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SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

Investment Categories

1

Amount

Percentage

2

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© © N o

. Cash, cash equivalents and short-term investments..............coceuevvceeeieecriccceeee s
. Other INVESEA @SSEES........cviiieiee e naes

. TOtAl INVESIEA ASSEES.......vececeiiiceeiecte et nes

Bonds:
1.1 U.S. trEASUNY SECUMEIES. .....vvevrivireieeiiisie ettt saes
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agencies
1.22 Issued by U.S. government sponsored agencies
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)..............

1.41 States, territories and possessions general obligations.............cccvvvieenieierenninn.

1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations............ceueieieiiirieeisreie s

1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.....
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 Al ONET ..ottt bbb
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccocovoevvivieieinenns

1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521

1523 Al OHNEI ...t

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

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)...........
2.2 Unaffiliated non-U.S. securities (including Canada)............cccoeerereinieeneieeseseisienans
2.3 Afiliated SECUMLIES. ... .. veurerrerieereeieiieceseeseie sttt

Equity interests:
3.1 Investments in MULUAI FUNAS........c.overerrirrinicsee s
3.2 Preferred stocks:

321 AFIIAEE. .. ...t
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):

331 AFIIATE. ...
3.32 Unaffiliated
Other equity securities:
341 Affiliated.....
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated........covereericrirrreiene

3.52 Unaffiliated

33

34

35

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties. .........ceviveieieieirieesisiee e
4.4 Multifamily residential ProPEIES..........everrurrirerinrirrieiesissise s nsnes
4.5 COMMETCIAl IOBNS.......couieiecireiieiieieie ettt
46

Mezzanine real estate 10NS..............c.ccueveiieiriciceee e

Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiiuriririerreeie s snsennes

5.2 Property held for production of income (including §..........
acquired in satisfaction Of dEbt)..........c.cccevevrieiceceee e

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

CONITACE IOBNS.......oveeeeireieies e
DBIVALIVES. ...t
RECEIVADIES fOr SECUNIHIES. ......uvvvreererreeriiieeieeii it

Securities lending (Line 10, Asset Page reinvested collateral)

........ 8,801,521

........ 3,449,095
........... 573,077
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

........ 1,146,751

........ 2,246,709
...... 10,325,329

...... 41,810,799
........ 7,254,864

........ 1,933,332

...... 48,976,099

.57

...0.0
2.2
.04

........ 8,801,521

........ 3,449,095

........... 573,077

........ 1,146,751

........ 2,246,709
...... 10,325,329

...... 41,810,799
........ 7,254,864

........ 1,933,332
...... 48,976,099

........ 8,801,521

I — 3,449,095

........... 573,077

........ 1,146,751

........ 2,246,709

. 10,325,329

..348,506
12,389,682

...... 41,810,799
........ 7,254,864

........ 1,933,332
...... 48,976,099

...0.0

....154,743,100

....154,743,100

....154,743,100
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

© ®©® N o

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

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

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

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

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

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

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

S102



Annual Statement for the year 2011 o he  IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

48,147,194

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 1,834,934
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

1,834,934

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

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb a bbb bt es s e s s ettt s st n st benes (847,633)
5.2 Totals, Part 3, COIUMN ...ttt bbb bbb

(847,633)

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

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

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

158,385

© o N o

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

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

0

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

48,976,110

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

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

48,976,110

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

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

109,583,403

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

16,598,593

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns

139,781

Ea

Unrealized valuation increase (decrease):

A PAME T, COIUMN 12, ceeeeeeiceeseeees e eesseeees st e f s8££ 88888 (14,001)
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s

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

A4 Partd, COIUMN Tttt

(14,001)

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

263,585

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

22,384,905

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

352,787

© N o o

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

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

0

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

103,833,669

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

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

103,833,669

Si03
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 12,599,119 ...16,127,261 12,845,392 ...12,408,196
Governments (Including all obligations 2. Canada.......cccoeveeeereereeinies | v 573,077 | oo 600,749 | o 572,106 | oo 575,000
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. TOtAIS.cooveererrresssrressssreesnnes | coneeeessssriennees 13,172,196 | oo 16,728,010 | oo 13,417,498 [ .o 12,983,196
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooioiiieiiieceiiiees | e 1,146,752 | oo 1,196,190 [ .o 1,155,500 [ .o 1,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirrrarsrisisisiines | o 2,246,708 | ..o 2,459,901 | oo 2,255,035 | .o 2,100,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 32,150,612 [ .ocovovrien. 34,532,023 | oo, 32,266,037 | ..oooviviries 30,989,682
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeveeeevies | coverrireiiirirnns 47,862,537 | .oeveererernes 52,948,956 | ..coooverirrirnan 48,198,690 | ...ccocvvvernnnes 47,708,791
Securities (Unaffiliated) 9. CaNada......cooeevermreeeenereinnes | e 1,017,089 [ oo 1,163,315 | oo 1,023,730 | coeeoeererereeennne 1,000,000
10._Other Countries......occeernssreees [ coennniiiissiiinnnne, 6,237,775 | ccovvvrniniiirisien, 6,790,236 | ..ooevniriiinnens 6,202,937 | oo 6,250,000
11. Totals.. 55,117,401 55,425,357 ...54,958,791
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......ccesssseessssene | covivniciinne 103,833,669 104,519,427 | oo, 102,031,669
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. UNited StAtES......cvvvrrrivirieens [ rrrereiieerieriiinseesiesseiees | conseesisesisssssssessssesssses | e sssenas
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

4,157,495 . 13,918,562 . 12,699,119

Totals

S0IS

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

3.7 TOHaIS. .t

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 ClaSS T.oeueeecvecveeeeeseesee s ses s sssssssssssssssssses s ssesses | stesssinsssssinssessesssssenss | eeviesssisssissianns 560,842 | covvreerrrranes 585,866 | ....cccvoernne 1,100,000
4.2 ClASS 2...ouevevevierieiesesss e siessss s sssssss s ssessss st ssesssssans | sstessnssesesssssssessessesses | nesiessessiesesssssssesessessas | sessesessesses e sies e sienes | sressesess st siens
4.3 ClaSS ...ttt ssesssntns | srtessnssesessssse e ssestenses | nesiessessie st stensas | sersesesses sttt sienes | sresseses st riens
44
45
46

4.7 TOtalS. oo | 0 | e, 560,842 | ..ocoovvcennn 585,866 | ....ccocveeeee 1,100,000

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

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 ClASS Moo sassannns | erveesseenseenies 5,648,809 | ....ccco...... 13,005,115 | cvveerrene. 10,321,272 | oo 2,613,622 | cooovevrerreenan 561,791 | oo 32,150,609 | ...oocovvvverrieriernnn 310 [ 26,585,263 | ....ccooerreerrrerrenn. 237 | 32,150,609 | ..coveirrereeeeeeeeeeees
52
53
54
55
56
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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‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1ot essssssessannns | enssesssensinnes 2,383,684 | ....ccovunne. 21,851,317 | v 17,806,704 | ....ovvvvvnne 3,607,097 | oo 995,908 | ....covvunee. 46,644,710 [ .o 449 . 61,182,007 [ ..cooovrververirerinne 545 | 45,669,013 | oovoveveerne 975,697
B.2 ClaSS 2u..cuvuuieeiieiiieriesieeisessse st sesssnssens | sesieesississiens 744129 | oo 3,788,805 | ..ooovrrinnes 3,437,034 | oo | e 502,726 | cooovvrrrinnn 8,472,694 | oo 82 | s 8,569,005 | ...ooverrirrrireireiin 78 | 8,472,694 | ..oooene
8.3 ClASS 3.erieieieireieie ettt sttt | neesentest s s stent st sestentas [ eeesentesinstessententesensents | steetsensessestne s essentestetaens | srbeseeben sttt nt st eetes | nertesb sttt
B.4 ClASS ...ttt | neesentees s nt sttt estentas [ eeesenteeensaest st entesensents | stestensessentne s e ntestetaens | srbeneebess st ee st st entaes | nertenb bttt
B.5 ClaSS B...ouevuiviieiieiieeiseies sttt sttt sbsnns | enbestiesbesbs st sssesssensiens | seetseets ettt st | ctseebiesasesst st bttt enstenes | setbest ettt | Hreeet sttt
8.8 ClaSS B.....ccoueeuiereiieiieiieeiesiesiss s ns sttt ssssssseees | snbenisnssnesnssnssnssnseens | sreessess e s s s st senes | ernnesneesnsssnsssnnsensssnssenes | sensens sttt | erseer ettt
6.7 Totals... 3,127,813 ...25,640,122 ..21,243,738 3,607,097 1,498,634 | ... ..54,141,707

Hybrid Securities
T ClASS Tttt es s s s s s ssssnss | eevsssssessnssssessesessessesseses | sevessessessessssssessessssesseses | eevessessesessssessesssssssesseses | seressssessesessessesesssessenes | sereeresseseesss et eenes
T2 ClaSS 2.ttt ses s s es s ssssnes | eevenssssesssessessesessessesseses | sevessessessessssssessesessessesas | sesessessesessessesesesssnsessesas | seresessesiesessesses s sessesaenes | sereresaesee st aenae
73
74
75

7.6
7.7 Totals

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4

Class
Class

Class
8.5 Class
8.6 Class
8.7 Totals

1
2

4
5
6
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Annual Statement for the year 2011 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

1
1 Year
or Less

Quality Rating per the
NAIC Designation

2
Over 1 Year

Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total

Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Total Bonds Current Year

Class 1

ClASS 2.

Line 9.7 as a % of Col. 6

) I 8,605,334
2\ I— 744,129

......... 40,147,846
........... 3,788,805

............... 36,244,046
................. 3,437,034

................. 1,558,150
.................... 502,726

8,805,599
............................ 8.5

Total Bonds Prior Year

Class 1
Class 2
Class 3

Ling 10.7. @58 % 0f COl 8.

......... 48,333,417
550,059

4

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

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

................. 3,056,722

............. 103,356,572
8,569,005

............. 102,388,409
....8,569,005

..34,041,923

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

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

3,056,722 |.

Total Publicly Traded Bonds

Class 1

ClIASS 2.ttt

Class 3
Class 4
Class 5
Class 6

Totals.....cccveveririenes
Line 11.7 as a % of Col. 6....
Line 11.7 as a % of Line 9.7, Col. 6, Section 9..........cccceeevreiucnnes

............... 36,244,045
................. 3,437,034

................. 8,805,599

................. 1,558,150

94,385,278

................. 8,472,694

Total Privately Placed Bonds

Class 1
Class 2

0

..975,697
..100.0

Includes $.....975,697 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....3,111,611 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S§...... 0; NAIC4§..... 0; NAIC5S..... 0; NAIC6S...... 0.



Annual Statement for the year 2011 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments

1.1 1SSUET OBlGALIONS........oeveeiriecircic et ssenssensees | sessssssinssesiens 500,448 | .ccovvrvrrnnnes 3,993,366 | ....ccoorene 6,297,730 | .ovvvrrrren 1,459,069 [ ..ooovververrrerereeinnn | cerieiiennn, 12,250,613 | oo 118 | 13,418,460
1.2 Residential Mortgage-Backed Securities..... 72,393 | ... ...164,130 | .... 85,721 | .... ..25811 | .. 451 | ... ...348,506 ...500,063
1.3 Commercial Mortgage-Backed Securities.... s | e [ s [ s [ e s naees O f cooreereeeeereeieeeee0.0 [

1.4 Other Loan-Backed and Structured Securities. e e | eeressens s snssesensense | eesessens s enssssssaenaas et s 0 0.0 [

1.5 OIS . couieieieceect ettt aessensnsss e neensnnans | ersessssensassenes 572,841 | .o 4157496 | ...oonee... 6,383,451 | .ccooovenve 1,484,880 [ ..coovoireien. 451 [ 12,599,119 | oo 12 | 13,918,523
. All Other Governments

2.1 1SSUET ODlIGAtIONS........cvuvericiiiecieicie ettt ssenes | eeveesessssssesissiesssssssssesans | cosveessesssssssans BT3,077 | eoereeeeveseiereseenienies | evernnesieesssssensssssens | consesessssesssssssens | sossessssnsiesenns 573,077 | covveeveirieienennnd0.6 | e 570,780

2.2 Residential Mortgage-Backed SECUMEIES. ..o | reveerneinsieisssnsiseesssseses [ crrerssesnsisissnsinsesssenes [ eoneerssessnssnsssssnssessnssees | sesessnsssessssssssssssssessnnes | sesesssssssssessnssssssssesssnes | sessesssssssssessnssessessnnes O f cooreeeeeeerreeieenee0.0 [

2.3 Commercial Mortgage-Backed Securities.... . O 0.0 |

2.4 Other Loan-Backed and Structured SECUMLIES...........cccvvvevevveriiveiieiieiees [ eeerieiiisieiieisiiesesisiesens | ereriesessesessssssssesessssons | sesesssssssessessssessesssessans | sesesosssssessessssessessesanse | sesossessessessssessessessssanss | srossessessssassessessssessesas 0] iiieieiiiieeen0.0 |

2.5 TOtAlS. ..ottt snsesents | srensenssessenssnses st snsae (] [ 573,077 | oo (O (O [ I 573,077 | oovviivininniinenensn06 [ i

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......ooveeercericirrire st ssesssssssseessssenes | seessssssssesessesssssssssssesens | conesnssensnsesessenssnssnsssssenes | sesnsesessensnnss 1y 140,792 | titvirsirineneirnesninnenees | seeneereenseneesesesnssnnssees | ovvmenennnnen 1,146,752 | o L [
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns

Commercial Mortgage-Backed Securities....

................. 1,146,752

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS........ovecvecieeeeceecee ettt sssnseeses | cvveessesessessesssssssssssensas | cervessssssssensans 560,842 | ..ooovverrrrenn 585,866 | ... 1,100,000 [ .eoverereeeereereeeeeeee | e 2,246,708 | weovoreereereeeian 2.2 | e 1,100,000 | oooevverereeeerenns 1.0 [ 2,246,709 | .oooeveverereerereeeeieienns
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... .
4.4 Other Loan-Backed and Structured SECUNHES............cevvveveereerrerereeriens [rorieisiiieiieieisieeisieies f e [ oo [ e

4.5 TOtalS. oo | e [V [P 560,842 | ..o, 585,866 | ......ccco..... 1,100,000

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 ISSUET ODlIGAtIONS.......cvourieeieiiriiieeiteeieeiseiee et sssesnees | eesenssssseesesbsssesssseees 1,398,719 .1,519,434 ....2,527,436
5.2 Residential Mortgage-Backed Securities. 5,648,809 |.... ...10,606,627 .1,094,188 ..22,330,387
5.3 Commercial Mortgage-Backed Securities.... B SOOI ..999,769 | .... 2722981 | | e 1,727 441
5.4 Other Loan-Backed and Structured SECUFHIES...........evurererernrerrurrirnins [ersmesseissssesssssssmsssssess | ossssmessessessmsssssssssssssssnes | sessssssssssssssssssnssssessensans | snssesssssssssssessssssssssssans 0
5.5 TOtAlS..ouveuiieiieirieiiii e | e 5,648,809 | ... 13,005,115 | .00 10,321,271 [ oo 2,613,622 | ..o 561,791 | .o 32,150,608 | ....ooviriniiis 31.0 |, 26,585,264
. Industrial and Miscellaneous (unaffiliated)
6.1 IsSuer Obligations.........c.ccevevvevereerieireeeieeeseeseeseeserese s sessssssseenes | cveniereeiennnn 1,907,678 | ..............22,558 478 | ..............20,243,776 | ..............2,857,097 | ...............1,498,634 | ............... 49,065,663 | ....cvovvererrriens B 62,011,524
6.2 Residential Mortgage-Backed Securities...........cccovuviuereieerererieniseinns

6.3 Commercial Mortgage-Backed Securities....
6.4 Other Loan-Backed and Structured Securities

6.5 TOHAIS......ouireiitiec bt

Hybrid Securities
7.1 ISSUEr OBlIgations.........ccvvevevcreeieieicrie e
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities.

7.5 TOHAIS. ...t

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et
8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios
8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns
8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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Annual Statement for the year 2011 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vvuveereeierieitieeiieeiieiie ettt ssessssssssseseees | cesesisessseneens 2,408,126 | ....cocunnee. 29,084,482 | ......ccco.ee. 35,223,881 | ..ovvvene 6,935,600 | ..coovvrenne 1,956,053 75,608,142 74,632,447 | oo 975,697
9.2 Residential Mortgage-Backed Securities..... 5,804,953 ...10,871,519 2,734,254 .1,119,999 104,823 | .. ..20,635,548 ....20,635,548
9.3 Commercial Mortgage-Backed SECUNHES..........ccvvevrreeerevereeeriereeens | covreereiseresenns 607,820 | ..oovvrerren 2,030,849 | .covrvirrirne. 722,981 | oo (01 (01 I 3,361,650 | covovvrererreiiieeeenn32 | e e XX | XK | e 3,361,650
9.4 Other Loan-Backed and Structured Securities..........cccocvvevererereieerens | coviereiieieienn. 528,564 |....cccoevnnn.. 1,949800 [...ccccvvvnnnnn 999,962 | .....coveeee. 750,000 | oo (U1 I 4,228,326 | ..o [ XXX i el XXX 4,228,326 | ..o 0
0.5 TOtAIS.....vveieerieiiiestestes sttt | sressiensienieas 9,349,463 | ......cco..... 43,936,650 | ..coovvrenee. 39,681,078 | .........c.... 8,805,599 | ..ccovvvenen. 2,060,876 | ............. 103,833,666 102,857,971 | .ovovvrrnnn 975,697
9.6 Line9.5858 % Of COL B......ovuiiviiiiiieiiesiesissiesis s ssssssssssssssssnssnsns | essesssesssssssssssssssanees 9.0 [ 423 | s 382 | i 8.5 | i 20 [, 100.0 | XXX L XX | e XK e | i 991 | oo 0.9
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouiveierieeiieiireeiessse sttt estsntnnens | rreieeieses 4,749,907 | ..oovvvenne. 36,446,077 | ...ccocoveenee 27,825,371 | covvne 7,602,457 | ..o 3,004,388 |.............. 90,9 CHRIN PO ) ,0 RN IR 79,628,200 | ..o 71.0 | s 78,660,036 | ....ccoovvvnne. 968,164
10.2 Residential Mortgage-Backed SeCUrties.............cocurrvenrienrienneireieniiienins | e 5,707,932 | oo 13,255,182 | .ovvvrrvene. 2,989,110 | oo 1,083,413 | oo 52,334 | ..o 9 0,9 CHRIIN PO ) ,0 RN IS 23,087,971 | oo 206 | oo 23,087,971 [ .o,
10.3 Commercial Mortgage-Backed SECUMties...........covvreneinninninninninnes | v 1,262,775 | c.ovveeren. 1,728,365 | ..ovvvrernnee. 1,505,839 | ..oovvvriirrins 84,554 [ ..o [ e 9 0,9 CHRIIN PO ) .0 I [FO 4581533 | oo A ] 4,581,533 | oovreeiens
10.4 Other Loan-Backed and Structured SeCUNties...........ocvvrreeneeneineinens | s 652,544 | ..ooovvvninnnne. 1,591,146 | ...cccovcvneee. 1,721,603 | ...covoeneee. 920,100 | .o | e XXX e, .0 T [ 4,885,393 | .o 44 | 4,885,393
10.5 TOHAIS ..ot essiesnies | oeneeniansens 12,373,158 | .ccovrrrne. 53,020,770 | ..cccoovvvennee 34,041,923 | ..o 9,690,524 | .....cccoonnee 3,056,722 | ....cocuune. 90,9 CHTIN PO ) .0 T 112,183,097 | oo 100.0 | ovvvrieenee 111,214,933
10.6 Line 10.5858 % 0f COL 8.....uivuiiiiiiiiiiiissississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 11.0 [ A7.3 | oo, 30.3 | s 8.6 [ i, 27 [ XXX e, XXX [ o 100.0 |.oovenneee. XXX ooiiriiens | e 99.1
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 28,108,787 35,223,881 6,935,600 74,632,447 78,660,036 74,632,447
11.2 Residential Mortgage-Backed Securities 10,871,519 | oo 2,734,254 1,119,999 20,635,548 23,087,971 . 20,635,548
11.3 Commercial Mortgage-Backed SECUMtES...........covvrrinrirrinrirrinriieis | e 607,820 | ..ocovvvrrenne 2,030,849 | oo 722,981 | oo | ceeeeeeeeeeeeeeieseeeines | e 3,361,650 | cooverrerreineeenn 32 [ 4,581,533 | oo A4 | 3,361,650
11.4 Other Loan-Backed and Structured Securities.............couvrrnrirnriineiinens | esirisinsiiisiins 528,564 | ....cccooonrunnes 1,949,800 | ...cocoovnrrrnce. 999,962 | ..cooviiiiinnee 750,000 | .o | s 4228326 | oo | 4,885,393 | .o 44 | 4,228,326
115 TOtAIS...cvoceecessssssssssnssssssssssssssssssssssnsensens | oneeneennennnen 0,049,463 | i 42,960,955 | .....cccounne. 39,681,078 | ...occovenene 8,805,599 |...............2,060,876 | ...........102,857,971 [ ccooovrrviiiiinene 991 | i 111,214,933 | 991 | 102,857,971
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 418 .38.6 8.6 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccevcvenirinirincicnsiennne | conninsrnsiensicnniennen 300 [ i A | i, 38.2 | oo 85 [ 20 | o991 | XXX i X | XX | i 99.1
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........cveieevcrieeicicie e sssseseses | eeveessssessssssessessssesseseses | cevessesseseesnans 975,697 | cooeveeeeieieeeeeieeeeiens | v eessssesssisnens | e | e 975,697 | ovvvvveevveeiieeenenn09 | ii0000968,164 | 0.9 | b XXX e | 975,697
12.2 Residential Mortgage-Backed SECUMHES..........ovurrerrurririinrrrieenrnnins [ cerrereineirsieeinsnsieennines | seereesssnsesseessessssesessssns | seseseesssessnsssesssssssssssess | cesssseessessnssnssseessssansns | coeesssessssessessnsssessessansns | sesessssssesssssassssssessesens O o000 | o0 | 0.0 | e b XXX | e 0
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 o000 | e | 0.0 | e b XXX | e 0
12.4 Other Loan-Backed and Structured SECULIES. .........cevueeereurrrneinrireiiens | eersrsssessinsnsiississisnssinns | seesersnessesessnsssessessssness | oosessessssssssssssesssssnssssssess | eoosessssssssssssessssssssnssssss | cosmessessssenssssssssessssessess | sesssesssssssssessssssssssssens 000 [0 | 0.0 | XXX | i, 0
12.5 TOtAIS. ..o ssessssssesstnnins | vseinneisniseissessnsennnns0 [ eeneeenneenniennens 975,697 | oo 0 [ oo 0 [ o (O [P 975,697 | o099 [ i000968,164 | 0.9 | XXX i [ 975,697
12.6 Line 12.5asa % of Col. 6......cccevvervrvrrrnnns O [ s 100.0 | v, 0.0 [ oo 0.0 [ oo 0.0 [ oo 100.0 | oo XX e e XXX e e XXX e [ e XK s | s 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o 0.0 [ i) (UK 0.0 | i 0.0 | i 0.0 [ i 0.9 e XXX | XXX [ X i XK | i 0.9
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Sch. DA-Verification
NONE

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

Si10, SI11, SI12, SI13, SI14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI.........c.cccueveevcrereieieesese e esessssesenies | svesvesiiesiesesisssenans 2,599,694 | ..ooeviireeiia 2,599,694 | ..o

2. Cost of cash eqUIVAIENTS ACAUINEM. ........vrwererrerireeireieieeis et sstss st st sssssessssssessessansns | sessessssssesssssesssssssssessssssnssessn 0 | e [ e

3. ACCTUAI OF BISCOUNL......vovoveeevirrirciie ittt | ersseest s en s K10 [C RN KLU R

4. Unrealized valuation increase (decrease)

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

6. Deduct consideration received 0N dISPOSAIS...........ccvevucvierieeireiiisiieie et sss s sesaenas | seesessesesissesseseesenes 2,600,000 | oo 2,600,000 | ..oooeviririeieeieeeie e

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

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

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ovuevevrierrrerieereeieresesee s e essessesesenes 0 ] [
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9).........ccccouceevrrveriecns | covrrrseiernsesseese s (O OO 0 [ o 0
11. Deduct total nonadmitted @MOUNIS............ocueuiiirierrerirerreereeresiesiesiesiesiessessessssssesesesesssesesenenens | crssessnese s senesneea 0 [ | cesee et snees
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ooiuiveiiiiiiiieiiesssiecisiesiesesisnens | eevesrssssssssssissesssssssssssssssesans [0 R (01 R 0
(a) 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, E05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Any Other Class of Asset - Unaffiliated
Stabilization Reserve Fund... .... | Providence ... IWashington Trust Investors...........ccccceeeeeveececes | covevenen. | 06/16/1975 | oo | e 46,566,994 | ......... 50,705,681 48,976,110 | ...........(847,633) | ...........(158,385) | .....coevererireerecias | e 1,834,934
3799999. Total - Any Other Class Of ASSEE = UNGFfIIEEED. ... ittt e rs st srs st eesess e en s8££ttt ens | arsnsan 46,566,994 | ......... 50,705,681 | ......... 48,976,110 | ...........(847,633) | ...........(158,385) | ..c0oeovrivreenenn0 | i 1,834,934
3999999, SUDHOtAL = UNGFIIBEG. ... erverrsereetir etttk £H8EE 80810888888kttt | enirnens 46,566,994 | ........ 50,705,681 | ......... 48,976,110 | ...........(847,633) | ...........(158,385) | ..ocvrvvrscrisnenn0 | i 1,834,934
A199999. TOMAIS........vvveesairaieserse sttt esse s ebse et s s b8R8 E LR R £ RReeRs EeeEs oL AR R Rt | ernniaas 46,566,994 | ........ 50,705,681 | ......... 48,976,110 | ...........(847,633) | ..........(158,385) | ...cvvvvrvvrrarrcenn0 | i 1,834,934
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Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
U.S. Government - Issuer Obligations
3133XD VS 7| FEDERAL HOME LOAN BANK.......covrivereiieicieiereieisssesesesenesinnens | connees | oo [ evrenenees [ evens 1] 978,980 | ... 125161 | oo 1,251,610 | v 1,000,000 | ..ovvverernen 984,483 [ e [ e 1,316 06/05/2007 | 12/11/2020
313586 QR 3| FANNIE MAE........cccooovmmrimrecriirinsriniis @.... 636,207 650,000 | ..ooveerren 626,842 | oo [ s 8,991 08/20/2010 | 07/05/2014
31359M QV 8| FANNIE MAE..........coiviirrierierieeeeeceesseessseessesseesesessssssssssessssesssennes | evvens 525,155 | .... 500,000 (12,577) 05/19/2009 | 02/21/2013
3137EA  CJ 6 FREDDIE MAC........ccoimrieirenreierinerierissessnssssnsenienssesssensssnnenes. | oneeee | oo | vevevseeens | vereeed | vvevnriinennn. 798,880 [ ... 101,680 | ovvvvvencenn 813,440 | ..o 800,000 | ..ovveerrrernn 799,633 | oo [ e 356 03/03/2010 | 04/15/2013
742651 CY 6| PRIVATE EXPORT FUNDING........cooouireiiierieirneniseisensssesensssins | oeveens ...553,335 ....535,400 ...500,000 (14,184) 11/17/2009 | 08/15/2013
912810 ED 6| US TREASURY N/B........ccocvmrimriiiririisrissisessisesissssssssssssssssessssnsss | soveens 2,655,018 | ...... 148.719 ,680,795 | .. 2,475,000 ..(8,757) 03/28/1995 | 08/15/2019
912810 EG 9| US TREASURY N/B.......occvviumrrierineinernssrnerierinsesssssssssssssssnesnes | vevnee | oo | evveerinens [T | i 2,165,408 | ... 157727 | v 2,996,813 | coovvvernens 1,900,000 (11,832) 04/12/1995 | 08/15/2020
912810 EH  7|US TREASURY N/B.......coocvviimrirerineiseeinneissrnesissessssssssisssssssssessnns | vevenne | oo | evvvmnivenns [eone] | viiiirinnn.695,844 | oo, 152,602 ..ooovvvenee 1,068,214 | ...ocvvirnee 700,000 | .coviieereeenB97,723 | oo [ i 165 20,822 55,125 | 11/08/1991 | 02/15/2021
912810 FG  8|US TREASURY N/B.......ccccovvrimrrreririnceisrinerierinsessensssssesssessnennes | vevnee | oo | evvennronens [ o | v 499,883 | e 138.156 690,780 | .... 500,000 2 . . 9,915 | .. .26,250 | 06/07/2007 | 02/15/2029
912810 FP  8|US TREASURY N/B.......ccccosiremrrrerinrisenrseisersseniseessssssssesessssssnesnns | vennne | oo | evvennennens [eonn] | viiiviiinnnnn. 049,688 | ... 142,531 | oo 1,425,310 | cooovrrnnee 1,000,000 | ..ovvrrreernn59,137 [ oo | s 1154 [ e | e | e 5.375| . 5.720 [FA..coooo| o 20,302 | .o 53,750 | 07/05/2001 | 02/15/2031
912828 HK 9| US TREASURY N/B.......cccovvimrrreririnreinsrinerierinnessssissisesnessnenines | vevnee | oo | evvennrinens [ron T | viiiieiinnnnnn802,013 | e 102.918 ....514,590 ..500,000 | .ovvvieereen 500,448 | oo | i (476) 1,475 .16,875 | 07/18/2008 | 11/30/2012
912828 HY 9|US TREASURY N/B........cooomrrrrrieeresiiessiessiessisessssssiesssesssisesssssssssssas | oevvens ..997,542 | ...... 103.855 ,038,550 | .. 1,000,000 | .oovvrerrnen999,289 [ oo | i 515 .31,250 | 07/16/2008 | 04/30/2013
912828 KM 1 [TSY INFL IX N/B....civiriiiinssnissirssinsrsssssessssssessssesssssssssssnsssssssssssanes | annnes | oo | coveeenes 2] 1 537,817 | ...... 104789 oo 560,632 | .o 535,010 (6,313) | cvovevrernninrinnienns [vnnsrverisnnsninnienns | ovenenne 1250 | 1000000.020 [AO. s | ovviviinienenn 1,425 [ i, 6,600 | 09/02/2010 | 04/15/2014
0199999. U.S. Government - ISSUET ODIGAtIONS. .........vvvuirssireriiesirisirsssriens s senesssssssssssnsensssesssnsens | seresesenes 12,496,047 | ... XXX.ooooowe | corererinns 15,737,496 [ ..cocovnnes 12,060,010 | ..o 12,250,612 | o0 [ i (41,640) | oo 0 |0 [ XX | XK | XXX ] e 221,647 | 671,314 |..... XXXeoovoe [ e XXX.oon
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9[G24188.......ooiverirerirciiieieieriesseeiessssesesissssessessssssssssssssnensns | coveeee | oo | vevereeens 2| T . 123,829 | oo 110.338 | .ovvrvernnn. 137,084 | o 124,240 | oo 123,870 | oo | veviereiceieeens 201 07/23/2008 | 05/01/2038
36203W WB 0| GN 3B1642........covererrinniieriesineesesisensessssssesssssssessssssssssssssnnes | sevnes | oo | coneesans 2| 1| 50,934 | L 104.318 48,784 289,981 | e [ e (151) 08/11/1993 | 12/01/2021
36205K WE 8GN 393145.......coooiirriirinrierniseersissesisssssssesessssssensesssssssssensenss | navenes | oo | veveessns 2| 126,423 | oo 116.649 26,535 26,438 [ [ s 30 05/29/1997 | 12/01/2022
36208C 7L 5| GN 447399.......ccmririrerierieireeissssesiessseesessssssessssssssssesssssessssses | ennees | e | oreeeens 2| T 19,820 | e 118.015 19,542 219,723 [ [, (13) 08/07/1997 | 04/01/2025
36209Q EA 9 GN 478129 ... essessseessssisesssssissssns | eneis | oo | veviseens 2| 1| e 76,738 | e 115.934 77,214 276,867 | [ s 10 06/04/1998 | 05/01/2028
36210A VC 8GN 48B711......oouiiiriericeirrinniesiereceisissiiessssssessesessssssssssnies | coeene | oo | veverenens 2| T i 46,402 | ..o 113.588 46,811 286,498 | [ 304 10/30/1998 | 05/01/2025
362209 JY 5[ GN 300979......cimuiieririinirsnnsensesessenssssessensenssssssnsssssssnsssnsssnssnsenes | assnes | oo | cesenenns 2| 1] 5,199 | L 100.488 11/28/1990 | 06/01/2020
0299999. U.S. Government - Residential Mortgage-Backed Securities 349,345 [ ... XXX........ | cccoo..........389,765 | ................348,186 | ..............348,507 | ..coocovvrivrieii0 | o370 | e [0 [ XXX W XXX, [ XXX e 1,908 22,903 XXXooveo | o XXX......
0599999. Total - U.S. GOVEIMMENL.......iuririieiereriieriies st ssnssnssensenees | esesesssces 12,845,392 | .. XXXeoooooe | e 16,127,261 | ... 12,408,196 | 12599119 | 0 | e (41,270) | 0 [0 | XXX [ XXX [ XXX [ 223,555 | .l 694,217 XXXooovee | o XXX......
All Other Governments - Issuer Obligations
135087 ZA 5| CANADIAN GOVERNMENT........cccovvumrrrnnrierrnerirenisnineriennsenienssnes | eovneee | A ovevovencns | WIFE | i 173,994 | L 105.013| . 183,773 09/02/2009 | 09/10/2014
669827 FX 0|NOVA SCOTIA PROVINCE.......cooiiiiiiieiiiiisissiseisssnssssssnsensssissnsans ..398,112 | ...... 104.244 416,976 | .. . 07/13/2010 | 07/21/2015
0699999. All Other Governments - ISSUET OblIGatiONS. ..o nssssens | arvsrsssessenes 572,106 [ ... XXX.ooooo. | vorrririnannn 600,749 | ................. 575,000
1099999. Total - All Other Governments . 572,106 600,749 575,000 .13,656
U.S. States, Territories & P! (Direct and Guaranteed) - Issuer Obligations
57582N H2 4| MASSACHUSETTS ST......cevvmmirerirmreeninresersnsriessenssnessensssssnenens | evneee | o [eovevnenns | W TFE | i .610,735 | oc 124.766 623,830 500,000 .13,750 | 08/02/2011| 12/01/2017
882722 XY 2|TEXASST cevnneessnsneensesssessssssnssenes | e | [eenenenen ] [WIFE | i 544,765 | ..o 114.472] ..... 572,360 ...500,000 ,264 | 05/18/2011 | 08/01/2021
1199999. U.S. States, Territories & Possessions - Issuer Obligations XX 1,196,190 | .. 1,000,000 17,014 ... XXXoveo | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... . 1,155,500 [ ... XXX..ooooo. | coverrinene 1,196,190 | .............. 1,000,000 17,014 |..... XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
167505 KG 0|CHICAGO IL BRD OF EDU ceevereeesnenenssneneneens | e [ oo [ e T AFE | s 700,000 | ...... 109.492 | ..o 766,444 | .......ccooonve. 700,000 | .ocverrrinns 700,000 | .oovovrerrerrrirnins | e | seeeriserenesee | e | e 6.038 ] ......... 6.030 [UD.coes | o 3,522 | s 42,266 | 09/10/2009 | 12/01/2029
167560 PT 2| CHICAGO IL MET WTR RECLAMATION........cooomreerieirnrineiscrinnens | cevnes |AFE] ...590,730 | ...... 122.509 612,545 | .. ...500,000 07/21/2011 | 12/01/2018
763665 XM 3 [RICHLAND CNTY SC SCH DIST #1.....cvovvvierveieinrisnisnierssiseerenins | veveees | AFE] ...564,305 | ...... 112.860 .564,300 | .. ...500,000 . .| 10/20/2011| 03/01/2015
815626 GQ 3| SEDGWICK CNTY KS UNIF SCH DIST......covvvimirnmniseinssrissnsssnsssnenens | sennee | oo [ consnens TLAFE] s 400,000 | ...... JPEREX] 516,612 | oo 400,000 | ..ooovreeerrn00,000 | | | e | | 8220 | 1008220 |AOuis | viiniiennnnn8,220 | i 24,880 | 05/06/2009 | 10/01/2028
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........couevviieniniinns | corinnieninn 2,255,035 |...XXX. .2,459,901 67,146 |..... XXX..ooo. [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .2,255,035 ,459,901 2,100,000 67,146 |..... XXXeooven | o XXX......
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SCHEDULE D - PART 1
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U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13066Y QA 0| CALIFORNIA ST DEPT OF WTR RESO......ccvvrmrivernirnirerieirsensiinnns | woveens I AFE| e 578,980 | ...... 7109 oo 585,545 | ..o 500,000 | .coovrerrirnne 571,563 (7,417) 07/08/2011 | 05/01/2016
176553 FW 0| CITIZENS PROPERTY INSURANCE CO.......ccconvverremrrrnerinerineessenin | cevnes AIFE] 261,833 | . 110.959 277,398 | .... 250,000 | ..ovvveernnnn 261,125 | oo [ e (708) 06/30/2011 | 06/01/2018
196632 LW 1| COLORADO SPRINGS CO UTILITIES IOV IO N 1| IFE | ...544,580 | ... 119.670 598,350 | .... 500,000 ..(3,699) 01/06/2011 | 11/15/2020
235416 3K 8|DALLAS TX WTRWKS & SWR SYS REV......ccnvvurirenrrrerirerirnceiinens | veveene I [ VAFE] s 295,340 | ...... 123.072 307,680 | .... 250,000 ..(2,530) 07/07/2011 | 10/01/2018
25477G EB 7 |DIST OF COLUMBIA INCOME TAX SE.......cvvuurrverirnerierineersnnissiiens | cevenns LAFE] ...526,180 | ...... 114.919 574,595 ...500,000 ..(1,684) 04/08/2011 | 06/01/2020
29270C UJ 2|ENERGY N W WA ELEC REVENUE. o e | LIFE | ...590,595 | ...... 122.048 610,240 | .. ...500,000 ..(6,235) 06/21/2011 | 07/01/2018
343136 U8 8|FLORIDA ST TURNPIKE AUTH......ccooirieririerrineeissenieniesesseesssesnes | seveens [ [ T AFE| e, 559,500 | ...... 117.812 589,060 | .... 500,000 ..(2,336) 06/24/2011 | 07/01/2021
438701 PL 2 [HONOLULU CITY & CNTY HIWSTWTR......covvrrrierneirererrenrirennnns | crvees AFE| nn...535,260 | ... 115,794 | oo 578,970 | .ovvevirns 500,000 (B140) [ e | e | 3,000 [ 4,000 | e | e 12,500 | oo 12,500 | 02/11/2011| 07/01/2019
455167 4S  2|INDIANA UNIV REVENUES OO I e | SIFE | 315,122 | L 121.263 321,347 | ... 265,000 ..(3,425) 5,705 07/15/2011 | 08/01/2017
485429 LH 5|KANSAS ST DEV FIN AUTH REVENUE USRS IOV I [ 1| AFE| ooiiin410,050 | ... 118.619 | woocvercerens 415,167 | oo 350,000 | ..ooorierrnnn 09,745 | oo [ s (304) 12/01/2011 | 12/01/2019
49151E 4G 5|KENTUCKY ST PROPERTY & BLDGS C......ccccovverrirrireriererncriinins | ceveene ol VAFE] . 750,000 | e 114773 860,798 | .... 750,000 46,163 | 10/28/2009 | 11/01/2029
590545 MC 0|MESA AZ UTILITY SYS REVENUE ST PO v | e | WIFE | nn.590,205 | ... 128.525| ..ocvorernnns 642,625 | ...coovvvernen. 500,000 (7,068) . .30,000 | 12/02/2010| 07/01/2021
59259N ZH 9 |MET TRANSPRTN AUTH NY DEDICATE........ccooceveverererrieieiieienens | v I 1[.AFE| ....c.e.........307,640 | ... 140.066 | ......covvvevne 420,198 | oo 300,000 | .oovrirereee 307,419 | oo | v (92) | cvovvveererrnnienieniienns | eerveererneneninniinnns | everenenn 72336 [ i TA20 [ MN[0 2,812 | 22,008 | 04/23/2009 | 11/15/2039
59266T EC 1|MET WTR DIST OF STHRN CA PO [ [ 1|.1FE| .................150,000 | ...... 117161 | s 175,742 | oo 150,000 12/16/2010 | 07/01/2040
64971Q AR 4 [NEW YORK CITY NY TRANSITIONALF ......ccoovverrririrneirineineiiciiienes | cevenne I 1|..1FE]| ... ..523,135 | ...... 117.079 585,395 | .... 500,000 (1,646) 02/15/2011 | 02/01/2021
650014 UQ 4|NEW YORK ST THRUWAY AUTH 2ND G.......cevovrrmmerierereeninineriiens | ceveene [ [ T AFE | s 549,850 | ...... 116.468 | ..o 582,340 | ..ccooovvrirnes 500,000 (2,261) 06/15/2011 | 04/01/2021
73358W AH 7|PORT AUTH OF NEW YORK & NEW JE........cosceumrvrmerierineereeisennnes | ceves |AFE] ...175,000 | ...... 119.276 208,733 | ... 175,000 06/18/2009 | 12/01/2024
875124 CN 7 TAMPA BAY FL WTR REGL WTR SPLY... IO I e | AFE] ..585,110 | ...... 120150 | oo 600,750 | .cocvveiiens 500,000 07/19/2011| 10/01/2017
882756 S2 6| TEXAS ST PUBLIC FIN AUTH......ccoiieerierierieeeneeissineriessiensenins | cevenns [ [ T AFE ] s 555,630 | ...... 115137 | s 575,685 | ...ccvvvrernnns 500,000 11/19/2010 | 01/01/2016
915115 X8 7|UNIV OF TEXAS TX PERMANENT UNI . B ol AAFE] 596,930 | . 128.877 644,385 ...500,000 06/24/2011 | 07/01/2026
919061 EY 3|VALDEZ AK MARINE TERMINAL REVE.........cccoomiimmrmrimnnniinninens | ceveene | | WAFE | 161,814 115.400 173,100 | .. ...150,000 06/07/2011 | 01/01/2021
92817S KC 1 |VIRGINIA ST PUBLIC SCH AUTH.......ocvuiririrrineireriseisneniesisseeins | e I [ 1|.1FE| .................547,560 | ...... 118.231 | v 591,155 | .ovrveriens 500,000 01/06/2011 | 08/01/2018
95648M KF 5| WEST VIRGINIA ST ECON DEV AUTH.......ccovvnivininiisrnnissiisnissinninns | connees I FE] L 285588 | ...... 114.682 286,705 | .... 250,000 07/14/2011 | 06/01/2016
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . . . 110,395,902 | .. XXX.ovooe | covriiiinns 11,205,963 | ..o 9,390,000 | ... .10,325,331 XXX | e 152,633 | ... 285,549 | YOS XXX.oone
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-B
3128GW  SY  5[FG E92335........ccovirieririirinnrierierieessnisssisessesssensssnsssssssssonssnes | conenes | oo | vevveenn | e | v 48,101 | i, 108.447 47,142 | ... 43,470 ...44,323 MON... 02/07/2003 | 02/01/2017
3128K6 7K 0[FG A4B298.........oooeeieeceineineiierisenenisssinessessssenssnssesssssssssssssnsns | coenees | oe | vevvneni | eeeedd | v 218,774 | i, 108.863 235,806 | .... 216,608 | ..ccoovrrrnnen 218,769 MON... | .... 07/13/2005 | 12/01/2034
3128KV MN 2 [FG ABABES..........cvrvveereicrnricierisisissisesssssssessssissssssssssnsessssssesnes | vvveens | oo | eovnnneen [ [ e 317,404 | i 110.644 .348,143 MON... | .... .18,879 | 09/10/2007 | 10/01/2036
3128M4  4Q  3|FG G03231....coouieierercererisererierineesssnissnsensessssenssnesenssssssssnenes | vevinne | oo [ evvernnni [ | i 425,684 | e 109.425 472,899 MON... .23,769 | 11/09/2007 | 10/01/2036
3128M5 UZ  1|FG G03900.........ccmmvrimriinrieiieniriinsiinnicnissisessenessissssssnsneses | eevnne | oo [ evveieni [ | i 188,419 | i 109.050 206,633 MON... | .... .10,422 | 03/04/2008 | 06/01/2037
3128M7 XB 7 |FG GO5774.....covvevecinrrerrncrirerincensnissneniesssessenesesssssssssnenes | vevinne | oo [ ervverinni [eonT | i 421,047 | e 108.566 430,415 MON... | .... .19,823 | 07/12/2010| 03/01/2039
3128M8 AZ  7|FG GOBO24........coovereirerinrirnerierineessssiseisensesssessssssessssssssssnenses | eevinne | oo [ ervneninni2 [eon] | i 467,218 | e 106.587 | . 471,613 MON... 119,911 | 10/20/2010 | 03/01/2040
3128NJ G 4[FH 1J2024........ooovviiicisenensisssnersnsnsenssissisnsssssssssenssssseses | e | oo [oenneenn [ | v 183,241 | L, 106.980 187,814 . MON... | .... 07/17/2009 | 05/01/2014
3128PQ ZH 7| FG J11644.......iooicicreeceenerssisenenissessessssnsssnsessssssssninnens. | eonnene |0 [ eoneeinen | e [ i 372,740 | e 104982 ..o 384,462 | ..o 366,217 MON... | .... 02/18/2010 | 09/01/2024
3128QJ UC 8|FH1G1479 s | e [ [ 2] 1. ..216,948 | ... 107.932 231,919 | ... 214,875 MON... | .... 03/20/2007 | 01/01/2037
31292H VU 5| FG COTE27....cvurerriiiercririeiiessissiesiesessssssssensessesssensssssssssnens | seeees [ [ 2| LI I 314,565 | ...... 108.988 336,864 | .... 309,083 MON... 17,000 | 04/21/2003 | 02/01/2032
312940 2H  1{FG AD2ET6.......coouereieriireiieriesisseesseisssisesssesessssseissssssssssssssssenes | seseee | oo [ ceeeeens 2| 1 ..387,377 | ...... 106.025 400,028 ..377,296 MON...| .... .16,978 | 06/15/2010 | 12/01/2039
312941 NJ 2 |FG A93093 R JOU I [ [ 2. 1. ..468,145 | ... 106.868 475,519 ...444,959 MON... | .... .20,023 | 09/14/2010 | 01/01/2040
312942 NF  8{FG A93990.........cmrmmrrmerierireesenisesiessesssessssisesssssssesssessssesssssenes | sevenns I [ 2| LI I 419,280 | ...... 105.034 | ..o 425720 | oo 405,316 MON... 16,213 | 10/14/2010 | 05/01/2040
31294M DW 8| FG E02817......cvoriiiiniieniciienisiinsssiesiesiissississsissssissssenienes | sevnee | oo [ ceveniinns 2| 1 nn..356,884 | ... 103.336 | ..o 378,792 | oo 366,564 MON... | .... .10,081 | 01/21/2011 | 10/01/2025
312964 DE 6| FG B1190T......iciieiririrerireeieceesinsisesiesssessensssssssssssssssnsesssenes | sevnee | oo | cerveeenn 2| T 218,465 | ... 107.915 230,181 | .... 213,299 MON... | .... .10,665 | 02/20/2004 | 08/01/2018
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312964 H5 1|FG B12052.......ccmmriirinirncrierineerssnisersenissssesssssisesssssssssssessssessens | vevnne | oo [ ervennenni [ o | i 175,465 | i 107.697 184,193 ..171,029 ..(1,155) MON... | .... 02/09/2004 | 07/01/2018
31296M PA 1 {FG AT3117 oo ssssssssessessssssssssesessnss | evennee | oo | eveeeieni [ oveen] [ e 572,804 | ... 108.460 627,935 578,955 | .iviiiereenB73,864 | oo | e 1,506 MON... | .... 09/19/2003 | 03/01/2032
31296Q 4R 8[FG A16232......ccviriririceineiserierieseensssisessssssessensssessesssssneses | vonenes | oo | veversenn | veened | v 412,067 | o, 108.988 | ...covverreens 440,220 | ..oooorirnnnn 403,916 (2,454) MON... | .... 01/27/2004 | 10/01/2032
31335H 55U 3| FG CO08BBI.........coorveiiiienieiienisnississsiesienissssensissssessssssees | eovenee | o [evverinen | e [ 225,125 | i 109.394 239,591 219,017 (1,633) MON...| .... 10/21/2004 | 04/01/2024
313615 P4 2{FNB0843........ooviecrerreriecrierinenisesisenieniesessssssssssessessssnsennne. | vevnee | oo [ ervverieni [ o | v 25,418 | i 104.649 26,855 25,662 | .ooocrverrnennn25,530 | oo [ e 94 MON... | . 09/30/1997 | 10/01/2013
B1371G  SS O FN 251729, ..ciiiiieeiseeriseisessesisessssissssssnsesssesssssesenssnsses | onnee | oo | vevnnenn | e | v 47,142 | 111.316 52,765 AT,401 | e B7,239 [ e | s 41 MON... | .... 04/01/1998 | 09/01/2017
BM137AH B6 4| FN 252167 ....coiiiicrierieniernsisninenienissessssissnssensenssessssnsnnns. | eovenee | o0 [eoverinen | e [ i 207,322 | e 111.472 233,828 209,764 | .oovrierrrenn 207,942 | oo [ i 553 MON...| .... 10/30/1998 | 04/01/2027
B1371K A4 3FN 253927.....cviririeceiseensiiesseniesssssesssssssssessssessesssssssesssenss | onnes | oo | vevnnenn | veeeed | v 32,089 | e, 110.141 35,574 32,298 232,149 | [ s 47 MON... 07/17/2001 | 09/01/2029
B137IM CG 0 FN 255771..ciiiiiieneisciinsineiseseissssissssesissssssssssessssnsssnsnns | oevinne oo [ evnnenni2 [ | 273,205 | e 110.597 296,322 267,930 | .oovvrrriin 272,785 (1,005) MON...| ... 08/09/2005 | 09/01/2034
31378H G8  8|FN 399023........ccmvierierinirierireererisnrnensenssssesssssssnsessessnessssnsnnes. | eovnene | oo [eoverenen | e [ v 10,665 | ieci 111.316 11,931 10,718 210,642 | e [ s 15 MON... | .... 09/17/1997 | 03/01/2017
B1378W  SF B FNAT1018..ccccicieieeireierierineieniseesnsssssnsessesessesssssissnssssssnssens | eevinee | oo [ evnerieni2 [ o] | vvviiniineiinnnnnnn820 | i 104.390 | oovvveerierennne852 [ i 816 MON... 03/11/1998 | 03/01/2013
B137IN 7K T FN424898..........ovvvevereereeeeiseesnsensienssisneisneessssesssesnsssnssssssssnennse. | eeenee | oo [ erreeen | o] [ e 2,153 | e 107.965| ..ovvvvvreennnn2,356 | oo 2,182 MON... | .... 06/04/1998 | 03/01/2013
31379W BT 3{FN431250.........cciiieeeeeereeseeeseeeneesneessesssessessnesseesssessssssssseenns | evveens oo | evvenrienn2 [ | oo 8,784 | o 107.965| ..o 9,448 | i 8,751 MON... | .... 10/30/1998 | 06/01/2013
31379Y W 2| FN433628........coooeieiiiiiiieeiieieseeeseersnssessnssesesssssssssnsseennnnes | eoeees | oo | eonveneenn [ oo [ 2,403 | e 107.965 | ..vovvvriirenn 2,577 | e 2,387 MON... 09/24/1998 | 07/01/2013
31383A Q3 B[FNA97374......ccoiriceneneienienesissessssssnisenenssenssssisennnns | oenes | oo | vevernenn | v | v 32,805 | e, 114.316 32,633 MON... | .... 04/23/1999 | 04/01/2028
3138AN CW  1|FNAIBT8A.......oieieireieiciniieciienes ...520,664 | ... 106.096 526,883 496,610 MON... | .... 08/22/2011 | 06/01/2041
3138AV. TB 1 [FNAJAT45. ... ressesenisesesisssssessenenenes | veene | oo | veveeeens 2| LI I 519,667 | ...... 105.174 523,880 498,108 MON... 11/17/2011 | 10/01/2041
B138E0 SF 7 [FN AJTTNT cooieereeseneenssisensessssssessssissssssssnsnsessnnes | oeeenee | oo | vevneneni | aeve 1 412,250 | ...... 103.446 ...413,784 ...400,000 MON... | .. 12/21/2011 | 11/01/2026
31394V LV 0|FNR 2005-123 PG.......coeverireiireiieiieieisissieisssisssessssssssssssesssssssssssess | oveens RNV 1. ..970,078 | ...... 115.583 .1,155,831 1,000,000 MON... 09/28/2006 | 11/01/2035
31395H WA 4| FHR 2893 PC.....cevvurvreriricireeissrseriesiesesessssssenssssssesssesssnsssssss | wonvees | oo | onsveens 2| LI [ 790,965 | ...... 101727 | oo 799,132 | v 785,565 MON... 01/11/2005 | 11/01/2012
31395N HN 0| FNR 2006-53 BE.........cccevveurirrrrierieirnneineriesieneseesssensssessensssssssnns | eovnene | oo [vnernne | oo [ viiininn..986,563 | .oco 110.225 .1,102,256 1,000,000 MON...| ... 07/14/2006 | 05/01/2016
31395P CK 6 [FHR 2944 OG.........cccomtvvirinirrerinrireriicinsisssisessenissessssssssesnenens | connnes | oo | veveveeni | v | 1,963,800 | ... 105.026 .2,055,433 1,957,052 | ... ...1,957,052 MON... | .... 03/22/2005 | 01/01/2015
31395T DF 8| FHR 2958 ME........ccootvumeirerirircrnneinerieniseisensssisseessesssssnsssnsnsnee | eevnene | oo [ evneerneni | coneee T [ 2,030,391 | e 107.298 | ...ooovvvrnee 2,145,964 | .............. 2,000,000 | ..oovrvrnvnne 2,005,352 MON... 04/26/2005 | 03/01/2015
31397F M2 5|FHR 3284 MD......c.cooriviviercriiniicireiseniensinsisneesenssessensssessssnienees | eveneen | oo [oeieneen2 [T | i, 987,695 | oo 107.716 | oo 1,077,167 | oo 1,000,000 MON... | .... .55,000 | 03/29/2007 | 04/01/2015
31400Y 3Q 7 [FN702007.......cmmrererererrrirermeiseersensenssssessssssssssesssessssessssssssesseenss | onnes | oo | vevrnenn | veeeed | v 316,851 | oo 108.144 334,706 309,501 MON... | .... 15,475 | 05/19/2003 | 04/01/2032
31404V AL 9[FN 780327....coiiiiierieineiseinsiiesiseesissisessssissssssssssssssssssssssssnsss | connee | oo | veverseinn | eeeeed | i 508,383 | ... 108.025| ..oovvvvienn 545,092 | .oovrvrirens 504,598 MON...| ... .25,230 | 07/30/2004 | 01/01/2019
31404W UE 4| FN 78098 1........ccvieririirieriinrinenienisssesesinnnienssenssssnsssssessessnnsnes | vevinee | oo [ evverieni [ | i 257,984 | i 107.013 276,573 258,448 MON... .11,630 | 08/30/2004 | 01/01/2019
31406U HH 4| FN 820232......c.oeiieeereeeeeeeeeeeieseeseeesseessesesessseesssesssesssessssssseessesns | eceenn | oo [ eeeeeen | o] [ i 262,619 | oo 109.191 282,497 258,718 MON... | .... 14,229 | 06/27/2005 | 07/01/2034
31407B BK 4 |FN825442........c.ooveiviieeiieeiiseeeneeseesnsssssssesesssssssssnsseessnnes | eoeees | oo | eovereenn [ o] [ i 423,788 | L. 109191 | v 457,520 | ..o 419,009 MON... | .... .23,045 | 05/20/2005 | 09/01/2034
31400Y UL 9[FN 8B2B8T7.......coovverreceieiereiienrieniesesssessssssnsessessssesssssssessnnsss | onnes | oo | vevnnenn | veeeed | v 241,027 | e, 110.316 267,858 242,810 MON... .14,569 | 06/06/2006 | 09/01/2035
31410U KA 9 FNBIT689......ccviiierrieiieiieineieiesississssessnsssienssssesensssssssssnseens. | ovenee | oo | verveneen | vevennT [ i 410,235 | e 109.816 | v.vvvvveirnnns 460,726 | oooorirnn 419,543 MON...| ... .23,075 | 10/05/2007 | 11/01/2036
31413R 2P 0| FN 953582......cceeieecieeeeereeceissessseesniesseesssessnessssessssnssssssssessssennes. | eennen | oo [ veneeenn | coneed [ v 294,140 | ..o 110.941 309,402 278,888 MON... | .... .16,733 | 04/16/2009 | 06/01/2037
314160 ZM 6 [ FN AATBAT ...oonioeecreeineeseisenisssssssessssisssssessissensesssssssssssnees | connenn | oo | vvvernenn | eeeeed | v 247,913 | i, 109.144 261,788 239,856 MON... .11,993 | 04/23/2009 | 08/01/2038
31416M  5A 8| FN AAG440.......c.oioiiieeieeeceeeieseeeeseesssesessnssseenssessssnens [ oevenee | oo | eovinneni | T | i 164,081 | L 108410 cvocvvvvinee 171,669 | oo 158,351 MON... | .... 04/08/2009 | 07/01/2038
31418W  CY 4| FN ADBIBB.......cvvuvrrrereersereserierisesesseesssisse st sssessan ...362,589 | ...... 104.667 .366,291 ...349,958 . MON... | .. 08/25/2010 | 06/01/2025
31419E UD 9 FN AEAT79. .o senssssnesnssssessnsenenenss | onenns | oo | sevsnennee | sveens 1 ...414,823 419,437 ...400,735 | ... 413912 MON... [ .. 1,169 .14,026 | 10/05/2010 | 07/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed SecUrities. ... 20,135,635 | ... XXX.oooves | wovnrienns 21,419,590 | ..cooceen. 19,899,682 | ....cccoo.u 20,102,531 XXX | s 86,239 | ..ot 969,802 |..... YOS XXX.oon
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-Backed Securities
38373M 8L 7| GNR 2009-80 B.......ocovuerrrireririeireriiisirsiensnsseessssisssesssssessesssssens | wivnnee | o [ everenenn 2. T e 707,000 | ...... 112260 | oo 785,826 | ....coccovvenee 700,000 | .coovverrirnne 705,227 | oo | v (805) [ .oovvvrerrreererieirens | vevversniseinsinsinnnnns | cernnes 4.555]......... 4.390 [MON... | wovrerrriranen 2,657 | oo 31,886 | 09/03/2009 | 12/01/2021
38373M V5 6| GNR 2008-45 D.....coovvvrrerrerinissisersssnssssnssnsssesssnssssnsssnssesssssesssnssssesas | seenee | oo | coseneens 2| 1| e 1,027,500 | ...... 112.064 | ..ooovvvnnen 1,120,644 | oo 1,000,000 | ..coovviennns 1,017,523 NEKECT0 ] R [RRR [N 5.027 | ... 4.500 | MON... [ coovorvrernnees 4,189 | v 50,270 | 05/27/2009 | 04/01/2017
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. ..o 1,734,500 |...XXX. ....1,700,000 ..1,722,750 ) ... XXX {6,846 | ooiii..82,156 XXX...... | ... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........c.crwerrerenrisrneiernsessseseeeseesseennns 32,266,037 0,989,682 .32,150,612 ) XXX | e 245,618 | ... 1,337,507 |..... XXX oo [ e XXX......
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00206R  AF 9| AT&T INC..oovvieeireriiirierieisesiessssesessssesessssssssessesssssssssessssssssens | nevenee | oo | veveennens 1 AFE| 1,011,514 | 104222 ... 1,042,220 | .oovvvren 1,000,000 | ..coovervnee 1,002,654 (2,442) | 4.950]......... 4.680 | Jd.cces | v 22,825 | o 49,500 | 01/29/2008 | 01/15/2013
009163 AA 4|AIR PRODUCTS & CHEMICALS [SSSTTPURTTRTIRTIUREN ISVRORPRN DO ST 1| AFE| o 274511 | 103.797 285,442 275,000 L274,885 | e | s 102 11,413 | 02/01/2008 | 02/01/2013
03076C AB 2| AMERIPRISE FINANCIAL INC......ccoovvirrireirieirneiisiiresnienieeessseenssns | eovneen | e [ onrireens 1| AFE| oo 495,115 | 112,955 wocvverirnnns 564,775 | .ovvvrvrins 500,000 | ... LAITT24 | s | s 511 | . . . .28,250 | 03/29/2006 | 11/15/2015
049560 AC  9|ATMOS ENERGY CORP........coevemrrriierreisnreriensnensenessessssssnenis | eevinee | oo [ cervevenns 1|.2FE| .............1,000,500 | ...... 103.692 | ...ooovvvvne 1,036,920 | ..cocvvveneee 1,000,000 | ..coovvreenee 1,000,065 [ ...oooovermreeerireris | cevrrerirneeieninns (59) B I 5125 ......... 5110 [ | v 23,632 | o 51,250 | 01/16/2003 | 01/15/2013
05531F AE 3| BB&T CORPORATION.......oouurrmmririieiieriieseseesseessssissessssssensssens | cevees AAFE] 499,555 | . 103.438 517,190 500,000 | oovvvreerrnn499,800 | o | e 110 .16,875 | 09/22/2009 | 09/25/2013
055688 AA 6 |BURLINGTN NO SF 06-1 TR......cocourvririeririernrineiirenieneensenesssiinnns | wvenes A|AFE] con...670,434 | ... 114.448 .765,187 ...668,589 | 5. . .38,243 | 07/20/2006 | 01/15/2024
057224 AY 3| BAKER HUGHES INC........ccccovvvriririermeiinerierienesseesssssssssensssssnens | sevnee | oo [ ceneeins 1|.1FE| ..cccceev..r...509,190 | ... 131.923 659,615 500,000 | ..ovveerrennns 507,021 | oo [ e (765) B I 7500 ......... 7.230 [MN.cooo | o 4792 | oo 37,500 | 11/07/2008 | 11/15/2018
06050T JZ 6|BANK OF AMERICA NA........ooiiiiiiieieieiseieee e senens | ceveens A AFE] 995,610 | .. 83.173 ....831,730 1,000,000 | .oovoieereern995,908 [ oo [ e 70 .60,000 | 10/23/2006 | 10/15/2036
064057 BD 3 |BANK OF NEW YORK MELLON........cccosivuirmerirenienircerseinnerienicnnns | ceveens .| AFE] ... ,120,720 | .. 1,000,000 | ..cvrerrrern999,903 [ oo | s 14 . .55,000 | 02/22/2007 | 12/01/2017
084664 AZ 4 |BERKSHIRE HATHAWAY FIN......cooiiiieirirerinnnrenineeneesssisensensins | evveee | oo [ cerneninns 1| AFE| coii499,523 | ... 103.997 | oo, 519,985 | ..ccovvvriens 500,000 | .oovreerrnnn 499,890 | oo [ e 102 | oo [ | evererennh500 | i 4520 | Wi | 10,375 | i 22,500 | 06/02/2008 | 01/15/2013
084664 BG 5|BERKSHIRE HATHAWAY FIN......c.covvuiriirinminnrinenieneneeisnisseiennins | eevinee [ oo [ cervriins 1| AFE| 299,169 | ... 106.485| ......ccconee. 319,455 | ..o 300,000 | .oovrceerenen299,698 | coooveeiicrierininns [ e 174 . .15,000 | 12/09/2008 | 08/15/2013
09247X AH 4 [BLACKROCK INC.......oovvvrmrrrerimrinenssniersenseseseessssssessssssssssensnnes | vveees | oo | veveneeens 1| AFE| 497,140 | ..o 104.544 522,720 | ... 500,000 | ..oovrierrnen 897,280 | oo [ e 140 2,184 | .. .10,625 | 05/19/2011 | 05/24/2021
126410 LM 9| CSX TRANSPORTATION INC.....coovvvvrvrererieiinreinnsseiensnsisnensnssnnss | wovneee | [ evernnnn T[AFE| i 421178 | e 120815 oo 508,848 | ....cccovrunnan A29178 | o 21178 | e [ [ [ e | 8281 [ 1000006240 | Jdeins | s 12,140 | oo 26,328 | 12/10/2007 | 01/15/2023
17275R AG 7 CISCO SYSTEMS INC......oourverirriireirsiissiessiesisesessssssssssssesssensens | srenees VAFE] 299,238 | 105.793 317,379 300,000 | oo 299,548 | s | e, 148 11/09/2009 | 11/17/2014
172967 DR 9| CITIGROUP INC.......orivmiiriirrirniineieeeseisesssesisessssisessssssssesssins | cevnes . ...502,890 | ........ 86.501 432,505 500,000 | oo 502,726 | e | i (47) 10/23/2006 | 08/25/2036
172967 FA 4| CITIGROUP INC.......ovvuiriiriieicriirireriessissssessesessessssssensessseesses | eeeees | o [ woveverenens VAFE] s 258,400 | ...... 104.471 261,178 250,000 (1,569) [ oo | e | verenennd8.010 [ 1000005240 [ D | i 868 | 12/18/2009 | 01/15/2015
191219 AN 4| COCA-COLA REFRESH USA.......c.coocuirimirierieeninissisessseniesessenns | cevnes |AFE] ...631,445 | ...... 100.587 502,935 ...500,000 (17,463) 01/17/2003 | 02/01/2012
19416Q DN 7| COLGATE-PALMOLIVE CO....ccovvvririrrieiniisirerinsiessssinsesesessssssnsns | seveees | AFE] 199,718 | ... 107.232 214,464 | .. 200,000 | .ovviieene 199,825 | oo | s 45 07/31/2009 | 08/05/2015
20825C AR 5| CONOCOPHILLIPS........ovuuevurrmerierireeseessssssesseniessssensssessessesssnes | woveeen | oo | onseenens 1| AFE| oo .397,304 | ..o 120.500 | .oovvernernens 482,000 | ..ovoruerninnnn 400,000 | ..cvvverrerrne397,935 | oo | e 229 01/29/2009 | 02/01/2019
209111 EA 7| CONS EDISON CO OF NY....oovtirriirerierierireernsisserssssensesesesensnees | avvieee | oo [ cereeienns 1|.1FE| .............1,015,970 | ...... 103.988 | ..oovvvvenee 1,039,880 | ...ccocvene 1,000,000 ...1,002,087 (1,837) 12/27/2002 | 02/01/2013
219207 AB 3| CORNELL UNIVERSITY.......ovverirmiinirierierereesssissrsesiesssenssenisnens. | eevinee | oo [ ceeeeinns 1| AFE| o 199,776 | e 119.792 239,584 200,000 | ... 199,815 | ovvovvevrrrerirerines | v 21 . .10,900 | 03/26/2009 | 02/01/2019
22546Q AA  5[CREDIT SUISSE NEW YORK......c.ccsvvurereremrirerirerernenissessersssssesnsnes | oneeen | ao | ceverneeens VAFE] 1,010,350 | e 103.942 | ...ooovvenne 1,039,420 | ..cocovvvnneee 1,000,000 | ..cooovvrennee 1,005,291 (2,080) | .vvovercererineineriins | eeererinenneniineines | oeeereeeed.500 | 10005250 | MNLcc | 9,167 | e 55,000 | 06/08/2009 | 05/01/2014
244217 BG 9 [JOHN DEERE CAPITAL CORP.......ccovvvrrirriirieieinrissesniserssssnsssienes | vrvenes JAWAFE] 571120 1013671 | oo 506,805 | ....cccovvvnean 500,000 02/10/2003 | 03/15/2012
24T02R AP 6| DELL INC.....oooeoveceeeeeeeeseeee s sesessssess s ssssssssensssnesssassssssensnses | eerers A[AFE] o 499,495 | L 105.755 528,775 500,000 03/28/2011 | 04/01/2016
263534 BW  8|E.l. DU PONT DE NEMOURS........ccoommiirmrrimrinniineirseisseiseisssienssinns | eevieee | oo [ cereriinns 1. AFE| ... 498,230 | ... 121.260 606,300 500,000 02/17/2009 | 03/15/2019
26875P AB 7|EOG RESOURCES INC VAFE] ... 504,665 | ... 108.550 542,750 ...500,000 11/18/2008 | 10/01/2013
291011 AX 2|EMERSON ELECTRIC CO AFE] i 748,050 | .. 118.261 886,958 750,000 01/10/2008 | 10/15/2018
29364G AE 3 [ENTERGY CORP......c.ovviriiiriiiriiierssieesss e enssnss V2FE | i 274788 | 101.509 279,150 275,000 09/13/2010 | 09/15/2015
313747 AP 2|FEDERAL REALTY INVS TRST.... V2FE | 252,660 | ... 105.405 263,513 | .... 250,000 10/13/2009 | 12/01/2013
36962G 2T 0| GENERAL ELEC CAP CORP........ocoviiririeiinieiesiseies e .|.FE] ... 1,001,630 | ... 110194 | oo 1,101,940 | ..o 1,000,000 05/10/2007 | 05/04/2020
36962G 4T 8| GENERAL ELEC CAP CORP......ccoriririeirieriesrieniesesesissesessessniens AAFE] i 49,438 | . 100.447 753,353 ...750,000 11/04/2010 | 11/09/2015
373334 JM 4| GEORGIA POWER COMPANY.. AFE| i 424728 | 109.208 | . 464,134 425,000 11/12/2008 | 11/01/2013
40414L AD 1 [HCP INC....ccevvvrvrrrviirrrnns L2FE| in...496,600 | ...... 104.839 524,195 500,000 10/07/2011 | 02/01/2021
406216 AX 9| HALLIBURTON COMPANY.......ccoovrumermrimieremmnmrsensesesseesessssissensens | seveee | oo [ ceserens 1|.1FE| ..cceev......619,338 | ... 122.868 737,208 ...600,000 03/19/2009 | 09/15/2019
416515 AY O [HARTFORD FINL SVCS GRP........ceccevimrireririeenineinnirersssenssiessneens | evvneen | oo [ corevenes 1].2FE| .......c.........499,660 | ...... 100.484 .502,420 ...500,000 | ... . . 03/18/2010 | 03/30/2015
42225B AA 4 |HEALTHCARE REALTY TRUST........... ceevererennsinnenens | eevnee oo [ e 1|.2FE| ..ccoonev......496,615 | ...... 107.394 536,970 500,000 | ..ocvvrrrires 497,503 | ..o | e 405 [ v | e | 8500 [ 18610 [ I | i 14,806 | e 32,500 | 12/01/2009 | 01/17/2017
438516 AS  5|HONEYWELL INTERNATIONAL.......covvurivrerinrireeieirsssissesssseneenes | eeveee | oo [ ceeeienns 1| AFE| ool 984,970 | ... 116.274 1,162,740 1,000,000 2991142 | e | e 1,434 .53,000 | 04/12/2007 | 03/15/2017
457153 AE 4 [INGRAM MICRO INC......ccovviiriiiririrernniseierisscsnissssssssisensssssssessens | evvneen | oo [ eoveeenes 1[.2FE| oo 499,990 | ... 103.009 ...515,045 | .. ...500,000 | ... ..500,000 2 . .27,125 | 08/16/2010 | 09/01/2017
459200 AM  3|IBM CORP........ccoomiimrrinirieriesirseessenissisessesssessessssessenssssssssssnssens | sevnee | oo [ cerneeens 1| AFE| oo 1,134,870 | ... 137118 v 1,371,180 | oo 1,000,000 | ..cooverennee 1,111,240 (5,123) | cvvreverveernvrirneinerins | vevvreninenneninssennee | oveereenen 1.000 | 1005810 | AOucn | i 11,861 | e 70,000 | 10/20/2006 | 10/30/2025
460146 CE 1 [INTL PAPER CO....ovvvriiirciiieinniisiseienssiseesierssssiensssisssessenns | weveees V2FE | 374,700 | 123.436 ....462,885 ...375,000 STATAT | oo | e 17 .28,125 | 08/03/2009 | 08/15/2021
46623E CT 4| JPMORGAN CHASE & CO......ccovvimrinirierieireesssessesisssisessesessseins | oovenns VAFE] 1,009,640 106.660 ,066,600 1,000,000 ...1,003,249 (1,474) 53,750 | 03/09/2007 | 01/15/2014
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49326E EB 5|KEYCORP |.2FE| .. 423,196 ...400,000 (9,159) .26,000 | 04/09/2010 | 05/14/2013
534187 BB 4 [LINCOLN NATIONAL CORP......corvrrirrirrireirneieererssisssssssissnsessnnss W2FE| ... .509,390 ..500,000 | .oovrieere 499,738 | oo | e 13 12,125 | 06/23/2011 | 06/24/2021
549271 AG  9|LUBRIZOL CORP........ccomirerrrerirrireesseiseriesieseseesssssssessssssssssensns | seveens CFE] 687,020 | .... 500,000 | ..ooveovrrnnnns 504,489 | oo [ s (446) 01/22/2009 | 02/01/2019
585055 AU 0 [MEDTRONIC INC.....ccovvvuirmiriiriniiinisisisnsierssiseeessssissssssensssienns | evveees AFE ] 517,870 | .coovcvennnes 500,000 | ..ccooeerreen 498,084 | oo [ 339 03/10/2011 | 03/15/2016
59156R AR 9| METLIFE INC....oooveviririeiceieieeiesisesienseseseessesssensesssessssenssenenns | soeees VAFE] 827,888 981,371 | v 825,000 | ..oovveereeene827, 117 | e [ e (246) 08/12/2008 | 08/15/2018
61747Y CJ  2[MORGAN STANLEY .....ccooriirrimrriimerierieeiiessseisssssssssessssessssisssssnns | eeeees LAFE] .740,864 800,000 | ovvoireerrnnn 797,281 | s | e 274 09/16/2009 | 09/23/2019
66988A AB O [NOVANT HEALTH INC......oovviriiririiriicrinniiesienissesssissssiensesesssins | weveees AWIFE| ...499,920 | ...... 116.532 582,660 | .. ...500,000 X 09/11/2009 | 11/01/2019
67021C AB 3| NSTAR ELECTRIC CO....cccorrvuirmrirerireerenieisserisessessenssssesssssssssns | evveen | oo | ovevenens T AFE | e, 995,099 | ...... 107.860 | ..vvonvrne 1,078,600 | ..coovvveneee 1,000,000 | ..coorverneene 998,659 | ...vvvrerrirerinniis | e BAT | e | eevenernernnennennee | verennenh 875 [ 18930 [ AL | o 10,292 | oo 48,750 | 04/13/2004 | 04/15/2014
69349L AD O [PNC BANKNA. ..ot | eeveees AGAFE] e ATB,575 | 111.078 555,390 500,000 .2,000 .30,000 | 06/13/2008 | 12/07/2017
693506 BB 2| PPG INDUSTRIES INC.......cocomiririrrerrriniierireseseesseisessesiesssensns | ceveens A[.2FE| ................ 464,895 | ... 120.981 604,905 | .... 500,000 9,790 .33,250 | 11/05/2008 | 03/15/2018
69373U AA 5| PACCAR INC......oiiiiriiieriesiiesiseiseessesissssessessssessssisssssssssesssnnns | avnees | e | onrennnes 1|.1FE| .................507,967 | ...... 112,030 | voocvercernens 560,150 | ..ovvvrerirnens 500,000 | ..oovrierrnnn 503,741 | oo [ e (1,802) [ e [ e | 6875 [ 16,480 [ FAL.co | i 12,986 | coovoerernes 34,375 | 03/10/2009 | 02/15/2014
724479 AF  7|PITNEY BOWES INC......vvviririeririiriesiesiesiecesssissssesienssennes | coveens W2FE| . 470,095 | ... 102.527 | oo 512,635 | ..ccovverirns 500,000 .23,125 | 06/21/2006 | 10/01/2012
74005P AQ 7 [PRAXAIR INC.....cooiiiimeiieriieenesissisessssssessesissssssssssssessssssssnins | weeees CAAFE] 249,420 | . 112.234 280,585 250,000 13,125 | 11/07/2007 | 11/15/2014
74251V AD 4 | PRINCIPAL FINANCIAL GROU.......cocvvvvvirmririineiersnineeesississssssisnnnes | vvnee | oo | veveernns 1].1FE| .................525,010 | ...... 124.504 622,520 500,000 44,375 | 06/09/2009 | 05/15/2019
742741 AA 9| PROCTER & GAMBLE- ESOP.........ccocomrriririerireeienesessesssrieninenins | ceveens VAFE] e 782,960 | ... 134,584 ...782,960 .73,285 | 11/27/1990 | 01/01/2021
74432Q BE 4 [PRUDENTIAL FINANCIAL INC.....oovvvmiiriinirieriesieerseseissseseessenes | cevenns . . ..751,348 | ...... 103.530 . . . .38,625 | 01/09/2008 | 01/15/2013
751277 AQ 7 |NESTLE PURINA PETCARE CO......oeoomiviireerinnrinerienenenssnesennnnns | vevnne [ oo [ covveerinens VAFE] 998,600 | ...... 140.475] ............ 1,404,750 | .............. 1,000,000 | ...coorvernnene 999,135 [ oo | s 52 86,250 | 02/07/1992 | 02/15/2022
828807 BV  8|SIMON PROPERTY GROUP LP........cccosvvirirmerineirenicernseiseisenineenns | oevenns LAFE] ...497,830 | ...... 114.216 571,080 ...500,000 LA98,769 | i | s 198 .29,375 | 08/22/2006 | 03/01/2017
828807 BW 6 |SIMON PROPERTY GROUP LP........cocvvreriviiiernierinsirerinniisirnsienienns | vrveees AFE] . ..496,035 | ...... 110.831 .554,155 | .. ...500,000 | ... LAITT80 | e [ e 385 .26,250 | 12/05/2006 | 12/01/2016
90261X BY 7 [UBS AG STAMFORD CT......ovvvrmrerermerinerineniessseessssssensesssesssensnnne | woneee | oo | voverneeenns AFE] 1,027,740 | ........ 99.594 | oo 995,940 | ....ovevvneee 1,000,000 | ..oovvreneee 1,015,120 (2,860) 58,750 | 01/31/2007 | 07/15/2016
90783X AA 9 [UNION PACIFIC RR CO 07-3......c.oevvrvierernirrnrnnncinsirernninnisensennnenns | vevvene | oo | eoverenen T WAFE | i 934,492 | ... 120.729 11,128,202 ..934,492 934,492 57,714 | 07/19/2007 | 01/02/2031
913017 BM 0| UNITED TECHNOLOGIES CORP.........ccccormerirmrummrenirnerreninenirerennns | vevvee | oo [ evvverend [ WAFE ] (1,013,820 | e 118.293 1,182,930 | .. 1,000,000 ...1,009,118 (1,276) 53,750 | 12/20/2007 | 12/15/2017
921813 AA 9| VANDERBILT UNIVERSITY.......cocormermmrrmermrinenrassinerssssnenssnesseesanees | venenne | oo [ evvenreend [ WAFE | v 374,303 | e 118.327 | oo 443726 | oo 375,000 19,688 | 02/24/2009 | 04/01/2019
92343V AL 8 |VERIZON COMMUNICATIONS........ccormvrrermrrrermninrermnnneissnsensenssrens | vevvens | oo | eovnneeen T WAFE | i 748,522 | .. 116.581 | oo 874,358 | ..o 750,000 41,250 | 02/07/2008 | 02/15/2018
929043 AF 4| VORNADO REALTY LP.....cccoiverirrreirerierinenenississrsesissnseniseennes | vevnne | oo [ eevvneiend [ W2FE | viiiiinr..599,004 | ... 103.492 620,952 600,000 .25,500 | 03/23/2010 | 04/01/2015
92976W BJ 4| WACHOVIA CORP.......cooverirriieiniirernsieisnieresssseienssssssesssesssnsssses | eonenee | oo [oervnronen | WIFE | . 538,925 | ... 105.510 527,550 500,000 .27,500 | 12/15/2009 | 05/01/2013
947074 AH 3| WEATHERFORD INTLINC......cccovvvmiriirinrinernnrerieneneesssnisensenins | vevnee [ oo [ evveerend [ W2FE | v 238,508 | ... 101.799 254,498 250,000 14,875 | 01/28/2009 | 06/15/2012
947075 AF 4| WEATHERFORD BERMUDA.........ccccoovrvmerimrineinneineeserinsnnensseennnns | vennne [ oo [ evvvnneen] [ W2FE | v 248,738 | .. 129.329 323,323 | ... 250,000 .24,063 | 01/05/2009 | 03/01/2019
959802 AJ 8| WESTERN UNION COITHE........cccovvrirmrrnrrnninerininererssisserenssissnnnnns | eovens | oo [vvvned T [ WAFE ] ciiiinnn498,300 | ... 109.284 | ......ocovonne. 546,420 | .....ccoovvnee. 500,000 .32,500 | 02/23/2009 | 02/26/2014
98458P AB 1| YALE UNIVERSITY.....ccovvrririnrrnernrencensninerieniseeensssessesssssnenses | vonnee | oo | vevvneed | WAFE | . 249,490 | ... 105.876 264,690 250,000 11/03/2009 | 10/15/2014
064149 A6 4 |BANK OF NOVA SCOTIA.......oovimmrnrnnenneinsisssinenissesssessssssseennns | vevenne [ A | ccvrvvees [ AFE | i 509,745 | ... 105.038 525,190 500,000 02/26/2010 | 01/22/2015
893526 8Y 2| TRANS-CANADA PIPELINES rerveenreinseessesnsesssensssisssssiessisssnne | oennee | A oo WAFE | 513,985 | oo 127.625 638,125 500,000 02/18/2009 | 01/15/2019
002799 AJ 3|ABBEY NATL TREASURY SERV... .89.715 403,718 ...450,000 04/20/2011 | 04/27/2016
02364W AN 5| AMERICA MOVIL SAB DE CV.......coocvvrrvrverrnrnnrnnnessinssesissssninnenns | eoveee | F [T WAFE ] 530,310 | e 114.954 574770 | .. ...500,000 03/29/2010| 11/15/2017
055451 AH  1|BHP BILLITON FIN USALTD......ccconvervrenerrrmernerirneenenssnisenssssnnens | vevnee | F | eecvvrines [ WAFE | i 348,877 | e 123.556 | ..o 432,446 | ....oovvenne 350,000 03/18/2009 | 04/01/2019
05565Q BN 7 BP CAPITAL MARKETS PLC . . . ..498,580 | ... 104.742 523,710 | .... 500,000 09/28/2010| 10/01/2015
06739F GF 2| BARCLAYS BANK PLC......ccoviuirimirierienirceissiiseriesssensesesssssssnanens | cevees Flon| o TFE | e 501,484 | ...... 103.566 | ..o 517,830 | oo 500,000 25,000 | 09/18/2009 | 09/22/2016
22303Q AG 5[COVIDIEN INTL FINANCE SA.......cccoosiiimrinreneeineiseessssessssenissens | cevenns Fl. .1FE ...499,646 | ...... 118.500 | ..ovvveirnnens 592,500 | ..covvvcrirnnns 500,000 .30,000 | 06/23/2008 | 10/15/2017
500472 AB 1 [PHILIPS ELECTRONICS NV.....oovmririnirernniseirerisisessseensssssesensnens | eevenes Fl.....1|.1FE]| ... ..741,038 | ... 114.548 859,110 | .... 750,000 43,125 | 03/05/2008 | 03/11/2018
71645W AN 1| PETROBRAS INTL FIN CO....vvvvmrrmremerierieeienisseessesissssesssenssnenns | cevees Flo 1| 2FE | oo, 343991 | ... 119.370 | v A17,795 | oo 350,000 27,563 | 02/04/2009 | 03/15/2019
78010X AD 3 |ROYAL BK OF SCOTLAND PLC IO Fl. 486,430 ...500,000 .16,953 | 08/18/2010 | 08/23/2013
822582 AF 9| SHELL INTERNATIONAL FIN......couirimirirerirneercmieenersensssenssenesseesns | seveens Fl. 644,904 .24,000 | 03/18/2009 | 03/21/2014
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

S'0L3

1 2 7 10 Change in Book/Adjusted Carrying Value Interest Dates
3 8 13 14 17 18 19 20 21 22
Rate Current
Used Year's
to Current Other Than Admitted Amount
Obtain Year's Temporary Effective Amount Received
CusIpP Fair (Amortization)/ Impairment Rate When Due and During
Identification Description Code Actual Cost Value Par Value Accretion Recognized of Paid Accrued Year Acquired | Maturity
85771S AA 4[STATOIL ASA OO OO TS PSTOPRUPRRRPRORR OO 249,523 | ...... 115.725 250,000 | ..ovviiereennn 249,625 [ oo [ s 41 2,771 13,125 | 04/16/2009 | 04/15/2019
96008Y AB 1 |WSTFLD CAP/WT FIN/WEA........ccoiiiriiniinsiisissnsiisssssssnssessesnsnnnes | svvenes . ..939,160 | ...... 104771 oo 1,047,710 | s 1,000,000 | ..ovoveeeeee 975,697 [ [ e 7,534 6,549 | .. 51,250 | 06/21/2006 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation SR OROPRRRRRTIRS ISV 49,300,064 | ... XXX.ooooor [ corrennn. 54,170,568 | ... 48,907,219 | ...........49,065,664 | ..o [ i, (51,318) | covvvvnvrinnrnnennn0 |0 L XXX [ XX [ XXX [ i 789,135 | ......... 2,669,862 |..... YOS XXX.oone
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securitie:
12489W QD 9 | CBASS 2005-CB8 AF2.........c...... | ....... | . | .......... 2 | ARM | s 204,150 | ........ 90.378 oo 184,512 [ i 204,156 | oo 184,512 | i (14,007) [ s [ | | 8,303 [ 5.870 [MON... | coovvviririrnens 902 | oo 10,826 | 11/30/2005 | 05/01/2016
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities............ooeieeennierines | covrirrsneinnes 204,150 [ ... XXX.oooooo | v 184,512 | 204,156 O] e XXX XXX [ 902 | .o 10,826 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U 4C 9| BACM 2005-6 ASB..........oeverrermrimeereriesisessesesesessessssssesssssssessenens | soveees e 2 AFM | 819,064 | ...... 104.596 816,258 | ...ooveerrnnrns816,385 | oo [ e (4B5) | .ververeerrrinernenns [ e | 8193 i 5.090 [MON... [ wovvvirerrenn 3,533 | i 42,990 | 12/16/2005 | 10/01/2014
07383F AC 2| BSCMS 1998-C1 B...oouiveiiriiesiisiissississssisessssssssssssssssssssssnsssnssssssns | srves e [ AFM | i 830,857 | ...... 101.462 822,514 | .oiiiiien822,514 | [ [ | | 6.540 [ 6.250 [MON... | .... .53,792 | 06/03/1998 | 01/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 1,649,921 | XXX | oo 1,688,319 [ i 1,638,772 | oo 1,638,899 [0 i (465) ] oo XXX XXX... .96,782 |.... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N 2| COMET 2006-A3 A3.......coovvererrinnrierierenensenississessssssesssensensnes | onenen | oo | veveeeenc | WIFE | i 748,130 | oo 114.137 750,000 | .oovveereneren 749,168 | oo [ e 199 .37,875 | 02/22/2006 | 02/15/2016
185506 8| CLECO 2008-A A2 . JIOTN I 2 | VAFE | i 748,932 | 119.699 | ..oovvvvevrrn 897,746 | oo 750,000 42,075 | 02/28/2008 | 03/01/2023
34528R 4| FORDO 2009-A A3A.......oouirmriiirerisisisniernssesessssisssessesssssesssssnns. | sneees w2 | AFE ] 37,744 | 100.247 36,387 02/05/2010 | 02/15/2012
47215B 9 [JCPL 2006-A Ad.......oovirrereeirrieiieriessiesiesesessssssssssessesesensssssses | eeeees |2 | VAFE | 999,107 | e 124,084 08/04/2006 | 06/05/2021
69361Y O [PEGTF 20011 AB...oovcvveirmrineireeieeiseesseississssssessessssssssssesssssssssenss | weeees |2 | VAFE | i 723,832 | 104.867 12/03/2007 | 06/15/2013
87316Y 5 ONCOR 2004-1 A3.....oooieiiriiriririsiiienieseseessssssssssenesensseesssnesssnssens | eeeees o[ AFE | i 1,013,477 112.302 08/04/2004 | 05/15/2016
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 4,271,222 | ... XXX. ...4,208644 | ... 4228326 | ....cooeooveveeee0 | oo (12373) | 0 [0 [ XX LXK XXX 28,558 .. 234,827 XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. 55,425,357 | .. XXX.ooooer | eeerr..00,902,507 | ...........54,958,791 | ..........55117,401 [ .............(14,001) [ ooovveeeres(B4156) [ o0 [0 [ XXX [ XXX [ XXX ] e 826,611 03,012,207 XXX..ooo. [ oo XXX......
Totals
7799999. Total - ISSUET ODlIGAHONS. ......veuiesieiserisseis sttt | sbsenisanees 76,174,654 | .. XXX.ooooooo | c0000e....85,370,867 | ..o 74,032,229 | ... 75,608,144 | v | i (179,002 .1,208,283 | ........3,724,541 | ... XXXeooooo [ e XXX.oooe
7899999. Total - Residential Mortgage-Backed Securities. 20,689,130 |...XXX. (54,875 XXX... ...89,049 | .........1,003,531 |..... XXX oo [ e XXX......
7999999. Total - Commercial Mortgage-Backed Securities .3,384,421 [ .. XXX........ XXX | e 14,862 | ..........178,938 |..... XXX oo [ e XXX......
8099999. Total - Other Loan-Backed and Structured Securities 4,271,222 | ... XXX. ....4,208,644 XXX... ...28,558 | ...........234,827 | ..... XXX oo [ e XXX......
8399999.  Grand TOtal = BONGS............cvrrrereerieiiriserierieeisseesseissss et asesssssssssssssessnesssssesens | oeveeees 104,519,427 | ... XXX. 102,031,669 XXX... 1,340,752 | ........5,141,837 | ..... XXXeovoon | o XXX......
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Annual Statement for the year 2011 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. States, Territories and Pc
57582N  H2 4| MASSACHUSETTS ST....oiiiiieieieiriesieieie sttt st ssse s ssssssesssssesns. | evsessssssesans 08/02/2011 | HUTCHINSON SHOCKEY ERLEY & CO.......cvvuiieieiireiisiieieieiseisssesiesssssssssssesaes | oevsssessesssssssssssessssssessssssssesnes 500,000 [.cooereriiirieeieeeeas 4,889
882722 XY 2 TEXAS ST..ouiiuiieuiiimeisisesisess sttt 05/18/2011 [ JEFFERIES & CO....ouitriiusieisiiseis s sses st ssssssssssens s | fosssssessesssssssenssssssssnsssssssnssenes 500,000 | oo s
1799999. Total - Bonds - U.S. States, TEITIHONES & POSSESSIONS. ..........c.iuiiiuerieisirsieiitessessetesssssssssssesesssssssessesesssssssessessssessessesasss | sssessesassessesssssssessessesssssssessessessssassessesssssssessessesassessesssssesessessesssssssessessessssassessessessssessessesassessessessesassessessessssessessessnsansessessssnsassessn 1,000,000 | ..o 4,889
Bonds - U.S. Political Subdivisions of States
167560 PT 2|CHICAGO IL MET WTR RECLAMATION 0772172011 [ J.P. MORGAN. ...ttt ettt | Hoiebbess bbb s bbbt | oeebse b b e bbbt ees ...590,730 500,000
763665 XM 3| RICHLAND CNTY SC SCH DIST #1.....civeiriiersiisnissisnissiisrsssesssssneanes 10/20/2011 [HUTCHINSON SHOCKEY ERLEY & CO.....ccuuiviiiiririierissiiesssssssssseserssssssssssssessnes | sessssosssssssssssssessssssssssssssssansnses ...564,305 s 500,000
2499999, Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............ccoeuiiiiierictiieiiteeict ettt ettt et saetetes evetassesessssesesassseessssesesesasaesessssesesaseesessseaes s esesesesses et e seseb s s eses s e s et s s ee s et s see et et sset et s s ee et s s et et s assesessns et et s et esansesesessaetasnsnsesnanse 1,155,035 | ..o 1,000,000
Bonds - U.S. Special R and Special A t
13066Y QA 0| CALIFORNIA ST DEPT OF WTR RESO.......ccccvuvvmrvrerirerireenns 07/08/2011 | RAYMOND JAMES.........couiimirirrimieienisseseeisssssessesssesessesssssse s sssesssssssssssssins | ontssnesssesssesssesssssssesssssssssssenes 500,000 | .coouvvemrirereienienereeieeies 5,000
176553 FW 0| CITIZENS PROPERTY INSURANCE CO......ovuuiririiriiniireriesiiesissisessssisessssssensssens 06/30/2011 | CITIGROUP GLOBAL MARKETS.......couiiuriimiimeiseeiseisesssssssesssesessessssesssssssssens | ossisesssesssesssssssssessssssssessssenes 250,000 [ .ooveeererneiireirenieeiei s
196632 LW 1| COLORADO SPRINGS CO UTILITIES......cceveveiereiieireicieiseiesie e sesees 01/06/2011 | RAYMOND JAMES..........coiiiiiiiiiieieiisississsssssiesssssssesesssssssssse s sssesssssssnsons. | sonssssssssssesssssssosssssnsssssesssenes 500,000 | ..oveeereriirierereirieeenes 1,250
235416 3K  8|DALLAS TX WTRWKS & SWR SYS REV.....cocuirurierrierierineeiesiseesssssessesssssssssssenas 07/07/2011 [ J.P. MORGAN........cvvmmrirrireereieise st enssens | fenessessess et s st enes 250,000 [ .ooveeererrenireereriseie e
25477G EB 7|DIST OF COLUMBIA INCOME TAX SE 04/08/2011 [ JEFFERIES & CO....oucvvuivuiieiieiieeiisisseis it ssesssssssnees | nsisssssesssesssesssssissssesssessssenes 500,000 | .ovoovrerrierieerieeiesieeiies 9,167
29270C UJ 2|ENERGY N'W WA ELEC REVENUE.........c.coooumirimrieririrerinsineriesenes 06/21/2011 | CITIGROUP GLOBAL MARKETS.........couiiurimririemniseisesssessesssesessesssssssesssssssnes | onsssessnessssssessssssesssssssesssenes 500,000 | .ooorreerierirrrirninne 12,014
31294M DW 8| FG E02817....ccirniiriireiieieiiesiesiseesse s 01/21/2011 [ BANK AMERICA. .......ovomiiie ettt isnnns | nsisssses st sseees 400,000 | .ooovveeririeeeii 833
3138BAN CW 1 {FN AIBTBA.......omiirirriieriees et 08/22/2011 | CITIGROUP GLOBAL MARKETS.......coutiiuirimriiieirisriserieesiesssesesesssssessessesssines | ossissesssesssssssesssssssesssssssessnenes 500,000 | oo 1,333
3138AV. TB 1 [FNAJA145.....ooecs i 11/17/2011 | DEUTSCHE BANK ...ttt ssssssss st esssssssssssssins | cosesssssssessssssnsssesssssssssssansssnns 499,045 [ ... 1,164
3138E0 SF 7| FN AJTTAT oo 12/21/2011 [ WELLS FARGO SECURITIES LLC......couiireriiiieiieissiersissessisissssese s | stvsesesssssssssesssssessessssssassenes 400,000 | oo 867
343136 U8 8| FLORIDA ST TURNPIKE AUTH.......couiriririemirimeemesisesiesiesieessssssessessesssessssesssenns 06/24/2011 | WELLS FARGO SECURITIES LLC......ccouiumriiiierierieeseeiseisesiesssessseessssssenins | onsrsessesssssssesssssssessssssssssenes 500,000 | covoueeureeerierieresees et
438701 PL 2| HONOLULU CITY & CNTY HI WSTWTR.....ouiiieririireinseisseisessessseesseisessessssssseseeens 02/11/2011 [ JEFFERIES & CO....oovvvuirniieiieiieeisesessess it ssessssessnsss. | ssissssssssssessssesssssisessssssssssaeses 500,000 [ ..ooverrereereereeierieenieees 3,125
455167 4S 2| INDIANA UNIV REVENUES.........cootiiiiniriririieissiseiiesissesessssessssissies 07/15/2011 | BARCLAYS AMERICAN........ccvvumivirririimiiniieeiieseesesesissisessessssessenssesesssesssssens. | ssissesssessssssesssssssesssssssnssssenes 265,000
485429 LH 5|KANSAS ST DEV FIN AUTH REVENUE 12/01/2011 | MERRILL LYNCH . 350,000
64971Q AR 4 [NEW YORK CITY NY TRANSITIONALF ......c.vvuiiririiriinieisiessisesssiesissiessesseesneenes 02/15/2011 | CITIGROUP GLOBAL MARKETS........outvuiiiireriinnieierissisesssssssssiesssssessesssssnnes | sonersssssssesssssssssssssssssessessssenes 500,000
650014 UQ 4|NEW YORK ST THRUWAY AUTH 2ND G 06/15/2011 | CITIGROUP GLOBAL MARKETS........ccouiumerimrireemeiseisessssessesssesesesssssssssssssssnes | osssssessesssesssesssssesessssssssssnenes 500,000
875124 CN 7| TAMPA BAY FL WTR REGL WTR SPLY .....ccovvtmiiriiiiieiiieeiieeisessseisesse st 07/19/2011 [ RAYMOND JAMES........coouiimiiiniiisiieiiseisseisssssse st ss st isssins | nsisssssessses st ssssssessssenes 500,000
915115 X8 7|UNIV OF TEXAS TX PERMANENT UNI 06/24/2011 [ PIPER JAFFREY & CO......vuuivimiirririeiieiiiesissiesisesessssssssse s sssesssesssssssssies. | ossissesssessssssesssssesesssssssnssssenes 500,000
919061 EY 3|VALDEZ AK MARINE TERMINAL REVE 06/07/2011 | GOLDMAN SACHS........cotiimirieririneisseinsise s ssssssesseees 150,000
92817S KC  1|VIRGINIA ST PUBLIC SCH AUTH.......otiiiiierieierisisesieissiessssssssssssssssessessssssnssenes 01/06/2011 | SEATTLE NORTHWEST .......coviiriiiiiniiierisissiesieisssssessssssessessssssssessssssssnens | sonsssssssssessssssssesssssnssssssesssenes 500,000
95648M KF 5| WEST VIRGINIA ST ECON DEV AUTH.......ooviiimiiininississississsnines 07/14/2011 [ MERRILL LYNCH. ...ttt st | ettt | bt 285,588 | ..o 250,000
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES.............o.iiuiieieiieiieeietsetssteseetsetsesstessessessesssssssassessssasss | stessessesasssssessessesassessessessssessessessesassessesssssssessessesassassessessesassassessssassessessessesassessesssssssessessesassassessessesessassesnsansessesssssnsassessesnssssassas 9,713,978 ...8,814,045
Bonds - Industrial and Miscellaneous
09247X AH 4 [BLACKROCK INC......coovummremmrirrireessrinseisessessseesssisessessesssensessssenns 05/19/2011 [ BANK AMERICA. .......ovomeiriniieitiseeiees st st sssissnns | sonsisesssesssessssenssss s ssssssssssenes 500,000
24T02R AP B DELL INC.....oiiiiiieicieci e 03/28/2011 | DEUTSCHE BANK .......cooiiiiiiiieiisisesisisesssie s issssssss s ssessssssessssssnsss | stosssssssssessssssssosssssnssssssessssnes 500,000
04141 AD T HCP INC...oiuiiiieeieetie sttt ssnssnsenin | oevesnsssnninns 10/07/2011 | WELLS FARGO SECURITIES LLC.......vvreereimeireresisesiesesesssssisessssssenssseesnnes. | coreesssssessesssnsssesssssessessssssns 500,000
534187 BB 4 |LINCOLN NATIONAL CORP.........ccosvvurirmrierireeiseirseissnians 06/23/2011 | GOLDMAN SACHS ..ottt essss s sss st ssssesssns | ssisessessses st seses s 500,000
585055 AU O|MEDTRONIC INC.....coooirmrrmerieriririeissiseriesiesssessssssssssessesssensesessenns 03/10/2011 [ BANK AMERICA. .......covtmvirrimiiiiiesiestesessessssse st enssenssness. | snssssesssesssesssessssssssessssssenssenes 500,000
002799 AJ 3|ABBEY NATL TREASURY SERV......ccoouiiiiimiinimiinsissrsssnissssssesisssssenas . |F 04/20/2011 [ CREDIT SUISSE.........cvtuiertissiisseisersssessessssesseesssssssss s ssssss s sessssns st ssssnnss | fsssssssssenssessssessssssssssssssssssssssees 450,000
3899999. Total - Bonds - INAUSHIAl AN MISCEIIANEOUS...........cuuiiiiieiiii stk k40 08 o080 E 0808888008088t ...2,950,000
8399997. TOHAI = BONAS = PAIM 3.tttk E 08 SR 100 eeEEEEE LR DAL EE LR . 13,764,045 | .o, 72,063
8399998. Total - Bonds - SUMMANY HEM fIOM P 5......c.. ittt es 8188k 8 8808404 448 eEE R E 0L o0 E e E 4880888808448 E 0 E b8 E bbb 1,633,555 | ..o 1,575,000 | ..cooovovrririreriinne 10,600
8399999. T0HBI = BOMAS. ettt EE R £ E R SEE e HEEER R E R LR 16,598,593 15,339,045 | .o, 82,663
9999999. Total - Bonds, Preferred @and COMMON STOCKS...........cocciiucieiiiieiiceteieeete et ettt sttt s et a ettt et s sstesessssesebesssaes ssstetesassssesassssesesssseses s s et b esseseses e s et s s setebensea et s s bebeb s s et es s s et b ban s et s e b et et s astebanantens 16,598,593 XXX cooteeieeieeeieeerenies | e 82,663
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Bonds - U.S. Government
31398A WK 4 |FANNIE MAE.... ...| 10/11/2011. | VARIOUS........ 832,855 04/20/2012.
31398A X3 1|FANNIE MAE.... . |...| 12/07/2011. | BANK AMERICA 304,752 ....299,965 08/20/2013.
36202E UM 9| G24188......ovvirerceririreierieseesiesiessesseeniens ... | 12/01/2011. | MBS PAYMENT .......vvvririnrenrrenns [ o 75,949 05/01/2038.
36203W WB 0|GN 361642 ...| 12/01/2011. | MBS PAYMENT. 3,067 12/01/2021.
36205K WE 8| GN 393145, ... | 12/01/2011. | MBS PAYMENT 8,255 12/01/2022.
36208C 7L 5| GN 447399.......ccmriirierirneersrinerienieseeesseisseninn <. | 12/01/2011. | MBS PAYMENT ......ovvvrrrrneineriinns [ correrieeeinerieninneenns 914 04/01/2025.
36209Q EA 9|GN 478129... ... | 12/01/2011. | MBS PAYMENT. 2,427 05/01/2028.
36210A VC 8|GN 486711... ... | 12/01/2011. | MBS PAYMENT. 61,112 05/01/2025.
362209 JY 5| GN 300979......cciuuiriniiieiieiineis i ... [ 12/01/2011. | MBS PAYMENT......ooovvinniinniinninnns | i 350 06/01/2020.
0599999. Total - Bonds - U.S. GOVEIMMENT. ... osisissss i ess bbbt sssssnssssensensens | sosnees 1,289,681 | ... 1,277,074 | .....1,275292 | ........ 1276418 | ..ol | o424 |0 424 | 001,276,843 0] 12,838 12,838 023727 XXX......
Bonds - U.S. Special R and Special A t
3128GW SY  5[FG E92335.....cciiiirieicieieeeie e ... [ 12101/2011. [ MBS PAYMENT.......oovviieieieerees [ rveieieeeieieeins 02/01/2017.
3128K6 7K 0|FG A46298 ... | 12/01/2011. | MBS PAYMENT. 12/01/2034.
3128KV MN 2| FG A64865, ...|12/01/2011. | MBS PAYMENT 10/01/2036.
3128M4 4Q 3|FG G03231....covvvierirnne v | 12/01/2011. | MBS PAYMENT .....ovvvrrririninrinnns [ e | v 118,800 10/01/2036.
3128M5 UZ 1|FG G03900 ... | 12/01/2011. | MBS PAYMENT. 65,318 06/01/2037.
3128M7 XB 7|FG G05774 ...|12/01/2011. | MBS PAYMENT 62,926 03/01/2039.
3128M8 AZ 7|FG G0B024...........coocoonen. ... | 12/01/2011. | MBS PAYMENT.......ocvorrirrrinrrnns 49,141 03/01/2040.
3128NJ G9 4|FH 1J2024 ...| 12/15/2011. | VARIOUS........ 59,445 05/01/2014.
3128PQ ZH 7 |FG J11644........cooiiircieceeneeenis v | 12/01/2011. | MBS PAYMENT .....ovvvreriirinrinnns [ e | cvveriens 131,006 09/01/2024.
3128QJ UC 8|FH 1G1479... ...| 12/15/2011. | VARIOUS........ 727 112,805 01/01/2037.
31292H VU 5|FG C01527 ...|12/01/2011. | MBS PAYMENT ..109,391 111,331 02/01/2032.
312940 2H 1|FG A92576... ... | 12/01/2011. | MBS PAYMENT. 92,122 12/01/2039.
312941 NJ 2 |FG A93093... ...|12/01/2011. | MBS PAYMENT 42,943 .42,943 01/01/2040.
312942 NF 8|FG A93990 ... | 12/01/2011. | MBS PAYMENT. 84,392 ..84,392 05/01/2040.
31294M DW 8|FG E02817... ... | 12/01/2011. | MBS PAYMENT. 33,436 10/01/2025.
312964 DE 6 |FGB11901 ...|12/01/2011. | MBS PAYMENT 68,674 08/01/2018.
312964 H5 1|FGB12052 ... | 12/01/2011. | MBS PAYMENT. 67,720 07/01/2018.
31296M PA 1[FG A13117 . 12/01/2011. [ MBS PAYMENT......ooiviriiiirieiinis [ v | vevnnis 197,469 03/01/2032.
31296Q 4R 8|FG A16232 v | 12/01/2011. | MBS PAYMENT ......ovvvrrrerinninnns [ coverierieenenirnnins | cvveriens 160,914 .164,157 10/01/2032.
31335H 5U 3|FG C90859 ...|12/01/2011. | MBS PAYMENT 81,433 ...83,704 04/01/2024.
313615 P4 2|FN50843........ccccvvvvmirvnrineriens ... | 12/01/2011. | MBS PAYMENT .......oovvrvriirnrrenns [ e 21,332 10/01/2013.
31371G SS O[FN 251729, ..o ... | 12/01/2011. | MBS PAYMENT. 15,575 09/01/2017.
31371H BB 4| FN 252167....ccciiiiiiiciricnecnecis ...|12/01/2011. | MBS PAYMENT 76,550 04/01/2027.
31371K A4 3[FN 253927......coirieriereiseieeiesrienieees +. | 12/01/2011. | MBS PAYMENT........vvvriririnrrinns [ o 11,459 09/01/2029.
3137IM CG 0| FN 255771 .o ... | 12/01/2011. | MBS PAYMENT. 70,437 09/01/2034.
31378H G8 8|FN399023.........crvvemremreereieeeisrissienrinns ... | 12/01/2011. | MBS PAYMENT. 1,639 03/01/2017.
31378W SF B FN411018.....iieieireiceeeieeeieeeenne +. | 12/01/2011. | MBS PAYMENT .......vvvrrrrnrinerinns [ i 3,501 03/01/2013.
31379N 7K 7|FN424898.........cocoviiiieeieeeieeece ...|12/01/2011. | MBS PAYMENT 4,818 03/01/2013.
31379W BT 3{FN431250........coooeeieeeereeeeeseeee s ... | 12/01/2011. | MBS PAYMENT. 11,867 06/01/2013.
31379Y W 2[FN433628.......coivriireiseineiiesiesiiees .. | 12/01/2011. | MBS PAYMENT ......cvvvrrrriineiinns [ e 1,446 07/01/2013.
31383A Q3 6|FN497374......covivirieiceresenienes L[ 120172011, [ MBS PAYMENT.....ccoooviviiimrinners | oererceienirneniceni 14,175 04/01/2028.
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3138AN CW 1|FN AI8184 L[ 1210172011, [ MBS PAYMENT.....ccooovivirinmriinins | e 3,390 | oo 3,390 3,555 | oo e | e 3) [ o | e (3) e [ e 3,390 | i | 0. 28 | 06/01/2041.
3138AV TB 1|FN AJ4145 ... | 12/01/2011. | MBS PAYMENT. 937 LS/ N .3 110/01/2041.
31395H WA 4|FHR 2893 PC ...|12/01/2011. | MBS PAYMENT 214,435 | .........214,435 | .........215910 | ..cce0eee. 214,469 | .o .9,803 | 11/01/2012.
31395P CK 6 |FHR 2944 OG........cccomirimrrmirirerieeeneeiseiseriesiens ... | 12/01/2011. | MBS PAYMENT .......vvvriririnrrenns [ e 255,948 01/01/2015.
31400Y 3Q 7 [FN702007.......ccocvemrermrereineirerieeiennienes ... | 12/01/2011. | MBS PAYMENT. 275,659 04/01/2032.
31404V 4L 9| FN 780327......cccvviviirciiiniieeiesecieins 1 12/01/2011. [ MBS PAYMENT.....coovverinriirinniinis [ vrereenniisissiennnins | vernnies 180,500 01/01/2019.
31404W UE 4| FN 780981.......ccveierrierieeieenienseneseenas o | 12/01/2011. | MBS PAYMENT .......vvvrrrrrinerinns | e 79,145 | .o 79,145 | i 01/01/2019.
31406U HH 4| FN 820232.......ccocoivirieieiiciieieieeiiseienns 11 12/01/2011. [ MBS PAYMENT.....oovvvrrririrrnniinis [ vreeenniieinnieninnins | vevnnies 151,534 .153,818 07/01/2034.
31407B BK 4 [FN825442.........ooooeverereeeeiesresienins ... | 12/01/2011. | MBS PAYMENT. 91,326 . ...92,368 09/01/2034.
31400Y UL 9 [FN 882687.........cccvvrereireiseierierieniiens o | 12/01/2011. | MBS PAYMENT .....oovvvrrinnrinrinnns [ e | ceveriens 116,482 | .......... 116,482 | .......... 115,627 09/01/2035.
31410U KA 9| FN 897689..........crvverveereerereeeerisssenniens ... | 12/01/2011. | MBS PAYMENT. 46,842 11/01/2036.
31413R 2P 0| FN 953582........cveeeveeeeeiseeseeessenieseeenines ... | 12/01/2011. | MBS PAYMENT. 54,314 )| )| 06/01/2037.
314160 ZM 6| FN AATBAT ..o ... [ 12101/2011. [ MBS PAYMENT.......oovviieieieerees [ rveieieeeieieeins 40,926 | .............40,926 | ............. 42,301 ) ) 08/01/2038.
31416M  5A 8| FN AAGA0.........covoeerceeeeesseses s . [ 12/01/2011. | MBS PAYMENT........oovvvrrimirinnnine | cevrmeerseinneeisesinenes | ceeveseenns 143,848 )1 1 07/01/2038.
31418W CY 4|FNAD8186.......ccccovvevrerrereenn . [ 12/01/2011. | MBS PAYMENT. 239,404 )] ... )] ... . 06/01/2025.
31419E UD 9| FNAEA179....ciiiiiiiiisi s ... | 12/01/2011. | MBS PAYMENT........covvivvnrinnnnionns | i 92,636 | ... 92,636 | oo 95,893 | oo 93,015 | i | v (K742))] IR [N [742))] [N RN 92,636 | ..o | oo 0. 2,319 | 07/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..................ovvurireerreersseriessssisessesessesssssssssssssssssessssesesssssssns | eovsees 4,010,295 | .......4,010,295 | ........ 4,072,560 | .......... 3,981,459 | .o (V)] (8,864) | ..oovercirneand (U I (8,864) [ ..vvvirennnnne 0 i 4,010,295 | ...coovvinnnns (V)] [ (0 0]... 117,645 | ..... XXX......
Bonds - Industrial and Miscell
013817 AF 8|ALCOAINC ... | 11/02/2011. | HSBC SECURITIES LIMITED........ revnnrensersesninsnnenes | oereennn:012,508 [ .n500,000 | ... 537,625 | i 506,736 [ oo | e 3,.342) s [ erneenn(3,342) | e 503,394 | | s 9,114 01/15/2012.
02580E CG 6 |AMERICAN EXPRESS BK FSB ...| 03/03/2011. | US BANCORP INVESTMENTS INC . 11,816 10/17/2012.
05348E AP 4 |AVALONBAY COMMUNITIES ... | 10/11/2011. | CITIGROUP GLOBAL MARKETS... | ...ccovvvvrerivrirnirins | wvrerernn 487,960 | ...........500,000 | .......... 498,621 | ..cc0ceerrnid98,621 [ .ooooniiirivcrns | evvrrneceen 140 | s [ 140 [ | e 498,760 | i | v (10,800) 01/15/2021.
055688 AA 6 |BURLINGTN NO SF 06-1 TR... .| 07/15/2011. | MBS PAYMENT........ovvnvrirreinnrnnns [ e | eerreerenneed 1,709 | 51,709 | 051,852 | e 51,709 [ s [ e | evvensrinsnnnenins | cvneinsnnneeen0 [ | v 51,709 | i e 01/15/2024.
05947U 4C 9|BACM 2005-6 ASB... ...|12/01/2011. | MBS PAYMENT 10/01/2014.
067383 AB 5|CRBARD INC .| 03/29/2011. | US BANCORP INVESTMENTS INC 502,050 | ...........500,000 | .......... 499,326 | .............. 499,328 | ...evvvvviirinn | vevrrenrieneenBT | oo [T | e | eeverieenenn 499,364 | oo | e 2,686 01/15/2016.
RBC CAPITAL MARKETS
071813 BB 4 |BAXTER INTERNATIONAL INC........ooccnrvvrrrerirs .| 03/10/2011. | SECURITIES -US | | e 101,552 | wovvvrne 100,000 | .ovvveneend 99,883 | ivvreernnn99,914 [ s | e 8 | e | e 8 | e s 99,922 | oo | e 1,630 | .o 1,630 | oo 900 |03/15/2013.
07383F AC  2|BSCMS 1998-C1 B....cvvvourerrrrerirrireerssinerieninenes w | 12/01/2011. | MBS PAYMENT .....ovvvrrirnrincinnns [ cenerineniseineniinsinns | cvveriens 151,780 | wovrvrne 151,780 | oovvvrees 153,320 | covvirreeeed TB1,780 | oo | cevereeiseineniinns [ eveeineinseiinnnn | eeveeeesnesisninnd (VI OO U 151,780 | oo [ e | e (V10 5,425 | 01/01/2013.
075887 AU 3|BECTON DICKINSON. ... | 11/02/2011. | US BANCORP INVESTMENTS INC]| ......oovvvvrrrrerirarins | v 173,763 149,022 05/15/2019.
09247X AD 3 |BLACKROCK INC .| 05/20/2011. | STIFEL NICOLAUS & CO. 528,205 530,765 12/10/2014.
RBC CAPITAL MARKETS
097023 AY 1|BOEING CO. ... | 07/11/2011. | SECURITIES - US 02/15/2015.
12489W QD 9|CBASS 2005-CB8 AF2. ... | 12/01/2011. | MBS PAYMENT.......ocooirirerinirnnns 05/01/2016.
126410 LM 9| CSX TRANSPORTATION INC.... ... | 07/15/2011. | SINK.......cvvvenee 01/15/2023.
14912L 4L 2|CATERPILLAR FIN SERV CR ... | 03/10/2011. | HSBC SECURITIES LIMITED 04/05/2013.
244217 BG 9[JOHN DEERE CAPITAL CORP... .1 12/07/2011. | BARCLAYS AMERICAN 03/15/2012.
SG AMERICAS SECURITIES
25271C AK 8| DIAMOND OFFSHORE DRILL.......c.cocuvmririririinnns ... 08/04/2011. | (DOMESTIC) | 589,965 | ........... 500,000 | ........... 580,625 | ..coovvvrnc 578,922 | ..covveivcrieris | e (4,876) | oo | e (U774 RN IS 574,046 | ..o | e 15,919 | ..o 15,919 | ........ 22,358 | 05/01/2019.
26442E AB 6 |DUKE ENERGY OHIO INC.......ccooeveirerrrncrieriins ... | 07/25/2011. | GOLDMAN SACHS........coooverrmrine | v 281,611 | ... 275,000 | ........... 274,953 | ..o 274,967 | ..o | e 8 | s | e 8 | e [ 274,974 | oo | v 6,637 | .oovvene 6,637 | .ccoovve 3,561 | 06/15/2013.
34528R AD 4 |FORDO 2009-A A3A........iuieerierineeieeeseesnninns L[ 12/15/2011. [ MBS PAYMENT.....cooooiiiiirmrinnins | omeerneeiseinseniseins 308,923 | ........... 308,923 | ........... 320,447 | oo 314,052 | ..ovoeiicriieeis | e (EI P2 N IO (EI P2 ORI IS 308,923 | ..creerereniens | e | s 0| e 6,324 | 02/15/2012.
CORTVIEW CAPITAL HOLDINGS
354613 AE 1|FRANKLIN RESOURCES INC.... ... | 11/17/12011. | INC. 05/20/2013.
38143U AB 7| GOLDMAN SACHS GROUP INC ... | 03/04/2011. | WELLS FARGO SECURITIES LLC | .... . 01/15/2014.
386088 AB 4 |DIAGEO INVESTMENT CORP.... .1 06/22/2011. [ VARIOUS.........oovvvvrinerrerrnnincnes | ceeriveniinenrenirseeinnes | e 1,665,950 | .......1,500,000 | ........ 1,487,610 08/15/2011.
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428236 BC 6|HEWLETT-PACKARD CO......ccoovruvirirmreniriirininis ... | 07/05/2011. | MORGAN STANLEY .......ccooovrrverns [ romrrreiinerrcrirnninns | v 499,695 | ... 500,000 | ........... 499,435 | ... 499,467 | ..o [ s £STC T PRI IO 56 | oo [ e 499,524 09/13/2015.
481247 AN 4|JPMORGAN CHASE & CO.. 1| 06/22/2011. | VARIOUS.........oovrrrrrnerierirnreneninns | e | eeneens 1,004,652 . .1,000,000 12/26/2012.
61746W LT 5|MSDWC 2001-TOP5 A4 ... 10/01/2011. | MBS PAYMENT........ccovrrriririaranns 879,295 | ..........879,295 ....879,295 10/01/2011.
637432 CU 7 |NATIONAL RURAL UTIL COOP........ccovvreerrrerirnes v | 11710/2011. | VARIOUS........cooverrnirierirerencninns | e | oo 1,023,251 | ........ 1,000,000 | ........1,008,250 | ........1,001,286 | .....ccovvrvrrrirens | vrrrrereeen 9,268 [ oo | v 0,268 | i | s 1,010,554 03/01/2012.
69351C AC 7|PNC FUNDING CORP ... | 12/07/2011. | HSBC SECURITIES LIMITED........ ...354,022 ....350,000 ....349,936 06/22/2012.
69351U AL 7|PPL ELECTRIC UTILITIES.. .|...|107/26/2011. | CALLED BY ISSUER at 114.405.... | .... ..572,025 | ...........500,000 e ....572,025 11/30/2013.
69361Y AF 0 [PEGTF 2001-1 AB.....vorrvrmeermrireriersieeseeisseessninns +. | 12/15/2011. | MBS PAYMENT ......ovvvrirrneirnerinns [ oo 327,743 | ..o 327,743 | ...352,887 | i 330,641 | | rreeenn(2,898) [ e e (2,898) [ e | e 327,743 06/15/2013.
69371R J7 2|PACCAR FINANCIAL CORP... ... | 06/27/2011. | SUMRIDGE PARTNERS........cccovvs [ covirvernnrieinnineiinnns | v 152,789 12/17/2012.
74254P ZC 9|PRINCIPAL LIFE INC FDG we || 02111/2011. | JEFFERIES & CO....... 507,995 06/17/2011.
742741 AA  9|PROCTER & GAMBLE- ESOP.........ccccconiimirinrrins 1o | 07/01/2011. | SINK oo | e 48,350 01/01/2021.
863667 AA 9|STRYKER CORP ... | 06/27/2011. | SUMRIDGE PARTNERS........ccccovw. | v | v 131,506 01/15/2015.
89233P 4H 6|TOYOTA MOTOR CREDIT CORP.. . |...] 06/28/2011. | CITIGROUP GLOBAL MARKETS... 503,970 08/12/2013.
90783X AA 9| UNION PACIFIC RR CO 07-3......coovererrrereieinne ... | 07/02/2011. [ MBS PAYMENT.......oovviireierrcrnes [ rveieieenieieeins 01/02/2031.
931142 CT 8|WAL-MART STORES INC ... | 07/25/2011. | VARIOUS........ ¥ . . . 07/08/2015.
961214 BJ 1|WESTPAC BANKING CORP... F.|04/20/2011. coeee.458,006 | ...........450,000 ....449,800 . 4,416 | 11/19/2012.
3899999. Total - Bonds - Industrial and MISCElIANEOUS...........uuuiiiiiiiiiiiiiiiiiisiisiiiis ot | cvenns 15,447,519 | ... 14,962,257 15,202,371 | .0 | L...245,145 | ......245145 | ... 504,925 |..... XXX......
8399997. TOtAl = BONAS = PO 4.t Sf ekt | senies 20,747,495 | ...... 20,249,626 ...20,489,509 |...............0 | .......257,983 | ......257,983 | ...... 646,297 |..... XXX......
8399998. Total - Bonds - SUMMAr IEM fromM Part 5.........ciiiiiiiiiiiisiiciieiinis aoiisisisisrssisse st sssssssssssessnssssenssnsns | sennens 1,637,410 | ........ 1,575,000 1,631,808 | ..o | e 5,602 | ..........5,602 | ... 22,500 |..... XXX......
8399999. Total - Bonds.........ccooesvvencee. 22,384,905 | ... 21,824,626 | ...... 22,283,570 | ......... 20,410,411 0....38389 |.....0]....38389 | ....0]|....22121317........0]...263585]....263585].... 668,797 |..... XXX......
9999999, Total - Bonds, Preferred and Common Stocks.. 22,384,905 |...... XXX.oovoere | ..22,283,570 | ......... 20,410,411 | ooevvreenn0 ] 10000 38,389 | 0 38,389 | 0] 122,121,317 |0 ] 1263585 | L263,585 | 668,797 | ..... XXX......
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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

1 4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Par Value Current Interest
(Bonds) Book/ Year's Total Foreign Realized Total and Paid for
or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP Date Disposal Shares Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Acquired Name of Vendor Date Name of Purchaser (Stock) Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
3128X9 6A 3| FREDDIE MAC......oiiiiiriinieiinississsissensseersenisssenas |‘ 01/21/2011 | MIZUHO SECURITIES............... 01/28/2011 | CALLED BY ISSUE at 100.0....... coveen..500,000 ..:500,000 | ..oiie00rn.500,000 [ | eerinriinenend(85) [ | eerinnininnnn(88) | e [ L [0 4,375 | 4,278
0599999. Total - Bonds = U.S. GOVEIMMENL............ciuerieiieriiiieitiieisiesisiiessiieieis aoviessessssssessessesessessesssssessssessessssssssssessessnsensessessssnsas ....500,000 ....500,000 | ..............500,000 | ......cccoecee0 | evrrereeeeea(85) | o0 | i en(85) | e | 0 0 0 [ 4,375 | L 4,278
Bonds - Industrial and Miscell
38141G FG 4 |GOLDMAN SACHS GROUP INC 03/04/2011 | JEFFERIES & CO.... .| 05/25/2011 ....750,000 ...811,035 808,034 | oo [ e (1,674) | e e (1,674) s | e | e000003,001 | iinn3,001 ... 16,486 | .. 6,322
91159H HA 1]|US BANCORP 05/19/2011 | MORGAN STANLEY. 07/05/2011 cenenn.325,000 ceennn. 326,375 323774 | | i 12 | | 12 [ i | 2,601 | 2,601 | 1,639 [
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..................ccceiiiieiiiiiieet cveectctetece ettt ettt st sesaetesesaetesenssesesnsetesenassensnsnsesesnsesensneness | cererns 1,075,000 | ........1,133470 | ......... 1,137,410 1,131,808 | ....ocecoceeen0 | oo (1,662) | o0 | (1,662) | e 0 | 0| el 5,602 5,602 L. 18,125 | 6,322
8399998. TOHAL = BOMAS. ..ottt etttk feek ek et et E ARttt | eniinnes 1,575,000 1,637,410 1,631,808 | .ooovovcenen0 | e (LA | v | (747) | 0 | 0] il 5,602 1 el 5,602 ....22,500 10,600
9999999, Total - Bonds, Preferred and Common Stocks 1,637,410 1,631,808 | ..oooovvreeeerc0 | oo (L7AT) | el | (L7AT) | venl0 ] 0] 5,602 5,602 1 0....22,500 . 10,600

S
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

Sch. DB-Pt. A-Sn. 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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA MONEY MRKT.......cccvvumrrmerirremeniieenneninns 0.050 | .everererreerneenerierniens | cerveerienes 22 ..553,974 [ XXX
INTEREST RECEIVED DURING YEAR ON DISPOSE........cocoviiis crtriirniieiseississesisessssisessssssesssessssssssssssssssssssssesssasssassssssssenses | senssssenns | covseessnssnnsssesssnnsess | seeseessnsssenssnenes 1,033 |...... XXX
BANK OF AMERICA PROVIDENCE, Rl.......cuuiiiiiririiririiriiniiins erereessisesessesssesssesssssssssssessssessesssesssssssssssssssesssessssssssssssssessnenss | avsessnnee | sosnsssnessesssnessnnes | soseesnessesssnsssesssnseses | enes ....1,379,358 | XXX
0199999. Total - Open DEPOSHONES. ......cvureurerireiririsitierississiessseissi e ennees XXX.. ...1,933,332 | XXX..
0399999. Total Cash on Deposit. SO OO SO PRRRRY I8 XXX... . ....1,933,332 | XXX..
0599999. Total CaSN.......vvurvrrerriirieiieeiesiseeeieeise e XXX | e XK | e 1,083 | 22 | s 1,933,332 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 5,133,782 | 4. April 5,250,664 | 7. July. 811,192 | 10. October 889,392
2. February 4,308,696 |5. May. 4,576,368 |8. August. 800,241 | 11. November. 972,394
3. March 5,016,479 | 6. June 826,718 | 9. September. 878,929 |12. December. 1,933,332

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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