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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. 1r@aSUMY SECUMHES. ......vvcvceecieeieieieiteei ettt | eeene 80,896,589 |............ 2.2 | 80,896,589 |.....covvvirrireinns 0. 80,896,589 |............ 2.2
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cveviveieieiriieieieissie et esssssssessssssenses | cosseessesssssssessens (1 I 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES.........rvrvrrererrernrrnresreessessnsessssessnns | seressssessesssesens (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities).............. | ..... 26,383,001 |............ 0.7
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general 0bligations............ccceeeresieenieiienee | cveenes 4,410,349 |............ 0.1 | .. 4,410,349 | ..oovvvvrvreiennes 0 4,410,349 |............ 0.1
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general Obligations...........cccvveieurieieienirieesseesse e sesnsenes | ees 86,179,909 86,179,909 86,179,909
1.43 Revenue and assessment obligations .2,272,034,338 .2,272,034,338 .2,272,034,338
1.44 Industrial development and similar 0bligations.............ccccevvieivceseceiceseeeeees | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..... ....985,951
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccocovviviernieeenieesiceeiens | coverenns 118,286
1513 Al OBNEE ..ottt ettt | crententnnsnssenines 0
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA..........cccooviveveveeiienns | cevveeieiieisiiennns [ — 0.0 | oo (1 (I (( R — 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | c.ccooevevrirvinnnes (1 I (0 I IO [0 0 | oo [ I 0.0
1.523 Al ONE ..ottt ssensnssnsns | ssnnes 20,264,139 |............ 05 ... 20,264,139 | .coovveererrrens 0. 20,264,139 |............ 0.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... 191,716,709 e, 52 | ..191,716,709 |....cccoevrvrrerrrrnn 01...191,716,709 |............ 52
2.2 Unaffiliated non-U.S. securities (including Canada)............ccceevreerreieierisisssnssesensiens | e 57,291,468 |............ 15| ... 57,291,468 |.....ccovvvererernnnn 0. 57,291,468 |............ 1.5
2.3 Afiliated SECUMHIES. ... . vererrereeeerireieee ettt sttt ssessensnsns | srestessnsssessessnes [ I (V0 I [0 (01 IO [ I 0.0
3. Equity interests:
3.1 Investments in MUIUAI FUNGS..........vvriierririesieseses st ssesssnssnsns | sestessssssessessnnes (1 I 0.0 | v [0 (01 IO [ I 0.0
3.2 Preferred stocks:
B4 O 1111 =T OO
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIATEA. ...
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated..... 212
3.42 Unaffiliated........ccovvnerirniricsincesnssenssneensssssesessssssenensesssnens | senersessssssnerne [ e 0000 [0 |0 | 0 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated......covvernrece e
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and 1and deVelOPMENL.............ccocieviiiveieiiereie e | cresvesesissesaesans (V1 I 0.0 | i 0
4.2 AGHCURUIAL......cocveiicrerccerecre e sss e sssssesessssessssssesessssesssssesensnns | srenesessssssessnsessQ | vernreerernd000 | o 0
4.3 Single family residential PrOPEIHIES..........ccveviveieieiisieiee et ssaenies | cressesesissessesaens (1 I (0 I I 0
4.4 Multifamily residential PrOPEIIES. ........c.rvererrereninrisreiesssissiesssisssssesessessssssesssssssssssssssenes | sessessesssssessesens (1 I 0.0 | oo 0
4.5 COMMETCIAl I0BNS.......coiierieiiciei ittt bbbt ents | essesteesessessesens (11 PR 0.0 | v 0
4.6 Mezzanine real €State I08NS............cveuiirieiiirireeseese et nstennes | et (1 I (0 I 0
5. Real estate investments:
5.1 Property occupied bY COMPEANY.........ccoiuiiririirririnieeseeesesessie et sseesesssseesessssessesesens | eesesnnens 312,384 |............ 0.0 | e 312,384 | .o (0] I 312,384 |............ 0.0
5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE)...........cceverrriririrere s
5.3 Property held for sale (including $
8. CONMMTACE I0BNS. ....eueeoeerererreee ettt sttt
T DBIIVALIVES. ...
8. ReCEIVADIES fOr SECUMLIES. .......eureueerieieceeie ettt
9. Securities lending (Line 10, Asset Page reinvested collateral)...........ccovvrererernreerienieieninns | covveererseissenens (1 I (0 I (0] I ) .0, GO IR )90, GO D XXX..
10. Cash, cash equivalents and short-term iNVEStMENTS...........ccceverrririnrnrirneesee e (111,136,242) | .......... (3.0) | ...(111,136,242) | ...ovvvrrererrirnen 01..(111,136,242) | .......... (3.0
11, Other INVESLEA @SSELS.......cuuevuieiiiriii s ....125,638,686 |............ 3.4 |...125,638,686 |.......ccccovrrirninad 01...125,638,686 |............ 34
12, Total INVESIEA @SSELS..........cvucveieieicic ettt .3,717,574,300 |........ 100.0 | .3,717,574,300 |....cccccovrrerrernnee. 0|.3,717,574,300 |........ 100.0
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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

10.
1.
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13.
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15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAT........... vttt es s s s st 264,176
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ceuriiiriinienierce e 83,017 83,017
Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. 0

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

TR A o} {30 =2 G TR O] 1741 T T 34,809

8.2 Totals, Part 3, COIUMN ...t 0 34,809
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-56-7-8)........cccuriuririiririiiirieirtenee e 312,384
Deduct total NONAAMItIEA BMOUNES..........ciiiiieieii bbb 0
Statement value at end of current period (Ling 9 MINUS LINE 10)........cueiiuriiiriieiieicei ettt bbb bbbt n 312,384

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHIOF YEAI........cvvirrririeieieire e ensnes 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccvrrriririnieireeenesessess st sssssessessesses 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............ccoiiuriiiniiiiierce e 0 0
Capitalized deferred interest and other:
KT N o= T [ IR 07 (171 T i 2T 0
3.2 Totals, Part 3, COIUMN 1. ...ttt 0 0
ACCIUAL OF QISCOUNL. ...ttt b £ s £ s 14282828 R b h e b b £ b e b bbb b s bbb bbb s bt st e bbbt 0
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, ColUmMN O......c.oviriiiii e B R s 0
52 Totals, Part 3, Column 8..........cocceueveieeceeceeeeere e NN ..................................... 0 0
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 8.t b bbb bbbttt 0
Deduct amounts received on disposals, Part 3, COIUMN 15............oiiiieiieiiecsie ettt b s sttt bbbttt bbbt es 0
Deduct amortization of premium and mortgage interest points and COMMItMENE TEES...........coiiiriirir e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ... 0
9.2 Totals, Part 3, COIUMN 13.......u ettt ettt ettt ettt ss bbbt ss e st et et s s nse b et ss e s 0 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COUMN 11, ..ottt ettt b bbbttt s s bbbt ettt b s e seaiee 0
10.2 Totals, Part 3, COIUMN 10........uiiiiiiieieiee bbb 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccrvvrerirneirirneirinenienesiseeseennes 0
TOtal VAIUBLION GIOWANCE..........coueeieiiceeieiei iR 0
SUDLOLAI (LINE 11 PIUS LINE 12)....eueitiiiieieiete ettt bbb s s e 28 e 28 e 282 A28 E bbb bbbttt es 0
Deduct total NONAAMItIEd @MOUNES. ..o 0
Statement value at end of current period (LINE 13 MINUS LINE T4).......ou ittt bbbt 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........c.ouu ittt bbb s bbb bbbttt bbbt 92,329,248
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).......c..ceuriiriiriirieee e 60,350,217

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........coeueueiriireireirieeee e 1,188,459 61,538,676
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt bttt bbbttt b b es ettt b s e st bnas 2,280,494
5.2 Totals, Part 3, COIUMN ..ottt 0 2,280,494
6. Total gain (I0ss) 0n disposals, Part 3, COIUMN 19.........c.euiiiieieii bbb 0
7. Deduct amounts received on disposals, Part 3, Column 16.... 30,421,066
8.  Deduct amortization of premium and depreciation.................. 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt sttt et se sttt st et et et ebsas st ss st b ebebernse s e s s 0
9.2 Totals, Part 3, COIUMN T4.........oiiireiieiee bbb 0 0
10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15......c..iiiiiieirerieri bbbt 93,000
10.2 Totals, Part 3, COMUMN 11 ...ttt ettt sttt et et ae st st st et et et et eseas s en st etetabeterernanas 0 93,000
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.coeriueriieiieicieiee et ssb bbb 125,634,352
12, Deduct total NONAAMItEEA @MOUNLS..........c.. e 0
13.  Statement value at end of current period (LN 11 MINUS LINE 12).......c.euiiiuiiriirirciseireieeissie ettt ssnes 125,634,352
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI........c.cu ittt bbb bbb bbb bbb bbbttt 3,718,437,738
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........couiueiiuriiiiiciiciee ettt bbbt b bbbttt b s 616,941,128
3. ACCIUAL OF BISCOUNL.......eeeseeee bbb 88888 A1 6,893,272
4. Unrealized valuation increase (decrease):
41 Part1, Column 12 2,402,599
L = A Y=Yor 110 o TR O] [V T T TR 5,092,600
4.3 Part 2, SECtioN 2, COIUMN 13.... .ottt ettt ettt ettt s s as s st et et et et e s eaess s s st etanans 23,973,990
A4 Part 4, COIUMN 1.tttk 2,288,429 33,757,618
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19........c.ouiiiiiice e bbb bbbt (9,248,564)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.............coiiriiirieiciriese sttt 656,209,776
7. Deduct amOrtiZation Of PrEMIUM....... ettt ettt bbbt b e bbb s s b8 h bbb £ s b e £ s £ e £ s b £ 8 £ bbb bbbt bbbt bbbt bbb 6,675,121
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ... bbb (629,525)
LT = T R T=Yed (1o T TR 7[0S 0
8.3 Part 2, SEction 2, COUMN 16.......coviiiiiie s 0
8.4 Part 4, COIUMN 15.. ...ttt bttt bttt b bbb bbbt sttt s e st et s s s aetns 0 (629,525)
9. Deduct current year's other than temporary impairment recognized:
9.1 PAMt 1, COMUMN 14 oottt ettt ettt bbbttt b bbb e st bbb s sttt s s snsetens 0
9.2 Part2, SECtion 1, COIUMN 7. 0
9.3 Part 2, SECHION 2, COIUMN T4........vceeececeeeceeee ettt ettt ettt a s s bt et et et et e seaesn s es et esanans 6,160
9.4 Partd, COIUMN 13... .o 0 6,160
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T48-9).........cciuiiiiiiiieiieiiee et 3,703,260,610
11, Deduct total NONAAMILIEA AMOUNES.........ciiiiiicictetct ettt sttt b ettt se s st b b e b b e b e b e e e st e bbbt e b e s e se e e bbbt e b et eaeaese s as st et esesebesenn 1,378,665
12.  Statement value at end of current period (LIn€ 10 MINUS LINE T1)......iuiuiiriieiieicei e 3,701,881,945

Si03



Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccooeverveene [ vevnerrveniinnns 81,882,539 | .o 84,005,475 | ..coovveerrrins 81,894,091 | .ooovvvvcrins 81,210,316
Governments (Including all obligations 2. Canada.......cccoeveereneeneenenns | v L0 (0 (O TR 0
guaranteed by governments) 3. Other Countries.......cocoevvees | ovviiniicninas 26,383,002 | ..o 34,944,670 | .o, 26,067,702 | ..coovoviinns 27,122,435
4. 108,265,541 118,950,145 107,961,793 108,332,751
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ocooovveverereeveenene | e 4410349 | ... 4970970 | ..o 4,388,355 | ....coouvunnn 4,500,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....cooooieeeeriiiiiiiies | oo 86,179,909 | ..o, 96,804,130 | ..o 89,854,132 | ..o, 82,861,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS. oo | s 2,272,152,624 | .............. 2,339,968,865 [ ....cocouce. 2,269,538,689 | ....coovevne 2,292,739,041
Industrial and Miscellaneous and Hybrid 8. United States........ccoeovvees | corvireiinennn, 211,980,853 | ..cvvveeee 239,007,678 | ..ccvvrvvnee. 212,854,287 | oo 253,548,365
Securities (Unaffiliated) 9. Canada.......ccccoemrneermeineens | v 10,631,919 | oo 12,971,460 | ..oovvoerenee. 10,634,824 | ....c.oovovevnneen. 10,614,000
10. Other Countries.........cccoee. | oviiiiicinns 46,659,545 | ..ooveene 50,482,227 [ oo 46,963,609 | ....oooovrennnne 56,317,618
11, TotalS.. oo [ v 269,272,317 [ oo 302,461,365 [ .ooovierirnnne 270,452,720 [ .oooovieniinne 320,479,983
Parent, Subsidiaries and Affiliates 12, TotalS.....c.oooveeeevveveeeecece | oo, (U (U [T (U P 0
13. Total Bonds.......oouessensess | ovininnene 2,740,280,740 | ...coocvnvee. 2,863,155475 | ..oovviins 2,742,195,689 | ...ccovivne 2,808,912,775
PREFERRED STOCKS 14. United States........covovvvercrns [ covrrveirnis 173,879,005 | .ovovvevrnee. 176,698,557 | ovvovvercernene 167,352,207
Industrial and Miscellaneous (Unaffiliated) | 15. Canada.........coocouvvvrverves [ cvvenieninnienieneeen0 | e 0 [ 0
................................... 0
167,352,207
Parent, Subsidiaries and Affiliates ~~ [18. Totals........ooivivieininiin | v |0 | 0
167,352,207
COMMON STOCKS ....860
Industrial and Miscellaneous (Unaffiliated) |21, Canada........cccccovvvvvverenne [ eovrnrninninininininecnend0 | s 0 | e 0
................................... 0
23. Totals. ..o | v 3,695 | i 3,695 | i 860
Parent, Subsidiaries and Affiliates 24, Totals.......cocoovvvevereeeeceees | v, 789,097,169 | ................. 789,097,169 | ................. 551,723,062
25. Total Common Stocks......| ...c.ccccouucee. 789,100,864 [ ....cocovvrences 789,100,864 [ ...ccocovvrnnce 551,723,922
26. Total Stocks......corusmmrmrinns | coviiiincies 962,979,869 [ ..o 965,799,421 [ oo 719,076,129
27. Total Bonds and Stocks...| .............. 3,703,260,609 | ...cccvvveee 3,828,954,896 | ....c.cceuee 3,461,271,818
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

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

.......................................................... O [ 0 v 0 [0
2.2 Class 2......ccuumvnemrniernerernersssesssiensesensesssesssesnses | e, 204,328 | o0 | 12,133,330 | 984,854 | ... 1,849,271 | oo 20,231,783 | ..ol 07 | 09,033,319 [ 03 | 15,707,764 | ............... 4,524,019
2.3 Class 3 5,325,792 6,151,219 |... ...530,804

2.4 Class 4
2.5 Class 5
2.6 Class 6

2.7 TotalS. ... | 9,290,361 | . 268,991 | il 12,664,133 | 6,310,646

S0IS

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

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

4.1 Class 1. esessssessssessssessnnes | eenierennennn 1,667,002 | ... 15,553,577 | ..............4,316,791 | .............52,207,332 | ...............7,929,948 | ............ 81,674,710
4.2 ClaSS 2.....cucveveveeeeecreeeeieeeeeeereeeeeeeseneneesesesssesesssssssesesennns | evveveeesenssssseenenensns0 | eereeeeeieeeeeeierenenn0 | 0 | 0 [0 | 0
4.3 Class 3.......cceveeiieieeceeseeeeseee e ssessssessssssssssssssssenns | svesveesiesesiesisiessenennsQ [ eeevereeissieissensnenn0 | 0 [0 0 | e 0
4.4 Class d......ceveeveerieeieeieereeeseeesesesieesissessesesesesssssssessenes | evesvevesiesessessssesseiena0 | ereeieieernnn,505,200 | o0 [0 | el 0 | e 4,505,200
4.5 Class 5 o O [ o0 | el 0]..
4.6 Class 6 N 0 0 [ 0.
AT TOAIS. ... reranes 52,207,332 | .............7,929,948 | ............. 86,179,910

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

5.1 ClaSS T | s 83,693,579 |............ 186,673,024 | ...........344,746,813 | ........... 533,913,084 |............ 717,673,448 | ......... 1,866,699,948 | ......covvvirireninn 68.1 |....c.... 1,864,391,854 | ....coovvviinn 68.8 |......... 1,794,589,994
5.2 Class 2 .30,786,464 ...66,517,088 |...........121,283,651 | ............. 83,214,148 | ...........347,277,239 | ... ..388,339,476 | ..o 143 [ 347,277,239
5.3 Class 3 ] e 0 [ o0 | e 5,440,284 | ... .11,389,166 | .... ...2,469,404 ...19,298,854 |... s 24,467,585 ...19,298,854
54 Class 4. | e 0 [ o0 | i (U [P (U [P (U [P 0 O [ 0 [ 00 | 0
5.5 ClaSs 5......cvuiiiiiii e | s 0. 2,201,202 | v TAN4T | 24,870,498 | ...ccocevvuue 4373731 | e 38,876,578 N 17,655,516 | ..cooccovviiiinnnnn0.6 | i 26,460,000
5.8 ClaSS B......vuueriiiiieic s | i 0 [0 | i, (01 RO (O (RO 0 [ 0 O | 0 00 | i 0
5.7 TOtalS....oiviiiiiisi e 114,480,043 | 234,350,114 |...........424,135,332 | ............ 691,456,399 |............ 807,730,731 |......... 2,272,152,619 2,294754,431 [ 847 | 2,187,626,087
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1?) Years Ovesr 20 Tial Columr71 6asa Total frori Column % frorr? Col. 7 Tj)?al T:):al
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

............. 10,880,368 ceenenne 15,901,263 cevnernneen (1,213,563 [ 2.8 | 02,011,123 | 2.3 ceernenennn 15,832,311

9,795,045 | ............48,667,125 | ............. 40,307,549 e 119,844,313 | s 44 94,309,480 |...ocovvreriviiriinnnnn35 | 63,848,911 | 55,995,403

9,850,340 .58,550 . 22,247 121 35,724,929 . 13,134,363

............... 2,525,364 cerererenensersessessenenni0 v 8,712,771 cerennnenn 10,450,915 v 1,816,413

............................. 0 [ om0 | 0 | 0 | cieenl0 0| . rnnnn..652,363 revnrermrnesnsnesnnnnen0 [0

............... 2,921,885 [ .o | 0 |0 [ 02,921,885 |01 . 3,286,925 cenrnrneessenereneens0 [ innn...2,921,885

............. 35,973,002 | ............81,970,853 | .............56,267,362 | .............27,886,817 ..228,939,653 | ..o 84 |eo...... 206,435,735 e 139,239,278 | .............89,700,375

741

Hybrid Securities

Class 1

13,308,212
12,616,941
15,325,680

8.1

Parent, Subsidiaries and Affiliates

Class 1

.......................................................... (OO |
.......................................................... 0 [ iiiniinnl0
.......................................................... 0 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 Class T..cvvvnenenernirernenernensesennsssensssesssesssnensssnensssnes | (@) 107,105,972 | v 216,833,537 |...........448,215,254 | ............ 610,089,9% |............ 769,969,019 |......... 2,152,213,776 | wooovvvvrerneeeen 185 | e XXX s ek XKX i [ 2,037,442,754 114,771,022
...55,270,933 |............127,317,543 | ............162,576,054 |..... ...106,138,013 | ............487,353,335 B I 426,833,914 | ............. 60,519,422
...10,118,931 | ...... ..12,412,270 ..16,773,508 ATBIT 94 | el LT [l XK | e XX K i | e ...34,032,026 | .....cocoe.e 13,665,167
............................................................. 11,217,971 v 1,816,413
............. 12,416,578
............... 2,921,885
. crvnennn 149,079,845 v 206,110,487
9.8 Line9.7a5a % 0f COL B....ooiuiiiiiiiiiinisisisisiesssnsnsnenenens | o 54| s 10.7 | s 219 [ o 29.7 [ i 322 [ 100.0 [ XXX | e XX s [ XK X | 925 [ i 75
10. Total Bonds Prior Year
101 ClASS .o ..127,318,969 | ............ 224,891,956 |............363,937,289 |............ 589,333,186 |......cc.... 752,192,020 |...covvvneee. XXX 2,057,673,420 [ .cooocvvrrerirnnn. 75.9 [ .. 1,948,064,296 109,609,124
.39,566,163 ....97,690,545 ....194,836,406 ...110,134,065 XXX ...504,299,216 459,281,214 | ............. 45,018,002
314,922 ....22,310,656 ..13,533,502 XXX e [ XK | i, 92,578,714 | o34 | 66,691,647 | ..ocovvvene 25,887,067
.................. 242433 | ..............2,723,616 ceeverenernsiennenenenni0 v XK s ceerenennnnn 12,530,955 crerenenenn0,816,399 | .............5,714,556
............................. 0. 2,272,435 ceerenener. 30,086,091 cevrereren e XK s e 39,707,879 crereenenn21,951,000 | ............ 11,756,879
................. 0 ......3,286,925 SO | XXX 3,286,925 [ I 3,286,925
10.7 TOAIS...cvocecereeee et v 167,442,487 | ... 353,176,133 |............459,814,549 | ............ 827,789,185 |............901,854,755 | .............. ) 0.9 G (b)....2,710,077,109 2,508,804,556 |............ 201,272,553
10.8 Line 10.7.a5@ % Of COl. 8. | oo 6.2 | oo 13.0 | e 170 [ 305 [ 333 | .0, ST TR ¢ ¢, G ST 100.0 [ oo XXX e | i 92.6
11. Total Publicly Traded Bonds
11.1 Class 1..... ....105,314,406 | .. 195,942,795 |...........437,697,791 | ............596,140,549 | ...........702,347,213 | ......... 2,037,442,754 1,948,064,296 | ....coocvvvverrenn 719 | e 2,037,442,754 | ...
11.2 Class 2..... .36,050,792 | ..... ...54,073,795 | ............ 106,447 417 | ... ceeennen 426,833,914 459281214 | oo 16.9 [ 426,833,914 | ...
11.3 Class 3.eevirerirerneneneneensessssesssiessssessnsssssnensssnenss | senssneniennens898,038 | i 7,020,752 | oo 7,110,325 | ............ 16,773,507 | ..............2,469,404 | ............. 34,032,026 | ..o 1.2 | 66,691,647 | ..covvvvvrreivienenni5 | s 34,032,026
114 Class 4 2877428 | o0 [0 | 9,401,558 | ...cvrvrviririnennn 0.3 [ i 6,816,399 | ..o 0.3 [ i 9,401,558
115 Class 5 5,000,000 ....26,460,000 ...26,460,000 |....
11.6 Class 6
11T TOIS. .ot ....142,023,236
11.8 Line 11.7.@5@ % Of COl. B....ceuvvvrerieieieererescececsceeeenees | e 5.6
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......ccovvvniviniens | o, 5.2
12. Total Privately Placed Bonds
121 ClASS .ottt | eeseeienisens 1,791,566 | ..ocvonvnee 20,890,743 | .covvrvrenee 10,517,464 | ............. 13,949,446 | ............. 67,621,803 | .coeeeer 114,771,022 [ o2 | 109,609,124 | ..ol | ). 9,0, SO DO 114,771,022
............... 1,197,138 | .............20,870,126 | .............36,500,000 | ...............1,952,158 | .............60,519,422 ceeeneen45,018,002 ceenernenn e XX e | eeiene..60,519,422
3,098,179 5,301,946 . 13,665,167 25,887,067 13,665,167
.................. 506,434 | ...............1,309,979 v 1,816,413 ceeneeenennn, 114,556 v 1,816,413
2,201,202 2,431,147 12,416,578 | ..o 0.5 | e, 12,416,578
2,921,885 [ ..o 0 . 2,921,885 2,921,885
12,7 TOAIS ..ot enssssenes | eesereessenens 7,056,608 | ............. 30,815,581 | ..oceoeneen. 40,430,662 creenennn 206,110,487 206,110,487
12.8 Line 12.7:a5@ % Of COL. B...oevvrvrerricerrineieiineeseissesisneessnnes | coveeeesnesnessnsenesenns K I 15.0 | v 196 | o281 | 359 | [[CRVIN [SNY ¢.¢. GO ISV 0.0, CRNINN DRSS .9 GRS BRRINY ¢, . CR ISR 100.0
12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9...........cccoeveveveves | evvvvrrerierererinen 0.3 oo LS 15 | e 2.0 Lol 27 | [N PRTRD. 0.0, R P 0.0, RN [T 0.0, (T [RTIND 0.0, (R [T 75
(@) Includes $.....138,959,853 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.........0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.....43,563,520 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes $.....12,500,000 current year, $.....12,501,363 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;

NAIC 2§............ 0;

NAIC 3§............ 0;

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

NAIC5$

............ 0; NAIC6S..........0.
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SCHEDULED - P

ART'
RT1A - SECTION 2
onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7

Column6 as a
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments
ISSUET ODBlIGAtioNS.......coviveiieecieie e
Residential Mortgage-Backed Securities............cooeeeeieinierieinnnas
Commercial Mortgage-Backed Securities............oovevnienirnninininne
Other Loan-Backed and Structured Securities..

.......................... 3.0
.......................... 0.0

............... 5,387,828
............... 1,182,571

........................ 0.2
........................ 0.0

..0.0

0

0.2

81,882,539

All Other Governments
ISSUET OBlIGAtIONS........vuvrereicii s
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...........ccouvverrrneriiines

............. 21,328,180
.0

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations............cccceveuvieirieinenne
Residential Mortgage-Backed Securities...

4.1

43
44
45

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OblIGAtioNS.........covveviicireice e e

Residential Mortgage-Backed Securities... veor | 0 | 0
Commercial Mortgage-Backed Securities............cccovevierrirerrieinnnn .
Other Loan-Backed and Structured Securities...........c.cccovrerrenennnnes .0
TOAIS ...t eveneeesnenseerensnsnenees | corvereenenens 1,000,002 | ............20,088,777 | ............... ,316,791

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
ISSUET OblIGAtoNS.........covvevieereeice e

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities...........cooovverierirenininnenn,
Other Loan-Backed and Structured Securities.............cccovverrenenennes

....424,135,332

......... 2,187,507,803

.......... 118,285
.0
........ .0

187,626,088

corennn 193,878,215
............... 3,424,516
. ...16,839,623
............. 14,797,298

e 112,032,501

.. 228,939,652

Hybrid Securities
ISSUET OBlIGAtIONS........oocvrereieie s
Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities............cocoerienireinininnnne

Other Loan-Backed and Structured Securities..........c.cccoovvevevrerreennes

OIS ..ttt

Parent, Subsidiaries and Affiliates
ISSUET ODBlIGAtioNS.......covuiveieeei s
Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities............cccouevierirerrivennen

Other Loan-Backed and Structured Securities.............cccccoevicvcrcnnne

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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
. Total Bonds Current Year
9.1 ISSUET OblIgAtioNS.......cvueveveiieieieicieieieie et sesenesens | ereeienins 128,094,715 |............ 287,436,948 |............592,996,536 |..........812,636,697 |..........882,950,170 |......... 2,704,115,066 | ...cooeverereeeeenn 987 ek XXX e h XXX e 2,505,859,240 |.......... 198,255,826
9.2 Residential Mortgage-Backed Securities............cccoevienieninniiecns | covvieinieinns 624,504 | .....cc...... 1TATI2 | 1,103,840 | oo 1,629,296 | o0 | e 4,528,752 | oocvereeeeeciieieieenn0.2 | e e XXX e et b XXX | e 4,528,752 | v 0
9.3 Commercial Mortgage-Backed Securities............cccouenirininnenniiens | eveiiienas 16,178,881 [ ..oovvve 660,742 | .oovoveeeeeee 0 {0 |0 | 16,839,623 | ...ovovvvvviieeenenn 06 [ b XXX etk XXX | i 15,048,057 | ............. 1,791,566
9.4 Other Loan-Backed and Structured Securities............ccocovvveeecevvenes | ovevevennnn 4181745 | ............... 5,108,247 | ............... 5,463,245 | ... 44061 | oo 0 | e 14,797,298 | ..o 05 [ b XXX e Lt XXX | e 8,734,202 | ............. 6,063,096
9.5 TOtAIS. ..ot | e 149,079,845 294,377,049 |...........599,563,621 |..........814,310,054 | ..........882,950,170 | ......... 2,740,280,739 | ..cvvvvvireenee 1000 e XXX [ XXX e 2,534,170,251 | .......... 206,110,488
9.6 Line 9.53858 % 0f COl. B....vviiiiiiiiiiiiiiiiiinisisieiseesi s ssnsnsnsnes | ceesneesnsesnsesnnenes 54 | il 107 219 | 297 322 | 100.0 [ .o e XXX [ e XXX s | XK | v 328 [ 7.5
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.........ooveeveerireereeeieeeeeereeeeeeeeeseseeeseeseesssssennes [ reeseeeens 153,885,486 |............ 332,027,622 |............A57,814,549 | .......... 826,595,652 |.......... 901,854,753 | .......cco... ). 0, SO T XXX [ e 2,672,178,062 | ...ocvvvvvvrirernens 986 |......... 2,477,769,130 | .......... 194,408,932
10.2 Residential Mortgage-Backed SeCUrities...........cocvveriereenneniieins | corvieiniennns 698,437 | ..coovveeee 2,563,547 | coovvernn 1,582,569 | ............. 1,193,534 | oo (1N ), 9,9, SO RS XXX oo | e 6,038,087 | .cocvevreeererne 02| o 6,038,087 | ..ooveerereeieriaad 0
10.3 Commercial Mortgage-Backed Securities............cccoverieienieneiens | coveinienas 11,614,162 | ............. 15,246,800 | ...coovvvvireieiine (01 O (01 IO (1 IS 90,0, SO T ) 0.9, SO I 26,860,962 | ...coovveveiiine 1.0 [ e 24,997,339 | ............. 1,863,623
10.4 Other Loan-Backed and Structured Securities............cooeeverneenees | oneniiennnn. 1,244,402 | ..cooeev 3,338,165 [ ..o 417431 | i 0] oo [V I 20,0, ST I .0, S T 4,999,998 | .o 0.2 | i (U I 4,999,998
10.5 TOAIS. ....eieiceieie et snnennes | ceeenineens 167,442,487 |............ 353,176,134 | ............459,814,549 | .......... 827,789,186 | .......... 901,854,753 | ........c..... XXX [ v ) 0.0, G B 2,710,077,109 | c.ovoveviiin 100.0 |......... 2,508,804,556 | .......... 201,272,553
10.6 Line 10.585@ % 0f Col. 8......oiviiiiiiiiiieiiieisiesessnssesisneins | oeeresesisesnsesnnes 6.2 | i 13.0 | oo 17.0 | v 305 | i 333 [ 0.9, S I D0, SO IR 100.0 [.oovinnee. .0, S [T 926 | oo 74
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS. ..o eeeeeeeseeseessssssnnes [ eeseeneens 122,870,232 |............ 257,325,188 |............557,884,593 | .......... 758,776,751 | .......... 809,002,476 | ......... 2,505,859,240 | ..ovvvrireiiiiin 914 |........ 2,477,769,130 | ..ovovvrivrircinns 914 |....... 2,505,859,240 |.............. XXX
11.2 Residential Mortgage-Backed SeCUNties..........coovwrrrreerrerernrenenee [ covrrvireireiens 624,504 | ..cvvvinene TATILNM2 | 1,103,840 | .ovvvvnvee. 1,629,296 | .ovovvrieerriierriienns (1N I 4,528,752 | oo 0.2 | oo 6,038,087 | ..cooviieirines 0.2 | oo 4,528,752 | ...cvvennee. XXX
11.3 Commercial Mortgage-Backed Securities............cccouereerrierrieeeiens | evereienns 14,387,314 | oo 660,743 | ..o (01 IO (01 IO (V1 I 15,048,057 | .ovoveveeeeiad 05| e, 24,997,339 | oo 0.9 v, 15,048,057 |...ccevneee. XXX
11.4 Other Loan-Backed and Structured Securities...........cccooveveceeeeeveees | cvevvrerenn 4141186 | ............... 4404428 | ... 144527 | ... 44,061 | oo [V} T 8,734,202 | ... 0.3 [ e [V I 00 ... 8,734,202 |.............. XXX.........
115 TOtAIS. ...t | ceeeninnens 142,023,236 |............ 263,561,471 |............559,132,960 | .......... 760,450,108 | .......... 809,002,476 |......... 2,534,170,251 | oo 925 |......... 2,508,804,556 | ....cccovvvrrrrinns 926 |......... 2,534,170,251 |.............. XXX
11.6 Line 11.5a52 % 0f COL B.....covieeiiciieeeeeeeessiens | e 5.6 | oo 104 | e 220 | s 30.0 | o 319 [ e 100.0 [ .o ) 0.0, SO IR 9,00, GO S ). 0, SO (TN 100.0 | .o XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.........ccocovvveiiiiiinie | v 5.2 | i 9.6 | v 204 | i 278 | oo 295 | i 925 | .0, S PO 209, S IR 0.0, O [T 925 | XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS........cvevvererrrieireieieieeseersereseee e eeesesesessssssenes | vvseesessennns 5224483 | ............. 30,111,761 | oo 35,111,942 | ....cco.e. 53,859,946 |............ 73,947,694 |............ 198,255,826 | .....coeovrirvirirrrnenne 7.2 |, 194,408,932 | ...ocvvvvvein. T2 | 2,0, SO 198,255,826
12.2 Residential Mortgage-Backed SECUtIES...........cccovvvereveicreieeieeins | v (01 (01 [ (0 (0 (01 T (0] (0 (0 [ 0.0 e 9, 9,%, G 0
12.3 Commercial Mortgage-Backed Securities...........ccooevveereveereenns | vverriiennn 1,791,566 | oovovvveceveieren (N (01 [ (1 [ (V1 [ 1,791,566 | .ooovvvviierernd (15 I 1,863,623 [ .ocvcvceeein 01 | D.9,9, G I 1,791,566
12.4 Other Loan-Backed and Structured Securities...........ccovevevrerrveeiens | covveiieriiiennas 40,559 | oo 703,819 [ oo 5,318,718 | oo (U I [ I 6,063,096 | .o 0.2 ] oo 4,999,998 | .o [\ XXX eovvvieen | e 6,063,096
12.5 TOtAIS. ...t | breeernienes 7,056,608 | ............. 30,815,580 | ............. 40,430,660 |............ 53,859,946 |............ 73,947,694 |...........206,110,488 | ...cccoeovvrerrirerrenns 75 |, 201,272,553 | oo T4 |, 9,0, . SO 206,110,488
12.6 Line 12.5a5@ % 0f COL B.....cvviviiciieeeeeeeeeieessneis | et 34 | e 15.0 | oo 19.6 | oo 261 | s 359 [ oo 100.0 [ .o ) 0.0, SO IR 9,00, GO S XXX evevvee [ e )00, SO IR 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........ccooveniniieiie | v 0.3 ] s P 1.5 | i, 2.0 | o Y 75 | 0.0, SR PO 209, ST I .0, S I 0.0, ST [ 7.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIs

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DeCemMbDEr 31 O PriOr YEAT........vvverrerrerirrrinrrrinieieieieieieesesesesseessssssssssssessessessesss | sesessessessessnssnsssssssssessessessesessssssssns 0 | o 0 | e 0 | o 0 | o
2. Cost of short-term iNVEStMENtS ACQUITEM..........c.coueviueiiieiiieieie et ssssenses | sesebsssesssses s s st e st s s s senes 7,153,048 | .o TA53,048 | oo (0 T [0 [
3. ACCTUAI OF GISCOUNT......eucvueiiisses bbbttt | fetbeebess e sttt 0 [ e 0 | e 0 | s 0 [ e
4. Unrealized valuation iINCrEaSE (ABCTEASE)..........ueuriueurireirireirireirereiressiseis bbb ese s sse bbbt nsies | ebatsebsssessssss s e bbb s bbbt ense bt 0 | o 0 | e 0 | oo 0 | o
5. Total gain (I0SS) ON QISPOSAIS.........cccvuiveieririieiiiieisiie ittt sttt sttt sa bbbt s b ss b sssesessenns | srebissessssesisses st s s s e s s st essesneens (1,266) | ..vovvevereerereireie e (1,266) | +evoevreererrerreeisee e 0 | oo 0 | o
6. Deduct consideration reCeived 0N AISPOSAIS..............euriueuireiiieiiieieieie ettt sessens | sesebessessssesssses st bt s et s senaas 6,914,955 | oo 6,914,955 | oo 0 [ oo [0 R
7. Deduct amortization Of PrEMIUM. ...ttt bbb bbb bbb bbbt snbenas | ebsebessetessebassebenseb st anb et e bt 236,827 | oo 236,827 [ v O | o [0 I TR
8. Total foreign exchange change in book/adjusted CaryiNgG VAIUE...........ccovieiieririininiiniitiseseiseeisisiss e isneiees | oreesseise e 0 | o 0 | e 0 | oo 0 | o
9. Deduct current year's other than temporary impairment rECOGNIZEM..........ccveueiririirenrreeeesirseeessssssessessssees | ererssssiseessesssssssesessssssesessssssssesesssns 0 ] oo 0 ] oo 0 L e 0 ] oo
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccvuvrirmrnriiireerieieeenns | o 0 [ e 0 | e 0 | oo 0 | o
11. Deduct total NONAAMITEEA AMOUNTS.........ciieiiiiiiiriieiei bbbt | fntbenb s en et 0 [ e 0 e 0 ] s 0 [ e
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiviuiiieiieieieiceicet e ceseesesseeissiessniens | eoeresissesissessesesesesessssessssessssesssessssenas 0 ] e 0 ] e 0 ] oo 0 ] e




Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

10.

1.

3.1

3.2

33
41

42

43

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 9, PHIOF YEAI)........c.iuevueiiviiieiereieise e sss sttt s bbb sss bbbt bbb ss bt s e 231,880

Cost paid/(consideration received) on additions:

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

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

3.1 SECHON 1, COUMN 7ottt et bbbttt ettt bbb et sttt s st 61,092

3.2 SECHON 2, COIUMN 19.....u ittt sttt bbb e s bbbt s st (28,266) 32,826
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............ooururirierrie et se s ss s s st s st ss s st s s s st st ssents 89,832
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........coiiiiiieieiieie ettt bbbttt bbb s s 87,456
Amortization:

6.1 SECHON 1, COIUMN 1.ttt bbb s bRttt 0

6.2 SECHON 2, COIUMN 27.....o.eieee ettt bbbttt b bbb sttt b e 0 0
Adjustment to the Book/Adjusted Carrying Value of hedged item:

7.1 Section 1, Column 20 0

7.2 Section 2, Column 23 0 0
Total foreign exchange change in Book/Adjusted Carrying Value:

8.1 Section 1, Column 18 433,998

8.2 Section 2, Column 20 0 433,998
Book/Adjusted Carrying Value at end of current period (LiINES 1+ 2+ 3+ 4 -5+ 8+ 7+ 8)....oiiiiiieciceieeeeeie ettt b sttt 701,080
DEAUCE NONAAMILEA ASSES.......u.vuiveceieitcictiie ettt ettt bbb s bt s st et s bbb s b8 s b s s bbb e s bbb s bbbt nn 0
Statement value at end of current period (LINE 9 MINUS LINE 10)........ceiiieieiiereieiietese sttt s st st s bt s s s sse s st s st ben s s sn s s sensnes 701,080

Futures Contracts

Book/Adjusted Carrying Value, DECEMDEN 31, PHIOE YA .......rvurieerirereiieeeseeseeseseseeseesessssssssessesssssesssessessessssssessessssssessesssssssssessasssessessasssessessesssssassssssessesssssnssessnes 0
Net cash deposits (Section 1, Broker Name/Net Cash Deposits fOOTNOE).........c.cciiiiviieiiiiee ettt 0
Change in variation margin on open contracts:

3.11 Section 1, Column 15, CUITENt YEAI MINUS........cccvveivevircreiiee ettt see s 0

3.12 Section 1, ColUMN 15, PHOT YEAI.........vuererereieeeireeeee et seeeesses sttt steseseens 0 0
Add:

Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c..cccevveveverenne
3.22 Section 1, Column 17, Prior YEAr..........ccovevevevrireieieiseiese e 0
Change in amount recognized:

3.23 Section 1, Column 16, current year to date minus..........c..ccceevvvereienne
3.24 Section 1, Column 16, Prior YEAr.........cccovvvevrerereieererserese s esessesenens E 0 0
SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuviteiieiciciie ettt s8R s s 4 b s bbb bbb bbbt bbbt ensn 0
Variation margin on terminated contracts during the year (Section 2, Column 16)..........ccccovverrrerrirrinrenns 0
Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22 Amount recognized (Section 2, Column 16) 0
SUDLOAl (LINE 4.1 MINUS LINE 4.2)......ouierereireieeieseseese s stseeeisessssessssesssessesessesssesessessessssssessessesssessessesssessessesssssessessesssessessessassssssessasssnssessessasssessessssssssessassnssessessnens 0
Dispositions gains (losses) on contracts terminated in prior year:
LS B T oo OO 0
5.2 Used to adjust basis Of NEAGEA IEMS...........cciiieiici ettt et e b bbbt a bbbt a et bbb b s bbb bbb sttt bt st b s s b st baes 0
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)....eiuiieirrinncreecsetnsise sttt sttt 0
DEAUCE NONAAMILEA @SSEES.......vvueieiiieireieisie ettt s et s £t s 8t R s ettt nn 0
Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.ouu ettt s ettt s bbbttt 0

SIM1
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Sch. DB-Pt. C-Sn. 1
NONE

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

SI12, SI13
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 701,080

2. Part B, SECtion 1, COIUMN T4 ..o 0

3. SUDLOLAI (LINE 1 PIUS LINE 2)...e.ereeeeeeeeerriseieseseiseeseseseeseeessessss e sseessssssssessessseesessessessssssessessssssessassesssessessesssssnssessssssssessessasssessessssssssessasssssessessesssssnssesssssnssessessnnens 701,080
4. Pt D, COUMN 5.t 827,749

LT =4 TR 0o 111 T2 T PP (126,669)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueiuiuiieieiiisiieieisissieiet sttt sttt s e s s8££ s8Rttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 1,052,358

8. Part B, SECHON 1, COUMN 13 ...ttt ettt et a et a ettt s s bt s bbb s et et s be b s et et et ensntes st et es et es s snaesnantanan 0

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 1,052,358
10, Pt D, COIUMN 8. ettt ettt et et e et et et et ettt es sttt es s asesenesaseseseseseseseseseeeeeeees et eees et et esetetetesetasasesssasaearasananas 1,179,027

11, PaMED, COIUMN Ottt R (126,669)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11).....cuiiiriieieieteie ettt a bbbt e sttt b bbbt s b s et b bbbt nn 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 178,318

14, Part B, SECHON 1, COIUMN 1.ttt ettt b s sttt b bbbt se et s ettt bnen 0

15, PaMED, COIUMN 1.ttt 178,318

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).......uiuiireiiereriieiseiissisisissstssssetsesss s ssessssssss et ess s ssess sttt s8££ s8Rttt 0

SI14
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SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

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

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

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

SI15




Annual Statement for the year 2011 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 12 13 15
Current
Year's Total Gross Income Taxes,
Other Than Current Foreign Earned Repairs,
Date of Fair Value Temporary Year's Exchange Less Interest and
Description of Date Last Less Impairment Change in Change in Incurred on Expenses
Property Code City Acquired | Appraisal Actual Cost Encumbrances Recognized Encumbrances B./ACV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Units 4, 6, 8, 10 River Farms Condominium........... ... | West Warwick.. 10/27/1989 | 10/05/1995 | .... .. 0 | ieeeeerennn(34,809) | v (1 I 1,334,189
Unit 12 River Farms Condominium...... . . | West Warwick.. 10/20/1989 | 10/05/1995] .... 289,231 |0 | e e 0 0 432,949 | .. ...37,150
0299999. Properties Occupied by the Reporting Entity - ADMINISTTAHVE. ........ov. oottt sessssantennes | sesessssessenas 1,265,005 | .oooovoencnninieenn0 | 312,384 |0 | 34,809 | 0 | 0 | ireeen(34,809) | oo | s 1,767,138 | oo 175,325
0399999. Total - Properties Occupied by the Reporting Entity. 0 1,767,138 175,325

0699999. Totals.

1,767,138

175,325

103
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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 2

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

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

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

Acquired by Purchase

Units 4, 6, 8, 10 River Farms Condominium........... [T West Warwick........cocovvnriiinianinns I Rl........ { T0/2T11989 | INTA. ..ot sensnssnsensene | onesnnsensssnssnssnsenssnsensensenssensQ | cnnnnnerinnsnnsnsnnnensensenenen0 | om0 | oo 83,017
0199999, Tl = ACUITEA DY PUICNESE. .........eveoteeieeiei ettt ettt eeses et saessetsesseeseseesessebaeseesesses et aeseesesses et seseesesesaeseesessee et esseesebessesesseesetaesaesesses et sesassessesaesessessessntanse | S4essetssessesssssssessessetassassessessessssastessesaeseesees et et aeseesebsesseteeses et et et esses et et antessessssntan 83,017
0399999, TOAIS........ocvvvrerreraeeeiieeieese etttk ettt etts | eebbieebe ettt nnsissnnssnienens | v | a0 | a0 | 83,017
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation, . IVarious... . |NY.... | Metropolitan Money Market Pool.. ..86,569,420 ..86,569,420 ..(111,883)
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 86,569,420 | ........ 86,569,420

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

Blackstone Strategic Alliance Fund Il L.P.... . | New York.... ... [NY....| Blackstone...........ccccouriueurnunee .| 11/23/2010 | ...... 13 ..(85,862) | .

Campbell Timber Fund I, L.P........c.oc.u. . | Portland.. ... |OR... | Campbell Timber ..103/15/2007 | ....... 0 ....(103,983) | ..

ESL Partners, L.P..... . | Greenwich.. ...|CT.... | ESL Partners ..108/01/2007 | ....... 5

Halcyon Partners L.P . | New York.... ... |NY....|Haleyon Family.........cccocuvrniiininnniinicniniines . .| 11/01/2006 | ...... 13 .0

Meritech Capital Partners IV, LP.......cccccovvveves | corennee Palo Alto.............. CA.... [Meritech Capital............coeueverrrerrererireereineenens | covereeens 09/29/2010 | ....... 1 21,500 | 20,806 | oo 20,806 | oo (894) | 0 | 0 |0 |0 [0 [ 78,500

Omega Capital Investors, L.P.. . | New York.... CINYLL [OMEGA.......e ..|03/01/2007 | ...... 5 3,500,000 ....1,508,982 .0

0OZ Domestic Partners I, LP.... . | New York.... JOZn, ..|03/01/2007 | ...... 13 | ... 4,287,703 5,275,436 | ... 5,275,436 .0

WIN 7, LPeiiiisssisnissnsssissnnins | s New York. ..o . | Credit Suisse Alternative Capital.........ccoccoueianne | coovniiinnns 03/30/2007 |........ 3 [ 1,288,161 | ........... 7,974,169 | ..ocoovnee 7,974,169 | ... 1,461,046 | oo |0 [0 [0 {124 | 665,922
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.........coviiiiiiierinsissiisisssssssisssississssssssssnsssssensssessssssssnses | arsaneee 17,784,107 | ......... 23,478,386 | ......... 23,478,386 | ......... 1,685,564 | .o [ I 0 [0 [ (U 124 | ......... 2,897,679
Any Other Class of Asset - Unaffiliated

LOUiSiaNa Seed Capital.....cocerrererersrssree | o | Baton Rouge [LA... [ | s [12/20/1989 [0 [ oo 93,000 [ ovoresrsr 0 [ 0 [ 0 [ 0 [ o T ) 0 [ 0 [ 0] 0.0
3799999. Total - Any Other Class 0f ASSEt = UNGFfIIAIE. ..ottt sne | eesteseseesse et et ees e e s e seeseseesee e eeE a8 e e e s ee 8 e e e e st ees et et eeEenteesee et sesensessen st ensenseesnnansanss | cressessssssins 93,000 | oo (O I { P 0 0. 93,000 | .0 | e [ I {0 0 [..XXX.....
Any Other Class of Asset - Affiliated

Metropolitan Lloyds Insurance Company of Texas ......... | Irving... 9,358,644 ..15,586,546 ..15,586,546 0 0. 100.0
3899999. Total - Any Other Class 0f ASSEL = AffIIBEA. ... vvrieriririieisisiceri e fesbsss s en bbbt en 9,358,644 | ......... 15,586,546 | ......... 15,586,546 ....0 .0 [ XXX
3999999, SUDLOtAl = UNGFIIBLEG. ... vveirseie ettt bRt 104,446,527 | ...... 110,047,806 | ....... 110,047,806 .0 ..2,897,679 | ... XXX.....
4099999. Subtotal - Affiliated. 9,358,644 ..15,586,546 ..15,586,546 0 .0 [ XXX
4199999, TOMAIS........vvrerereeeieeeiieseeres ettt s et 113,805,171 | ....... 125,634,352 | ...... 125,634,352 2,280,494 .0 ..2,897,679 | ... XXX.....
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 |Metropolitan Money Market Pool Participation...............ccouevvrniieininnineicnns Various .. | Metropolitan Money Market Pool 06/30/2011 LAT081128 | e [ 0.0
59219# 10 9| Metropolitan Money Market Pool Participation...............coeeeeeieriereerceneeninineens Various . | Metropolitan Money Market Pool 09/30/2011 ..42,537,792 20| 0.0
59219%# 10 9| Metropolitan Money Market Pool Participation s Various Metropolitan Money Market Pool 12/31/2011 |............n 0 425426 | ..o 0 | oo 0.0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics 0f BONAS = UNGIfIIBLEG. .........vu. it ssssississsiisiss sssessssesesssssssssase s s 2888818t 60,044,346 | ..o 0 | oo XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance FUN 11 L.P.........cccoviiiinireiiiniseseenis New York. NY s Blackstone..........ccvviiiniieec s 11/23/2010 | ..o 0 299,871 1,046,872 | oo 0.2
Campbell Timber Fund I, L.P.......oovireerescreee s Portland .| CamPBEll TIMDET ... eeees 03/15/2007 |.... 40,000 | oo 0.2
Meritech Capital Partners IV, L.P Palo Alto reevreneeee | Meritech Capital..........cveveireeiniieneieceeeeeies 09/29/2010 | .... 15,500 | oo 0.0
WIN 7, LLPo s New York NY.o, Credit Suisse Alternative Capital..........covoveriieirinieresesissssssssessnssssensnes 03/30/2007 86,087 | oo 5.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGFTIIAIEA. ..o e ittt etiis ettt sttt sttt sttt ettt et e et et a8 ee et et e eE e s E et e2 8o 8 e skt beE s et b ettt ens sttt 305,871 1,188,459 XXX
3999999, SUDLOtAL = UNGFFIIBEE. ...k E e E 08 EEf ke h 0 E ek o0 Lh o0k 0L E 0oL E L L 0L oL E bbb 60,350,217 . 1,188,459 XXX
4199999, TOAIS........ovvrreseeesaeeeeessesseees st s es e84 8RR R R R LR R LR ekt R eeREeeL AR LR RS E LR 60,350,217 | ovoovrrercrerrerienecens 1,188,459 | ..ooovviviceeie e XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 8 Change in Book/Adjusted Carrying Value 17 19
3 4 1 12 13 14
Book/Adjusted Current Year's Total Book/Adjusted
Carrying Value Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Temporary Deferred Change in Exchange Exchange Total
CUsIP Name or Name of Purchaser or Originally Encumbrances, Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) Gain (Loss)
Identification Description City State Nature of Disposal Acquired Prior Year Recognized | and Other |[(9+10-11+12)| B.JA.CV on Disposal on Disposal
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Paricipation.......cc.ccrce [Various.....coooersc [NY... [ Metropolitan Money Market Pool [12/31/2010 [03/31/2011 | ....28,156,220 | .oremeend | s | s 0 [ orsensd | s 0 [ 0]...28156,229 | ...28156,220 | .00 0 [ e | o 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated...........cooiorioinioiiie s | e 28,156,229 | o0 |0 {0 SO o | [ (O 0]...28,156,229 | ....28,156,229 | ......ccocon.c.. (O] O o ) [ 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
[WINZ,LP..ooos s [ NeW YOrk. ..o [NY... [ Normal DiStributions.......cocerreerec [03/30/2007 [12031/2011 | ......2,264,837 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,264,837 0
3999999, SUDLOtAL = UNGFIIBLEH. .. ... veeieeeieere it €8££ E Rkttt | cnies 30,421,066 0
4199999, TOAIS. ....v.evvveereeeseeseeese s eee s es bbb 88888888 £ AR bR AeRk L RR RS R et | i 30,421,066 | ...ovvovrrirenc0 | o0 [0 | 0 0 | 0| .0
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Annual Statement for the year 2011 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912810 EF 1 [T 8 3/4 05/15/20.......cmvrirvrirrirnrnsisnineirerseseeersssissnssssssssnsssssssssnsenes | 90w [ o [vvrvvvcnens [ oo | 1,034,639 | oo 156.586 | .....cceunee 1,190,054 | ..coovvriiine 760,000 | .coovvcreinns 958,914 | .o (V1 I (18,803) 08/20/2007 | 05/15/2020
912827 L O[T A4 7/802/15/12.ccccoucviieiicieesiiserrerineeneeiseessesssensnenssnissssssssssnsns. | vevnee | oo | evvenerinens [ o | i 26,031 | i 100.566 25,142 25,000 ...25,016 (129 .o 08/07/2002 | 02/15/2012
912827 7L O[T 4 7/802/15/12.c.cccvviirirvrrcirirneiininsreriseneiresssisssnssssssssnessssnensenns | 90 [ [rvvrneinens [ | v 734,081 | i 100.566 | ....cvvvveene 708,990 | ..oovvverirene 705,000 | .oovvirriinee 705,450 08/07/2002 | 02/15/2012
912828 AJ 9| T4 3/808/15/12...ccccviriceircrrirerrerineenenisesssesssensnenenessensssesensss | ODue [ o | eeverrinens [T | i 73,959 | i 102.633 71,843 70,000 ...70,294 10/03/2002 | 08/15/2012
912828 BA  7|T35/805/15/13...ccciiericieinnriserieriineineeisseisesssenisesssssssssinsessenses | ODue [ [ eevvrivnens [T | 1,720,406 | ... 104.641 .1,883,538 1,800,000 ...1,786,856 07/25/2003 | 05/15/2013
912828 BH 2|T4 1/408/15/13.. ceerrerennennnnenesssesssssessesesenn | ODn [ e [T | e 205,316 | e 106.461 ...219,310 ...206,000 205,869 09/16/2003 | 08/15/2013
912828 CA 6T 4 02/15/14....ooivieieirrsirnerrerneenseisssrsenisesssessssssssessssssssinsnine | ODn [ | eevrrvinens [ | 95,024 | e 107.844 | ..o 101,373 | . 94,000 ...94,255 03/30/2004 | 02/15/2014
912828 DM 9T 4 02/15/15 ..953,281 | ... 111.063 | ..o 1,110,630 | ..ooccovveneee 1,000,000 ..983,417 03/23/2005 | 02/15/2015
912828 EN 6|T4 1/211/15/15.. s SD.. ...547,551 | ...... 114.969 632,330 | .... 550,000 | ... ..548,920 11/14/2005 | 11/15/2015
912828 RC 6T 2 1/8 08/15/21...ccuuiiveerreriseisssnississenssesesessssnssssssensssssssssssnssssssseess | sennne | oo | cennersonnes | eovene 1 s 75,524,714 | ...... 102.563 | ..oooovrenas 76,922,250 | .ooovennes 75,000,000 | ... 75,517,598 11/03/2011 | 08/15/2021
0199999. U.S. Government - ISSUET OblIGAtIONS. .........cvuuuiiiuiieririsiiisiiieiiene s 80,915,002 | ... XXX.oooooe | o 82,865,460 | ............ 80,210,000 | ............ 80,896,589 | ....cocovvviercenn0 | i (15,954) [ oo | 0 [ XXX [ XXX [ XXX | 666,692 1 ............ 247,666 | ..... XXXeovwoe [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities
36225B QJ 0| GNMA17.000% 781357......coivrirnrierinriennsisenssessssssssssesssssenssnsens | sevenes | oo | veveernns 2. T s 286,445 | ...... 114538 | ..ooviines 333,947 | oo 291,560 | ..ooovrirenne 287,930 | o0 | i 154 | 0 0 7,000 . 7270 [MONLL | e 1701 [ 20,409 | 11/19/2001 | 09/01/2022
36225B QL 5[GNMA16.500% 781359.......cemriererreririerrerienrienireressnisseesssssseniens | cveenee | oo | vevreneni | wvvene 1| 226,187 | e 113.694 262,999 | ... 231,321 221,721 .15,036 | 11/19/2001 | 12/01/2022
36225B QN 1 [GNMA 1 7.500% 781361.......covurereirreieiieiieeiseeiseesssesessessssssseesns | eeeees 2 I 1. ...356,746 | ...... 116.469 | ..o 426,909 | ..ooovvireeenns 366,543 ..359,739 27,491 | 11/19/2001 | 05/01/2022
36225B QP 6 GNMA 18.000% 781362..........cvvmererrermrimeierersnerierieeessnissessssssneniens | cvvene | oo | vevereeens 2| L I 66,617 | ...... 100.392 67,470 67,207 ...67,207 11/19/2001 | 07/01/2016
36225B QR 2 [GNMA 18.000% 7813B4.........covvmerereererireirerinensneniesessnissensssssensens | seeenee | oo | vereneeeni | evvee 1 3325 | ... 118.318 | oo 3,875 | oo 3,275 | o 3,310 11/19/2001 | 01/01/2027
36225B QV 3| GNMA 19.000% 781368.......ccouvrrernmermrinnsrrisssssinnsssrsnessssssensssessnssnsens |onnrnee | oo | eereensnnl | sveee 1 39,767 | ... 110.905 44,816 | . 40,409 ...40,044 11/19/2001 | 10/01/2016
0299999. U.S. Government - Residential Mortgage-Backed Securities 979,087 | ... XXX.ioooe | v 1,140,016 | .coovevenvn 1,000,315 | oo 985,951 | .0 | eiie3,295 | 0 [0 [ KKK [ XXX [ XXX i 8,018 | 72,212 XXX oo [ e XXX......
0599999. Total - U.S. Government..........cocuoriiiiiiiisniiciisnicsicssissiessissiienes 81,894,089 | ... XXX..ooooo | v 84,005,476 | ............ 81,210,315 [ .o 81,882,540 | ..oooovvscinnienn0 [ i (12659) [ o0 |0 [ XXX [ XXX [ XXX | 672,710 ... 319,878 XXXeovooo [ e XXX.oooe
All Other Governments - Issuer Obligations
105756 AP 5|BRAZIL, FEDERATIVE REPUBLIC OF.......c.coovummrieineineiineriineeiieeins | cevnes Flo 1. 2FE | oo 479,700 | ... 132.250 | oo 793,500 | .ovvvrrnrnc600,000 | oo 81,821 | o0 | 333 | 0 [, 0 08/21/2000 | 08/17/2040
195325 AU 9| COLOMBIA, REPUBLIC OF.......cccooriiieiriseirerinisirsiersnseesensssesnnns | woveens Fl. ...0 02/08/2001 | 02/25/2020
226775 AD 6| CROATIA 6.375% 3/24/2021..........ovvvmereirieeriseiseriesiseeiesessessssiaens | seveens Fl. .0 03/16/2011 | 03/24/2021
362420 AA 9| GABONESE REPUBLIC 8.2% 12/12/2017........covvvvirerninrrnrirerinescires | crveees Fl. .0 02/10/2010| 12/12/2017
Y9374Q AA 2 |VIETNAM, SOCIALIST REPUBLIC OF.. 89.812 . 0 08/10/2005 | 03/12/2016
593048 BN 0|UNITED MEXICAN STATES........cccovmmrmmrrmmrnneirserssenenenseessenssessensies | vevense | F [ ecveiine [ 2FE | tiiiiiir0.965,000 | ... 143.000 .0 11/05/2001 | 12/30/2019
698299 AV 6| PANAMA, REPUBLIC OF.......cccccovvnririimrnrnnnerinnneesenseessnsssnssssseenss | eovenee | F [ veiivinin [ W2FE | viiiin.981,920 | ... 130.250 ...0 11/18/2005 | 01/29/2026
698299 AW 4| PANAMA, REPUBLIC OF.......cocvverimerrerineerneiseriseninenssensseesssessnenes | vevense | F [ v [ W2FE | i 1,337,540 | .. 130.500 | . 0 01/26/2006 | 01/26/2036
715638 AL 6| PERU, REPUBLIC OF.........cccconirrminirirnernsnnnerinnnenenssisesssssssssnnnnes | eoveeee | F [ [ L2FE ] ........5,060,899 | ...... 100.700 .0 02/18/2003 | 02/21/2012
718286 AY 3 |PHILIPPINES, REPUBLIC OF........cccccocmmivmenirnrrnnnienernereninenrscenens | vevenee | R | ceeviine [ W3FE | ..........5,250,000 | ... 153.625 5,000,000 .0 10/18/2005 | 02/02/2030
718286 BB 2| PHILIPPINES, REPUBLIC OF........ccccoocvvmiinerinrinmnioneenerirenenensseennns | vevnee | F [ cecvvivnes [ W3FE | 98,641 | e 134.000 . 100,000 0 01/04/2006 | 01/14/2031
917288 AZ 5[URUGUAY, REPUBLIC OF.......ccccoiiiiiimiinriinninsrsnsserersssessnssssssssseenens | srvenes Fl. ..148,000 | ...... 117.000 234,000 200,000 ....0 06/15/2004 | 03/15/2015
0699999. All Other Governments - ISSUET OBlIGALIONS.........cuvrririeiieieiriieie ettt | eeesesneas 26,067,701 ...34,944 670 L0 XXX LG XXX | XXX ... 849,631 ) LL2,312,853 . XXX..... | ..... XXX......
1099999. Total - All Other GOVEINMENS. ... 26,067,701 ...34,944,670 0 L XXX [ XXX [ XXX | e, 849,631 ] ..2,312,853 XXXeovooo [ o XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
882721 3T  8|TEXAS ST...oiiiiiisiiisiiinsissiississcissnina | LAFE] . ...4,388,355 | ..... 110.466 4,970,970
1199999. U.S. States, Territories & Possessions - Issuer Obligations ...4,388,355 | ... XXX........ ,970,970 | .. 4,500,000
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... . 4,388,355 [ .. XXX....o.. | coovrrrnnn 4,970,970 | .............. 4,500,000
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13062R  JA 7|CALIFORNIAST-VETERANQ ........ | ................. 12|..1FE| .............. 6,700,037 | ...... 100.128 | ..cvvorerne 7,629,754 | ..........c.. 7,620,000 | ....oovvrnee 6,776,629 | ...ooovvvvrrrerinnn [V 21,817 | oo [V [P 0 | oo 5.050 ] ......... 6.010|JD ....... | .............. 32,068 | ...coooneen 384,810 | 03/18/2008 | 12/01/2036
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167501 WF 8| CHICAGO ILL BRD ED G.0. SCHBDS 1999 A.. AFE] 15,144,819 | ...... 117147 ..... ...18,245,645 ..15,575,000 .15,273,440 .0 08/11/1999 | 12/01/2026
233433 3V 1|[DADE CNTY FLA G.0. BDS1988 D......ccovvvrrerrrerrereiersssisernssseisnnnns | eeveees | IFE] . ..2,099,275 | ...... 111.131 .1,816,992 ....1,635,000 ...1,667,062 .0 07/25/1997 | 10/01/2012
233433 3W 9 |DADE CNTY FLA G.0. BDS1988 D.....cocoouverrermrrmirierieeeseesseinseriens | oovenns | FE] ..2,338,953 | ...... 111.131 2,044,810 1,840,000 ...1,916,624 .0 10/27/1997 | 10/01/2013
233433 3Z 2|DADE CNTY FLA G.0. BDS1988 D......ccovverrerrrerreriirersniseesiseisnines | veveees |IFE] ...2,043,257 | ...... 135.317 ,097,414 1,550,000 | ... ...1,720,036 .0 07/25/1997 | 10/01/2016
233433 4A  6|DADE CNTY FLA G.0. BDS1988 D....cccovvverrerrermrinerierinreneessninens | vevene [ oo [ cevervinens AFE] 5,067,513 | ...... 135317 | ovveers 5,175,875 | covvvvernns 3,825,000 | .coovvvrnees 4,316,791 07/25/1997 | 10/01/2017
233433 4U  2|DADE CNTY FLA G.0. BDS1986 C.....ccoovvverrerrreerreriererseessniseisnes | cevenns | FE] . 12,551,150 | ...... 110.675 2,296,506 2,075,000 ...2,146,968 . 07/25/1997 | 10/01/2013
233433 4X 6|DADE CNTY FLA G.0. BDS1986 C........ovverrerrrinirierirerereeiinineiiens | ceveene A FE] ....3,170,000 ,181,020 2,551,000 | ... ...2,764,393 .0 ...45,440 07/25/1997 | 10/01/2016
251093 Q4 5| DETROIT M...osvoomriirierierieeiesisseesenssesiessesssseesssssssnsessssssssessnse | vevenne | oo [ cevvesnnnens AFE | 5,000,000 | .......90.104 | ..............4,505,200 | ....ccoovvvnee 5,000,000 | .oovvvrnees 4,505,200 242,050 | o0 [ o0 |0 | nn.8.000 | .........8.000 [ AO...cc. | o, 100,000 06/02/2008 | 04/01/2014
251129 D2 5|DETROIT MICH CITY SCH DIST RITE-PA-997.......cocovvvrervirernrriirans | vrvees | IFE] . ..22,002,885 ..17,845,000 21,432,493 03/26/2002 | 05/01/2029
280785 PB 6|EDINBURG TX CONSOLIDATED INDEPENDENT SCH.......ccocoverinuns | coveene | FE] ....3,078,930 3,000,000 ...3,066,565 04/26/2011 | 02/15/2015
339733 DM 6| WISCONSIN TRUST KAD.......oirerrereireineiiesineessesseessesessssessesenns | ceeenns AFE] 5,531,464 | .....109.880 | ..............6,070,870 | ..cccosvrunes 5,525,000 08/02/2006 | 05/01/2016
341422 XX 6|FLORIDA ST BRD ED CAP OUTLAY REF BDS1999.........oevumevevrines | ceveene A FE] ...3,403,764 | ...... 135.136 . 3,320,000 08/23/1999 | 06/01/2023
373383 GG 7|GEORGIA ST G.0. BDS1999 B.......cocoumrerrrrerireirereneriesissessensssens | oevenns | FE] 1,014,770 | ... 121.928 ,534,960 000,000 | ... 01/26/2000 | 08/01/2016
49474E  T7 8 [KING COUNTY WA......oiiiiiiiniinniinisnrsrsnsssessnsssssssssessssnsssssensssessssnnss | eonnne | oo | sonsrennsnne AFE | ,707,315 | ......108.962] .............4,903,290 | ..............4,500,000 | ......c....... 4,685,817 | oo 0 11/24/2010 | 01/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........coccoovvovniinicnes | vevvnnis 89,854,132 86,179,909 242,050 | ...........(314,200) | oo | il 0 | XXX [ XXX [ XXX e 1,229,372 6,092,577 XXX oo [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 89,854,132 | .. XXX.oooooer | cervrer....96,804,130 | ............82,861,000 | ............ 86,179,909 | ...cocceen. 242,050 | ... rs(314,200) | o0 [0 [ XK [ XK [ XXX ] 21,229,372 ...6,092,577 XXXooven [ o XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY .....cooorerimrenenrneirnerinnnes | eevene [ oo [ erveenne 12| .1FE| .. ..11,150,000 | ...... 102.346 11,411,579 ..11,150,000 .11,150,000 08/17/2007 | 10/01/2038
01170P BQ 8 |ALASKA HOUSING FINANCE CORP........cccocmrrrmrmrirernninnernniseisnnens | vvvvens | oo | wvvvees 12|.1FE]| ... 946,500 | ........ 99.487 ....994,870 ....1,000,000 | ... 950,386 01/25/2008 | 06/01/2038
011832 T2 8|ALASKA HOUSING FINANCE CORP JEVTUTRRTRURIO RSO IV IO 12| AFE | v 16,305,000 | ...... 100.780 | ovvvvvene 16,432,179 | .oooovvennee 16,305,000 | ....cccoeeue 16,305,000 09/20/2006 | 12/01/2037
011903 DZ 1|ALASKA IND. DEV. & EXPORT AUTH. PROVIDEN........ccccooseemmrmmenns | cevnee [ oo [ errvriinnns [ o 1FE ....5,291,650 | ...... 107.563 5,378,150 5,000,000 ...5,289,509 ..33,611 11/23/2011 | 10/01/2021
011908 DD 9 |ALASKA INDL DEV&EXPT AUTH PW REV BDS1998.........ccoovverrmrrs | veveee [ oo | cvirenes 12] ... 2. ...5,519,957 | ...... 100.021 5,591,174 ...5,548,207 ..3,297 .146,738 04/01/2001 | 01/01/2022
01852L BC 3 |ALLIANCE AIRPORT AUTHORITY/TX....c.ovveeremrrrnermrerneessseessenssseenns | wevnne | oo [ eeveereend [ W2FE | i, 15,742,500 17,999 194,000 03/12/2010 | 04/01/2021
03255L AA 7 |[ANAHEIM PUBLIC FINANCING AUTHORITY/CA. ....5,830,500 05/09/2006 | 09/01/2024
03255L BH 1|ANAHEIM CALIF PUB FING AUTH LE LEASE REV. @.... ....8,520,966 01/30/2003 | 09/01/2023
040649 LD 5|ARIZONA STATE TRANSPORTATION BOARD AZ........ccccovrmrmvrnines | crvees .11,232,790 12/08/2010 | 07/01/2020
04780M GF 0|ATLANTA GA AIRPORT AUTHORITY. 5,178,600 06/03/2004 | 07/01/2014
04780M MN 6 |ATLANTA GA AIRPORT AUTHORITY... ...7,294,140 12/16/2010 | 01/01/2021
04780M PH 6|ATLANTA GA AIRPORT AUTHORITY... ....6,004,140 | ...... 104.490 . 07/25/2011| 01/01/2021
04780M PJ 2|ATLANTA GA AIRPORT AUTHORITY. 5,000,000 | ...... 103.738 | . ,186,900 07/27/2011 | 01/01/2029
04780M PK 9 |ATLANTA GA AIRPORT AUTHORITY... ....1,964,480 | ...... 102.992 .2,059,840 07/21/2011 | 01/01/2030
04780T AJ 3| ATLANTA GA AIRPORT AUTHORITY ....3,538,400 | ...... 102.989 .3,604,615 08/22/2011 | 01/01/2015
052476 UG 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.. ..11,300,687 | ...... 108.084 | . 11,791,964 02/16/2010 | 11/15/2019
075676 AZ 9|BECKER MN - NORTHERN STATES PWR .17,162,100 | ...... 106.001 ...15,900,150 07/17/2008 | 08/27/2012
088563 UK 5|BEXAR TX METROPOLITAN WATER DISTRICT ...3,879,960 | ...... 104.415 4,176,600 10/28/2009 | 05/01/2039
106214 DX 4|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER.. . ..28,267,550 | ...... 106.887 30,462,795 . . 04/01/2001 | 11/01/2018
106214 DY 2|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER.......coccovvvrvvcnnns [ evcenne [ [eoveena T [ L2FE | i 5,520,840 | ...... 100.750 | ..vvvnerne 6,045,000 | ...ocvereees 6,000,000 | ....coovvneer 5,647,864 | ...ocovvvrvvrercen0 | 37,151 | 0 | 0 | 5,375 08390 | AOL.c | e 80,625 | e 322,500 | 04/15/2008 | 04/01/2019
10623N AP 0 {BRAZOS RIVER HARBOR NAVAL DISTRICT/TX. ...5,957,375 | ..... 101.336 5,472,144 5,400,000 ...5,483,070 ...357,750 | 09/22/2004 | 05/15/2012
10623N AZ 8|BRAZOS RIVER HARBOR NAVAL DISTRICT TX -... ...4,907,300 | ...... 102.504 ,125,200 5,000,000 ..4,911,068 reveeenn297,500 | 03/30/2010 | 05/15/2033
13033A CE 9| CALIFORNIA HEALTH FACS FING AU - ST. FRA.....coovveernrinennes v | v 12 s 1| 6,334,600 | ...... 100.307 | .ovvvrerne 6,535,001 | ..ooovvvrnens 6,515,000 | ..oooeeeer 8,417,158 | o0 | 9,386 | 0 0 | 5750 | .0 ..5.990 | AO.coc | e 93,653 | e 374,613 | 03/02/2000 | 10/01/2023
130534 A9 1|CALIFORNIA POLLUTION CTL FIN AUTH. - PAC.......ccocomirvrrirernii | e ....4,190,006 | ...... 104.699 4,502,057 ....4,300,000 03/26/2010 | 12/01/2023
130534 B2 5| CALIFORNIA POLLUTION CTL. FIN. AUTH. = P..ccovvvoricrrnerreniieenns | e 14,160,073 | ...... 104.699 15,113,301 07/22/2010 | 12/01/2023
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130536 KK 0| CALIFORNIA POLLUTION CTL. FIN. AUTH. - R...ooivicierineicrienns .2FE 16,426,632 112.034 | ..ooeeenne 19,101,797 | coovvvvenee 17,050,000 | .....cccone. 16,562,498 | ..cvoovvrverirerenn0 | 38,033 | 0 | 0 | 5250 | e 5.580 [UD.ccovee | v 74,594 | 895,125 | 03/28/2008 | 06/01/2023
130536 LT 0|CALIFORNIA POLLUTION CTL. FIN. AUTH. - We....ovvviirirrrinriericins V2FE | 4,000,000 104671 oo 4,186,840 | .............. 4,000,000 | ..covvruene 4,000,000 | ..covrerrrrrereenn |0 | 0 [0 [ 15,000 5.000 | MN...o.. | v 33,333 | e 200,000 | 04/30/2004 | 11/01/2038
13053C AB 8 |CALIFORNIA POLLUTION CTL. FIN. AUTH. - S ...2,000,000 102.887 .... ....2,000,000 ..2,000,000 | woovrverrirerirernn0 |0 |0 | 0 | 5,100 | e 5.100 | JD....... ....102,000 | 06/09/2010 | 06/01/2040
13077C BL 7 |CALIFORNIA STATE UNIVERSITY SYSTEM 503,750 101.865| ..ooovveerenn 509,325 | oo 500,000 | oo 503,140 | o0 | i (610) | icreiiieennn0 [ ciiciiiiennn0 | 5,000 | e 4.500 | MN...... 09/16/2011 | 05/01/2013
134340 AA 6| CAMPBELL COUNTY WY - BASIN ELECTRIC . 108.971] .............4,358,840 | ..............4,000,000 | .......c...... 4,000,000 | ..vevvrevrrneinen0 [0 [0 |0 | 5750 | 5.750 [ J....... 07/22/2009 | 07/15/2039
148188 AD 7|CASSIA COUNTY ID INDUSTRIAL DEVELOPMENT. . ...5,000,000 100.000] ..............5,000,000 s 5,000,000 | .oveverremniinnrinen0 [0 [0 |0 | 1940 1.940 03/15/2007 | 03/10/2021
155048 AZ 4|CENTRAL PUGET SOUND WASH REGL SALES TAXA AFE] 6,891,847 1247141 oo 8,387,017 | ...cc.ee.....6,725,000 | ooovvnecene 6,816,229 | ...oovvvvvrirenn [ eiiiieeeee(8919) [ 0 |0 | 15250 | e 5.040 [FA....... 04/01/2001 | 02/01/2021
155048 BB 6| CENTRAL PUGET SOUND REGIONAL TRANSPORTAT.. ...3,251,658 100.089 ..............3,252,893 | ..............3,250,000 | ......ccoo..c. 3,250,000 | ..veocrrerrrnerinen [ e (245) [ o0 |0 | 4750 | 4.650 |FA...... 06/15/2010 | 02/01/2012
163103 MS 0|CHELAN CNTY WASH PUB UTIL DIST REV REV B 12,734,966 108.821] ... 13,711,446 ....12,678,321 (32,949) | vvviienn0 [0 | 8,050 | 5730 JJ....... 03/24/2010| 07/01/2013
163103 NR 1| CHELAN COUNTY PUBLIC UTILITY DISTRICT NO ...3,041,575 102.349 .............3,101,175 | ..............3,030,000 | .....cccoo..c. 3,036,651 e (8,924) | 0 | 0 | 5,450 | 5.000 [ JJ....... 08/05/2011 | 07/01/2012
167592 F9 0|CHICAGO O'HARE INTERNATIONAL AIRPORT/IL ...1,291,450 102497 .... (4,378) | oveverirrinrinen0 | cvvrciniinnnnd0 | i 5.250 | e 4.830|JJ....... 11/17/2004 | 01/01/2015
167592 J8 8|CHICAGO O'HARE INTERNATIONAL AIRPORTIIL... 100.285| .....cce0ee0r.n. 917,608 | oo 915,000 | oo 914,865 [ o0 [ 29 | 0 [0 [ 15500 | 5.500 02/08/2005 | 01/01/2016
167592 QC 1|CHICAGO ILL O HARE INTL ARPT R REF REV B. 100.336 .10,033,600 ..9,995,007 5.550 275,000 550,000 | 05/11/1998 | 01/01/2013
167592 WG 5| CHICAGO O'HARE INTERNATIONAL AIRPORTI/IL... 100.284 | ... .10,028,400 ....10,000,000 | .coovvrvrreriiineen0 | evieecec(43,265) | o0 | 0 | 5750 | 5.300 | Joeoes | v 287,500 | .....c..... 575,000 | 03/14/2008 | 01/01/2012
167592 Y4 0|CHICAGO O'HARE INTERNATIONAL AIRPORT... 100.018] ..............2,500,450 | ..............2,500,000 | .......c...... 2,476,006 | ...ooovvvevrrererire [ i 1,664 [ 0 |0 | 5000 | e 5110 | J....... 03/26/2010 | 01/01/2026
167736 SJ 7|CHICAGO ILL WTR REV WTR REV BDS 2001 117.532] ... .17,629,800 116,035,779 | o0 | e (4,259) | 0 | 0 | 5750 | e 5.090 [ MN...... 10/09/2003 | 11/01/2030
17131H BC 1 |CHULA VISTA CALIF - SAN DIEGO G&E... 107.455] .............5,372,750 | ..............5,000,000 | .......c...... 5,000,000 | ..ocverererrerinnen0 | v | 0 0 | 05,500 | 5.500 | JD....... 05/12/2004 | 12/01/2021
17131H BL 1 |CHULA VISTA CA IDA - SAN DIEGO G&E. 105.740 ..3,729,651 05/20/2010 | 12/01/2027
17131H CL 0 |CHULA VISTA CA IDA - SAN DIEGO E&G. 111.234] ..............3,337,020 | ..............3,000,000 | .............. 3,000,000 06/10/2009 | 02/15/2034
18085P DY 7 |CLARK COUNTY NV. 105.534 ] .............1,651,350 | ..............1,470,000 | .......c...... 1,494,600 | ..oooovcrrerrnen0 [ eieiiennnn(9,055) | oo [0 [ 15,500 | e 4.780|JJ....... 07/29/2004 | 07/01/2014
18085P EA 8| CLARK COUNTY NV 104.508 1 .... 1,674,120 | .oovvvrereieernn0 | iiienn(8,864) | o0 [0 | 15500 | 4.870(UJ....... 07/29/2004 | 07/01/2014
18085P EB 6| CLARK COUNTY NV 104.194 | .............1,344,103 | ..............1,290,000 | ......ccooeuc. 1,306,433 | ..oooviverirerrnen0 [ eviiienenn(8,031) | o0 [0 [ 5500 | e 4.950 | JJ....... 07/29/2004 | 07/01/2014
18085P EC 4 |CLARK COUNTY NV 103.736 ..1,991,408 07/29/2004 | 07/01/2014
18085P JE 5|CLARK COUNTY NV AIRPORT. 101.002f ..............5,050,100 | ..............5,000,000 | .............. 4,941,601 08/10/2010 | 07/01/2027
181004 CZ 3|CLARK COUNTY NV . 96.890] ..............4,360,050 | ..............4,500,000 | .............. 4,518,683 | ...oovvrevrrirerinnn [ i R977) [ 0 |0 | .5.000 | e 4.840|JD....... 09/07/2007 | 12/01/2014
181117 DW 9| CLARK COUNTY WA PUD NO.1....oovviriririeriniciis AFE 100.310 3,340,000 | ..oovivrvvinrirenn0 [0 [0 |0 | 5,500 e 2530 [JJ....... 09/08/2009 | 01/01/2012
196632 LS 0|COLORADO SPRINGS CO UTILITIES . 111.936 110,576,336 | o0 | e (1,780) | o0 [ eviiciiniinend0 | 5,250 | e 5.220 [MN...... 01/21/2011 | 11/15/2020
235036 DB 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO... ...8,106,382 100.029{ ..............8,142,361 RO 8,107,935 | ..o [ i 705 [ 0 |0 | 15500 | e 5.530 [MN...... 04/01/2010 | 11/01/2035
235036 FV 7 |DALLAS FORT WORTH TX INTERNATIONAL AIRPO 102.064 | .............. 7,144,480 | ..............7,000,000 | .............. 7,057,057 | .oooverivirreeeen0 | iieeceed(29123) | 0 0 [ 5250 | 4.780 | MN...... 05/24/2010| 11/01/2013
235036 JW 1|DALLAS FORT WORTH TX INTERNATIONAL AIRPO... 102.209] ..............6,985,985 | ..............6,835,000 | .............. 6,878,176 | ..o [ eiiiieens(13,923) [ 0 |0 | 1.5.000 | e 4.750 | MN...... 05/27/2010 | 11/01/2014
235036 JX 9|DALLAS FORT WORTH TX INTERNATIONAL AIRPO... 101.862] .... 5,061,702 | .covvvrrevrnrirenen0 [ eviiiirend(2,598) | o0 |0 | 15,000 e 4.530 [MN...... 11/09/2011 | 11/01/2014
235036 NN 6|DALLAS-FORT WORTH INT'L AIRPORT, . . 100.138] ..............3,770,196 | ..............3,765,000 | .......co..ec. 3,765,000 | ..oocvereverrreinen0 | v | 0 0 | 6250 | e 6.250 [MN...... 03/27/2008 | 11/01/2028
235416 Z8 0|DALLAS TX WATERWORKS AND SEWER... .1FE ...5,904,307 108.924 ] ..............6,154,206 5,895,321 | oo [ eeiiieeed(8,985) [ 0 | 0 | 15000 | e 4.390|AO...... 07/20/2011 | 10/01/2020
246003 MG 9 |DELAWARE COUNTY AUTHORITY PA - HAVERFORD AFE 10,520,600 110.297 | oo 11,029,700 | ............10,000,000 | ............ 10,477,789 | ..covvvivivieeeen0 | iiiiieid(39,209) | o0 [ eiiiiiiiinnl0 [l .5.000 | 4.340 | MN...... 11/24/2010 | 11/15/2020
246579 ER 3|DELAWARE VALLEY PA REGL FIN AU LOC GOVT.. . 111.093] ... .25,551,390 123,723,958 | ..ocvevreiennnd0 | iieennn(29,051) | 0 [0 | 5,500 | e 5.190 [FA....... 06/16/2006 | 08/01/2028
25477G BQ 7 |DISTRICT OF COLUMBIA - PITS ..4,213,120 114.441 4,192,505 | ..o | et (19,758) | 0 [0 [ 5250 | 4.520| JD....... 12/10/2010 | 12/01/2019
254839 P4 9|DISTRICT OF COLUMBIA . ..3,272,097 | ..oovveeerrni4,790,000 | oo 3,626,022 | ...ocvvevervrieinen0 | e 165,086 | o0 | 0 | 0,000 | o 4.650|AO...... 03/28/2007 | 04/01/2021
254845 CF 5|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 102.232] ... .22,491,040 122,182,976 | o0 | in(98,416) | 0 [ 0 | 05,000 | e 4.500|AO...... 10/07/2009 | 10/01/2013
254845 GF 1|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 110.832] ... 116,292,304 LA5174,438 | 0| e(85,329) | 0 | 0 5500 | 4.930| AO...... 01/07/2011| 10/01/2018
25484) AN 0 |DISTRICT OF COLUMBIA - GEORGETOWN U 109.148 ,761,719 01/11/2011 | 10/01/2018
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT)... . . . 107.998 ] ... .16,199,700 03/23/2011| 06/01/2019
302716 AV 7|FYI PROPERTIES (STATE OF WA DIS PROJECT) AFE] 5,281,450 108.547 | ..o 5,427,350 | ..............5,000,000 | ....ccooucen. 5,240,158 | oo | ciiiieed(26,898) | o0 |0 | 5125 4.360|JD....... 06/08/2010 | 06/01/2019
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311450 EU O FARMINGTON NM......coooiiiririnrireiinnienieeiseessssssssessesssessssisennns | seveee | oo [ cenerinns 1| .2FE | oo 5,000,000 | ........ 88.982 | ...oovrvrne 4,449,100 | ..ovvvrenenns 5,000,000 | ...covvrneer 5,000,000 901,050 {0 0 | covreenerierireennd0 | i 5.150 | ......... 5.150 06/13/2007 | 06/01/2037
311450 EY 2|[FARMINGTON NM POLLUTION CONTROL - PS NEW.......cccccovvcrvrenee | covver | oo [ wovievnnnn [ 2FE | ..........10,650,000 | ......102.291] ............10,893,992 | ............10,650,000 | ............ 10,650,000 | ............ 190,635 O v 0 [0 [ 4750 ......... 4.750 05/26/2010 | 06/01/2040
339733 AX 5|SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORL.......cccoveeveees | vovree [ oo | v 12| LAFE ] ...........5,936,683 | ........99.708 | ..............5,852,860 | ..............5,870,000 | ...cc0onueen. 5,902,814 | oo [ e (7,756) [ i |0 | 8160 | e, 7.980 06/28/2006 | 11/01/2015
339733 AZ 0|MASSACHUSETTS HOUSING FINANCE AGENCY TRU... 5,502,145 | ..o [ i (4,556) [ 0 |0 | 8498 | 8.390 06/28/2006 | 06/01/2015
339733 BB 2| MINNESOTA HOUSING FINANCE AGENCY TRUST 0. . ...4,623,830 | .....101.084 | ..............4,659,972 | ..............4,610,000 | ....c....c.... 4,616,727 | o0 [ (1.544) [ 0 |0 | 109427 | 9.370 06/28/2006 | 07/01/2015
339733 DP 9|ALABAMA HOUSING FINANCE AUTHORITY TRUST......ccomvvemrermmnnns | veveee [ on [ cerveiins 1|..1FE ..9,438,543 | ........ 97.558 cereernes 9,441,847 | oo [ 1,609 [ 0 | 0 | e 72454 | 7.480 12/19/2008 | 04/01/2016
345105 BC 3|FOOTHILL/EASTERN CORRIDOR AGY......cccouvvvmrrvervnerreneneensnicnens | @evee [ oo | coveveviren [ LFE | ei...3,488,879 | ... 59.691 | ..ovvrvrne 7,485,251 | ....co..cc. 12,540,000 | ....cccoonee 5,371,102 | vevvevvvriennen0 | 277,221 | 0 [0 | 000,000 | e 5.370 11/05/2003 | 01/01/2028
346668 DD 5|FORSYTH MONTANA POLLUTION CONTROL.......cccovvvrevermeernveennenes | veveree [ oo | wevverinen [ LAFE | <........9,000,000 | ... 106.226 ...9,560,340 | ..............9,000,000 | ....ccooneen. 9,000,000 | ..veoerrevrrrerinen0 [ o0 [ 0 |0 | 15000 | e 5.000 03/03/2010 | 05/01/2033
359900 YP 6|FULTON COUNTY GA DEVELOPMENT AUTH. - GEO.......ccoevensvecenn | vevvne [ oo | cevrrnen | LAFE ] .c...9,555,200 | ... 104.978 .10,497,800 9,563,064 | ....oovvvrrrerinnn0 | i 7,864 | 0 |0 | 15000 | 5.310 01/21/2011 | 06/01/2040
362762 KA 3 |HOSPITAL AUTHORITY OF HALL COUNTY CITY O....c.oecvvvvervvrvnnns | verree [ oo | wevvrriven [ LAFE | cinne..9,674,800 | ... 101.471 .10,147,100 | ............10,000,000 | .........c.... 9,684,685 | .....ocovvriveinn0 | 5,444 | 0 |0 | 5375 5.600 01/25/2010 | 02/15/2040
386442 TY 3|GRAND RIVER DAM AUTHORITY OKLAHOMA REVEN.......c.coocvmerne | vovnne [ o | cvvrrvnen [ AFE | 4,783,450 | ... 108.770] ..............5,438,500 4,787,892 | oo [ i 106 [ 0 |0 | 1.5.250 | e 5.570 11/18/2010 | 06/01/2040
392274 VR 4|GREATER ORLANDO FL AVIATION AUTHORITY......ccccoeuemervmmriverras | vevvee oo | cvvvrine [ LAFE | 14,618,902 | ... 110.969 | ... .15,835,276 L A4548173 | 0 | e (BL3TT) | 0 |0 | 05,000 | e 4.610 03/30/2010 | 10/01/2017
392274 VT 0|GREATER ORLANDO FL AVIATION AUTHORITY......cccovvumervmmernenres | vevnee [ eo | wevvrrvnen [ LAFE | 12,639,025 | ... 108.981 ..2,531,101 03/26/2010 | 10/01/2017
401905 BF 0|GULF COAST WASTE DISP AUTH TX - VALERO.........cccecvvvvevvrivvrs | cvveer | oo [ o1 [ L2FE | ... 1,700,709 | .. 99.035{ ..............1,881,665 | ..............1,900,000 | .............. 1,728,821 03/27/2003 | 04/01/2032
40220T AB 2 |GULF COAST INDL DEV AUTH TX - VALERO........ccconevmvrrmrrvnirinenes [ overer | oo | v 1| L2FE | 5,128,442 | ... 99.519] .............5,612,872 | ..............5,640,000 | ............5,202,721 | c.ovvvivrrvrrrnnnnc0 | i 10,782 | iiireinecn0 [0 | 5,600 | oo 6.280 09/11/2003 | 12/01/2031
403735 BR 3| GWINNETT COUNTY GA HOUSING AUTHORITY .....oovvvrenerranrermnnens | vevnee [ oo [ evvrrvnen [ AFE | ciiiiii222.30,000 | ... 101.501 | .oovrierrernnn30,450 | oo 30,000 | oo 30,000 [ veiiciieinnen0 [0 | 0 [0 [ 4950 | 4.950 08/04/2010 | 03/01/2037
41524C AU 8| COUNTY COMM. OF HARRISON CNTY WV - ALLEG.......cccoeveverrnens [ eorees | oo | cove 1| 2FE | .............5,000,000 | ........ 98.769 | .............4,938,450 | ..............5,000,000 | ..............5,000,000 | ....ccccevrrrrrirucnc0 | v | viincirinnen0 [0 | 5,500 | o 5.500 10/11/2007 | 10/15/2037
432320 DY 2|HILLSBOROUGH COUNTY FL IDA - TAMPA ELECT.......ccoconuvrneerniee | vevnee [ oo | wevernnen [ 2FE | ...........5,000,000 | ... 105.758 03/20/2008 | 09/01/2025
43232E BX 6|HILLSBOROUGH COUNTY FL HOUSING FINANCE A.......ccovcvvrvene | woveee | oo [ 12 LAFE ] . .8,730,727 | ... 100.222 | .... 05/09/2006 | 01/01/2039
442348 3V 8|HOUSTON TX AIRPORT SYSTEM......oovoeveerereerseeeeseesereesereneeenenernee | eeerne Lo | eeere 12| AFE | o 1,951,160 | ... 107.375] ..............2,147,500 | ..............2,000,000 | .......coo..c. 1,952,848 | ...coovvvrrerrnen0 [ 807 | 0 [0 [ 5500 | e 5.670 07/31/2009 | 07/01/2039
442348 3W 6|HOUSTON TX AIRPORT SYSTEM.........cccovmrimmrrneinneinnerenniinennenines | vevnne | oo | eeverrvne [ LAFE | .. 15,396,208 | ... 108.024 | ... 15,318,367 [ o0 [ ed(72,960) [ 0 | iiiiiieen0 | 5500 | e 4.800 12/17/2010 | 07/01/2018
442348 ZY 7|HOUSTON TX AIRPORT SYSTEM ceveevierisnessississesnisssens | evvenne | oo | eoereienien | AFE ] viiinnnn...882,788 | ... 100.034 885,301 | .....ccc0..r...885,000 | .oivierrrnnnn883,043 [ o0 [ e 139 | e [0 [ 15,000 | e 5.020 05/26/2010 | 07/01/2025
45129Y SA  5|IDAHO HOUSING & FINANCE ASSOCIATION........cocovmrvrmmrnmrineennnes | vevnne oo [ 12| LAFE ] oo 1,960,000 | ... 100.540 | ... ..1,970,584 ..1,960,000 06/15/2007 | 01/01/2029
451888 DU 2|ILLINOIS DEV FIN AUTH - AMEREN CIPS 2FE| ...........10,023,000 | ...... 100.266 | ... .10,026,600 ....10,000,000 05/16/2002 | 03/01/2014
45189F CR  3|[ILLINOIS DEVELOPMENT FIN. AUTH.- DEPAUL........osvveerrmerirerirnees | overe | oo | vevireeens 1|.1FE| .............2,818,275 | ...... 108.759 ] ..............2,882,114 | ..............2,650,000 | .......c...... 2,703,485 | ..ceovvrevrrirerinen0 [ s (17,783) [ i |0 | 5625 | 4.830 06/07/2004 | 10/01/2014
45189F CV 4 [ILLINOIS DEVELOPMENT FIN. AUTH. - DEPAUL.......ccoormrrmmrireririnnis | eviee | oo | cevirenens 1].1FE| .......e.....2,101,585 | ...... 108.302] .... 2,042,725 | oo [ e (9176) [ 0 |0 | 5625 | 5.080 06/07/2004 | 10/01/2014
45200F 7G 8 |ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.......coooomerrerrnienens | ovree | oo | verenrinns | o 1FE ...4,881,150 | ...... 109.722] .............5,486,100 | ..............5,000,000 | .............. 4,883,588 | ....ovvvvrririnen0 [ 2,838 | 0 |0 | 8000 | e 6.210 01/13/2011 | 10/01/2032
45200F KQ 1 [ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....cosvveomirmerrnrirnens | vveens | oo | cevrreeens 1|..1FE ...1,550,400 | ...... 109.414 1 ... R 1,535,746 (4,384) | ovevvrerrrneinenn0 | 0 | 0 5.250 | 4.830 06/04/2008 | 10/01/2018
45200F KR 9 [ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV......cccocovvvvrmriveinns | vevene | oo | e[ AFE | e 3,338,132 | .. 108.605{ ..............3,524,232 | .............3,245,000 | .............. 3,311,084 | o0 | (8,085) | wuvervrrereririinnen0 [ cveveveiiniinenen0 | 5,250 [ i 4.890 06/04/2008 | 10/01/2018
45200F KS 7 |[ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....c.cccovmermmrrneenine [ ovvees | oo | vvvree 1| LAFE ] 3,501,946 | ... 107.988] ..............3,687,790 | ..............3,415,000 | .......c...... 3,476,708 | ..o [ e (7,838) | .verrrrerrnerinenns0 | covvrrciiniinennd0 | 5,250 | e 4.930 06/04/2008 | 10/01/2018
45200F SX 8 |ILLINOIS FINANCE AUTHORITY - U. OF CHICA........ccccoovvvvrmevvinee | vevene | oo | eereen [ LAFE | 12,829,590 | ... 1151511 ... 113,530,243 12,556,406 | ..o [ i n(102,657) | o0 |0 | 8250 [ e 5.000 03/12/2009 | 07/01/2018
45200F WW 5[ ILLINOIS FINANCE AUTHORITY - NORTHWESTER. . 4474420 | ... 110.725] .............5,093,350 | ..............4,600,000 | .............. 4,479,557 | v [ iiienn2,1850 [ 0 |0 | 8000 | e 6.210 03/25/2009 | 08/15/2039
45200F YR 4[ILLINOIS FINANCE AUTHORITY - RUSH MEDICA... FE ...7,407,300 | ...... 109.085] .... 7,409,697 | oo [ i A2 | 0 |0 | 6625 | 6.720 07/10/2009 | 11/01/2039
45201Q AM 6 [ILLINOIS EDUCATIONAL FACILITIES AUTH. =....covvrrrnrnerenneinnennns | vevrene | oo | ervvrirnnnne TFE | oo 8,417,654 | ...... 101.445{ ..............8,359,068 | ..............8,240,000 | .............. 8,322,898 | ...ccovivrivrereenn0 | (52,398 | o0 [0 [ 5,000 | 4.300| dJ...cc.. | crrerernn 206,000 | e 412,000 | 02/11/2010| 07/01/2013
45201Y QU 4|ILLINOIS HOUSING DEVELOPMENT AUTHORITY.....c.covvrmrrrrmrirneenns | cevenne FE ...3,375,000 | ........ 99.986 ..3,374,528 | ..............3,375,000 | ..oovvrnneene 3,375,000 | ..o [0 [0 |0 | 15000 | e 5.000 FA....... ....168,750 | 01/13/2006 | 08/01/2036
45201Y UH 8|ILLINOIS HOUSING DEVELOPMENT AUTHORITY......c.ovvvrrirvrniires | woenee . AFE ...1,430,000 | ...... 101.052 7,430,000 | ..coovrivrnreeenn |0 | 0 [0 5300 5.300 | FA....... ....393,790 | 08/16/2007 | 08/01/2032
45202H AB  9|ILLINOIS FINANCE AUTHORITY .....cccoivirirmrrimmrienereeesenissessessnenses | eovveen | oo [ ovrvonens 1|.2FE| ..o 4,186,125 | ....... 99.881 ..4,494,645 | ............4,500,000 | ....ccccco... 4,220,604 | ...ooovvvvvririennn | iieenn9,140 [ 0 |0 | 5050 | 5610 |FA....... 12/05/2007 | 08/01/2029
45202Q BE  2[ILLINOIS FINANCE AUTHORITY ....coovviriinrinerierineesssiseissssissesnenes | cevenes | oo | cvvveees 12| .2FE] ............19,667,248 | ........ 92.956 .20,399,194 19,943,527 | 0 | 75,598 | 0 [0 | 05,000 | e 5.850 [MN...... 03/28/2008 | 05/01/2030
45202Q CD 3 [ILLINOIS FINANCE AUTHORITY crveerernsneesennes [ | | e | W2FE ] 016,120,216 | 104.569 .16,082,712 15122537 | 0 | 2,321 | 0 | 0 | 8875 | 7.010|AO...... 03/15/2011| 10/01/2043
452245 AR 4|ILLINOIS ST TOLL HWY AUTH TOLL TOLL HWY......ccovvrmmrrmrrncenins | vevnee [ v | wevvvnnen | L1FE | w.........8,806,387 | ...... 100.000 ,670,000 ..7,670,000 04/01/2001 | 01/01/2012
453424 BP 7|INDEPENDENCE COUNTY ARKANSAS........ccccoovimmmiimmrrmrrnnenseirnnies | vevonne [ oo | e [ LAFE] <ooie.....5,040,400 | ... 100.221 ...5,011,050 5,000,000 0 12/02/2005 | 07/01/2012
45462R  AS 5| INDIANA BOND BANK.........ooceirierrcrinerinerineeensseessssssssssessnessnenss | eonneen | oo | covevsenens | WAFE | 15,000,000 | ... 79.401 | oo 11,910,150 | ............15,000,000 | ............ 15,000,000 | .......... 0 O | 0 |0 | 1370 | 1.370 | JAJO 08/02/2007 | 10/15/2022
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454795 BT 1|IN HEALTH AND ED FACILITIES FINANCING AU AFE] 5,010,900 | ......102.156 | .............. 5,107,800 | ..oovvrvnnces 5,000,000 | ...covvrneer 5,010,663 | ..vevvrrerrineree [ ooriiriieeeeen237) [ i |0 | 105000 | e 4.950 09/07/2011 | 11/15/2016
454806 AX 8 |INDIANA HOUSING AND COMMUNITY DEVELOPMEN AFE| 4,270,000 | ......100.540 | .............. 4,293,058 | ..oovvnne 4,270,000 | ..covrnvne 4,270,000 | ..coovrervrrrereeen |0 | 0 [0 15,000 5.000 06/09/2006 | 01/01/2037
454806 CM 0 |INDIANA HOUSING AND COMMUNITY DEVELOPMEN JFES 5,644 512 | 101,122 ..............5,703,281 | ..............5,640,000 | .............. 5,641,970 | oo [ oriiricecn(298) [ o0 |0 | e .8.205 | e 8.190 10/30/2006 | 07/01/2016
455285 JK 3 |INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT AFE| L 7,238,275 | oo [ iieined(30,729) [ iviiiieeenn0 | i | 5,250 | e 4.710 04/18/2006 | 01/01/2016
455285 QX 7|INDIANAPOLIS IN BOND BANK - AIRPORT VAFE] ..7,619,719 | .....107.644 | ..............8,030,242 | ..............7,460,000 | .............. 7,580,053 | ..veovvvvrrrrerinen0 [ eiirieed(23,503) [ i |0 | 15000 | e 4.600 03/30/2010 | 07/01/2016
455285 QZ 2|INDIANAPOLIS IN LOCAL PUBLIC IMPROVEMENT. ...5,514,779 s 5,487,661 | ..o [ eiiriecd(19,148) [ o0 | 0 | 105000 | e 4.550 07/20/2010 | 07/01/2016
45884A LT 8|INTERMOUNTAIN PWR AGY UTAH PWR PWR SUP R........cccocovvinee | voriver [ [ w12 ] i LN [ 1,713,201 | ......100.262 | ......c....... 1,829,782 | ..ooovvrenee 1,825,000 | ..coovvreeene 1,759,585 | .oovvvverrerrnens0 [ oo (101) | o0 [0 [ 15,000 | e 5.500 11/17/2000 | 07/01/2021
462467 AM 3 |IOWA FINANCING AUTHORITY.....cccoovvrimremeerneninernerisnnnensensssessnnes | vevnee oo [ 12 [ LAFE ] 2,910,788 | ......100.431 | ..............2,912,499 | ..............2,900,000 | ..oocvorneene 2,905,146 | oo [ e (B137) [ 0 |0 | .5.000 | e 4.950 06/09/2006 | 01/01/2016
462467 AU 5|IOWA FINANCE AUTHORITY. 3,714,104 | o0 [ (908) [ e 0 | 0 | 4950 [ e 4.910 04/19/2007 | 01/01/2016
462590 JJ 0|IOWA STUDENT LOAN LIQUIDITY CORP. ...5,086,900 | ..............5,000,000 | ... 5,000,000 | ..ocvererernrrinnen0 | | 0 0 | 05.300 | e 5.300 11/10/2011 | 12/01/2023
462590 JK 7|IOWA STUDENT LOAN LIQUIDITY CORP. ...5,076,850 5,000,000 | .oveverrerriinnine0 [0 [0 |0 | 15400 | e 5.400 11/10/2011 | 12/01/2024
462590 JM 3 |IOWA STUDENT LOAN LIQUIDITY CORP. .10,152,500 +.10,000,000 | ..oovorerirrieren0 i | 0 0 | 5,600 | e 5.600 11/10/2011 | 12/01/2026
462590 JN 1|IOWA STUDENT LOAN LIQUIDITY CORP. ,079,150 ..5,000,000 . 11/10/2011 | 12/01/2027
469485 FN 1 |JACKSONVILLE FL - SALES TAX . ....16,729,034 (123,738) 10/02/2009 | 10/01/2013
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M.... 2FE| .............3,835,740 | ........99.999 ] ..............3,999,960 | ..............4,000,000 | .......c.o.... 3,812,099 ce(2,261) | 0 | 0 | 5500 | e 5.700 08/19/2009 | 07/01/2036
478271 JG 5|JOHNSON CITY HEALTH & EDUCATIONAL FACILI. L2FE| ... AATT,856 | v | 2897 | 0 |0 | 18000 | e 6.030 04/05/2010 | 07/01/2038
49126K HR 5|KY ECONOMIC DEVELOPMENT FINANCE BAPTIST... VAFES 4,859,700 | .....100.294 ] ..............5,014,700 | ..............5,000,000 | .............. 4,859,700 | ..vevvrvvrrirernen [0 [0 |0 | 105250 | e 5.430 12/02/2011 | 08/15/2046
49130P ZU 1|KENTUCKY HOUSING CORPORATION .1FE ..6,950,000 04/27/2006 | 07/01/2036
495289 VL 1[KING COUNTY WA - SEWER AFE| e 7,374,750 | ......106.735] ..............8,005,125 | ..............7,500,000 | ............. 7,379,586 07/29/2009 | 01/01/2039
50943P BH 1 [LAKE COUNTY, OH HOSPITAL FACILITIES........ccocormrvmerririrneerninnnns W2FE| 981,240 | ......102.893] ..............1,028,930 | ..............1,000,000 | .....cccoererrn.984,538 | coooiiiiiiinnnd0 | i 1,043 | 0 [0 | 5500 | 5.690 08/20/2008 | 08/15/2024
523510 DW 2 |LEE COUNTY FL LAFE] . 28,103,719 | o0 [ i (23,645) | 0 |0 | 5125 4.740 04/27/2006 | 10/01/2016
525184 AM 9|ST. LOUIS MO IDA TRUST SERIES 06-K50 JFES ........5,239,891 | ......100.136 | ..............5,327,235 | ..............5,320,000 | .............. 5,241,617 | ovvvrervrrienen0 | i 1,193 | 0 [ iciiniieennl0 | 0 7.360 | e 7.480 12/19/2008 | 12/20/2044
525184 BT 3|LOS ANGELES CA HARBOR DEPARTMENT. .1FE 15,372,122 09/13/2006 | 08/01/2016
525184 BV 8|PENNSYLVANIA HOUSING FINANCE AGENCY... AFE] ...t 7,336,254 | ......100.938 ] ..............7,398,755 | ..............7,330,000 | ......ccc... 7,332,894 12/19/2008 | 10/01/2015
525184 CD 7|MAINE STATE HOUSING AUTHORITY. JFES ....5,698,184 | ........91.290 ] ..............5,162,450 | ..............5,655,000 | ............. 5,694,801 | ..o [ i (688) [ 0 |0 | 72861 | 7.790 12/19/2008 | 10/01/2035
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY... AFE| 11,612,960 [0 [ (B48) [ 0 | 0| e 72363 7.350 12/19/2008 | 10/01/2015
525184 DZ 7|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. FE] ...6,321,489 | .....100.784 | ..............6,112,550 | ..............6,065,000 | .............. 6,153,155 | .oveovvrvvrcreenen0 [ riiiieed(38,209) [ i |0 | 1000 10.090 | o 9.270 10/18/2006 | 01/01/2014
525184 EB 9|WEST VIRGINIA HOUSING DEVELOPMENT FUND AFE] ...4,505,490 . RO 4,502,855 | ..covererriineieen0 [ e BT [ 0 |0 | e 7133 | 7.110 12/19/2008 | 05/01/2016
525184 EF 0[GWINNETT COUNTY GA HOUSING AUTHORITY AFE] ............8,051,168 | .....103.946 | .............. 8,248,115 | oo 7,935,000 | .coocvierenn 8,043,977 | o0 | e (1,916) | 0 il [ .8.004 7.870 10/18/2006 | 03/01/2037
525184 HK 6|NEBRASKA INVESTMENT FINANCE AUTHORITY/NE VAFE] 1,375,123 | L....100.369 | .............. 1,365,018 | ..............1,360,000 | .............. 1,364,782 | .oooovvrverrerrnen0 [ eieiieenn(2,837) | o0 [0 [ 7318 7.090 06/20/2007 | 09/01/2013
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY AFE L 4,669,861 | ...ocvovvvvivrirenn0 [ v (16,510) [ i |0 | e 7597 [ e 7.130 12/26/2006 | 03/01/2016
525184 NX 1|WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. VAFE] ...7,020,763 | ..............6,980,000 | .............. 7,068,161 | ...coovvvevrriverire [ eiieieeed(19,330) [ v |0 | e 7650 | e, 7.290 01/17/2007 | 03/01/2016
544435 U9 9|LOS ANGELES CA DEPT. OF AIRPORTS AFE] . . .19,040,700 .17,500,000 | ............17,864,693 | ...ccooovvvrirvrirnens0 [ iiiiinne(34,858) | oo [0 [ i 5.250 | e 4.940 11/16/2010 | 05/15/2020
546593 AE 4|LOUISVILLE/JEFFERSON HEALTH - JEWISH & S W2FE| 9,926,100 | ......103.549 ............ 10,354,900 10,000,000 | .cocvuvennns 9,960,553 | ..coverivvrvirereennd | 10,071 | 0 [0 | 8125 6.150 06/27/2008 | 02/01/2037
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX... J|FE] ...8,951,270 | ......100.300  ..............8,961,805 | ..............8,935,000 | .............. 8,935,000 | ..cevvrrerrrirerinen [0 [ o0 |0 | 15500 | e 4.950 01/04/2010 | 05/15/2012
54810C T2 6|LOWER COLORADO RIVER AUTHORITY TX... .. AFE] ... ...2,260,863 2,255,000 | ..coovvivrnireeennd0 |0 | 0 [0 [ 8.000 | 5.220 01/04/2010 | 05/15/2012
549310 VC 1|LUCAS COUNTY OH PROMEDICA HEALTHCARE .|.1FE| ..............5,086,200 | ......104.753 ..............5,237,650 | ..............5,000,000 | .............. 5,085,608 | ....corvrervrriviren0 | vviiriirennc(892) | vviviiveiieinnen0 [0 | 05,000 | e 4.780 11/17/2011 | 11/15/2021
56036Y DG 7 |MAIN STREET NATURAL GAS, INC.... |AFE] 110,251,359 | o0 | ienn(12,282) | iiviiciieen0 [0 | 5,500 | e 5.240 09/07/2007 | 09/15/2025
56052E VL 9 |MAINE STATE HOUSING AUTHORITY. AFE] 9123525 | L......94.876 ] ..............8,946,807 | ..............9,430,000 | .............. 9,166,287 | ..ovevvvvrvrereeen0 | il 7,891 | 0 [0 [ 4,800 | e 5.020 11/08/2005 | 11/15/2036
56052E VZ 8 |MAINE STATE HOUSING AUTHORITY..... .1FE ..6,196,388 11/09/2005 | 11/15/2014
57419P JB 6 |MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. AFE | L ...5,000,000 . ...5,004,200 . 5,000,000 05/09/2007 | 09/01/2032
57419P JE 0|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR AFE] 4,085,000 | ........98.588 | .............. 4,027,320 | ..ovvornnnnn 4,085,000 | ...cvvvnvene 4,085,000 | ...coovrrevrrrerinen0 |0 | 0 |0 | 4900 | 4.900 05/09/2007 | 09/01/2042
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57420N BH 3| MARYLAND ECON. DEV.. CORP. - PORT CHESAP.........ccoueermmvmnenns [ e [ [ rerieeens V2FE | 2,458,850 | ...... 100.589 | ...ooovrvrnce 2,514,725 | c.oovvenne. 2,500,000 | ..oovrrrnnne 2,464,025 | ..o [ 3,056 [ 0 |0 | 5750 | e 5.870(JD....... 01/07/2010 | 06/01/2035
574217 S8 9|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.......c.ccccovrvrrens | vrvees L2FE| 1,476,480 | ...... 102.077 | covevinee 1,531,155 | oo 1,500,000 | ..coovervnee 1,478,521 | o0 | 800 | 0 0 | 5750 | e 5.870|JJ....... 02/07/2008 | 01/01/2033
574217 T2 1|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.... V2FE 2,492,525 | ... 102.113] ..............2,5652,825 | ..............2,500,000 | .....cccoo.ee. 2,492,661 | ..o [ o920 |0 | 8000 | e 6.020 [ JJ....... 02/07/2008 | 01/01/2043
57563R GR 4 |MASSACHUSETTS ED. FIN. AUTHORITY - STUDE AFE| nnnn..4,565,000 | ... 109.6211 .... 4,565,000 | ...oooovierricnncen [0 [0 |0 | 8000 | e 6.000 [JJ....... 06/26/2009 | 01/01/2028
57563R JC 4 |MASSACHUSETTS EDUCATIONAL FINANCING AUTH.......cocvmvvernens [ covene [ o [ errerirnens VAFE] 3,277,244 | 102.774] .............3,355,571 | ..............3,265,000 | .....cccoo.uc. 3,275,496 | ..oovvrvvervrreenen0 | e (1,013) | 0 [0 | 5,700 e 5.640 [JJ....... 03/29/2010 | 01/01/2020
57583F FZ 9|MASSACHUSETTS ST DEV FIN AGY- BOSTON U e [ [ 1|..1FE| ............15,764,049 | ...... 107.132] ... rernerenee 15,784.532 | 0 | 2445 | 0 [0 | 5,450 | 5.670 |MN...... 02/28/2002 | 05/15/2059
57583H AK 3| MASSACHUSETTS DEVELOPMENT FIN. - WMX......cooovvvmmvrenrnnnnnns [ eoveeie [ o e .2FE] ..............2,500,000 | ...... 106.698 ] ..............2,667,450 | ..............2,500,000 | .......c...... 2,500,000 | ..oevvrerreneinen0 [0 [0 |0 | 15450 | 5.450 | JD....... 05/20/2004 | 06/01/2014
57583H AL 1|MASSACHUSETTS DEV. FIN. AGENCY - DOMINIO . vevernenennn 1,604,080 | ........ 99.580] ..............7,966,400 | ..............8,000,000 | ............. 7,612,995 | oo [ 8,049 | 0 |0 | 5000 | e 5.360 [FA....... 11/30/2010 | 02/01/2036
57583R S4 8| MASSACHUSETTS DEV. FIN. AGENCY - WORCEST... AGAFE] e 4,477,500 | 103.473 4477816 | oo [ 280 | 0 |0 | 5,000 e 5.030 | MS...... 01/21/2010| 09/01/2045
57583U BU 1|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | .| .1FE] ..............2,000,000 | ...... 102.314] .............2,046,280 | ..............2,000,000 | .......c...... 2,000,000 | ..vevrvrrnerenen0 [0 [0 |0 | 2444 | 2440 AO...... 04/28/2011 | 04/01/2014
57583U CL 0|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | |.1FE] ..............5,642,010 | ...... 105.689 | .... 5,637,435 | oo [ eeiriieced(@,575) [ 0 |0 | 105250 | e 4.910|AO...... 08/02/2011 | 04/01/2021
575854 7A  6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JFES 1,250,000 100400 ..............1,255,000 | ..............1,250,000 | .......c...... 1,250,000 | .coovvrverrerrnens0 [0 | 0 [0 [ 15,000 | e 5.000 | JD....... 12/16/2004 | 12/01/2026
575854 7B 4|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. .1FE 9.928 ..1,000,000 12/16/2004 | 12/01/2034
575854 7C 2|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE] ..............8,480,000 | ...... 100.106{ ..............3,468,968 | ..............8,460,000 | .............. 8,466,252 03/08/2005 | 06/01/2014
57585 WA 5| MASSACHUSETTS HEALTHEED - MIT.......ccovvvriereneerrirneiisnninens [ worenes .|.1FE] ..............5,003,800 | ...... 100.226] ..............5,011,300 | ..............5,000,000 | .......c...... 5,000,000 | ..ocverererrrrinnen0 | | 0 il e 4750 | 4.630|JJ....... 04/13/2010 | 01/01/2012
57586E SU 6|MASSACHUSETTS HEALTH&ED - NORTHEASTERN U.......cccovvvnnns [ voeens A AFE] 5,129,306 | ... 110.728] .... 5,098,710 | oovevvevrrrneien0 [ e (17,758) [ i |0 | 105000 | e 4.450|A0...... 03/26/2010 | 10/01/2020
57586P DZ 6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JFE] ..............5,000,000 | ...... 100.619] ..............5,030,950 | ..............5,000,000 | .............. 5,000,000 | ..ocverererrerinnen0 | v | 0 | icieiienl0 | 4850 | 4.850|JD....... 03/08/2006 | 12/01/2031
57586P FD 3 |MASSACHUSETTS HOUSING FINANCE AGENCY... VAFE] 8,991,119 | 100.417 ..6,977,297 08/01/2006 | 12/01/2015
575930 5D 0[MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE] ..........3,825,000 | ... 100.615] .... ..3,848,524 | ..............3,825,000 | ......ccc.... 3,825,000 . 10/25/2004 | 12/01/2046
575930 QM 7| MASSACHUSETTS HOUSING FINANCE AGENCY VAFE] v 11,894,463 | 100.334 ] ... .11,909,646 211,866,499 | o0 | e (T.341) | 0 |0 | 5,000 | e 4.930|J....... 296,750 593,500 | 08/24/2009 | 07/01/2022
576047 MX 9|MASSACHUSETTS ST WTR POLLUTN AREV BDS.......c.coouvvmervernne | eevnne [ oo | crvrrrinens AFE| 11,400,700 | . 130.3% | ... .13,039,400 210,670,546 | ..ocvvcviiienn0 | i (BA765) | 0 [ 0 | 8,000 | 4.790 |FA...... 250,000 600,000 | 04/01/2001 | 08/01/2018
576047 VD 3|MASSACHUSETTS ST WTR POLLUTN A WTR POLLU.....ccccovvevvvene | voviee [ v | v 12) AFE| i 33,065 | ..o 100.323 | oo 31,918 | 31,815 | 31815 [0 [0 | 0 [0 [ 5600 | 4.500 | FA....... ....1,782 | 08/20/2001 | 08/01/2013
57604P RL 0|MASSACHUSETTS ST WATER POLLUTION ABATEM AFE] e 218471 | 100.313 ..11,019 | 09/22/2004 | 08/01/2012
57652T BD 8|MATAGORDA COUNTY TX. AFE] 10,427,085 | ... 102.988 | ... 10,545,971 08/27/2004 | 03/01/2014
586111 KU 9|MEMPHIS-SHELBY COUNTY AIRPORT AUTHORITY........ccocomevemiene | vevenne | .1FE] ..............5,230,150 | ...... 113.802] ..............5,690,100 | ..............5,000,000 | .......c...... 5,196,828 | ..o [ eiiiieee(18,029) [ i |0 | 8750 | e 5170 | J....... 01/22/2010 | 07/01/2020
591745 D7 6|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO.......ccccovrmrveres | vrvees | AFE] ..............9,664,203 | ...... 105.337] ... .10,575,835 9,676,922 | ...ovvovrvvrvrirennn0 [ i 12719 | 0 |0 | 5,000 e 5270 JJ....... 01/21/2011| 07/01/2034
592041 RQ 2|MET GOV'T NASHVILLE & DAVIDSON - VANDERB...........ccocovvvverrns | worvee [ oo [ cervrrins 1|.1FE| ... ..4,145280 | ...... 115.948] .............4,637,920 | ..............4,000,000 | .............. 4,133,124 | v [ (4,486) [ 0 | 0 | 15500 | 5.200 [AO...... 03/13/2009 | 10/01/2029
592041 RR  0|MET GOV'T NASHVILLE & DAVIDSON - VANDERB..........ccccomuumernns | wevinee [ oo [ cervernns 1|.1FE| ... ...3,598,385 | ...... 112.944 | ... . R 3,592,624 | ..o [ eiiiecd2,072) [ 0 |0 | 15500 | e 5.290 [AO...... 03/13/2009 | 10/01/2034
592098 J8 1|MET GOVT NASHVILLE/DAVIDSON COUNTY TN W&......ovrvervvrvvrne | ervvrer | v [ erverininnns AFE] e 7,158,786 | ... 114407 | ..o 7,762,515 | .o 6,785,000 | ...ccvverene T7124,820 | ..o | (32,638 | o0 [0 [ 15,000 | 4290 JJ....... 12/09/2010 | 07/01/2020
592646 B4 4|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........coccrvvene | cevenne VAFE] 3,904,920 | . 107.070] ..............4,282,800 | ..............4,000,000 | .......c...... 3,915,512 | oo [ 3,320 [ 0 |0 | 15250 | e 5.450 [AO...... 06/13/2008 | 10/01/2027
592646 V9 1[METROPOLITAN WASHINGTON AIRPORTS AUTHORL........cccovceviei | ereree [ oo | covrreiinnne AFE| i 7,765,725 | L 108.8471 .... 7,734,983 | o0 [ (1421 | 0 | iiiien0 | 5,000 e 4.560 [AO...... 07/21/2010| 10/01/2020
592646 XC 2|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........coccorvvene | ceveene JFE] ..3,165,470 | ...... 105.549 ..............3,250,909 | ..............3,080,000 | .......c...... 3,149,396 | ..ovvvevevvrennen0 | i (10,343) | o0 [0 | 5,000 | e 4.550|AO...... 05/25/2010 | 10/01/2017
592646 XF 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccoccvvvenne | crvenne |AFE] 2,423,925 | ... 101.688] .... . 2,424,382 | oo [ 190 [ 0 | 0 | 15000 | e 5.010 [AO...... 05/20/2010 | 10/01/2032
59333P TW 8 |MIAMI DADE COUNTY OF AIRPORT.......cvrmrieimmrneermeerenrssensennsiens | vevene | oo | eevevernnnns AFE| e 1,981,681 | ...... 106.407 | ....oovvenvee 2,021,733 | oo 1,900,000 | ..coovervnee 1,978,105 | ovvvcvivivrene0 | eiiiieececd(3,576) | 0 0 | 5500 | 4.780 [AO...... 08/10/2011| 10/01/2018
59333P YK 8|MIAMI-DADE COUNTY OF - AIRPORT........coovuuerireemrinnerneninsesnenins | weveees J|FE] ..6,945892 | ...... 105.598 ..............7,339,061 | ..............6,950,000 | .............. 6,943,352 | oo [ e (17) [ 0 | 0 | 15500 | e 5.480 [AO...... 01/19/2010 | 10/01/2020
59333P YL 6 |MIAMI-DADE COUNTY OF - AIRPORT.......cccovvmrvrimriernniieernsirenns | ceveees .|.1FE] ..............6,599,108 | ...... 104.7111 ... 6,602,238 | ....ccvvvivreeenn0 | i 1,903 | 0 [0 | 5375 5.500|AO...... 02/09/2010 | 10/01/2041
593791 FX 9| MIAMIUNIVERSITY OHIO.......ccccomiverirererinrnnerieriseessseisssseniensns | vevnne [ oo [ covevnrinens VAFE] 2,077,720 107.524 ] ............2,150,480 | ..............2,000,000 | .......c...... 2,077,523 | oo [ e (197) [ 0 |0 | 15000 | e 4.500|MS...... 0 | 11/17/2011| 09/01/2021
594520 JF 6| MICHIGAN HIGHER ED STUDENT LN......coooiiirienniimenienineerinnisenn | eeveee [ oo [ cereeiins 1| AFE| .coeeenn.3,701,250 | ... 100499 .... 3,518,573 | oo [ eiieeed(26,921) [ o0 |0 | 1005200 | e 4.380 | MS.....| .oceerern.80,667 | oo 182,000 | 02/26/2004 | 09/01/2012
59465M QF 5| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... AFE] 1,045,360 | ... 103.347 | .... 1,069,641 | .............1,035,000 | .............. 1,040,065 | ...coovvervrvrene0 | e (1,130) | 0 0 | 9217 | 9.050| AO...... ....100,458 | 07/25/2006 | 07/01/2015
59465M QG 3 |MICHIGAN STATE HOUSING DEVELOPMENT AUTHO VAFE 1,502,340 | 101.112 ,516,680 ..1,501,171 145,261 | 07/25/2006 | 07/01/2015
59465M QH 1|MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... 2[AFE] L ..2,136,836 | ...... 102.056 | .... ...2,178,896 . 2,135,938 v 209,957 | 07/25/2006 | 07/01/2015
605277 AC 6| MISSISSIPPI BUSINESS FIN CORP - SYSTEMS........ccccovuvermrememrieens | vevvee | oo | cerverins 1] .3FE | o 8,838,840 | ...... 100418 | ..vvoerne 9,163,143 | ..oovvvvrneen 9,125,000 | .cooovvvrnees 8,932,007 | ..vevvrevrrirerinen | 13,018 | 0 |0 | 15900 | e 6.180 |[MN...... | ovvrrrerrnn89,729 | oo 538,375 | 02/05/2003 | 05/01/2022
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608333 AH 3| MOHEGAN TRIBE OF INDIANS OF CONNECTICUT. 83.355 | .o 833,550 | .oooovirrnn 1,000,000 | ..coovvennenne 833,550 11/17/2004 | 01/01/2023
608333 AJ 9 |MOHEGAN TRIBE OF INDIANS OF CONNECTICUT. 71538 | v 7,583,028 | ............ 10,600,000 | .coccvuverne 7,583,028 01/27/2005 | 01/01/2033
61212R XS 0| MONTANA BOARD OF HOUSING 100.628] ..............3,999,963 | ..............3,975,000 | .......coo..c. 3,976,485 09/20/2006 | 12/01/2015
613692 AB 8 MONTGOMERY COUNTY TX HEALTH FACILITIES D.. 73.573 3,714,111 02/18/2010| 07/15/2023
631660 CZ 8|NASSAU COUNTY NY IND. DEV . . 10149 ..............5,074,800 | ..............5,000,000 | .............. 4,927,317 07/01/2004 | 06/01/2027
644614 CF 4|NEW HAMPSHIRE HEALTH&ED .1FE ...1,476,804 102.307 R 1,432,848 03/09/2001 | 07/01/2012
644614 CG 2|NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF 103.244] ............2,637,884 | ..............2,555,000 | ......cco..... 2,566,247 | ..ooovvvvrreenennn0 [ e (7,083) [ e |0 [ 0005250 | 1 4940 [ o | i 67,069 | e 134,138 | 03/09/2001 | 07/01/2013
644614 CJ 6|NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM OF... 103.090] .............2,917,447 | ..............2,830,000 | .....cccoo..c. 2,835,165 ....148,575 | 03/09/2001 | 07/01/2013
644614 CL 1|NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM O.... 103.158 1 .... 2,239,522 03/09/2001 | 07/01/2020
64468C BG 8| NEW HAMPSHIRE BUSINESS FIN - PSNH 103.694 | ... ...12,945,847 06/27/2006 | 05/01/2021
64468T 7X 9|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. 102.004 | .... 1,640,295 09/06/2006 | 07/01/2015
64468T 7Y 7|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY 100.286 ..............4,798,685 | .............4,785,000 | .............. 4,740,488 09/06/2006 | 07/01/2036
64468T 7Z 4|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. 100.832 ..2,513,660 09/06/2006 | 01/01/2027
64468T 8A 8|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY 101.512f ..............2,380,456 | ..............2,345,000 | .............. 2,364,056 09/06/2006 | 01/01/2016
64468T 8B 6|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. 100.648] .............5,143,113 | ..............5,110,000 | .......c....c. 5,137,826 09/06/2006 | 01/01/2016
645780 EF 0|NEW JERSEY ECONOMIC DEV. AUTH. - 102.329] ..............3,786,173 3,723,019 11/08/2007 | 10/01/2013
645780 EP 8|NEW JERSEY ECONOMIC DEV. AUTH. - 102.963 | ... .10,296,300 | ............10,000,000 | .............. 9,973,851 07/17/2007 | 11/01/2025
645780 EX 1|NEW JERSEY ECONOMIC DEV. AUTH. - 105.093 ..4,300,000 10/14/2009 | 10/01/2039
645780 FB 8|NEW JERSEY ECONOMIC DEV. AUTH. - 104.869 ..............3,408,243 | ..............3,250,000 | .............. 3,250,000 06/30/2010 | 11/01/2034
645780 FC 6|NEW JERSEY ECONOMIC DEV. AUTH. - 109.276] .............1,092,760 | ..............1,000,000 | .......c...... 1,000,000 06/30/2010 | 06/01/2023
645903 AJ 4 |NEW JERSEY ECONOMIC DEV. AUTH. - 108.251] .... 2,000,000 06/08/2004 | 06/01/2015
646080 HG 9|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. 109.025] ..............6,666,879 | .............6,115,000 | .............. 6,115,000 08/01/2008 | 06/01/2021
646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.. 106.377 ..15,000,000 15,000,000 . 08/01/2008 | 06/01/2030
646139 F8 3[NEW JERSEY ST TURNPIKE AUTHORITY 122.422 425,000 445,057 | o0 | i (3,284) 08/09/2005 | 01/01/2016
646139 F9 1|NEW JERSEY ST TURNPIKE AUTHORITY... 119.375| .............1,486,219 | .............1,245,000 | .............. 1,303,755 | cvoovvvvcrrerreens0 | e (9,620) 08/09/2005 | 01/01/2016
646139 YC 3|NEW JERSEY ST TPK AUTH TPK REV 110.702 5,830,000 | ..cooorrerrinninan0 [ i (132,086) 10/03/2003 | 01/01/2016
647200 MY 7|NEW MEXICO MORTGAGE FINANCE AUTHORITY. . . 100478 .............2,245,683 | ..............2,235,000 | ......cco...c. 2,235,000 | .......... 0 06/07/2007 | 07/01/2037
647200 SF 2|NEW MEXICO MORTGAGE FINANCE AUTHORITY. 1FE ...4,973,719 99.958 | ...ooovrvrnes RO 4,976,564 | ...ooovvenvrinrnnnn0 [ i 710 06/08/2007 | 07/01/2038
647200 TK 0[NEW MEXICO MORTGAGE FINANCE AUTHORITY. 100.221 | .o 4,980,984 | .............. 4,970,000 | ..coovruvne 4,937,423 | o0 [ 673 08/03/2007 | 01/01/2039
649519 BR 5|NY LIBERTY DEVELOPMENT CORP WORLD TRADE. ..28,000,000 127,826,289 | ..o | s 389 11117/2011 | 11/15/2044
64966T AY 0|NEW YORKNY CITY HOUSING DEVELOPMENT COR.... . 1,000,000 | .......... .0 03/28/2007 | 01/15/2039
649670 LF 1|NEW YORK CITY OF EDUCATIONAL CONSTRUCTIO . . 112.331 10,497,332 | ..............9,345,000 | .............. 9,086,395 | ...covvrvvrrirerinen0 | i 2,961 01/14/2011 | 04/01/2041
64970H DU 5|NEW YORKNY CITY HOUSING DEVELOPMENT COR.... FE .2,500,000 103.211 ...2,580,275 2,500,000 | .......... 0 09/11/2009 | 09/15/2025
64971M 7J 5|NEW YORK CITY TRANSITIONAL FINANCE AUTHO AFE 10,242,200 113.357 | ...........11,335,700 | ............10,000,000 | ............ 10,222,863 | ....ccvvvrvrienen0 | e (19,338) 01/13/2011| 11/01/2020
64972F 5C 6| NYC MUNICIPAL WATER FINANCE AUTHORITY ...5,371,350 110.603] ..............5,530,150 | ..............5,000,000 | .......c...... 5,368,710 (2,640) 11/16/2011 | 12/15/2021
64972H SX 1|NEW YORK CITY TRANSITIONAL FINANCE AUTHO . 107.775] .... 5,275,317 (1,033) 12/07/2011 | 07/15/2021
64972H SY 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO... IFE 109.738] ..............5,486,900 | ..............5,000,000 | .......c...... 5,348,094 .....(1,306) 12/07/2011 | 07/15/2021
649834 AS 7|NEW YORK STATE DORM AUTH. - STATE U .1FE 110.091] .... 2,997,308 07/23/1997 | 05/15/2015
64983Q L8 0[NEW YORK STATE DORM. AUTH. - CORNELL UNI AFE 106.223 8,497,840 | .............8,000,000 | .............. 8,118,949 12/10/2010 | 07/01/2016
64988P R2 4 |NEW YORK STATE MORTGAGE AGENCY... 100.380 ,037,857 ..5,468,821 07/10/2009 | 10/01/2030
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY... . 98.9491 ..............3,854,064 3,820,587 . 11/16/2005 | 04/01/2029
649902 SR 5|NEW YORK STATE DORMITORY AUTHORITY - PIT FE 14,258,325 112503 oo 14,906,648 | ............13,250,000 | ............ 14,178,993 224,330 380,938 | 03/16/2011 | 03/15/2019
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649903 CK 5|NEW YORK STATE DORMITORY AUTHORITY = UNL....cccovvvnerrmnerne | covenne [ v | cevvnernan [ AFE | e, 3,706,384 101332 v 4,458,608 | ......cvvennn 4,400,000 | ..oovvrnnvnne 3,987,678 | oo | s 111,836 | v 0 [0 | i 4650 | o 5.370 02/09/2010 | 07/01/2039
652590 AQ 3 [COUNTY OF NEWTON, IN....ocoveerrirvinriernnienenseisnssnssensnsnensenenns | eevnnee | oo [evnvneensd [ | e, 8,960,000 100.000 | ...oouvvnee 8,960,000 | ....ccoovnee. 8,960,000 | ....ccoooues 8,960,000 | .......... O [ 0 |0 | 2.071 |, 2.070 08/28/2007 | 08/25/2022
653544 CD 6|NIAGARANY FRONTIER TRANSN AU REV BDS.... 100.094 | ..............3,147,956 | ..............3,145,000 | .............. 3,145,000 e T8 | 0 | 0 | 5,875 | 5.650 09/02/1999 | 04/01/2014
653544 CE 4 |NIAGARANY FRONTIER TRANSN AU REV BDS.... 100.084 | .... 3,330,000 | ..o [ (LA 0 |0 | 5875 | 5.700 09/02/1999 | 04/01/2015
65486M AS 6|NJB PROPERTIES - KING COUNTY WA, . 106.937| .............4,277,480 | .............4,000,000 | .............. 4,113,959 | o0 [ ieieed(20,339) [ 0 |0 | 15000 | e 4.350 12/06/2010 | 12/01/2016
658203 PH 1|NORTH CAROLINA MUN PWR AGY NO CATAWBAEL.... ...6,685,136 102.382| ..o RO 6,816,381 | ..ooovvrirrireine0 [ 15,969 [ 0 |0 | 15500 | e 5.700 07/10/1996 | 01/01/2013
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY.......ccccourimerrmvrnne | vovrne [ oo | 12| LAFE | s 6,594,351 95.475 | ...ovvrvnnc 6,287,029 | ....ccoooneet 6,585,000 | ....ccoo.uce 6,589,717 | oo [ (1,044) [ 0 | 0 | 4900 | e 4.880 08/22/2006 | 01/01/2016
66285W AS 5|NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX.... ...5,140,550 113,517 ...5,675,850 | ..............5,000,000 | ....ccouneen. 5,094,942 | ..o | i (12974) [ 0 |0 | 8000 | e 5.620 03/07/2008 | 01/01/2018
66285W JL 1|NORTH TEXAS TOLLWAY AUTHORITY SPECIAL PR.. 119,221,300 109.027 .19,624,860 119,206,402 | ..o | e (14,898) | o0 [ eiciiciiennl0 | 15,000 | 4.150 11/03/2011 | 09/01/2021
662903 EG 4|NORTH TEXAS MUNICIPAL WATER DISTRICT 105.683 .10,568,300 110,246,329 | ..oiviviiein0 | e (86,585) | 0 [ 0 | 5,000 | 4.410 01/21/2010 | 09/01/2016
66353R AH 7 |NORTHAMPTON COUNTY PA - ST. LUKE'S 100488 .... 2,467,558 | oo [ 813 [ 0 |0 | 15500 | e 5.600 06/04/2008 | 08/15/2035
66353R AJ 3| NORTHAMPTON COUNTY PA - ST. LUKE'S 100.158] ..............5,007,900 | ..............5,000,000 | .............. 4,887,115 | v [ e 779 [0 |0 | 105500 | e 5.660 06/04/2008 | 08/15/2040
664252 CS 0|NORTHEAST MD WASTE DISP AUTH - WM 100.000 ..5,000,000 11/29/2001 | 01/01/2012
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH 101.623 715,000 06/10/2004 | 09/01/2031
67756B LD 0|OHIO HIGHER ED. - CASE WESTERN RESERVE U. 103.074 .26,598,246 ..25,805,000 10/07/2009 | 12/01/2013
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH . 99114 | oo ....4,235,000 4,236,130 10/30/2006 | 03/01/2016
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY.. ...3,185,000 101.664 | ..............3,237,998 ....3,185,000 | ..cvonee. 3,185,000 06/14/2007 | 09/01/2038
68275M AA 4| ONONDAGA CNTY N Y INDL DEV AGY.... .12,882,420 116.396 .13,967,520 ..12,000,000 12,631,088 10/07/2003 | 03/01/2024
686087 EJ 2|OREGON STATE HOUSING & COMMUNITY SERVICE.... 107.629 ... 10,170,941 | ..............9,450,000 | .............. 9,644,118 05/21/2009 | 01/01/2018
686507 BQ 6| ORLANDO FL UTILITIES COMMISSION 109.493 ] ... 112,044,230 ....11,491,600 11/30/2010 | 04/01/2019
686543 MZ 9| ORLANDO & ORANGE COUNTY EXPRESSWAY AUTHO 101.373] ... 8,632,318 07/06/2010 | 07/01/2013
700387 BA 0|PARK CREEK METROPOLITAN DISTRICT COLORAD. 103.386 ..............2,584,650 | ..............2,500,000 | .......c...... 2,572,279 ..(9,329) 12/15/2005 | 12/01/2015
700387 BB 8|PARK CREEK METROPOLITAN DISTRICT COLORAD. 100.499 ..3,776,700 .(8,696) | . 12/15/2005 | 12/01/2017
700387 BC 6|PARK CREEK METROPOLITAN DISTRICT COLORAD. 100.094 ..............3,803,572 | ..............3,800,000 | ............. 3,896,432 12/15/2005 | 12/01/2017
708692 AH 1|PENNSYLVANIA ECONOMIC DEVELOPMENT. 113.927] .............6,322,949 | ..............5,550,000 | .......coo.... 5,646,665 08/03/2004 | 03/01/2031
708796 AH 0 [PENNSYLVANIA HOUSING FINANCE AGENCY... 100.329] .... 4,750,000 06/22/2006 | 10/01/2037
708796 EU 7|PENNSYLVANIA HOUSING FINANCE AGENCY. . 100.331] ..............5,016,550 | ..............5,000,000 | ............. 4,755,258 07/10/2007 | 10/01/2027
70917R 2H 7|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.. ...2,523,852 103.951] .... et 2,523,852 07/13/2011 | 10/01/2031
70917R 2J 3|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV. 103.905{ ..............6,234,300 | ..............6,000,000 | .............. 5,982,780 07/13/2011 | 10/01/2043
709223 XW 6| PENNSYLVANIA TURNPIKE COMMISSION........cocnevrmrvrrriernerinnns 82491 ...........5,774,370 | ..............7,000,000 | ....ccco0nec. 5,117,899 04/08/2010 | 12/01/2027
717817 KF 6 102.437 6,135,204 08/29/2007 | 06/15/2027
717817 KY 5 . 103.560 ..............4,660,200 | ..............4,500,000 | .............. 4,527,297 08/30/2007 | 06/15/2017
717817 QP 8 |PHILADELPHIA PA AIRPORT . ...4,612,905 103.499 4,612,446 12/09/2011 | 06/15/2021
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ........cocovvvvvrnvrernennenninns [ vvree [ [vviverinnes | WAFE | i 11,985,450 102.99%4 ............15,449,100 | ............15,000,000 | ............ 14,494,606 01/28/2008 | 07/01/2042
71884W BH 3|PHOENIX CIVIC IMPROVEMENT CORP/AZ.. ...3,554,311 102.974 | ... 4,577,194 | ............. 4,445,000 | .............. 4,298,127 01/28/2008 | 07/01/2043
71884W CP 4 |PHOENIX CIVIC IMPROVEMENT CORP AZ.. 105.760 ..............8,460,800 7,797,621 09/03/2009 | 07/01/2034
73358W FH 2|PORT AUTHORITY OF NEW YORK AND NEW JERSE. 105.044 | ... .10,872,054 ....10,664,881 10/26/2011 | 10/15/2021
733905 AL 7|PORT CORPUS CHRISTI AUTH TX - UNION PACI . 101.543 | oo 7,187,524 02/10/2000 | 12/01/2022
735389 QP 6|PORT OF SEATTLE WA... ...1,5672,855 108.859 ...1,632,885 | ..............1,500,000 | .....c...c.... 1,572,530 12/01/2011 | 09/01/2021
735439 MR 9|PORT OF TACOMA WA .18,420,000 104.130 .19,180,746 ..18,420,000 18,420,000 . 09/10/2009 | 12/01/2030
745270 JV 1|PUERTO RICO HSG FIN CORP REV . . 530,000 100.482 530,000 | ... 530,000 |.......... 0 12/16/1998 | 06/01/2020
74529) AS 4 |PUERTO RICO SALES TAX FINANCING CORPORAT.......ccccovuvrmvrne | ovees | E| o 1| AFE | e 20,000,000 52473 oo 10,494,600 20,000,000 | ............ 20,000,000 | .......... 0 07/13/2007 | 08/01/2057
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759911 NH 9|REGIONAL TRANSN AUTH ILL G.0. REFBDS 199........coconmeemrrenmerns | wevvee [ o [ cerreiinns 2 AFE]| o, 9,923,100 | ...... 126.283 | .....coeene 12,628,300 | .....coo..c. 10,000,000 | ....covvvneer 9,951,814 | oo [ 3147 | 0 |0 | 5750 | 5.810 (Do | v AT917 | 575,000 | 03/16/2000 | 06/01/2023
759911 PJ 3| REGIONAL TRANSN AUTH ILL G.O BDS2000..........cooeevrrevrrerrererrerenes | eovvrer | oo [ erverininnns AFE| e 8,878,412 | ...... 124104 ............ 10,356,479 | ...ccvveuvne 8,345,000 | ...ccovverenn 8,574,772 | o0 | et BAT14) | 0 0 [ 8250 | 5.660 | JJ..c.cc. | v 260,781 | o 521,563 | 06/06/2000 | 07/01/2017
762197 BP 5|RHODE ISLAND HEALTH & ED. - BROWN UNIVER.........cccosvemveerner | vernne [ oo [ cerrrinens VAFE] 4,335,383 | 107.366 ..............4,563,055 | ..............4,250,000 | .......c...... 4,323,334 | o0 [ ieen(10,908) [ 0 |0 | 5000 | e 4.650 ...212,500 | 11/16/2010| 09/01/2017
762212 3B 2|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.. AFES 1,895,000 99.851 1,895,000 [ ...oovvververrnnns0 [0 | 0 [0 [ 15,000 | e 5.000 06/06/2006 | 10/01/2036
76221R EJ 8|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.. VAFE] ...3,980,000 | ...... 105.943] .............4,216,531 | ..............3,980,000 | .......c....c. 3,980,000 | ..oocverererrrrirnen0 | | 0 0 | 5,450 | e 5.450 03/12/2008 | 10/01/2022
762315 HU 6|RHODE ISLAND STUDENT LOAN AUTHORITY......oovverrerrieriniinnns | cevenne AFE] . ...7,750,000 | ...... 105.256 . s 7,750,000 | .oveoverrerrrneinen0 [0 [ o0 |0 | 5875 | 5.870 05/01/2008 | 06/01/2028
76363P AB 1 |[RICHLAND COUNTY SC - INTERNATIONAL PAPER........ccccoovimevnine | ovvee | oo | verirviriens | L2FE | 4,028,920 | ... 101975 v 4,079,000 | ...cooounennn 4,000,000 | ..ovvernvne 4,016,605 | ....oovvverereine0 [ e (B,716) [ 0 |0 | 8100 | e 5.900 01/14/2010 | 04/01/2014
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY.......ccccosermmrmmmenrerrneennns | vevnee [ oo [ eevvrrinen | LIFE | 11,500,000 | ... 111,59 ..............1,673,940 | ..............1,500,000 | .......c.o.... 1,500,000 | .cooovvvrverrerrnens0 [0 | i [0 5375 | 5.370 07/15/2004 | 01/01/2032
773021 AB 6 |ROCKDALE COUNTY GA DEV. AUTH.- VISY PAPE........cccovmeerevnn [ coriee [ [ 12] 00003 ] 04,919,300 | ... 100.959 .... 4,926,563 | ..........341,386 | oo 1,926 | o0 |0 | e 8125 6.250 08/07/2007 | 01/01/2034
786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT........ccccosvuvmrrverne | vernee [ oo | 12| LAFE] oo 3,451,630 | ... 1014261 ..............3,549,910 | ..............3,500,000 | .......co..... 3,455,644 | ...oovvvviiennn0 | i 1,251 | 0 0| 0 5.250 | 5.350 04/18/2008 | 07/01/2033
786149 GM 0|SACRAMENTO COUNTY CALIFORNIA ISR IOV ...4,623,806 | ...... 146.135| ..o 4,221,223 | oo [ iind(62,993) [ 0 |0 | 18250 | e 5.250 06/18/2004 | 01/01/2021
78615R CV 3| SACRAMENTO COUNTY CA WATER FINANCING AUT.......ccccovvvener | crvenr [ oo [ 12| .1FE ...9,925,000 ...5,386,500 | ............10,000,000 | .............. 9,941,107 | v [ i, 023 [ 0 |0 | e 1.096 | e 1.120 07/31/2007 | 06/01/2039
79020F AM 8| ST JOHN BAPTIST PARISH LA..... 1]..2FE .15,120,000 .14,946,450 15,073,135 07/18/2007 | 06/01/2017
791638 NC 9[STLOUIS MO ARPT REV REV BDS1997 B.......cccovverervvrnrverinnserenns | evvvees | oo [ eovevrnnns 1|..2FE| ..............5,368,400 | ...... 108.420f ..............5,421,000 | ..............5,000,000 | .............. 5,000,000 08/21/1997 | 07/01/2014
79164Y AD 3 [ST.LOUIS MO IDA - ANHEUSER BUSCH........ccocommirmerrmrnirninirnnns | veeee | oo | verireeens 1|..1FE ...5,000,000 | ...... 100.004 | ..............5,000,200 | ..............5,000,000 | .......c...... 5,000,000 | ..ocverererrvrinnen0 | | 0 il | e 4875 | 4.870 04/11/2007 | 03/01/2032
793323 LH 7|ST.PETERSBURG FL, CITY OF.....c.ccoooimirirmiimmrinrinneinennsniseesnsinnes | vvveee | oo | cvveees 12| ..1FE ...5,078,050 | ...... 108.659 ] ..............5,432,950 | ..............5,000,000 | ..........5,069,253 | ...oovvvrrvrrirncns0 [ eviiiiennencn(3,925) | oo [0 [ i 5.250 [ e 5.030 08/25/2009 | 10/01/2019
796842 DF 6|SAN BERNARDINO CNTY CALIF SING SINGLE FA........ccoccomvvvmeire | @nve [ oo [ cereri 1. AFE| ooee.nn.303,402 | ... 30.031 ] oo 427,942 | ... 1,425,000 | 490,455 | 0 | 26,325 | 0 [0 | 10,000 | e 5.590 04/15/2003 | 05/01/2031
79730C EC 4|SAN DIEGO CA PUB. FACILITIES FINANCING A........coccoomevmevnneernens | cvvene | o [woverineens | WAFE | 5,334,850 | ... 115.748 ..5,293,359 06/17/2010 | 08/01/2020
79730C ED 2| SAN DIEGO CA PUB. FACILITIES FINANCING A.......c.coccovvvvrmnvennns [ ovree [ oo | vervviennn | SAFE | cine.5,305,300 | ... 1149371 ..............5,746,850 | ..............5,000,000 | .............. 5,267,811 06/17/2010 | 08/01/2020
79765A 4H 6| SAN FRANCISCO CITY & COUNTY OF.......cccovmverrerrmenrenerneesnninnnes | vveees | oo | veverneriene | WAFE | 3,110,043 | ... 110.8% ..............3,232,618 | ..............2,915,000 | .......c....c. 3,083,825 | .0 | i (16,632) | o0 | eiiciieiinend0 | 05,000 | e 4.170 05/20/2010 | 05/01/2020
79765A 4J 2| SAN FRANCISCO CITY & COUNTY OF.......cccovvvrrerrmrnererrerevnnerens | vevvene | oo | eevvriveens | WAFE | .. 3,058,735 | ... 109.910{ ..............3,170,904 3,035,472 | oo [ e s (14,767 [ 0 |0 | 15000 | e 4.250 05/20/2010 | 05/01/2020
79765R QG 7| SAN FRANCISCO CITY & COUNTY - WATER.......c.ccccemvrvmrimerrenrnne [ cveene [ [woveenen 1| LAFE | i 14,438,935 | ... 111,590 ... 15,432,897 . 114,322,056 | o0 | eenen(50,893) | o0 [0 | 0 5.250 | 4.700 08/20/2009 | 11/01/2019
79765R RK 7| SAN FRANCISCO CITY & COUNTY - WATE! AFE| 11,092,256 | ... 107.839 .11,608,868 ..10,765,000 11,030,278 09/02/2009 | 11/01/2019
79766D CB 3| SAN FRANCISCO CA CITY & COUNTY AIRPORTS.......ccovvvvermrrerine [ vvrne [ [ vrererrnns 1FE| ............10,067,700 | ...... 105.088 .10,508,800 ..10,000,000 | ............10,066,056 .....(1,644) 08/25/2011 | 05/01/2021
798111 AV 2| SAN JOAQUIN HILLS CALIF TRANSN SR LIEN T...cooovvvreremrenerrvers | @neee [ oo [ eorverirenns [ 1 9,698,940 | ........ 91.859 .24,801,930 ..27,000,000 | ....ccveeee 19,327,486 | ..oocvvrevercirnnnnd 0| e 1,047,439 | o0 |0 | 100.0.000 | e 5.650 08/11/1999 | 01/01/2018
798136 PK 7 [CITY OF SAN JOSE CA.......coovviiiiriiieinriersssseiesesisseesssssessssssnenes | wovene | oo [ ovnvenes 12| .1FE] ............20,594,200 | ...... 102.789 .20,557,800 ..20,000,000 20,358,660 | .......... 0 (59,290 [ .ovvvererrrerrennd0 [0 [ 105500 | e 5.100 08/23/2007 | 03/01/2017
837031 QG 1|SOUTH CAROLINA JOBS EDA - BON SECOURS.........ccccouvvmmrrimernes | eerivee [ oo [ cervriins 1|..1FE ...7,567,500 | ...... 100.900 ...7,567,500 | ..............7,500,000 | ...cccooueen. 7,519,961 | oo [ eiiieend(@1,823) [ i |0 | 15625 | 5.300 09/16/2009 | 11/15/2012
837123 FY 9|SOUTH CAROLINA STATE PORTS AUTHORITY ......ovvenrernmnineineris | eevnee [ oo [ ervvrriinnns [ e 1FE ..9,676,415 | ...... 112.236| ... .10,662,420 . rereernes 9,660,438 | ...coovervrrineriee0 [ eeirieed(15,089) [ o0 |0 | 105500 | e 5.250 11/17/2010 | 07/01/2020
83712D MX 1|SOUTH CAROLINA HOUSING FINANCE AND DEVEL.........cocovrvvcres [ vrree [ oo | vrirenns 12| .1FE]| ..............4,970,000 | ...... 100.665 | ....oooveues 5,003,051 | ..occorunnn 4,970,000 | ..coovruvne 4,970,000 | ..coovrirvrvrereenn |0 | 0 [0 [ 52100 5100 Jd.ccs | i 126,735 | 253,470 | 06/21/2006 | 07/01/2032
837147 VE 4|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.......ccovevermevnines | vevvee [ oo [ cereiins 1|.1FE| .............2,107,940 | ...... 103.547 | ..............2,070,940 | ..............2,000,000 | .......c...... 2,017,961 L(11,274) | 0 [0 [ 5500 | 4.870 ....110,000 | 08/10/2001 | 07/01/2013
837147 VG 9[SOUTH CAROLINA ST PUB SVC AUTH REV REF B.......ccocvvvvrivvernns | wvvees | oo [ e 1|.1FE| .............1,366,324 | ...... 103.4411 ... 1,323,597 (5,385) | wevevrrreerernrennnn0 [0 | 5,500 [ e 5.040 08/10/2001 | 07/01/2013
837147 VK 0|SOUTH CAROLINA ST PUB SVC AUTH REV REF B.......ccccvevermevnines | vorree [ oo [ cerveiins 1. ..1,026,920 | ...... 103.280] ..............1,032,800 | ..............1,000,000 | .......c...... 1,004,531 ce(2,833) | 0 |0 | 5500 | e 5.180 08/10/2001 | 07/01/2013
849088 BM 0| SPOKANE WASH PUB FACS DIST HOT......ovvurevrerimeereeiseernseinennns | wevnee [ oo [ cerverins 1|.1FE| ... ..4,101,808 | ...... 107.560 | ..cooonernes . 3,903,225 (28,308) | .o [0 [ i 5750 | 4.910 08/21/2003 | 12/01/2013
849088 BN 8| SPOKANE WASH PUB FACS DIST HOT......oovvererrinernereisniensnninnens | wvnren | oo [ eoveirenns T[AFE| 3,328,563 | ...... 107.443 | .............. 3,357,594 | ... 3,125,000 | .coocveirene 3,171,184 | .......... 0 (22,448) [ c.ovvvvrerivrerrennd0 [0 | 5750 | 4.930 08/21/2003 | 12/01/2013
869279 AC 3|SUSSEX COUNTY VA IDA - WMX. ...6,000,000 | ...... 106.443] ..............6,386,580 | ..............6,000,000 | ............. 6,000,000 | .......... 0 0 [ 0 |0 | 5125 5.120 04/30/2004 | 06/01/2028
874476 DM 3| TALLAHASSEE FLORIDA ENERGY SYSTEM......cccocovvvevrminernrneenns [ eoveee | oo [evviiveenn [ WIFE ] ein..9,108,600 | ... 102.735] .... ...9,759,825 9,118,750 | o0 | 9,825 | 0 0 [ 5000 5.310 12/16/2010 | 10/01/2035
875124 BP 3| TAMPA BAY FL WATER UTILITY SYSTEM.......ccoovmerrmrermeenvnenernnnnes | vevnee [ oo | wevvrvinen [ LAFE | i 11,117,555 | . 105.487 | ... .11,350,401 ...11,051,183 0 [ (36,138 [ 0 | 0 | 15000 | 4.530 02/08/2010 | 10/01/2018
876385 EA 9| TARRANT CNTY TEX HEALTH FACS.......ccccoonvimmrneirmrirnennnerseienees | vevnne oo w12 [l | 025,709,250 | ... 130.262] .... 5,426,668 | ... 0 [ (40,160) | 0 | 0 | 8000 | e 4.760 09/05/2003 | 09/01/2024
880443 BN 5| TENNESSEE ENERGY GAS ACQUISITION CORP.......cccoeevvrrvnverenes | woveeee | oo [vviiviennn [ W3FE ] .........5,930,604 | ...... 100.746 | ..............5,440,284 | ..............5,400,000 | .............. 5,440,284 | ............ 146,441 | oo s(B2177) | 0 |0 | 15250 | e 4.320 05/16/2007 | 09/01/2021
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY.........coocimevrnernnns | vernee [ oo | e 12| LAFE oo, 1,940,000 | ... 101.263 ..1,940,000 0 . 03/31/2006 | 07/01/2031
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY.......cccccovvvvviveenns | voveees | [ 12 LAFE ] o..2,430,000 | ... 100.827] .... 2,430,000 0 0 03/31/2006 | 01/01/2037
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88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY. .IFE] ............10,375,875 | ......102.449 | ............10,603,472 | ............10,350,000 | ............ 10,374,275 06/24/2008 | 01/01/2018
88255Q AC 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY AFE| ............ 15,000,000 | ........75.195] ............11,279,250 | ............15,000,000 | ............ 15,000,000 07/18/2007 | 09/15/2027
88256C EX 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY W2FE]| .............9,977,424 | ......108.638] ..............8,104,395 | ..............7,460,000 | .............. 9,500,155 07/14/2008 | 12/15/2026
88275A BG 4 |TEXAS DEPARTMENT OF HOUSING & COMMUNITY.. LAFE] . 4,500,000 05/31/2007 | 01/20/2047
88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY.. VAFE] ...3,047,413 | ......102.006 | ..............3,055,080 | ..............2,995,000 | ....c....c.... 3,040,437 06/10/2008 | 03/01/2017
890340 AF 9| TOOELE COUNTY UT - UNION PACIFIC .2FE ...4,085,800 | ...... 100.700 . RO 4,004,061 02/03/2004 | 04/28/2012
896033 QE 0|TRIBOROUGH BRDG&TUNL AUTH N SPL OBLIGREF V2FE | 5,333,895 | ...... 100.248 | .....cvvvvee 5,914,632 | ..oocvenneen 5,900,000 | ...covvrneer 5,672,921 12/13/1999 | 01/01/2017
901557 AA 6| TWIN FALLS CNTY IDAHO ECONOMIC DEV CORP........covceverererirnee | wernee oo [ eorverceni2 [ s 5 ...4,000,000 | ...... 100.000 ...4,000,000 | ..............4,000,000 | ....ccornen. 4,000,000 10/26/2006 | 12/25/2020
901557 AB 4| TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP.........coccvvrmrvenne | wvvrs | o [ ervrrvvirans [ s 5% 112,500,000 | ...... 100.000 .12,500,000 ....12,500,000 03/15/2007 | 12/25/2026
913366 BW 9| UNIVERSITY OF CALIFORNIA REGENTS.........cccoevemmvvmerverrneeinennns | veveree | oo | e 12 [ AFE ] .oi...24,250,000 | ... 55.458 .13,448,565 ....24,250,000 07/13/2007 | 05/15/2047
914460 BM 1| UNIVERSITY MINN UNIV BDS1996A.........cccoovrurerrreremernmnesennasninnenes | vevenne [ oo [ evverirnen [ WAFE | i 7,811,300 | e 102.345| ..ooovrvnne 7,045,206 04/01/2001 | 07/01/2012
917565 HP 1|UTAH TRAN AUTH SALES TAX REV.......cccovvimerimrnnrevnninercvenincnines | vevvee oo [ 12 [ LAFE ] ooi.....5,062,550 | ... 109.232] ..............5,461,600 | ..............5,000,000 | .......c...... 5,043,011 03/27/2008 | 06/15/2018
928077 FU 5|VAPORT AUTHORITY.......cooevmmrmmmrierimeernsnisensssessenseessensssesssssnnnnes | vennee | oo [ eevennevnens [ WTFE | i, 2,020,640 | ... 105.120 ,102,400 ..2,016,013 06/25/2010 | 07/01/2016
928077 FV 3|{VAPORTAUTHORITY... cvrrrnnseenneens | oo [ [ [WIFE ] nn05,346,900 | . 104573 ..............5,437,796 | ..............5,200,000 | .............. 5,315,438 07/30/2010| 07/01/2016
92812Q LL 9[VIRGINIA HOUSING DEVELOPMENT AUTHORITY........cccosvvvmmrimerns | wvvers | oo | v 12| LAFE ] cicen.8,390,319 | oo 101.073] ..............8,545,722 | ..............8,455,000 | .............. 8,428,296 12/01/2005 | 02/01/2035
928827 DB 7|VOLUSIA CNTY FLA ARPT SYS REV.....cccoseumnrinerrnninervereneesseennens | vevnne [ oo [ evvvsevnen [ 2FE | 1,669,435 | ... 103.1411 ... 1,458,665 07/18/2000 | 10/01/2012
928827 DC 5|VOLUSIA CNTY FLA ARPT SYS REV.....ccovcvmieemrrvnernerrerenennsnenens | vevnee [ oo [ evevrrinens [ w2FE | 1,792,602 | ... 107.039] ..............1,653,753 | ..............1,545,000 | .............. 1,588,532 07/18/2000 | 10/01/2013
928827 DD  3|VOLUSIA CNTY FLA ARPT SYS REV.....ccosvvmvrenerrnernernereneessseinsens | vevenee | oo | evvvvriinens [ w2FE |t 1,913,753 | e 109.772 .1,717,816 07/18/2000 | 10/01/2014
928827 DE 1 |VOLUSIA CNTY FLA ARPT SYS REV......ccccinivvrnrnennnerernensnineinns | eoveeee | oo [vvrivvonnn [ W2FE | 102,052,201 | ... 1118991 .............. 1,975,017 | ..............1,765,000 | .............. 1,858,981 07/18/2000 | 10/01/2015
928827 DF 8|VOLUSIA CNTY FLA ARPT SYS REV.....ccoscemiremerrnernerirerenennsnennens | vevnee [ oo [ evvvrrinens [ w2FE | 2,197,031 | e 114.169] .............2,157,794 | ..............1,890,000 | .......c...... 2,009,386 07/18/2000 | 10/01/2016
928827 DG 6|VOLUSIA CNTY FLA ARPT SYS REV.....cccosvemnrrnereneinernereneesseinnens | vevnne [ oo [ evvvreivnen [ 2FE | 2,354,083 | ... 115.962] .... 2,170,780 07/18/2000 | 10/01/2017
928827 DH 4|VOLUSIA CNTY FLA ARPT SYS REV.....c.ccoevvirmrrvnrrverrmrenenrininnns | vevenee [ oo [ evvvrinen [ W2FE | ciii000000.2,620,710 | ..o 1174951 ...........2,543,767 | .............2,165,000 | .......c...... 2,339,538 07/18/2000 | 10/01/2018
928827 DJ 0|VOLUSIA CNTY FLA ARPT SYS REV.....cccosvemmremermnrrmervereneenseennens | vevnne [ oo [ eevnrivnens [ w2FE | . 2,704,099 | ... 117.678 .2,524,772 07/18/2000 | 10/01/2019
928827 DK 7 |VOLUSIA CNTY FLA ARPT SYS REV......ccconvvvrnrrerinnserensenseineinns | eoveeee | oo [vvrivionnn [ W2FE | 2,886,593 | ... 118366 ..............2,929,559 | .............2,475,000 | .............. 2,710,071 07/18/2000 | 10/01/2020
928827 DL 5|VOLUSIA CNTY FLA ARPT SYS REV ceevrereneennsenesinsnines | coees | oo | vevrseennes | W2FE | 3,098,672 | ... 116.522] ..............3,087,833 | ..............2,650,000 | .......c...... 2,921,371 07/18/2000 | 10/01/2021
929833 AM 3| WACO EDUCATIONAL FINANCE CORP - BAYLOR U......c.cocevverere [ coveees | o [evvrivienn [ LIFE ] 2,348,258 | ... 108.699 .... 2,335,737 12/03/2010 | 03/01/2018
938121 AA 8| WASHINGTON CNTY NB - CARGILL. . 12,662,038 | ...... 101.887] ... ...11,946,714 . 06/19/2003 | 11/01/2013
93978E A9 3|WASHINGTON STATE HEALTH FAC. AUTH. - PRO. AFE]| ... ...1,500,000 | ...... 106.313] ..............1,594,695 . R 1,500,000 0 {0 0 | o0 | e 5.250 | e 5.250 |AO...... , 78,750 | 03/10/2008 | 10/01/2033
93978T FD 6| WASHINGTON STATE HOUSING FINANCE COMMISS AFE| e 3,000,000 | ...... 100.255 ....covveuees 3,007,650 | ...ccovveneen 3,000,000 | .coccoverenn 3,000,000 0 O v 0 [0 [ 4900 o 4.900 | JD..ccove | v 12,250 | oo 147,000 | 04/12/2007 | 12/01/2038
93978T FJ 3| WASHINGTON STATE HOUSING FINANCE COMMISS.... AFE| ... 4,579,863 | ...... 100.643 ..4,609,449 | ..............4,580,000 | ..o 4,579,863 0 O 0 | cvverrerverineend0 | 05,000 | e 5.000(JD....... 06/05/2007 | 06/01/2048
939828 WJ 4|WASHINGTON ST PUB PWR SUPPLY S REF REV B AFE| 5,446,980 | ... 102.250 ...5,521,500 5,402,629 | .ooovviriiiiinn (U IO (5,057) | woverrrinriierireens 0 | o0 | 5,400 oo 5.300 [ JJ....... 07/26/2000 | 07/01/2012
944514 FL 7|WAYNE CHARTER COUNTY MI AIRPORT AFE] ...........11,290,000 | ........ 94.185 .10,633,487 ....11,290,000 0 O 0 | covvvrververrinend0 | 005,000 | e 5.000 | JD....... 01/17/2008 | 12/01/2037
956597 BQ 0|WEST VIRGINIA ST BLDG COMMN LE REV REF B.......c.coccomermmernns | cevinee [ o e [ e 2 5,779,758 | ...... 108.444 ...6,398,196 5,856,218 | ..oooeivrrienina (1 I 8,244 | ..o 0 | covvernerierinennd0 | 5375 | 5.560 [ JJ....... 08/19/1999 | 07/01/2018
967246 GZ 6| WICHITA KANS ARPT AUTH - TEXTRON.......cooviriireririnirniirirninenns .2FE 15,887,576 | ...... 100.023 ............ 14,628,364 | ............14,625,000 | ............ 14,840,667 | ....ccoverrrinnnd (V1 I (147,045) | oo 0 [0 [ 8250 | oo 5.130|JD....... 06/06/2003 | 06/15/2012
97689P 2P 2 |WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. FE ..2,825,000 | ...... 100.281] ..............2,832,938 | ..............2,825,000 | .......c...... 2,825,000 0 0| s 0 | o0 | 005,000 | e 5.000 [ MS...... ....141,250 | 04/20/2006 | 09/01/2036
98267V AN 3| WYANDOTTE COUNTY KANSAS CITY KANSAS AFE 4,133,599 | ... 103.128 4,116,968 | ..ooviieinnd {0 [ I (2,894) | .ovovrerierinnd 0] i | 1 .5.000 | 4.910|JD....... 07/29/2005 | 12/01/2015
98322P 3T 4 |WYOMING COMMUNITY DEVELOPMENT AUTHORITY.... AFE] ............10,061,323 | ........ 98.734 . +..10,057,945 | .o 0 | s [(15) 0 | cvverververrinend0 | 8,654 | e 8.640(JD....... 10/16/2008 | 06/01/2016
98322P 73 6| WYOMING COMMUNITY DEVELOPMENT AUTHORITY... FE ...5,000,000 | ...... 101.413 ...5,070,650 ....5,000,000 | ... 5,000,000 0 O 0| o0 | 5,050 .. 5.050 | JD....... 04/21/2006 | 06/01/2033
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations . 2,269,421,354 | ... XXX........ 2,339,828,978 292,616,815 | ....... 2,272,034,338 | ......... 2,233,635 | ..o 75239 | v 0 . XXX XXX... | .......31,740,311 | .....107,256,298 |..... XXXoooow. | e XXX......
U.S. Special R & Special A t Obligations and all Non-G ns of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H NA 9| FHLMC 7.500% GO1285.........ccvverrrvrerierieriieeiseissssinsisesessnsssesennes | eovneen | oo | oneereei | vevens LI IR 2,647 | ...... 119.329 [ oo 3,155 | e 2,644 | oo 2,645 0 {0 - 0 | o0 | e 7.500 | e 7410 [MON... [ e A7 [ i 198 | 06/22/2001 | 07/01/2028
31283H NE FHLMC 8.000% GO1289.........ccoumerirerereeririrerierrierienssseesensssssssnsnens | eevinee | oo | eevnerieni | s LI I 458 | ...... 120.969 | cvoovvvcrrerrieeen DA | 452 | s 457 | oo (1 IR ()] [ 0 | o0 | 0008000 | oo 7.620 [MON... | covoovvevvrrrerirened | oo 36 | 06/22/2001| 12/01/2028
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31402C 5L 2 | FNMA 6.500% 725451.......... . ...114,230 136,185 ..119,130 115,184 .0 .1,037 MON... | .... ...645 ..7,744 | 04/21/2004 | 11/01/2028
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECURHES. .........oviviriieririiieisiisisninns 117,335 | ... 139,887 | .. ..122,226 | ... 118,286 | .... L0 ..1,036 XXX [ e ....665 | .. . 1,978 ... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations...........crniirinnsinsesinississnsssneens 2,269,538,689 | ... XXX | coveens 2,339,968,865 | ....... 2,292,739,041 | ...... 2,272,152,624 | ......... 2,233,635 | oo 76,275 XXX | s 31,740,976 | ..... 107,264,276 | ..... YOS XXX.oone
Industrial & Miscell (Unaffiliated) - Issuer Obligations
02507 AB 0 |AMERICAN CENTURY COMPANIES INC 5.580% 03.........ccouveveemunes | vveeee | oo | verererenee | cevend 2 [ 6,000,000 | ...... 102441 ..o 6,146,460 | .............. 6,000,000 | ....ccooonee 6,000,000 | .......... 0 O [ s [V IOUPOPRRRPRRRPRORRION | I ISR 5.580 | ......... 5.580 [MS...... | coovernen. 104,160 | ..ooovveveee 167,400 | 03/09/2011 | 03/09/2021
02507* AC  8|AMERICAN CENTURY COMPANIES INC 5.730% 03.......ccovuvemeemnees | vreeee | oo | eerreeines | eevnnd 2 ....5,500,000 | ...... 101.358 5,574,690 5,500,000 ...5,500,000 03/09/2011 | 03/09/2023
03523T AP 3| ANHEUSER-BUSCH INBEV SA 6.375% 1/15/2040 OO IO ....5,669,163 ,832,142 5,700,000 | ... ...5,669,278 10/13/2009 | 01/15/2040
060505 CS 1|BANK OF AMERICA 5.625% 10/14/2016 5 5/8%..........cccoreveruvemrrennens | verenee [ wo | evrvervnnn [ WTFE | s 371,000 . 355,930 371,000 | .oovrevrrinns 371,000 11/16/2011 | 10/14/2016
06051G DZ 9 |BANK OF AMERICA CORP 7.625% 6/1/2019.........ccccovevverimmvenncnnins | onniee | oo | vorivnriens | LAFE ] .. 788,000 | ... 103.422 ....814,965 ...788,000 788,000 0 | 12/05/2011| 06/01/2019
15672W AA 2| CEQUEL COM HLDG I/CAP CP 8.625% 11/15/20 IO ,404,500 | .. 1,325,000 | ... 1,309,979 | o0 [ i 1879 [ 0 |0 | 8625 . 8870 [MNLc | i 14,603 | 114,281 | 10/30/2009 | 11/15/2017
17248R  AJ  5|AT&T MOBILITY LLC 7.125% 12/15/2031........vveneerreenernnnrnnnirenenes | cvvnene | oo | vevirseiians | WAFE | 07,919,356 | ... 129.415| oo 10,353,200 | ..oocvevnees 8,000,000 | ..ooovvrnees 7,931,173 | oo [ 1514 | 0 | 0 | 7125|7200 [ UD e | e 25,333 | oo 570,000 | 08/09/2002 | 12/15/2031
184496 AF 4| CLEAN HARBORS INC 7.625% 8/15/2016.........cocvvrerernerririnrirerinens | cvvns ...370,350 | ...... 106.250 382,500 | .... 360,000 366,943 01/07/2010 | 08/15/2014
186108 BU 9| CLEVELAND ELEC ILLUMINAT 7.88% 11/01/201 IO . 1,509,435 | ...... 125.665| ....oovvvvnee 1,884,975 | oo 1,500,000 | ... ...1,504,776 04/10/2001 | 11/01/2017
196522 AK 2| COLORADO INTERSTATE GAS COMPANY.......ccovvvvvvrmmrvererneerennnnne [vviee [oo [ evverinnns | W 2FE | i 6,998,799 | ...... 14793 | ..o 8,035,510 | .oocvvvvnnee 7,000,000 | .occovennad 6,999,717 06/20/2006 | 11/15/2015
202795 HK 9| COMMONWEALTH EDISON 5.9% 3/15/2036..........ccomereerrererirmrernnnins | ceveene . . ..3,181,920 | ...... 122.635 3,000,000 ...3,174,465 09/17/2009 | 03/15/2036
220027 AG 1|RETAIL PROPERTIES INC 7.875% 03/15/2016.... O .| FE] .. ....2,556,309 | ...... 118.154 . 2,260,000 | ... ...2,380,337 09/05/2002 | 03/15/2016
22025Y AJ 9|CORRECTIONS CORP OF AMER 6.75% 1/31/2014.......ccvvvevvrverirne | vvree | oo | vevirnens 1| 3FE| s 129,030 | ...... 100.000 | ..ooveveerreens 132,000 | coovvvreirin 132,000 | covoovverrinnns 130,506 07/29/2009 | 01/31/2014
228227 BA 1|CROWN CASTLE INTERNATIONAL CORP 7.125% 1.....vvvmervrerercnnns | cevenne .4FE ...1,386,250 | ...... 108.000 11,512,000 1,400,000 ...1,388,415 02/11/2010 | 11/01/2019
242370 AA 2 [DEAN FOODS CO 7% 6/1/2016.......c.evererrrrrernrirernnreierissessssssnnsnnes | veveees . 1,419,357 | L. 98.750 .1,407,188 1,425,000 ...1,407,188 05/11/2006 | 06/01/2016
257559 AC  8|DOMTAR CORP.........cccosvrmmrimrrieriirirseeissssnersserisssssenssssissnsssssnssnee | vevinee | oo | eevvensenens [ w2FE | o 501,250 | ...... 110.000 550,000 500,000 02/08/2010 | 08/15/2015
277432 AK 6 [EASTMAN CHEMICAL CO 4.5% 1/15/2021......covvvvevinrirervrncirerreis | cevees 11,576,439 | ...... 105.519 12,556,761 ..11,900,000 01/26/2011 | 01/15/2021
27876G BE 7 |DISH NETWORK CORP 7.125% 2/1/2016 IO I . . ...1,540,301 | ...... 107.750 1,670,125 | .. ....1,550,000 RN 01/26/2006 | 02/01/2016
29379V AG 8|ENTERPRISE PRODUCTS OPER 6.125% 10/15/20..........coceemmvmernee | eervee oo [ eorerrirnnns [ o 2FE | oo 2,981,580 | ...... 111.697 | v 3,350,910 | coovvverncns 3,000,000 | oooereernn2,982,026 | o0 | 280 | 0 | 0 | 8125 [ 1 BATO [ AO i | 38,792 | covrens 183,750 | 09/24/2009 | 10/15/2039
36962G W7 5| GENERAL ELEC CAP CORP........ccoviiireririieinnisissinerserssseesessssesens | eeveees AFE] ....2,000,000 | ........ 74.026 .1,480,520 2,000,000 .13,534 | 05/02/2006 | 05/05/2026
38141G EG 5|GOLDMAN SACHS GROUP INC......... ceevnereneenneenens | vevenee [ oo | eevnerinen [ WIFE ] 10002..2,000,000 | ... 86.316 1,726,320 03/15/2006 | 03/22/2016
428040 BZ 1|HERTZ CORPORATION 8.875% 1/1/2014.........cccovvvvrimevrnrerinrncns [ eoveee [ [rvvenn 1 [ LAFE | 150,362 | ... 100.500 ....151,755 07/27/2007 | 01/01/2014
44108E AY 4 |HOST MARRIOT LP.......ovuvrrimrrrerirerirrenseinnineriesinnesenssnsssessnnss | vevnee | oo [ eveneend [ W3FE | 4,074,000 | ... 101.750 ,145,295 07/19/2005 | 03/15/2015
454889 AM 8| INDIANA MICHIGAN POWER 6.05% 3/15/37......ccooveveerenermseesernnnns | vevnne [ oo | evvrrivnens [ 2FE | . 2,047,460 | ...... 122.107 2,442,140 09/09/2009 | 03/15/2037
462846 AC 0 [IRON MOUNTAIN INC 6.625% 1/1/2016.........covvvvrrermrnrrmnrerinnnenrans [ eoveeee | oo [rvvinn T [ VAFE | 94,250 | o 100.000 | .vocvvverrenes 100,000 01/18/2006 | 01/01/2016
471109 AB 4 |JARDEN CORP 7.5% 05/01/2017.......ccovvenvriverreerreerrerirseesenieninnnnes | vevnne | oo [ eevverinens | WAFE | viiiiin495,000 | ... 106.000 530,000 | .... 500,000 02/11/2010 | 05/01/2017
494550 BD 7 |KINDER MORGAN ENER PART 6.5% 9/1/2039........cccovvnirmvmrinecrens [ eoveees | oo [evviiviennn [ L2FE | ....1,026,650 | ... 111450 | s 1,111,500 | coovornne 1,000,000 02/23/2010 | 09/01/2039
502413 AU 1|L-3 COMMUNICATIONS CORP 6.375% 10/15/15.......ccouvvrvrrimerirerrne | verree oo | wrvenrend [ W3FE | ciiiiiiiinn91,000 | oo 102.500 07/27/2007 | 10/15/2015
532716 AM 9| LIMITED BRANDS 6.9% 07/15/17......cvoevereerrriserierenenneresenssssesnens | vevnne [ oo [ eevvneernens [ e8FE | viiiiiiinnnnn 151,500 | e 107.750 | . 01/07/2010 | 07/15/2017
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% 3/1/2021. ..11,993,640 .11,995,633 01/27/2011| 03/01/2021
58988P B* 8 |MERIT INDUSTRIES TL A 2007.......mverrreemerereeesenseesensssesessnenes | eveees ...1,864,772 ...1,864,772 08/16/2008 | 12/31/2013
58988P B@ 6 |MERIT INDUSTRIES TL B 2007. . cerres | LB ....1,057,114 08/16/2008 | 12/31/2013
618270 AD 4| MORRIS PUBLISHING GROUP.........ccocomirimrerrerinirneeienrnerieneneineens | eevnee [ oo [ eerneriinnns [ e L/ 76,871 76,871 03/11/2010 | 09/01/2014
63934E AM 0 [NAVISTAR INTL CORP 8.25% 11/1/2021.......cevoevrverrverincinneirsernnnns | vvevs | oo | evvereee 1| 3FE | iiiiii..866,952 | ......106.375 | ..o 957,375 | i 900,000 10/22/2009 | 11/01/2021
641423 BM 9 [NEVADA POWER CO. 5.95% 3/15/2016... IO I | . 199,482 | L. 115.875 200,000 01/10/2006 | 03/15/2016
651290 AJ 7|NEWFIELD EXPLORATION CO 6.625% 4/15/2016.........cocveveernerrncnns | vevivee [ oo [ cerverins 1 3FE| s 500,000 | ...... 103.000 | ...cvvvevrrnn.515,000 | oo 500,000 03/29/2006 | 04/15/2016
706451 BC 4 |PEMEX PROJECT FUNDING MASTER.......ccccovvmirrvrrriirernnireenniennnes | ceveees ....1,027,000 | ...... 125.500 1,300,000 02/10/2006 | 12/01/2023
714290 B# 9|PERRIGO CO 5.550% 04/30/2022..........ccmvvemvemeremernerirenerneesssneennns | eevnee | oo | eerveriennns | s 2 ....7,000,000 | ...... 112.792 7,000,000 04/30/2010 | 04/30/2022
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SCHEDULE D - PART 1
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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e to Unrealized Current Other Than Foreign Admitted Amount
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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
723787 AF 4| PIONEER NATURAL RESOURCE 6.875% 5/1/18........cocumeveneemnninnees | vevnne [ oo | cevrerinens VBFE | s 493,750 | ...... 113.098 | ..o 565,490 | ...covvvrinnens 500,000 | ..ocvorrrrns 494,965 01/26/2010 | 05/01/2018
74837TR AC 8| QUICKSILVER RESOURCES 7.125% 4/1/2016........ccconvvvvrvvrerinvnnerns [ ovirne [ | vvrrveee 1| AFE | i, 297,000 | ........ 99.500 298,500 300,000 | .ccovrerrernnn 298,462 03/28/2006 | 04/01/2016
749121 CC 1|QWEST COMMUNICATIONS INT 7.125% 4/1/2018... 984,400 | ...... 104.000] ... 01/07/2010 | 04/01/2018
751277 AN 4 |NESTLE PURINA PETCARE CO 9.3% 05/01/2021.... e [ e | AFE | 5,122,608 | ... 146.620 ..5,013,636 09/06/1994 | 05/01/2021
751277 AR 5|NESTLE PURINA PETCARE CO 8.125% 02/01/20..........couvenrverrrrens | coveene ...4,766,150 | ...... 139.095] ..............6,954,750 | ..............5,000,000 | .............. 4,844,529 09/01/1994 | 02/01/2023
761694 AC 7 |REYES HOLDINGS 6.080% 07/31/12......ccvvvmerernrernerineirnseiserinesineens | cevieee ...5,000,000 | ...... 101.285| ..o 5,000,000 01/31/2005 | 07/31/2012
87875U AC 6| TECO FINANCE INC......c.coooimiriririnrinerinnrinerireriseessissniseninssseniene. | evnnne | o [ wevervenns | #2FE [ 1,500,000 | ... 112155 v 560,775 | ..ccvvverernns 500,000 | ..ccoovrrrirnns 500,000 12/21/2007 | 05/01/2015
88031N AA 5| TENASKA ALABAMA PARTNERS LP.......occorvrvmmrrmerirerncnnsnirseesnnnns [ eovveee | [ o2 | W3FE | nieon..2,664,293 | ... 105.000] ..............2,744,584 | .............. 2,613,889 | .coovvvrnee 2,647,500 07/25/2007 | 06/30/2021
88031T AA 2| TENASKA OKLAHOMA I. ceevrerennnnnn | e [ [ [ WBFE | i 71,998 | e 100.068 | ... ..13517 73,467 ..72,822 08/08/2007 | 12/30/2014
881609 AQ 4|TESORO CORP 6.25% 11/1/2012 ceevrereneenssesenesssnene | onee | oo | veeeeenens | w3FE | iiiiiiin....623,000 | ... 102.500 638,575 | .... 623,000 11/08/2005 | 11/01/2012
88732J AX 6| TIME WARNER CABLE INC 4.125% 2/15/2021.........cocvvrereneerreinein 4,726,400 | ...... 102.690 | ..ooorerncs 5,134,500 | ..oovvennes 5,000,000 01/27/2011 | 02/15/2021
893570 BW 0| TRANSCONT GAS PIPE CORP 6.4% 4/15/2016 200,000 | ...... 115.787 231,574 200,000 04/06/2006 | 04/15/2016
89675 AP 2 |TRITON CONTAINER INTERNATIONAL LIMITED 6.. .10,700,000 | ...... 115.000 .12,305,000 ..10,700,000 10,700,000 04/30/2010 | 04/30/2022
89675 AR 8| TRITON CONTAINER INTERNATIONAL LIMITED 6.......cccovvvvvrvrnerer [vvree [ e | verrervens | w2 | e 3,300,000 | ... 115.000 ....3,300,000 | ..cvocrnnne 3,300,000 06/30/2010 | 04/30/2022
909287 AA  2|UAL CORP CB 6.636% 7/2/2022............cccovvvmervmernerrnernernseenesinenins | vevnee [ oo [ eeverrinen [ W3FE | v 167,192 | e 100.000 | v.ocvvrvvrrenrn 192,175 | oo 192,175 02/04/2010 | 01/02/2024
912920 AC 9| QWEST CORP 6.875% 09/15/2033..........cocvemmremrrereneesnrirnerinsiineens | vvvnne | oo | evcveeen] [ W 2FE | 41,005 | oo 99.329 | .... 59,000 09/27/2002 | 09/15/2033
97381W  AF 1| WINDSTREAM CORP.......ccosvverrrrmrrnrrirerinreseeinsiserisenisenssenssennesses | sevnee | oo [ eevveriend [ W3FE | viiiiiiiienn.89,600 | oo 101.000] .... 100,000 07/27/2007 | 03/15/2019
VA720E AG 7 [PETROLEOS MEXICANOS........ccovvvmeriereneersnisersnsessersnenesesnssesnens | vneeee | E | vevvnerinns | n2FE | 1,720,926 | ... 125.000 2,100,000 02/08/2006 | 09/15/2027
Q3535# AD 8|ENVESTRA VICTORIA PROPERTY LTD 6.520% 07......cccvrvrrrervrennes | coreene e | W2FE .l 10,000,000 | ... 115.000 ... 07/01/2010| 07/01/2027
008474 A@ 7|AGNICO-EAGLE MINES LIMITED 6.670% O4/7/2........cvovvermverrerireres | cevenne Al [ 2 | eieeernn..6,000,000 | ... 115.000] .... 04/07/2010 | 04/07/2020
136375 BD 3| CANADIAN NATL RAILWAY 6.9% 07/15/2028..........c.cocveverierernirirns | v Al | JIFE] 458,029 | ... 134.623] ... 414,000 09/06/2002 | 07/15/2028
15135U AF 6| CENOVUS ENERGY INC 6.75% 11/15/2039........ccvvvvvveerinerrerirninns [ e Al | 2FE| ..............3,984,800 | ...... 132.340 | oo 5,293,600 | ...ocverevs 4,000,000 09/15/2009 | 11/15/2039
77531Q AD 0[ROGERS COMMUNICATIONS IN 6.375% 03/01/20.. Al [ L2FE | 192,000 | e 110.263 220,526 | .... 200,000 05/17/2005 | 03/01/2014
N1614R AP 6|BRITISH TRANSCO INTL FIN 0% 11/4/2021 | F e | LIFE 3,909,640 | ... 66.562 [ ......oou. 4,659,396 | ....coonee 7,000,000 01/27/2011 | 11/04/2021
02364W AV 7| AMERICA MOVIL SAB DE CV 5% 3/30/2020 F 997,604 | ...... 1104771 ... 03/08/2011 | 03/30/2020
05540K AA 9 |BFF INTERNATIONAL LTD 7.25% 1/28/2020.... F 991,270 | ... 110.250 .... 01/21/2010 | 01/28/2020
06849U AD 7|BARRICK AUSTRALIA FINANC 5.95% 10/15/203.. F . . ...4,878,550 | ...... 115.769 .............5,788,450 | ..............5,000,000 | .............. 4,881,927 10/13/2009 | 10/15/2039
268789 AB 0|E.ON INTL FINANCE BV 6.65% 4/30/2038. F AFE] ..1,148,030 | ...... 129.013] .... R 1,142,945 09/15/2009 | 04/30/2038
40049 AV 9| GRUPO TELEVISA SA.....coiiiiiriiiniiiisieiesisssssssssssssessssssssssssns | sevenes Flo | 2FE| i 981,020 | ...... 114.315] .............1,143,150 | ..............1,000,000 | ...ccccerviurnne 984,776 08/31/2005 | 03/18/2025
43474T AB 9 [HOLCIM LTD 6.875% 9/29/2039. F ...1,950,980 | ...... 102.000] ..............2,040,000 | ..............2,000,000 | .......c...... 1,952,162 09/24/2009 | 09/29/2039
45763P AC 0|INMARSAT FINANCE PLC 7.375% 12/1/2017 F ...1,600,060 | ...... 104.500 .... 02/11/2010| 12/01/2015
458207 AH 0|INTELSAT JACKSON HLDG 8.5% 11/1/2019.......cvvumerirerercririrerncrirnns | ceveene F 991,660 | ...... 106.000 .... 10/14/2009 | 11/01/2019
479142 C@ 8|JOHNSON MATTHEY PLC 4.660% 01/31/21......ccvererererrneirnerisernenes | cevenne ...6,904,551 | ...... 137.588] .... 01/31/2011 | 01/31/2021
675758 AC 0 |ODEBRECHT FINANCE LTD 7% 4/21/2020..........c.ccocevevrvmrerervererrnies | veveree [ F | evviiec 1| W2FE | i 476,875 | ...... 107.000 10/29/2009 | 04/21/2020
71645W AQ 4|PETROBRAS INTL FIN CO 6.875% 1/20/2040...........coovveemvrrerrmrenenes | ceve F 984,520 | ...... 115.818] .... 10/23/2009 | 01/20/2040
744291 AA 3| PROYECTOS DE ENERGIA SADE SR SECD NT14.......ocovverevnnns [ eoveee | F [ [ L2FE | 1,184,388 | o 113.219] ... 1,197,138 05/11/1998 | 07/15/2013
92769X AC 9 |VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018.........ccocorvermmrrneernnne | covree | R| vevrvviens | L 2FE | i 1,477,320 | ... 106.250] ..............1,593,750 | ..............1,500,000 | .......c...... 1,481,081 01/13/2010 | 01/15/2018
V1720E AG 7 [BANQUE CENT DE TUNISIE..... cevneenneeansinnens | vevenee | D[ v [ W2FE | cin.3,616,043 | .. 121702 v . 3,865,799 06/09/2005 | 06/22/2020
EI0240 75 0|CAMPOFRIO FOOD SA 8.25% 10/31/2016........c.ccccrvvimrrvvrnererinicnnerns | woveiee [ D[ o 1] L3FE | 1,491,228 | 129816 | ..o 1,298,162 | ..covvvvrenne 1,298,162 | ..covvvrne. 1,291,978 10/23/2009 | 10/31/2016
999999 99 8|SUMMARY ADJUSTMENT.. . (20)] .. 1 (10) 12/31/2011 | 12/31/2013
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX | e 220,130,557 | ..o 201,192,569 | .......... 193,878,213 | ............100,685 | ..........256,221 | ..ooooovvvriinininnc0 | oiienn(586,042) | o XXX [ XXX | XXX ] e 3,219,844 ] ... 10,592,435 | ... XXXooven | o XXX......

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
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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
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126671 SJ 6|CWL 2002-4 A1 | ARM | 198,922 96.005] ..... .190,975 ...198,922 . 0 04/12/2006 | 12/27/2011
126694 3B 2| CWHL 2006-8 1AT.......cocvrvervrirernrieirininns [ AFRM | 2,472,794 | 87.550 .2,162,903 2,470,478 (64,479) 03/01/2006 | 11/01/2023
68389F CG 7| OOMLT 2002-3 A2........coomvemirmrerirrerneessissssssssssensenssssesssssssssensenens. | ceves e AFM | e 162,693 | . 74.006 .120,638 ...163,011 ..163,011 09/24/2002 | 12/27/2011
74958E AC 0| RFMSI 2006-S12 2A2.......cociiiiiiiiniiinsiisssississssissssesssssssssnssssessssssnes | connees JAFM ] 979,596 | e 91.562 .899,679 ..982,590 | ... ..899,679 | ... (79917)] .. 06/04/2007 | 10/01/2020
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........cooovovveiirinnnnns .00, SO [ 3,374,195 | ..o 3,815,001 | .oovivinns 3,424,515 | ........... (144,396) | oo 1,579 | o0 [0 [l XXX [l XXX [ XXX | 20,814 el 210,665 XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - C cial Mortgage-Backed Securities
22545R AV 8| CSMC 2006-TF2A KERE...........costveirinerierinriiieiniesiessinenseninnennnns | eeeees | o [ eoveverenens ARM | 1,790,629 | ........ 65.000 | ....ocvvvne 1,164,518 | ..ooovvrenee 1,791,566 11/20/2006 | 11/15/2011
36158Y EQ 8| GECMC 2002-1A A3........cvouirierirrirneersnisersesiessssensssssssssssssssssnenis | oeeens | oo | voverneeens ARM | 2,137,342 | ...... 100.335| ..ooorrrnee 2,039,293 | ..ovvverneen 2,032,464 09/09/2009 | 04/01/2012
52108H MY 7 |LBUBS 2002-C7 Ad.......coeriiiiiniieiieieisisseie s isssssssesssssesses | oevenes . [.1FM LG TTL81 102.587 .3,794,701 3,698,987 09/14/2009 | 12/11/2012
59022H AU 6| MLMT 2002-MW1 Ad......ovirmrirriieieinsiieriessiesiesisssessesssenseseenes | weveees JAFRM ....8,839,243 ,569,558 8,509,500 09/09/2009 | 06/01/2012
61745M TD 5| MSC 2003-1Q5 Ad.....cooiiviiiirisiisisnissnsiersssessssssssessessssssssenssssssnssnnes | aenenne | oo | crvonneonnns ARM [ s 755,040 | .....103.823| ..ccooovvirens 777,834 | oo, 749,186 09/09/2009 | 08/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........ciriniiririersnssisrssissninis | oveiesines 17,294,065 | ... XXX.ooooooo | corerniines 16,345,904 | ............ 16,781,703 | ........... 16,839,624 | ...ccoovivvinen0 | iiinne(234,401) | o0 [0 [ XXX | XXX [ XXX [ e 64,503 | ...........847,020 ... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N CH 2| COMET 2005-A7 AT....ovvuriririernireierinsiisesssisinsssesessssesssssssssssssssessnns | nevens | oo | eeveverenens AFE| e 1,045,977 | ...... 102.376 | ..o 1,023,764 | ..ccovvvenn 1,000,000 | ..coovernnee 1,025,282 | ..ooovviicnnd (V1 I (20,694) [ oo (01 I 0. 7001 .........0.620 [IMON... | cevivrereenni 2,089 | i 23,500 | 06/22/2011 | 08/15/2012
247367 AX 3|DELTAAIR LINES INC CSNB 6.718% 1/2/2023.........cccovvvrerermeernvvenee | veverne [ oo | eervverine [ JAM | i 262,437 | e 98.500 289,636 294,047 | .o 262,437 | oo (U I 3,654 | o0 [, 0 .19,754 | 02/05/2010 | 07/02/2024
350235 AA 5|FOSTER WHEELER COQUE VERDE e [ e |3 | .. 264,000 | e 90.130 237,943 264,000 (4,609) 0 (1 [P 0 . .30,210 | 08/21/2000 | 04/15/2015
761733 AA  2|REYNOLDS GROUP ESCROW 7.75% 10/15/2016..........ovveeerenrrreres | coveene |3 I 4AM 508,750 105.250 526,250 500,000 | ...ccccocreerr.506,434 | oo (U IO ()] I [V [P 0 {8750 c..e..8.340 | AOucs | v 9,236 | oo 41,653 | 01/25/2010 | 10/15/2015
784420 AB 7| SLCLT 2005-1 A2.....cvvumvrrrererieiserienisesesessseesessssssessessssssesssssnes | sevenns e 7,016,501 12,609 | 06/23/2011| 05/15/2014
31572U AB  2|FIBRIA OVERSEAS FINANCE 7.5% 5/4/2020...........ccccouverermirnvirnninens | everee Fl. 2,393,000 05/21/2010 | 05/04/2020
55659Y AA 1 [MASF 1ACT ..o I I F o] 625,000 12/05/2001 | 01/10/2010
639365 AD 7 |[NAVIOS MARITIME HOLDINGS 8.875% 11/1/201.......ccovvnvervrrervnnies | ceves Fl. ...500,000 » 10/22/2009 | 11/01/2015
67572W AE 6| OCT10 2006-10A B......coooovvrriireieiiniiesiiesiesissesssisssssssssessssssssnisns | svvens R|.. 2,000,000 | ... 2,000,000 0 . . .13,368 | 08/10/2006 | 04/18/2018
EI0476 74 3| SMURFIT KAPPA 7.75% 11/15/2019......cccovviniinnnnnnnncissnisssissnsnsnnns | eevnene | Do | 3AM | 101,473,232 | ... 133710 o 1,337,107 | 1,298,162 | e 1,292,063 | oo 0 | ooiernenn2,959 | civiviiniisnnnnnn0 [ i (43,483) [ oo 7750 | o 7830 [MN.c | o 12,855 | oo 107,873 | 11/12/2009 | 11/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccccvovininsinnicinncnsiinnnns | coneennnn 15,010,999 | o XXXeiiis | .. 14,760,846 | ............ 15,890,710 | ............ 14,797,298 | ..oocvvvvnn (30,968) | .. ..99,488 | ........472,817 | ... XXXeoioo [ oo XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 230,226,618 228,939,650 (74,679) | .. ..3,404,649 | ......12,122,937 |..... YOS XXX.oone
Hybrid Securities - Other Loan-Backed and Structured Securities
161239 AM 0| CHARTER MAC EQUITY ISSUER TRUST.... ..10,000,000 .10,000,000 28,000 630,000 | 05/12/2004 | 10/31/2052
161480 AA 6| CHASE CAPITAL Il..cooiioirierineiierircenne ...1,995,543 03/15/2004 | 02/01/2027
320808 AD 0 |FIRST MARYLAND CAP | 1.403% 01/15/2027.. 12/13/1999 | 01/15/2027
38144Q AA 7[GOLDMAN SACHS CAP IIl FLOAT 9/29/2049.. 0 05/08/2007 | 01/01/9999
524908 WZ 9 |LEHMAN BROTHERS HOLDINGS CAPITAL TRUST V. . 0 05/08/2007 | 01/01/9999
62625X AM 4 [ MUNIMAE TE BOND SUBSIDIARY LLC.... 4,000,000 40 10/14/2004 | 01/01/9999
62625X AP 7 |MUNIMAE TE BOND SUBSIDIARY LLC 2,000,000 20 10/14/2004 | 01/01/9999
62625X AQ 5|MUNIMAE TE BOND SUBSIDIARY LLC.... 3,000,000 30 10/14/2004 | 01/01/9999
62625X BK 7 [MUNIMAE TE BOND SUBSIDIARY LLC.... 4,000,000 . 40 11/02/2005 | 01/01/9999
62625X BM 3 |MUNIMAE TE BOND SUBSIDIARY LLC.... . ....2,080,040 4,000,000 | ... ..2,080,040 | .......... 0 11/02/2005 | 01/01/9999
G60956 AA 0| HSBC BANK.......coocvvmrviirirrircenne AFE] v 1,313,300 .000 | vvererrrn 900,000 | oo 2,000,000 | .coovrrrnees 1,313,300 |.......... 0 10/20/1999 | 01/01/9999
780097 AH 4 |ROYAL BK SCOTLND GRP PLC 7.648% 08/31/20........ccconvvnsiirnninnns | covenas Flo. 1].1AM ....6,105,000 | ........ 68.125 7,493,750 ..11,000,000 ...6,105,000 01/07/2002 | 01/01/9999
4599999. Hybrid Securities - Other Loan-Backed and Structured SECUMIES. ......o..viriirniiiiinisiiersssssssissssssienies . .40,226,104 | ... XXX........ 47,849,862 ..82,800,000 | ... 40,332,666 v 209,078 | .........2,784,940 | ..... XXX oo [ e XXX......
4899999.  Total - HYbrid SBCUMTIES. ... vvrrirerssiesseriiess sttt s snsnns | eesesesenes 40,226,104 | ... XXX.oooooee | covnrnninas 47,849,862 | ............ 82,800,000 | .....ccoe.s 40,332,666 | ..covoverierenn 130 | i 1862 | 0 [0 [ XK | XK | XXX | i 209,078 | .........2,784,940 |..... YOO XXXeoone
Totals
7799999. Total - ISSUET OBlIGAHONS. ......cveuiesireirseresees ittt | sensae 2,664,754,093 | ... XXX | o 2,779,544,765 | ....... 2,688,502,819 | ....... 2,663,782,399 | ......... 2,577,833 37,799,600 | ..... 126,726,829 | ..... XXXeooeoo [ e XXX.oone




Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
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7899999. Total - Residential Mortgage-Backed Securities. s 4,910,427 | .. XXXeoovver | e 4,654,098 | ..o 4,937,542 | .oovvnns 4,528,752 | cocovvvnnes (144,396) | ovovreeneen5,910 | iiiiiniiniinenenn0 [, 0. DS 27,497 | oo 290,855 |..... YOO XXX.oooe
7999999. Total - Commercial Mortgage-Backed Securities . [N RRRN TSP 17,294,065 | ... XXXooooee | coivninnns 16,345,904 | ............ 16,781,703 | .ooccvneee 16,839,624 | ..o 0] iieeen(234,401) | v [ 0]. XXX s 64,503 | oo 847,020 |..... XXXoveo | o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. s 55,237,103 | ... XXX........ 62,610,708 | ............ 98,690,710 55,129,964 (30,838) | .. 221159 |0 | (43,483)] ... XXX | s 308,566 | ......... 3,257,757 | ..... XXXeowooo [ o XXX.oone
8399999. Grand Total - BONGS...........ccc.iuuriiiiiiiiniinciei s | eviiae 2,742,195,688 |...XXX........ 2,863,155,475 | ....... 2,808,912,774 | ...... 2,740,280,739 | ......... 2,402,599 (144,252) | .oovvviriinicenn0 | (629,525)| ... XXX | e 38,200,166 | ..... 131,122,461 | ..... XXXeovoo | o XXX......
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Annual Statement for the year 2011 of the

Metropolitan Property and Casualty Insurance Company

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

A

1 2 Codes 5 6 8 Fair Value 1 Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Unrealized Current Than Change Exchange
i Number Value Adjusted Obtain Valuation Year's Temporary in Change NAIC
CusIpP g of Per Carrying Fair Fair Actual Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Value Value Value Cost (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
00371G 10 5|ABN AMRO N AMER CAP FDG TR IPFD SE.......ccooovvnvnins [vvrnns | vre | o 44,000.000 | ......... 1,000.00 |...530.000 | ............ 23,320,000 |...594.063 | ............ 26,138,772 | .o 23,320,000 | .ovoveereen32,906 | oo 596,713 | o0 | e 0 .| 09/30/2008
010392 51 2| ALABAMA POWER CO 5.625%.........cconevrmevmerenermeneererneens | vvvveeee [ eone | vone 400,000.000 ...10,076,000 10,000,000 0. .| 12/05/2006
010392 56 1| ALABAMA POWER CO....coovvvvrrirriersnieinsincinninenssrinnnens | vevinnes | ene | eves 448,000.000 ...11,697,280 11,312,000 . .560,000 L0 . 03/10/2006
40428H 88 8| HSBC USAINC......ccooererierrirerireiiereieeiseessenssssssenienienes | evvnens | oeee | veee 377,500.000 6,202,325 9,437,500 | ..ovvrrerrnn 96,472 | 384,840 | 0 [ (2,733,100) | cvoovvvenrirerirens 0 .0 . 10/06/2005
486606 2# 2|KAYNE ANDERSON MLP INVESTMENT COMPA.......cccoove | covvees [erne | o 900,000.000 |................0.00 | ......0.000 | ............25,389,000 |.....28.210 | ............ 25,389,000 | ............ 22,500,000 2,889,000 0. .| 05/07/2010
48660P 2# 0|KAYNE ANDERSON ENERGY TOTAL RETURN.......cccocvuvws | covvenns . |...1,000,000.000 {................0.00 | ......0.000 | ............28,070,000 |.....28.070 | ............ 28,070,000 | ............ 25,000,000 3,070,000 | .ovovrrvvrerierieens0 | e .| 03/05/2010
524908 72 0|LEHMAN BROS HLDG 6.5000% SERIES 8/3.........coccmmurvene | corvvee [eone | vore 780,000.000 780 20 | 0 [0 [0 | 0 03/06/2007
74251V 20 1 |PRINCIPAL FINL GROUP. R 189,000.000 | ............100.00 | ......0.000 | ............17,955,000 |[.....95.000 | ............ 17,955,000 | ..ovvoreeee 18,947,439 .| 11/02/2005
74251V 30 O [PRINCIPAL FINL GROUP.........ccovvvierereriirinnerierrserieenenes | e . |...1,050,000.000 ...26,428,500 26,250,000 09/30/2008
78442P 30 4 [SLM CORP.....ccoovivierieirerineieriesisessssissesssssssssssssesenens | cnneins | eeen | ovvennd 85,000.000 1,618,400 | ...occocveneee 1,585,268 09/30/2008
842400 74 9|SOUTHERN CAL ED 6.125% 9/30/2010.........ccouvrurmrererenenns | covrees [wre | v 100,000.000 |............100.00 | ......0.000 | ..............9,996,900 |....99.969 | .............. 9,996,900 | ...ccovoue 10,000,000 .65, .| 09/14/2005
902973 15 5|US BANCORP 3.5% 07/15/2049. N I 600,000.000 . 13,125,600 9,000,000 ...(386,400) 01/17/2007
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccovveriricinrinriisnnninnsieriensnerisnsssnenssnees | conrenenes 178,879,005 [ 1o XXXoves | ovirnnens 176,698,557 167,352,207 5,092,600 .0 ... XXX
8999999. Total - Preferred SHOCKS...........ovurieiriririeriecisieieissesieceeiensseisssssesisensenessesessssssssessssssensssessssssssnenenssennees | oenveneres 173,879,008 [ Lo XXXeovos | v 176,698,557 167,352,207 5,092,600 (U [ (V)] 5,092,600 XXX
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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
25212W 10 O|DEX ONE CORP......coovirrirrireinrrersinseierississeresississssesensssssensssssssssnssenssnseess | vovnens | evnn | vverernnennrni 958,000 | ovovirivvsiiinirnniieinns 1,585 | e 1660 | e 1,585 [ 860 0 ....6,160 | ....... (5,539) (U 02/04/2010
453096 20 8|IMPERIAL SUGAR CO NEW COM NEW. 2,110 3570 | ... 0 0 0. (5,792) 02/10/2006
46581@ 10 B8[IVANSINC.....cooonirrsriirris . 0 0 0 [ 0 A 01/16/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........coeeinrnnininiiiecscnissssssiscnienns | cevnenes 3,69 |...... XXX ooowe [ e 3,695 | i 860 0 |ioeeenend90,460 | o0 | e (BTN | e 6,160 | .o (11,331 [ e XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
32000 10 3 [ECONOMY FIRE&CASUALTY CO....ccovrvumrririeriiinirerisseiesiesenissssenssesessseses | vorerens e | e 600,000.000 | ................364,039,909 | ....... 468.955 | .....cocoonne. 364,039,909 | ..ocoovererncen 266,626,410 | .....ccoovvrrririrnnnd 0 | om0 [ e 0 | e 13,687,565 | ...oovvvrrierriciinnnd (V1 [ 13,687,565 | ...ocvvvrvrcrirninnd S 05/01/2000
590894 10 6|MET P&C MANAGING GEN AGENCY.......cccmivurrrmrierierineesenissesssessernes | ceveens B [ 1,000.000 | ..covvvrverirerireernen 1,000 | oo 1.000 | coovvereerveierienis 1,000 | .oocvonee 1,000 0 | om0 | i |0 [ 0 | 0 K 09/19/1996
59155# 10 5|METLIFE AUTO & HOME INS AGY INC.... 5,000.000 0.020 | .. 1,376,665 | ..o 100 0 | cooreeerreeneeneeen0 [ e | e (37,481) | 0 | [CTAE ) — Koo 12/15/1999
59180* 10 8|METROPOLITAN CAS INS CO COMCHANGED FR v | v 1,000.000 41,329.500 | ..ooovvererirnns 47,368,821 | ..ovvorrrrnne 41,329,518 | oovveveeresieenn0 | ceeeieeiiieeenn0 [0 | 860,951 | 0| 860,951 K 03/31/1982
59188# 10 6|METROPOLITAN DIRECT PPTY & CAS INS CO....ccvvourvnrineeieeincirinniseinns | cevens B [ 1,000.000 ...23,621.600 | ..... 28,265,426 | ...ooovveennen. 26,846,064 | ....ooovereriiienn0 [0 | 0 [ 0000233,330 | 0 | 233,330 K 08/31/2000
591990 10 6|METROPOLITION LLOYDS INC COM.. .1,000.000 | ..coovverviirirnieens 1,000 | oo 1.000 | covverrrerrrirniierins 1,000 | .ocoonee 1,000 . 0 0 0 K 03/30/1993
59200* 10 4 |METROPOLITAN GENERAL INS CO....cccoovrurrrrrireimnrisersesinessenisssesnninns . | .1,000.000 | .. .32,039,613 |...26,373.500 | ..... 32,039,613 | .ovevreirrinn 21,372,402 LA271844 | 0. 1,271,844 | oo S 04/16/1981
59214# 10 4|METROPOLITAN GROUP PPTY&CASINS CO COM......ovviirnrirerrnninrernneinisnns | verenes B T 1,000.000 | oo 316,004,735 |.195,546.000 | ..ccoovrrennen 316,004,735 | ..o 195,546,568 | ..o | |0 | 7,962,952 | .o [V 7,962,952 | ..o | (T 12/31/1991
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ...789,097,169 | ....... XXX.ivene ...789,097,169 551,723,062 w0 |0 0 | 23,979,161 0 23,979,161 XXXl XXX
9799999. TOtAI = COMMON SEOCK. ..ttt etttk . ...789,100,864 551,723,922 | .. 0 490,460 | 0 | 23,973,990 6,160 | . 23,967,830 XXX..... XXX
9899998. Total - Preferred Sock from SECHON 1. | eonensenessseies 173,879,005 | ... XXXeooove | wvvrrinnrinnn. 176,698,557 | oo 167,352,207 | ..oovvvininns 716,114 | ...........8,642,451 | o0 | 5,092,600 | ..o 0 | s 5,092,600 | ..o XXXl XXX
9899999. Total - Preferred and COMMON SEOCK............cuurrrriririiriinceiiriseeiesiese e essse s ssesssssssssssessasssnenss | oavessssassnnnes 962,979,869 | ... XXX.oooooo | vriirnnnn. 965,799,421 | Lo 719,076,129 |............... 716,114 | 009132911 | 0 [ 29,066,590 6,160 29,060,430 XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $
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Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 RC_ 6T 2 1/8 0B/15/21..ococcesrssssssessrssssesetssres l | 11/03/2011 | FIRST BOSTON CORPORATION. ...ttt | ettt 75,504,714 75,000,000 [ooooooss 350,798
0599999. TORA = BONMAS = U S, GOVEINMENL. 111 srreserressrresseessseeess st seemeseemes 1408140814081 8440814084848 14EEE 144088144008 10EE 8115 144088 14EEE 8144088 14EEE 1400814081481 14EEE 140844014408 44EEE 1408814814008 1408 14EEE 1408404044048 44008108088t nnes | Cenes et et 75,524,714 75,000,000 | oo 350,798
Bonds - All Other Government
226775 AD 6 | CROATIA 6.375% 3/24/2021........ovvveiivviianrisssrissrinnnees | Fovovrcrnene | 03/16/2011 | DEUTSCHE BANK (U K)...ooiveriireiirissnesssssssssssssnssssssssssssssssssssssssssnssssssssnns | aossssssssssssssssssssssssssnssssssssssnes 4,519,500 0
1099999. Total - BONAS = All ONEI GOVEIMMENL............cocvevieieiiiecteteiiectetet et eetetetesecte et etetesesaetesessesesesesaesesssetesessssesessssesessssetes  sassetesassssesassssesassssssessesesesessssesasesesesessetesanseees et s setes s seses s sesetesasseten et esetesensesanarsees 4,519,500 0
Bonds - U.S. Political Subdivisions of States
280785 PB 6 | EDINBURG TX CONSOLIDATED INDEPENDENT SCH............... . I ‘ 04/26/2011 | BARCLAYS BANK OF N Y...couiiutiisisisnsiens s snssssns s ssesssnssssnsssnsesnssssenss | sesssessssssssssssssssssssssssssssensssesas 3,078,930 ...3,000,000 [ .o 30,833
2499999. Total - Bonds - U.S. PoltiCal SUDGIVISIONS Of SHAEES. ... ... tiuutiuirtiiiiitst ittt ettt E 8 £h4s oe41e88 o8 e 8 eEE 188k e L E e E 8884 E 8188 E L8 L84 Ef oL E 8oL b E L E £ E e £E b L E b E bbb s 3,078,930 ..3,000,000 ..o 30,833
Bonds - U.S. Special R and Special A t
011903 DZ 1|ALASKA IND. DEV. & EXPORT AUTH. PROVIDEN.........ccostiirrierneiinniisneeissseeseneienes 11/23/2011 | MESIROW FINANCIAL = MSF ... ssssesssssssssssssssnes | sosesssssssssssssssssssssssssssssnssssnns 5,291,650 25,000,000 | ..eoveoneiieens 9,167
04780M PH 6|ATLANTA GA AIRPORT AUTHORITY... 07/25/2011 | SIEBERT BRANDFORD........cccvuiirireriinisniseisssiessesssissssssessssssessessssssessssssssssnes | stossssssssessssssssosssssnsssssessssnes 6,004,140 ..6,000,000 | oo 0
04780M PJ 2| ATLANTA GA AIRPORT AUTHORITY... 07/27/2011 | SIEBERT BRANDFORD..........cccvtuueeemeessaeessseessssesssssssssssessssessssssssssssssssssssssasssssns. | sesssmsessssesssnmesssnsssssssssssnsssssnnes 5,000,000 ...5,000,000 | wveoorverrrieri 0
04780M PK 9|ATLANTA GA AIRPORT AUTHORITY... 07/21/2011 | SIEBERT BRANDFORD..........ccccoumeeermeessaeesseessssesssssessssesssssssssssssssssssssssssssasesssas. | sesssssesssnsssssssssssssssssssssssssnes 1,964,480 | ...voooeverrieeieeeiseeieeei 2,000,000 | cooorrrerreineii 0
04780T AJ 3 |ATLANTA GA AIRPORT AUTHORITY... 08/22/2011 | SIEBERT BRANDFORD...........cvvvuuereraeessaeessaeesssesssssssssessssssssssesssssssssssssasssssas. | aesssssessssssssnssssssssssssnssssnssssnnes 1,007,500 | .eoveooovernereieeeseensneresenens 1,000,000 [ .voooovermrerreererererennes 7,500
13077C BL 7|CALIFORNIA STATE UNIVERSITY SYSTEM 09/16/2011 | SIEBERT BRANDFORD...........ccocumieeraeesseessaeessseesssesssssessssssssssssssssesssssasssssasssssns. | sesssmsessssesssnsssssssssssssssssssssssssssssesssssesssss | enessssesssnsssssssssssessssssssssssssssssses 503,750 500,000 | .vvooureerreernreeeeeeeeeeenns 9,722
163103 NR 1 |CHELAN COUNTY PUBLIC UTILITY DISTRICT NO.......coevvvrrrrern. 08/05/2011 | BARCLAYS BANK OF N Y s | e 3,041,575 +.3,030,000 | ..vevnrerrrrirenienne 17,890
196632 LS 0 |COLORADO SPRINGS CO UTILITIES. .....ccrvermeeerrreereeeseeessseesssessssessssessssssssssessons 01/21/2011 | FIRST UNION SECURITIES INC......cocvvommeermeeerneeeseeesseeesssesssessssssessssssssssneess. | eevsssessssessssesssssssssnssssssssssnnes 10,578,115 10,555,000 | ..ooovveerrieriieniines 50,796
235036 JX 9|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 11/09/2011 | MORGAN STANLEY & CO. INC.....oooveiiriiiieiieieiieisiieseieisisie st sssssssesssssens | ovssssessssssssssssessssssssssssessssessns 5,064,300 +.5,000,000 | .oeoviiiiieeeee s 9,722
235416 Z8 0|DALLAS TX WATERWORKS AND SEWER........crvverrrermreermneessnnessseessssssssssssssssssenees 07/20/2011 | BARCLAYS BANK OF N Y .....voouviimeeemmeeesseeessssesssssssssessssssssssssssssssssssssssssssnne | aessssesssnsssssssssssnssssssssssnsssssnnes 5,904,307 +..5,650,000 | ..vevrreerrrrereneenns 89,458
254845 GF 1|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 01/07/2011 | BARCLAYS BANK OF N Y ....ooouieinieieeeiseeessssessseeessessssessssssssssessssessssessssns | eessssesssanesssssssssssssssssssnnssssnnes 15,229,767 14,700,000 [ ..ooovoonrverrriineiiis 223,774
25484J AN 0 |DISTRICT OF COLUMBIA - GEORGETOWN U.....coomivermrermreimneriesressssesssessssnsssseens 01/11/2011 [ MERRILL LYNCH....occouvttrriimeeiseesssessssessssssssessss st sss st ssssssssssssssssssssns. | aesssssssssnsssssnssssssnsssssnssssssssssnnes 6,311,280 ...6,195,000 97,485
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT) 03/23/2011 | BARCLAYS BANK OF N Y 10,130,400 10,000,000 178,750
359900 YP 6 [FULTON COUNTY GA DEVELOPMENT AUTH. = GEO.......cccoveiereireierieereieiessseeieiees 01/21/2011 | BARCLAYS BANK OF N Y bbbt et ben | ebebete ettt 9,555,200 . 10,000,000 76,389
45200F 7G  8]ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV........ 01/13/2011 | GOLDMAN, SACHS & CO. (DOMESTIC)......ccouurvermmerermeeessneessneesssesssssessssssssneees | eevssmsessssesssssesssssessssnssssnnssssnnes 4,881,150 | oo 5,000,000 | wveoorverrrereeirnes 0
45202Q CD 3| ILLINOIS FINANCE AUTHORITY ......ovsrverrrirererenennne 03/15/2011 | RBC DOMINION SECURITIES........cooouriermeriseeeieseseeessseessesesssesssssssssssesssseses | eeesssesssnssssssssssesssssssssssssssnes 15,120,216 15,380,000 [ ...ooovermrereiineeieeis 8,219
454795 BT 1 |INHEALTH AND ED FACILITIES FINANCING AU......oocvuomrrirrreicireneineresssssssesenees 09/07/2011 | BARCLAYS BANK OF N Y ......oiiiiiriiiinciisninsesssissssssissssssssssnsssssnssss | sosssssssssnsssssssssssssssnssesnssesnnes 5,010,900 ...5,000,000 81,250
462590 JJ 0 |IOWA STUDENT LOAN LIQUIDITY CORP, 11/10/2011 | MORGAN STANLEY & CO. INC.... 5,000,000 ...5,000,000 0
462590 JK 7|IOWA STUDENT LOAN LIQUIDITY CORP 11/10/2011 [ MORGAN STANLEY & CO. INC.....ovviririiieriiineisisseiesisissssssesssssesssesssssssens | srvesesesssssssssssesssssssesssssassneses 5,000,000 ..5,000,000 | oo 0
462590 JM 3 |IOWA STUDENT LOAN LIQUIDITY CORP, 11/10/2011 | MORGAN STANLEY & CO. INC......cvvrurvermerermerereeessseesssesessseesssesssssssssssssssessss | sovessssesssssssssssssssssssssssssssssssnns 10,000,000 | .cvooovverrrrermeeeseeeseneeseeeenns 10,000,000 | .oveorvrerrrrerrrrennns 0
462590 JN 1 |IOWA STUDENT LOAN LIQUIDITY CORP, 11/10/2011 | MORGAN STANLEY & CO. INC......oovmivraeiiieieineeeseeesseeesssessssesssssesssssssnsesss | sosessssssssssssssssssssssssssssssssssnns 5,000,000 ...5,000,000 | cooorrverii 0
49126K HR 5|KY ECONOMIC DEVELOPMENT FINANCE BAPTIST. 12/02/2011 | GOLDMAN, SACHS & CO. (DOMESTIC).......ovvuurrermrremmrerssnessneessssssssssssssssssnes | sovsessssssssssssssssssssssssssssasessnas 4,859,700 | ..oocverererererneeieene s 5,000,000 0
549310 VC 1|LUCAS COUNTY OH PROMEDICA HEALTHCARE..... 11/17/2011 | BARCLAYS BANK OF N Y. 5,086,200 ...5,000,000 0
57583U BU 1|MASSACHUSETTS DEV. FIN. AGENCY -BROAD I...... 04/28/2011 | MORGAN STANLEY & CO. INC.....ovvuiiririiiiiiiicissieresissssessesssssessesssssssesessssssnss | sonssssssssessssssssosssssnssssssesssens 2,000,000 ..2,000,000 | oovreiiriiee 0
57583U CL 0|MASSACHUSETTS DEV. FIN. AGENCY -BROAD I...... 08/02/2011 | BARCLAYS BANK OF N Y .....oiouiiimeieimeeesseeessseessssessssesssssssssssssssssssssssssssssssns | eessssessssessssesssnsssssssssssnnssssnnes 5,642,010 +..5,500,000 | .veorererreirereenne 72,188
591745 D7 6|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO......... 01/21/2011 | BARCLAYS BANK OF N Y ....oouiiuimiiieiieiisee it ssissssssssssnssens | nsisssssesssesssesssssissssssssessssenes 9,664,203 . 10,040,000 | ...ocvvorrrierrriinnes 44,622
59333P TW 8| MIAMI DADE COUNTY OF AIRPORT.......ccrrermrremmmerssmerssmesssseessssesssssssssssssssssssssesens 08/10/2011 | SIEBERT BRANDFORD.........ouvvtuuersruerssaesssseesssesssssssssseesssssssssesssssssssssssasssssas. | aesssssessssssssnnsssssssssssnssssnssssnnes 1,981,681 | .oveoererereneeeienessesesnsins 1,900,000 [ ..ooorvermmrrernrrirnnens 38,897
593791 FX 9| MIAMI UNIVERSITY OHIO.......iiuiiiiiereeeieeeseseesseesesseseessse s ssssssesssssssssnees 11/17/2011 | MORGAN STANLEY & CO. INC......voumevirmeiiieieineeesneeesseesesssessssesssssessesssssnsssss | sosessssesssssssssssssssssssesssssssssnns 2,077,720 12,000,000 | ceoorevereiri 0
649519 BR 5|NY LIBERTY DEVELOPMENT CORP WORLD TRADE.........ccocuvvtrrrermrrirmerermsensrsrinenns TAHTI2011 | VARIOUS ...ttt nentns | enesssenss st 27,825,900 28,000,000 | ...overerrermerererererereeens 4,861
649670 LF 1|NEW YORK CITY OF EDUCATIONAL CONSTRUCTIO. 01/14/2011 | BARCLAYS BANK OF N Y ....oviouviimeeemmeeesseeesissesssssssssessssesssssssssssssssssssssssssnne | aesssmsessssssssssssssssssssnssssnsssssnnes 9,083,433 19,345,000 | oo 0
64971M 7J 5|NEW YORK CITY TRANSITIONAL FINANCE AUTHO......... 01/13/2011 | BARCLAYS BANK OF N Y ...ttt ssssessesesnss. | stesssssssesssisssessssssssssssessssens 10,242,200 | .oooerrerieieieeeneeenis 10,000,000 | .oooovvecrrrireiierireines 0
64972F 5C 6 |NYC MUNICIPAL WATER FINANCE AUTHORITY .....cooivrvrmreirreernnrenseeenneens 11/16/2011 | BARCLAYS BANK OF N'Y ...coooviiurermeeeisneessnesssssesssssssssasssssssssssessssssssssssssanssssn. | sosesssssssssnsssssnssssnsssssssssssssssssnns 5,371,350 ...5,000,000 | +veooreerrierrriis 0
64972H SX 1 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO......... 12/07/2011 | MORGAN STANLEY & CO. INC......vormevermeiiiereineeeseeesseesesssesssseesssssessesssssensesss | soseesssessssssssessssssssssssssssnssssnns 5,276,350 ...5,000,000 | ceoorvereieii 0
64972H SY 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO......... 12/07/2011 | MORGAN STANLEY & CO. INC.....ccvvrmrvirmirirmirireeesensssesessssssssssssssssssssssssses | sossssssssssssssssssssssssssssssssnssssnns 5,349,400 ...5,000,000 | cvooooverrrrireriis 0
649902 SR 5|NEW YORK STATE DORMITORY AUTHORITY = PIT.....cooirvirrreineeesneennseessseeseneeenns 03/16/2011 | BARCLAYS BANK OF N Y .....oiouiiiimeieimeeesseeessseessssessssesssssssssssssssssssssesssssssssns | sessssesssnsssssssssnssssssnssssnsesssnnes 14,258,325 13,250,000 [ ..oorveomreerrrrereeens 12,698
66285W JL 1|NORTH TEXAS TOLLWAY AUTHORITY SPECIAL PR.... 11/03/2011 [MORGAN J P SEC INC......vvuiiiiriiiiriierssieie s ssssisssessssssssssssensns | stbsesessssssssssesssssessesssssasssenes 19,221,300 18,000,000 | .ooovvverreireiierieines 0
70917R 2H 7 |PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.... 07/13/2011 | RBC DOMINION SECURITIES........cveuureermreermeeesseessseessssessssssssssssssssssssssssssnses | eessssesssnsssssssssssssssssssssnnsssssnes 2,523,852 12,530,000 | cooooeeereeeeis 0
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70917R 2J 3| PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.... . . 07/13/2011 | RBC DOMINION SECURITIES . 5,982,780 ...6,000,000 0
717817 QP 8|PHILADELPHIA PA AIRPORT............. 12/09/2011 | RBC DOMINION SECURITIES........oooiueiieieieiniieieieiesiese e ssssenses | sevssssessesesssssssesssssssssassessnsnsns 4,612,905 | oo 4,500,000 0
73358W FH 2|PORT AUTHORITY OF NEW YORK AND NEW JERSE 10/26/2011 [MORGAN J P SEC INC.....vvuuremrimerierieseseeissisessssssessesssssesssssssssssssessssesssenes | coseesssssssesssssssnsssesssssssssssassssnns 10,668,470 10,350,000 | ..vovvevererrrrrirenes 34,500
735389 QP 6| PORT OF SEATTLE WA......ooiiiiiineineieiieeiesiss s 1200172011 [MERRILL LYNCH. ..ottt sttt sssesssnsns | cosessssssssssssssesssessssss s ssssssns 1,572,855 1,500,000 | c.ooveverircrirrirnne 0
79766D CB 3| SAN FRANCISCO CA CITY & COUNTY AIRPORTS........ . 08/25/2011 [ CITICORP SECURITIES INC.......ciuuiiiriiirimiiiisimisiisseissssiesssesessssssnssssnssensenesssess | osssssesssenssonsssenssssssesssnsssnssssenes 10,067,700 10,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: . ettt et ettt ettt ettt en et arnaeen 298,967,064 294,925,000
Bonds - Industrial and Miscellaneous
02507 AB 0 |AMERICAN CENTURY COMPANIES INC 5.580% 03.......... 03/09/2011 [ CITICORP SECURITIES INC.......vvuiriuririereieiierissiessieesssesssssssssssssesssessssess. | onssssesssesssesssessssssssssssssssssenes 6,000,000 ...6,000,000 | ..ovoonierrriiieiiines 0
02507 AC 8|AMERICAN CENTURY COMPANIES INC 5.730% 03.......... 03/09/2011 | CITICORP SECURITIES INC.....covvuiirirriririeritieiisissiesiesssiesesisiessssssssessenins | sonessssssssessnsiessesssssssssessessssenes 5,500,000 ...5,500,000 | .oovciiiniininiins 0
060505 CS 1|BANK OF AMERICA 5.625% 10/14/2016 5 5/8%..........ccooreverrerrriririeriessseniresesseissrienns. | sovererereseens 11/16/2011 | EXCHANGES (UNLIKE)........cvvveriririieciiniiesiiesiiesississsssssses s sssssssssssssssssssns | sosossssssssssssssssessssssssssssssssssssns 371,000 | .ooooveriereeeienieeieeis 2,261
06051G DZ 9 |BANK OF AMERICA CORP 7.625% 6/1/2019. 12/05/2011 | EXCHANGES (UNLIKE) e | et 788,000 [ ..oovvvrerrireireiierieeiiees 1,836
14041N CH 2| COMET 2005-A7 AT....oocvuiriirerisinirnsierissssssessssissssssssssssessesssssenes 06/22/2011 | BANK OF AMERICA........coovvviirmriieinrieierinnin et [ 1,045,977 | oot 1,000,000 | .eveereviriniereieeeeens 1,567
277432 AK  6|EASTMAN CHEMICAL CO 4.5% 1/15/2021.......ccvmmevererereeririserseriseseienssesisseenns 01/26/2011 | MORGAN STANLEY & CO. INC.... S OO 11,576,439 . 11,900,000 | ..vovvernreerrrierinnes 75,863
56585A AD 4 |MARATHON PETROLEUM CORP 5.125% 3/1/2021.... 01/27/2011 [ EXChANGE. ... vvveivreiireiseiseeisise it | fneissss st st enes 11,993,640 | ..oovveiveieiieeieeseseieni 12,000,000 | coooverierriirireenne 0
58988P B* 8 |MERIT INDUSTRIES TL A 2007.......ccoomivurrirremreeerierieresensssiseeseesens 12/30/2011 | CAPITALIZED INTEREST........otvuuiiumiirieieesseriseesessessssessesssseessssssessessessssesssnee | cessssssssssesssessssesssesssesssesssssssesssesssssssnes | senesssesssesssssssesssesssesssessssesns 63,987 | oo 63,987 | .o 0
58988P B@ 6 |MERIT INDUSTRIES TL B 2007........cccomiuumrireirnrenerienieeiseesseisessseins 12/30/2011 | CAPITALIZED INTEREST. bt ns | et bbbt | Hieba et 57,693 | ovoereeeieeeerieeiens 57,693 | wovereerrieieii 0
784420 AB 7| SLCLT 2005-1 A2......oouivurireririeiieissiierieniiesssesisssesessesssesesseensenes 06/23/2011 | FIRST UNION SECURITIES INC.............. ettt | e 8,035,785 28,091,413 | 3,293
88732 AX 6 |TIME WARNER CABLE INC 4.125% 2/15/2021....... 01/27/2011 | MORGAN STANLEY & CO. INC.... S OO A726,400 | ..oooovineieiieenee i 5,000,000 | .cooucrerrerrirerineenns 43,542
N1614R AP 6 |BRITISH TRANSCO INTL FIN 0% 11/4/2021 F 01/27/2011 | RBC DOMINION SECURITIES.........coiiiiiriiiiiriirsisssieriesissssesssesssssssessssssssessaes | sonessssssssessnsisssesssssssssessesssenes 3,909,640 ..7,000,000 | cooovrrvreririeriiis 0
02364W AV 7| AMERICA MOVIL SAB DE CV 5% 3/30/2020.......... s F 03/08/2011 [ EXCHANGES (UNLIKE). ......courvuuriueiereeineiseesesssssssesssesesseesssesssesseessesssesssssessnes | sosesssessseessssssesssesssessssesssesssssssssssssesssenes | sessssesssesssssssesssesssesssesssesssessssessas 997,604 21,018,000 | e 0
479142 C@ 8| JOHNSON MATTHEY PLC 4.660% 01/31/21 D 01/31/2011 | DIFECE PIACEIMENL. ... rvvrttieseis ettt | finnes s et 6,904,551 ...6,490,809 | .o 0
3899999. Total - Bonds - Industrial and Miscellaneous . [N 61,970,716 . 65,280,902 128,362
8399997. Total - BONAS = Pa 3. s 444,060,924 | . 442,805,902 ..1,577,881
8399998. Total - Bonds - Summary Item from Part 5.........cccovniininssssisnsene .. 171,715,394 | . .. 177,175,508 886,698
8399999. TOHBI = BOMAS. sttt 8RR R E LR LR EEE LR £EfeEEE R LR LR LR 615,776,318 | ..o 619,981,410 [ oo 2,464,579
9799998. Total - Common Stocks - Summary Item from Part 5 . ettt ettt ettt t ettt et et et aet et et et et et a et et s e et e et et et et ent et enne et et enanaetennaetesnaetanas 1,164,810 XXX e e, 0
9799999. TOtal - COMMON SHOCKS. ...t ehes 1,164,810 XXX | 0
9899999. Total - Preferred and Common Stocks. e e 1,164,810 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. e ———————— ettt ettt et h et e e ebaesetetsesese bt s A s e h et bR AR e Rt bR e RSt R bR A S bbb R et bbbttt 616,941,128 XXX et | e 2,464,579
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Bonds - U.S. Government
36225B QJ O |GNMA17.000% 781357......cccoevrmrerrierierireeenncnns ... | 12/01/2011. | MBS PAYDOWN 46,406 | ... N . . .0 09/01/2022.
36225B QL 5|GNMA 16.500% 781359 ...|12/01/2011. | MBS PAYDOWN 45,871 | ... . . . . . ...0 12/01/2022.
36225B QN 1| GNMA17.500% 781361.......ccovverrerrriericrirereienes ... | 12/01/2011. | MBS PAYDOWN......ccoovvvmirrcrirers | v 72,676 | ..o 72,676 | e 70,734 | oo 72,543 | oo (V1 IO 133 | oo 0 0 05/01/2022.
36225B QP 6|GNMA 18.000% 781362.. ...| 12/01/2011. | MBS PAYDOWN 21,499 | .o 21,499 | e 21,310 21,499 0 0. 0 .0 07/01/2016.
36225B QR 2| GNMA | 8.000% 781364.. ...|12/01/2011. | MBS PAYDOWN 379 385 380 0 01... 0 L0 .0 01/01/2027.
36225B QV 3| GNMA 19.000% 781368 ... [ 12/01/2011. | MBS PAYDOWN......cooivvinninnriinnins | e 13,351 | oo 13,351 | oo 13,139 | oo JRRCKI N (V)] 17 i 0 {17 [0 [ 13,351 [ (V)] [ () 0 10/01/2016.
0599999. Total - Bonds - U.S. Government . ettt Leheheh ettt ettt 200,182 | ...........200,182 | ........... 196,013 | .ovvvennen 199,916 | o 0 [ i 268 | .o 0 |iinenn268 |0 [0 200,182 | o (V] [P (U I 0].....7.413 | ... XXX......
Bonds - All Other Government
Y9374Q AA 2 |VIETNAM, SOCIALIST REPUBLIC OF.........cccouveeue |F.|09/12/2011. SINKING FUND REDEMPTION...... [.oooiiieisiisiiiiniinnns 26,087 | oo 26,087 | .o 24,783 | oo, 24,026 | ........... 1,987 | oo, T4 | e, 0 | 2,061 | .o (V)] I 26,087 | .o, (V] [ [ 0 [ oo 237 |03/12/2016.
1099999. Total - Bonds - All Other Government OO OO OO PO PO PP PO PP PP PP PP PPN 26,087 | ..o 26,087 | ..o 24,783 | oo 24,026 | ........... 1,987 | v T4 | s 0 | 2,061 | .o (V] IR 26,087 | .o, 0 | s (0 0 [ oo 237 ... XXX......
Bonds - U.S. Political Subdivisions of States
233433 3U 3 |DADE CNTY FLA G.0. BDS1988D........ccrsrrreenn o [ 10/01/2011. [ MATURITY .ot [ v | evvenene 2,450,000 | ........ 2,450,000 | ........ 3,128,356 | ........... 2,498,951 | ..o {1 IO (48,951) | oo {0 [ (48,951) [ ..vvcvrrienn (V1 IR 2,450,000 |...ccoveennn {1 IR {0 1 I 0 ... 188,650 | 10/01/2011.
DAWSON RIDGE METROPOLITAN DISTRICT NO
239427 AG 2|1 ... | 04/26/2011. | BARCLAYS BANK OF N Y.....oocooves | corneriniinciincincinns 3,216,350 | ........ 5,000,000 | ....... 3,031,500 | .oorvrne 3,135,900 | .oooovrvrcrinnn (10 IO 41,078 | oo (U IO 41,078 | .0 | 13,176,978 |0 [ 1000039,372 | 1100039,372 | 0 | 10/01/2022.
76541E DB 8 |RICHMOND VA 1o | 0171512011, | MATURITY ..cooviririrceisrienienns | e | oo 4,000,000 | ........ 4,000,000 | ........ 4,103,560 ..4,000,497 0 497)] ..... 0 (497) [ ovvvierieeern0 [ ereennn4,000,000 | oo [ o0 [ e 0 | 110,000 | 01/15/2011.
76541E DD 4 |RICHMOND VA, ... 01/18/2011. [ Called. ... . 4,661,150 4,615,000 | .......4,649,197 | . ..4,619,037 42,113 .42,113 .126,913 | 01/15/2013.
2499999, Total - Bonds - U.S. Political SUDAiVISIONS Of SEALES........viiiiiiiiiiiiiiiis e ess s sssssssssssssssssssssnes | avones 14,327,500 | ...... 16,065,000 | ...... 14,912,613 | ......... 14,254,385 | ...ocoocoveee0 | 0033743 | 0 ] 033743 [0 ] 142880128 0] 439,372 039,372 L 425,563 | ... XXX......
Bonds - U.S. Special R and Special A t
01030R FA 5|ALABAMA HOUSING FINANCE AUTHORITY........ 1 | 10/03/2011. [ Called......oveerriiiieisieieineins | e 685,000 | ........... 685,000 | ........... 685,000 | ......cc..c.. 685,000 0 0 ... 0 (U RN 0 [ 685,000 |....ccocevnne 0 | o {01 I 0 . 23,895 | 10/01/2038.
01170P AQ 9 |ALASKA HOUSING FINANCE CORP.........ccccvurvne v | 11/01/2011. | Called......oouirieririeriirinrienis [ e 5,370,000 | ........ 5,370,000 | ........ 5,370,000 | ..ccovvnee 5,370,000 0 0 ... 0 | om0 i | s 5,370,000 | .ccovrieenn0 | evvvriveiienn0 | 0 [ 239,330 | 12/01/2037.
01170P BQ 8|ALASKA HOUSING FINANCE CORP. 1| 12/01/2011. | Called........oeevecrereecreeeceesieenns | v | s 1,590,000 | ........ 1,590,000 | ........ 1,504,935 1,509,448 | oo (V18 IO 80,552 | coovvrrerirnns 0 1,590,000 | .0 | e [0 | 62,500 | 06/01/2038.
01170P CR 5 |ALASKA HOUSING FINANCE CORP. | [ 1170172011, | Called.....ouvenrcciiis ceeverernns | s 7,170,000 | ........ 7,170,000 | ........ 7,170,000 | . ..7,170,000 0 0. 0 . .7,170,000 | ... L0 0| 323,843 | 12/01/2038.
011832 T2 8|ALASKA HOUSING FINANCE CORP...........cocoornec. 1o | 12/01/2011. | Called.....vvreererieeeerieriseerenes [ e | e 110,000 | wovvvrneee 110,000 | wocvvreee 110,000 | ..oovcvereees 110,000 0 0. 0 (V] IO (V1 IO 110,000 | .ooovvverrrnnes (V1 I LV I 0| s 7,950 | 12/01/2037.
04780M BS 7 |ATLANTA GA AIRPORT AUTHORITY......coovvrirene 1 08/15/2011. [ Called......couivrericerneieiirieierneins | e | s 12,060,000 | ...... 12,000,000 | ...... 12,120,000 | ......... 12,060,000 0 0[... 0 (U RN 0| 12,060,000 |....cccooneeee. {1 IO {0 [ I 0 ... 757,500 | 01/01/2030.
ATLANTA GA WTR&WASTE WTR REV
047870 CY 4|WTR&WASTEW ... | 12/07/2011. | BARCLAYS BANK OF N Y....oovvovvee [ v | s 15,660,820 | ...... 14,000,000 | ...... 15,514,740 | ......... 15,168,982 0 (52,795) | ..... 0 (52,795) [ ..ocvorrernenne (V] IR 15,116,187 | .cooovvvernne (VI I 544,633 | ....... 544,633 | ...... 857,694 | 11/01/2027.
AUSTIN TEXAS WATER & WASTEWATER
052476 HK 7|SYSTEM ... | 03/23/2011. | BARCLAYS BANK OF N Y....oovvovee [ cornerrnrrneinceincins | s 10,075,200 | ...... 10,000,000 | ...... 10,428,900 | ......... 10,351,717 0 (20,410) | ..... 0 (20,410 [ ..ovvvverncnne (V] IR 10,331,307 | ccvoeverenne 0] e (256,107)] ...... (256,107)| ...... 184,722 | 11/15/2028.
13033K 6F 1|CALIFORNIA HOUSING FINANCE AGENCY. 1o [ 02/01/2011. [ Called.......ooeveeriieeieiereieeeeiens e | v 4,965,000 | ........ 4,965,000 | ........ 4,965,000 .4,965,000 0 01... 0 0].. 4,965,000 |..cooooveeei0 | o (V1 I 0. 125,366 | 02/01/2026.
13034P AE 7|CALIFORNIA HOUSING FINANCE AGENCY......... | ... | 05/25/2011. | MERRILL LYNCH v | e 1,994,985 | ........ 3,225,000 | ........ 3,205,667 ..3,207,349 0 (204)| ..... 0 (204) | ... .3,207,146 | ... .0 ] ..(1,212,161) | ...(1,212,161) | ...... 170,804 | 08/01/2031.
13034P AF 4| CALIFORNIA HOUSING FINANCE AGENCY......... .| 05/25/2011. | MERRILL LYNCH........ovvviivnrinnins | e | s 7,157,951 | ...... 12,120,000 | ...... 12,123,198 0 977) | ..... 0 (140 I 0 | o 12,120,640 | ................ 0] ..(4,962,689) | ...(4,962,689) | ...... 651,063 | 08/01/2036.
13034P DB 0| CALIFORNIA HOUSING FINANCE AGENCY. ... | 06/14/2011. | MORGAN J P SEC INC 9,300,000 | ...... 10,000,000 | ........ 9,950,000 | .........9,955,260 | ......ccoevrrencd (V1 IO 831 | oo 0 | o831 [0 | 100000.9,956,091 | o0 | .....(656,091) | ......(656,091) | ...... 416,944 | 02/01/2030.
130658 GG 6| CALIFORNIA ST DEPT VET AFFAIRS 1. 03/01/2011. | Called.......courrvrerererirerirrirerieriens SRS IS 135,000 | .ocvvrne 135,000 | .oocvvrees 140,688 0 0. 0 | o0 [0 | e 135,000 [ o0 | 0 | 0 | s 1,839 |12/01/2019.
167592 J7 0|CHICAGO O'HARE INTERNATIONAL AIRPORTI/IL | ... [ 01/01/2011. | MATURITY ...ooovvmirriernnircienines | coveiesenineieninsnnes 2,870,000 | ........ 2,870,000 | ........ 2,847,595 0 01... 0] o0 |0 002,870,000 | o0 | ciiieenn0 [0 | 78,925 | 01/01/2011.
167592 LN 2|CHICAGO ILL O HARE INTL ARPT R GEN ARPT.. | ... | 01/01/2011. | MATURITY.....cooorerimrirmreriminerinenes | corerreeennenissesnseis | coreeens 7,500,000 | ........ 7,500,000 | ........ 6,988,425 0 0 ... 0 | o0 [0 107,500,000 [ o0 [ 0 | 0 | 187,500 | 01/01/2011.
207728 BF 2|CONNECTICUT ST DEV AUTH POLLUT - CL&P... | ... [ 10/24/2011. [ Called.........coeverrerrrireirnciirnrieerinens | eerreeiseinesiissieenns | eoees 11,512,275 | ...... 11,455,000 | ...... 12,058,800 | .........11,574,356 | ....cccoovurnecn. (V18 IO [0 ) — 0 | oo (62,081) [ ovvevciieennc0 | 11,512,275 |0 [0 | 0 | 768,774 | 09/01/2028.
DALLAS FORT WORTH TX INTERNATIONAL
235036 DB 3|AIRPO ... | 11/01/2011. | Called e 1,860,000 .1,860,000 | ........1,852,318 ..1,852,512 ...7,488 .0 .102,300 | 11/01/2035.
235036 NN 6 DALLAS-FORT WORTH INT'L AIRPORT.........cc..... oo [ 09/01/2011. [ Called......ooveeeeieieieieeieieieereiens e | e 1,235,000 | ........ 1,235,000 | ........ 1,235,000 | . ..1,235,000 01... 0 0] 64,323 | 11/01/2028.
246579 GC 4 |DELAWARE VALLEY PAREGL FIN AU REV BDS. | ... [ 11/18/2011. [ VARIOUS.........ovvvmerermierrrinerneiins | cevveeiseesnenissnnenes | eves 10,491,900 | ...... 10,000,000 | ...... 10,751,300 | ......... 10,639,517 .(14,816) | ... .0 (14,816) | ... 132,801)| ...... 801,007 |07/01/2032.
249181 G7 7 |DENVER CITY & COUNTY CO - AIRPORT ... | 11115/2011. | Called cevene e | 10,000,000 | ......10,000,000 | ...... 10,280,700 | . 10,080,227 .(80,227) 0 .(80,227) 0 .550,000 | 11/15/2013.
249181 H2 7|DENVER CITY & COUNTY CO - AIRPORT.... 1512011 [ Called....cooeeceieieieeis | e | e 10,000,000 | ...... 10,000,000 | ...... 10,134,200 | ......... 10,038,697 .(38,697) | ... 0 [ enn(38,697) | o0 |00 10,000,000 | o0 | cieiienn0 | 0| 550,000 | 11/15/2016.
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249181 H3 5|DENVER CITY & COUNTY CO - AIRPORT............ v | 1171512011, | Called......oourveieririceersrinenes [ v | s 10,000,000 | ...... 10,000,000 | ...... 10,126,500 | ......... 10,036,563 | .....ovveeurene (V18 IO (36,563) | ..ovvrererniennd (U I (36,563) [ ...vorrerenne (V] IR 10,000,000 | .....cccouuvne (V1 IO LV T 0 ... 562,500 | 11/15/2017.
DENVER COLO CITY&CNTY ARPT R REF REV
249181 YZ 5|BDS 1 05/16/2011. [ Called......ovucerriicereieisieieineins | e 8,210,000 | ........ 8,210,000 | ........ 8,546,528 | ........... 8,210,000 0 0 ... 0 (U RN 0 [ 8,210,000 |....ccccrunnee {1 IR {0 I I 0 ... 246,300 | 11/15/2015.
DOUGLAS COUNTY NE ED. FAC. - CREIGHTON
259226 BF 4(U ...106/01/2011. | BARCLAYS BANK OF N Y....covvvnis [ orecrmrirernninerinins | vevis 5,183,212 | .......4,905,000 | ........ 5,032,432 ..5,031,980 5,027,600 07/01/2025.
31283H NA 9|FHLMC 7.500% G01285 . ... | 12/01/2011. | MBS PAYDOWN 421 07/01/2028.
31283H NE 1|FHLMC 8.000% G01289.. ... | 12/01/2011. | MBS PAYDOWN 128 ...130 ..128 12/01/2028.
31402C 5L 2|FNMA 6.500% 725451 .| 12/01/2011. | MBS PAYDOWN 35,296 33,844 5,296 11/01/2028.
SOUTH DAKOTA HOUSING DEVELOPMENT
339733 AX 5|AUTHORI 1| 12/07/2011. | VARIOUS......coooveirriniinerierirneinns | oo 45,000 | ..oooorenne 45,000 | ..o 45511 | s 45,311 0 (311)] eoer 0 (311) | covvreererinnn (V1 IR 45,000 | .cooovrirnnes (V1 IS (1 I 0 | oo 4,230 | 05/01/2036.
MINNESOTA HOUSING FINANCE AGENCY
339733 BB 2|TRUSTO 1| 07/01/2011. | Called......vvuiereerirreeeriseieeienes | e 370,000 | ........... 370,000 | ........... 371,10 | oo 370,664 0 (664)] ... 0 (664) | cvvovirerennn (V1 I 370,000 |..ccoovrrrne (V1 I (1 I 0| 26,231 | 07/01/2036.
ALABAMA HOUSING FINANCE AUTHORITY
339733 DP 9|TRUST 1| 10/03/2011. | Called.....coueererierirerierineienes [ e | v 430,000 | ........... 430,000 | ........... 428,120 | ..oooverrn 428,187 | oo (V1 IO 1,813 | 0 | o 1,813 [0 | s 430,000 | .oovvrirenennc0 | o0 [0 | 22,794 | 04/01/2031.
34073M 2X 9|FLORIDA HSG FIN CORP REV.. .. | 04/101/2011. [ VARIOUS.........oovoiiiriiiniircinnines [ v | e 100,000 ....100,000 | .cooeeeeee 100,000 0 0. 0 2100,000 |0 [0 | 0 [ s 3,778 | 07/01/2021.
364543 AN 8| GALVESTON TX v | 12/16/2011. | Called.......cvorerererreericecrieriis 5,500,000 | ........5,500,000 | ....... 5,667,915 | . . 0 0 ... 0 .5,500,000 |... L0 0| 340,313 | 05/01/2015.
372480 BA 0|GEORGE L SMITH Il GA WORLD CON REV BDS.. | ... [ 11/29/2011. [ Called..........covermrerrrrerirerincrirnnines | cerereenneriiesisenenes | aeriens 9,795,000 | ........ 9,795,000 | ........ 9,772,569 | ........... 9,791,209 | .ovoovrvcrin (V1 I 3791 | o (U I 3,791 | oo (VI IO 9,795,000 | ..oocveurinnes (V1 IS (1 I 0 ... 777,478 | 07/01/2012.
372480 BB 8|GEORGE L SMITH Il GA WORLD CON REV BDS.. | ... | 11/29/2011. | Called.........cocoevrrverrererrirrirereiinienens | e 3,000,000 | ........ 3,000,000 | ........ 3,000,000 | ........... 3,000,000 0 01... 0 0 | 0 [ 3,000,000 |....ccoeornnee 0 [ e (V1 I 0. 241,300 | 07/01/2013.
HILLSBOROUGH COUNTY FL HOUSING
43232E BX 6|FINANCE A o [ 07/21/2011. [ CallEd.....ooeoveeiieeeee e [ e | e 105,000 ....105,000 | ........... 102,830 | ............. 103,194 | ... 0 [ s 1,806 | oo 0 01/01/2039.
442348 ZY 7|HOUSTON TX AIRPORT SYSTEM..... .| ... | 08/22/2011. | Called S 1,115,000 1,115,000 | .......1,112,213 0 2,641 | ... 0 07/01/2025.
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION....... ... 07/01/2011. | SINKING FUND REDEMPTION..... | oocooiremrincriniinns | correrins 310,000 | ...........310,000 | ........... 310,000 0 0. 0 01/01/2029.
45200F XX 2|ILLINOIS FINANCE AUTHORITY - SILVER CROS. | ... | 02/10/2011. | BARCLAYS BANK OF N Y.....ccocovee [ orrmrmrrreinireiinnns | vevvens 1,450,665 | ........1,500,000 | ........ 1,467,480 | ...........1,468,068 | .........c..c..... 0 [ oo 65 | o 0 08/15/2038.
45201Y QU 4]ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 10/03/2011. | Called . 500,000 .500,000 0 0 0 08/01/2036.
45201Y UH 8|ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... [ 10/03/2011. | Called..........ccccoovuvrvmnmrinrinciicniis VTR 1,570,000 1,570,000 0 0. 0 . L0 0| 08/01/2032.
45202Q BD 4|ILLINOIS FINANCE AUTHORITY.......oeverrverrrrerirens ... | 06/03/2011. | BARCLAYS BANK OF N Y.....oocovee | coverimrrirerierirncenns 884,970 | ........1,000,000 | ........... 927,460 | ..............928,969 | ...ccoorvurir (V1 I 1,836 | ovvercrrinnnad (U I 1,836 [ .o (V1 I 930,805 | ...coovrrenes (V] IO (45,835) | ........ (45,835) | ........ 30,139 | 05/01/2025.
INDIANA HOUSING AND COMMUNITY
454806 AX 8|DEVELOPMEN 1| 07/01/2011. | Called.......coureerierierererierineienns | e 660,000 | ........... 660,000 | .......... 660,000 | .............. 660,000 0 0 ... 0 (V1 IR (V1 IR 660,000 |.....cccooone 0 0 0| ....22,924 | 01/01/2037.
INDIANA HOUSING AND COMMUNITY
454806 CM 0 |DEVELOPMEN oo | 07/01/2011. [ Called.......ooveeeeieieieeeieeeiens [ e 805,000 | ........... 805,000 | ........... 805,644 | .............. 805,323 0 (323) | ..... 0 (323) [ ovvveerriene 0 [ 805,000 |....ccccorennee. 0 [ e (V1 I (1 44,240 |07/01/2037.
INDIANA FINANCE AUTHORITY STATE
455057 D7 1|REVOLVIN ... | 03/16/2011. | BARCLAYS BANK OF N Y....ooovonns [ covrrvmriierincinnins | s 3,642,100 | ........ 3,500,000 | ........ 3735410 | .covovrne 3,733,909 | .ooovrvriinnn (V18 I (4,797) [ v (U (T4 P— (V1 IO 3,729,112 | oo (VN I (87,012) | ........ (87,012)| ........ 73,403 | 02/01/2029.
455285 3F 1|INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT - | ... [ 03/03/2011. | BARCLAYS BANK OF N Y....ococvee | vevirrireiinriinenienes 6,991,250 | ........ 7,000,000 | ........ 6,790,070 | ........... 6,795,283 | .ocvvvvcrir (VN I 795 | e (U T 795 | v (VI I 6,796,078 | ...ocvvvrrnnes 0] e 195,172 | ....... 195,172 | ...... 276,160 | 01/01/2038.
462467 AM 3 |IOWA FINANCING AUTHORITY. 1| 12/01/2011. | Called........oocveerierrecreeeeeeeieenns | v | s 1,750,000 | ........ 1,750,000 | ........ 1,756,510 ..1,753,792 .1,750,000 ..75,771 | 07/01/2030.
462467 AU 5|IOWA FINANCE AUTHORITY ... [ 12/01/2011. [ Called........ocvreeererciiieeesiaes RTINS ISR 1,410,000 | ........ 1,410,000 | ........ 1,412,252 | . 1,411,434 .1,410,000 |... 0] . 53,213 1 07/01/2037.
46246L XM 7 |IOWA FINANCING AUTHORITY ....cccooervrirriririnnnns v | 11101/2011. | Called......veeeverrrirceieriseeneieeens [ e | e 1,565,000 | ........ 1,565,000 | ........ 1,547,957 | ........... 1,549,463 | ..o | 15,537 | 0 [ 15,837 [0 | 1,565,000 | ...cooverennes (V1 IS LV I 0| 50,271 | 01/01/2037.
49130P WS 9|KENTUCKY HOUSING CORPORATION.... 1| 01/03/2011. | Called......coueeeieerierieeiieriseinenes [ e | e 710,000 01/01/2023.
49130P ZU 1|KENTUCKY HOUSING CORPORATION.... | [ 0710172011, [ Called....ooneeecicins 575,000 0 0 ... 0 07/01/2036.
525184 AM 9|ST. LOUIS MO IDA TRUST SERIES 06-K50........... 1o | 12/20/2011. | Called......coueerecrirerieeiseiseiieees [ e 60,000 | .............60,000 | ..........59,097 | ..cc0ocerrne59,103 | oo (V1 IO 897 | e 0 12/20/2044.
525184 BV 8 |PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... | 10/03/2011. [ Called........ccrerrirrrnrieiirieierinnins | cevrveieissnieiesinnens 50,000 | .............50,000 | .............50,043 | ...............50,024 | .................. {1 TR [VZ)) [ 0 10/01/2037.
WEST VIRGINIA HOUSING DEVELOPMENT
525184 EB 9|FUND o | 11/01/2011. [ Called.....oueieieiiceiein | v 385,000 | ........... 385,000 | ........... 385,378 | ..o 385,236 0 (236) | ..... 0 (236) [ .vvvvrrirene {1 385,000 |...coovreennn {1 I {0 I IR 0 . 28,546 | 05/01/2037.
NEBRASKA INVESTMENT FINANCE
525184 HK 6|AUTHORITY/NE 1| 12/01/2011. | Called......vvevereericiieriseinerienns | e | s 1,750,000 | ........ 1,750,000 | ........ 1,769,460 | ........... 1,759,804 | ..ooovvvennnc (V18 I (9,804) | .oovercirnennd (U RO (9,804) | .oocvvrrirnnne (V1N IO 1,750,000 | ..coovvrrrnne (V1 IO (1 I 0] ... 136,276 | 09/01/2013.
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TEXAS DEPARTMENT OF HOUSING &
525184 MB 0|COMMUNITY L[ 0310172011, [ Called. ..o | eerieeiesiseeieenen 520,000 | ........... 520,000 | ........... 535,954 | ....coovvnnn 530,340 | ..coovvrrennnn (V1 I (10,340) | ...vvoveerrennd (U (10,340) [ ...oovverevene (V1 I 520,000 | ..cooovrrrnee (V1 IO LV I 0| 19,207 | 03/01/2038.
WISCONSIN HOUSING&ECONOMIC
525184 NX 1|DEVELOPMENT A 0911272011, [ Called......oueenveerereeieierieeis | verieerieriesiseennes | s 105,000 | ..ovvvrnee 105,000 | .ocvvreees 107,479 | coovvveres 106,617 | cooovvercernnens (V18 I (1.617) [ oo (U (1,617) | v (V1 I 105,000 | ..oovvverrrnnes (V1 IS LV I 0| v 9,075 | 09/01/2037.
MASSACHUSETTS ED. FIN. AUTHORITY -
57563R GR 4 |STUDE 0710172011, [ Called.......ueeiecierieeirieiierins | v | e 435,000 | ........... 435,000 | ........... 435,000 | ...oocverees 435,000 0 0 ... 0 (V1 IR (V1 IR 435,000 | ....coovvrnnene (V1 IO LV T 0 19,650 | 01/01/2028.
MASSACHUSETTS EDUCATIONAL FINANCING
57563R JC 4|AUTH [ 07/01/2011. [ Called........ovvvereeriicieieiecieieieiees | e 310,000 | ........... 310,000 | ........... 311,163 | e 311,093 | e {0 (U ) (1 O (U)o {1 310,000 |..coovirinnee 0 | e (V1 I 0 e 13,253 | 01/01/2031.
MASSACHUSETTS DEV. FIN. AGY - HARVARD
57583R 5Q 4|UN . 08/02/2011. | BARCLAYS BANK OF N Y....cooovvins | covererimeineiineeinees | eevid 6,056,600 | ....... 5,500,000 | ....... 6,071,065 | ........... 6,065,569 0 (26,755) | ..... 0 (26,755) [ ...cvonerirnnne (VI I 6,038,815 | ...cocvurrennes 0| oo 17,785 | oo 17,785 | ...... 206,937 | 02/01/2034.
MASSACHUSETTS HEALTH&ED. - BOSTON MED
57586C 7T 6|CE .1 09/06/2011. | BARCLAYS BANK OF N Y....cooovvee | covererrmrinerineeiinees | eevis 4,214,600 | ........ 5,000,000 | ........ 4,831,550 | ..ccovvnc 4,838,866 0 2,138 | ... 0 2,138 | oo (VI IO 4,841,003 | ..ccooovrrrns 0] e (626,403)] ...... (626,403) | ...... 306,979 | 07/01/2038.
MASSACHUSETTS ST WTR POLLUTN AWTR
576047 VD 3|POLLU .| 08/01/2011. | SINKING FUND REDEMPTION..... | ..ccoeerrvereririnnnes 29,549 | ..o 29,549 | ..o 30,710 | v 29,549 0 0 ... 0 (V] IO (V1 IR 29,549 | ..o, (V1 I LV I 0| s 1,208 |08/01/2013.
METROPOLITAN PIER&EXPOSITION
592247 CS 7|MCCORMICKPL L[ 06/15/2011. [MATURITY ..o | veverneesenissessesienns | aeeees 15,000,000 | ...... 15,000,000 | ........ 8,290,800 | ......... 14,634,644 0 365,356 | ..... 0 | e 365,356 | ...ccovrrrnnns (V] IR 15,000,000 | ....ovvevnvene (V1 IS LV I 0 | i 0 | 06/15/2011.
METROPOLITAN WASHINGTON AIRPORTS
592646 AW 3 [AUTHORI oo [ 10/03/2011. [ Called......ooeveeeerieieieieeieieieieiens [ e | v 3,030,000 | ........ 3,000,000 | ........ 2,865,540 | ........... 2,874,879 | ..o, 0 [ e 155,121 | v 0 [ 155,121 | v 0 [ 3,030,000 |...ccovrrnnee 0 [ e (V1 I 0. 165,000 | 10/01/2027.
59324P AR 0 |MIAMI BEACH FL STORMWATER.........cccconerennens ... | 03/16/2011. | BARCLAYS BANK OF N Y.....oovvves | corervnrirnenierincenns 2,005,000 | ....... 2,000,000 | ........ 2,025,000 | ..oovrnee 2,015,201 | oo (V18 I (5,018) [ vovverecerrennd (U (5,016) | .oocvvrrirnnne (VI IO 2,010,185 | ..vvvverennes (V] IO (5,185) | ..uveree (5,185) | ........ 58,333 | 09/01/2025.
MICHIGAN STATE HOUSING DEVELOPMENT
59465M QH 1|AUTHO 1| 10/03/2011. | Called.......courvereerierirrerierieiinenes [ e | e 120,000 | .ovvvrneee 120,000 | .ocvvreee 120,103 | ...ovvvevvees 120,057 | e (V18 I (Y4 — LV (14 [— (V1 I 120,000 | ..ovvvercrrnne (V1 IS LV I 0| 11,801 | 10/01/2042.
605343 S2 9| MISSISSIPPI DEV BK - CAPITAL PROJECTS/EQ.. | ... | 06/06/2011. | BARCLAYS BANK OF N Y...ooovvvves | covveinciinrinciines 5,594,296 | ........ 5,180,000 | ........ 5,629,779 | oo 5,592,205 | ..oovvvciinnn (V18 I (5,195) [ wovvercerrrennd (U (5,195) | .oocvvrrirenne (VI IO 5,587,010 | ..ovvrurrennes (V] I 7,286 | .ooveene 7,286 | ... 274,378 | 07/01/2031.
MODESTO CALIF IRR DIST CTFS PA
607762 FB 2|REF&CAPIM . 0872972011, [ VARIOUS.......oevvriericrierineeinnes | oeeerneesssisseisssins 5,395,000 | ........ 5,395,000 | ....... 5,154,869 | ........... 5,262,700 | .ooovvrrcrinnn (V1N I 132,300 | cooveverirnens 0 | e 132,300 | oo (VI IO 5,395,000 | ..ocreurrennns (V1 IO (1 I 0 ... 329,142 | 07/01/2022.
MONROE CNTY N Y ARPT AUTH ARPT REV REF
610749 BU 6|B 1| 01/01/2011. | MATURITY ...cooovirircereenseennerienns | e | oo 4,025,000 | ........ 4,025,000 | ........ 4,155,853 | ..covvnne 4,025,000 0 0 ... 0 (V1 IO (V1N I 4,025,000 | ...ccoovvrnee (V1 IS LV I 0] ... 115,719 | 01/01/2011.
61212R XS 0|MONTANA BOARD OF HOUSING.........c.cccormrurncen 1| 12/01/2011. | Called......cveeeiecrirerieeieeneiieies [ i 385,000 | ........... 385,000 | ........... 385,347 | oo 385,172 0 (172)] ..... 0 (7)) (V1 I 385,000 | ..covrirnes (V1 IO (0 I 0| 22,453 | 06/01/2037.
NEBRASKA INVESTMENT FINANCE
63967C YW 6|AUTHORITY/NE 1| 03/01/2011. | Called.......cvureerrecrirerierineiseiienes | e 3,845,000 | ........ 3,845,000 | ........ 3,781,711 | v 3,788,785 | ..ocvvvcrinn (V10 IO 56,215 | coovvrrerirens (U IO 56,215 | ..ovrvrrirns (VI IO 3,845,000 | ..oocreurinnes (V1 IS (0 I 0 ... 103,815 | 09/01/2031.
64468C AK 0|NEW HAMPSHIRE ST BUSINESS FIN.......cc.cvvvuc. 1o [ 06/01/2011. [ Called.......oooveeeeeieeieieveeieieieiisiens e | v 4,728,525 | ........ 4,705,000 | ........ 4,880,261 | ........... 4737127 | o 0 [ v (8,602) | .eovvurirriian (1 N (8,602) [ ..ovvvvvrrnene 0 [ 4,728,525 | .....ccoovunn 0 [ e (V1 I 0. 164,675 | 05/01/2021.
NEW HAMPSHIRE HOUSING FINANCE
644687 7X 9|AUTHORITY 1173072011, [ Called.... oo | e | s 180,000 | ..ccvvvne 180,000 | .ocvvvee 180,108 | ...cccoovvv. 180,040 | oo (V1 (40) [ oo (U T (G0} (V1 I 180,000 | ..ovvrvurenne (V1 IO [V I 0| 20,248 | 07/01/2025.
NEW HAMPSHIRE HOUSING FINANCE
64468T 8A 8|AUTHORITY 1173072011, [ Called. ..o | eereeeinnesiesiseesnne | e 155,000 | .ovvvvne 155,000 | .ocvvrees 157,399 | oo 156,509 | coooevercirens (V18 I (1,500) [ voovereernennd (U (1,509) [ .oocvvrrerenne (V1 I 155,000 | ..oovvveurenne (V1 IO (0 I 0| 20,896 | 07/01/2036.
NEW MEXICO MORTGAGE FINANCE
647200 MY 7|AUTHORITY 0710172011, [ Called......ouveerieriieereeireerserierin | eevieeieeiseeieeien 615,000 | ........... 615,000 | ........... 615,000 | ..coovrrrnee 615,000 0 0. 0 (V1 IR (V] I 615,000 | ...coovrrrnnes (V1 I LU I 0| e 24,125 | 07/01/2037.
NEW MEXICO MORTGAGE FINANCE
647200 SF 2|AUTHORITY 0710172011, [ Called... ..o | ceververisesrseneneeees | eeriens 1,475,000 | ........ 1,475,000 | ........ 1,465,781 | ........... 1,466,411 0 8,589 | ..... 0 8,589 | ..o (V1 I 1,475,000 | ..ccovvirrnne (V1 IS LV I 0| 50,500 | 07/01/2038.
NEW MEXICO MORTGAGE FINANCE
647200 TK 0[AUTHORITY ... | 07/01/2011. | Called 2,215,000 0 2,215,000 01/01/2039.
649716 D7 9|NEW YORKN'Y CITY TRANSITIONAL REV BDS.. | ... [ 02/09/2011. [ Called.........ovvereerirrrerrerenrrrneriens | sevreeiseisnerissnsnenes | eves 10,199,900 .0 02/01/2014.
649836 SS 3 |NEW YORK ST DORM AUTH - VETERANS HOME | ... | 08/17/2011. | Called.........cccceoverrmrerrieireieieririenns 0 280,618 |0 [ 7,000,000 |0 | (V1 I 0. 434,194 | 07/01/2021.
64988P R2 4 NEW YORK STATE MORTGAGE AGENCY. ... | 04/01/2011. | Called 0 0 0 3,360 | 10/01/2030.
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY... L[ 12/16/2011. [ Called........cooeevecreerereeeecean 0 [ n8,560 | 0 [ 430,000 | 0 | s (0 I 0| e 17,607 | 04/01/2029.
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652590 AQ 3| COUNTY OF NEWTON, IN.....cvvvivirrirrrinriinininnes v | 1212712011, | Called......voeerierinrierieririenis [ e 840,000 | ........... 840,000 | ........... 840,000 | .....ccovvne 840,000 0 0 ... 0 (V1 IR (V1 I 840,000 |....ccoovrne (V1 IO LV T 0| s 7,776 | 08/25/2022.
65819G EH 7 |NC CAPITAL FACILITIES FINANCING AGENCY F | ... | 11/23/2011. [ Called.......cocouvrererereereineirieeinenis | rerernensssisneesneins 3,580,000 | ........ 3,580,000 | ........ 3,628,509 | ........... 3,609,419 0 (29,419) | ..... 0 (29,419) [ ..ocvorrirnne (VI I 3,580,000 | ..oocveurennes (V1 IS (1 I 0 ... 209,977 | 10/01/2041.
NORTH CAROLINA MUN PWR AGY NO
658203 PH 1|CATAWBA EL ... | 01/01/2011. | SINKING FUND REDEMPTION..... | ..ovvvmivireriricerninins | e 3,170,000 | ........ 3,170,000 0 0 ... 0 (V1 IR (V1N IR 3,170,000 01/01/2013.
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY]| ... [ 12/01/2011. | Called.........cocoeerernrerrrireirrciirerirens ...430,000 ....430,000 0 (376)| ..... 0 ....430,000 01/01/2038.
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH............... .| 09/01/2011. | Called........ovvrerererererririricrieniiens rrernens..695,000 ....695,000 0 0. 0 ....695,000 09/01/2031.
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH............... 10 [ 09/01/2011. | Called......cvuverreerereereriseirserienns [ e | s 1,305,000 | ........ 1,305,000 0 (423)] ..... 0 | oo (423) | 0 | s 1,305,000 03/01/2037.
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY........... oo [ 09/01/2011. [ Called......ooveeeieeeieeeieeeiens [ e 245,000 | ........... 245,000 0 0... 0 0 | e 0 [ 245,000 09/01/2038.
OREGON STATE HOUSING & COMMUNITY
686087 EJ 2|SERVICE 1| 09/30/2011. | Called......couvrerererriieriseireeienes | e | s 2,610,000 2,610,000 | ........ 2,681,775 | .......... 2,670,980 | ..coovvrrrnnc (V18 IO (60,980) | ...cvvveernnennd 0 2,610,000 | ..ooovvieenc0 | o [0 | 139,957 | 01/01/2038.
708796 AH 0|PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... [ 12/15/2011. | Called.........ccccrurvrirririnrircrirnnriens 590,000 ...590,000 | .cvvrees 590,000 | .. 0 0 ... 0 +590,000 | ivvvrierenn0 | 0 | 0 | 20,222 | 10/01/2037.
721781 AC 6|COUNTY OF PIMA AZ IDA - TUCSON ELECTRIC. | ... | 05/25/2011. | MGK-MORGAN KEEGAN.........c.cco. | covemreemerermnineninnes | ceries 3,491,985 | ........ 3,500,000 | ........ 3,500,000 | ..ocovrnee 3,500,000 0 0. 0 | o0 i | s 3,500,000 |..ccccverinn0 | coeennn(8,015) | ... (8,015) | ... 115,500 | 10/01/2020.
721901 JE 7|COUNTY OF PIMA AZ IDA - TUCSON ELECTRIC. |... | 07/13/2011. [ MORGAN STANLEY & CO. INC..... | ccccovermrrrrrmrverrnrns | verves 2,512,475 .2,500,000 | ........ 2,514,595 12,512,234 | {0 (1,496) | .oovvrirernand 0 .2,510,738 90,642 | 09/01/2029.
745270 JV 1|PUERTO RICO HSG FIN CORP REV..........coceunnce. ... | 12/01/2011. | SINKING FUND REDEMPTION..... 60,000 60,000 | ..o 60,000 60,000 0 0. 0 0 60,000 .2,446 | 06/01/2020.
RHODE ISLAND HOUSING&MORTGAGE
762212 3B 2|FINANCE CO 1. | 04/01/2011. | Calle..vvuvvererereereeereeeeeeeeereens 30,000 30,000 | cooevernees 30,000 30,000 0 0 ... 0 0 30,000 ...750 | 10/01/2036.
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY.......... .| 06/23/2011. | RBC DOMINION SECURITIES...... | cceeveeemeermeernceirnees | vere 8,670,000 .8,500,000 | ........ 8,500,000 ..8,500,000 0 0. 0 0 .8,500,000 .170,000 | ...... 453,068 | 01/01/2032.
ST. PAUL MN HOUSING & REDEVELOPMENT
792892 HA 2|AUTH L[ 0772072011, [ VARIOUS.......oovvvmrvmcrieririnseinees | oeeerensesissenisennn 5,099,625 | ........ 5,125,000 | ........ 4,965,408 | ........... 4,977,664 0 2,728 | ..... 0 2,728 | .o (V1N IO 4,980,391 | ..ot 0] e 119,234 | ....... 119,234 | ...... 230,794 | 07/20/2046.
SAN BERNARDINO CNTY CALIF SING SINGLE
796842 DF 6|FA 1. 08/03/2011. | Called..........vveeveereereeeeeeeeeeeerienees | eeeereeeseeeeeeisniees | sveeeiiens 190,373 | ...........555,000 | ........... 118,167 0 9,606 | ..... 0 9,606 05/01/2031.
798136 PK 7 |CITY OF SAN JOSE CA.......ovvumircrierirneirinrisnins ... | 12/13/2011. | MGK-MORGAN KEEGAN........cccove. | covervmrirnerineinenns | e 5,112,950 | ........5,000,000 | ....... 5,148,550 | ...........5,104,487 | ...ccccoovrrnnncd (V18 I (14,192) | oo (U (14,192) 03/01/2032.
SOUTH CAROLINA HOUSING FINANCE AND
83712D MX 1|DEVEL [10/03/2011. [ Called....voveeeeeeeeeeeeeeeeeeeeee 5,000 .5,000 0 0. 0 0 07/01/2032.
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... [ 10/03/2011. [ Called.........ovveriermereriirerieriineriens | cevrenirsnessensnssinenes | cevieveinne 155,000 | wovvvrne 155,000 | wocvvree 155,000 | ..ovvverees 155,000 0 0 ... 0 (V1 IR (V1 IR 155,000 | ..oovvvenrrnnn (V1 IS LV I 0| s 7,044 | 07/01/2031.
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... [ 10/03/2011. [ Called..........cvvvivrriririiiirinrinerirens | cevirerisnisnsiiesinenes | cevieniene 190,000 | .ocvvenee 190,000 | wovvvreee 190,000 | ..oovveveees 190,000 0 0 ... 0 (V1 IR (V1 IR 190,000 | ..vvveerennns (V1 IO LV I 0| v 8,663 | 01/01/2037.
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... [ 10/03/2011. | Called........covuvrerrrrriireriniirirnsicinns | coveeeiineiesnsiesinnes | vevnenee 2,465,000 | ........ 2,465,000 | ........ 2,471,163 | ........... 2,470,905 | ...oovvvrrnaee 0 [ v (5,905) | oo (1 O (5,905) [ .oovvvverirene 0 [ 2,465,000 |.....ccevnnn {1 IO {01 I 0] ... 121,889 | 07/01/2038.
882719 4L 8|TEXAS ST COLLEGE STUDENT LN REV B 1999.. | ... [ 08/01/2011. [ MATURITY ....ccovvvrrrrmririerinrerncninns | veririeenerissssenienes 8,555,000 | ........ 8,555,000 | ........ 8,646,025 | ........... 8,560,816 | .oovvvvrrirnn (V1 I (5,816) [ voooverecernnnnd (U (5,816) [ .oovereernnne (V1N I 8,555,000 | ...oocvvurennes (V1 IO (U I 0 ... 449,138 | 08/01/2011.
TEXAS DEPARTMENT OF HOUSING &
88275F MU 0|COMMUNITY ...| 12/01/2011. | VARIOUS........ 695,000 | ...........695,000 | ........... 707,163 .0 03/01/2039.
924397 CK 6|VERNON CA CITY OF - ELECTRIC SYSTEM ...| 12/09/2011. | BARCLAYS BANK OF N Y. 3,415,402 ..3,474,038 0 08/01/2021.
928827 DA 9|VOLUSIA CNTY FLA ARPT SYS REV e | 100172011, [ MATURITY oo [ veeeensississsineninnns | evenees 1,350,000 | ........1,350,000 | ........ 1,556,915 (17,894) ] ... ...0 (17,894) | ... 0 0 0 94,500 | 10/01/2011.
93972C 4E 9| WASHINGTON ST CTFS PARTN COPS1999......... ... | 01/05/2011. | PRIOR YEAR INCOME........ccccouvrs | cormmrimirrneriririneenns 0 (V1 ST 0 0 0 ... 0 (V1 IO (V1 OO (V18 O (V1 I LV I 0 ... 250,000 | 07/01/2011.
WASHINGTON STATE HOUSING FINANCE
93978T FJ 3|COMMISS v | 12/01/2011. | Called......voueeerierirerierieinenes [ e | v 130,000 | wovvvenee 130,000 | woocvvrne 129,996 | ...ocveveee. 129,996 0 4. 0 4 | (V1 I 130,000 | .ovvrveeeen0 [ e 0 | o0 [ 4,750 | 06/01/2048.
95639D BA 7 |WEST VIRGINIA SCHOOL BUILDING AUTHORITY|... | 03/16/2011. | BARCLAYS BANK OF N Y....coooives [ nrermrineirnerinninns | v 6,090,341 | ........ 5,735,000 | ....... 6,198,904 ..6,195,566 (11,837) ] ... (11,837) ] ... 6,183,729 .(93,388) | ........(93,388) | ...... 217,452 | 07/01/2025.
95639D BB 5|WEST VIRGINIA SCHOOL BUILDING AUTHORITY] ... [ 03/16/2011. | BARCLAYS BANK OF N Y....cocovvoee | covvererinrireimniieiinns | v 1,125,480 | ........ 1,090,000 | ........ 1,152,501 ..1,152,062 ..(1,589) ] ... ..(1,589) ] ... 1,150,473 (24,993) ] ........(24,993) | ........ 39,361 | 07/01/2026.
WINSTON-SALEM NC WATER & SEWER
975700 JD 8|SYSTEM .1 07/20/2011. | BARCLAYS BANK OF N Y 6,359,700 | ........ 6,000,000 | ........ 6,385,680 ..6,381,034 (21,787) ] ... (21,787) | ... 6,359,247 | ..coocvieei0 | 483 | 483 | L 195,000 | 06/01/2034.
WISCONSIN HOUSING&ECONOMIC
97689P 2P 2|DEVELOPMENT A [ 09/0172011. [ Called......oueveeeeiecrieeieeieeiseiiees | ceverseiieeieesieeinees | eeris 2,105,000 | ........ 2,105,000 | ........ 2,105,000 | ..ccoovnee 2,105,000 0 0. 0 (V1 IR (VI IO 2,105,000 | ..oocrerennes (V1 IO (U I 0| . 66,000 | 09/01/2036.
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WISCONSIN HOUSING&ECONOMIC

97689P 5H 7 |DEVELOPMENT A 11 03/01/2011. | Called. v 50,000 | .............50,000 | ............. 50,000 0 0. 0 0].. .0 il [ 1,300 |03/01/2038.
98267V AN 3| WYANDOTTE COUNTY KANSAS CITY KANSAS... | ... | 12/01/2011. | Called......ccovrirnriiniiirnniicissircnines 2,805,000 | ........2,805,000 | ........ 2,824,542 | . 2,815,156 | .o 0. (10,156) | ..ovovveernnnnns (V) (10,156) | ... L0 L0 113,375 | 12/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments (TR e | e 353,037,974 |..... 356,230,394 355,996,439 359,202,305 (V) 776,682 | ..o [ I 776,682 ...(6,941,016) | ...(6,941,016) | .17,004,214 |..... XXX......
Bonds - Industrial and Miscell
03939R AB 6 |ARCH WESTERN........cccvvvuriinirinirierirererniinniins 1| 07/01/2011. | VARIOUS..........vvvrrrinirnerirerirnrines [ e | e 189,756 | ..ocvvvne 189,000 | .ocvvree 190,890 | ..ovvveveees 189,428 0 (428)] ..... 0 (428) | covovierinnn (V1 IR 189,000 |..covveurinnns (V1N ISR V6L — 756 | ........ 12,935 | 07/01/2013.
125896 AX  8|CMS ENERGY......ooeeoiriermerieiienissinseesssiseniens v | 10/31/2011. | Tender Offer.........cccvvervreneerneriinenes [ e 394,404 | .......... 395,000 | ........... 381,257 | oo 392,471 | oo (V1 IO 1,933 | v (U I 1,933 [ (V1 I 394,404 |....coovvns (V1 IO (0 I 0| s 31,106 | 02/01/2012.
126671 SJ 6|CWL 20024 A1.... ... 1 08/25/2011. [ MBS PAYDOWN.......c.ocvvririiirirnnins [ rrireenniieinsineiienins | e 132,404 0 01... 0 12/27/2011.
126694 3B 2|CWHL 2006-8 1A1 ... | 12/01/2011. | MBS PAYDOWN 374,701 0 11/01/2023.
205887 AF 9| CONAGRA FOODS INC 7.125% 10/01/2026.. ... | 05/06/2011. | BANK OF AMERICA..........covermmvernes | corrrimeineiiseineins | s 4,430,000 .0 10/01/2026.
22545R AV 8| CSMC 2006-TF2A KERE..... ... | 11/15/2011. | MBS PAYDOWN 72,054 0 11/15/2011.
242370 AA 2|DEAN FOODS CO 7% 6/1/2016.. ... | 02/11/2011. | CITICORP SECURITIES INC......... | coverrerererrrerirniinns | cvrerinnes 288,208 .0 06/01/2016.
245217 AP 9 |DEL MONTE CORP 6.75% 2/15/15.......ccccovvvivnrnnns ... | 03/08/2011. | Tender offer..........ccvrvvenrvrvirnrinnns 01... 0 02/15/2015.
247367 AX 3|DELTAAIR LINES INC CSNB 6.718% 1/2/2023..... ... | 01/02/2011. | SINKING FUND REDEMPTION..... |.... 8 0 07/02/2024.
25459H AD 7|DIRECTV HOLDINGS/FINANCE 6.375% 6/15/15... | ... | 06/15/2011. | Called........ccooeverrrirrircrieeineiienins [ v | 2,731,844 | 1.......2,675,000 | ........2,649,957 | ...........2,661,621 | oo | e, 70,223 | oo (U IO 70,223 06/15/2015.
350235 AA 5|FOSTER WHEELER COQUE VERDE ... | 04/15/2011. | SINKING FUND REDEMPTION..... 0. 0 3,859 04/15/2015.
36158Y EQ 8|GECMC 2002-1A A3.... ... | 12/01/2011. | MBS PAYDOWN 2,644,274 | .......2,780,723 .(45,321) .0 04/01/2012.
373298 CH 9|GEORGIA-PACIFIC LLC 7.125% 1/15/2017... ... 12/30/2011. | Tender offer.........ccvvvvenrrrirnrinns 502,483 | ...........500,000 | ........... 503,750 (708) | ..... 0 01/15/2017.
40426W AT 8|HRPT PROPERTIES TRUST FRN 3/16/2011. 1| 03/16/2011. | MATURITY ...coovirrirereensnirrenienns | o | e 1,000,000 | ........ 1,000,000 | ........ 1,000,000 0 .. 0 03/16/2011.
428040 BZ 1|HERTZ CORPORATION 8.875% 1/1/2014. .| | 04/06/2011. [ Called......o.ovvrerierieicisenene IR I 1,539,418 | ........ 1,506,000 | ........ 1,499,638 | ..........1,502,563 | ...ccoceoviieeal0 | s 36,855 | .oovviiinn 0 01/01/2014.
462846 AB 2|IRON MOUNTAIN INC 7.75% 1/15/2015................. 1| 01/18/2011. | Called.......coureerieriieeriirinrienis | e 53,000 | ..coovvrrees 53,000 | .o 53,530 | siovereern53,005 | i | i ()] [— 0 01/15/2015.
502413 AS  6|L-3 COMMUNICATIONS......c.covvurirrreirerinerrnenienes 1| 03/09/2011. | Called.......corrvrererrirerieirerierinens 305,874 ceenerennen 294,650 | 0 | s 11,224 | oo 0 01/15/2015.
502413 AU 1|L-3 COMMUNICATIONS CORP 6.375% 10/15/15... | ... | 12/22/2011. | Called.........cccocrurvrivririnrircrirnnriens USRI IS 102,125 . ..91,000 | .. ...94,084 0 8,041 | ..... 0 . L0 w0 [ 7,561 | 10/15/2015.
52108H MY 7|LBUBS 2002-C7 Ad........ovrvmerierirerrenirseeiserneriens v | 12/11/2011. | MBS PAYDOWN......ccovvvnrrerirnrins | e 301,013 | ...........301,013 | .......... 306,939 | .coovrrrne 302,496 | ..oooovrrennna (V18 I (1,483) [ oo 0 | e (1,483) | 0 | 301,013 [0 | e [ il | e 12,566 | 12/11/2012.
58988P B* 8|MERIT INDUSTRIES TL A 2007.. ... | 12/30/2011. | RETURN OF CAPITAL 255,948 .0 0 01... 0 .0 | 12/31/2013.
58988P B@ 6 |MERIT INDUSTRIES TL B 2007.. .| ... | 12/30/2011. | RETURN OF CAPITAL 230,772 | .... .0 0 0 ... 0 . .0 | 12/31/2013.
59022H AU 6| MLMT 2002-MW1 Ad......coovmirereirerieerierieeeneeens «. | 12/01/2011. | MBS PAYDOWN......ccovrvnerrerienis | e | e 6,490,500 | ........ 6,490,500 | ........6,742,007 | .........6,564,186 | ...ccccoovveric0 | 1eiereee(73,686) | ovvovrivcrincn0 [ eieirecnn(73,686) | o0 [ 6,490,500 | o0 | eiviiiiciienn0 | 0 [ 267,922 | 06/01/2012.
61745M TD 5|MSC 2003-1Q5 A4 <. | 12/01/2011. | MBS PAYDOWN.......covvveirinrrrerins [ e | e 158,515 ....158,515 .159,753 4,109 | 08/01/2013.
618270 AD 4|MORRIS PUBLISHING GROUP.. e | 1171812011, | Called...o.voeeens 16,322 | ... 16,322 ...16,322 .1,043 | 09/01/2014.
61945A AD 9| MOSAIC CO 7 5/8% 12/1/16.....cocovvrerrricirerirrirannne o [ 12001/2011. [ CallEd.......oeeieveeeeeeeeieies [ e | e 415,252 | ........... 400,000 12/01/2016.
629377 AU 6|NRG ENERGY INC 7.375% 2/1/2016 ... | 05/24/2011. | Tender Offer..........ccoveevrvererrrerirenes 500,000 ....500,000 02/01/2016.
63934E AM 0 [NAVISTAR INTL CORP 8.25% 11/1/202 v | 11/02/2011. | Called.......couvvrererieieienis ISR ISV 103,000 11/01/2021.
681904 AK 4 |OMNICARE INC 6.875% 12/15/2015........ccovverernne. o [ 101712011, [ Called.......ooveeeeieieieceieeeeiens [ e | v 1,034,380 12/15/2015.
68389F CG 7| OOMLT 2002-3 A2 .| 01/25/2011. | MBS PAYDOWN 977 ...975 12/27/2011.
70382 AA 9| PAVESTONE COMPANY. .. | 04/29/2011. [ Prepaid........ccovvevervrervrrnninrrnrieninns 2,064 | ... .15,680 | ... ....690 09/01/2012.
704549 AD 6|PEABODY ENERGY CORP.......ccoouvimmrirreririrerinns ver | 04/15/2011. | Called.......courveereerirerererieeinrrienes | e 302,937 | oo 300,000 | ........... 287,500 04/15/2016.
74958E AC 0 [RFMSI 2006-S12 2A2 . ...|12/01/2011. | MBS PAYDOWN 664,460 | ...........664,460 | .......... 662,435 ..442 10/01/2020.
784420 AB 7 |SLCLT 2005-1 A2.....ccvvuriierirririeisnrierienssesesseens v | 117152011, | MBS PAYDOWN.......cooovvinirrerirnnis [ e | s 1,074,912 | .......1,074912 | ....... 1,067,522 . .79 05/15/2014.
868536 AS 2|SUPERVALU INC 7.5% 11/15/2014.... ... | 01/25/2011. | FIRST BOSTON CORPORATION.. | c.ccvvvvivrirciinnis | crvrnerr 482,773 | ...........500,000 | ...........498,750 | .............482,500 | ......... 16,558 | coooovrverenc?5 | a0 [, 16,573 11/15/2014.
88031N AA 5| TENASKA ALABAMA PARTNERS LP. ... | 12/30/2011. | SINKING FUND REDEMPTION..... 179,135 (210) 06/30/2021.
88031T AA 2| TENASKA OKLAHOMA | ... | 12/30/2011. | VARIOUS........ s . ...22,909 L0 L0 0 ...858 | 12/30/2014.
880779 AS 2 |TEREX CORP 7.375% 1/15/2014.......coevvvrrrrrrnne o [ 0171812011, [ Called......ooeeeeeeceieereens [ e 506,145 | ...........500,000 | ........... 496,250 | ..o 497,267 | o0 | 8,878 | 0 | 8878 [0 [ 506,145 | {1 IR {01 I {1 I 18,438 | 01/15/2014.
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886536 AD 3 |BEACH 2006-11 B3..........coevourrieerieriicrierirnieinniane .. | 04/05/2011. | MATURITY ...ovvrvrrirriiniirineirenns [ e | s 1,000,000 0 0 ... 0 0 04/05/2011.
909287 AA 2|UAL CORP CB 6.636% 7/2/2022. ... | 07/02/2011. | SINKING FUND REDEMPTION..... | .ocvenrereriicinenins | cerrerirenns 16,348 | ... 16,348 | 114,223 | 16,313 | (V1 I 35 | s (U I 35 . 01/02/2024.
941034 AA 8|WASI 2006-HES1 M4 ... | 06/25/2011. | MATURITY. . 2,000,000 0 01... 0 0 0 L0 .6,964 |06/25/2011.
97381W AD 6| WINDSTREAM CORP 8.625% 8/1/2016................. v | 1212212011, | Called......voeverierirceieriseereiienns [ e | s 3,442,329 | ........3,300,000 | ........3,219,051 | ...........3,246,293 | .......cccee0 | 110 196,036 | oo 0 {196,036 | .0 | s 3,442,329 | ..o (V1 IS LV I 0 ... 349,268 | 08/01/2016.
984121 BN 2|XEROX CORPORATION ... 08/15/2011. | MATURITY. ...400,000 ....400,000 0 ....400,000 08/15/2011.
008916 AD 0[AGRIUM INC DEB A.| 02/15/2011. | MATURITY. ceereeeniens | 001,000,000 | ........1,000,000 | .. . . . .0 .1,000,000 02/15/2011.
204386 AF 3| COMPAGNIE GENERALE GEOPHYSIQUE............ F. | 06/30/2011. | Called.......c.oveuerrrerirneereriieireeinnes | cererieeeinesiesineenns 808,063 | .......... 780,000 | ........... 776,659 | ..cooovvvrnee 778,181 0 29,882 | ... 0 29,882 | ..ot (V1 I 808,063 05/15/2015.
706448 BK 2 |PEMEX FINANCE LTD .102/15/2011. | MATURITY. 300,000 0 (498) | ..... 0 02/15/2011.
81725W AC 7|SENSATA TECHNOLOGIES 8% 5/1/2014.. R | 05/12/2011. | Tender offer...........coccevevevrrrerienes 651,000 0 0 ... 0 05/01/2014.
879403 AV 5| TELEFONOS DE MEXICO SAB 5.5% 11/15/2019 F.|03/08/2011. | EXCHANGES (UNLIKE) I [ 997,604 | ........1,000,000 | ...........997,330 | .............997,564 | ....ccoevumnecn. (V1 I 40 | 0 11/15/2019.
999999 99 8| SUMMARY ADJUSTMENT......coovumrmmmrimriranirinens ... | 12/29/2011. [ VARIOUS.......cocoviirinnirncireniininnns | s (2,732) | oo 0].. ()] 0 0 0 ... 0 12/31/2012.
3899999. Total - Bonds - Industrial and Miscellaneou: OO POO PP OP YOO OPOOPRPRURTOOY VPP 39,193,818 | ......37,992,851 | ...... 39,128,414 | ......... 37,731,365 | ........ 81,817 | ........ 302,263 | ..o 0]....384,080 |....coe...0 | .........39,189,563 | ........(2,729) | ...........6,986 | ..........4,257 | ..1,627,405 |..... XXX......
Bonds - Hybrid Securities
06605V AA 5|BANKBOSTON CAPITAL TRUST Il 1.86% 06/15... | ... | 12/06/2011. [ VARIOUS........cccmvvumirmerierirneernines | verireseiensssenseeinens | vevereens 747,300 | ........ 1,000,000 | ........... 980,500 ..1,000,000 0 0 .. 0 | cooveeeriiereeen0 [0 | 001,000,000 |0 | e (252,700)| ...... (252,700) 06/15/2027.
55263K AA 9| MBNA CAPITAL B FRN 2/1/2027.....c.ccccovuinivininiinns ... | 12/05/2011. | EXCHANGES (UNLIKE).........cc0on.. R 1,580,000 | ........ 2,000,000 | ........ 1,990,400 | . ..2,000,000 0 0. 0 0] (420,000) | ...... (420,000)] .. 02/01/2027.
4899999. Total - Bonds - Hybrid Securities OO PO PO PP PP OO PO PO PP PP POPPPPPOON 2,327,300 | ........ 3,000,000 | ....... 2,970,900 | oo 3,000,000 0 0 ... 0 0 | [, 3,000,000 | ..o 0] . (672,700)] ...... (672,700)| ........ 35282 |..... XXX......
8399997. Total - Bonds - Part4............. OO OO OO OO OO OO OO OO OO PP RSP UOTOOPORPPYRPRPRRTOOPON BYTRRY 409,112,861 |..... 413,514,514 |..... 413,229,162 | ....... 414,411,997 | ... 83,804 | ... 1,113,030 [ .0 s 1,196,834 [ .0 s 416,682,950 ...(7,567,358) | ...(7,570,087) | .19,100,114 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. . [RTRTRTIT RO 171,302,309 |..... 177,175,508 |..... 171,715,394 | .o 0 0] . (750,629)| ... 0 (750,629) | ... L0 170,964,765 | ......cooccoee0 | s 337,544 | ... 337,544 | ..2,173231 |..... XXX......
8399999. TO1AI = BOMAS. ettt SRR Rttt | s 580,415,170 |..... 590,690,022 |..... 584,944,556 | ....... 414,411,997 | ..o 83,804 | ........ 362,401 | .o 0 [ 446,205 | ....coovrnienne 0] 587,647,715 |........ (2,729) | ..(7,229,814) | ...(7,232,543) | 21,273,345 |..... XXX......
Preferred Stocks - Industrial and Miscellaneou
74251V 30 0 |PRINCIPAL FINL GROUP........cccvveriririncrieriins ... | 02/01/2011. | GOLDMAN, SACHS & CO. (DOMEY ...... 400,000.000 | ....... 9,599,816 .00 | ... 10,000,000 | ........... 9,936,000 | ......... 64,000 (U 0 64,000 |....ccoeeren0 | ernrnn 0,000,000 | o0 | e (400,184)| ...... (400,184) | ... 0 ... XXX......
784210 30 4|SGPREFERRED CAPITAL Il ... | 07/19/2011. | BANK OF AMERICA..........covvurrrenne 25,000.000 | ...... 23,250,000 | .......... .00 | ... 25,000,000 | ......... 22,859,375 |..... 2,140,625 | .oooovvreerins (V1 IO 0. 2,140,625 ...(1,750,000) | ...(1,750,000) | ...... 787,750 |..... XXX......
989938 20 4|ZURICH REGCAPS FDG TR II TR CAP 144A........ | ... | 03/30/2011. | Called I 5,000.000 5,000,000 ..5,000,000 0 0 ... 0 0 .0 0 [ 82,250 ... XXX......
989941 20 8|ZURICH REGCAPS FDG TR V TR CAP 144A........ .| 0410412011, [ Called.......cooveveereeeeeeeeee e 36,780.000 | ...... 36,780,000 36,645,815 0 0]... 0 0 134,185 | ... 134,185 | ... 187,121 |..... XXX......
8499999. Total - Preferred Stocks - Industrial and MiSCEllaNOUS. .........ccuiiiiiiiiiis i | oniies 74,629,816 74,441,190 | ..... 2,204,625 0. 0 2,204,625 ...(2,015,999) | ...(2,015,999) | ..1,057,121 |..... XXX......
8999997. Total - Preferred SIOCKS = P 4........oiiiiiiiiirisisssiess i ssisssniss tisssss sttt | creas 74,629,816 ....76,645,815 | . 74,441,190 | ..... 2,204,625 0]... 0 2,204,625 ..(2,015,999) | ...(2,015,999) | ..1,057,121 |..... XXX......
8999999. TOtAl = PrEEITEA SHOCKS. ... rtutitiis etttk ef ettt | senias 74,629,816 SRR 76,645,815 | ........ 74,441,190 | ..... 2,204,625 0]... 0 2,204,625 ...(2,015,999) | ...(2,015,999) | ...1,057,121 |..... XXX......
9799998 Total - Common Stocks - Summary Item from P 5.t et | i 1,164,788 e | s 1,164,810 | oo, 0 0 0]... 0 0 22)] ... 22)] .. L0 XXX......
9799999. Total - Common Stocks.. 1,164,788 1,164,810 | s 0 0 0. 0 0 22) 22)] .. 0 ... XXX......
9899999. Total - Preferred and Common Stocks . ceenn | e 75,794,604 ST 77,810,625 | ......... 74,441,190 |.... 2,204,625 0 ... 0 2,204,625 ..(2,016,021) | ...(2,016 021) ..1,057,121 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks et ettt | e 656,209,774 662,755,181 | ....... 488,853,187 |..... 2,288,429 | ........ 362,401 | oo 0 ... 2,650,830 ...(9,245,835) | ...(9,248,564) | .22,330,466 |..... XXX......
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r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 PC  8|T 25/8 11/15/20.......ccviiviiieiiniisissrisssisseniesisenes | ‘ 01/05/2011 [ RBS......cocovvrrsvernsnasnisnrnnneineens | 03/16/2011 [VARIOUS......covvvviniiieiiniiisnins | v 20,000,000 | ....... 18,683,674 | ....... 18,935,858 | ......... 18,705,481 | o0 | i 21,807 .0 21,807 (O O | ) 230,376 | ....... 230,376 | ... 175,483 | ..... 75,414
0599999. TOtal - BONAS = U.S. GOVEIMIMENT. ...ttt ers st se e eesess st e8 1818kttt nnnns | crenens 20,000,000 | ....... 18,683,674 | ....... 18,935,858 | ......... 18,705,481 | .oooovvveeennl0 | i 21,807 .0 21,807 0 [ e [ 230,376 | ....... 230,376 | ... 175,483 |..... 75,414
Bonds - U.S. Special R and Special A t
13033K 8C 6| CALIFORNIA HOUSING FINANCE AGENCY....... 05/25/2011 | MERRILL LYNCH 05/25/2011 | BARCLAYS BANK OF N Y..cooooes | covvnec 5,850,000 | ......... 4,619,979 | ......... 4,619,979 | ..o 4,619,979 0 .0 0 0 | o0 [0 | 0 [ 91,650 |..... 91,650
13033K 8D 4|CALIFORNIA HOUSING FINANCE AGENCY....... 05/25/2011 | MERRILL LYNCH 05/25/2011 | BARCLAYS BANK OF N Y......... ....21,985,000 | ....... 17,022,986 | ....... 17,022,986 | ......... 17,022,986 0 .0 0 0 [ e | il 0 | e 348,096 |...348,096
CA MUNICIPAL FINANCE AUTHORITY
13049V AC 1|REPUBLIC 06/30/2011 | MERRILL LYNCH.......covvvvriienee 10/03/2011 [ Tender offer...........covrervrrerivnns | wovveees 3,000,000 | ......... 3,000,000 | ......... 3,000,000 | ........... 3,000,000 | .coooverrreiane 0 0 .0 0 0 [ e 0 [ e 0 [ v 0 [ o 8,499 | ............ 0
NOMURA SECURITIES INTL.,
31396Y CY  6[FNR2008-1 CF.....covvvvreriirrrieierieeiseniesiseenns ...| 05/03/2011 | INC. 08/03/2011 [ VARIOUS........covvvemrrerierinnins | cevi 10,778,352 | ....... 10,838,980 | ....... 10,865,052 | ......... 10,834,088 | ...cooovvvrncnnd 0| e (4,893) .0 (4,893) (V1 0| oo 30,964 | ......... 30,964 | ....... 23,613 | ... 3,006
NY LIBERTY DEVELOPMENT CORP WORLD GOLDMAN, SACHS & CO. GOLDMAN, SACHS & CO.
649519 BP 9|TRADE 11/02/2011 | (DOMESTIC) 11/17/2011 | (DOMESTIC) | 2,500,000 | ......... 2,529,425 | ......... 2,577,250 | ..ccvenee 2,529,380 | ..ovrvrerinnns 0 (45) L0 e (45) (V1 0 | o 47,870 | ......... 47,870 | ......... 2431 | s 0
65819G EH 7 [NC CAPITAL FACILITIES FINANCING AGENCY F ... | 01/10/2011 | SIEBERT BRANDFORD............. 11/23/2011 | Called. ... v | e 950,000 | ............ 942,875 | ..ovevene 950,000 | ..ovvvvrenees 950,000 | ..oovvvnrrnnnnad (U I 7125 | o (V1 IS 7125 | o (V1 (1 I (V1 I (V] I 55,720 |..... 13,795
PA ECONOMIC DEVELOPMENT FINANCING
708692 BD 9|AUTHR 06/30/2011 [ MERRILL LYNCH......c.cooonirines 10/03/2011 | Tender offer........ccocevrnernnninee | coviv 3,000,000 | ........ 3,000,000 | ......... 3,000,000 | ..ccovenes 3,000,000 | ..ooviinniinnn 0 0 .0 0 [ (0 (] I [V 9,658 | ..o 0
3199999. Total - Bonds - U.S. Special Revenue and Special A R 1ttt | anniead 48,063,352 | ....... 41,954,245 | ....... 42,035,267 | ......... 41,956,433 | oo 0 2,187 .0 2,187 (I I 0 | e 78,834 | ......... 78,834 | ... 539,667 |...456,547
Bonds - Industrial and Miscell
GOLDMAN, SACHS & CO.
00846U AF 8| AGILENT TECHNOLOGIES INC 2.5% 7/15/2013.. | ... | 04/14/2011 | BARCLAYS BANKOF N Y......... 11/30/2011 [ (DOMESTIC) | ... 1,600,000 | ......... 1,622,336 | ......... 1,617,488 | ........... 1,616,179 | covovvvcerrne (1 I (6,157) .0 (6,157) (V1 [V I 1,309 | oo 1,309 | ....... 35,556 |..... 10,444
GOLDMAN, SACHS & CO.
14041N CL 3 [COMET 2005-A10 A.....oovvvmvrnrrrrireerseesserisneens ...| 06/22/2011 | MORGAN J P SEC INC.............. 07/22/2011 [ (DOMESTIC) | s 5,000,000 | ......... 4,993,750 | ......... 4,996,094 | ........... 4,993,797 | oo 0 47 .0 47 (V1 0 | v 2,297 | oo 2,297 | oo 1,557 | cooveens 445
NOMURA SECURITIES INTL.,
14041N CS 8| COMET 2006-A5 AB........coovrvmrirerirceiseirerinnnens ...| 06/08/2011 | INC. 07/22/2011 [MORGAN J P SEC INC......oocve. | vrvrnenns 8,420,000 | ......... 8,404,213 | ........ 8,405,528 | ........... 8,405,306 | ...ovvvrcrrnnnns 0 | v 1,093 | oo (V1 IO 1,093 | i (V1 (V1 I 222 | s 222 | . 4,236 | ...... 1,690
161571 CG 7| CHAIT 2007-A16 A16.......covrerernriiernrieiinirerenins ... | 06/08/2011 | MORGAN J P SEC INC.............. 11/16/2011 [ CITICORP SECURITIES INC..... | ......... 4,100,000 | ......... 4,109,289 | ......... 4,105,766 | ........... 4,105,459 | ...cccovvnnnd (V1 (3,830) .0 (3,830) {1 O 0 | o 306 | oo 306 |....... 17,055 | ... 6,247
FIRST BOSTON
161571 CS 1| CHAIT 2008-A6 A........ccoomremeirerieeireeiesesseeineinns ...| 06/22/2011 | CORPORATION 11/16/2011 | CITICORP SECURITIES INC..... | ......... 5,000,000 | ......... 5,105,469 | ......... 5,081,641 | ........... 5,083,120 | ..oooovrvrrinncn 0| s (22,349) | ..ocvvrrinne (V1 I (22,349) | ..ovvennd (V1 0| e (1,479) [ .vvvne (1,479) | ....... 31,179 | ... 2,312
17305E EM 3| CCCIT 2009-AT Al..cuvivmiirirerirerineeienissiieniens ... | 06/22/2011 | VARIOUS.........ccoormevirerirnrrirniri 11/16/2011 | CITICORP SECURITIES INC..... | ....... 19,900,000 | ...... 20,148,773 | ....... 20,008,051 | ......... 20,006,745 | ...ccoovvverncn 0. (142,028) | ...oovvvrrrinens 0 | (142,028) | ....oovvvven (V1 [V I 1,306 | oo 1,306 | ..... 188,666 |..... 21,543
FIRST BOSTON
17305E EN 1| CCCIT 2009-A2 A2........ccovvrrirrmrirrirnrieisnieeesinnis ... | 06/07/2011 | CORPORATION 11/16/2011 [ CITICORP SECURITIES INC..... | ....... 26,682,000 | ....... 27,044,708 | ....... 26,877,946 | ......... 26,870,426 | ..cocvvernnnnd 0. (174,282) | coovvvvvivrrnne 0 [ (174,282) | coovvveren 0 [ e (U1 I 7,520 | oo 7,520 | ..... 246,496 |..... 32,389
FTN FINANCIAL CAPITAL
19416Q DT 4|COLGATE-PALMOLIVE CO 1.25% 5/1/2014......... | ... | 04/29/2011 | DEUTSCHE BANK (U K)............ 11/30/2011 [MARKETS | ... 3,000,000 | ......... 2,995,620 | ......... 3,036,480 | ........... 2,996,464 | ...ccoovvrenne. 0 844 .0 844 (V1 0| oo 40,016 | ......... 40,016 | ....... 21,979 | oo 0
FIRST BOSTON
268847 AB 8|ERAC USA FINANCE COMPANY 2.75% 7/1/2013 ] ... | 04/13/2011 | CORPORATION 11/30/2011 | JEFFERIES & CO INC......oovvvvee | wvrennee 3,390,000 | ......... 3,447,257 | ........ 3,449,834 | .......... 3,431,149 | oo 0| s (16,108) [ ..oovevrvrrnenne (V1N I (16,108) | ...ocvvucene (V10 0| oo 18,684 | ......... 18,684 | ....... 86,492 |..... 27,709
GOLDMAN, SACHS & CO.
29379V AK 9 |ENTERPRISE PRODUCTS OPER 5.9% 4/15/2013| ... | 04/29/2011 | JEFFERIES & CO INC 11/30/2011 | (DOMESTIC) 11,396,000 | ......... 1,516,098 1,466,721 1,480,280 | ..coovvvrveeen0 | eeera(35,817) | 0 [ eieenn(35,817) | viiviiecnl0 | 0 | (13,559) | ........ (13,559) | ....... 52,621 | ... 4,347
GOLDMAN, SACHS & CO.
337738 AF  5|FISERV INC 6.125% 11/20/2012........cccveverrernnns ...| 04/13/2011 | (DOMESTIC) 06/14/2011 | Tender Offer..........c..ocvrerevervvens | ceveenes 2,000,000 | ......... 2,148,540 | ........ 2,134,150 | ...ccoo.ee. 2,134,150 | covrvrerirens 0| s (14,390) [ ..o (V1N I (14,390) | ..oovvnened (V1 (V1 I (V1 I (V] I 69,417 |..... 50,361
NOMURA SECURITIES INTL.,
34528C AG 0|FORDO 2006-C B.......cccoevvrerrerrrririninnns 03/30/2011 | INC. 08/16/2011 | MBS PAYDOWN.........ccovrvrirvrrns | vrrnens 8,100,000 | ......... 8,211,375 | ......... 8,100,000 | ........... 8,100,000 | ...coovvrrvrncd 0. (111,375) | v 0 [ (111,375) | covvvrs 0 [ e (01 I 0 [ e 0 ... 147,350 |..... 22,658
SUNTRUST ROBINSON- SUNTRUST ROBINSON-
50540R AD 4|LABORATORY CORP OF AMER..........cccoviurernnn ... | 05/03/2011 | HUMPHREY 11/30/2011 [HUMPHREY | ... 1,000,000 | ......... 1,070,950 | ......... 1,045,540 | ........... 1,047,409 | .o (V1 (23,541) [ ovvvrvcrieinn 0 [ (23,541) | .ovrennd 0 [ e (1 (1,869) | ..vovvve. (1,869) | ....... 46,444 | ... 14,514
571903 AH 6|MARRIOT INTERNATIONAL 5.625% 2/15/2013... | ... | 05/03/2011 | MORGAN STANLEY & CO. INC. | 11/30/2011 | CITICORP SECURITIES INC..... 11,828,000 | ......... 1,954,370 .1,889,000 1,913,444 | ..covvvvinl0 | e, (40,925) [ ...ovvvrrirnnne (V1N I (40,925) | ..o 0 | o0 [ v (24,444)| ........ (24,444) | ....... 82,831 |..... 23,136
78442G PW 0 [SLMA 2005-6 Ad........ccoovervmrivrrierineciseiseissiiens ...| 06/22/2011 | BANK OF AMERICA..........c........ 07/25/2011 | VARIOUS........ccoovvvrrieriecirens 7,886,156 | ......... 7,868,905 7,873,171 7,871,007 2,102 .0 2,102 0 | o0 | s 2,164 | oo 2,164 | ........ 7,391 | ... 5,020
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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 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 12 13 14 15 16

0 Par Value Current Interest

r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

984121 BS 1|XEROX CORPORATION 5.5% 5/15/12................. ...| 05/03/2011 | DEUTSCHE BANK (U K)............ 11/30/2011 [HSBC SEC INC......ccovvrvevrrrerres | ovriene 1,000,000 | ......... 1,046,580 | ......... 1,020,060 | ........... 1,020,247 | o0 | eiri(26,333) | o0 [ eieenn(26,333) | civvvieennl0 | a0 | (187) | vevvvrvrne (187) | ... 58,056 |..... 26,125

984121 BV 4| XEROX CORPORATION 5.65% 5/15/2013........... ... | 04/12/2011 | FIRST UNION SECURITIES INC| 11/30/2011 | JEFFERIES & CO INC ..1,810,000 | .........1,953,062 | ......... 1,911,306 | .cooovevene 1,909,753 | .ovvvvvrveren0 | iera(@3,309) | o0 [ eiiennn(83,309) | cviiieienl0 | 0 [ 1,652 | oo 1,552 | ... 107,946 |..... 42,610

716442 AG 3 [PETRO-CANADA.......c.ovvmtieriiiiensiierssieriesisins A.| 04/14/2011 | RBC DOMINION SECURITIES... | 11/30/2011 | BARCLAYS BANK OF N'Y. 3,000,000 | .........3,164,460 | ......... 3,111,090 | ...c.co.ee 38917 | viiininnl0 | i (45,543) | o0 | (45,543) | 0 | 0 ] (7,827) | covvveee. (7,827) | ..... 106,667 |..... 31,333

GOLDMAN, SACHS & CO.
600388 AB 8|MILLER BREWING CO 5.5% 8/15/2013................ R | 04/13/2011 | VARIOUS........ccooumrririrneiinniin 11/30/2011 [ (DOMESTIC) | 3,000,000 | ......... 3,268,890 | ......... 3,196,920 | ........... 3,196,922 | .ooovveiinnc 0| s (71,968) [ ..o (V1N I (71,968) | ..o (V1 [V IO (VA1 — )] ... 132,917 | ..... 28,875
GOLDMAN, SACHS & CO. GOLDMAN, SACHS & CO.

928670 AC  2|VOLKSWAGEN INTL FIN NV 1.625% 8/12/2013... | F. | 04/13/2011 | (DOMESTIC) 11/30/2011 | (DOMESTIC) | . 1,000,000 | ......... 1,002,830 | ......... 1,004,400 | ........... 1,002,074 | .o 0 (756) .0 (756) (I 0 | o 2,326 | oo 2,326 | ....... 13,226 | ...... 2,979
3899999. Total - Bonds - Industrial @and MISCEIIANEOUS. ... ittt itiitis ottt ettt eniensens | bnes 109,112,156 | ..... 111,077,475 | ... 110,331,186 | ....... 110,302,848 | ....ccooveennnd 0 ... (774,625) | ceovvvvirinnee 0 [ (774,625) | oo (U] I (U 28,335 | ..o 28,335 | ..1,458,082 |...354,737
8399998. TO1AI = BOMAS. ettt EE R Rt | ceias 177,175,508 | ..... 171,715,394 | ... 171,302,311 | ....... 170,964,762 | ..oovvvvvrirens 0| . (750,631) | ovvvvrerinns [V (750,631) | .ovovrernd 0 [ o 0] .. 337,545 | ... 337,545 | 2,173,232 |...886,698
Common Stocks - Industrial and Miscell

060505 10 4 |BANK OF AMERICA CORP.......cocoiniiimminiiiniinins | ‘ 12/05/2011 | EXCHANGES (UNLIKE)............. I 12/05/2011 | CSFB EQUITIES.......ccoovvvnivnnns | e 197,692.000 | .........1,164,810 | ......... 1,164,788 | ...cccoone 1,164,810 0 .0 0 0
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS...............c.ccciceis vttt s ettt essietenesastenensesesesssesennsesesessesesensnsesessnsesessnsesenensnesessnnens | cverenens 1,104,810 | il 1,164,788 | ........... 1,164,810 0 .0 0 0
9799998. TOtAl = COMMON SHOCKS. 111 verrereritsis ettt stiseeseeb st ensentsssansssnsnssnsensanssesensssssnssnnssnsssssenenssnssanssnnssnnnsnes | aonneneee ], 164,810 | v 1,164,788 | ........... 1,164,810 0 .0 0 0
9899999. Total - Preferred and COMMON SOCKS. ... ..ttt ettt st oeesessess e sse ettt snnres | nninene 1,164,810 | ......... 1,164,788 | .......... 1,164,810 0 .0 0 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c..riuriuuiiieiiiiiiiiie coeitseeesessseseseessessee st eseees bbb sk bbbttt asnisnninnen | sis 172,880,204 | ..... 172,467,099 | ...... 172,129,572 | cocovvvevrrcanl0 | (750,631) | ovoorvrrirnns (V)] (750,631) | ..cvocrenec (O [TOROONN | I EO 337,523 | ... 337,523 | ..2,173,232 |...886,698




Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
32000 10 3|ECONOMY FIRE & CASUALTY CO.....ccocvvvmrrrirreriniririninns 22926 2ciB1 NOLn | 0 [ 364,039,909 | .............. 600,000.000
59188# 10 6|METROPOLITAN DIRECT PROPERTY & CAS INS CO...... 25321 2ciB1 NOLeeee | e [ s 28,265,430 .1,000.000
59180* 10 8 |METROPOLITAN CASUALTY INS CO ...cocoovvinrrirniiciienes [ i 40169............ 2ciB1 NOLn | 0 [ 47,368,819 | ..cccverirneen. 1,000.000
59200* 10 4 |METROPOLITAN GENERAL INSURANCE CO........ccccoonnue 39950 2ciB1 NOLe | 0 [ 32,039,613 .1,000.000
59214# 10 4|METROPOLITAN GROUP PROPERTY & CAS INS CO...... 34339............ 2ciB1 NOuic |0 | i, 316,004,735 | ..o, 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET...........c.oiiiriinisceieiisiseisssssissesssenssssenssssnsenssseessssssessssssenss | sessrssssssessessessssnsessessed | sensessessences 787,718,505 | ......... P00 S
Common Stocks - Other Affiliates
590894 10 6|MET P&C MANAGING GEN AGENCY... WNOLei | 0 [, 1,000 .1,000.000
591990 10 6 |METROPOLITION LLOYDS INC COM... ..NO 1,000 .1,000.000
591554 10 5|METLIFE AUTO & HOME INS AGY INC. WNOL e |0 [ 1,376,665 | ..o 5,000.000
1799999. Total - Common Stocks - Other Affiliates 1,378,665
1899999. TOtal = COMMON SHOCKS. ... eoieeaitesissres s bbbt | enbesnsssnns st 0].. ....789,097,170
1999999. Total - Preferred and COMMON STOCK...........ccciiiuiieiieieiecte et (0 [ IO 789,097,170
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,725,590,767.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVE
7 8

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

NONE
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SCHEDULE DB - PART A - SECTION 1

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

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

Description Generation Identifier | of Risk Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)
Swaps - Hedging Effective - Foreign Exchang
Currency swap - Rec fixed USD 479142C@8 JOHNSON MATTHEY 5.4700%
[Pay fixed EUR] PLC 4.660% 01/31/21 D1 Currency.... | Deutsche Bank, AG|.02/24/2010[.01/31/2021] ............c.... 0]... 6,785,000 [4.6600%]] ....coovvennenennd (o 0 o dB,770 | oo 294,191 || v 645,470 | .0 | il 216,999 | o0 |0 | 102,300 | oo 99.06/92.15....
0879999. Total-Swaps-Hedging Effective-FOreign EXCHANGE. ...... .ok eed bbbt (O 0 294,191 | XXX] ... 645,470 | ..o | i 216,999 | o0 |0 | s 102,300
0909999, Total-SWAPS-HEAGING EFIECHVE. ... ...ivveireeiieessieiesesis ittt s s es sttt s sttt ssseets oebssessseessee s s e b s bt s s st ettt ettt 0 /... 0 294,191 | XXX] .ovooud 645,470 | ..o | il 216,999 | .0 |0 [ 102,300
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 | 17248RAJ5 CINGULAR 0.0000
[PAY 0.5200] WIRELESS LLC D1 Credit......... Citibank, NA.......... .10/31/2008(.12/20/2015 ................. 0] . 4,000,000 UR:YZ0[0) | (V10 0 | e (21,089) | ..ouvvnrennee (52,131) | ovvvee | cereens (52,131) | covoerenne 2,021 | oo (U I (1 I (V1 S 0 |1FE s 001,
Credit Default Swap - Rec 0.0000 | BANK OF AMERICA CORP 0.0000
[PAY 1.0000] (Multiple Cusips) D1 Credit......... Barclays Bank, PLC|.03/31/2010[.06/20/2015] ..........c...... 0. 1,200,000 [1.0000]] ....ovvene 11,986 | oo 0 e (21,985) | ovvvvvenns 118,523 | .oves | v 118,523 | ...ccoouud 87,688 | ..o [O (O (] I 0 |1FE..iii 001
0929999. Total-Swaps-Hedging Other-Credit Default s OO OO OO OO OO OOT OO YO PO OOT OO OOS OO OYOTOTOUOPOOPRURRROTY EUPPOOT 11,986 [ oo 0] e (43,074) [ oo 66,392 | XXX [ cooveeead 66,392 | ......... 89,708 | oo (O (O (V] [ [V XXXooooee [ s XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD B0ZL450 BANQUE CENT DE 5.5600%
[Pay fixed EUR] TUNISIE D1.... Currency.... | Citibank, NA.......... .06/09/2005|.06/22/2020] ................. 0 ... 3,660,000 [ZT00 [0 | [0 S 0 [ o 11,968 | ..oovvvinne (74,538) [ ovve | overen (74,538) | ..ocvvuvnee 5413 | ... 130,199 | coviinnd (01 I 0 [ e 53,297 | v 002.....ccmvveneee
Currency swap - Rec fixed USD B4532F0 CAMPOFRIO FOOD SA 8.3190%
[Pay fixed EUR] 8.25% 10/31/2016 D1 Currency.... | Citibank, NA.......... .10/30/2009|.10/31/2013] .......evvvreen 0f ... 1,479,300 [8.2500%] +..vvvvvrervrrnnn (01 S 0 [ oot 4978 | oo 193,155 | coover | v 193,155 | ...ccooue (19,141) | coovveee 43,400 | oo (V1 I 0 [ o 10,021 | oo 002....cvvvrene
Currency swap - Rec fixed USD B3YQ8Y4 SMURFIT KAPPA 7.75% JP Morgan Chase 7.8475%
[Pay fixed EUR] 11/15/2019 D1 Currency.... | Bank, N.A. .11/16/2009[.11/15/2014] .....ovvvvnvvens 0. 1,497,500 AT | (1 0 [ oo 10,380 | .oovovciennns 221,879 || v 221,879 | .........(14,889) | .ovvnvcs 43,400
0939999. Total-SWaps-HEAGiNg Other-FOrBIgN EXChaANGE. ... .. ..ivieitrisiiiireii sttt ettt ers ettt et ee4eeees et E et s ettt 0 [0 [ 27,326 340,497 | XXX .venee 340,497 | ........(28,617) | ........ 216,999
0969999. Total-Swaps-Hedging Other..... ..(15,748) | . 406,889 | XXX 406,889 .216,999
1169999.  TOtAl-SWAPS-CIEI DEFAUIL. ... vtttk £ ee4 L8408 E 84t (43,074) ..66,392 [ XXX .........d 66,392 | ........ 89,708 | .o 0

........ 178,318
. 78,318
........ 102,300
.......... 76,018
........ 178,318

1179999. Total-Swaps-Foreign Exchange..
1209999. Total-Swaps.... . .
1399999. Total-Hedging Effective. ... ..cviriiiiiciis e
1409999. Total-Hedging Other...................
1449999, TOTAL.....ovoiririiersieeveesienians

634,688 | XXX] ........ 985,967 | ......... (28,617) | ........ 433,998
.701,080 | XXX ] ... 1,052,358 61,092 433,998
294,191 | XXX] ........ 645,470 | ..o | i 216,999
406,889 | XXX] ........ 406,889 | ........61,092 | ........ 216,999
701,080 | XXX] ... 1,062,358 | ........61,092 | ........ 433,998

......... (15,748)
__________ 31,022

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




613

Annual Statement for the year 2011 of the Metropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Indicate Strike Prior Year | Current Year Total Adjustment Hedge
Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Indexed | of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or {Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in |(Amortization)| Termination Hedged Termination and at
Description Item(s) Identifier |  of Risk Counterparty Date Expiration Date or Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B./A.C.V. Accretion | Recognized Item Deferred  [Termination (a)
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec [ B0Z1YK5 PETROLEOS Credit Suisse, 0.0000
0.0000 [PAY 1.0000] MEXICANOS D1 Credit......... International .03/16/2010|.03/20/2013|.07/14/2011{ Sale......ccce. | covverrvrrrreenad 0 |...2,100,000 [[1.0000] | ......... (12,364) | v.ovveerierinnn 0| s (10,296) | ......... (11,375) | v (12,364) [ ..ovvve | cevenee (12,559) | voovercerreens (V1 0 | o 2,069 | oo (V1 I 0 001
Credit Default Swap - Rec | BANK OF AMERICA 0.0000
0.0000 [PAY 1.0000] CORP (Multiple Cusips)  |D 1......... Credit......... Barclays Bank, PLC. |.03/31/2010{.06/20/2015|.12/22/2011] Sale........... | ccocvvvivninns 0 ]....1,000,000 {[1.0000]

0929999.

Total-Swaps-Hedging Other-Credit Default

0969999.

Total-Swaps-Hedging Other....

1169999.

Total-Swaps-Credit Default

1209999. Total-Swaps..

1409999.

Total-Hedging Other.

1449999. TOTAL

o|lo|o|o|o|o|o

(@)

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

001

Hedged the credit risk of assets.
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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

E20, E21
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SCHEDULE DB - PARTD

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

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

NAIC 1 Designation

Barclays Bank, PLC...........cccruieriniinseiesiesiseessssssssessessssessssissssssssns | sone A (ST B Y. s | s 118,523 118,523 | = oot | e 118,523
CHtIDANK, NA.......cooiiirierieris e sssssssssnienins | rene A (ST DY Y. s | s 193,155 193,155 . (126,669) 66,487 ..63,318
DeUtSChe Bank, AG........c.oeviuemerinriieeieeisseeseeissssssssessesssseesssssssssssssssssns | svne A (ST DY A (I ISR 550,000 294,191 645,470 | - 95,470
JP Morgan Chase Bank, NoA........ccooiiiiiessssnsssssserssssssensssssnes | oo Yoo | Y e | = ..221,879 221,879 ...221,879

[FRRUORR R 1,179,027 . (126,669) | ...oooovveeririicisniiniieans 502,358
.............................. 1,179,027 . (126,669) ..........502,358

0299999. Total NAIC 1 Designation . s | s 550,000 827,749
0899999, TOtaIS. ..o | 550,000 | .o, 827,749
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E23, E24
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SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of AMETICa........c..ovvrurierree e Dallas, Texas................... 0.000 0 [ 0 494,413 | XXX
Bank One.......ccoevvuevieeieieiesssee e Columbus, Ohio 0.000 0 ... 0 ....3,882,577 | XXX
CHIDANK. .o NEW YOrK, NEW YOrK........cucvuurireeimrireeineriseriesiesessenssssssessenenns | aeeseeenns 0.000 (VN IO 0 (123,832,837) | XXX
First National...........cccooeevieirininiseans ANCNOTage, Alaska..........c..evurieriieieieeeieee e 0.000 0 ... {11 [P 10,000 | XXX
First Union....c.ccoevceeeeeeecee s Philadelphia, Pennsylvania..............ccccooeereeenienenieeieereresenens 0.000 0 ... 0 ....6,291,396 | XXX
JP MOrgan Chase.........uuurerriririiieeiieeesieiesies s NEW YOrK, NEW YOTK.......cooiveiiciiieeeceieieeee et | cveveeaenas 0.000 0. 0 (9,626,306) | XXX
Northern Trust Bank Chicago, MlN0IS.........cevrerrerrreeeieiriieieeeiesse e | reereeens 0.000 0 .. 0 11,627,015 | XXX
0199999. Total - Open DEPOSIOMES. ......rvveuriersriesarees s XXX [ XXX 0. 0 (111,153,742) | XXX..
0399999. Total Cash ON DEPOSIE.....ve.ureruressirrsirsserseresseessasssers st XXX e XXX [V 0 (111,153,742) | XXX..
0499999. Cash in COMPANY'S OffICE. ... uuruuiuuersireireieste et | XXX | e XX e | e e XK X [ D0, TR 17,500 | XXX..
0599999. Total Cash XXX... (V] 0 (111,136,242) | XXX..

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

1. January. (99,641,914) | 4. April (106,343,139) | 7. July. (148,307,761) | 10. October. (122,638,021)
2. February. (108,797,529) | 5. May. (144,338,018) | 8. August. (131,102,538) | 11. November. (114,359,721)
3. March, (108,892,549) | 6. June (145,572,598) | 9. September. (146,841,102) | 12. December. (111,153,742)

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e dAL i | bbb | cees 0 0 0 0
2. AIASKAL e K | i | s | i 0 0 0 0
30 ANZONA. e B | s | et | s 0 0 0 0
4. Arkansas.........ccccvcevvvererennee AR | oo Biie. [AR VSD BY INS CODE SECTION 23-63-208..........cuvvmveriiererieineieeienieesenienessineens | veves 0 0 70,294
5. CalifOrNIA. vl OA | s || eres 0 0 0 0
6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0 0
7. Connecticut CT [ s | s | s 0 0 0 0
8. Delaware.........cccoeernerrnrrnencenn.DE | .i.Bocc. [ DE RSD FOR WC TITLE 18 CH 5 SECT 513....ccvuviicerriseierireriseesssisessseniennes. | cenne 0 0 99,270 | oo 104,641
9. District of COUMDIA........crvrerersDC [ s | oo | s 0 0 0 0
10.  Florida e et | s 0 0 0 0
L PR 7Yoo OO GA|... B.... | GARSD SE€CHON 33-3-9.....cuiiuiiuiiniiieireineiiesise st issssenes | oeees 0 0 290,198 | ..o 360,148
12, Hawaii cevtrneenene | bR | eres 0 0 0 0
13.  Idaho. ID [ vt [ ettt | cenae 0 0 0 0
14.  llingis........... IL | ot | e | s 0 0 0 0
15, INGIANA....cooveicceeendIN | it | st | s 0 0 0 0
16, TOWAL e /A Lt | st | s 0 0 0 0
17, KANSES.c.verieciicieinerierieenn K it | bbb | e 0 0 0 0
18, Kentucky......oooeveevievereiernciniinnnns KY [ corirrrie [ e | benes 0 0 0 0
19.  Louisiana LA | s | et | s 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
210 MaYIANG. ... dMD [ i | bttt ettt entenas | eeen 0 0 0 0
22.  Massachusetts...........cccocceeeee. MA | LB [IMARSD CH 175 SECTION 151, ssiesiens | s 0 0 630,864 | ..coooovvriinan 782,930
23, Michigan........ccccoeueneernerineennenins M| e | ettt | e 0 0 0 0
24, Minnesota........ccccovuvviniiriiniinns MIN | s [ s | e 0 0 0 0
25.  Mississippi . [ 3 S TP SO 0 0 0 0
26, MISSOUM....ooevreeieeieverieiereeeneee MO i | ottt bbbt nnenas | erees 0 0 0 0
27, MONEANA. ..o T s | s | s 0 0 0 0
28, NEBIaska........oovveerninrereeeeed NE [ | oo | s 0 0 0 0
29, NEVA......cveerecerenieinereenedNV i e | i 0 0 0 0
30, NeW HamPShIre.......oueverererereed NH | s | oo | beees 0 0 0 0
31, New Jersey. SN | e | ettt ennenne | enea 0 0 0 0
32, New Mexico........ccocrvmrrerrrneereNM [ ... B..c. [ NM RSD NMSA 1978 59A 5-18 & 5A-5-19......c.couuivrriiiierieeiseiessiesissesiesesssninns | conee 0 0 397,079 | oo 418,564
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34, North Carolina..........ccccccceeeeee.NC | 1..e..B.c. | NC RSD Statute 58-5-10.........ccuuuivirrirririiiiiiiieniiesissssiieesisessesssssssssssseenins | coves 0 0 325,139 | i 345,825
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36, N0 OH s | e | s 0 0 0 0
37, OKIANOMA. ... DK s | s | s 0 0 0 0
38, OrEGON...cieiirerrieeneen sl OR s | oo | e 0 0 0 0
39, PeNNSYIVANIA. ... PA s | ottt nnenne | eeen 0 0 0 0
40.  Rhode Island.. 2,557,713 | oo 2,723,487 0 0
A1, SOUtN CarOliNG. ... SC | s | e | s 0 0 0 0
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
A4, TEXAS...cerereeerernriersnireeerinninenins LK | et | oottt | s 0 0 0 0
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
A7 VIEGINIA. oo VA i | ottt snenne | eeen 0 0 0 0
48, WASKINGLON. ...t WA | e ottt nnenns | eeen 0 0 0 0
49, WESEVIFGINIA. ..ot WV i | oottt enne | eeen 0 0 0 0
50, WISCONSIN.....vrverecerereeremnreeed W s | e | nes 0 0 0 0
510 WYOMING.coueeieierriierreerereeeee d WY i | oottt | cees 0 0 0 0
52, AMENICAN SAMOA.......ocvrerirererendAS | s | et | s 0 0 0 0
53, GUAM...ciirvceiernreinenienreerer sl OU [ i [ | e 0 0 0 0
54. PR it | et | enen 0 0 0 0
55.  US Virgin Islands............c.ccccoouuu. VI cririeiine | oot | eres 0 0 0 0
56.  Northern Mariana Islands VP | e | ot | eree 0 0 0 0
57.  Canada.......ccomrerneieierninnins CN|.. e bbb nnenaens | benee 0 0 0 0
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 2,557,713 | oo 2,723,487 | .o 1,812,844 | ....covrnne. 2,083,951
DETAILS OF WRITE-INS

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

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

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

