | ... ...997,094 5.550 ... 5.700 [FA .| ovvrrerrnnes 23,125 | oo 55,500 | 01/30/2009 | 02/01/2014
925524 BG 4| VIACOM INC.....ooviumirierireireeineineiienisesissessssisssssessesssseesssisssssnssns | eennees | oo [ oneerneeens L2FE] 1,229,000 | ... 105.650 | ..vvonvrne 1,320,625 | ..cooovrvnne 1,250,000 | ..cooovrvrne 1,230,457 [ .voovreriinerieeines | ceveneiinnin 157 | s | e | e 4.500]......... 4710 [MS..coo. | v 18,750 | ovourernc 29,531 | 02/14/2011 | 03/01/2021
92553P AG 7 |VIACOM INC NEW. | 2FE | 1,734,933 | 104.365 | . ..1,826,388 .1,750,000 3.500 3.660 | AO...... 15,313 30,795 | 03/24/2011 | 04/01/2017
92553P AJ 1|VIACOM INC NEW. | 2FE | . 491,805 | . 102.663 | . 513,315 | .. 10:500,000 | oo B91841 | s [ 38 [n [ s [ 3.875| .. 4.070(JD....... ..1,023 12/07/2011 | 12/15/2021
927804 FC 3 [VIRGINIA ELEC & PWR CO...covvviireriiireriieiserssierssiseeensssissnsninns | veriee [ | vevreverenns AFE] 996,120 | ...... 120.576 | .cocvevvenene 1,205,760 | ..covvevrenne 1,000,000 | .oovrrirennd 997,520 [ .ooovirieririiiens | crrrrrienerenen399 | e | e | e 5.950 6.000 | MS...... 17,519 59,500 | 09/06/2007 | 09/15/2017
92857W AD 2|VODAFONE GROUP PLC | 1FE] .. ..1,993,310 | ...... 110.976 | . .2,000,000 1,997,216 [ e | 804 | s [ | e 8.375 | 5.420 | JJ....... 01/24/2008 | 01/30/2015
92857W AE 0|VODAFONE GROUP PLC |1FE]| .. ....1,889,633 | ...... 111.503 | . . .1,750,000 | ..............1,872,199 4.625]......... 3420 JJ....... 12/02/2010| 07/15/2018
92857W AW 0|VODAFONE GROUP PLC AFE] 995,060 | ...... 104526 .............1,045,260 | .............. 1,000,000 | ..ooonerennend 995,795 2.875 2.980 |MS...... ...8,385 14,375 | 03/09/2011| 03/16/2016
92976W BH 8| WACHOVIA CORP GLOBAL .......cccooververrrerrnnes |.1FE]| .. ..995,720 | ...... 113672 . .1,000,000 ..997,115 5.750 5.800|FA....... 23,958 57,500 | 01/28/2008 | 02/01/2018
929903 DT 6| WACHOVIA CORP .....ocvvrriirririiersriseiesississesesssissssssessssssssesssssnes | reveee .|.1FE] .. 1,493,655 | ...... 113453 | . . 21,500,000 | ... 1,496,116 | oo | e D90 [ s | v | e 5.750 5.800(JD....... ...3,833 86,250 | 06/05/2007 | 06/15/2017
931142 CG 6| WAL MART STORES INC........cvvverrermrirererreseressessisesseseisssssssssnsiss | eveenss | oo [ oeevrnenns AFE] e 970,580 | ...... 118.399 | ..o 1,183,990 | oo 1,000,000 | ..oooneernnennd 982,079 | .oovvrereriereneens | v 2881 | s [ | e 5.375 | v 5770 [AO...... | oo 12,840 | oo 53,750 | 07/30/2007 | 04/05/2017
931142 CJ 0| WAL MART STORES INC......coevuiiiirriiiiinrineiseineierssiseeensssiessesins | erenee AFE| ...1,046,050 | ...... 123.326 | . .1,000,000 1,030,847 | e | e (8180) [ s | e | s 5.800 5.200 | FA....... 21,911 58,000 | 01/23/2008 | 02/15/2018
94106L AR 0| WASTE MANAGEMENT.......ccooririmriirirriieierinerieneenesssssesiensienes | criene . 1,392,373 | ... 107.720 | . . .1,400,000 | ..............1,397,448 5.000 5.080 | MS...... 20,611 70,000 | 02/05/2007 | 03/15/2014
94106L AS 8|WASTE MGMT INC.......cocorvrurnnne LS. [ | eeverree [ w2FE | i 1,991,960 | ...... 117.963 | .....c00..2,359,260 | ..conee 2,000,000 | ..ooovrvnncn 1,994,499 [ ...ooovieinrncriieenne | e 109 | s [ e | e 6.100 | ......... 6.150 [MS...... | vovvrrrernns 35922 | oo 122,000 | 03/03/2008 | 03/15/2018
94707V AA 8 | WEATHERFORD INTERNATIONAL.......cocovivernririirnninns LS. 1,002,900 | ...... 104.419| . .1,000,000 10002,713 [ | e (187) | e [ e | s 5.125 5.080 [ MS...... 15,090 50,111 | 03/02/2011 | 09/15/2020
949746 QU 8| WELLS FARGO & CO ......oovvoerecerrrinerineriesenennssisenssssssensenssenssnees | eonnene | oo [ veeernenies | 2 IFE | 2,013,482 | ... 104.695 | . .2,000,000 ....2,011,600 5.200 5.050 | MS...... 30,622 86,220 | 02/10/2011 | 06/15/2016
94974B EV 8 |WELLS FARGO CO........coovrirervirererniirrrnrnereseneserisnsesenssssennninees | B [ [ [ WIFE | 0,997,930 | ... 109.828 | . . 1,000,000 | .ovirireernrn998,058 [ oo | e 128 | e [ | e 4600 [ 4.620 03/22/2011 | 04/01/2021
94980V AA 6 WELLS FARGO BK NATL ASSN.......ccosuvivrererimrrneriereneesnnrsenienene | vevveee oo [ evvverivenes [ WTFE | 1,982,560 | ... 104.473 | . ..2,089,460 .2,000,000 ..4.860 04/19/2005 | 02/09/2015
95709T AA  8|WESTARENERGY INC  .oooiiicieceeincnennenenieeenenssnesensnnens | eeves | or | vevvneinnns | n2FE | iii00000.2,619,259 | ... 109.602 | . ..2,712,650 2,475,000 | coooereeerni2,501,380 | oo [ errnerinenenne(5,791) [ o [ | 008,000 | e 2.610 02/20/2008 | 07/01/2014
96950F AD 6| WILLIAMS PARTNERS L P......cccovvviveirereirrieieieieceeeessessnsesseneenes | LS [ | e | L2FE | .........2,000,690 | ... 111.218] . 2,224,360 | ..............2,000,000 | ....cccecee0i2,000,727 | oo [ ervrrenieneenee(89) s | v | e 5.240 30,917 02/04/2010 | 03/15/2020
980888 AC 5| WOOLWORTHS LTD.....coouvereerrinirmerierirneesensssisensesssesssensssssnenes | eennene | oo [eveeernenies | 2 IFE [ 499,415 | Lo 103.405 | . 517,025 2.570 ...3,506 12,750 | 09/14/2010| 09/22/2015
982526 AM 7 [WRIGLEY WM JR CO....coocevvrrierniircireiineissinsiensissiessssssessssssssenes [ evvene | oo | veverinees | w2FE | 1,003,257 | ... 103.444 | . 21,017,889 | .o 984,000 | voiienni996,564 | oo | e ($,762) [ s | e | 3700 | 3.160 18,305 | .oovrvrienes 36,610 | 07/27/2010 | 06/30/2014
984121 BV 4| XEROX CORPORATION........ccoomrvrrrinirnerieneneeneniseeseriensnennenenne. | LSt | oo [ | W 2FE | 493,645 | ... 105.703 | . 528,515 5.950 ..3,610 28,250 | 06/19/2008 | 05/15/2013
984121 CD 3|XEROX CORP. ceereriseessnsnenessesssnssssessesnsnsens | B | | v | w2FE | v 1,491,460 | ... 101.487 | . 1,522,305 | ..ooeeeern1,500,000 | oo 1,491,880 | oo [ evnriieiinenennn20 | s [ | e 500 | e 4.570 . 8,625 .33,188 | 05/16/2011 | 05/15/2021
00433J AB 1|ACCESS RDS EDMONTON LTD......cccvvvrrerrvrnrerernninrirmnrnerssnsseerenssnnne | @eree | Cvevviaces [ WIFE | i 110887 | v T | [T | e [ [ [ [ | e -0.320 | N/A..... 12/02/2005 | 09/30/2037
02137Z AE 4| ALTAGAS INCOME TRUST ....ccooimieririreernnrisersesiesesessssesenssssssenes | oneens ...1,499,820 | ...... 108.787 | ...covernr 1,631,805 | ..oveerrern1,500,000 | .o 1,499,855 [ oo | 28 | e [ e | cveeeenn 0,490 | i 5.490 |MS...... 21,719 82,350 | 03/22/2010 | 03/27/2017
02580Z AK 2| AMERICAN EXPRESS CDA .......coovimiieriieiesinsienserisisssssisessninenes | ervnees . . ....2,100,000 | ........ 2.240 | MON. ...3,493 23,670 | 06/01/2011 | 06/06/2014
064149 XN 2| BANK NOVA SCOTIA HALIFAX......ccoivirrerrrenerierirereenssnesnersessinenes | creens (0] I AFE] e 414,876 5.300|JJ....... ...9,226 21,995 | 01/24/2008 | 01/31/2018
064149 ZN 0| BANK NOVA SCOTIA HALIFAX......coivimrirerenerrerierineesssissessssisennes | crveeee ...389,934 . ....390,000 | ... 389,957 3 6.650 [ JJ....... 11,488 25,935 | 01/16/2009 | 01/22/2021
07786Z AG 2|BELL ALIANT REGL COMM.......ccorirereiireririeiercieisseeissiesiessssssnes | eveene . ..499,970 | ... 103.260 | . 516,300 ....500,000 | ooovrrinann 499,975 | oo | e 4 43701 ......... 4370 [MS..c... | v 6,603 | ...coovveunee 21,850 | 09/08/2010 | 09/13/2017
07813Z AX  2|BELL CDA.....cooovirericesernneincresireseneessnissnssssisssssesssssssssssessessnee | soenne | G| veensvnnee [ w2FE | v 299,4% | ...... LCK: -] I 311,448 | ... 300,000 | ...... 299,598 | ..oovvrerirrirerinnins | e 94 | oo 3.600 3.630|JD....... 11/29/2010| 12/02/2015
13321L AF 5| CAMECO CORP....cocoouiiiiriiieiineieissssisessesississessssssesssessssesssesssns | ceeens . RSOy & I 2/ I IO 106.598 | . 762,176 | oo 715,000 | .oovvrrinnens 713,031 [ oo | vvvrsriieeieee22 | e [ | o700 | e 4770 [MS...... 12/17/2008 | 09/16/2015
136069 DQ 1| CANADIAN IMPERIAL BANK  ......cooiviiimerienieeeneeiseiseniesssseessenins | erneens AFE] 336,289 | .. 100.367 | . 338,237 | ...... 337,000 336,361 | .overerierrerienenns | ervrererrerinenenenB2 | e [ | e 30150 | e 3.170 | MN...... 10/21/2010| 11/02/2020
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136375 BP 6| CANADIAN NATL RY CO | AFE] 498,415 | L 120469 | ..ovvvcrrnnen 602,345 ....500,000 5.890 | MN...... ..3,738 29,250 | 09/19/2007 | 11/15/2017
136375 BV 3| CANADIAN NATL RY CO | WAFE] 993,390 | ... 101.489 ..1,014,890 .1,000,000 2.920(JD....... ...3,642 11/07/2011 | 12/15/2021
136765 AK 0| CANADIAN WESTN BK | AFE] .........rnn 1,000,000 | ... 99.826 998,260 .1,000,000 2.570 | MN...... ...4,095 10/31/2011| 11/04/2014
20825T AA 5| CONOCOPHILLIPS CDA FDG CO. . | AFE] 1,969,380 | ... 116.955 | . ..2,339,100 | .. .2,000,000 5.840|AO...... 23,750 | oo 112,500 | 07/30/2007 | 10/15/2016
244227 CQ 3|DEERE JOHN CRINC SO I (0] I AFE | i 778,462 | 100992 ..ocvvvrrirnnns 786,728 | ..oovvvrernens 779,000 | coovvvovrreeenn 778,944 | s | e 18T | s e | v 4.800 | s 4820 [AO...... 04/16/2009 | 04/20/2012
29087Z AD 9| EMERAINC......oooevcveeeiecieesseies s ssssinns | eeees .|.2FE| .. ..499,790 | ...... 100.211 . 501,055 ....500,000 2.960 | JD....... 12/08/2011| 12/13/2016
29290Z AH 3| ENBRIDGE GAS DISTRIINC .....covevirreririeirciinniinerienesssisniesesinnes. | wveees | AFE] .434,922 | ...... 107.573 | . . ....435,000 5.020 | JJ....... 11/06/2008 | 01/29/2014
316701 AA 9|FIFTHAVENUELP o | criens (0] I AFE] cnn..425,000 | .. 100.000 [ ..oovvrrrreens 425,000 | ..oooonernnnnn 425,000 | .ovoerererrnnB25,000 | o [ e [ | e | e 710 4.710|FA....... 07/20/2011 | 08/05/2021
350852 BA 3407 INTLINC ...ooooiiiiiceecisiesisiesssssess i | s JGAFE | i 722,134 | 106.206 | . 743,442 10e700,000 | v 717,242 [ e | v ($,853) | o [ | 003,880 [ e 3.120(JD....... 12/08/2010 | 06/16/2015
36158Z BG 0| GE CAP CDA FDG CO ....cvourerieiecrieniseeieriesssensesesssssessessssenes. | oneees | AFE] 3,031,950 | ... 102.231] . ..2,964,699 | .. .2,900,000 | cooereerrnn2,959,919 | oo [ e (T2,031) [ [ | 5,290 | e 1.950 | FA....... 03/23/2011 | 08/17/2012
37252B AB 8| GENWORTH MI CDA INC......ovruiririrerieirseineisenieneessssesssssisensns | ceveee (0] I AFE] 500,000 | ... 103.210 | vovvercrrnans 516,050 | ..cocvrrrennens 500,000 | ..coveeerrrerne500,000 [ coovooierericrierirns | eeererieninenieeinee | eeeseessenisnieennnins | vereseennnenninnnes | oeeeeeenn 590 | s 4590 JD....... 12/13/2010| 12/15/2015
43812Z AN 0 [HONDA CANADA FINANCE.........ccccomiimiimrmiinininiesinsnsenieneseens | criens .|.1FE[ .................300,000 | ...... 102.863 | . 308,589 ....300,000 5.670 |MS...... ...4,493 17,025 | 09/19/2007 | 09/26/2012
45833Z AA  B[INTERPIPELINE ......ccoooiirrriiierienieeiseeissisenseniesessessssssssessnsens | criees | -2FE] ..coeennn.500,000 | ... 110.019] . 550,095 | .. ....500,000 | ... 500,000 | vvoviririneiens [ e [ | e | e 967 [ 4.960 [FA....oo. | vevvrrierenns 10,258 | .ooovvrerne 12,418 | 01/28/2011| 02/02/2021
519252 DQ 7 |LAURENTIAN BK CDAL.......ccovmiiriieieieinsieiesissiesssississssssssssnsenes | evvees [oF I JAFE] 501,725 100.345 | ..ocviiinns 501,725 | oo 500,000 | .coovvierreens 500,611 [ oo | vrerereeeed (B T1A) | e e | 002000 | o 1.740 [MJSD. | .ccoovrriirne 2,548 | oo 7,491 | 02/11/2011 | 06/30/2012
56348Z AV 7| MANITOBA TELECOM SVC .......oovverierrierieriesrieriesesssesenieseseeees. | oveens A 2FE | i 24,967 | . 103.086 | . 283,487 | .. ....275,000 214,968 | oo [T [ | | 4590 [ 4590 [AO...... ...3,207 09/27/2011 | 10/01/2018
580563 AA 2| MCGILL UNIVERSITY HEALTH SOOI U AFE] 499,780 | ... 120.835 . 604,175 | .. ....500,000 | ... ..499,780 |.... | 5. 5.360|JD....... 13,474 25,882 | 07/09/2010 | 12/31/2043
628952 AJ 9 NAV CDA ....ooioiiiiriirieriereeesise e snssssnsens | coneees AFE] 1,975,320 | M7.318 | oo 2,145,746 | .............. 1,829,000 | ..cooovrreneee 1,964,112 [ oo | e (11,208) [ ..oveveerreerrrerienes [ crverirereseeiissinenes [ v 5.304......... 4120 [AO...... | cervrrerrrn 20,144 | oo 48,505 | 04/12/2011 | 04/17/2019
63306Z DL 2| NATIONAL BK CDA ......coviieieriieieriseineesessssessessssssssssessssesssssnes | neens VAFE] ...405,000 | ...... 104.328 | . ....405,000 ...405,000 3.580 3.580 |AO...... 2,654 | i 7,250 | 04/20/2011 | 04/26/2016
667869 AA 9 |NORTHWESTCONNECT GROUP R I | AFE] .. 1,066,964 | ...... 117.251 . .1,060,000 1,086,602 [ ...coovviverereiieriinn | eeereerieieenned(83) | e | e [ e 5.950 5.900|AO...... 10,856 63,070 | 08/07/2008 | 04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING COR.......ccvurrerieririeeneriensnenssninsneenee | cviees (0] I AFE] 501,459 | L 118571 | vvvvvver..540,684 | oo 456,000 | .ovovvererren490,536 | o | (8,175 [ | s [ s 5.700 | ......... 4.200 [AO...... ..5,823 25,992 | 10/29/2009 | 10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING COR.......cocvvirerriiereriiiceinsieieninsisinns | erene AGAFE] 452,709 | 115.827 | . 52709 | e B52,709 [ e | e | e | e | e 5.376 5.370 | JD....... 12,634 24,338 | 06/13/2007 | 06/25/2032
775109 AP 6|ROGERS COMMUNICATIONS INC.......oevouiviirierinrrierirnrinerinnienenes | criene | 2FE | 299,691 | ... 116.356 | . 349,068 | .. ....300,000 6.680 6.680 [MN...... ..3,193 20,040 | 10/28/2009 | 11/04/2039
775109 AR 2| ROGERS COMMUNICATIONS INC.......ovveurerermerireereeiseensersenisnnnes | crveee (0] I L2FE | i 499,725 | L 104.964 | .....oocvvnee. 524,820 | ..cooovvvennenn 500,000 | ..vrveerrreernid99,753 | o | e 22 | e | e | e 4700 ......... 4700 [ MS...... ...6,069 23,500 | 09/22/2010 | 09/29/2020
780085 G3 4|ROYAL BK CDA MONTREAL QUE........ccocommrmremneirnnienisnseenessnissens | wonnene | Clvervsiins | WIFE | .. 499,815 | ... 105.263 | . 526,315 | .ovovrverirnnns 500,000 18,300 | 01/20/2010| 01/25/2017
780085 TU 0|ROYAL BK CDA MONTREAL QUE.........ccccomvveremmeinernerirenenennnsninens | wovvene | Clvviirnins | WIFE | iinen.323,000 | ... 103.265 | . 333,546 | ...... 323,000 | .ovreerrrernn323,000 [ oo | e | e | e | o 42840 | e 4.840 [MSec | i 4,810 | 15,633 | 03/05/2008 | 03/11/2018
78008T XA 7|ROYALBK OF CDABD CDS......coeoovverrireiiniirnriienns LS. [Al oo [ FE| 499,810 | ... 100.541 | . 502,705 ....500,000 10/25/2011| 10/30/2014
809288 AA 4 [SCOTIABANK CAP TRUST.....c..vivimrirrirrrinirierierieesesissssesiensninens . cevvnveene | WAFE | 3,164,190 | ... 102.086 | . ..3,062,580 .3,000,000 .99,390 | 03/23/2011 | 06/30/2052
86682Z AB 2| SUNLIFE FINLINC ....cooiviiirrireciniinerienieeissessssissensesseeesessssenes | eoneens Clvvveenner | 2FE | ciiiievene.....606,187 | ... 109.758 | . 666,231 | .. ....607,000 | ... ...606,352 47,953 | 03/26/2009 | 03/31/2019
86682Z AD 8| SUN LIFE FINL INC.....coovviririiirieriiiiniesieisesssienssssseensssisssenssssnns | evvees [ 277,953 | ...... 280,000 | ...... 280,921 08/17/2011 | 08/23/2021
87971M AM 5| TELUS CORP e |- . . .978,966 | .. 894,000 898,456 01/14/2011 | 07/23/2020
880789 AC 6| TERANET HOLDINGS LP......cooeviiiiiiiiiiieinninceninsisseesieisssnsienes | enee Clooen | W2FE ] i 505,245 | ... 104.519| . 522,595 | ..oovierirnins 500,000 | ..ovrerernens 505,245 09/08/2011 | 12/17/2040
89116Z AC 0| TORONTO DOM CTR WEST LTD......cccvmrvrerirerinmrerenrnerrenieeessensnnnns | cvevene | G vvvvvvinn | AFE | i 945,423 | ... 106.489 | . 11/30/2007 | 12/14/2105
89347Z AJ 6| TRANSALTA CORP.....ccoovvieineierinninerinsnissessensssssessssssssessessensees | veevens | G vvvvnennns | n2FE | v 424,248 | ... 108.189 | . 05/26/2009 | 05/29/2014
918423 AB 0|VW CR CDAINC e 447813 | L 100.59%4 | . 01/24/2011| 11/18/2013
87656X AA 9|TATE & LYLE INTL FIN PLC ceerere s | s Flo. L2FE | 494,480 | ... 105.226 | . 11/16/2004 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s XXX .395,048,710 | ..........397,047,417 | .o 765 | iieinn(152,995) | o0 |0 [ XXX [ XXX [ XXX ] e 6,012,364 | ... 16,947,744 | ... XXXeoovwe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03072S LD 5[AMERIQUEST MTG .....coooirmiririneireeineiseniesiesesseesssississesssssssnens | cevees . ....452,831 MON... ..1,874 22,483 | 12/20/2004 | 11/01/2033
76110W MB 9| RESIDENTIAL ASSET......ooiiiiiririisiisisisssisersssssesenssssssessnssssssssssesenss | oneee . . .. 124044 | ....... 52.121 720,253 | .. 1,381,886 | ... ...720,253 MON... | oovivrrinnns 14924 | ............. 96,456 | 01/31/2003 | 09/01/2031
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities....... 1,186,586 | ... XXX....... | cevevrerrrnnns 1,147,562 | ............. 1,834,717 | .............. 1,147,562 XXX | 16,798 | ............ 118,939 |..... XXX...... | ..... XXX......

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

07383F 7W 2| BEAR STEARNS CMBS 2005-PW. [ [AFM] o 4,819,141 | ... 107.723] o 5,386,150 | oo 5,000,000 | ... 4,840,191 [ [ X7 I T 4674]......4.940 [MON... | 19,475 233,700 | 10/20/2005 | 06/01/2041
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07387B AH 6 |BEAR STEARNS CMBS 2005-PW................... AFE] 9,205,723 | 108.901 ....10,345,595 MON... 04/25/2007 | 09/01/2042
07388L AE 0|BEAR STEARNS CMBS 2006-PW...........ccc..... .|..1FE] ............10,084,766 | ...... 110.503 | . ....11,050,300 MON... | ... 01/12/2007 | 09/01/2041
07388P AE 1|BEAR STEARNS CMBS 2006-PW................... . |.1FE| ............10,746,875 | ...... 110.215] ............11,627,683 . MON... 45,725 548,706 | 10/22/2010 | 12/01/2038
225458 DM 7| CSFB COML MTG PTC 2005-C1......oovvrrereirrrerienieieriesiseseiensssienens | evene . .| 1FE] .. ...9,569,531 | ...... 107.865] ............10,786,500 reeennnnn.9,604,194 MON... 41,783 501,076 | 06/13/2008 | 02/01/2038
36828Q HW 9| GE CAPITAL MTG SERVICES, INC.......cccouverivriririenrerinsricnieneneenns | crvene [ [ AFE| 6,864,992 | ...... 107.079 | .ovverrneee 7,314,566 | ..............6,831,000 | .............. 6,858,596 MON... | v 20,677 | oo 354,201 | 07/16/2004 | 07/10/2039
46625M A6 6 |JP MORGAN COM MTG PTC 200..........euumreurernerereerenmssisersersenes | cevenne . VAFE] 9,492,014 | ...... 104.132 . ..9,944,606 .9,550,000 ....9,496,590 MON... | v 39,155 | v 469,860 | 04/15/2008 | 10/01/2037
46625Y CV 3| JP MORGAN COM MTG 2004-LN........coorvrreerriierierierereeiseinnninens [ s . | AFE] 5,644,184 | ...... 106.458 | . ..6,190,533 | .. .5,815,000 | ..............5,655,663 MON... 24,786 297,437 | 06/13/2008 | 07/01/2041
46625Y NC 3| JP MORGAN COM MTG 2005-LD......ccvvvrmermrerirrerirerirerereessesnensens | s [ AFE| s 5,412,383 | ...... 108.124 | .............. 6,217,130 | coovvvrrnens 5,750,000 | ..oovvvernees 5,440,908 MON... | v 22,703 | oo 272,435 | 04/27/2010 | 07/01/2042
46625Y NE 9|JP MORGAN COM MTG 2005-LD......ccvvvrirrerrirernnriirerinniseererinsiserens | erene . | AFE] 4,599,414 | ...... 104.267 | . ..5,213,350 .5,000,000 ...4,625914 MON... 19,917 239,000 | 06/13/2008 | 07/01/2042
46625Y SG 9| JP MORGAN COM MTG 2005-LD......ccorermrermrirrrierierirereseesseinseriens [ s . | AFE] 4,988,360 | ...... 109.106 | . ..5,926,638 | .. .5,432,000 | ..............5,015,579 MON... 22,344 268,123 | 10/31/2008 | 08/01/2042
59023B AE 4 [MERRILL LYNCH 2006-C1 A4.......ccovvvmriierieireeisnisersesieseseessnninns | ceveee I AFRM | e 2,227,422 | ...... 111.887 | v 2,237,740 | oo 2,000,000 | ..ooovrenncn 2,220,359 MON... | v 15,406 | ...ocveneee 114,879 | 10/22/2010 | 05/12/2039
617451 CL 1| MORGAN STANLEY CAP 2005-H........ccocvuriererrieririrneiierinenieniseenns | crieens | AFM 2,008,176 | ...... 109.450 | . ..2,189,000 .2,000,000 ....2,006,881 MON... [ v 8,675 | oo 105,480 | 11/17/2005 | 11/01/2042
61745M VB 6| MORGAN STANLEY CAPITAL . . LS. |. | AFE] 5,679,375 | ...... 104.486 | . ..6,269,160 | .. .6,000,000 | ..............5,716,248 MON... 13,980 279,600 | 05/18/2004 | 09/13/2045
92976B BL 5| WACHOVIA CMBS 2005-C22 N N AFM | 2,009,724 | ...... 101.748 | ..o 2,034,960 | ....cooennee 2,000,000 | ...ccovenen 2,008,367 MON... 8,542 | 107,242 | 12/15/2005 | 12/01/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities (RSN IFTR 93,352,080 | .. XXXoooow | ceirenns 102,733,911 | oo 95,428,000 | ............ 93,542,255 XXX [ s 387,897 | ......... 4,808,484 |..... XXXoooo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00110A AC 8 |AEP TEXAS CTR UTILITY 2006-2 A-3......ccovvumrriererererenisninerieninnns | cvvene [ AFE| 7,769,688 | ...... 109.768 | .....ocvvvee 8,781,440 | ...oovvvneee. 8,000,000 | ...oovvereces 7,859,180 | .ovoovveererierinees | i 20724 | oo | e | s 5.090......... 5.720 [Jd.ceves | v 203,600 | ............ 407,200 | 08/15/2007 | 07/01/2017
02005G AD 7 [ALLY AUTO RECEIVABLES TRUST.......ccocvmrureermrinerierienesneessnenns | crveee . AFE] 7,997,466 | ...... 102.436 | . ..8,194,880 .8,000,000 ....7,998,503 10,844 244,000 | 11/03/2009 | 12/15/2014
05573W AD 7| BMW VEH OWN TR 2011-A....coiiiirirrierniieienisisseesiesssssseesssssees | eneee . | AFE] .. 5,999,255 .6,000,000 ....5,999,289 B [T 6,008 | ....ccooevnee 10,987 | 09/14/2011 | 02/26/2018
12556N AC 6| CIT EQUIPMENT COLLATERAL.......coovivirerierrrinerieriesesensenissenss | crvees [ [ AFE TSI [ 9,747 | 05/09/2008 | 12/22/2014
12623C AD 7 [CNH EQUIP TR 2011-B....viiuiiciierieirseiseieiiesieeissessseissensenienes | cevees . AFE] .8,000,000 cevnrenerenneneennnens | oo | e 1.290 [ 1.300 | JAJOLL | i 23,793 | oo 24,080 | 09/14/2011 | 09/15/2017
14041N° DX 6| CAPITAL ONE CC TR 2007-TA......ccostremrrmmrrerirenereeserinsreesienerenenns | criene . | AFE] 5,674,609 . . . .5,000,000 | ..............5,588,780 )| ... 12,778 239,583 | 02/24/2011 | 07/15/2020
161571 BT 0| CHASE ISSUANCE TRUST CC 2007........ccouurremmrereereresenserienineens | eneens [ AFE| v 6,795,391 | ...... 117690 | oo 7,061,400 | ..ooovvenees 6,000,000 | ..oovveneenn 6,681,170 V[ ceeerernneneennniinne | cevneerierenneeenns | veeeenn.230 [ 102120 [MONL.. | e 13,947 | oo 313,800 | 11/30/2010 | 04/15/2019
161571 CP 7| CHASE ISSUANCE TR CC 2008-4A..........cccovvrrirmrnrirmrnsrinnserersernnes | coveee . .|.1FE] .. 5,011,133 | ...... 104.128 | . ..5,206,400 .5,000,000 ....5,005,394 o 10,333 232,500 | 04/10/2008 | 03/15/2015
17305E CH 6| CITIBANK CCMT 2004-A8...........oovvmivrererieriesessesesssessssssessssssins | oeeees . | 1FE]| .. 5,073,047 | ...... 111.321] . ..5,566,050 ) e . 4.900]........4.550 | Dot | o 14,292 | .....coo.ee. 245,000 | 01/15/2008 | 12/10/2016
17305 EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST.......covuviviniiernrneirerns | crves | AFE] ..10,862,500 | ...... 118.858 | ............11,885,800 ) [ oo | e | s 5.350 3570 |FA....... 214,000 535,000 | 03/25/2010 | 02/07/2020
254683 AC 9|DISCOVER CARD EXE TR 2007 AFE] 2,958,906 | ...... 119.851] . ..3,595,530 ...7,533 04/15/2008 | 03/15/2020
254683 AH 8|DISCOVER CARD EXE TR 2008... AFE] 4,742,826 | ...... 106.373 | . ..5,052,718 06/17/2009 | 12/15/2015
302583 AB 5|FPL RECOVERY FDG UTILITY 2007 A-2 .|.1FE] .. 2,471,650 | ...... 103.321| . ..2,530,309 04/15/2008 | 08/01/2015
43813T AD 5|HONDA AUTO RECEIVABLES OWNER TRUST.. VAFE] 3,399,095 | ...... 101.746 | . ..3,459,364 02/17/2011 | 04/17/2017
44921A AD 3|HYUNDAI AUTO REC TALF 200 . AFE| 2,999,491 | ...... 102.288 | . ..3,068,640 09/02/2009 | 03/15/2016
44923Y AD 9| HYUNDAI AUTO RECV TR 2010......c0crererimmereriersnsesenssneseessesenes | eneens . | 1FE] .. 4,999,533 | ...... 100.888 | . ..5,044,400 08/19/2010 | 03/15/2017
477867 AD 7|JOHN DEERE TRUST 2011 AFE] 2,499,534 | ...... 102.180 | . ..2,554,510 04/13/2011 | 04/15/2018
552647 CN 9| MBNA MASTER CC TR Il 2004 .|.1FE] .. 4,611,328 222,500 | 08/22/2007 | 08/15/2016
65475Q AD 3| NISSAN AUTO RECV 2011-B......ovrurrrrerierireereriseinerissssesseniseenns | crveee AFE] 6,999,098 . . ...6,751 | 11/09/2011 | 01/16/2018
65476H AD 2| NISSAN AUTO RECV 2011-A. [T I . | AFE] .. 3,999,107 | ...... 101.565 | . K . g ...3,999,198 |.... | ....90 .3,449 49,793 | 04/13/2011 | 09/15/2017
69361Y AF 0 [PSE & G TRANS UTILITY BONDS 2001 AB........vvvvmeverrererinrinerinens | crvens [ [ AFE | s 4,080,869 | ...... 104.676 | ..o 4,049,746 | ........c..... 3,868,839 | ...cocvovecen 3,972,173 | oo | e (74,394) 11,366 255,730 | 09/05/2007 | 06/15/2015
69361Y AH 6 |PSE & G TRANS UTILITY BONDS 2001 A-8........cevvrrrnrinerrnrinniiiens | crves . AFE] 5,562,953 | ...... 118.938 | . ..6,125,307 .5,150,000 ....5,404,673 (39,001)| ... 15,770 354,835 | 07/08/2008 | 12/15/2017
92867D AD 2| VOLKSWAGEN AUTO ENH 2011 A-4 [RTTRRTRROOIN [T . .. |.1FE]| .. 7,998,482 | ...... 102.633 | . ..8,210,640 | .. .8,000,000 | ... ....7,998,650 |.... ] . B IR 4,840 | ..o 114,400 | 03/24/2011 | 09/20/2017
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES. .........ccivveierinivinsriemississnisnnes | cornnrinns 120,503,192 | ... XXX.ovves | v 126,630,770 | .o 118,117,817 | oo 120,136,436 | oo (V)] (322,332) 0 0 [ XXX XXX XXX [ e 642,417 | ........ 4,084,763 |..... XXX [ o XXX,
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........c.ccooiiiiiiiiiniiniiiiiisiisesssieies | oo 611,755,195 | .. XXXovoror [ covvrnns 658,802,702 | .......... 610,429,244 | .......... 611,873,670 | ..oovvreres (64,957) [ ovovven (431,241) 0 0 |..XXX....o.. XXX XXX [ s 7,059,476 | ....... 25,959,930 |..... XXX [ o XXX......

Totals
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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./AC.V. of of Paid Accrued Year Acquired Maturity

7799999. Total - Issuer Obligations coee.686,865,711 [ .. XXX...no ..745,388,610 ....672,567,710 | ..........684,848,926 ...765 | .. 0 0 XXX | s 8,657,708 | ....... 26,801,848

7899999. Total - Residential Mortgage-Backed SECUMHES. ........vuiviiiiiiiieiisiieiierississi s v 181,877,836 | .. XXX...... ..194,895,180 ....181,872,909 | .......... 181,721,550 | .............(65,722) | .. 0 0 XXX | s 1,107,512 | ......... 8,572,744

7999999. Total - Commercial Mortgage-Backed SECUMHES. ... wwrrieririniriniriisresersssniseisssnsssneenes 97,808,481 | ... XXX........ ..107,304,857 ..99,888,112 | ..ocovnenn 98,000,536 0 0 0 XXX... 445,680 5,004,729

8099999. Total - Other Loan-Backed and Structured SECUtEs.............cvviveverreririiiciesererseeinnas v 120,503,192 | ... XXX........ ... 126,630,770 | ......... 118,117,817 | .......... 120,136,436 | ...coovvvverenne. 0] (322,332) 0 0 XXX | e 642417 | ... 4,084,763

8399999.  Grand Total = BONGAS............c..everierreiririerieriecereeissie et snesssninns | eonenes 1,087,055,220 | ... XXX...coo. | woouc 1,174,219,417 | ....... 1,072,446,548 | ....... 1,084,707,448 | ............. (64,957) | ........ (1,924,170) 0 0 ]..XXX........ XXX XXX | e 10,853,317 | ....... 44,464,084
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

Showing all PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

Codes

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

NONE
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Annual Statement for the year 2011 of the AFF”_IATED FM 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
o 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
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Ci Stocks - Industrial and Miscellaneous (Unaffiliated)
002824 10 0| ABBOTT LABS......ccoviiriiriirireeinsissssesiesssessssssssssssssesssesssssssssssessssssssens | avsenes | ene | evvesesenes 30,000.000 | ..oovrrririrnnne 1,686,900 1,686,900 1,530,615 8,000 56,400 249,600 ...249,600 L 04/30/2010
00817Y 10 8[AETNA INC....oouiririrrireeisiserie sttt sssssnies | nenin ...70,000.000 2,953,300 2,953,300 2,591,459 4,500 361,841 ...361,841 L 10/18/2011
00846U 10 1 |AGILENT TECHNOLOGIES INC.......ccooviviriiriiniinsivciinsiceiesissiississsiens | e .155,000.000 | .. 5,414,150 5,414,150 4,908,643 | ..o | e 505,508 ...505,508 L 11/18/2011
023135 10 6| AMAZON COM INC.......ceviurrmrierirriiieissineriesiesesseessesessssessesssesssssnssssses | cvsenes | oene | voveesens 130,000.000 | ..oovrvrnrinnen 22,503,000 | ......173.100 | .ccooovrrrerirnne 22,503,000 | .oovvererrernnn23,027,974 [ oo | e (524,974) (524,974) L 10/31/2011
03073E 10 5|AMERISOURCEBERGEN CORP....... SOOI DOV ...40,000.000 ....1,487,600 ..37.190 ...1,487,600 18,400 122,800 ...122,800 L 11/30/2009
032654 10 5| ANALOG DEVICES.........cooumirirriiiieiinirieniesisssisssssssiesiesessesssssssssssiens | covenes .360,000.000 | .. ..12,880,800 | .........35.780 | ... .12,880,800 | .... 349,200 (680,400) (680,400) L 04/09/2010
037833 10 0| APPLE COMPUTER.......covvviemmmimeemerissensessenssseesensssessssssensssssssssssssssssses | sesnees | vee | evveessnens 41,000.000 | ..oovvnririrnnee 16,605,000 | ....... 405.000 | ..ooovvririrnnne 16,605,000 | ...vvorrenrinne 12,591,777 | oo [ e 2,850,985 2,850,985 L 10/21/2011
057224 10 7|BAKER HUGHES, INC......c.covvviiieirniiniieeiseissisneiissisesssesisssssssssssssnssseens | cvsvenes | snee | soeevens 280,000.000 ..13,619,200 13,619,200 | ..ovvvrvriinnee 14,227,789 | .cooovriveeieriens 18,000 (608,589) (608,589) L 12/15/2011
060505 10 4| BANKAMERICA CORP ........coouriiirierirrieeieierieriesesessensssessessessssssenss. | evvenes | ovne | voversnens 915,000.000 | .. ....5,087,400 5,087,400 4,977,600 9,150 36,600 (2,077,050) 5,041,650 (7,118,700) | 04/26/2010
084670 70 2|BERKSHIRE HATHAWAY INC .....coovviiiiieinninerieriesineesseisesseesessssessenens | cvvvenes | neee | eveeeinns 120,000.000 | .cverrerncrinnens 9,156,000 9,156,000 9,272,812 | covoeverieeiscneiiins | e (116,812) (116,812) L 09/30/2011
09253U 10 8 | BLACKSTONE GROUP ......ccoivimrirriieiinerierieeisssiseriessisssensssssssssssnsinens | wonenies | even | cevvenenes 241,700.000 ....3,386,217 3,386,217 | . 3,482,116 123,940 (204,513) (204,513) | 07/21/2011
111320 10 7| BROADCOM CORP......coouiermrimirierirerireesesissisessessnesssssssssssssssssssessensnss | evsienes | sene | eonerennes 375,000.000 | .. ..11,010,000 11,010,000 | ..ooveovvrrineee 12,184,110 58,050 | .ovorverreerienieniens | e (1,559,962) (1,559,962) L 12/14/2011
125509 10 9| CIGNA CORP....coouivriricrsireersisiesisisssss s ssssssessensssssssesssssssnssssses | srenenes | vees | oveessnnes 40,000.000 | ..coovreriiriinnne 1,680,000 1,680,000 2,076,652 | ....cooveerririrreiriinns [ e (396,652) (396,652) L 07/06/2011
127387 10 8| CADENCE DESIGN SYSTEMS INC.......evurriririrerierererinnisneeienssnensenisseesns | cvvenes | vvne | vovervnes 100,000.000 1,040,000 1,040,000 1,013,060 [ .oooveverererieciieniienns | coveeriesieeiesiisiinns 26,940 26,940 | 04/28/2011
143658 30 0| CARNIVAL CORP.....oovuuiirrireirneieiiesiesisseesssiseisssssesssesssssissessssssssssseensn | evienes | oone | coneevnns 180,000.000 | .. 5,875,200 5,875,200 | . 6,708,158 115,000 (832,958) (832,958) L 06/15/2011
166764 10 0| CHEVRONTEXACO CORP.......ccrvverrercrinnrierienissessssnsssensesssssessssssssssnenes | evvenes | vvne | woverenes 105,000.000 | ..ooovrvvnrrnnes 11,172,000 11,172,000 | oo 9,610,883 | ..oouverererrireiicnins 264,450 898,640 ...898,640 L 07/26/2011
17275R 10 2| CISCO SYSTEMS INC.....ovoveervrirerieieeissiesssiessesssissssesssssssssssesssssssssessnes | enssens | evee | ceressnes 290,000.000 5,243,200 5,243,200 5,299,179 49,077 (135,510) 342,099 (477,609) L 04/04/2011
172967 42 4| CITIGROUP INC.....ooovvrriiirireriiiisinsieississierissisesesssissssssesssssessesssssesenss. | aneeres | oone | cersevenes 250,000.000 | .. 6,577,500 6,577,500 7,066,455 1,000 (488,955) (488,955) | 12/05/2011
191216 10 0| COCA COLA CO...ovvvvrrercereimerieriesiseesessseissensessssssssessssssssessssssessssessnnes | wnneens | even | wneeeeeens 80,000.000 | ..oooveruirnrinns 5,597,600 5,597,600 4,363,600 | ...oornrercririreriens 150,400 336,000 ...336,000 L 04/20/2010
228227 10 4| CROWN CASTLE INTL CORP......coooiririreiierineisseineisessesessssssisssssnsssnnns | cvsvenes | seee | coeeevnns 120,000.000 5,376,000 5,376,000 4,843,152 | ..o | e 532,848 ...532,848 L 06/15/2011
254687 10 6| DISNEY WALT CO....ovvvirrerrriiniirierienieesssissisesiesssesssenssssesssssesssssssnenss | cvvenes | vene | vovervenns 190,000.000 | .. 7,125,000 7,125,000 | . 7,636,992 19,000 20,000 (670,092) (670,092) | 05/11/2011
268648 10 2| EMC CORP/MASS........coooiriiieirerineiesiesisesissessssisessessssssssesssssssssssssnns | avsnees | eee | eevesesnens 40,000.000 | .ooovvrrereireenns 861,600 | .......21.540 | oo 861,600 | .ooovvvrrerircirnns 934,324 | ..o | e (72,724) (72,724) L 10/18/2011
278058 10 2 [EATON CORP.......ovviieimireieiisiesssisississ st ssssssssse s ssssssensnes | sessenes 1,305,900 | ........43.530 | ccoovririrninnnn 1,305,900 | eoevceiriiirennes 987,051 40,800 (216,750) (216,750) L 01/25/2010
302182 10 O|EXPRESS SCRIPTS.......ccooierrrieriesiissississsiesssssssessssssssssesssssssssssssssssnas. | svsenes ...60,000.000 2,681,400 2,681,400 | . 2,379,425 | .ooooicnins [ 202,715 ...202,715 | 10/25/2011
30231G 10 2 [ EXXON MOBIL CORPORATION.......couuiirrerrerrineisneissisesssensssesssssssssenss | seveens | vee | evrvneinns 155,000.000 ..13,137,800 13,137,800 | ooovvrvrcvirnne 11,128,800 | ..ovorveereriiirirnins 286,750 | ... | i 1,804,200 1,804,200 L 10/22/2010
31428X 10 6|FEDEX CORP. . .100,000.000 8,351,000 8,351,000 | . 8,036,536 15,600 19,800 314,464 ...314,464 | 10/03/2011
345370 86 0| FORD MTR CO...ooevuuriurireiieineineeiesiisssessseisessssssssssesssssessssssssssssesssens | seenens | oeee | eoeeees 1,050,000.000 ..11,298,000 11,298,000 | ..oovvorvrrinnee 11,298,000 | .voouevnrerrirerreeins [ e 5,139,670 (5,139,670) L 02/23/2011
38141G 10 4| GOLDMAN SACHS GROUP INC........coviireriierieierisisinnieissssessiesssseenss | oernns .126,000.000 ..11,394,180 11,394,180 44,100 78,400 (519,825) | ..uvvrnne 4,929,629 (5,449,454) | 11/18/2011
38259P 50 8|GOOGLE INC . 20,000.000 ..12,918,000 12,918,000 211,359,335 | oo | e 1,496,797 1,496,797 L 10/14/2011
438516 10 6 [HONEYWELL INTL INC.....ccvviiiiireriiirinnieiseieierssieeenieisssssesssssessensns | seesenes .130,000.000 7,065,500 | . 5,162,748 178,100 154,700 ...154,700 L 02/22/2010
444903 10 8| HUIMAN GENOME SCIENCES INC .....ccovvvierirrerrrinnnserierineesenissesseniens | evvenes | ovee | veverinns 100,000.000 | ..ovevvrverrrnreren 739,000 | v 7.390 | oo 739,000 | oo 831,870 | .eoovvevereriecieeriienns | e (92,870) (92,870) | 11/18/2011
452308 10 9|ILLINOIS TOOL WKS INC . .123,400.000 5,764,014 5,700,246 170,292 (825,546) (825,546) L 10/19/2010
46625H 10 0| JP MORGAN CHASE & CO.....coovvrriririierniriierississssiesssssesssssssessessssenne | svvveies | oone | vervnrenes 170,000.000 5,652,500 6,928,691 112,000 | oo | e (1,201,420) (1,201,420) L 11/18/2011
500255 10 4| KOHLS CORP......ccouiiirierircereeissiiess s ssesssees | aeiseees ...70,000.000 3,454,500 3,530,902 37,500 (218,734) (218,734) L 06/10/2011
50075N 10 4| KRAFT FOODS INC......cooiiririiiiiriieisiieierssiseesesssissssssssssssesesssssessessanes | coesens .260,000.000 9,713,600 | . 7,074,319 | oo 301,600 | ..oooveerrrieiiriinies [ v 1,521,000 1,521,000 L 01/26/2010
526057 10 4|{LENNAR CORP.......oeouirirriiriiriieisesiessiessesisssesssssssssessenssssssssssssssssssnes | evvnees | oeee | evvessnnens 50,000.000 | ..coooverrerererrnnnn982,500 | 0eirn19.650 | oo 982,500 | .oooerererireereens TAT765 | oo 8,000 45,000 45,000 L 10/25/2010
58155Q 10 3| MCKESSON CORP......ccoovurmiimririieriiesiseesseisseessssessseessesssseessssssssessssenes | sevisns .160,000.000 ..12,465,600 12,465,600 | ...cooovrvrrenne 12,105,845 22,000 46,000 190,188 ...190,188 L 12/22/2011
585055 10 6 [MEDTRONIC INC.....oovvirirririireriiisienisisssssiesssssessessssssssesssssssssssssesssssnen | seeseres ...30,000.000 ....1,147,500 1,147,500 | . 1,142,313 | o 28,050 34,800 34,800 | 06/09/2010
58933Y 10 5[MERCK & CO INC.....overerrieerieriesieesssissiiensesieesessssisssssessssssssenssnins | cnsiens 520,000.000 ....19,604,000 19,604,000 | ...cvoorrrnrinnne 18,821,096 197,600 790,400 863,200 ...863,200 L 04/28/2010
61166W 10 1| MONSANTO CO ...coovrriririrriiisiierssieierssiesesisisssessesssnssesesssssesensnne | eoneeies | oene | oersnnees 105,000.000 7,357,350 7,357,350 6,985,937 39,900 31,213 31,213 | 121212011
641100 10 4 |NETAPP INC....ooooiirierrirrieriesieeeseeissssesiesiessssessssssssssessessssessssssssssnes | sneenes | aven | oevernenes 180,000.000 6,528,600 6,528,600 6,528,600 | ..voovvrrirrircerrrins | e 2,555,976 (2,555,976) L 04/18/2011
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651229 10 6| NEWELL RUBBERMAID INC.......ccostureuirieiieireesseinsisnessesiesessessssissensns | ceveees B I 79,400.000 | .oooovvvriireiinns 1,282,310 1,282,310 1,411,351 23,026 (129,041) 01/20/2011
681919 10 6 OMNICOM GROUP INC.......oooiviiiiireriiniinsieissieiessssissssessssissssssessssssssenes | seesenes B [ 95,000.000 | ..o 4,235,100 4,235,100 3,869,183 79,000 (139,023) 04/19/2011
68389X 10 5|ORACLE SYSTEMS OO I 150,000.000 ....3,847,500 3,847,500 4,003,334 | .o [ e (245,834) 12/21/2011
693475 10 5|PNC FINANCIAL SERVICES GROUP. B I 30,000.000 1,730,100 1,730,100 1,564,065 | .....oovvoririinniiens | e ...166,035 10/19/2011
693718 10 8|PACCARINC 1,498,800 1,376,400 7,200 ...122,400 09/22/2011
713448 10 8|PEPSICO INC MTN | veeeen15,000.000 | oo 995,250 | ....i.66.350 | i, 995,250 919,097 29,850 15,300 12/09/2009
718172 10 9[PHILIP MORRIS INT'L....coooiiiiniirieinrieierissiessessssissnsssssssssessessssssesssssssss | seeseres OV IO 20,000.000 | .ooovvverririinns 1,569,600 1,569,600 1,037,796 53,800 ...399,000 03/17/2010
742718 10 9|PROCTER & GAMBLE CO B I 20,000.000 ....1,334,200 1,334,200 1,220,706 41,136 47,600 12/18/2009
747525 10 3| QUALCOMM INC.......coooiiiiiiiicririinsissiesiesi s | cvienes | oone | soeeiinns 155,000.000 8,478,500 8,478,500 6,199,883 124,675 ...737,258 04/13/2011
78464A 69 8|SPDR SERIES TRUST OO I 120,000.000 ....2,929,200 2,929,200 3,158,000 47,074 (244,800) 04/15/2010
806857 10 8|SCHLUMBERGER LTD [ [ 70,000.000 4,781,700 4,781,700 4,343,434 67,200 (1,063,300) 02/22/2010
826197 50 1|SIEMENSAG B I 20,000.000 .....1,912,200 1,912,200 1,888,598 53,917 (572,800) 12/08/2009
82966C 10 3 |SIRONA DENTAL SYSTEMS INC. .184,700.000 ..8,134,188 8,134,188 7,750,493 | covovirieeieieeiins | veereeisesienienieens ...383,695 11/18/2011
848574 10 9|SPIRIT AEROSYSTEMS HLDGS......... ......8,656,948 8,656,948 9,358,059 | ... [ (701,111) 04/28/2011
855030 10 2|STAPLESINC ...1,111,200 1,111,200 1,152,800 31,200 684,700 (710,400) 03/03/2010
87612E 10 6|TARGET CORP 4,609,800 4,609,800 4,520,783 99,000 (801,900) 04/08/2010
883203 10 1|TEXTRON INC .....1,109,400 | ........118.490 | ..o 1,109,400 936,714 1,200 ...172,686 09/02/2011
883556 10 2| THERMO ELECTRON CORP ..1,349,100 1,349,100 1,451,526 [ .oovevcirerierieniinens | cevveriesieeisesseni (102,426) 10/26/2011
88732 20 7 |TIME WARNER CABLE INC ...25,000.000 ......1,589,250 1,589,250 1,225,450 30,000 (61,500) 03/08/2010
902973 30 4|US BANCORP. JOOTR I 500,000.000 ...13,525,000 | .........27.050 | .oooovrrrvrernne 13,525,000 12,659,170 | ovvouverrrericrirens 135,000 ..729,210 10/19/2011
922042 71 8|VANGUARD INTL EQUITY ETF. | e 69,999.999 5,429,900 5,429,900 6,647,080 38,185 176,960 (1,543,500) 12/16/2010
949746 10 1| WELLS FARGO & CO ......vvvurririciierinrieeississisnsienienes B I 40,000.000 1,102,400 | .........27.560 | oo 1,102,400 980,148 | ... 19,200 (137,200) 10/20/2010
959802 10 9|WESTERN UNION CO . .450,000.000 ..8,217,000 8,217,000 8,080,751 36,000 125,200 (330,026) 03/29/2011
98310W 10 8| WYNDHAM WORLDWIDE...........ccoceveiirerieeiierrieinieeiessssesiesssssssssssesssssnsessnss | envenes | oeve | serverens 100,000.000 .....3,783,000 3,783,000 2,629,850 | ...ovvvvriiireriiriinnns 37,500 ...683,500 10/26/2011
G6359F 10 3| NABORS INDUSTRIES LTD.....ccourirririerenmermerserienssneesenssssssessenssssssssenns | evsvenes | vone | woveennes 100,000.000 ....1,734,000 1,734,000 1,250,110 [ coovercercnrerieennens | ceverieeieeesensseis ...483,890 09/30/2011
H27013 10 3| WEATHERFORD INTERNATIONAL......ccorsvorrirniiniirerieniesiseessssssssessinnes | evvienes | oene | coeeeenns 440,000.000 6,441,600 6,441,600 5,686,622 | .....coooerireiieriienis [ 46,683 ...708,295 10/25/2011
H84989 10 4| TYCO ELECTRONICS LTD ....oourerieiniiriierieriesessissieesiesieseseessnesnsens | cvveees ...1,078,350 24,500 (160,650) 07/20/2010
00208D 40 8|ARC RESOURCESLTD  ..oooiiiiereineieeriesiesiseesssisessessesssesssssssssssesssnns | srseens A. . 35,650 (35,848) 05/20/2011
008916 10 8[AGRIUM INC......coiirrieiieieieiissieisisississessssse et ssssssessnes | seesenes C. 394,783 | .o 786 (166,464) 07/30/2010
05534B 76 O[BCEINC et ssss st esssssnnnes | neria C. ..413,068 5,440 30,810 ...110,588 05/20/2011
063671 10 1 [BANKMONTREAL QUE........ccooomiiiiiiiniieierisisissiessssssiensssssssessesnnns | seerenes A. L7670 | s 28,280 (42,588) 09/21/2011
064149 10 7| BANK NOVA SCOTIA HALIFAX......ccomivrerirrireriieineriesiesssensssesssssssssssseens | coveees C. 912,970 | .o 55,965 (171,171) 12/01/2008
067901 10 8| BARRICK GOLD CORP.......cccovvuuririreiieesssineisssiessssessssisessessssssesssnnes | ceveses C. . 660,593 1,692 6,576 (146,229) 11/18/2011
07317Q 10 5[BAYTEXENERGY CORP ..o essseienisisssesssenssssnins | oevens C.| oo 14,400.000 | oo 820,368 466,642 2,823 33,660 ...142,585 05/20/12011
112585 10 4 |BROOKFIELD ASSET MANAGE ........ovviiiiirinrineriesiseesssisesiesssessssessensns | coveeens C. .347,696 348,395 | ... 766 6,318 (64,108) L 09/23/2010
124765 10 8| CAEINC ottt snsennes | eneins C. .364,941 291,615 | ..... 840 5,720 (62,259) U 05/20/2011
125491 10 0| CI FINANCIAL CORP C. .257,420 10,797 (17,080) u 07/08/2009
136069 10 1|CAN IMPERIAL BK OF COMMERCE C. .966,649 . 45,981 (59,474) u 12/01/2008
136375 10 2| CANADIAN NATL RY CO...ovviiririiiiireriiisiiesieisessiesssssessessssessssssssssnssnss | coneens C. .....1,603,000 . 941,425 2,350 24,186 ...265,672 u 05/20/12011
136385 10 1| CANADIAN NAT RES LTD .|C. ..1,060,570 ,060,570 432,450 4,256 7,814 (122,771) L 10/27/2011
13645T 10 O CANADIAN PAC RY LTD....ooiiiriiieriiisiiieriseicsesiseisssesssssssiessssssssensenes. | sevsenes C. . 414,060 2321459 | s 6,678 27,373 u 05/20/2011
15118Q 10 9| CELTIC EXPL LTD.....otvireirierieierierieeeseessesssesssessesieessseessssssessesssesssenss | cesneees C. | ciereernn26,300.000 | .voorvvrrrrerrnnn 801,481 | 1. 22.870 | oo 601,481 372,025 | ..o | e ...125,187 u 06/17/2011




Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

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

[AXAE

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
o 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
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
15135U 10 9[CENOVUSENERGY INC .ot siesssesssesesssssssnsaens | eeiinn C. | c0eeerni25,900.000 | .eovooreorrrrciirnns 876,197 830 | e 876,197 | oo 623,014 | .. 5,255 17,140 10,707 10,707 | 08/09/2011
22576C 10 1| CRESCENY POINT ENERGY TRUST ...ccovvvrirrinrerininnirersniseeenineissnnniiens | covners C.| oo 16,300.000 | coovoverivrririrnnns 731,870 900 | e 731,870 | oo 463,080 | ...ooivirciie 43,838 10,603 10,603 u 05/20/12011
25675T 10 7 | DOLLARAMA INC......vouivurirrirrireessesseriessessseessessssssessesssesssssssssssssssnns | aoenens C. .578,500 ..578,500 325,204 | ..o 2,340 202,178 202,178 u 05/20/2011
292505 10 4[ENCANA CORP.......oooiiiiiniieiieiie et sntsnens | seesenes C. .330,575 ..330,575 248,641 | .. 1,750 11,459 (156,650) (156,650) L 10/27/2011
335934 10 5|FIRST QUANTUM MINERALS LT.....ocvvuivirirrereemerinerieniessseessessssseniens | coveees C. 210,525 2271615 | s 1,464 (61,090) (61,090) u 06/24/2011
380956 40 9| GOLDCORP INC NEW......oovmrirrireireieiseiieseseessssssisessesssssssessssissensas | seineees C. . . ,039,830 | .. .825,539 | ..... 345 6,953 (47,616) (47,616) L 11/18/2011
39945C 10 9| CGI GROUP INC........cvuoiririeiiierierieisrisiiesieses st | cvisenes [OF I 35,300.000 | ..coovrvrcrirerirens 677,760 200 | e 877,760 | .coovvvvevercirens BABA2T | ..o | e 42,373 42,373 L 10/26/2011
450913 10 8|IAMGOLD CORP........ccovrvmrirrirriieeieiseisesiess et sss st | cesieees C. ...19,700.000 .318,746 334,797 | .. 1,576 3,331 (33,811) (33,811) | 05/24/2011
453038 40 8 [IMPERIAL OIL LTD..oouviiiiirriiicieriiseisiesessiesssiesssssesssssssessssssessessne | seesenes C. 7,800.000 .354,042 319,569 | ... 889 3,278 37,518 37,518 u 12/13/2010
458237 10 6| INTACT FINL CORP.....ccoouivirririiiriseieriesieses et ssesssessenssssssesinns | cnveins [OF I 7,800.000 456,534 2,257 30,465 30,465 u 10/27/2011
496902 40 4|KINROSS GOLD CORP .354,494 . 2,474 (80,568) 100,413 (180,981) L 08/29/2011
552704 10 8| MEG ENERGY CORP......cccoviviirirrimiiieiineiiesiesissisesisssiessesssesessssissiens 478,055 VAT8,055 | e 513193 [ | (35,138) (35,138) u 08/08/2011
554282 10 3|MACDONALD DETTWILER & ASSOC........covrvrrerrrereenne .223,819 ..223,819 61,727 (42,876) (42,876) u 06/28/2011
559222 40 1|[MAGNA INTLINC 717,400 16,066 (377,901) (377,901) u 05/11/2010
56501R 10 6 | MANULIFE FINANCIAL CORP .525,140 19,826 (264,968) (264,968) | 11/08/2011
683715 10 6|OPEN TEXT CORP 402,171 LA40,083 | e [ (37,892) (37,892) L 08/23/2011
688278 10 0| OSISKO MINING CORP.......ccovrvimrimrimeinrieirieniensesesssssesssseniessesessesssssens .293,232 410,089 | ..o | e (116,857) (116,857) u 10/21/2011
699320 20 6|PARAMOUNT RESLTD .544,000 LA0B,975 | e [ 137,025 137,025 u 06/21/2011
73755L 10 7|POTASH CORP SASK INC 707,448 273,818 4,007 (157,528) (157,528) L 05/20/2011
74022D 30 8 |PRECISION DRILLING CORP  .....coouuimreniiierienieinenisessesisesseeeseessniens 213,150 | 10 10.500 | oo 213,150 | e 221,347 | | s (8,197) ..(8,197) u 11/01/2011
775109 20 0|ROGERS COMMUNICATIONS .400,350 11,272 41,528 41,528 L 10/27/2011
780087 10 2|ROYAL BK CDA MONTREAL QUE.........ccccomiiiririiininineiiesiieesiesisseisniens 57,572 (9,998) ..(9,998) u 12/09/2011
78460T 10 5|SNC-LAVALIN GROUPINC...... 5,292 (51,689) (51,689) u 10/31/2011
820904 20 9|SHAWCORLTD.............. 3,276 (44,824) (44,824) u 06/15/2010
82509W 10 3| SHOPPERS DRUG MART CORP.........ccoovvumirmrrmerierirneneenns 11400 | 829,748 [ e | e (18,348) (18,348) u 12/09/2011
828336 10 7|SILVER WHEATON CORP . 339,250 | .. . . 1,977 (94,796) (94,796) L 06/17/2011
867224 10 7|SUNCOR ENERGY INC ..ot ssesesens 1,125,254 | 100029.380 | 1,125,254 | .......... 905,283 | .. 2,183 11,592 (252,346) (252,346) L 09/20/2011
8676EP 10 8|SUNOPTAINC . 2,117,908 2,117,908 | . 2,794,884 | ..ooorieeeiins | e (676,976) (676,976) L 09/29/2011
87425E 10 3| TALISMAN ENERGY INC....oocviiiriiiiieieieiissiesisiseissse e ssessssssessessanes e 12,900.000 | e 167,442 | ... 12,980 | oo 167,442 | 164,159 | .. 2,744 1,696 (63,936) (63,936) L 11/18/2011
878742 20 4| TECK COMINCO LTD.....ocvomriurmmriseiiieeieniseiseessssssessessessssessssssessensnenes .395,010 290,957 | .. 2,072 6,186 (272,383) (272,383) u 06/13/2011
87971M 20 2| TELUS CORPORATION .841,544 9,405 110,126 .110,126 L 10/27/2011
884903 10 5|THOMSON CORP. .310,422 14,036 (114,114) (114,114) | 11/24/2008
88706M 10 3| TIM HORTONS INC .542,960 7,531 89,906 89,906 | 05/20/2011
891160 50 9| TORONTO DOMINION BK ONT......ocovvireririrrernnieinserneirersniseeenssissesssssssnnns | sveveres | Co | vrere000i29,800.000 | 1ovvoioivnveinnes 2,273,442 62,920 58,343 58,343 | 10/27/2011
89156V 10 6| TOURMALINE OIL CORP. .500,644 ..500,644 391,663 | ..o [ s 82,707 82,707 u 05/20/2011
89353D 10 7| TRANSCANADA CORP........ooiiieriieieirinisie sttt 761,463 ..761,463 ..612,522 24,834 98,972 98,972 L 10/27/12011
903914 10 9|ULTRA PETROLEUM CORP .592,600 592,600 592,600 | ...veverireriiirienins | e 328,696 (328,696) | 02/18/2011
91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL.........cocvemrvrrriririeiriniins 414,642 . 414,642 | .. 205,032 [ .o | e 166,358 .166,358 | 08/08/2011
960410 20 7|WESTJET AIRLINES LTD 142,296 | ... 11760 | oo 142,296 | oo 193,113 1,780 (50,817) (50,817) u 05/20/12011
71654V 40 8|PETROLEO BRASILEIRO SA PE . ..1,988,000 1,988,000 | . 2,548,608 |. 90,685 reernneee(1,039,200) (1,039,200) L 10/22/2010
881624 20 9|TEVA PHARMACEUTICAL INDS.......ccccooiiisiiiiniinrinnes . .. 1,210,800 1,210,800 | . 1,188,300 | ..... 738 23,548 63,390 416,490 (353,100) | 06/14/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. [SRSRRRRITR VTR 438,804,022 | ... XXX.ooooos | cevrrireninnns 438,804,022 | ....ccovovrrnnes 410,725,878 546,264 5,438,230 0 [ (3,609,063) | .......... 19,586,006 | ........... (23,195,089) | ...vvvvvercrinrinnn 0 |..XXX..... XXX
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C Stocks - Mutual Funds
464286 10 3 [ISHARES AUSTRALIA ETF......cviiiiiiiieineieisinssessssseiesssissssssssessseens | seerenes R T 100,000.000 | ..oovevvveirivranns 2,144,000 | ......... 21.440 | ... 2,144,000 | . 2,459,940 26,564 43,532 (315,940) (315,940) | 01/05/2011
464286 40 0|ISHARES MSCIBRAZIL ETF......cooviiriiiiniriimississsnsssnsssesssmsssssssnsssnssssssenes | sosonees Y I 100,000.000 5,739,000 | ......... 57.390 | ... 5,739,000 | . 7,203,955 90,386 361,544 (2,001,000) (2,001,000) | 05/04/2010
9299999. Total - Common Stocks - Mutual Funds...........cccccovviiineiiniinniiniins . 7,883,000 | ....... XXX....... 7,883,000 | . 9,663,895 116,950 405,076 0 (2,316,940) 0 (2,316,940) 0 |..XXX..... XK
9799999. TOtal = COMMON SEOCK. ... retreeisie et ettt | cbesntenesenens 446,687,022 | ....... O S 446,687,022 | ...ccooovinnnn 420,389,773 663,214 5,843,306 0 [ (5,926,003) | .......... 19,586,006 | ........... (25,512,009) | ..o 0 |..XXX..... XXX
9899999. Total - Preferred and COMMON SEOCK...........cuivurieiririeeireiseieitee ettt essssinens | seieseseesinssens 446,687,022 | ....... D0, S I 446,687,022 | .....cocoovvvene 420,389,773 | ......cc...... 663,214 | ............ 5,843,306 | ..ooovvririinri (V)] [ (5,926,003) | .......... 19,586,006 (25,512,009) 0 |..XXX..... XXX.......

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....26, the total $ value (included in Column 8) of all such issues $.....16,467,840.
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Bonds - U.S. Government
912828 NK 2|UNITED STATES TREAS NTS | 01/24/2011 | CITIGROUP 1,492,676 1,500,000
0599999. Total - Bonds - U.S. Government 1,492,676 1,500,000
Bonds - All Other Government
110709 8Y 1|BRITISH COLUMBIA [ 12/14/2011| CIBC........ 577,710 500,000 59
135087 WL 4| CANADA GOVT.. C 12/14/2011| VARIOUS, 4,198,888 3,287,000 33,675
135087 XG 4| CANADA GOVT.. C. 12/14/2011 [RBC DEXIA........ovieereiecreeee e 537,152 352,000 998
135087 YB 4| CANADA GOVt... C 08/03/2011 [ SCOTIA. ...ttt ninnes | seesatebsee st s bbbttt | etbses bbbt 10,991,794 9,988,000 74,431
135087 YQ 1|CANADA GOVT.. C 12/13/2011 | VALEUS MOB.... 2,594,279 2,039,000 ...1,808
135087 YR 9| CANADA GOVT.. C 08/03/2011 | T D SECURITES 2,652,216 2,423,000 16,928
135087 YS 7|CANADA GOVT......ccoevvunnee C. 08/03/2011 | VARIOUS........couivriireiiiiseiseiesssies s ss st s ssss st ssss s ssssensss | sessssisnssseesss s ss b bse bbbt sses | oeebssesssee st ees bbbt 18,252,411 17,652,000 97,602
135087 YZ 1| CANADA GOVERNMENT .....ootiiiimiriieiniieieisssisessesssissssss s ssss s sesssssessesssssas [ 11/22/2011 | VARIOUS 925,789 835,000 12,914
135087 ZJ 6| CANADA GOVT......cccomvvvnnee C 06/21/2011 | SCOTIA 3,069,000 3,000,000 | .oourerrererenieisees e 6,144
135087 ZQ 0| CANADA GOVT......ccovvvunnee C. 08/18/2011 | T D SECURITES.......ooomirrrireirrriseieenienns 728,870 684,000 | ....oovviiiiieriinina 6,133
448814 JA 2| HYDRO-QUEBEC........c.coivuiririierierisisseiessesssesssessssssssssssseninenes C 06/22/2011 | NESBITT 1,703,730 1,500,000 27,123
683086 AA 0| ONTARIO INFRASTRUCTURE.........cccosturrinrircrircireinns .|C 07/11/2011 | T D SECURITES.......ovvririeineircrisrieenienes 652,112 642,000 [ ..oovoeiereiieineen e 3,555
683234 ZP 6| ONTARIO PROV CDA .|C.. 08/03/2011 [ SCOTIA 932,753 852,000 [ ... 7,194
1099999. TOtal = BONAS = All ONEI GOVEIMIMENL. ... ttersereeteseesssessees s sees s s e8 4818888888848 884884 £E 8408 4£E 8108 1£EE 4088150 £ 80EEHoEE 4L E 84 EE4eEE1EEE1EEE L8 1EEE LR HEEEH 0L 4LEE4EEE 4R £EEE 0L 4L 1EE 4R E 08 4EEE1EE 8L E 8L E 8841 E LR E R 1R bbb bbbt | nebsers st 47,816,704 43,754,000 288,564
Bonds - U.S. States, Territories and P
13062N D8 7 [ CALIFORNIA ST....ouiiuiiiiicriseiseriessessesssssissess sttt sesssssssssenss. | sressseessenens 02/15/2011 | BARCLAYS US FUN 674,946 600,000
29270C MA 0|ENERGY NORTHWEST WASH ELEC........... 02/10/2011 | BB&T............... 1,046,430 1,000,000
34153P YU 6 |FLORIDA ST BRD ED PUB ED........cccstiiiiiiiierirniniieisinsiiesisesisssessssesssiessesssesessssennss | oeresneessesens 02/15/2011 | MERRILL........ 1,129,150 1,000,000 [ .oovorrirririierierieeien s
37358M CW 9| GEORGIA ST RD & TWY AUTH 09/07/2011 | BARCLAYS US FUN 618,045 500,000 764
64966C E5 6| NEW YORK, NY oottt sttt ensessessnsenns | cesessassesanes 02/03/2011 [ J P MORGAN........ouoireirierieieieieiece e ee 1,635,030 1,500,000 | oo 1,458
93974C E8 9| WASHINGTON ST.....oiiiiiriiniimisssrsssnsssssssenssssssssessssssssssensssessesas 10/14/2011 | J P MORGAN........tiuiisiiisini i 1,160,590 1,000,000 [ oo s
1799999. Total - Bonds - U.S. States, TErTHOMES & POSSESSIONS..............ccvviuiieeireiereiieeeeteieteteveseeteteeetetesesasaesesetesesesasaesessaetes  etesissetesesessssesssesesesassesassseeesessssesasssaessssassasansseesessansasas 6,264,191 5,600,000 10,033
Bonds - U.S. Political Subdivisions of States
017343 DH 4 |ALLEGHENY CNTY PA PORT AU....c.ovvuiereriniineeieeiecineenns 02/16/2011 | RBC CAPITAL 1,091,850 1,000,000 [ .oooermeeneeneinerieeeseeess e
18085P LZ 5|CLARK CNTY NEV ARPT REV. 02/01/2011 | JANNEY MONTGOMERY......... 2,447,420 2,280,000 10,450
586158 MN 4| MEMPHIS TENN ELEC SYS REV.....c..osccireierierrneererieneneenns 02/08/2011 | WACHOVIA. ...t sssssssesss s sssssssssensenes 1,709,250 1,500,000 14,583
613340 T8 1|MONTGOMERY CNTY MD 10/1172011 | WACHOVIA. ...t 595,470 500,000 [ oouverrereirerireirerieeieeeiees e 4,375
735371 LR 5|PORT SEATTLE WASH 02/10/2011 | BARCLAYS US FUN 1,397,948 1,275,000 [ oo
2499999. Total - Bonds - U.S. POIItiCAl SUDAIVISIONS OF SEAES. ... vuurruuerseressersississeisssis stttk 484888488888 7,241,938 6,555,000 29,408
Bonds - U.S. Special Revenue and Special A t
097428 BR 6|BOISE CITY IDAHO ARPT REV.... 02/18/2011 | MORGAN K 1,066,780 1,000,000 ceeeenen
13066Y QH 5| CALIFORNIA ST DEPT WTR REV 02/07/2011 | BARCLAYS US FUN 2,232,720 2,000,000 27,500
130685 H8 6| CALIFORNIA ST PUB WKS BRD 10/14/2011 | CITIGROUP..........ooovvvrrrrerirrireercriserisenienes 530,200 500,000
130685 U4 0| CALIFORNIA ST PUB WKS BRD 11/02/2011 | RBC CAPITAL 221,122 200,000
176553 FW 0| CITIZENS PPTY INS CORP FLA 06/30/2011 | CITIGROUP.......ccorrrrririierierirerirniieriens 1,047,330 1,000,000 s
B1419K KF 1 IFNMA oot | fresesensenins 12/1412010 | BARCLAY'S US FUN......ciuiiuuiirrireemeissessesiesseeessesssssse s ssssesssssssessesssesssns | shsesssesssessssssssssssssesssessssessssssssssesssenes | sossessssessssssesssnsssnesssessssssssnssns 10,365,352 11,000,000 12,833
349515 PM 2 |FORT WORTH TEXWTR & SWR 09/07/2011|J P MORGAN. 2,414,300 2,000,000 R
485429 CV 4|KANSAS ST DEV FIN AUTH 08/16/2011 | J P MORGAN. 1,208,540 1,000,000 33,889
576000 EU 3|MASSACHUSETTS ST SCH BLDG 02/04/2011 | WACHOVIA........oiimireiierineeieeiss s sssssssnsenes 2,270,620 2,000,000 48,333
646136 HW 4 |NEW JERSEY ST TRANSN TR FD .......... 02/23/2011 | MERRILL........ 1,035,070 1,000,000 10,139
679111 US 1| OKLAHOMA TRANSN AUTH. .....cvuirimiireriniiieemesieesessssssessessssssssensssssssssessssssssessnes | sessssesssnnnes 10/05/2011 | RBC CAPITAL 1,177,080 1,000,000 [ .oooermeereereinerieeeeeseni s
89602N WL 4| TRIBOROUGH BRDG & TUNL AUTH 10/05/2011 | MORGAN STANLEY.......ooveiriririirieeieseeeissieseieies 1,191,010 1,000,000
927781 YE 8| VIRGINIA COLLEGE BLDG AUTH......coomiuiirirrireimeriseriesiessseesessssssssssessssssssssssssnsnes. | sessssessssenes 02/02/2011 | GOLDMAN (1) 1,701,945 1,500,000
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3199999, Total - Bonds - U.S. Special Revenue and Special Assessments ...26,462,069 25,200,000 132,694
Bonds - Industrial and Miscellaneous
00206R AZ 5|AT&TINC....cccoovververcririrircrirnes 08/15/2011 | BARCLAYS US FUN 498,525 500,000
0258M0 DC 0| AMERICAN EXPRESS CR CORP........covuuiiiiiiriieisise i sississsesesssssses s 09/14/2011 | SALOMON BROS........covimiriiieisiienisessisssiessseesssesisssenas 1,348,880 1,350,000
037735 CQ 8|APPALACHIAN PWR CO | 0173172011 [ KEYBANK ..ottt 1,645,360 1,600,000
05531F AG 8|BB&T CORPORATION 02/28/2011 | DEUTSCHE BANK 998,610 1,000,000
05573W AD 7|BMW VEH OWN TRUST 09/14/2011 | BANC OF AMERICA.........coiiiiiiiieieienissieie i esssssssenses 5,999,255 6,000,000
06739G BS 7 [BARCLAYS BANK PLC.......cooueiiiirmrireimeiisisiesieesssisessssssssssesssesssssssssssssssesssesssssssnes | oesessesssneas 01/06/2011 | BARCLAYS US FUN 2,995,170 3,000,000
10112R AT 1[BOSTON PPTYSLTD PARTNERS................. 11/03/2011 | J P MORGAN......coomiimiiiieeiieiieeis e 1,346,855 1,350,000
124857 AE 3| CBS CORP NEW. 09/27/2011 | BNP PARIBAS 413,063 411,000
125896 BH 2|CMS ENERGY CORP 05/09/2011 | CITIGROUP.......evevrerirriieeieireiiseienieees 499,710 500,000 [ .ooreuerereerreireiseieesieeeee s
12623C AD 7|CNHEQUIP TR 2011-B 09/14/2011 | BARCLAYS US FUN 7,997,231 8,000,000 [ ...evureieereiieirieieiieeceee s
126408 GV 9| CSX CORP......vmieiticereetseise sttt | cesessiesisenes 05/20/2011 [ UBSW......couiirmirmrireineriesiinesseesseesesssessessessssesssssssanes 994,990 1,000,000
126650 BW 9 |CVS CAREMARK CORPORATION........coocvuimrierriirnriiseneiieseeeeseieeseienas 05/09/2011 | BARCLAYS US FUN 493,420 500,000
14041N DX 6 |CAPITAL ONE 02/24/2011 | BANC OF AMERICA.........cooiiiieimirimeintiisesiiesssessesessssssesisssse s ssssessssssensens 5,674,609 5,000,000
149123 BV 2|CATERPILLARINC ... 05/24/2011 | BARCLAYS US FUN 995,330 1,000,000 [ ..ooevnirreineireiieeieseesi e
14912L 4S 7|CATERPILLAR FINL SVCS 03/23/2011 | CITIGROUP.......ctveerirririerirrirriierierienes 499,160 500,000 [ ..oorvonrerrrirririierienie s
15189W AG 5|CENTERPOINT ENERGY RES CO. 01/20/2011 | VARIOUS.......ccoomimmririiieeieissise sttt 3,087,608 2,727,000
19122T AE 9|COCA COLA ENTERPRISES INC.......... 08/16/2011 | DEUTSCHE BANK 982,460 1,000,000
233851 AA 2| DAIMLER FINANCE NORTH AMERICA.... 03/21/2011 | CITIGROUP......ouvvrreiririerireeneriserienienes 2,999,040 3,000,000
233851 AH 7|DAIMLER FINANCE NORTH AMERICA.... 09/07/2011 | DEUTSCHE BANK 1,987,000 2,000,000
235851 AL 6|DANAHER CORP 06/20/2011 | BANKAMERICA.... 998,400 1,000,000
24422E RH 4 |DEERE JOHN CAP CORP 10/05/2011 | J P MORGAN... 995,490 1,000,000
25179M AJ 2|DEVON ENERGY CORP 07/05/2011 | MORGAN STANLEY 997,700 1,000,000
25468P CN 4 [DISNEY WALT ...ooiirrrimiimiiersiseeseessssssssesssssssesssesesssssssssessenssenes 08/17/2011 | J P MORGAN........evvrmrirrireimcriserinesiensesesssesessessssseneenes 987,170 1,000,000 [ .ooovvorereereenereeereeene s
25470D AE 9| DISCOVERY COMMUNICATIONS........iuuiiiiriireriieeiseiseisssisssssessssess s sesssessssnssesens 08/16/2011 | VARIOUS.......coomimmiiriireiieise e 2,535,795 2,500,000 | .coouienieinireeiee e 7,170
260003 AJ 7|DOVER CORP .| 02/16/2011 | BANC OF AMERICA 999,420 1,000,000
278865 AK 6|ECOLAB INC 12/05/2011 | BANC OF AMERICA 998,020 1,000,000
29250R AU 0|ENBRIDGE ENERGY PARTNERS........ccocvvrviiirnrines 09/06/2011 | CITIGROUP........covvvrevrririreirissisrieisnsssienes 498,990 500,000
29358Q AA 7|ENSCOPLC 08/30/2011 | J P MORGAN... 1,566,090 1,500,000
29379V AS 2 [ENTERPRISE PRODS .......ccocosiiiieireriiieisesiseisssesssisesssnenes 01/04/2011 | J P MORGAN... 999,010 1,000,000 [ .ooorevnerriineineiieeeeeeeeise e
29379V AU 7 |ENTERPRISE PRODS... 08/10/2011 | BARCLAYS US FUN 997,900 1,000,000 [ ..oovvrrerrieeierieereeiereese s
29476L AC 1|EQUITY RESIDENTIAL. 06/16/2011 | BANC OF AMERICA 2,198,460 2,000,000 27,333
31428X AR 7 |FEDEX CORP 03/30/2011 | KEYBANK 1,853,160 1,500,000 26,333
316773 CK 4| FIFTH THIRD BANCORP........ccoitiiiieimrimeinerisesinessenssssesessssssssssessssssssessssssssssssssesssee | sessssesssesnns 03/07/2011 | VARIOUS.......coouiemrireiieeinenissiseess sttt 1,653,655 1,650,000 [ .oooocvvncerrrireerereeeieer e 7,477
345397 VW 0|FORD MOTOR CREDIT CO 10/31/2011 | DEUTSCHE BANK 1,002,500 1,000,000 108
370334 BM 5|GENERAL MLS INC 11/17/2011 | MORGAN STANLEY........coourimirirrirrieriererseesesiserienienes 995,890 1,000,000
43813T AD 5[HONDA AUTO RECEIVABLES OWNER TRUST .....c.otiiiirrierierieireniseisesssssssssnenes 02/17/2011 | BANC OF AMERICAL.........couuiiiiimiiieineissseesisessssisse st ssssssssssees 3,399,095 3,400,000
44328M AK 0|HSBC BKPLC 01/14/2011 | CITIBANK 2,012,500 2,000,000
44328M AL 8|HSBC BKPLC 05/18/2011 | CITIGROUP 1,502,145 1,500,000
452308 AK 5|ILLINOIS TOOL WKS INC 08/24/2011 | J P MORGAN... 497,760 500,000
46625H HU 7|JPMORGAN CHASE & CO ....| 03/23/2011 | CHASE..... 964,640 1,000,000
46625H HZ 6|JPMORGAN CHASE & CO .| 05/05/2011 | SALOMON BROS........coomimmrimeirerisiinesiensseissessssisssssssnenes 998,890 1,000,000 [ .ooovermeereimeinerieeeeeeress e
477867 AD 7| JOHN DEERE TRUST ......eiiiiiimritiieiieniiesienissesesssssisessesssesessssssssssssesssesssssssssensnes | sessnsesnsiones 04/13/2011 | BANC OF AMERICA.........cooeiiiiiiirinintiiesie it ssssssseesiens 2,499,534 2,500,000 | ovouvieiiieienie e
478366 AV 9| JOHNSON CTLS INC. 02/01/2011 | J P MORGAN........ovtrmermrireimcriseiseesessesesseessssssssensenes 999,670 1,000,000 [ .oooermeereereinerieeeeeseni s
485260 BL 6 [KANSAS GAS & ELEC CO......oooveiriiiicieieiece e 01/13/2011 | JEFFERIES & CO...vvveiieieceeis sttt 1,176,080 1,000,000 | .oovoivieiiiiriieieee s 6,328
500472 AB 1| KONINKLIJKE PHILIPS ELECT.........cviiieierimrirerieissnsssenssesisssessessesssssessessssssssssssssssessns | sessssesssnenes 06/17/2011 | JEFFERIES & CO....oovvuririiiceieineiie et esssssssssssse st essssenas 2,297,960 2,000,000 32,264
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534187 BB 4 |LINCOLN NATL CORP IND 06/22/2011 | UBS WARBURG 1,003,690 1,000,000 404
539830 AX 7|LOCKHEED MARTIN CORP 09/06/2011 | CITIGROUP 999,240 1,000,000 [ .oooeoneriniineireiieieee s
548661 CV 7 |LOWES COSINC 11/16/2011 | BANC OF AMERICA. ........comvermreererenmeeesseesssssessssesssssssssessssssesssssssssasssssasesssnees 999,270 1,000,000 [ evvoooeermeeermeeesneeesseees et enenees
55616X AE 7| MACYS RETAIL HLDGS INC......cosvvorriireieeiisseissssissesissesisssssssssssssssssssssssssssssssssnss. | anvsssnnsessones 06/27/2011 | DEUTSCHE BANK 2,096,028 1,750,000

58013M EM 2| MCDONALDS CORP 09/27/2011 | J P MORGAN 985,880 1,000,000

59217G AD 1|MET LIFE GLOBAL FUNDING INC .| 01/04/2011 | UBSW. 3,495,030 3,500,000
61747W AL 3| MORGAN STANLEY 07/21/2011 | MORGAN STANLEY 999,700 1,000,000

61747Y DD 4|MORGAN STANLEY. 04/26/2011 | MORGAN STANLEY 1,998,020 2,000,000

652482 CB  4|NEWS AMERINC.......ccoovvvrrvmrirriinrirnennns 02/09/2011 | J P MORGAN 2,236,050 2,250,000

65475Q AD 3|NISSAN AUTO RECV 11/09/2011 | CITIGROUP........covvrrvrrrernrereresseeessseninnes 6,999,098 7,000,000

65476H AD 2 |NISSAN AUTO RECV 04/13/2011 [ BANC OF AMERICA. ...t 3,999,107 4,000,000

665501 AJ 1|NORTHERN NAT GAS CO 04/15/2011 | BNP PARIBAS 1,999,560 2,000,000

665859 AM 6| NORTHERN TR CORP. 08/17/2011 | MORGAN STANLEY........ooorrermreenerereresnseesseeesnesesnes 999,860 1,000,000

674599 CB 9| OCCIDENTAL PETE CORP .......cooriiiriiiieiieeiinsessssessesessesessssessessssssssssssssssssiens | covoessionnees 08/15/2011 | BARCLAYS US FUN 495,230 500,000

693476 BM 4| PNC FUNDING CORP........cooomrrermrrermerssmeresnnsssssessssssssssssssssssssssssssssasssssesssssesssssenssss. | coesnseesnnees 09/14/2011 | SALOMON BROS. 998,790 1,000,000

695114 CM 8| PACIFICORP. 05/09/2011 | J P MORGAN 2,545,257 2,550,000

74005P AY 0|PRAXAIRINC.......... 03/01/2011 | BANC OF AMERICA. ......cvirmieimriierisssssssesssssssssssssssssss st esssssssssssesssssssnas 995,500 1,000,000

760759 AL 4|REPUBLIC SVCS INC 05/02/2011 | SALOMON BROS........eveumrermreesmeeesneeesessssssesssssessasesssneees 499,845 500,000

T8442F AG 3| SLM CORP.....cuiiticiiiieiiecitieest ettt 08/18/2011 | DEUTSCHE BANK 1,017,500 1,000,000

786514 BT 5| SAFEWAY INC...ooovoomrrerrrerneenseeesssesssesssseessssssssssssssssssssssssnes 11/30/2011 | MERRILL........ 499,730 500,000

806854 AB 1|SCHLUMBERGER INVT 09/07/2011 [ CITIGROUP......ccosvvveerrerereeeeseeeseeseseeeennns 498,395 500,000

857477 AG 8|STATE STR CORP 03/02/2011 | MORGAN STANLEY. 1,494,825 1,500,000

867914 BD 4|SUNTRUST BKS INC 03/21/2011 | SUNTRUST 999,610 1,000,000

867914 BE 2|SUNTRUST BKS INC .| 10/27/2011| CS FIRST 1,498,140 1,500,000

884903 BK 0| THOMSON REUTERS CORP.......cccrmrrermrrermrrermenessenesssseessnessnnes 09/28/2011 | DEUTSCHE BANK 2,041,308 2,050,000

887317 AK 1| TIME WARNER INC 03/30/2011 | WELLS FARGO........ 989,430 1,000,000

904764 AM 9| UNILEVER CAP CORP.......cooovurrrirmrrermeressresesssssssessssssesenns 02/07/2011 | J P MORGAN 1,993,220 2,000,000

91159H HA 1|U S BANCORP MTNS BK .| 05/19/2011 | MORGAN STANLEY. 1,494,285 1,500,000

925524 BG 4|VIACOM INC 02/14/2011 | BANC OF AMERICA.........coviiiieiinieieissieie st esssssssensns 1,229,000 1,250,000

92553P AG 7|VIACOM INC NEW .| 03/24/2011 | DEUTSCHE BANK. 1,734,923 1,750,000

92553P AJ 1|VIACOM INC NEW .| 12/07/2011 | SALOMON BROS.........ooomiirmrrieeesnseesnesessesesssessesessseenns 491,805 500,000
92857W AW 0| VODAFONE GROUP .......coivirmrermrremmersssersssssssssssssasesssssssssssssssssssesssssasssssesssssesssssaness | sossnssssnnees 03/09/2011 | BARCLAYS US FUN 995,060 1,000,000

92867D AD 2 |VOLKSWAGEN AUTO. 03/24/2011 | J P MORGAN... 7,998,482 8,000,000

94707V AA 8| WEATHERFORD INTERNATIONAL.........cccevevevnee 03/02/12011 | JEFFERIES & CO....ovvuiriiiiiiieierisiessis s ssssssssssssssssssenes 1,002,900 1,000,000

949746 QU 8| WELLS FARGO & CO ...cveouiermrierneeiseeessseesesssssesssssessssssesssssssssssssssssssssssssssssssssassssnnns | cessmesssnneees 02/10/2011 [ CS FIRST .ooouveieeereeesseeesseessseesss s ssssssesssssesssssssssssssssssssssasssssees 2,013,482 2,000,000

94974B EV 8|WELLS FARGO CO 03/22/2011 | WELLS FARGO........ 997,930 1,000,000 | ovoooovermiereeieeee e
984121 CD 3|XEROX CORP.... 05/16/2011 | CITIGROUP.. 1,491,460 1,500,000 125
02580Z AK 2|AMERICAN EXPRESS CDA C 06/01/2011 | RBC DEXIA.. 2,100,000 2,100,000 | 1cveemeeieeeeeeeeeeee e
136375 BV 3| CANADIAN NATL RY CO. A 11/07/2011 | J P MORGAN.......cvvrmrermerererinseesensssessssssssssssssnns 993,390 1,000,000 [ vvvoovermrirerereeeeres e
136765 AK 0|CANADIAN WESTN BK C 10/31/2011 | RBC DEXIA......coooveorverreeeneeesseeessnesseessssessssneees 1,000,000 1,000,000

29087Z AD 9|EMERAINC [oR— 12/08/2011| SCOTIA 499,790 500,000

316701 AA 9|FIFTH AVENUE C 07/20/2011 | CIBC.......... 425,000 425,000 | vveoneereee s
36158Z BG 0| GE CAP CDA FDG CO ...oouieeuieineieieeesseeesseeessessssssssssesss st ssssssnees [oR— 03/23/2011 | NESBITT 3,031,950 2,900,000 16,392
45833Z AA 8|INTER PIPELINE C 01/28/2011 [ TD WATER . .....cvivmrermerenenessessessssssssessssssssessssesenns 500,000 500,000 [ 1ooooverearermresereseneseess s
519252 DQ 7 [LAURENTIAN BK CDA ......covvoiriemmrrereeeneeesnesessssssseesssssssssesesnees C 02/1172011 [ LAURENT . ..cooovietceeneeeseseseeesesesseessesesseeennns 501,725 500,000 [ cveouoveemeeerneeeseeessenes s 1,315
56348Z AV 7| MANITOBA TELECOM SVC MTN.....oiiiieiiieiieieieiseisse et ssesses [ 09/27/2011 | CIBC.......... 274,967 275,000 [ oo
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62895Z AJ 9|NAV CDAMTN........ C 04/12/2011 | RBC DOMINION 1,975,320 1,829,000 47,841
63306Z DL 2| NATIONAL BK CANADA........oooiteimtiieeiintiesissb ettt [ 04/20/2011 |[NBC CLEAR 405,000 405,000 | oo
78008T XA 7 |ROYAL BK OF CANADA A 10/25/2011 | RBC CAPITAL 499,810 500,000 [ ..ooveuererrerrrireenerieesiees e
80928B AA 4|SCOTIABANK CAP TRUST C 03/23/2011 | NESBITT 3,164,190 3,000,000 47,380
86682Z AD 8| SUN LIFE FINL INC [ 08/17/2011 | VARIOUS.......coouvimriiriiiirrisriit ettt 280,948 280,000 [ ..oveoererrrirnireierie s
87971M AM 5| TELUS CORP C 01/14/2011 | HSBC 499,829 494,000 12,303
880789 AC 6| TERANET HOLDINGS C. 09/08/2011 | SCOTIA 505,245 500,000 [ ..ooorerreirieriniereirieeee s 6,936
918423 AB 0| VW CR CDA INC.....coiiiiiiiiiiniisisssnsssnssssssens s C 01/24/2011 | RBC DEXIA 447,813 450,000 [ ..o s 2,421
3899999. Total - Bonds = INAUSIAI QNG MISCRIIANEOUS................o.veevicveeeeeeeerieeeeeeeeteeeeeeteseeeeeeseeeeesesesserassaesaesessesaesassesssessasesnsne  aoeessssesesssessssesessssasesesssassssassssasssseses e sansssssssesesnesessesansssanssesesnesessesanssssnsanasesansnssesanssnsnsasaesnsssssnsasasssnsasesesasssssnsanssnssssssnssssnse | sevessmssmsesssssssssnssnssssssnsasenes 160,013,817 | cvvereeeee e 157,246,000 457,686
8399997. Total - BONAS = PaIt 3. 249,291,395 | ..o 239,855,000 921,182
8399998. Total - Bonds - Summary Item from Part 5 . ...33,731,832 33,088,000 107,929
8399999. TOA = BONMS......covcvevieieiei ettt bttt etttk ee ettt se s et et et tseseb st e bt et ses ek es s et et esesebessesesetseseses | e4etettsesetesssete b tae s et et b ettt s bk e ettt s bk n ettt e st et en et ees 283,023,227 | oo 272,943,000 1,029,111
Stocks - Industrial and Miscell
00817Y 10 8[AETNAINC......cccoommrrrirrns 10/18/2011 | BNY BROKERAGE...........ccooomivirirrireriseierieeieenns ....70,000.000 2,591,459 XXX etitriineiinnineinsins | et e
00846U 10 1| AGILENT TECHNOLOGIES INC.......ovvrrvimireiirriieeienisissesesssessenssesssssssssssessesssesens 11/18/2011 | BNY BROKERAGE... 155,000.000 4,908,643 XXXttt | cereeseiesse s
023135 10 6|AMAZON COM INC.......ccoovvvvrrrnncs 10/31/2011 | BNY BROKERAGE... 130,000.000 | .oooveunirnrireirenieeireeiseieniees 23,027,974 XXX titeriineiienineineins | eereeseieeiss s
037833 10 0| APPLE COMPUTER.......c.otitiiiimrimiririieiiistiesiesesessesssesssesssesssssesssssssssesssesssessssssennns | sessssionsiones 10/21/2011 | BNY BROKERAGE...........ccoovmivirrirriririnniierienirnenns ....22,000.000 7,625,375 XXXttt | v
057224 10 7| BAKER HUGHES, INC......ccrtvimiimeiieiieiiesisisseisesssesssessesssssessssssssssssssessssssssssssssnsnss. | sessossesssssnes 1201512011 | VARIOUS......coouiieieiniieiieiieesss s sssse st sss st sssssssssssssssnssessnns | soesssesssssssssssessesssnesssssens 280,000.000 | ..ooevreeenererieeeienieneeeseeieae 14,227,789 XXX ettteriineeienineinnins | eereeseiessse e
084670 70 2|BERKSHIRE HATHAWAY INC 09/30/2011 | BNY BROKERAGE..........c.coovuririreieierieieiessieieieies 120,000.000 9,272,812 XXXttt | e s
09253U 10 8|BLACKSTONE GROUP 07/21/2011 | BNY BROKERAGE...........cooiriirierierireineriserierienes ....61,700.000 1,043,730 XXX etttertieeieniseinsnns | eevveeeineeisse s
111320 10 7|BROADCOM CORP 1201412011 | VARIOUS......coomiiiiiiieeiee et b st ssssssssssins | eoesssesissesssssssessessssessnsens 335,000.000 | .eooevneeeirerieeeieeieeeeeseeinaa 10,827,962 XXX ettteriineeienineineins | cereeseieesse s
125509 10 9|CIGNA CORP.... 07/06/2011 | BNY BROKERAGE... ....40,000.000 2,076,652 XXX
127387 10 8| CADENCE DESIGN SYSTEMS INC............ s 04/28/2011 | BNY BROKERAGE... 100,000.000 1,013,060 XXX
143658 30 0|CARNIVAL CORP 06/15/2011 | VARIOUS.......ooiiriiiiieinsiessiie st eniens | sesessssssssessessesssessessssisenie 180,000.000 6,708,158 XXX
166764 10 0| CHEVRONTEXACO CORP.......ccorvvimeermrirerierirenieesesessnieninenes 07/26/2011 | VARIOUS.......coomvirririeienisieinsise st sessssessssssssss st sesssssssssssessssssssssssssss. | sossessssssassssesssnsssnesssessssss 40,000.000 4,342,110 XXX otttertieeienineinenns | eerveesieessi s
17275R 10 2|CISCO SYSTEMS INC 04/04/2011 | BNY BROKERAGE...........ccontiviiriieeieiseiiseieeiieees 170,000.000 3,293,209 XXX etiteriinriiesineinnins | eereeseieeiss s
172967 42 4|CITIGROUP INC 12/05/2011 | BNY BROKERAGE... 250,000.000 7,066,455 XXX
228227 10 4|CROWN CASTLE INTL CORP. .... | 06/15/2011 | BNY BROKERAGE... 120,000.000 4,843,152 XXX
254687 10 6|DISNEY WALT CO 05/11/2011 [ VARIOUS........ooiiteiiciieie st sss s ssessessesnns | oesessessesssssssssssssessssassessssas 140,000.000 5,919,592 XXXttt | e
268648 10 2|EMC CORP/MASS. 10/18/2011 | MERRILL........ ....40,000.000 934,324 XXX ttterrieeienissinenns | oerveeeieeissis s
302182 10 0|EXPRESS SCRIPTS 10/25/2011 | BNY BROKERAGE...........ccooomiviririrerisnierieeieenns ....50,000.000 1,938,185 XXX etiteriinriineineineins | eereesieeiss st
31428X 10 6|FEDEX CORP. 10/03/2011 | VARIOUS.......oouiirriniriieisieeienissese s ssse st ssssssssess st sessssssssssssenssesssns | soesssessssssssssssesssessssenssesens 100,000.000 8,036,536 XXX
345370 86 0|FORD MTR CO DEL ....| 02/23/2011 | BNY BROKERAGE... 1,050,000.000 XXX
38141G 10 4| GOLDMAN SACHS GROUP INC 1111812011 [ VARIOUS.......ooieiiteieicete ittt ssensessesas | sesessessssssssssessesssessesssssessnsas 90,000.000 | .... XXX
38259P 50 8|GOOGLEINC..........cco.... 10/14/2011 | BNY BROKERAGE... 2018,000.000 | oovovevnernirriereee i 10,233,263 XXX etttervineeienineinnins | eereeesieess e
444903 10 8|HUIMAN GENOME SCIENCES INC 11/18/2011 | BNY BROKERAGE... 100,000.000 831,870 XXX titeriineiinnineineins | e
46625H 10 0| JP MORGAN CHASE & CO......coourvrmrirrireriiissrieniesiseessesssssssensenes 11/18/2011 | BNY BROKERAGE... ....30,000.000 915,120 XXX ettierrieeieninsinnnins | eereeseieeie e
500255 10 4|KOHLS CORP 06/10/2011 | BNY BROKERAGE... ....30,000.000 1,499,634 XXX ttteriineeiesisrinsins | eeriessieese s
58155Q 10 3[MCKESSON CORP......ccomiuimrirriiiiiiiseiesississesesises s sssss s sessssesssienine. | oesessesenens 1212212011 | VARIOUS.......ooiirinritiieiiiieeissiie i ssssess s ssessssesssensss | soesssesessssssssssessesssesssenees 120,000.000 9,460,213 XXXttt | v
61166W 10 1|MONSANTO CO 12/12/2011 | VARIOUS ...70,000.000 4,888,737 XXX otiteriieeieniseinsnns | eerveesiesisee s
64110D 10 4|NETAPPINC......... 04/18/2011 | VARIOUS .180,000.000 9,084,576 XXX ottteriieriinrineineins | v
651229 10 6|NEWELL RUBBERMAID INC 01/20/2011 | BNY BROKERAGE... ....79,400.000 1,411,351 XXX etiterrieeieniseinenins | eereeeseeis s
681919 10 6| OMNICOM GROUP INC. 04/19/2011 | BNY BROKERAGE... ....25,000.000 1,168,123 XXX ettteriinenienineineins | eereeseiees s
68389X 10 5[ ORACLE SYSTEMS.......ooviiriririeiieniinesienississeiessessssessesssseens 12/21/2011 | BNY BROKERAGE. 150,000.000 4,093,334 XXXttt | v
693475 10 5|PNC FINANCIAL SERVICES GROUP. 10/19/2011 | BNY BROKERAGE... ....30,000.000 1,564,065 XXX ettteriinerienineinnins | eereeeeiessssi s
693718 10 8|PACCARINC 09/22/2011 | BNY BROKERAGE... ....40,000.000 1,376,400 XXX vttt [t
747525 10 3| QUALCOMM INC 04/13/2011 | SANFORD.......coorvmrervrerierieresseesesissnans ....25,000.000 1,307,543 XXX otttertieeienissinsnns | oereeeeseessses s
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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
82966C 10 3 |SIRONA DENTAL SYSTEMS INC. 11/18/2011 | VARIOUS .184,700.000 7,750,493 XXX
848574 10 9|SPIRIT AEROSYSTEMS HLDGS.. 04/28/2011 | VARIOUS. .416,600.000 9,358,059 XXX
883203 10 1|TEXTRON INC 09/02/2011 | BNY BROKERAGE......c.cccoourvermrrerrrerneerneessneesnneees ....60,000.000 936,714 XXX
883556 10 2| THERMO ELECTRON CORP. 10/26/2011 | BEAR........cocevvene. ....30,000.000 1,451,526 XXX
902973 30 4|US BANCORP DEL 10/19/2011 | BNY BROKERAGE...........osvvurrrermerircrisseeiseessnnenns 300,000.000 7,401,790 XXX
959802 10 9|WESTERN UNION CO 03/29/2011 | DEUTSCHE BANK ....70,000.000 1,490,432 XXX
98310W 10 8| WYNDHAM WORLDWIDE 10/26/2011 | BNY BROKERAGE............cocviiriiiereirseieiesissiensnines ....50,000.000 1,601,500 XXX
G6359F 10 3| NABORS INDUSTRIES LTD 09/30/2011 | BNY BROKERAGE... 100,000.000 1,250,110 XXX
H27013 10 3|WEATHERFORD INTERNATIONAL........cccocoorvns 10/25/2011 | BNY BROKERAGE... 440,000.000 5,733,305 XXX
00208D 40 8|ARC RESOURCESLTD A, 05/20/2011 [ TD WATER ... ceteaverueresseessseessseessssssss s sss s ssss st sessssssssssssssasssssns | sossessssssssssssssssssssssssassssnes 1,900.000 47,788 XXX
05534B 76 O|BCEINC e ¢ 05/20/2011 [ SCOTIA. oottt | osness s 1,000.000 .38,833 XXX
063671 10 1 [BANKMONTREAL QUE........ccooiiiiiririiiiieiseie s sss st sssssssssenes A 09/21/2011 [ VARIOUS........ooviiieieisiisie sttt sss s sss s ssssssssessnns | ssessssssessessssssssssessessssssessesans 9,100.000 541,176 XXX
067901 10 8|BARRICK GOLD CORP. C T118I2011 | VARIOUS.......ooeeeoetieteeiees sttt sssssssnsssns | oaessssasessssssssnssssssssssssesssnend 6,300.000 336,015 XXX
07317Q 10 5|BAYTEXENERGY CORP  ...ooovoieereeeeeeeeeeseeseesessennas ¢ 05/20/2011 [ TD WATER ...t 900000 | .ovovvereeerreereeiseeeseeeeseeeee s 48,548 XXX
124765 10 8|CAEINC s C 05/20/2011 [ SCOTIA. . ovoveeereeeseeesseessseesss st snnns | oseessnsss st 2,300.000 .28,954 XXX
136375 10 2|CANADIAN NATL RY CO ¢ 05/20/2011 [ TD WATER ...ttt nnsssns | osneissensss st 1,200.000 .89,948 XXX
136385 10 1|CANADIAN NAT RES LTD C 1012712011 | VARIOUS........overmrirreseeiseses s sssssssss sttt ssssssssssssssns | ooesssssssssssssssssssssssssssssssness 6,900.000 256,426 XXX
13645T 10 0| CANADIAN PAC RY LTD...oouuveumriemmeeesneeesseessseesssssessssesssssessssssessssssssssesssssssssssssssssssssnnes [oR— 05/20/2011 | SCOTIA 300.000 | cvveveeeereeereeeseees e eeeseeees 18,068 XXX
15118Q 10 9|CELTIC EXPLLTD........... ¢ 06/17/2011 [ VARIOUS.......oorvoiiieciseeissssiss st nssssnnssss | osenssssenssssssssssnssssss s 5,700.000 111,262 XXX
151350 10 9| CENOVUS ENERGY INC C 08/09/2011 [ VARIOUS.......oooveimeeeieeesneessseessseessssessssssssssssessssesssssssssssssssssssssesssssssssssssssssanssss. | sonmeesssssssssssssnnssssssssssssnsssned 6,400.000 216,530 XXX
22576C 10 1|CRESCENY POINT ENERGY TRUST ............... C 05/20/2011 [ TD WATER ... veteeetmeeeseeesneessssesess sttt ess s sssssn | oseesssenssssenesssesssss st ennes s 1,000.000 [ evoooeeermeeereeeseeeseees e 45,160 XXX
25675T 10 7|DOLLARAMAINC............. C 05/20/2011 | TD WATER. 800.000 .25,084 XXX
292505 10 4 |ENCANA CORP C 10/27/2011| CS FIRST .3,000.000 165,420 XXX
335934 10 5|FIRST QUANTUM MINERALS C. 06/24/2011 | VARIOUS, 271,615 XXX
380956 40 9| GOLDCORP INC ....coouovermreemeeesseeesseessseessssessssesssssesssseesssessssssssssssesssasssssssssssasssssnessns [oR— 11/18/2011 | VARIOUS 220,314 XXX
39945C 10 9|CGI GROUP INC C 10/26/2011 | VARIOUS ...12,500.000 243,227 XXX
450913 10 8|IAMGOLD CORP C 05/2412011 [ ©S FIRST .ooouvetuarerseeissesssseessssesss st sssss sttt ssss st sess st sssssnes | eosnessssssss s sssss s sssssssnes 1,200.000 [ ovoourverrrerceeseeeieesseeee s 24,182 XXX
458237 10 6|INTACT FINL CORP C 10/27/2011 | VARIOUS 426,069 XXX
496902 40 4|KINROSS GOLD CORP C 08/29/2011 | VARIOUS 305,132 XXX
552704 10 8| MEG ENERGY CORP.........coirieumreermreemmneessseessseessssssssssessssssssssesssasssssssssssssssssasssssassssnes [oR— 08/08/2011 | VARIOUS 513,193 XXX
554282 10 3|MACDONALD DETTWILER & ASSOC C 06/28/2011 | VARIOUS 365,823 XXX
56501R 10 6| MANULIFE FINANCIAL CORP 11/08/2011 | VARIOUS 344,208 XXX
683715 10 6| OPEN TEXT CORP... J|A. 08/23/2011 | VARIOUS 440,063 XXX
688278 10 0[OSISKO MINING CORP.... C. 10/21/2011 | VARIOUS 410,089 XXX
699320 20 6|PARAMOUNT RESLTD C 06/21/2011 | VARIOUS 406,975 XXX
74022D 30 8 |PRECISION DRILLING CORP .....ccosvvirmiirmrirereseeesseeessssissssssssses s [oR— 11/01/2011 | VARIOUS 323,775 XXX
775109 20 0|ROGERS COMMUNICATIONS C 10/27/2011 | VARIOUS......covvorrerrrecrennseessssesnsssssssssssssssssssssssssssssssssssssssssssssssssnssss | sonsssnsssssssssnnsssssssssnssssenssn 25000:000 | woviivisversmseesnsssesesessssessssssseneenns 95,862 XXX
780087 10 2|ROYAL BK CDA MONTREAL QUE C 12/09/2011 | VARIOUS 276,502 XXX
78460T 10 5|SNC-LAVALIN GROUP INC............ C 10/31/2011 | VARIOUS.......oovermrirriseciisessses sttt ssssssssssssssnas | eesssssssssssssses s ssssssssssnnes 7,200.000 419,465 XXX
82509W 10 3| SHOPPERS DRUG MART CORP.........ccorrermrrermreesmneessanesssasessnsessssssssssesnees C 12/09/2011 | VARIOUS ...10,000.000 429,748 XXX
828336 10 7|SILVER WHEATON CORP C 06/17/2011 | VARIOUS 1,900.000 [ ..oovermreniireiieeneeeise e 59,262 XXX
867224 10 7| SUNCOR ENERGY INC  ...ooouriermrremeeseeeseessssesssssesssssssssssssssssssssssssssssssssssssssssseees [oR— 09/20/2011 [ VARIOUS.......cooeveieeeieeeseessseessssessssssssseess st ssss s sssss st sessssssssssssssssssssssanssss. | oeeessssssssnssssnnssssnssssnsnsssnne 10,700.000 321,072 XXX
8676EP 10 8|SUNOPTAINC C 09/29/2011 | BNY BROKERAGE..........c.couivermerirererneeeeeeieeeeineens 440,800.000 2,804,716 XXX
87425E 10 3| TALISMAN ENERGY INC.....oivurmirirmiirmeiimsesssnsssssssssssssssssssssssssssassssssessssesssssssnas [oR— T1ABI2011 | VARIOUS.......ooviviiiriiicessessses sttt ssssssssssssnsnns | oessssssssssssssnssssssssssssssssnnsd 6,300.000 | ..vvvrurrererireeee e 85,386 XXX ootrveineninsesinnenins | oo
878742 20 4| TECK COMINCO LTD.....coouiveimeeermeeesmeeeseessseesssseessssesssssssssssssssssssssssssssssssssssssssesssssnees [oR— 06/13/2011 [ VARIOUS.......cooeetciieeeseeesseeess e ssss st ssss s esss s ssssssanssss | soseesssssssssessssssssassssssssssnes 1,200.000 [ vvoooeeereemrreeseeeseeeeseees s 56,184 XXX
87971M 20 2| TELUS CORPORATION C. 10/27/2011 | VARIOUS ...14,600.000 731,418 XXX
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88706M 10 3| TIM HORTONS INC C 05/20/2011 | SCOTIA 700.000 .32,109 XXX

891160 50 9 TORONTO DOMINION BK.......ocvuimriiiieriieiiiesieiieieisssssie et sssesse s nsesses [ 10/2712011 [ VARIOUS.......coiiiieiictisie ittt st snsessenns | ebssssssessessessssssessessessssansesanes 6,700.000 499,924 XXX

89156V 10 6| TOURMALINE OIL CORP. C 05/20/2011 [ VARIOUS.......oomvirriieeirrineisesiessiesssessssess s s ssessssssssssssssssssesssassssssssssnssss. | nessssesssssssssssssesssesssnsssssses 1,400.000 [ ..ooeemreeermerierieeseeisesesieneeenns 38,617 XXX

893530 10 7| TRANSCANADA CORP......coouiiimiimeiriiesiiesiiesisss s ss st [oR— 10/27/2011 | VARIOUS, 126,832 XXX

903914 10 9|ULTRA PETROLEUM CORP [ 02/18/2011 | BNY BROKERAGE..........c.oivemiiiriririerierisrissreisiien ....20,000.000 921,296 XXX

91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL C 08/08/2011 | CS FIRST 400.000 .14,309 XXX

960410 20 7|[WESTJET AIRLINES LTD C. 05/20/2011 | VARIOUS......couuitiiieiiiisiessssisssssssesssss s ses s ansssssnsssssensessssesansssssssansnssnns | arsosssnssonsosssossssssesssssssssnsanes 12,100.000 193,113 XXX
9099999. Total - CommOn StOCKS - INAUSHIAL ANA MISCEIBMEOUS. ... ..ttt sttt ses s e eef s e ehis ffeEees o e e EeE o R L E o E £ EE oL R0 EfEE 8 E 8L E £ E SR EEoEEEE o0 H R EE £ E R0 £Ef S E e E LR E S0kttt | Hiesentsen st sen st 245,002,571 XXX v | e 0

Common Stocks - Mutual Funds

464286 10 3|ISHARES AUSTRALIA ETF | 01/05/2011 | GOLDMAN (1) 100,000.000 2,459,940 XXX
9299999, Total - COMMON SEOCKS = MULUAI FUNGS.............oiviviieciiicecteieccteeteee ettt e ettt s st et e eaesessasaens eaesetesesessesesessetesesessesesnsesesesassesesneetesesasaesensneeessenaetesanareees 2,459,940 XXX .
9799997. TOtAl = COMMON SEOCKS = PAM 3..........ouiiiveititeieciscicee ettt ss s s s essesse s sessessessesensessesssssss  essssessssssssssessessssassesssssessssessessesaesessesses et essesse s s s essesses et essesse b e s e sesses et s s esse b s e s ess et et eesesse bt st essessebensessebessssessessesssensesssssnsesses | bevssssessessesnsessessssssssssessessssenen 247,462,511 XXX oiteiiviveeerieieeeieieis | et 0
9799998. Total - Common Stocks - Summary Item from Part 5..........ccceeeee 30,571,578 XXX
9799999, Total - COMMON STOCKS. ...ttt sesnees 278,034,089 XXX .
9899999. Total - Preferred and COMMON SEOCKS. .......ivuiiuiiiiiis it .278,034,089 XXX i | oo 0
9999999. Total - Bonds, Preferred and Common Stock: .561,057,316 XXX 1,029,111
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 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 Stated

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36207K WC 0 GOVT NATL MTGE ASSN......ccoverrrrmerierirneenenns ... | 12/01/2011. | MORTGAGE PAYDOWN 1 8,571 0 09/01/2029.
912828 EE 6|U S TREASURY. .. 08/18/2011. | MORGAN STANLEY. 1,144,805 | ........1,000,000 | ........ 1,000,781 . (7.3 T IR 1,000,375 | .ooovieeiiiinn | v 144,429 | ... 144,429 08/15/2015.
912828 HR 4|U S TREASURY ... | 03/31/2011. | BANCAM ROBERTS........cooccemrrnnns [ e | v 7,319,869 | ........ 7,000,000 | ........ 7,088,867 | ........... ,079,945 (2,550) | cvvoverererines [ e 7,077,395 | oo | v 242474 | ....... 242,474 02/15/2018.
912828 JH 4|U S TREASURY ... | 01/31/2011. | BARCLAYS US FUN......cooomrrmernns [ v | v 10,178,189 | ....... 9,250,000 | ...... 10,500,557 | ..cveeee 10,265,962 | .ooovervvreninene | eeeereen(10,531) [ oo | v (10,531) | ocvvvevercireens vevenr 10,255,431 (77,242) | ........ (77,242) 08/15/2018.
912828 JR 2|UNITED STATES TREAS NTS......cocoovovirvrrrernrnnins ... 06/22/2011. | BARCLAYS US FUN.....ocovvrrvrirres | cerverreienineirennninns | cerenne 1,099,570 | ........ 1,000,000 | ........ 1,062,422 | ........... 1,052,114 (2,817) | coovverernrienes | e 1,049,297 50,274 | ......... 50,274 11/15/2018.
912828 KQ 2|UNITED STATES TREAS NTS......ccocomervmerrnrenniinne ... | 08/30/2011. | BARCLAYS US FUN......cocomirrmrinne [ o | v 1,673,601 | ........ 1,500,000 | ........ 1,493,906 | ........... 1,494,774 366 | oo | e 1,495,140 | ..o | s 178,461 | ....... 178,461 | ........ 23,438 | 05/15/2019.
912828 KZ 2|UNITED STATES TREAS NTS.... ... 1 03/22/2011. | BANC OF AMERICA.........ovvvrireirns | cervrrreirerneirennniene | cerveene 2,122,380 | ........ 2,000,000 | ........ 2,030,625 ..2,024,722 (933) 2,023,789 | ..o | e 98,591 | ........ 98,591 | ........ 32,500 | 06/30/2016.
912828 LY 4|UNITED STATES TREAS NTS.... ... | 08/10/2011. | DEUTSCHE BANK........vvvoererreinns [ o | e 1,118,945 | ........ 1,000,000 | ........... 971,953 974,138 1,527 975,665 | ..oovrvrvercnns | v 143,281 | ...... 143,281 | ........ 25,037 | 11/15/2019.
912828 MP  2|USTREASURY N/B s . 103/02/2011. | CITIGROUP.......coovviiirinriniinininiinns [ v | v 1,028,789 | ........ 1,000,000 | ..coooceree 988,867 | ..ovvvirenn 989,622 159 989,781 | oo | s 39,008 | ......... 39,008 | ........ 19,727 | 02/15/2020.
0599999. Total - BONAS = U.S. GOVEINMENE. ....vuuieriiissiiissiseiisias s ssesssis st etissess sttt nsessnsenes | eoses 25,694,719 | ...... 23,758,571 | ...... 25,146,512 | ......... 24,890,275 | ..coovvrieenn0 | e (14,832) | o0 | (14,832) 0 24,875,444 0] .. 819,276 | ....... 819,276 | ...... 289,222 |..... XXX.oone
Bonds - All Other Government
110702 DF 8 |BRITISH COLUMBIA C | 02/04/2011. | CIBC......cvveverrerieieireieneieiseiniens | corvieieiseisssssesieinns | vvveees 1,168,199 | ........ 1,065,000 | ........ 1,121,978 | oo 1,094,555 | s | evriieeeenn(B56) | i | (556 | e | e 1,093,999 | .o | v 74199 | ... 74,199 12/18/2015.
135087 WL 4| CANADA GOVT... . [ C [ 08/03/2011. [ VARIOUS.........oevvrrrnerenrinrireeies | ceveniiiesiesiisssiennns 2,017,470 | ....... 1,490,000 | ........ 1,873,526 [ ..overcercriinrrnernens | vevererineeneniinns | veeereenne(6,415) o | e (B415) | s [ s 1,867,111 | | s 150,360 | ....... 150,360 06/01/2029.
135087 XM 1| CANADA GOVT... . | C [ 02/04/2011. | RBC DEXIA.......cooooiiiierinriinicnns | e | e 8,599,200 | ....... 8,000,000 | ........ 8,808,161 . 8,558,203 | ..oocvververiens | e 40,997 | ......... 40,997 06/01/2013.
135087 XW 9| CANADA GOVERNMENT ......cccovvvvrrririerirrernens C | 02/04/2011. [HSBC SEC INC......cooorvemrierirniirns | corrieriseiissiesinns 3,357,826 | ........ 2,828,000 | ........ 3,258,867 | ...ccvvunee ,246,405 3,245,499 | ..oovvvveiinins | v 112,327 | ... 112,327 06/01/2037.
135087 YF 5| CANADA GOVT... [ C [ 02/04/2011. [NESBITT....ccorvemirrerieeereeerenineins | cervneesessnsessessnees | cevesseenns 396,251 +.375,000 | .ovvvnnes 396,404 392,959 392,687 3,564 3,564 06/01/2017.
135087 YN 8| CANADA GOVT... . | C | 02/04/2011. | LAURENTL....ocvvrvriririiririrnrirerinns | ceeeernsiisisnnieinnsns 2,209,650 | ........2,134,000 | ........ 2,237,535 ..2,210,558 2,207,315 2,335 2,335 06/01/2013.
135087 YQ 1|CANADA GOVT... [ C [ 01/12/2011. [ SCOTIA......oivvierieicereriserieeees | seeveeieeniensensseens | ceeees 1,162,700 | ........ 1,100,000 1,151,480 ..1,149,761 ..1,149,722 12,978 06/01/2041.
135087 YW 8| CANADA GOVT... . | C | 06/21/2011. | CASGRAIN CO.. 1,273,089 1,273,000 ..1,264,789 ..1,270,306 .1,272,226 .863 09/01/2011.
135087 YZ 1|CANADA GOVERNMENT C | 06/07/2011. [ VARIOUS.......cooomrierirriisrinsienins | convisniessiessiesiinns | eeviens 3,497,544 | ....... 3,373,000 | ........ 3,347,252 ..3,350,240 3,351,432 | oo | 146,112 | 146,112 06/01/2020.
135087 ZC 1|CANADA GOVERNMENT C [01/20/2011. | T D SECURITES......coomrerrrererveis | covererieiesissisinnns | vvein 5,568,276 | ........ 5,555,000 | ........ 5,488,896 ..5,498,730 5,499,525 | ...ovvvvrrinrns | 008,752 | i 68,752 06/01/2015.
135087 ZF 4|CANADA GOVT . | C | 01/20/2011. | NBC CLEAR 11,388,000 ..1,454,816 ..1,452,996 .1,452,163 ..(36,390) | . 12/01/2015.
135087 ZJ 6|CANADA GOVT... . | C | 08/03/2011. | RBC DEXIA.... ..719,935 | ..........685,000 | ........... 700,755 | .oocvoreereirerieriiens 700,677 | .ovvrvvrrneinen | 019,258 | e 19,258 06/01/2021.
135087 ZK 3| CANADA GOVT C | 02/04/2011. | CIBC....ovvvrirerirrireiiseiseeneenienins | ceeerseersesiessinsennns | ceviens 1,038,588 | ........ 1,043,000 | ........ 1,041,710 | ........... 1,041,874 [ oo | errerreeeenneB0 | e [evneieiinnnnnB0 [ | i 1,041,934 | oo | cereeen(3,348) | o (3,346) 12/01/2012.
13509P BG 7| CANADA HOUSING TRUST .| C | 08/03/2011. | VARIOUS.......oovomrirrircirsrissienies | corviseisessiessiesienns ..11,000,166 | ......10,567,000 10,994,964 10,890,928 ....10,821,158 .179,008 06/15/2013.
13509P BN 2| CANADA HOUSING TRUST C | 02/04/2011. | CASGRAIN CO....ccecourrvmrrrrriirirnee | cererneeiseiseessssinnnes | ceveneenns 571,256 | ..ooevene 549,000 | ........... 573,771 (249) (249) 569,924 . 1,333 12/15/2018.
13509P BP 7|CANADAHSGTRNO1.. C [ 08/03/2011. |NBC CLEAR.........covrvrvrrreiernrirenns | cvvrnenniversnneienn | o4, 116,200 | ........4,000,000 | ........ 3,998,891 0 3,998,891 |..ooovvvviiees | 0l 117,309 | s 117,309 12/15/2013.
13521J AA 9| CANADA POST CORP. 02/04/2011. | RBC DEXIA. . .965,623 (3,354) 833,410 03/15/2016.
651329 BD 5|NEWFOUNDLAND & LABRADOR 02/04/2011. |NBC CLEAR... ..766,944 | ... 728,687 0 728,687 10/13/2016.
683234 VR 6|ONTARIO PROV CDA DEBENTURE . 02/04/2011. | CIBC.....ouvvervrcrierirrererierissrnnenes | ereeesreeissesnesssesies | eoveenne 1,148,400 | ........ 1,000,000 | ........ 1,074,000 2,497 2,497 ..1,074,000 06/02/2035.
683234 YD 4|ONTARIO PROV CDA . 07/11/2011. | VARIOUS......oovvvmererierineinneienns [ eeveeineiissiseissninns | oneenne 1,331,463 | ........ 1,272,000 | ........ 1,319,916 (310) (310) v 1,319,391 06/02/2037.
683254 AA 4| ONTARIO STRAT INFRASTRUCT......cccrmurerrvrnene C | 02/04/2011. NESBITT....cvourirereriernrinnrrerienins | cvevireresnssiessnsrnens | ceviens 1,024,628 | ........... 968,000 | ........ 1,022,982 (963) (963) | cvvvvvvrrverrines [ v 1,010,331 06/01/2015.
74814Z EF 6| QUEBEC PROV MEDIUM TERM N......cccooiniinnrinnas C ] 02/04/2011. [NBC CLEAR......cooviiiriinminninseinens | conmrnsesssmsssnnsinnns | aervens 1,065,640 | ........ 1,000,000 | ........ 1,011,920 | .o 1,011,841 | [, (18) (1)) Y [ 1,011,824 12/01/2041.
1099999. Total - Bonds - All Other GOVEMMENL..........cuuuiiiiiiiiiiiiiiiii i ottt nasnnsnns | ciians 54,323,100 | ...... 51,049,000 | ...... 53,836,923 | .......50,731,017 | o0 | i (105,190) | vvoovvvvvrinead [V (105,190 | ..ooovvereennd 0 ...53,200,109 | ....ccoeee..0 .....1,122,993 |....1,122,993 | ......676,224 | ..... XXX......
Bonds - U.S. States, Territories and Pc ion:
16007B KK 9| CHARLESTON CNTY SC CTFS PARTN ... | 06/01/2011. | MATURITY ....250,000 (2,223) (2,223) 250,000 (V10 6,250 | 06/01/2011.
452152 CQ 2|ILLINOIS ST, .| ... 1 09/07/2011. | BARCLAYS US FUN corn.500,000 | ...........543,090 | ....e00eie539,075 | i | i (3,461) (3,461) I [ [ 27,516 | ..o, 27,516 | ........ 29,931 | 01/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ......cwririinirinns srvnessnemsssesserssssssssssesssssssessssssssssssessssssssssssssssssssesssssss | eoneneneee8 18,180 | covvrnnnens 750,000 | ..........810,188 | ...cccoeeee. 791,298 | coiiiiiiinnnd0 | i (5,684) [ ..ooveieirrriand 0 (5,684) 0 785,614 [V 27,516 | ..occen. 27,516 | ... 36,181 |..... XXX..oon
Bonds - U.S. Special R and Special A it
01170P AP 1 |ALASKA HSG FIN CORP HOME...........cccovuvirerernncn 1o | 12/01/2011. | VARIOUS......ccourvvirerierineernceenns [ e | cerenereeens 95,000 | .ocvernvene 95,000 | ..ovvuvnnd 93,975 | coovrrerinn 94,010 | .vovvrrrricrirnns 12 12 94,022 978 | oo 978 | v 3,988 | 06/01/2037.
3128H6 MY 7 |FHLMC PC  ..oioocieeesceeeie s .1 12/01/2011. | MORTGAGE PAYDOWN.......ccocvvve [ corrrerneirrrineireeinns | cererins 770,139 | oo 770,139 | oo 783,737 | oo TT2M7 | s | e (1,979) (1,979) 770,139 0 e 18,284 | 08/01/2018.
3128K7 U5 5|FHLMC PC ..coooiieriecsceeriesiesiesicessnis .1 12/01/2011. | MORTGAGE PAYDOWN......covvene | corerermmmerreniinineens | cerenes 2,059,060 | ........ 2,059,060 | ........ 1,968,011 | ........... 2,050,935 | ..covvvrrierinns 8,125 8,125 2,059,060 0] 61,684 | 09/01/2035.
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3128KG FP 8|FHLMC PC ..ot . [12/01/2011. [ MORTGAGE PAYDOWN.......coouveee | corrmrrrerrininnnvnnne | oo 17 | it 19,7 | 19,647 | 19,092 | e 24 19,117 0 11/01/2036.
3128KK XU 8|FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN... 2 10,801 0 01/01/2037.
3128LB AZ 1|FHLMCPC ...112/01/2011. | MORTGAGE PAYDOWN... . 1,824,095 | . . (29,014) [ oo v 1,824,095 0 05/01/2038.
3128M4 CP 6|FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN........ccccvuve [ worrrvreriirineineniins | e 1,624,930 | ........ 1,624,930 | ........ 1,590,146 | ........... 621,220 | .oovvrircris 3,709 | v [ s 1,624,930 0 12/01/2036.
3128MM CK 7|FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN.......coocovvve [ o 2,567,359 2,567,359 | ........ 2,574,379 ..2,567,998 (639) 2,567,359 0 09/01/2020.
3128P7 BH 5|FHLMCPC ... 1 12/01/2011. | MORTGAGE PAYDOWN.......ocvovver | cerrrrrrermrinrersnnniins | vevvrinns 714,588 | ...........714,588 715,181 (593) 714,588 0 12/01/2025.
3128P7 CB 7 [FHLMC PC  ..coooiieireeeeiecrisseesieeiseessnis .| 12/01/2011. | MORTGAGE PAYDOWN........cccvuve [ coremmmenmerinnenenins | ceverins 783,006 | .....c.... 783,006 | ...........804,417 | ..ccccounnee 781,927 | oo 1,080 783,006 0 02/01/2026.
3128PE 4N 5|FEDERAL NATL MG ... 1 12/01/2011. | MORTGAGE PAYDOWN... ....427,098 427,635 (537) 427,098 0 10/01/2021.
312942 CB 9|FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN.... . ceeeen. 184,078 . .184,307 (228) 184,078 0 09/01/2040.
312942 FF 7{FHLMC PC oot .| 12/01/2011. | MORTGAGE PAYDOWN........ccovvve [ cormrirerieineiiiniiins | veenne 3,502,811 | ....... 3,502,811 | ........ 3,584,772 | .ccounec 3,513,661 | .ooovvvverrnciiene | eerreen(10,849) [ oo | e (10,849) 3,502,811 0 09/01/2040.
31294K M4 4 |FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN.... ....608,624 610,891 (2,267) 608,624 0 01/01/2018.
31296S M3 7|FHLMC ... | 12/01/2011. | MORTGAGE PAYDOWN... . v 474,221 . 475,287 (1,066) 474,221 0 01/01/2034.
31297C HD 5|FHLMC ... [ 12101/2011. [ MORTGAGE PAYDOWN.......c.cccoe. [ covrrieirnenereiiens | e 1,152,234 | ........ 1,152,234 | ....... 1,149,584 | ........ 1,152,002 | .cocoivriiiins 232 | | 1,152,234 0 07/01/2034.
31297S R6 4|FHLMC PC ... | 12/01/2011. | MORTGAGE PAYDOWN........ccovvve [ corrvrreernrineriiniinns | e 1,510,737 1,510,737 | ........ 1,466,359 ..1,504,393 6,344 | oo | e 1,510,737 0 08/01/2030.
312970 3C 2|FHLMCPC ... .1 12/01/2011.| MORTGAGE PAYDOWN... e | 150,090 ....150,090 86 86 150,090 0 05/01/2035.
31298N UG 8|FHLMC e | e 12/01/2011. | MORTGAGE PAYDOWN.......ccoccene | cerverrmrrverrnninnis | vervnrinen 2173 | 2173 | 02,282 | 2173 | s [, 0 2,173 0 05/01/2031.
31387C XK 2|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN... 11 30,707 0 04/01/2031.
31389K WT 4|FNMA PASS-THRU INT15Y ...| 11/01/2011. | MORTGAGE PAYDOWN... . . (1,038) 172,306 0 02/01/2017.
31390G A5 6|FNMAPASS-THRU INT15Y.... ... | 11/01/2011. | MORTGAGE PAYDOWN........cccovvvs [ eormrrmrrnerriniicines | v 121,557 121557 | e 128,908 (1,508) 121,557 0 05/01/2017.
31402R DD 8|FNMA PASS-THRU LNG 30 ...| 11/01/2011. | MORTGAGE PAYDOWN 1,351,436 1,351,436 | ........1,334,860 ..1,349,522 1,914 .1,351,436 0 05/01/2035.
314038 W5 1|FNMA PASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN.........ccovvve [ worrrrmrreriinineines | v 157,258 | ..........157,258 | ......... 162,320 157,183 75 157,258 0 11/01/2033.
31404N GC 4|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN... 1,257,238 | ........ 1,257,238 | ........ 1,217,710 ..1,249,752 7,486 ..1,257,238 0 05/01/2019.
314058 EF 7|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN 1,280,348 | ........1,230,334 1,274,651 5,697 ..1,280,347 0 08/01/2035.
31406B MW 7 FNMA PASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN... .. 194,265 | ........... 197,422 194,315 (50) 194,265 0 01/01/2035.
31406D E7 7|FNMAPASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN... 8,386 | .overieriecir [ s 1,654,043 0 12/01/2034.
31406V DP 8|FNMA PASS-THRU LNG 30 ... | 11/01/2011. | MORTGAGE PAYDOWN .46,112 61 46,112 0 05/01/2035.
31406W 2M 5|FNMA PASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN... (797) 490,077 0 06/01/2035.
31409X PU 7|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN.......cccovve | verrmmrmerrnrnnrerennne | 1,435,723 | ......1,435,723 | ... 1,394,446 | ... 1,424,948 | oo | oo 10,775 [ | e 10,775 | oo | e 1,435,723 0 02/01/2036.
31410D 5Y 2|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN 12 566,955 0 08/01/2036.
31410P A8 6|FEDERAL NATL MG ...| 11/01/2011. | MORTGAGE PAYDOWN... 157 242,204 0 08/01/2036.
31410U YW 6|FHLMC ... | 11/01/2011. | MORTGAGE PAYDOWN.... . (453) 567,276 0 09/01/2036.
31411C KH 3|FEDERAL NATL MG ... | 11/01/2011. | MORTGAGE PAYDOWN... . ...59,168 (12) 57,202 0 11/01/2036.
31411K R4 7|[FNMAPASS-THRU LNG 30 Y.....ccooovurrmrrrerirnnens ... | 11/01/2011. | MORTGAGE PAYDOWN........ccccoeve [ rovmrvmrrreriririnninns | v 562,501 | e, 562,501 | ........... 563,996 31 562,501 0 01/01/2037.
31411N 5C 7|FNMA PASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN... ..773,243 ... 773,243 779,164 773,610 (367) 773,243 0 02/01/2037.
31411W AU 1|FNMA PASS-THRU LNG30Y.. ...| 11/01/2011. | MORTGAGE PAYDOWN... . cerener.580,804 | ...........580,804 | .. .585,387 581,077 (273) 580,804 0 04/01/2037.
31412A U9 3|FNMA PASS-THRU LNG30Y ... | 11/01/2011. | MORTGAGE PAYDOWN........coovvve [ o | e 1,016,014 | ........ 1,016,014 | ....... 1,036,651 | ........... 1,017,299 [(215) ) T BN 1,016,014 0 07/01/2037.
31412E 5Y 8|FNMAPASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN........cccovver [ eomrrvmrinrirnnniseines | e 302,671 302,671 | oo 314,258 303,797 (1,126) 302,671 0 08/01/2037.
31412G XD 8|FNMA PASS-THRU LNG30Y.. ... | 11/01/2011. | MORTGAGE PAYDOWN........coccvuve [ romrrrmrrieriiriniii 2,050,471 | ........2,050,471 | ........ 2,111,024 12,070,225 | .oovvevrvcrren | ereeed(19,753) | s [ i (19,753) 2,050,471 0 07/01/2037.
31412R D5 3|FNMA ... | 11/01/2011. | MORTGAGE PAYDOWN.......cocooovve [ w0000 2,423,192 | oo 2,423192 | ........ 2,433,037 | .ccoonee 2,425,043 (1,851) 2,423,192 0 03/01/2040.
31419A DS 3|FNMA PASS-THRU LNG30Y.. ...| 11/01/2011. | MORTGAGE PAYDOWN... 13,340,290 | ........ 3,639,350 23,397,036 | ..o | eeerene(5B,TAT) | s | v (56,747) 3,340,290 0 09/01/2039.
31419J SH 2|FNMA PASS-THRU LNG30Y.. . |...111/01/2011. | MORTGAGE PAYDOWN... . veeerennn522,692 | i, 516,809 496,434 438 438 496,872 0 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG 30 Y....ccoooomrrrmrrrrrinrens ... | 11/01/2011. | MORTGAGE PAYDOWN........cccovver [ wonrrrmrirnrinneiseines | s 364,683 | ........... 382,867 | ........... 374,990 | ...oocrenee 363,768 | ..ooovririnne 915 915 364,683 0 11/01/2040.
31419K KF 1 |FNMA PASS-THRU LNG 30 Y.....ccooomvrrmrrrerirnnens .| 11/01/2011. | MORTGAGE PAYDOWN.......ovvvee | corvrrerreninenrncriinnns | everieenne 789,536 | ..oovvveeee 789,536 | ......c.... 743,983 | .o 778,885 | ..o | e 10,650 | .veeerecrirerine | s 10,650 789,536 0 11/01/2040.
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31419L QD 8|FNMA PASS-THRU LNG 30 Y.....ccoooovurrmrrrerirnens ... | 11/01/2011. | MORTGAGE PAYDOWN.........cccovve [ wormrvmrinerireninrines | v 161,480 | .ovvvenee 161,480 | ........... 164,382 | ..ovvvennee. 162,045 (565) 161,480 (V18 3,241 | 12/01/2040.
45470Y AE 1|INDIANA FIN AUTH HEALTH S.. v | 11101/2011. | MATURITY wcooceieienienieennns [ eoveriesineeisnissines | veeeenes 200,000 ....200,000 | .ocvvneee 209,834 202,715 (2,715) 200,000 (V] I 10,000 | 11/01/2011.
463608 U3 1[IRVINE CALIF IMPT BD ACT 1.1 09/01/2011. | VARIOUS.......oovvimrirrierineiiniiinne [ e | v 1,006,000 | ........1,006,000 | ........ 1,006,000 ..1,006,000 (VI T ISR 1,006,000 0 464 | 09/02/2029.
575800 AE 7|MASS RRB TRUST 2005-1.........ccoomermmerererercrirnens ... | 09/15/2011. | MORTGAGE PAYDOWN........cccovvve [ worrrrmrrneriinincines | v 589,888 | ........... 589,888 | ... 589,397 588,858 1,030 589,888 0 25,955 | 03/15/2015.
64579F K2 8|NEW JERSEY HEALTH CARE FA.. 1| 10/12/2011. | VARIOUS..........ovvoerrrereriierrenrenns | eveeieeeieeeeeeriessees | e 2,132,515 .2,000,000 | ........ 2,080,340 ..2,080,146 (6,520) 2,073,626 ..58,889 | ....... 96,528 | 01/01/2019.
745235 TC 5|PUERTO RICO PUB BLDGS AUT.. o]+ [ 08/04/2011. | WACHOVIA........oovririrnirnrrernninnes | comrineisnissiienneiens | e 531,675 | ...........500,000 | ........... 488,100 492,573 1,673 494,245 ..37,430 | ........ 28,729 | 07/01/2013.
745235 TH 4|PUERTO RICO PUB BLDGS AUT.......ccorsvererrrninne ... | 10/03/2011. | JANNEY MONTGOMERY.......ooccone [ wormrvrerinrineriiniinns | v 2,184,920 | ... 2,000,000 | ....... 2,132,120 | .cocvrneee 2,131,558 | oo | eeeeeen(16,572) [ | e (16,572) 2,114,986 69,934 | ...... 139,028 | 07/01/2016.
888805 AG 3|TOBACCO SETTLEMENT AUTH I.. ... 06/01/2011. | CORPORATE REORG.......cocrvvvvvvs | cerrvrrermrisvirsnnniins | vevenines 252,500 | ...........250,000 | ........... 274,558 (208) 273,021 (20,521) | ........ (20,521) | ovvvvnee 7,000 | 06/01/2035.
927781 YE 8|VIRGINIA COLLEGE BLDG AUT.... wo| o [ 07/06/2011. | GOLDMAN (1)..ccovvererrirernerienes [ eoreeereriieineeinseins | v 1,159,170 | ........1,000,000 | ........ 1,134,630 |.. [(CI72:) | IR IO 1,125,302 [ .oovvevvvcrrens | e 33,868 | ......... 33,868 | ........ 18,472 | 03/01/2016.
957366 CC 9| WESTCHESTER CNTY N Y HEAL.......ccovvniinninns ... 1 08/11/2011. [ MORGAN STANLEY.....cocoviovrnirns [ o | v 1,954,211 | ........ 1,850,000 | ........ 1,824,563 | .......... 1,824,604 [P T R 1,825,733 | oo | s 128477 | ....... 128,477 | ........ 60,838 | 11/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: s [SRSTRRORRORITR [P 50,977,503 | ...... 50,406,517 | ...... 51,104,112 | ......... 49,632,105 | .coooviveren0 | 0i0(98,286) | o0 [ (98,286) 0 50,668,447 0] ... 309,055 | ....... 309,055 | ...1,553,743 |..... XXX.oone
Bonds - Industrial and Miscellaneou:
00206R AF 9|AT&TINC .o ... | 05/03/2011. [ DEUTSCHE BANK.........coocoverimreres [ eevreieireieneisiiens | e 1,065,150 | ........ 1,000,000 | ........ 1,019,750 | .....c.... 1,008,664 [Q72:) 1 I IR 1,007,240 | ..ooovvievviann | v 57,910 | ......... 57,910 | ........ 40,013 | 01/15/2013.
00209A AG 1|AT&T WIRELESS SVCS INC .. 1022212011, | CITIGROUP.........veoreeerrerierirenns [ ermerineriseinseeinsiins | eveenne 4,070,213 | ........ 3,750,000 | ........ 4,435,565 23,901,601 | oo | e (16,589) | o [ v (16,589) 3,885,012 | vvvvveerrvrinns | e 185,201 | ....... 185,201 | ........ 96,484 | 05/01/2012.
02581F YH 6|AMERICAN EXPRESS CENTURIO | [09/20/2011. | MESIROW.......ooiiiiiiierierieriens [ | e 1,044,780 | ........ 1,000,000 | ........... 998,750 999,512 192 999,704 | ..o | i 45,076 | ......... 45,076 | ........ 51,800 | 10/17/2012.
030728 LD 5|AMERIQUEST MTG .....coovoererieririnrirerierieceneens ... | 11/25/2011. | MORTGAGE PAYDOWN........cocoveve [ romrrrrenieriinineiinns | cererirenens 86,929 | ..o 86,929 | ...ooovvnend 88,793 | oo 87,076 (147) 86,929 (V18 2,734 111/01/2033.
037735 CH 8|APPALACHIAN PWR CO.... ... | 09/20/2011. | JEFFERIES & CO.....covvvvvrvrrieies [ e 2,079,700 | ........ 2,000,000 | ........ 1,996,400 ..1,998,716 562 21,999,278 | oo | 000 80,422 | 80,422 | ... 124,928 | 08/15/2012.
06051G DY 2|BANK AMER FDG CORP.... | 0711172011, [ J P MORGAN....coovvrriririrenieinnns | cerneineienissisennniene | cvrneens 2,257,200 | ........ 2,000,000 | ........ 1,988,900 ..1,992,097 1,130 21,993,227 | | 263,973 | 263,973 | ........ 97,924 | 05/15/2014.
097014 AH 7|BOEING CAP CORP ... | 03/22/2011. | BANC OF AMERICA........ccooovvvmvvns [ v | v 2,442,420 | ........ 2,250,000 2,441,498 ..2,304,521 (6,015) 2,298,506 | .ovvovvveveeres | 143914 | 143,914 | ... 90,625 | 01/15/2013.
115885 AE 5|BROWNING FERRIS INDS..... ... | 05/09/2011. | CORPORATE REORG.......cccruvvvives | cerrvrrrererrneirernnnee | cerenne 1,379,330 21,000,000 | ........1,219,510 ..1,204,681 (5,008) .1,199,674 179,656 48,306 |05/01/2021.
12556N AC 6 |CIT EQUIPMENT COLLATERAL. <. | 09/20/2011. | VARIOUS.........ovvorirerierirerenreinnns [ e 3,600,024 | ....... 3,600,024 | ........ 3,599,184 ..3,599,507 306 3,599,813 212 | e 113,257 | 12/22/2014.
12616R AD 3 |CNH EQUIP TR 2009-A 1| 09/15/2011. | VARIOUS.....c..otrvrreerierierineinnns [ coreriineineeiiseiseines | oevens 10,350,868 | ...... 10,000,000 | ........ 9,997,658 ..9,998,498 347 9,998,846 | ....cccocovveveris | +0.352,023 | ... 352,023 | ...... 548,736 |12/15/2013.
14041N CH 2| CAPITAL ONE MASTER TR 200. ... | 02/24/2011. | BANC OF AMERICA......c.ovrvvvrires | veererrvrineirsnineiiennns 5,275,000 .5,000,000 | ........4,846,875 .4,907,748 3,202 4,910,949 |.. .364,051 49,611 | 06/15/2015.
15189Y AB 2| CENTERPOINT ENER RESOURCES v | 0171312011, | EXCHANGE.........covevverinrineeeninns [ e | v 2,088,328 | ........ 2,000,000 | ........ 2,232,770 ..2,091,519 (1,595) 2,089,923 | ....oocvvvrrnres | crvererne(1,596) | vernees (1,596) | ...... 618,865 | 04/01/2013.
161571 CH 5| CHASE ISSUANCE TRUST 2007........cccovevvuirinninee v | 11/09/2011. [ CITIGROUP.......ccooviiiereriricriniins | cevveirereineireneninee | v 6,922,494 | ....... 6,650,000 6,887,949 16,788,635 |....ooocvccciiens | ereeere(30,601) | oo [ (30,601) 6,758,034 | ...ccoovvrvnrrnns | 1 164,460 | ... 164,460 | ...... 312,107 | 10/15/2014.
172967 EU 1|CITIGROUP INC ... | 04/28/2011. | CITIGROUP.........cocovvvririrerirerinnnns [ e 2,197,560 .2,000,000 ..1,939,300 ..1,961,670 4,504 vevenennn 1,966,174 231,386 .231,386 91,722 | 08/19/2013.
20029P AN 9 |COMCAST CABLE COMMUNICATION................... ... | 11/16/2011. | DEUTSCHE BANK.......ovvvrrineirnes [ e | e 2,726,975 | ....... 2,500,000 2,768,975 22594776 | oo | (32,888 | i [ (32,888) 2,561,888 165,087 | ....... 165,087 | ...... 166,250 | 06/15/2013.
202917 AA 8|COMMERZBANKAG .o ... | 05/24/2011. | CANACCOR......ccooevvrirernrieinnineiies | cerrvrirerenissinssnniies | vevenienes 741,625 ....850,000 | ........... 847,994 848,692 78 848,771 | oo | e (107,146) | ...... (107,146) | ........ 17,082 | 12/15/2016.
20825C AE 4| CONOCOPHILLIPS, ... | 03/10/2011. | DEUTSCHE BANK........ovvvvmreneinee [ o 3,188,370 .3,000,000 | ........2,984,670 ..2,995,884 454 2,996,339 192,032 192,032 10/15/2012.
22160K AC 9| COSTCO WHSL CORP .......cocovreirrrriireriririirenins 1 | 01/24/12011. | KEYBANK .....ovvreriiieireininninens | cevveineieineisennnees | cerenne 1,142,440 | ........ 1,000,000 | ........... 998,410 998,959 10 998,969 | ...cvvvrvreins | e 143471 | ... 143471 | ........ 20,167 | 03/15/2017.
22238H GQ 7|COUNTRYWIDE FINL CORP 1o | 02/16/2011. | MESIROW.......ooririrrinrrierierirens [ covereeerneeieninsines | eveeienes 525,765 ...500,000 | .oocvvrees 499,035 499,695 29 499,724 26,041 26,041 | .......... 6,042 | 06/07/2012.
22546Q AA 5|CREDIT SUISSE NEW YORK .... | [ 01/04/2011. | CS FIRST ..o [ 2,206,680 | ........2,000,000 | ........ 2,004,070 ..2,002,825 (13) 2,002,812 | oo | v 203,868 | ....... 203,868 | ........ 20,167 | 05/01/2014.
233835 AT 4|DAIMLER CHRYSLER N AMERICA.........ccccovvvvnns .. | 03/24/2011. | CITIGROUP.........coooivirirerverinnns [ e | v 5,784,900 | ........ 5,500,000 | ........ 5,820,650 | ........... 5,599,386 (23,005) 5,576,381 | .oooeriverivien | v 208,519 | ....... 208,519 | ..... 283,281 | 01/15/2012.
302583 AB 5|FPL RECOVERY FDG UTILITY .| 08/01/2011. | MORTGAGE PAYDOWN........ccooveve [ wermrererreirncnicnins | eveenne 1,051,022 | ........ 1,051,022 | ........ 1,060,752 ..1,052,029 (1,007) | covovereerenines e 1,051,022 (V] 39,909 | 08/01/2015.
31359M NU 3|FEDERAL NATL MTG ASSN... |+ 1 04/05/2011. | CITIGROUP........ooniierriiiireiniines | e | v 6,152,783 | ....... 5,750,000 | ........ 5,802,785 ..5,760,345 (1,672) 5,758,673 | ..covvvervinns | v 394,109 | ....... 394,100 | ... 150,938 | 08/01/2012.
341099 CG 2|FLORIDAPOWER AND CORP .....cccovmurrvrircnnns ... | 05/06/2011. | DEUTSCHE BANK.......oovvoerercinns [ o | e 1,733,805 | ........ 1,500,000 | ........ 1,495,965 | ........... 1,497,039 L1728 [N 14971471 [ e | s 236,634 | ....... 236,634 | ........ 57,033 | 09/15/2017.
369604 AY 9|GENERAL ELEC CO. ... | 05/05/2011. | J P MORGAN. 5,339,950 .5,000,000 | ........ 5,064,900 ..5,020,862 (3,451) 5,017,411 322,539 322,539 | ... 193,750 | 02/01/2013.
370334 BE 3|GENERAL MLS INC ... | 09/15/2011. | MESIROW. v | ceeennn.523,425 | ..........500,000 | ........... 499,210 499,720 127 499,847 23,578 23,578 | ........ 29,035 | 09/10/2012.
428236 AQ 6|HEWLETT PACKARD CO......occvvremrrrerirrirneirisninns 1.1 03/22/2011. | CITIGROUP........cvvrrrrrierierinein [ e | v 1,064,720 | ........ 1,000,000 | ....... 1,000,650 | ........... 1,000,298 (1)) ST N 1,000,267 | ..ooveoevecriens | e 64,453 | ........ 64,453 | ........ 25,500 | 03/01/2013.
437076 AN 2[HOME DEPOT INC ... 01/04/2011. | BANC OF AMERICA.......covrvimrires | verreermrineirsninerienns 2,014,120 | ........ 2,000,000 | ........ 1,992,280 ..1,999,687 3 | [ 1,999,718 | .o | v 14,402 | ......... 14,402 | ........ 36,400 | 03/01/2011.
441812 KA 1|HOUSEHOLD FIN CORP 1o | 0172412011, | CS FIRST..cooomvireireererierrneerenees [ e 3,245,130 | ........ 3,000,000 | ....... 3,186,670 ..3,048,446 (1,760) 3,046,686 | .....crveririers | v 198,444 | ...... 198,444 | ........ 31,875 | 11/27/2012.
46625H GT 1| JP MORGAN CHASE & CO......ccooovvvrrireireiiniis 1.1 01/20/2011. | CITIGROUP........cvvorrvrinerierinnin [ e | v 1,069,440 | ....... 1,000,000 | ........... 999,130 | .oovvvcrrres 999,669 12 999,681 | ..o | e 69,759 | ......... 69,759 | ........ 17,021 | 10/01/2012.




€via

Annual Statement for the year 2011 of the AFF”_IATED FM 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
0 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 Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.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
477878 AD 4 |JOHN DEER TRUST ....ccvvvvnirrerierineirneisnineriens o[ 04/15/2011. [VARIOUS........oooirieriririnniinine | ceevienirssissesieniiens 5,012,300 | ........ 4,988,370 | ........ 4,987,000 | ........... 4,987,511 | oo 324 324 | e [ e 4,987,836 | ...ccovvrirerinns | e 24,464 | ... 24,464 | ... 71,358 | 03/15/2015.
487836 BA 5|KELLOGG CO ... | 03/22/2011. | DEUTSCHE BANK.......ovvvoererneines [ o | e 1,057,690 | ........ 1,000,000 | ........... 998,130 999,136 88 88 999,224 58,466 58,466 | ........ 23,493 | 03/06/2013.
50075N AB 0| KRAFT FOODS INC. v | 11/01/2011. [ VARIOUS....coooivriininiirereninees | cevveineieiseisennnes | e 1,556,458 | ........ 1,500,000 | ........ 1,496,880 ..1,499,348 81 81 [ | s 1,499,428 | ..o | v 57,030 | ......... 57,030 | ........ 22,748 | 11/01/2011.
59018Y J3 6|MERRILLLYNCH CO INC......cccrvvvrrrierirrricrirnens ... | 02/15/2011. | BANC OF AMERICA........coovvvmevns [ | v 2,658,700 | ........ 2,500,000 | ....... 2,514,250 | ........... 2,505,211 | coovvrrrcris (399) (399) 2,504,812 | oo | e 153,888 | ....... 153,888 | ........ 76,885 | 08/15/2012.
617446 HR 3| MORGAN STANELY ... 1 02/10/2011. | MORGAN STANLEY .....cocovmrirmrirns [ v | v 3,993,938 | ........ 3,750,000 | ........ 3,895,748 ..3,789,673 (2,124) (2,124) 3,787,549 | oo | v 206,389 | ....... 206,389 | ........ 90,542 | 03/01/2013.
617446 V8 9|MORGAN STANLEY ... 1 05/02/2011. | MORGAN STANLEY......ccovvrivrrvires | cerverreierneireniennns | cereene 1,590,495 | ........ 1,500,000 | ........ 1,499,910 | ..o 1,499,967 | oo | v 6 B | e | s 1,499,974 | .o | v 90,521 | ......... 90,521 | ... 58,698 | 08/31/2012.
61747Y DD 4 |MORGAN STANLEY......costuririnerierineereniseinnenis .| 07/21/2011. | MORGAN STANLEY.......cocomerrrmrirne [ enerrrmrinerrrenirneines | v 997,970 | ........ 1,000,000 | ........... 999,010 44 999,054 | ..o | e (1,084) | ... (1,084) | ..o 9,183 | 04/29/2016.
677415 CD 1|OHIO POWER COMPANY 1 | 01/31/2011. [ KEYBANK ....oovvreriniciereininniiens | cerverneieniseisennniens | cvrvenns 1,619,835 | ........ 1,500,000 | ........ 1,569,285 (756) .1,518,342 ...101,493 | ... 101,493 | ........ 38,500 | 02/15/2013.
68233L AC 3|ONCOR ELECT o]0 1 09/15/2011. | VARIOUS........oovverrerieeieeiesiienns [ eovevieerssisssensins | s 7,895,197 | ........ 7,750,549 | ........ 8,070,260 . 1,540 revernennns 1,750,549 144,647 | 144,647 | ...... 357,538 |02/15/2015.
693401 AD 3 |PG&E ENERGY RECOVERY FUNDING................. 1 | 0411312011, [ VARIOUS........oviiriirienirernninnes | cevveirereineireeenee | v 7,552,062 | ....... 7,427,932 | ........ 7,427,553 | .......... 7,427,791 0 NN RN 7,427,868 | ..oooveecrvines | v 124194 | ... 12419 | ...... 164,042 | 06/25/2014.
69361Y AF 0|PSE & G TRANS UTILITY ... | 12/15/2011. | MORTGAGE PAYDOWN........coccoeve [ v | e 1,886,161 | ........ 1,886,161 | ........ 1,989,532 21,902,338 | .o | e (18,176) | s [ (18,176) [ ..o | e 1,886,161 0| 95,361 | 06/15/2015.
694308 GD 3|PACIFIC GATEWAY EXCHANGE INC 1| 07/21/2011. | J P MORGAN.......covvvrrrricirnnrinnns [ e | v 1,090,510 | ........ 1,000,000 | ........... 975,910 990,181 ...1,651 1,651 991,832 | v | e 98,678 | ......... 98,678 | ........ 43,333 |03/01/2014.
713448 BG 2 |PEPSICOINC .. oo [ 09/15/2011. [ MESIROW.......coovireieieinieieireieees | cerveieneisisseneiies | cveveens 1,055,220 | ........ 1,000,000 | ........... 999,080 | .ovvvevrans 999,572 140 999,713 | oo | e 55,507 | oo 55,507 | ........ 51,021 | 02/15/2013.
724479 AG 5|PITNEY BOWES INC ... | 07/25/2011. | JEFFERIES & CO.....ovvvvvvrcrrenns [ v | v 1,081,770 | ........ 1,000,000 | ........ 1,020,480 ..1,009,954 () ) O BN 1,008,706 | ...ovvuevecriens | cerreens 73,064 | ........ 73,064 | ........ 43,472 | 03/15/2015.
73755L AC 1|POTASH CORP SASKINC. ... | 12/07/2011. [ DEUTSCHE BANK.........cocoverereins [ e 2,880,515 | ........ 2,750,000 | ........ 2,669,313 2,716,972 [ | e 13987 | s [ 13,967 2,730,939 | oo | v 149,576 | ....... 149,576 | ...... 171,674 | 03/01/2013.
74456Q AJ 5|PUBLIC SVC ELEC GAS CO ....cccovvvrvrvnrrirerirens ... | 09/28/2011. | JEFFERIES & CO.....ovvvvvririrven [ 2,071,820 | ........ 2,000,000 | ........ 2,063,100 | ........... 2,016,236 (7,209) 2,009,027 62,793 62,793 | ...... 111,611 | 09/01/2012.
805901 AP 0|SCANA CORP <. | 06/07/2011. | VARIOUS.........oovvurrierrerieriseirinns [ i ...400,000 ...400,000 | .oovvnees 414,320 400,723 (723) 400,000 0 e 13,750 | 05/15/2011.
826200 AB 3 [SIEMENS FINANCIERING.........ccooomivrviniirirnrinrins ... 1 03/03/2011. | BANC OF AMERICA......coovrvrvrires | vrererrvrineirsnineiinnnns 103,393,683 | ........3,250,000 | ........ 3,246,945 13 3,249,412 | oo | e 144,270 | ....... 144,270 | ...... 100,299 | 02/16/2012.
884903 BK 0|THOMSON REUTERS CORP. ... | 09/29/2011. | BARCLAYS US FUN......cocverirvrinne [ o | e 1,004,030 | ........ 1,000,000 | ........... 995,760 | ...vvvverirerieriins 0 995,760 8,270 8,270 09/30/2021.
90327M AD 0|USAA AUTO OWNER TRUST. 1 03/24/2011. [ VARIOUS........ooviiririiiiriiriirininnes | ceieeresieissinsnenns 10,305,122 | ......10,174,539 | ......10,254,762 10,227,240 ..(14,587)] .. 10,212,653 92,469 92,469 .120,334 | 10/15/2013.
907818 CY 2|UNION PAC CORP ... | 03/23/2011. | MCDONALD & CO.....ccoevurreerernrens [ o | v 2,156,080 | ........ 2,000,000 | ....... 1,996,920 | .......... 1,998,680 146 | oo [ s 1,998,826 | ...ccovvvrcrirens | s 157,254 01/31/2013.
927804 FD 1|VIRGINIA ELECTRIC POWER ......ccccovvermeirnrrisrinnas L[ 12/08/2011. [ MESIROW.......covvrireirerinrieeienins | serverissinnessssiseens | cereeens 1,039,480 | ........ 1,000,000 | ........... 999,660 999,862 67 999,929 | ..ooervireiis | e 39,551 11/30/2012.
931422 AD 1|WALGREEN CO ... 1 03/23/2011. [ DEUTSCHE BANK.......oovivmrireinees | veereernriseinninsiiennns 1,500,000 | ........1,494,135 ..1,496,834 280 1,497,114 ....130,971 08/01/2013.
00433) AB 1 |ACCESS RDS EDMONTON LTD......ccccevvvuerrrerirnes C | 12/14/2011. [ROYAL TRUST ....cocovirmerirerrncernns | cverrrneeseriseniineinens | cveeeeern.549,368 | ...........478,330 | ..o 530,406 521,724 (1,615) 520,109 29,260 29,260 | ........ 29,022 | 09/30/2037.
064149 YF 8|BANK NOVA SCOTIA HALIFAX. C | 11/28/2011. |RBC DOMINION........orvemrirrrinris | eeereeineirerieninnens 13 854,894 | ..oooviviiii | e 33,023 | ......... 33,023 | ........ 50,262 | 03/27/2018.
09972B AB 6 |BOREALIS INFRASTRUCTURE .| C 1 05/03/2011. MATURITY ...ooovmmrinrrmenienireninnee | cvevereenenieesneniens (3,860) 607,000 05/03/2011.
112833 AF 5|BROOKFIELD RENEWABLE PWR. C | 04/01/2011. [ CIBC...ouvorirerireineirerissiesiienins | eeeresinseisssiesineens 0 475,000 11/30/2016.
12657Z AN 3[CUINC 06/07/2011.| T D SECURITES.......cocoooiieeererecs [ eoeeiieceeereeeiinnns 556 453,741 10/30/2037.
29250Z AH 1|ENBRIDGE PIPELINES INC .. 03/24/2011.| CIBC... 4 424,850 75,723 11/19/2018.
349572 AL 8|FORTISALBERTA INC . 06/07/2011. INESBITT ....couvvrieiirrerneirernnineerens [ e 0 499,935 164,180 | ......... 28,869 | 02/14/2039.
39138C AD 8|GREAT WEST LIFECO INC.... C | 01/13/2011. [ CIBC....overirrerrererieriesisenienins | reeiesisseesesinsniens (20) 224,214 5,282 | oo 4,349 | 03/21/2033.
43812Z AR 1| HONDA CANADA FINANCE... C [ 05/09/2011. | MATURITY ...coiimrrnrirriirinnicinniens [ coeerenineieiiseienenes ..592,000 | ...........592,000 | .. .592,000 | ..... . 0 592,000 (V[ I 13,992 | 05/09/2011.
62895Z AE 0|NAV CANADA C | 04/12/2011. |RBC DOMINION.......ccvvvmirierirnris | cverirerirriierinniinens 2,010,891 | ........ 1,904,000 | ........ 2,000,057 | ..ccooree 1,989,265 | ....oovvvevvrrveres | cevriniand (4,296) (4,296) | ..o [ e 1,984,959 25,932 25932 | ... 105,665 | 02/24/2016.
62918Z MD 2|NHA MBS C | 0171772011, [ VARIOUS.......ovvmerirricirnrinninenes | ceeereriseesesiesinens ...679,309 ....649,751 639,043 642,813 68 68 642,880 03/01/2017.
636274 AB 8[NATLGRIDPLC i C | 06/22/2011. [ MATURITY ...orvrrieieieirisieieienies | ceveireisseieissieninnnns ...360,000 | ...........360,000 | .. .359,921 359,992 | i [ e 8 8 360,000 06/22/2011.
683244 AT 4|ONTARIO SCHBRDS .......ccocomerirererrrrrnerierienes C | 06/27/2011. [ROYAL TRUST.....cocomvrirmrirnrenienns | veriveernerisnennennens | oneeennnn 11,428 | i 11,428 | oo 11,428 | oo 11428 | | s 0 11,428 0 463 | 06/25/2032.
776249 AA 2|RONA INC C [ 10/28/2011. | VARIOUS.........oovirererrieriereins | e ....450,000 449,064 70 70 449,467 | ..o | cvrennr(1,068) | ...c....(1,088) | ... 29,823 | 10/20/2016.
780085 TU 0|ROYAL BK CDA MONTREAL QUE.........cccoovcvumnce. C | 11/28/2011. |[RBC DEXIA.......ovomeerrinirnerienies | v v 132,000 | . .132,000 132,000 | oo | s 0 132,000 |.covvvcvriveres | cevreenn 4,665 | 4,665 | e 7,807 | 03/11/2018.
87971M AK 9|TELUS CORP........ C | 01/14/2011. [HSBC.....evvueierrcrirerincinseinseinenns | ceeernseiseinerinnsiinens | oreerneen 509,570 | i 500,000 | ........... 497,005 | oo 497,342 | oo, 12 12 497,354 | .o | 012,216 | 12,216 | e 3,182 | 12/04/2019.
90664Z AS 9|UNION GAS LTD C [ 12/13/2011. | NESBITT ..o | ceveinnieienssiennenes ....465,000 464,107 464,149 12 12 464,161 | .o | 129,411 | L0129,411 | 36,225 | 09/02/2038.
98552Z AC 2| YELLOW MEDIA INC ... C 1 08/18/2011. | T D SECURITES......coonieniminnnrnnnes | covmrsmissensenissinnns v 701,350 | ..........845,000 | .. .830,660 .836,235 972 972 837,207 | .o | v (135,857) | ...... (135,857) | ovovcer 45,335 | 02/15/2016.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. .......cvuuririeresieisiitistiiisiiiasis orisseiseess e sees sttt nssnnens | e 157,895,611 |..... 150,365,035 | ..... 153,403,182 | ....... 149,286,679 | ..ooovovvriens 0 | . (146,865) | ..vovvvvvennnns 0 s (146,865) | .ocovvvnerennn 0 | 151,134,576 | ..o 0 [... 6,761,028 |..... 6,761,028 | ...5,703,231 |..... XXX.....o
8399997. TOtal = BONAS = PAIM 4.tttk e st | e 289,704,063 |..... 276,329,123 |..... 284,300,917 | ....... 275,331,374 | oo 0] . (370,857) | covovvierinens [ (370,857) | oveurenrinnn 0 | 280,664,190 |....ccooninens 0 ... 9,039,868 | ..... 9,039,868 | ...8,258,601 |..... XXX.oone
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8399998. Total - Bonds - Summary ltem from Part ... ot enessesssnsenssenes | eoeees 34,104,307 | ...... 33,088,000 | ...... 33,731,832 | v [ | v (79,800) [ ..oveerereriarins | i (79,800) 33,652,030 | ..ovoiiiiciiens [ s 452,278 | ....... 452,278 | ...... 393,319 |..... XXX..oone
8399999. TOHAI = BOMAS. ettt Rkt | i 323,808,370 |..... 309,417,123 |..... 318,032,749 | ....... 275,331,374 | oo 0] . (450,657) | ovovveeriens 0 s (450,657) | .ovoucreerennn 0 | 314,316,220 | ..o 0 ... 9,492,146 | ..... 9,492,146 | ...8,651,920 | ..... XXX.oone
Common Stocks - Industrial and Miscell
002824 10 0|ABBOTT LABS ... | 11/15/2011. | VARIOUS 55,000.000 | ........ 2,935,291 | .cooee XXX [ v 2,924,696 | ........... 2,635,050 | ....... 289,646 2,924,696 | ..ooovrverrinns | e 10,595 | ..coooeee 10,595 | ......103,400 |..... XXX......
029912 20 1|AMERICAN TOWER CORP ... | 11/08/2011. | BNY BROKERAGE.... 30,000.000 | ........ 1,751,078 | .o XXX | s 1,488,735 .1,549,200 | ........ (60,465) ..1,488,735 ..262,343 | ....... 262,343 | .o [ e XXX......
03073E 10 5|AMERISOURCEBERGEN CORP ... | 07/28/2011. | BNY BROKERAGE.... 40,000.000 | ........ 1,606,593 | ... XXKXocvvivns | v 1,088,820 ..1,364,800 | ...... (275,980) ..1,088,820 |.. LOITTT3 | 517,773 | ..........8,600 |..... XXX......
032654 10 5|ANALOG DEVICES........cccovveriereriserierieeiseensnis ... | 01/27/2011. | BNY BROKERAGE.........cccosvveveres | cerirnes 30,000.000 | ........ 1,181,263 | ..o XXX | v 912,708 | ........... 1,130,100 | ...... (217,392) 912,708 | ..o | v 268,555 | ....... 268,555 | ...cvvrereriines [ e XXX.....e
060505 10 4 [BANKAMERICA CORP NEW........ccccrvrrrervrrriirerinns ... | 08/25/2011. | BNY BROKERAGE. 200,000.000 | ........ 1,631,489 | .o XXX o | v 2,190,000 ..2,668,000 | ...... (478,000) 2,190,000 | ..coovevererrcren | o (558,511) | ...... (558,511) | vvvvvvee 6,000 |..... XXX......
126650 10 0|CVS CORP ... | 03/03/2011. | VARIOUS N 110,000.000 | ........ 3,780,913 | .coccce XKX s | e 3,702,642 3,824,700 | ...... (122,058) | . 3,702,642 | oo | e 78,271 | ..o 78271 | ... 13,750 |..... XXX
191216 10 0| COCA COLA CO...covvvvrmirririneiieriseiseisesieninens 1. | 05/27/2011. | VARIOUS.........oovvvvrririneiinrirneinns | cered 60,000.000 | ........ 3,934,568 | ... XXXerrrvien | e 3,304,194 | ... 3,946,200 | ...... (642,006) 3,304,194 | oo | e 630,374 | ....... 630,374 | ........ 28,200 |..... XXX......
219350 10 5|CORNING INC ... | 10/27/2011. | BNY BROKERAGE. 150,000.000 | ........ 2,241,827 | oo XXX | v 2,855,810 ..2,898,000 | ........ (42,190) 2,855,810 | vovvevvrvriveins | v (613,983) | ...... (613,983)] ........ 22,500 |..... XXX......
278865 10 0|ECOLAB INC.......oovvvrvrericrireirsersseiesienieseseenns ... | 04/20/2011. | VARIOUS B 50,000.000 | ........ 2,443,161 | oo XXX [ v 2,071,088 ..2,521,000 | ...... (449,913) 2,071,088 | ..coovrverincinn | v 372,073 | ....... 372,073 | ....... 13,125 | ..... XXX......
302182 10 0|EXPRESS SCRIPTS ... 07/22/2011. | CITIGROUP........c..evverrrerriieinrns | eviees 20,000.000 | ........ 1,139,380 | ... XXX | s 882,479 | .......... 1,081,000 | ...... (171,635) 882,479 | ..o | e 256,901 | ....... 256,901 | .o [ XXX......
375558 10 3|GILEAD SCIENCES ... | 06/07/2011. | CITIGROUP..........ccorrrrerirerrcrirines | cerinne 20,000.000 | ........... 822,106 | ... XXXoovvvre | e 730,000 724,800 5,200 730,000 92,106 92,106 [ .oovverrrirrenns [ e XXX.....e
428236 10 3|HEWLETT PACKARD CO... ...| 01/05/2011. | MERRILL.... . 40,000.000 | ........ 1,750,402 | ..o XXX ovrvii | s 1,981,472 ..1,684,000 . 297,472 | oo | v 1,981,472 | oo | e (231,070) | ...... (231,070) | veovveee 3,200 | ..... XXX......
459200 10 1|INTERNATIONAL BUSINESS MACHS..........ccccooueue ... | 03/21/2011. | BNY BROKERAGE..........ccoevvuemirves | cevinnes 20,000.000 | ........ 3,185,765 | ......... XXX | v 2,538,886 | ........... 2,935,200 | ...... (396,314) | ..oovcverrercieens [ e | e (396,314) 2,538,886 | ....cocvverieii | e 646,879 | ....... 646,879 | ........13,000 |..... XXX
46120E 60 2|INTUITIVE SURGICAL INC. ... | 04/06/2011. | BNY BROKERAGE.... 5,000.000 | ........ 1,843,661 1,285,654 ..1,288,750 (3,097) | covovereererines e 1,285,654 | ...coovveerens | s 558,007 | ....... 558,007 | ..cvvrververnnes [ cenne XXX......
478160 10 4|JOHNSON & JOHNSON ...| 06/09/2011. | BNY BROKERAGE.... 45,000.000 | ........ 2,793,410 2,862,241 ..2,783,250 2,862,241 | oo | e (68,831) | ........ (68,831) 35,700 |..... XXX......
500255 10 4|KOHLS CORP o | 12/01/2011. | VARIOUS.........ocvvvvererireriseirsninnns | v 140,000.000 | ........ 7,531,447 7,851,815 7,607,600 | ... 244,215 | oo [ v | e 284,215 | s e 7,851,815 | oo | s (320,368) | ...... (320,368)
50075N 10 4|KRAFT FOODS INC. ...|12/16/2011. | BNY BROKERAGE. .70,000.000 ..2,026,885 .2,205,700 | ......(178,815)|. (178,815) 2,026,885 513,144 513,144
574599 10 6 MASCO CORP......cccotrrerierirrerreineriseriesiereseeees ... | 02/15/2011. | BNY BROKERAGE.... 50,000.000 | ...........673,852 | ....... XXXeoooviver | covrrrnnes 552,355 633,000 | ........ (80,645) | . . ..(80,645) 552,355 | ...oooverirerrens | s 121,497 | ... 121,497
580135 10 1|MCDONALD'S CORP ... | 08/26/2011. | VARIOUS.........ooovvmrrierirnerrnnrirnninns | cered 60,000.000 | ........ 5,149,089 3,763,314 ..4,605,600 | ...... (842,286) | . . IOV (842,286) 3,763,314 | oo | e 1,385,775 |..... 1,385,775
617446 44 8| MORGAN STANLEY DEAN WITTER&CO.. ...|10/19/2011. | BNY BROKERAGE. 160,000.000 2,623,252 ..4,792,360 .4,353,600 | .......438,760 438,760 |.. 4,792,360 |.. ..(2,169,108) | ...(2,169,108) | .
637071 10 1|NATIONAL-OILWELL INC .| ... | 02/04/2011. | WEIL HOWARD B 60,000.000 | ........ 4,497,172 2,422,509 .4,035,000 | ...(1,612,491)|. (1,612,491) 2,422,509 | oo | e 2,074,663 |..... 2,074,663
713448 10 8|PEPSICO INC MTN ...|10/12/2011. | BNY BROKERAGE.... 20,000.000 | ........ 1,251,662 1,326,798 ..1,306,600 | ......... 20,198 20,198 | .oocvervirerinns [ e 1,326,798 | ..o | ceri (75,136) | ........ (75,136)
74005P 10 4 |PRAXAIRINC ... | 04/20/2011. | BNY BROKERAGE. .45,000.000 4,641,589 ..3,699,743 | . .4,296,150 | ......(596,408) | . (596,408) 3,699,743 941,846 | ......941,846 | ........22,500
81369Y 60 5|SELECT SECTOR SPDR TR.....cocooviremrirnrirniirinnins ... | 12/05/2011. | VARIOUS.........covomrrmerirerineianinnns | e 760,000.000 | ...... 11,052,349 12,606,552 | ......... 12,122,000 | ....... 484,552 | ..o [ | e 84,552 | i [ 12,606,552 | ....ovverrernes ...(1,554,203) | ...(1,554,203) | ...... 125,059
883203 10 1[TEXTRON INC ... | 02/04/2011. | BNY BROKERAGE.... 50,000.000 | ........1,3563,624 | ... XXXocovov | e 1,007,085 ..1,182,000 | ...... (174,915) | . (174,915) | .. ..1,007,085 346,539 | ....... 346,539
88579Y 10 1|3M COMPANY. ... | 03/17/2011. | BNY BROKERAGE. .15,000.000 1,341,141 ..1,294,500 46,641 6,641 |.. 1,341,141 | .. .(11,690) | ........(11,690) | .
922042 71 8|VANGUARD INTL EQUITY ETF.. 1 12129/2010. [UBSW.....covuviiririvennrernnncirerins | veverinnineinsnneniennns | cervnrenenen 23,190 [t XXX s [ 0 29,190 29,190
931142 10 3|WAL-MART STORES INC 1| 02/11/2011. | VARIOUS.........oovvrmerierirneerrisirnes | cerid 60,000.000 | ........3,442,692 | ... XXX .oovvoee | wovvenne 3,237,442 1,642 KIVAT Y 2 I I 205,250 | ....... 205,250
949746 10 1|WELLS FARGO & CO NEW.... ...| 01/31/2011. | BNY BROKERAGE. . 40,000.000 | ........1,292,207 | ....... XXXervovrr | rvrees 1,307,592 oo | e [ 67,992 | oo | e 1,307,592 | oo | e (15,385) | ........ (15,385)
G24140 10 8|COOPER IND ... | 04/04/2011. | VARIOUS 52,400.000 | ........3,275,829 | ... XXXecooruvwr | corrn 2,438,107 | .cocvoree 3,054,396 | ...... (616,289) | ...vooverrerciiens [ e | s (616,289) 2,438,107 | .covovvrverinc | v 837,730 | ....... 837,730
H27013 10 3|WEATHERFORD INTERNATIONAL... ... | 03/28/2011. | WEIL, HOWARD.........ccocmmmrmerrenns | cor 100,000.000 2,119,509 | ... XXXooiiviin | s 1,626,750 ..2,280,000 | ...... (653,250) 10(653,250) | .. | s 1,626,750 | ...oovoveecriens | s 492,759 | ....... 492,759 |..
008474 10 8|AGNICO-EAGLE MINES C [ 10/20/2011. | VARIOUS.......c.coveeererrrinrrerineririns | veveiins 5,200.000 | .........248,172 | ... XXXeovovvoer | v 270,568 398,320 | ..... (127,752) ....(127,752) 270,568 (22,397) | ........ (22,397)| .
008916 10 8| AGRIUM INC.......cccvvvrrvrrrcrierieererieerierieseeens C | 12/02/2011. [ CS FIRST.....courvrerierrierreniseennens | cererians 3,500.000 | ...conee. 246,233 263,746 320,250 | ........ (56,504) | ..vevvceraririrnnes (56,504) 263,746 | ..o | e (17,513) | .oovc (17,513)
05534B 76 0|BCE INC . 02/10/2011. | TD WATER. ...1,600.000 ..40,058 | ...............56,544 | ........ (16,486) ) 40,058 7,779 LAT,779
064149 10 7|BANK NOVA SCOTIA HALIFAX.. .| C | 08/03/2011. | CS FIRST.... .| weerrrr1,000.000 . ..38,202 | ................57,100 | ........ (18,898) | . . . ) 38,202 v 13,606 | .........13,606
067901 10 8|BARRICK GOLD CORP.........cccvvrerereirrriseireriens C | 06/28/2011. [VARIOUS........oooorrierireireeinrinenns | cerrerenn 8,500.000 | ..........390,896 | ..o XXXorroiirs | vorirennne 244272 | oo 452,030 | ...... (207,758) | ..vovverrireinene [ ererieeiseirinnis | s (207 758) 244272 | oo | s 146,624 | ....... 146,624
13321L 10 8|CAMECO CORP C [ 06/02/2011. | VARIOUS.........ooevemrirervirniirernnns | ceireene 13,700.000 522,572 552,110 (29,538) (29,538) 522,572 | .o | e (94,650) | ........ (94,650)
136069 10 1|CAN IMPERIAL BK OF COMMERCE ........c.ccocooneee. C | 08/16/2011. [ VARIOUS........ooooerirerereerrrinninenns | cerverinns 5,200.000 | ...........393,261 | .oooeee XXX oo | v 299,772 | coovorirs 407,316 | ...... (107,544) [ OUTRROO (107,544) 299,772 | covvverervriens | ererennn 93,488 | ......... 93,488
136385 10 1| CANADIAN NAT RES LTD....cooovvvrrirrireinericrinnes C | 04/18/2011. [ VARIOUS.......oooorrmrireirriinniinsenns | cerneeinad 9,600.000 | .......... 413,646 | ..o XXXoiiiirs | v 223,891 | oo 425,760 | ...... (201,8689) | -.vvvvereercirene [ e | e (201,869) 223,891 | .o | s 189,755 | ....... 189,755
13645T 10 0| CANADIAN PAC RY LTD....ccovvvrrrierinrrerierineians C | 03/17/2011. | VARIOUS........ooorerierereerrrinrinenes | cererenns 2,600.000 | ..o 164,177 | oo XXX | e 159,409 | ...ovvvonvee. 168,142 | .......... (CIEK) | (8,733) 159,409 | oo | s 4768 | ........... 4,768
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4
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15135U 10 9 |CENOVUS ENERGY INC .....cccovirierirmriieiiriniiines C | 03/09/2011. [VARIOUS.......ooovirierirrirrrinninenes | v 3,100.000 | ...coovee 112,319 | oo e XX | v 92,610 | covvrernene 103,168 | ........ (10,558) | ..vvvveevnreeirnes [ e | vevirniend (10,558) 92,610 | .ovrernies | e 19,709 | ..coooue. 19,709 | oo 980 |..... XXX
22576C 10 1|CRESCENY POINT ENERGY TRUST C | 03/09/2011. [NESBITT.....coorrrrerireereerseineriienens | cererenns 2,200.000 ...100,564 ...60,093 (37,125) 60,003 | .o | e 40,471 | .o 40,471 | oo 1,518 |..... XXX.....e
239590 20 1|DAYLIGHT ENERGY LTD C [03/02/2011. | VARIOUS.......c.oovevmrirervrniirerinins | v 24,900.000 ...246,398 .275,540 .257,715 275,540 (29,142) | ........ (29,142) | .......... 1,465 | ... XXX......
25675T 10 7|DOLLARAMA INC C | 02/16/2011. [VARIOUS........oooririerereerieinrinenes | cerverins 1,800.000 | .ooooereer 53,711 | it e XXX | i 44,280 | ..o 51,822 44,280 9,431 9,431 | oo | e XXX.....e
292505 10 4|ENCANA CORP C | 09/08/2011. | VARIOUS... ...3,900.000 ...96,459 113,451 96,459 | ..ovvverrncens | coereree(3,751) | creiene(3,751) | 02,312 e XXX......
380956 40 9| GOLDCORP INC NEW......cccovviirvrriereririrerenieinns C [ 09/12/2011.| VARIOUS... reernnD,700.000 . .223,163 .261,516 223,163 | .o | 000 87,217 | 87,217 | 1,464 | XXX......
443628 10 2|HUDBAY MINERALS INC  .ccoooiviccrircieis C | 08/23/2011. | VARIOUS........ccoorererrrirnerirerienes | cereees 22,200.000 | ..coceee. 271,590 | oo XKX s | s 339,827 | oo 398,934 339,827 |.oovvvervvrinie | 100nnn(68,237) | ........(68,237) | ..........2,220 |..... XXX.....e
450913 10 8|IAMGOLD CORP, C | 04/18/2011.| SCOTIA.. 26,180 26,625 26,180 | .ooovveriviiins | cerenrni2,282 | 02,242 | 119 XXX......
453038 40 8|IMPERIAL OILLTD C | 06/28/2011. | SCOTIA.. <evener.1,600.000 . 67,653 64,928 67,653 3,742 3,742 528 | ... XXX
46579N 10 3| IVANHOE MINES LTD.....coourvrerirrireirsriserierienes A.[09/27/2011. [ VARIOUS.......coovvveerieirnrirnrirnnines | cvviens 10,200.000 | ... 213,261 | cocoore XXXt | v 262,104 | ....ccooneee 234,600 262,104 | oo | e0rrnn(48,842) | . (48,842) | o [ XXX......
496902 40 4|KINROSS GOLD CORP C | 04/21/2011. | VARIOUS 25,700.000 19,018 [ .o [ | e 19,018 505,005 | ...ccovervmrrnee | vereeece(93,711) | eieens(93,711) | o 273 | XXX
554282 10 3|MACDONALD DETTWILER & ASSOC C | 10/14/2011. [ROYAL TRUST ....covovrrmrrrnrirnrirnns | cerverins 1,747.000 . 0 99,128 | ..cocoverinciens | 100eenn(87,703) | ........(87,703) | ........22,688 |..... XXX......
559222 40 1 |[MAGNA INTLINC.....coovverririreieieieieeeieeseienine 08/03/2011. [ CS FIRST.....orverereieireeeeieieeienens | evvenens 2,100.000 | ..ocoo0ee.92,134 | it XXX e | e 89,976 | .ovviers 109,011 | orieei(19,035) | cvoeieiieieies e [ e (19,035) 89,976 | ..o | 2,158 | 2,158 | 1,057 XXX......
56501R 10 6| MANULIFE FINANCIAL CORP 08/11/2011. | VARIOUS... ...5,000.000 88,475 85,750 2,725 88,475 | v | cerenend (24,598)| ........ (24,598)| ..........1,260 |..... XXX.....e
653905 10 9|NIKO RESOURCES LTD . 05/06/2011. | VARIOUS... ...7,300.000 | ...........540,086 | ... XXXe.ocooos | vovrrrunen 453,645 | .............. 753,214 | ... (299,569) | . (299,569) 453,645 | ..o | e 86,440 | ......... 86,440 | ..........762 | ..... XXX......
73755L 10 7|POTASH CORP SASKINC......cccovvumrrirrierirrriinens C | 12/09/2011. [VARIOUS.......oooirierirrirriisriinenes | v ,100.000 | ..coe0.e.232,515 [ oo XXX [ i 248454 | ... 262,582 | ........ (14,128) | ..o [ | e (14,128) 248,454 | ..o | e (15,939) | ........ (15,939) | .............982 | ..... XXX
74022D 30 8|PRECISION DRILLING CORP ... C | 09/20/2011. [VARIOUS.......oooorrierireirerinrinnnns | cernerenn 9,400.000 0 102,429 5,658 5,658 | .cooereerineines | e XXX......
760975 10 2|RESEARCH IN MOTION A.|06/21/2011. [VARIOUS.........ooovirvrirersnireirennns | v 11,800.000 | ..........463,241 [ ... XXXoooovioie | v 874,011 | 1iiii0885,226 | v (11,215) | o | s | e (11,215) 674,011 | oo | e (210,770) | ...... (210,770) | vvovveevererirens [ s XXX......
775109 20 0|ROGERS COMMUNICATIONS C | 02/16/2011. | VARIOUS... (83,159) 31,021 85,027 85,027
780087 10 2[ROYAL BK CDA MONTREAL QUE C | 08/03/2011. 23,993 4,074)| ..
820904 20 9|SHAWCORLTD C | 08/16/2011. - 51,068
828336 10 7|SILVER WHEATON CORP C | 05/02/2011. | CS FIRST.....courieerenrineereriseinees | cerverenns 3,800.000 101,253
866796 10 5|SUN LIFE FINANCIAL SVCS CAN.. .| C | 11/08/2011. | VARIOUS .13,800.000 308,792
867224 10 7|SUNCOR ENERGY INC 06/28/2011. | VARIOUS..........covorrveriericiseeninns | cevireeens 4,500.000 95,252
8676EP 10 8| SUNOPTA INC 05/31/2011. | BNY BROKERAGE. 1,400.000 . 9,832
87425E 10 3 |TALISMAN ENERGY INC 09/23/2011. | VARIOUS .30,600.000 | ...........628,071 |.....XXX..ococoo. | vevven...387,081 | ..............676,872 | ...... (289,791)]. (289,791) 387,081
878742 20 4|TECK COMINCO LTD 09/14/2011. | VARIOUS.........cocommrimernerrnrrneianne | e 9,600.000 | ........536,415 | ..o XXXoriioiiie | v 294,739 | .............568,836 | ...... (293,554) | . . ....(293,554) 294,739
884903 10 5| THOMSON CORP. 09/21/2011. | VARIOUS... (32,568) [ ..voerrrvrirines | werveererieninsirenes | ceerernnend (32,566) 224,390 23,956 23,956
88706M 10 3|TIMHORTONSINC  ..ooooooreicerrieierienenens C | 06/30/2011. | CS FIRST. 0 22,935 485 | .. 485
891160 50 9| TORONTO DOMINION BK ONT. C [ 08/03/2011. | VARIOUS.........cooevrmrirervrnererinnns | verinnen4,100.000 | ...........346,946 | ... XXXooovov | v 171,256 | oo 304,425 | L. (133,169) | ovvvvvveererrvens [ e [ v (133,169) 171,256 | oo | v 175,690 | ....... 175,690
91911K 10 2 |VALEANT PHARMACEUTICALS INTNL. C | 09/14/2011. | VARIOUS... . 175,336 | ........ (31,924) | . ..(31,924) 146,990 | .ooovvvevvvirns | v 144,109 | ....... 144,109
71673R 10 7|PETROMINERALES LTD .1 09/20/2011. ] VARIOUS... e . .353,134 411,184 | ... (58,050) ..(58,050) 353,134 | | s 27,298 | ......... 27,298
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ... i ssssssssesssensssesssnsnns | cveee 94,936,493 |...... XXXeoooror [ e 88,853,131 | ........ 96,615,121 | ...(8,016,459) | ....ccoovovvrirs (V] [ 0. (8,016,459) 0 88,853,131 0 ... 6,083,366 | ..... 6,083,366
C Stocks - Mutual Funds
92204A 87 6 | VANGUARD UTILITIES ETF.......coooovvvrrereeirine I | 03/24/2011. | BNY BROKERAGE.............cccocoeveers | rvnna 20,000.000 | ........ 1,371,570 | ... XXXeovovovs | o 1,273,312 | oo 1,341,600 | ........ [(XEIAT:) ) O [TORROOR NOION [(CLSIAT:) ) N 1,273,312 | oo | v 98,258 | ......... 98,258 | ........ 14,340 |..... XXX......
9299999. Total - CoMMON StOCKS = MUBUAI FUNGS........uveuieiieiierississiisii st eissss sttt | cnrsenes 1,371,570 | oo XXX [ v 1,273,312 | oo 1,341,600 | ........ (68,288) | ..ovvvvrerirreen0 [ i 0 [ (68,288) [ ....covvvnnnnd 0 | e 1,273,312 [, [V 98,258 | ........ 98,258 | ........ 14,340 |..... XXX.oone
9799997. Total - COMMON SEOCKS = PO 4.t fees e es ekt | o 96,308,063 |........ XXXeoooors [ s 90,126,443 97,956,721 | ...(8,084,747) | .ooovvovviienn0 | oo 0 ... (8,084,747) | ..oovvvvvirnn. 0 | 90,126,443 | ...ccovvnn 0 [... 6,181,624 | ..... 6,181,624 | ...... 883,494 |..... XXX.....o
9799998 Total - Common Stocks - Summary Item from Part 5...........oiiiiiiis i ssesssnenns | cveees 27,690,300 | ... XXXeiroror [ e 30,571,578 | oo [ | | e 274,670 | ......... (274,670) 30,296,908 ...(2,606,610) | ...(2,606,610)] ...... 138,866 |..... XXX.oone
9799999. TOAI = COMMON SEOCKS. ...ttt s eessessse s stk £ eeE 8RR 8kt | s 123,998,363 | ..ooooe XXXeoivviies | s 120,698,021 | ......... 97,956,721 | ...(8,084,747) | cevovvvinirnnns [Vl 274,670 | ...... (8,359,417) | .oovvvevirns 0 | e 120,423,351 | .o 0 [.. 3,575,014 | ..... 3,575,014 | ...1,022,360 | ..... XXX..oon
9899999. Total - Preferred and CommOn StOCKS. .......vvuevirireeriisissisierisseserienines ....123,998,363 |[....... XXXeooovroes [ e 120,698,021 | ......... 97,956,721 | ...(8,084,747) | .ceovvovvvrrnene 0 [ . 274,670 |...... (8,359, 417) [ ovovrerieen0 [ 120,423,351 | ..o 0 | 3,575,014 |..... 3,575,014 | ...1,022,360 {..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks........ ...447,806,733 | ... XXXoovvres | s 438,730,770 | ....... 373,288,095 | ...(8,084,747)| ...... (450,657)| ........ 274,670 | ...... (8,810,074) | ...cvvvrren0 | o 434,739,571 ...13,067,160 |...13,067,160 | ...9,674,280 |..... XXX......
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CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - All Other Government
135087 WL 4| CANADA GOVT... . | C | 01/12/2011 | SCOTIA 03/15/2011 | SCOTIA......cooverireinerirerirseens | ceenern 910,000 | .........1,162,234 | ........ 1,157,010 | ........... 1,160,607 (1,627) [ o | e | cevereens (3,596) [ ..uvvne (3,596) | ....... 15,339 | ...... 6,738
135087 YG 3| CANADA GOVT... . |C | 02/04/2011 HSBC.... ... | 06/21/2011 | NESBITT. 8,402,128 8,336,528 | ....ccoovevrenns | eeeeenn(65,600) [ oo [ e (65,600) 22,887 22,887 | ... 171,591 | ... 58,735
135087 YZ 1|CANADA GOVERNMENT i, C | 02/04/2011 [ CIBC.....oomrerrercerrinerinerierienes 06/07/2011 | VARIOUS..........covverirerirerinrenins | cereeenne 3,261,000 3,360,730 3,271,354 (114) 89,376 89,376 | ....... 43,125 |..... 21,889
135087 ZK 3| CANADA GOVT ..ot C | 06/21/2011 | VARIOUS.......ovoiviiniinniiinrinens 11/28/2011 | VARIOUS........oovieriinrissiisniinnies | ovie 9,625,000 | ........9,645,867 | ......... 9,664,214 9,644,105 (1,761) 20,109 20,109 | ....... 26,528 | ...... 8,702
1099999. Total - BoNds = All OthEr GOVEIMMENL.............coeviviiiieieiiiieiieieiesieiiss evtesestesessesesseeseeseeeesessessesseesseseessesessessessssessessssesesssssesessessesssssnsessessesansensessnssnsens | eveess 21,963,000 22,541,369 22,412,594 | .0 | 0(69,102) | el [ (69,102) [ ..ovovvennand 0 | i 0 . 128,776 | ....... 128,776 | ..... 256,583 |.... 96,064
Bonds - U.S. States, Territories and Pc ion:
645918 B3 6] NEW JERSEY ECONOMIC DEV ......oocoescsc [...] 0211472011 [ MERRILL....c..ooooooessccs [ 08/16/2011 [ DEPFA ACS BANK.......ccoocosc 1,000,000 1,053,133 (3.787)
1799999. Total - Bonds - U.S. States, Territories & Possessions..........c.cooveenee. 1,000,000 ..1,053,133 (3,787) 0 0
Bonds - U.S. Political Subdivisions of States
649659 GH 6 | NEW YORK N Y ..1,100,000 0 0
2499999. Total - Bonds - U.S. Political Subdivisions of States. ..1,100,000 0 0 0 0 0 0 0 0
Bonds - U.S. Special R and Special A it
13033W P9 8| CALIFORNIA INFRASTRUCTURE 02/07/2011 | J P MORGAN 03/08/2011 | J P MORGAN.........ccovvemvvrvirnens | wveerni4,500,000 | ........4,500,000 | .........4,500,000 | ........... 4,500,000 0 0
645918 ZL O[NEW JERSEY ECONOMIC REV AITH REV......... 01/14/2011 | MERRILL 10/11/2011 | WACHOVIA.... 539,206 | ..coovvieieriinns | e (6,944) (6,944) | .ovovvvevieninns | | i 17,309 | oo 17,309
3199999. Total - Bonds - U.S. Special Revenue and Special A St e 5,039,206 0] s (6,944) 0 (6,944) 0 0] e 17,309 | oo 17,309
Bonds - Industrial and Miscellaneou:
11283Z AB 3 |BROOKFIELD RENEWABLE PWR.......cc.ccorvirnenn C | 04/01/2011 | CIBC....oovvrrererrrrseirerisrisserenieinns 10/19/2011 | T D SECURITES.....coovrvrviriirns | corerrrreres 475,000 | ....oouve 468,706 | ... 473,513 | .o 468,998 292 292 | oo | e | e 4,515 | oo 4,515
136765 AJ 3| CANADIAN WESTN BK ..|C | 04/15/2011 | LAURENTI.... 10/31/2011 | RBC DOMINION. 1,000,000 1,000,000 ..1,000,000 0 | orreeeerreens [ ererreerienies | v (5,780) | ..ovvve (5,780)
42225G AA 3 |HEALTH MONTREAL COLLECTIVE.. C | 06/07/2011 | RBC DEXIA.. 06/13/2011 | RBC DEXIA. ..1,000,000 ..1,000,000 0 28,930 28,930
70632Z AA 9| PEMBINA PIPELINE CORP ... |C | 03/24/2011|CIBC 11/22/2011 | CIBC....covveevercerrriververirerireeeies | vverenen425,000 | ..........425,000 | ............460,050 | ....ccoouveee 425,000 0 35,050 35,050
72908V AB 9 |PLENARY PROPERTIES.......cccconmrumrererireinenins C | 01/25/2011 | RBC DEXIA.. 12/14/2011 | RBC DOMINION. 528,875 (265) (265) 82,970 82,970
90664Z AU 4] UNION GAS LTD C | 06/16/2011| TD WATER... 12/13/2011 | CIBC.... .624,224 6 6 65,401
3899999, Total - Bonds - Industrial and Miscellaneous........ . 4,047,097 | .................. (O] P 33 0 33 0 0. 211,086 | .....211,086 |......93,101 |..... 11,706
8399998. TOHAI = BOMAS. etttk ekttt sttt snssnssneennssnsensssnsssnssnnennnnnne | e 33,088,000 | 100000 33,731,832 [ ..., 34,104,307 | ouvveas 33,652,030 | cooriiciins 0| e LX) — 0 [ (79,800) | ...vorenen [ 0] . 452,278 | ....... 452,278 ...107,929
C Stocks - Industrial and Miscellaneou
029912 20 1|AMERICAN TOWER CORP.......ccccormrrrmrrirrirnrinns ...| 03/21/2011| BNY BROKERAGE..................... 11/30/2011 | BNY BROKERAGE...........cccooovver | o 70,000.000 | ......... 3,421,297 | ......... 4,075,212 3,421,297 0 [ oo [ e | e 653,915 | ....... 653,915 | ..o | e
143658 30 0|CARNIVAL CORP 04/04/2011 | BARCLAYS US FUN.... 10/26/2011 | BNY BROKERAGE............cccovvnee | e 100,000.000 3,550,442 3,864,090 (V1 ORORURTORIIO ITORORRRRIRS IO (313,648)| ...... (313,648)
17275R 10 2|CISCO SYSTEMS INC. 01/27/2011 | BNY BROKERAGE.. 12/16/2011 | BNY BROKERAGE..........ccccouvrer | oeer 100,000.000 ..1,846,715 21,864,000 | oo [ e | v 274,670 | ......... (274,670) | .... wennn(17,286) .(17,286)
225447 10 1|CREEINC 02/28/2011 | VARIOUS o | 0512712011 [ VARIOUS........ccoovevririrninirerinns | e 85,000.000 .4,927,169 0 ..(1,439,815) | ...(1,439,815) | ...
302182 10 O|EXPRESS SCRIPTS.........ccceen. ... | 04/26/2011 | BNY BROKERAGE ...| 07/21/2011 | BNY BROKERAGE...........cccovvvver | wornee 20,000.000 ..1,074,526 0 38,221 38,221
30231G 10 2 [EXXON MOBIL CORPORATION.......cccorvverrirnenns ...| 02/117/2011 | MERRILL ...| 03/25/2011 | BNY BROKERAGE..........cccoovvvies | wornce 20,000.000 | .. revenennn 1,668,324 0 5,628 5,628
31428X 10 6|FEDEX CORP 02/10/2011 | BNY BROKERAGE...........cccvvvunne 12/16/2011 | BNY BROKERAGE...........ccccouvws | o 20,000.000 | ......... 1,860,524 | ......... 1,697,533 | ........... 1,860,524 0 [ oo [ eeeerienienies | v (162,991)
500255 10 4|KOHLS CORP ...| 05/06/2011 | BNY BROKERAGE.. 1210172011 | VARIOUS.......ovoerrivrincricrirenes | s 60,000.000 3,153,498 3,022,156 | ..cvvvees 3,153,498 0 | oo v | e (131,342)
58405U 10 2|MEDCO HEALTH SOLUTIONS INC.......cccvvvrrvnee ... | 07/22/2011 | VARIOUS ... | 12/05/2011 | BNY BROKERAGE. . 3,257,146 2,831,456 3,257,146 0 | oo [ oo | e (425,690)
G24140 10 8|COOPER IND ...| 07/21/2011| BNY BROKERAGE..................... 10/14/2011 | BNY BROKERAGE.................c... | ......35,000.000 | ......... 2,016,319 | ........ 1,791,357 2,016,319 0 | oo v | e (224,962)
008474 10 8|AGNICO-EAGLE MINES  ....ccoovvvirircirirriinci C | 08/03/2011 | VARIOUS.. 10/20/2011 | SCOTIA... ...100,693 ..76,919 .100,693 0 ceenn(23,775)
008916 10 8|AGRIUMINC C | 10/27/2011 | VARIOUS.. ... | 12/02/2011| CS FIRST . ..120,272 | ............105,528 | .. 120,272 0 cenn(14,743)
063671 10 1|BANKMONTREAL QUE........c.coocomervmmrinerierireens A.| 03/09/2011 | CIBC.....ooverrrrrirrierirerirneerenens 12/09/2011 | MERRILL.....ccooovvvrnrrrrrrrscirscrnnins | 000.2,400.000 | ............149,908 | ............ 135,267 | coovvverene 149,908 0 | oeveeeeereens | v | evieens (14,641)
064149 10 7|BANK NOVA SCOTIA HALIFAX.. .|C | 05/20/2011 | TD WATER .| 08/03/2011 | CS FIRST.... 98,435 | 111,269 0 (12,834)| ...
067901 10 8|BARRICK GOLD CORP. ... | C | 05/20/2011| SCOTIA.... ... | 09/21/2011 | VARIOUS.... .43,321 44,366 0 rerenenn(1,045)
097751 20 0|BOMBARDIER INC........cocooirimiieiierircirnnriiniins C | 05/20/2011 | VARIOUS........cocomvrrrrinrrierirens 09/14/2011 | VARIOUS..........cocoverrmrrneirsnrnnns | +....56,700.000 | ............386,075 | ............ 256,857 386,075 0 | v [ | e (129,219)
136069 10 1| CAN IMPERIAL BK OF COMMERCE...........ccco..... C | 05/20/2011 | TD WATER.......vverrerrirrrrreriens 08/10/2011 | VARIOUS.........cocoververrmrrnirnins | wreerna1,100.000 | .............93,121 | .o 83,812 93,121 (U PP IFUTIORRORPROORS ISV (9,309)
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

X1E

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
Par Value Current Interest
(Bonds) Book/ Year's Total Foreign Total and Paid for
or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Dividends | Accrued
Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) Received Interest
CUSIP Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on During and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Year Dividends
292505 10 4|ENCANA CORP 05/20/2011 [ TD WATER......vvirrirrierinnrins 08/23/2011 [ CS FIRST....covvvvrrinrricrirerireenns 1,200.000 28,632 | . 38,456 0
375916 10 3| GILDAN ACTIVEWEAR INC 06/13/2011 | VARIOUS.. 12/01/2011| VARIOUS.... 10,500.000 185,998 | ..o 357,193 0
380956 40 9|GOLDCORP INC 05/30/2011 | VARIOUS.. ... | 09/09/2011 | VARIOUS.... 6,400.000 .310,705 313,344 0 | oevereeeeenns [ ereemrieeieniens | eeveenreen(2,639) [ o (2,639
46579N 10 3| IVANHOE MINES LTD.....ccovvvrrrrerirererrerreininins .| 05/20/2011 | VARIOUS.........oooorvvriririrerinns 09/27/2011 [ CS FIRST....covvereerrricrirerereenne 1,930.000 34,128 | . 31,066 0 3,062
550372 10 6| LUNDIN MINING CORP........cccoservmremrirnerrriirneinns 05/20/2011 | VARIOUS ... | 06/28/2011| SCOTIA... 24,000.000 | ............191,798 | ...ccco..ece 165,840 | cooovverneen. 191,798 0 (25,958)
559222 40 1|MAGNA INTL INC 05/20/2011 | TD WATER... ...| 09/21/2011 | VARIOUS 1,500.000 65,810 71,998 0 {ooreererecenns [ eveemreerveniens | evvernrena(6,188) [ v (6,188) | ......... 5,191 [ oo
73755L 10 7|POTASH CORP SASKINC........cocooriverrrrerierinnns 05/20/2011 [ SCOTIA......ovvrerrirrrierieriens 11/18/2011 | TD WATER.....ccovvrevrrrcrierirennns 1,300.000 58,131 66,065 0
74022D 30 8|PRECISION DRILLING CORP 06/20/2011 | VARIOUS.. 09/20/2011 | VARIOUS.... 34,481 | . 39,961 0
780087 10 2|ROYAL BK CDA MONTREAL QUE. 03/09/2011 | NESBITT.. ... | 08/03/2011 | CS FIRST.... . veverernnn 168,465 | e 129,476 | cooovvernvee. 158,465 0
816922 10 8|SEMAFO INC ....oovvvieiieeiseeieeies s 03/09/2011 [ VARIOUS.........oovvvierierirneirinii 05/04/2011 [ VARIOUS........ooovvverirrirrrinii 24,000.000 | ............ 246,010 | ............ 191,246 246,010 0
820904 20 9|SHAWCORLTD 05/20/2011 | TD WATER... .| 08/16/2011 | TD WATER........vvvvririrrerirerins | cvverirenes 800.000 .24,846 24,846 0
867224 10 7|SUNCORENERGYINC .o 05/20/2011 | TD WATER... ...| 06/28/2011| SCOTIA. 71,774 0
87425E 10 3| TALISMAN ENERGY INC......oovvvrrireirriinrireiis 01/14/2011 [ CS FIRST ..o 04/07/2011 | CS FIRST...covvervreenrirenrverrnress | e000ree2,100.000 | ovoiieennd7,722 | o 48,379 47,722 0
878742 20 4|TECK COMINCO LTD 07/04/2011 | CS FIRST ... | 09/14/2011 | VARIOUS.... .104,834 .130,455 0
891160 50 9| TORONTO DOMINION BK ONT. 05/20/2011 | TD WATER... ...| 08/03/2011 | CS FIRST.... v 111,964 125,847 0
91911K 10 2 |VALEANT PHARMACEUTICALS INTL 05/20/2011 [ SCOTIA.......cvvrvvrrrirrrierierirens 09/14/2011 | RBC DEXIA......c..oevrnvvvvrcnrrirers | vrreeeren500.000 | oo 24,192 | o 19,630 | . 24,192 0
29445L 20 4|EQUINOX MINERALS LTD 01/13/2011 | VARIOUS.. 03/29/2011 | VARIOUS.... 29,900.000 | ............178,650 | ............ 162,955 | coovvernens 178,650 0 |+
71673R 10 7|PETROMINERALES LTD 04/06/2011 | VARIOUS.. 08/23/2011 | VARIOUS.... 1,900.000 | .. 61,097 66,469 0 215
9099999. Total - CommMON Stocks - INAUSHIal AN MISCRIANEOUS. ........verirerirsiiis  oertieiesieesssessees sttt s8££t | snresa 30,571,578 | ....... 27,690,300 30,296,908 | ..ovvovnirens0 o0 | i 274,670 (274,670 o ...(2,606,610) 138,866 .
9799998. Total - Common Stocks.. ..30,571,578 27,690,300 30,296,908 274,670 ..(274,670 L ...(2,606,610) 138,866 0
9899999. Total - Preferred and COMMON SHOCKS. ... . vuuieriruiiissiie st tisseris | oersees et s8££ttt | snresa 30,571,578 | ....... 27,690,300 | ......... 30,296,908 | ..oovovviren0 o0 | i 274,670 | ......... (274,670 o ...(2,606,610) 138,866 | ... 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS.............ccuerieieiiririiiiiiiins aertietesiessseissessessseesssees s es sttt sinninnes | arvieed 64,303,410 | ....... 61,794,607 | ......... 63,948,938 | ......cceeen.0 | ..o (79,800) | ... 274,670 | ......... (354,470) | ovovvvernes 0 | oo 0 .. ...(2,154,332) 532,185 |...107,929




Annual Statement for the year 2011 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

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

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

7 8

Stock of Such
Company Owned by
Insurer on Statement Date

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

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....858,204,960.

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

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 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
All Other Government Bonds - Issuer Obligations
CANADIAN T-BILL @..... C|11/04/2011.| T D SECURITES.......ccovvvrvrvrrrernrirrirerins 02/16/2012. | ..ovovvvrirnnnd 99,888 | ..o 142 100,000 99,746 | ..o [ | e [ 0.894 [N/A.....
CANADIAN T-BILL @..... C|12/22/2011. | VARIOUS.......oooviiriiiiiirissiissriesnseninens 03/29/2012. ] coovvvviinnas 898,204 250 900,000 897,954 | ..o [ e [ | e 0.827 |N/A.....
0699999. All Other Government Bonds - ISSUET OBIIGAtIONS. .......evriverisiierisisieriseisn s e ..998,092 L0 392 | {0 [ (L 1,000,000 997,700 0 XXX XXX XXX e (L [ 0
1099999. Total - All Other GOVEIMMENT BONGS. ... reuurrusirissirssirsieiessees s ettt | cissnsssnsena 998,002 | ..o {1 I 392 | i 0 | s 0 | i 1,000,000 997,700 0 XXX XXX XXX.. 0 0
Bonds - U.S. States, Territories and P: (Direct and Guaranteed) - Issuer Obligati
CANADIAN T-BILL | @..... ‘ C| 10/13/2011. [ SCOTIA. ...t 01/19/2012. ] c.ovvevvianns 199,915 | .o 379 200,000 199,536 | ..o | e | e | s 0.866 |N/A..... 33
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer OblIGatioNS..........covrrerriireisiiesr s snesnsenenes | vneessessenes 199,915 | oo (U 379 | 0 0 200,000 199,536 0 XXX XXX XXX 33 0
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed)..........ovuvrirnirinnnieiersiissnsisneees 199,915 | {0 379 | e 0 0 200,000 199,536 0 XXX XXX XXX, 33 0
Total Bonds
7799999, SUDLOLAIS = ISSUBT ODIGAIONS. ... vvereesreeersetisseesserssses st es 8888888ttt | sensssnisas 1,198,007 [ oo (O L4 T {0 [V 1,200,000 | .....co... 1,197,236 0 XXX XXX XXX.. 33 0
8399999, SUDLOLAIS = BONDS........veuiesiieirisiieiesesss ekttt | srniesnieas 1,198,007 [ oo {(J T | i [0 R 0 ] i 1,200,000 | ........... 1,197,236 0 XXX XXX XXX.. 33 0
Class One Money Market Mutual Funds
09248U 61 9|BLACKROCK LIQUIDITY TEMPFUND INST'L....cccvves [ overes 1 1173072011 [ VARIOUS.......ocvorieieiennicerssiseeeninne | cevene XXXeooo | s 12,040,162 | ..ovvveiiieeiiiies | v | e | e | e | e 12,040,162 | .eovoveivieieeiieens [ eeveeeeiieeins | cveenenennns [ erveeeiniees [ eevvveiens | coveienins 13,287 | oo
26188J 20 6|DREYFUS CASH MGT INST'L .| 11/30/2011. | DREYFUS... ....3,026,047 3,026,047 2,903
38141W 23 2| GOLDMAN SACHS FINANCIAL SQUARE INST . [ 11/30/2011. [ VARIOUS.... v 3,210,369 .. 3,210,369 4,350
8999999. Total - Class One Money Market MULUAI FUNGS. ... ...ttt | cesssniens 18,276,578 | ..o {0 (V) [ [0 0 | XXX oo | v 18,276,578 0 XXX XXX XXX ] s 20,540 | oo 0
9199999. Total - ShOM-TEMM INVESIMENES. .........cvuuivverirreiceieisis ettt eniaesnnns | cenieeians 19,474,585 | ...coovvvevvnnnnd (U T | i (1) [P (V)] [ XXX vovve | v 19,473,814 0 XXX, XXX, XXX 20,573 | oo 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

E18, E19, E20, E21, E22
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
04915T AB 8| ATLANTIS ONE FUNDING........cooorrirrireirneieiississesieseeeesssisessssias .|C 01/11/2012....
38501B AP 4 [GRAMPIAN FUNDING LLC............. C 01/23/2012....
76205L AA 4 |RHEINGOLD SECURITIZATION......cciivimrireireireiisiessessesisesesssisseisesssesssnees C SR P . . . 01/10/2012....
80584U ZP 7|SCALDIS CAPITAL LLC s [ TFE i [ 1,999,642 | ..o 1,999,642 | 12/23/2011....
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES.................c.cvvuiveviieereicieieeceeeeeteeeete ettt aennae .7,997,259 ..7,997,259 |..... XXX.........
3899999. Total - Industrial & Miscellangous (UNGFfIIBEA). .. .....ivririiriiieiisiiiesiisissisiesi ettt snsensnssans | oo 7,997,259 |.. .7,997,259 |..... XXX .o
6499999. Total - Other Loan-Backed and SHUCIUIEA SECUMHES. .........v.eveve e eeeeeeeeeeeeeeeeeeeeseeeeeeseseesereseeseseseeeeseseeessesesessssssessesessssessssesssssssssessssesssssessssssesesinees | cererisens 7,997,259 | ..o 7,997,259 |..... XXX
6599999. Subtotal - Bonds OO OO OO OO OO OO OO OO OO OO OO OO OO YOS PP PP OOPOOOPYOTTRPUPPRORPOR USURPPORON 7,997,259 | oo 7,997,259 |..... XXX
Cash Equivalents (Schedle E Part 2 Type)
000GV8 3W 1|CITIGROUP GLOBAL MARKETS INC [CRFPIRTIII IPTORTIORTIOTEN DRI 3,000,000 | .evoovvenrirerirerirnes 3,000,000 |12/23/2011....
000PQ3 FJ 4 |BARCLAYS CAPITAL C ....10,000,000 10,000,000 | 01/20/2012....
225458 DM 7 [ CREDIT SUISSE (USA) LLC.....ooiiiiiiriiieiriieiiesiesiesissesssiesssie s sssensenes ¢ . 5,000,000 |.. ..5,000,000 |12/23/2011....
38141G 10 4| GOLDMAN SACHS & CO.....ourvruirmiimseississeisessseeisessssssse st [CSPURTRII IUTRTIRIUOTEN DRSO 5,000,000 | .cooueerrirerirnriienes 5,000,000 |12/23/2011....
576621 11 8|UBS SECURITIES LLC c ..17,501,771 17,501,771 | 12/23/2011....
606866 AA 9|MIZUHO SECURITIES USAINC...... c . 5,000,000 |.. ..5,000,000 |12/23/2011....
65535H 20 8| NOMURA SECURITIES........oooimveerieeieeeeeseesseesssessssesssssesseseesssssssssssssssssssenes [CPIRRTIRIOR IPTORTIRTIORTEN IPTORPRRORION 12,000,000 | ..ooovernrvirrieiiinns 12,000,000 | 12/23/2011....
65535H 20 8| NOMURA SECURITIES.....cooiieeeeieeeceetssieseeseesisesesssseesssses s eessesssssesnsnes C ..2,000,000 ..2,000,000 |12/23/2011....
63873E EV 9 [NATIXIS NY...... C e ..3,000,000 ..3,000,000 |12/28/2011....
65602Q RP 4| NORINCHUKIN BANK NY. [T (ST FROTORR RO 3,000,000 03/05/2012....
9199999. Total - Cash Equivalents (Schedule E Part 2 Type)............... 65,501,771 | .........................65,501,771 | ..... XXX.ovennne
9999999, Totals............. 73,499,030 |....ccccovivrrrnne.... 73,499,030 | ... XXX.oonee
General Interrogatories:
1. The activity for the year: Fair Value $.....73,499,030  Book/Adjusted Carrying Value $.....73,499,030
2. Average balance for the year:  Fair Value $.....76,737,091  Book/Adjusted Carrying Value $.....76,737,091
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2011 of the AFFILIATED FIVI INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted
Identification Description Code Indicator Value Carrying Value

Maturity
Dates

General Interrogatory:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Grand Total Schedule DL Part 1 and Part 2:  Fair Value $.....73,499,030  Book/Adjusted Carrying Value $.....73,499,030
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Annual Statement for the year 2011 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
BANK OF AMERICA (LOSS PAYMENT) HARTFORD, CT......cocuunee ..(13,842,470) | XXX
JP MORGAN CHASE. NEW YORK, NY......cccomvrmrrn XXX
ROYAL BANK (RES ACCT) ... TORONTO, ON, CAN XXX
ROYAL BANK (USD) ... TORONTO, ON, CAN.....cvvrivirrirrinirieriereienisesesssssssiesisenenes | revessenens 741,898 | XXX
ROYAL BANK (LOSS PAY) . TORONTO, ON, CAN.....ccorirmrrrermerireeseeisensesssesssesssssessssnens | eeensinns . 17,267,443 | XXX
ROYAL TRUST............ cvee. TORONTO, ON, CAN....ccviuriuirirrirrireinniiesinssiesssesesssssnsinens | sersesinns | sessesesssssssssnssiens | covesssesssssesnssnssnesins | eeenmesessnsssessessnsees | e (683,855) | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open DEPOSIOMIES..........c..cvurerrvieirreererieeieeeireiseisse e |« XXXeoo | s XXX v [ e [ | e (165,203) [ XXX..
0199999. Total - Open Depositories............ XXX D,0., S [P 92,508 | ..ccoivereirernns 7709 | ..o 13,006,739 | XXX..
0399999, TOtal CASH ON DEPOSI......rvrreuresirsrrerssieerssseseesesssees s es sttt XXX.. 13,006,739 | XXX..
0599999. Total Cash XXX... 13,006,739 | XXX..

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

1. January. 984,615 | 4. April 3,915,999 | 7. July 13,113,723 | 10. October. 18,270,263
2. February. 9,893,835 | 5. May. 10,498,826 | 8. August 13,694,769 | 11. November. 15,703,006
3. March 8,477,499 |6. June 14,897,474 | 9. September. 16,416,947 | 12. December. 13,006,739
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Annual Statement for the year 2011 of the AFF”_IATED FM INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
All Other Government Bonds - Issuer Obligations
CANADIAN T-BILL 12/07/2011 03/01/2012 | ...... 449,387 255
ONTARIO T-BILL . 12/07/2011 02/22/2012 | ...... 499,318 328
0699999. All Other Government Bonds - Issuer Obligations. et etetetetetuetetotietet et etetetes s aetebes et e et es e tetesasaet et nAetetesaetet e st e tetessaetessAetetesantetesaeeetetstetetetssetetesassetesssetetese | e4etessesetesassetetsestetesaseetesesansetesnnaetetssetetesnsetesenseteresnas | sreres 948,705 583
1099999. Total - All Other GOVEMMENE BONAS .........c..c.ivivieeieiiiiiieieciite sttt sttt see e b tss et ss st ssessebeee st ess s e b s s s ss e et essesse b s essesse s et ssessebses s s s s e s et ssensessesssesasssnsss | oesessessssssssssessessesansessesssssnsassessesnsessessnsnsensessesnsensessens | enee 948,705 583
Bonds - U.S. States, Territories and P: (Direct and Guaranteed) - Issuer Obligati
CANADIAN T-BILL......cviteveiiieieeiei ittt sttt ettt ettt es s bt es et et s e b s snsesses et st essessesnsensessessnsensessssnsensassessssnsessensessnsensesessnsessensessnssnessessnsnsenies | coeeceenes | 10/07/2011 | ..vn......0.849 [ 01/05/2012 | ...... 299,972 599
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - ISSUET ODIGALIONS. ... eureieiiee ettt sttt se st ses st st s st seseesse et seiente | oekeetesseeseeseseesee et aeseeseeeesesenseses et ensensessesensessnsssansannees | crsea 299,972 599
1799999. Total - U.S. States, Territories and Possessions (Direct and Guaranteed) OO OO OO OO OO OO OO OO OO OO PO OO OO OO OO PO OO YO PP OO PP PPOPPPOPPPR IPPOTON 299,972 599
Total Bonds
7799999, SUDEOAIS = ISSUBT OBIIGAHONS. ...ttt ettt ettt et et et et eteseees et eeseseesee et seeeeseeseeseseeseE et eeEeeseE8eE et ee8 o2 1 oEeEeeEeE8eE2Eee8 42t eEeE oot e E8eEeEeeEeeteEseEseEeeseeseesnseeteesetse | feefesietstessesssssssassessntansassessessnsansessetantensensesnsensessesnsans | bossessesesineas 1,288,677 | .ooocvveeeeeeereeceeeceeeeeeeeeeeeeerereseeneneiererenieeed0 | oottt 1,182
8309999, SUDLOAIS = BONGS............cuivveivevieeceeeeciteteteeete ettt eee et eseeeesesae et et eseeeesesaesesesesesees s aesesessseeeeesseses s asseeasseset et e aseae e eset et s sseae e esesesasassennsesetesansssannsesesesasassasnsns  tasassesessessstasassseesesestesasnesaessessesannesennnsntesasnanneninseaes | ererereeesiraes T,248,677 | .ovovveeeeeeceeeveeceeeeeeeeveveeeeeeneievererssneneinseneninesd0 | eveeetiee ettt r e 1,182
Sweep Accounts
JP MORGAN END OF DAY INVESTEMNTS SWEEP.........coutittitieitietesietist st ss st st £1 8881188488488 E bbb I ........... | 1213172011 | oo 0.156 | covvviiniiniins | e s 11,857,393 | oottt s | st 18,517
8499999. Total - SWEEP ACCOUNES......orveiriiririsisreiersssesesessssesns s 11,857,393 |0 | s 18,517
8699999. Total - Cash EQUIVAIENES..........c..cvuurieriiiieiieiseierieeisesee st 13,106,070 | 1ovevncerreerrerierirseersnisersensessssessssesssssessessseesseesss0 | rriieiieeinsis s 19,699




Annual Statement for the year 2011 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMA. ..o dAL | s | et | et | ereeni s | e
2. Alaska.... CAK | e | bbbt niens | Sttt | e | s
30 ANZONA. ..ot AZ [ i [ et | entebnn et nrenes | e | s
A ATKANSES ... AR | s | et | arbeti sttt | eteenienns s | e
5. California......c.cccceverrerrrervineec . CA | cive.Beces | WOTKE'S COMPENSALON.......vvoviriireeaiiiiiesiieeisiseess it esssessesssssnsenssenes | sosseesssssnsssessesssensnne | oeee 566,888 597,408
6. (070110 =T [0 T 01 O 1N O TN (OO [OOSR I
T CONNECHCUL.......veerrieirrreeeOT [ i [ttt ennens | enteress st ennenes | soerieniene e | ceres
8. DEIAWATE. ... DE | it | oot | crieti et | ereresi s | e
9. District 0f COIUMDIA.........ccvieeer DO | it | ettt | sttt | et nenee | e
10, FIOMAA. oo dFL | s bbbt | rees st | seeiessee e | oo
1. Georgia......ovvereerrverrererneneees GA [ et Bues [ PTOPEIY & CASUAIY.......cvvveiieirciriiiie e enssnens | enseesssieniesssenssnsaenes | veves .25,308 .26,670
12, HAWAL e HE i bt | rees sttt | eeeiens s | e
130 1d8N0. D [ et | e | e | oo
14 HINOIS.....eevvrerrereeieererienieee L | s bbbt | eees st nnins | sertens et | e
15, INGIANA. ..o N i i | eresessnnn et | st | oo
16, 1OWAL v BA | i bbb | reesnsi et | eestesseees s | ceias
17, KANSAS..ccveevirccerinrierieeen K8 [ i et | e | e | oo
18, KENUCKY. ... KY [ i bbb bbbt | reesesbenn st | eestesiee s ensenni | cenas
19, LOUISTANG. ..o e LA i et | e | e | oo
200 MaINE. oo M | i | e | Hrent ettt | eerieens e | cenen
21.  Maryland IMD [ e | ettt snens | sretsebenteni et anenens | eetesien et nsenenens | oees
22.  Massachusetts.. MAT|. 50,615 53,340
23, MIChIGAN.....ceieeecereinceeieeen e ML | i bbbttt nniens | sreterettent et nens | reeeseniene st esenennens | eres
24, MINNESOtA. ...t MIN i | bbbt | erbtes sttt enies | erereni e | s
25.  Mississippi.. S | e | e | nerensens s | e
26, MISSOUI. ... dMO i | bbb | erbter sttt enins | erereni e enenes | e
27, MONANA. ... e T i bt niens | seteb ettt nens | ettt | e
28, NEDIASKA. ..o NE s | et ens | srbnte sttt | erereni e | e
29, NEVAGA.......coiiciirrnceenedNV i | e niens | seterete et nens | ettt | e
30, NEW HamMPShITE......c.veeirrreeeedNH [ e sttt s st nsnsntennens | sressesassessessessesnnsansessnes | snessssessessesssnnsessnssnsnnes | enes
31, New Jersey. . e e | e | e | s
32, New Mexico......ccoorrurrunrreirennenes NM | ...... B.... | PrOPErY & CaSUAIY. ......c.ovriieirrereieiirieieeee sttt ssessesnne | seesesessessseessssansessnneens | neee 404,920 | .o 426,720
33 NEW YOTK.oovviriciriciernnnensdNY i | ettt ens | erbsnesen et nntes | ereensennenn e enenes | e
34, North Carolina..........coccrevreeeeeendNC [ oo Bucs | PrOPEIY & CASUAIY.........cooieiriicicic et | eesssseseesiesssssesssseenins | oees 303,690 320,040
35, NOMH DAKOtA. ..o edND s et niens | erbnes sttt entes | ereenseesnn e enenes | e
36, ONI0...eeceirreeerierinerrerineeeed OH | i | e[ Hrent et | eerbeent s | neres
37.  Oklahoma.. . Property & Casualty. OSSP ORPPURPPOOTOPTOR FUPPPOOPTPORPPURPPORPORTPTOTOTOR IO 303,690 320,040
38, OregoN....coceveeeereereeeseereena Property & Casualty, Workers COMPENSAtON. ..........ccrururerierirrereieineieereeereeseseseeneens | overessessessensesssssseseenees | oees 673,180 709,422
39, PennSYIVANIA. ..o PA i | s | s | e | s
40.  Rhode Island.. R Bes [ Property & CaSUAIY...........cvereermeireereieerie e snssessssssssnsenens | oeees 3,219,115 |...... 3,392,424 | .....
41.  South Carolina............ccceverrierec. SC [ it | eerreriree ettt | arbter sttt enres | eetensensns e | e
42, SOUtN DAKOA. ... eS| i | ettt | srieter st enies | ereresieernn e | e
43, TEMNESSER.....corereriiererriiererrn TN [t | et bbbt bens | erbnts sttt st | eeeenteesnn e enenes | e
B4, TEXAS.ceouevveeveerenerierineennsnneen TX | deviinniies | cotesisesses sttt | Hient sttt ens | eerbeens et | neres
45, ULBN..cccdUT L bbbt | erbtts sttt | eetenteernn e | s
46, VEIMONL. oo VT | i | ettt bbbt | Htentsetes b enntens | eeesieeni et | neren
A7, VIRGINIA. e VA i | s | setenses s | s | s
48, WAShINGLON. ... WA | e | ettt tnnnens | cresseeastessesneeetnnaantennees | eeeeesensenseseneentesnnnesnnes | eees
49, WSt VIIGINIA.........cvvvriieiencee WV | it | bbb | shesi e | e | s
50, WISCONSIN.....ouverererirrreerrereeed WE s e niens | sesnesenseenne e entes | ererens e enenes | e
51 WYOMING..couiieiicririereneesd WY | it | bbb | sbienietas it | e | e
52, AMEMICAN SAMOA. ..o v dAS [ i | et ens | eebeter st enies | ereresseerne e enenes | e
B3, GUAM..cierierieesesnnnnieeenlBU | it | et | ettt ens | ensteesi e | eeres
B4, PUBHO RICO......oouveurierrierrnenen PR it [ ettt | sbenesenes e enstens | eerieent e | oo
55, US VIRGIN ISIANGAS. ..o V| s e nbnens | erbsisestessnsssssenssnssentes | eresessesssssensensnsenrenes | coes
56.  Northern Mariana ISIands........;MP [ ...coiiiis | oot niens | sesenes st enies | ereensenrne s | e
57. Canada.. et nsens | ettt | e | e
58.  Aggregate Alien and Other. XXX ettt sssnseeensnes | ceneeeees (N I (] 0. 0
59.  Total XXX oottt | s 3,219,115 |...... 3,392,424 2,328,290 2,453,640
DETAILS OF WRITE-INS
BBOT. ettt enisnnies | crtienerens | iR | eneinen ettt | sertens e | e
BB02. et | et | bbbttt | srbenien et enes | eniesienn st enenes | e
BB03. ettt | et | et | eenienr ettt | sertene et | e
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXXttt sssnsesennens | eeneeeees (1 I 0. 0 .. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bove).......ccovveererarerarnninns | o XXX [ XXX 0] 0].... 0 ... 0
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