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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COM PANY

SUMMARY INVESTMENT SCHEDULE

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEES.......cvvvveevrieieeieieteee et seesnans | eeveaesens 127,732,538 |...c...... 7.0 | oo 127,732,538 | ..ovveveeereiereerees | v 127,732,538 |............ 7.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES..........cvevevvvevereerevevereeieenseinns | eveeerenreresssssessneeensns | eevererenrsd000 [ eviieiiieiicsiiceiiies | e | ceveversseressse e (0] 0.0
1.22 Issued by U.S. government sponsored agenCies...........covevereereeeneens | corernreneereesneeneensesnennens | emeeneness0.00 [ eoneiniininincssncies e | e (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).......cvucveieievecicieie et naes | eevnsesans 106,774,835 |.........5.9 | oo 106,774,835 | ..ovoveeeereereierereen | v 106,774,835 |............ 5.9
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeve | covviverinnes 11,005,553 |..........0.6 | coerrinne 11,005,553 | ..ocoeveveieeieereees | e 11,005,553 |............ 0.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoeeeiveevivereieeeiins | cevvererninns 13,911,047 |..........08 | e 13,911,047 | .o | e 13,911,047 |........... 0.8
1.43 Revenue and assessment 0bligations.............cvverereeeenrneincniinenns | veveesneenees 56,992,969 |...........3.1 | v 56,992,969 | ....ovorereiinrireines | e 56,992,969 |............ 31
1.44 Industrial development and similar obligations.............cccoveevivceivens | coviverenns 372,752,177 |.........20.5 | ............ 372,752,177 | covovveeeeeeceenens | e 372,752,177 |.......... 20.5
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cc.ccoevevveueeeeieieiesieis | e 60,194 |............00 | oo 60,194 [ ..o | e 60,194
1.512 Issued or guaranteed by FNMA and FHLMC.. 143,215,293 |.... 143,215,293 | ... ..143,215,293 |..
1513 Al Ot .....ooeeeereseeseeeeeeseseseissesssessssnssssssssnes | sessensssnssnssssnssnesnssnnes | seeeeessend020) | ineineiiseisessseissiins | cvreiseisssiesessienies | eeeseeeseeseeessesssssenens 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoeveveeeveneieeieieenien [ einrieeenn0.0 [ e | ceveeieseiesseisssesesena (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........cccevvviericeenieeveeiieens [ eeeereeveissseeenssienns | ennerenenn00 | et [ | e (0] 0.0
1.523 All OthET ... | eesneinees 231,125,073 | .00 127 | e 231,125,073 | oo | e 231,125,073 | .......... 127
2. Other debt and other fixed income securities (excluding short-term):

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES).....rvuveirreririciere st nee
2.2 Unaffiliated non-U.S. securities (including Canada)....
2.3 Affiliated securities
Equity interests:
3.1 Investments in MUtUal fuNdS..........oerveereinrnree e
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:
5.1 Property occupied by COMPANY........cccoveierrirrinieieisissiesesssssssse e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)....
5.3 Property held for sale (including §......... 0 property acquired in
satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets

609,408,178 | ...

609,408,178 | ...

............ 11

............................................................................................................................ 0f.....00
................ 3,646,923 cerrrneneennn3, 046,923 | o [ 3,646,923 0.2
.............. 59,021,560 cerernnnnnnn09,021,660 | oo XXX [ e XK [ e XXX
.............. 58,204,867 cerernenn.08,204,867 |.........59,021,560 | ...........117,226,427 |..........6.5

........................................................................................... 0f......00
......... 1,813,950,157 .........1,813,950,157 |.........59,021,560 | .........1,813,950,157 |........100.0
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

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

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

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

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

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

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuviuiieiniiiieiesiciie st sessss sttt bbbt baes st

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

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

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 48,519 48,519

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........ouoiiiiceeie ettt st s ettt (48,519)
5.2 Totals, Part 3, COIUMN O.......ouiiiiiieieceie ettt et bbbt s bbb b s bbb n e (48,519)

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt 0

10. Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes
10.2 T0talS, Part 3, COIUMN 1.ttt bbb bbb bbb 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccciuiuiuiiriiieiiiiese ettt nans 0

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 1,531,394,470
2. Cost of bonds and stocks acquired, Part 3, Column 7 514,155,810
3. ACCIUAN OF GISCOUNL.......veeevevseveseeisesisces sttt 1,382,914
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 68,777
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 68,611,777
44  Part4, Column 11 (5,958,256) 62,722,298
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoooveveinrnererenns 23,992,424
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 430,540,759
7. Deduct amOrtization Of PrEIMIUM..........c.eiiiueireiicie ettt s st b st E £ s RS s RS sE s bR bR bR bR s bbb s bt 4,567,337
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Partd, COIUMN 15......coouiiiriieiieesiee ittt 0
9. Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14. 5,463,013
94 Part4, ColUmN 13. ... . 5,463,013
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).. 1,693,076,807
11. Deduct total nonadmitted amounts...........c.cccoveuemeeeerereerernenens
12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns 1,693,076,807
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E COM PANY

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........couvvvverrens | ovvvrnnerinenens 127,792,731 | e 143,930,252 | .ooovvrirerrirnns 127,714,482 127,840,435
Governments (Including all obligations 2. ...106,774,833 110,940,323 ..107,464,244 ..98,233,000
guaranteed by governments) 3.
4, TotalS.oovoiescrsiiriiccsienes | i, 234,567,564 | ...oooovvvene. 254,870,575 | .cooovvvre. 235,178,726 226,073,435
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeeieeieceeciiciiees | e 11,005,553 | .o 11,751,503 | oo 11,357,027 [ ..o 10,205,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooovieerereeeciicieees | e 13,911,047 | .o 14,761,847 | oo 14,382,731 [ .o 12,780,000
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..ooooneiceeireiicssiciies | e, 200,208,262 | ... 216,704,429 | ...oovvvveee. 202,277,889 | .ccoovvvvnene. 194,869,581
Industrial and Miscellaneous and Hybrid 8. United States........ccoeuvevevveres | covvreerrieirnnnns 556,398,415 | ...ovevvrrernead 610,686,402 | ...covveverrernn 557,043,545 | .ooovrierrnn 553,016,805
Securities (Unaffiliated) 9. Canada........cccooemerernernnenes [ e 46,980,098 | ....oooovvrvnrrnnns 49,394,550 | ..ovvoovriiennn. 47,055,039 | ..ocvvrrvrirnne 46,149,662
10._Other Countries........ccoovceveee | ovvvvevivcisiicnene: 498,740 [ oo 516,095 | oo 494,480 | oo, 500,000
11, Totals. oo | v, 603,877,253 | ..cccoovevvecenn, 660,597,047 | ...oovvvveene. 604,593,064 | ..o, 599,666,467
Parent, Subsidiaries and Affiliates 12, TOtalS. .o | v | e e L
1,063,569,679 ..1,158,685,401 1,067,789,437 1,043,594,483
PREFERRED STOCKS 14, United StateS.......ovverrreereeens [ reerrrinnrcinerinrerennrinsesineees [eeneeennenneenesnesesseneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA......rvverreeenrinrireiees [ o [ s [ st srneas
16. Other Countries.......oocvnrnnee | e [ | o
17, Totals. v [ [0 [0 0
Parent, Subsidiaries and Affiliates 18, TOtalS......ovovcceiieeceieees [ | et esiesssenns | eoeenees s sa s eneeneas
19. Total Preferred Stocks....... | ..cccoviiniiniiiniiniiniiinnne, 0 [ [0 R 0
COMMON STOCKS 20. United States.........comveervreerene | ovveermeernneeens 573,947,907 | .oovvovvrerens 573,947,907 | oovvovverrerenne 494,679,536
Industrial and Miscellaneous (Unaffiliated) 21, Canada........cooevvereeveereenens [ e 54,001,621 | cooveverrrreenan 54,001,621 | covveveerrrrernn 44,449,514
22. Other Countries......coooevevies | coveiieisiciinnnns 1,557,600 [ .o, 1,557,600 [ ..ooooviciie, 1,437,600
23, TotalS.....ooorrsrrrnnrensriinsinnns | v 629,507,128 | .....coovvrnen: 629,507,128 | ...ooovvcnrrcene. 540,566,650
Parent, Subsidiaries and Affiliates 24, TotalS. ..o [ | s [ e
25. Total Common Stocks....... [ oo, 629,507,128 [ ...cccovvnnnnnd 629,507,128 | ...oovveran 540,566,650
26. Total StoCKS...couumseenissirnssiss | v 629,507,128 | .....coovven, 629,507,128 | ....covvinncnene. 540,566,650
27. Total Bonds and Stocks.... | ................ 1,693,076,807 | ..cvovveennnee 1,788,192,529 | ...c.covvvvrnnee 1,608,356,087
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1.1
1.2
1.3
14
1.5
1.6
1.7

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

Class 1
Class 2

Class 5....
Class6....
TOtAIS et

................. 5,943,944

60,194

2.1

22
23
24
25
26
2.7

All Other Governments
ClASS Tttt
ClASS 2.ttt st nn

Class 4....
ClASS ...ttt
ClASS B......vv ettt
TOtAIS ..t

3.1

32
33
34
35
36
3.7

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

TOtAIS e

41
4.2
43
44
4.5
46
4.7

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

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

10,541,893

1,974,279

1,113,973

18,343,968

13,911,048

5.1

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

............... 20,608,005
1,623,641

............... 39,899,381
2

................. 5,650,440

546,395 |....

............. 234,238,340
4

301,113 |....

............. 196,138,222
4

070,037 |....
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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 Ove5r 20 Tftal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
B.1 ClaSS 1o sssssnses | evsessinssins 33,682,720 | ............. 201,301,336 |............. 141,278,503 | ............. 10,204,039 | ............. 109,281,719 | ..ovvneve. 495,748,317 [ .oovoeieierirerinnn 451 [ 487,787,472 [ ..o 441 [ 461,667,839 | ............... 34,080,478
B.2 ClaSS 2u..cuevrierireiieiieeiieeiiee sttt sttt sttt snsenns | erssestensrienens 5,750,583 | .ovvevirns 69,331,108 | ......ceoeee... 57,435,195 | oo 999,441 | oo 928,312 | .ovvene. 134,444,639 |..coovvvvrriis 12.2 | 137,047,071 | oo 124 |, 125,341,497 | oo 9,103,142
8.3 ClasS 3.ttt | et | eebieeeeneieeeas 1,498,355 | ..ovvoerieirnn. 500,000 | .cvoeeeriereiererereeireeineeenes [ e [ e 1,998,355 | ...vverreeirriiniins 0.2 | oo 4,595,456 | ...ooorrriieind 04 | s 1,998,355 | ..oovvrierireiinrireeineiieens

Totals... ...39,433,303 | .... 272,130,799 | .... 199,213,698 |...............11,203,480 | .... 110,210,031 .589,007,691

Hybrid Securities
T ClASS Tt sesse st sses s ssssssessnnns | stnssesssesssssesssssssssessssens | cessesesssssessessssessessssssans | seeseesesssssesssssssessssssesess | seessssessessssessesesssssssessnss | renssssesesssssessessesessessnsenss | sveseessssessessnssseseeensesd [ eeersevenreinienreneered 000 [ oo | e 0.0 | | e
T2 ClaSS 2.t es e ssesae s sesseseesssssesssnns | ctessessssesssssssssssssssessnsens | sessesesssssesssessessesssessens | seesessssssssesesssssessssssessess | sessessesesissessessssesssssessnes | sessesessssssesesensesesessenes

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1....
ClASS 2.ttt s

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




Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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 Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS .ottt () M 43,355,980 | ............. 285,662,549 | ............. 336,079,797 | ..ccoeveee 36,443,970 | ............. 256,725,063 | ............. 958,267,359 | ..oocveeveereeererreenen 872 [ et XXX | e e XK e | e 915,679,160 | ............... 42,588,196
0.2 ClASS 2...ooveeveererieeieeies e (<) o 5,750,583 | ..ccooerrnne. 70,854,749 | ............... 59,981,590 | ..coovvvveirnnne 999,441 | oo 928,312 | ..ocvuuee. 138,514,675 B [ XXX [ e e XK s | e 129,411,534 | oo 9,103,142
9.3 Class 3.... .1,498,355 1,998,355

9.8 Line 9.7 asa % of Col. 6

10. Total Bonds Prior Year
101 ClASS Tttt ssesasssnes | svrevesaeseas 30,785,690 | ............. 238,762,802 | ............. 392,814,043 | ............... 23,283,139 | ......c...... 273,121,145
10.2 Class 2.... 4,379,263 | .... ...50,068,880 ...84,567,365 1,527,720 ....804,956 |....
10.3 ClaSS ..ottt ss st essss s | estessesss s es s saenes | evsessesrensaenes 4,595,456 [ ..o | e | s
104 ClaSS 4.ttt nbns | evsese st
10.5 ClaSS B...vvuvvreceeriesiseieessie et sses s sesssssssens | sresssssessssessss e ssessessnes
108 ClaSS B....vvveecveiecicteie ettt sbens | asrsenser st

958,766,819
141,348,184

............. 930,991,699 | .............27,775,119
v 121,614,674 ...19,733,508
................. 4,595,456

10.7 Totals.....coevrericcrns ...35,164,953
10.8 Line 10.7.@858 % Of COL 8.....ouvuiiiciiieisiieis e ssisiesssiens | anrsssessssessnssssaesaas 3.2

coerrnennn29,531,112
............................ 23

L0IS

11. Total Publicly Traded Bonds
T4 ClaSS 1ottt es s sensnes | svsessessnsea 40,855,458 | ............. 255,569,304 | ............. 326,901,100 | ..ccovorvnnee 36,443,969 | .............255,909,329 | .............915,679,160 | ......ccoeevvereereeen83.3 [ oo 930,991,699 | ..oovvevererreeris 842 (.o 915,679,160
11,2 ClASS 2.ttt essss s sessaens | evsessessessaeses 5,750,583 | ...ccceevuue 64,998,042 | ... 56,735,155 | c.voveereeennn 999,441 | 928,312 ... 129,411,533 [ ool 118 [ 121,614,674 | oo 11.0 | oo 129,411,533
11,3 ClASS 3.ttt ss s ssss s s ssssssssssssssssssnss | esssesssssissessssssssensssssenes | svsessessensaeses 1,498,355 | ...ooovvererennne 500,000 28 4,595,456 /% 1,998,355
11.4 Class4....
115 ClaSS Bt
11,8 ClaSS B....vovvervrceeeriesieiesisste ettt es s sssens | srensssssessssesssssssssessansnes

11.7 Totals....cooocveereeeernnn. ...46,606,041 | ....
11.8 Line 11.7.@5@ % Of COL B....ovvrvrerireierseseesesseseesssstssssssessens | svevesessssessssssssensnsd 45
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cocvereerereeoes | coveiviiisieisiecinadd 4.2

12. Total Privately Placed Bonds
121 ClaSS 1ottt esssssssssessans | essessessesssenes 2,500,522 | ..covrernnes 30,093,245 | ...oovvrrrrnnnd 9,178,697 | oveevevererrerererssesenies | ceveveresesienins 815,734 | oo 42,588,198
12.2 Class 2.... 5,856,707 | .... 3,246,435 |.... 9,103,142
12.3 ClASS 3.ttt ssesestns | ersessesessesaes st ese s snnes | erseseesena sttt tenes
124 ClAaSS 4.t nann
12.5 Class5....
12.6 Class®....

............... 20,775,119 [ e8| e XXX [ .. 42,588,198
..19,733,508 | ... XXX.... .9,103,142

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

(@) Includes $.....51,691,338 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, §......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....35,210,708; NAIC28§.......... 0; NAIC3§...... 0; NAIC4S...... 0; NAIC5§....... 0; NAIC6S.......... 0.




Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 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

U.S. Governments
1.1 1SSUET OblIGAtIONS........cvvcvecei ettt sessssessesenns | creeresissessssssesssssssesensens | evessessesiesnns 5,943,944 | ........... 121,788,593 | ...oooeereeeveereeeenees [ e
1.2 Residential Mortgage-Backed SECUMHES...........cc.eveuerernerierieinerieiies [ e [ e et
1.3 Commercial Mortgage-Backed Securities.... e | et
1.4 Other Loan-Backed and Structured SECUNLIES.........c.eververererereieiiens [ [ asssssessssssssssesssesssnsens
1.5 TO1AIS. ..ttt ettt nsss st nssssensnss | sressssesssessensansnssanaan [V 5,943,944

0

2.1 1SSUET ODBlIGAtioNS........c.cvvivcierieiscie et
2.2 Residential Mortgage-Backed Securities.

2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccevererrereerieies Lo | e
2.5 TOtAIS. . oveseiiei ettt ensns | ersensensensaenes 8,913,370 | oo 40,492,886

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvuvereeeeirecereire ettt
3.2 Residential Mortgage-Backed Securities.............ccoveuerernerrerrersnncinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtiONS. ......voiecereericicie et
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities.... . ] e .00 |.... .00 ..
4.4 Other Loan-Backed and Structured SECUMHES..........coeveveveveereerriereeins | ereriisiiiisisissiesisiens | cosreesesssssesessssesssessneans O i 0 | [

4.5 TOHAIS. ...uuieieieieeici sttt st ntens | ersessssssiessensessasssenaas (V1 10,541,893 | ..............1,974279 | ............ 1,113,973 | ..................280,903 | ............. 13911048 | oo 1.3 | 18,343,968 | ..o 1.7 |, 13,911,048 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations...........c.cccevne... 133,246,139 [ o | e, 1,260,918 | .... ...56,992,967 253,577,129 | a8 | 56,992,967 |..
5.2 Residential Mortgage-Backed Securities. 9,199,635 127,959,589 | .... 143,215,291 180,504,042 | .... . ...143,215,291
5.3 Commercial Mortgage-Backed SECUMHES............coceeieeiieiieieiieiieiiens | ereiseiieieissiesssiiesesens | ceveeiesssssssesissiessssseeses | cevsesssssesssssessssssssesssssss | coeseessssssssssessesssssssans | cossessesssssessssessesssssns | svessesssessssssssessssessas 0 4,458,281 | .... 04 .
5.4 Other Loan-Backed and Structured SeCUrties............ccveeeverereveiieriens Lo [ | e | eveeressssesessssseseesessesens | ceesesesssnsesssssssseseessnes | svesesnessesssesessssenreseeld | evenenvesessesrssenseerenna0:0 froveiininiieisionieieieisiienes | cveeisieeieeiniiseeneen000 [
5.5 TOtalS. ..o ssnsesssssesssssenssssssssenssssssssensssenssesses | snvesssssessessanss ! D890 | vorverrenrnnsnn 22y 131,047 | viiiiiirnns 42445774 ] ..............5,650,440 | ...........129,220,507 | .............200,208,258 | ......c0oecoverveeenen 182 [ 0. 238,539,452 [ 216 [
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........oveveeeceeveeeeereeesstes et sessssneas | ervessenseneens 39,433,302 | ............. 202,176,905 | ............. 151,984,777 | ccvvvrereee. 1,440,099 | ..............6,031,154 | ............. 401,066,237 | ..oovvoveereerrrererens 36.5 [ corrrrnnns 415,323,987 | covvvereerirrceeenn37.6 | e 357,882,615
6.2 Residential Mortgage-Backed SECUMEES..........cc.couurevererrericiiereereeiienes | coveisiseieiiesiessesesesens | evvessesinesanns 4,999,905 | ......ccceone.. 5,999,369 | ....ccoevnne 9,000,000 | ..ocvverrerererreierierenns | cererienieenns 19,999,274 | oo 1.8 | 1,147,562 | o0 | 19,999,274
6.3 Commercial Mortgage-Backed Securities.... . 103,858,678 ...93,542,254 ...103,858,678 |..
6.4 Other Loan-Backed and Structured SECUMHES..........ccovveverrerrrirerinsnns [ersrrssesssessssssssesssssessnes | osssesessees 64,953,985 | ..o 41,229,555 | .oooverinnes 763,381 107,267,120 8 120,136,447 | oo 109 | s 107,267,120
6.5 TOtAIS. . .ouieieeeeee sttt ssensns s nesnsnaans | ansessessesneas 39,433,302 {............. 272,130,795 | ............. 199,213,701 |............. 11,203,480 {...........110,210,031 | ............. 632,191,309 [ oo 575 [, 630,150,250 | ..oooovvevreineeeeen57.0 | 589,007,687
Hybrid Securities
7.1 ISSUET OblIGAtoNS........cveveeiercieie et

7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, .ot

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS......coucveevercreee ettt
8.2 Residential Mortgage-Backed Securities.............cccocvereirerrerercerrcinnn.
8.3 Commercial Mortgage-Backed Securities...........ccovuiveverrirereriereeninnns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHaAIS. ...ttt




Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET ODIIGAtIONS........ooiveivriiriireiieireeeieiieeseeesississsssssssssssssssssnsns | esssessseneens 49,106,562 | ............. 287,656,133 | ....cccos 340,132,833 | .cooovvinnee 21,969,396 | .............25,514,908 | ...........724,379,832 | ...oovvviiiiriiiccen85.9 [t XXX s | e XRX e | i 672,688,491 | ............ 51,691,338
9.2 Residential Mortgage-Backed Securities..... 5,405,532 ...15,199,004 | ... 14,710,634 ...163,274,759
9.3 Commercial Mortgage-Backed SECUMHIES..........coveveveereeeierrereerieies | eeveseeieseerieieree0 | e (01 (01 0 103,858,678
9.4 Other Loan-Backed and Structured Securities.............cceveveeveevreereeiers [ oo 0] e, 64,953,985 | ............... 41,229,555 | ..covvvevnnns 763,381 | ..................320,199 | ........... 107,267,120 | ..coooovvereeeceeeeenn9.8 | XXX ek XXX e [ 107,267,120 | cooovoad 0
9.5 TOAIS..vvereereereeerrireieeesess ettt essensnsans | sreessessenens 49,106,562 | ............. 358,015,650 |.....cc.... 396,561,392 | .......c..... 37,443,411 | ...........257,653,374 | ..........1,098,780,389 | ...cecovvvrrrrrrnnennn 100.0 [ oo e XXX [ e XK [ e 1,047,089,048 | ............. 51,691,338
9.6 Line9.5a53 % Of COL B....oreireiiiieiisiieiisissi s ssessessnsenesns | oonssssssssssssnsssssssenes 45 ] s 32.6 [ s 361 | s 34 [ 234 10040 | XXX s | XX e KX K | i, 95.3 | oo 4.7
Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........oocvverierieeiieiiiieeeieeieee ettt essesssssas | eeisesenseens 35,164,952 | ............ 251,957,987 |.........c... 380,060,096 | ............ 15,955,775 | oo 22,433,368 |.............. ) 0,0 CHRINY PO ) 0.0 G I 705,572,178 | cooveveeireirei! 63.8 [ .o 658,063,550 | ............. 47,508,626
10.2 Residential Mortgage-Backed SECUMHES...........couvririnrineineineineinns [ ereiniinineiseississieees | s | ceeeeneeinnees 14,195,734 | ..covvvnnvee. 9,575,336 | ...ccoone. 157,950,479 | ...oovveneee. ) 0,9 CHRIINY PR ) 0.0 R I 181,721,549 | oo 164 [ .. 181,721,550 [ ..o
10.3 Commercial Mortgage-Backed SECUNtIES...........ccveurieevrerrereieereiieis [ | e 4,458,281 ..o [ e | e 93,542,254 | .............. )%, G PO )%, 0, G (SR 98,000,535 | ovevvrreieieirines 89 .. 98,000,535 | ..o
10.4 Other Loan-Backed and Structured SECUMHES..........c..rverremeemeerneeneens [rnmiiniisiisissiisissiinies | o 37,010,870 [ ......coooeenee 83,125,577 | .covvvisiicicisiiiiciiens | s | s, 2,9, SRR [ D9,9, SRR R 120,136,447 | .oovvvvvcrniiines 109 | 120,136,447
10.5 TOHAIS....eeueruereereireire et esssnsenes | nessesssensens 35,164,952 | ............. 293,427,138 | .coovverns 477,381,407 |...ccoenve. 25,531,111 | .vveenee 273,926,101 [..cccovvveneee ) 0,9 CHTIIN IO ) 0,9 R IO 1,105,430,709 | ..coovvvvrerrirrnens 100.0 | .coveenee 1,057,922,082
10.6 Line 10.5a5 @ % Of COl 8.....oooieiriieiiissisiisiisse s snessesssnsssessennes | snessssssssssesssssssssessas 32 | i, 26.5 | oo 432 [, 23 [ 248 | .o, XXX o, XXX [ o 1000 [ XXXoiiiriens | e 95.7
Total Publicly Traded Bonds
11.1 Issuer Obligations 46,606,040 251,706,185 327,707,695 21,969,395 | ............. 24,699,176 672,688,491 658,063,550 672,688,491
11.2 Residential Mortgage-Backed SECUMHES..........ovuurrerrerrenrereiierneireineens [ o | e 5,405,532 | ..ccovvvenne 15,199,004 | ............. 14,710,634 127,959,589 | ..o 163,274,759 181,721,550 163,274,759
11.3 Commercial Mortgage-Backed SECUNLIES...........ccvevieieicirieiieiieieeies | erreisieieiseisieiisissienieiens | s sssssssessssens | cssessssssessessssessssssessens | soesessessesissssssssessssssenss | seesesnns 103,858,678 | ............. 103,858,678 ST [ 98,000,535 103,858,678
11.4 Other Loan-Backed and Structured SECUMHES...........c.orverevnrernierneiinnns | cessissinsinsissnssissinnns | connernnennn.64,953,985 [ 41,229 555 | v 763,381 | oo 320,199 | ..o 107,267,120 120,136,447 107,267,120
11,5 TOHAIS. .. esssssssssssssesssssssssnssnssnes | ceneennennnn. 46,606,040 1 .............322,065,702 | .............384,136,254 | ............. 37,443,410
11.6 Line 11.5asa % of Col. B.......ccecuvvrrrirnnnn. .36
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoccvncvncnncnncnncn | covevvincincincennndh |93 o350 | i 34
Total Privately Placed Bonds
12.1 1SSUET OblIGAtiONS. ......vevececieieieecireieieeseseseesees et ssessssssesssssens | cressessnneseenns 2,500,522 | ..covvrrnne 35,949,952 | ...coovenne 12,425,132 | oo | cevieriiennnn 815,734 | . A [P B XXX [
12.2 Residential Mortgage-Backed SECUMHES. .........orwurureienrerrereineereieens [ oreineineirsieinsnssesenenes [ creersieensinsisessenseneenees | sernsenseessessnssssesssssssensnes | neesessessnssssessssssessnsssess | sesseesessessssssssssasssssnnes | esessesssesssssnsssessessnnes O e 0 [ e XXX [ e
12.3 Commercial Mortgage-Backed SECUMLES. ... [ [ cnesncnsssessensiees | ceneinsissesssstsessssssesenes | seriessesssssssssssessesssessess | seesessesssssssssssssnsssssnees | osessesssesssssnsssessnsenes O e 0 [ e XXX [ e
12.4 Other Loan-Backed and Structured SECUtIES...........overeurreneenruerinenens [ | s | s ssessessnsnessenes | serisnssssssessessssssesssssesens | sesseesesssnssssssssssssnessesees | onsessessssssssssssssesssseses O] i 0 e XX [ e
12.5 TOHAIS....ceorereeeieee e nes | eebeeseseineneas 2,500,522 | ..coovrirnne 35,949,952 | ......cceeene. 12,425,132 | oo (1 S 815,734 | oo 51,691,340 T B ) 0,9 CURIN IO 51,691,340
12.6 Lin€ 12.585@ % Of COL B.....ouvvmvenreciiciieiieiieeieiiesiesiesiensenssnsenes | versesiessesssssesenas A8 | e 69.5 | v 240 | oo (0 [ 1.6 | s 100.0 [ e XXX e | e XX s | e XXX s | s ). 0,9 CHTRINN IR 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccovernenniirneinciineie | o 0.2 | i 33| o 1 0.0 [ i, [ 4.7 [ XXX | XK | XXX |, XXX | e 4.7
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, DeCEmDET 31 Of PHIOT YEAT.........cuiureirrcereireieeretre ettt ses s ssess e sssssssssssesss | sesessesssstssseesessesssesessessastaseane 19,474,583 | oo TOATAB83 [ oo | ettt sttt | sebestes et bbbt bbb e
2. Cost of short-term iNVESIMENS ACQUINEA...........cuivieeiecieiecteicetcteee et s st st ssese s sensesaes | evtessssssesesessesse s ssssssesnssnen 67,102,420 | oovvverereeeeeeeee e B7,102,420 [ ..ot tesenseens | st sttt ten st esse e senssassens | eeretetet et et et et n et st r et et s ee et ae et s et anaes
3. ACCTUAI OF BISCOUNL........vvereiererisciseisecei s nentennns | eessenss st 17,099 | s 17,099 | | s [ s
4. Unrealized valuation iNCrEaSE (ECTEASE)..........vuvueieiiireiieieieeieiie sttt sss st sssssssensessnses | oebesssssssssssssesssssstesses s besses e s s ssessssnsenee 0 | oottt nsen | seres ettt sttt s s bensens | Stetsessten st et st e st n bbbt s s s b e sae et entes | Hetestet et st et et s e bRttt
5. Total ain (I0SS) ON QISPOSAIS. .......c.cuurureunrerrerrereeneereeseteeseeseeessesesseessessesseesessessse st esssessessessessssesessessssessessassessessessessenss | steesssensesesssssssssssessessssssssessasssenns (11,909) [ cvoeeeeeereereeeeeeeeeseere e (11,909) [ .ottt sstesens | ettt bbbt | eraebi ettt ettt ettt
6. Deduct consideration reCeived 0N dISPOSAIS............c.euiveieiciiieeie ettt s sse st sessssessssssasssnsns | evsesissessesssessese s sssssssesnssnaes 57,021,065 | .ooovvveerereeeeereeee s Loy A7 01 T O PO TR
7. Deduct amortization Of PIEMIUM...........ceicueieieecsee ettt ettt bbb s e st ssss s s stes s ssssessnsas | sontessessssssessesssessssssssssss s st esses s s beneesan 0 [ et venns | crereses et b st sssaesesntes | shetesieaete st et e s e e bt e s s e b st ebes st s entebes | srebeaeteben et e s e e bbb ee ettt n s st benes
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ccuucueieisivcieieeieee st sssiessssses | eessessisss s sses s ssessas 0 | oot | seresns ettt sttt nsens | sterseseten e st s sttt s et s s s s s sse s sentes | Hetestet et st e s et s bbbttt
9. Deduct current year's other than temporary impairment reCOGNIZEM............ovuvuruiieeereiriereereireeeneeseieeseseseseesssessseesesses | eosssssssssiessssssssssessssssssesssssssssnsssssesssssneans 0 oottt sttt neres | ereetestess s st estes s bt es e saesensessessntensesssastensess | shessesstestessetntantesastestes et entessesastsnsessesnsantes | oetestesstantes et st es st e s sttt et n st en s nanee

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvvrrrrernrnrenneninrnnnsnsnsnnes | corereesessnsnssssssssssssssssesssseees 29,561,128 | ..o 29,561,128 | oot 0 [ oo 0 | e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiiiiiiiiescsscsiesissssesesssssessssssssssesssssesssssnss | ossesosssssesssssesssssssonssssssnsaseas 29,561,128 | oo 29,561,128 | oo 0 | oo 0 | oo 0




Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E COM PANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEaI..........c.oviurerinrireieineereeeeseireieesseiseieesnnes | ceveesessneeseesesseeens 13,106,070 | .ovevereeienes 13,106,070 | oo

2. Cost of cash quUIValENtS ACAUINE...........cuevriiveierieicees ettt s sessssesssessesanns | sersesssssesnsneas 5,288,902,719 | .cvvevererrnns 5,288,902,719 | ..oveveeeeee e

3. ACCTUAL OF QISCOUNL........eocvicitc ettt bbbt nse s benssssens | sbessesssessessesssssssssesaes 25,614 | oo 25614 | oo

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevuevereerieereiereiesie et ssses e s sssssssens | sessesssssssessssssessesesssssssssssand 0 | oo seeressenes [ e

5. Total gain (I0SS) ON QISPOSAIS........cviviveiieicriieieiciiissie ettt b bbb ssessenss | enbessessessssesesssensesaees (15,214) [ o (15,214) [ v

6. Deduct consideration received 0N diSPOSAIS...........c..cevrevrieiieiicieeeeteeiess e sssaes s sessssasssesns | sersesasssesssinens 5,246,369,609 | ....ccoovvrrennnnn 5,246,369,609 | ...covevererereeeeee e

7. Deduct amortization Of PrEMIUM............cccoiuiieiiiiisie ettt ssssssenes | sressessssesessssess s s sssesses s 0 | oo [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccvverrinrnririninnieinsinsireiens | coveiressssissssssssssse s 0 | oo resenes [ e

9. Deduct current year's other than temporary impairment reCOgNIZE...........cceveureveiererreisesieieieenes | aerisissiesisssssess e ssssseesseas 0 oo | et naenaa
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvvvvevveees | coveveeieeeeeeis 55,649,580 | ..covvverererernnn. 55,649,580 | ..ovovvevererieeieeeee e 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiiiiir s [t 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).....c.ooveiiieiciciieecesessicseesens | v 55,649,580 | .ooiviereien. 55,649,580 | .ooiiiiiia 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO1, E02, EO3, E04, EOS5, E06
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
302700 BB 4|FM GLOBAL SERVICES LLC......cccooniririirniircnns I ......... IJOHNSTON .............. | RI..... | INVESTMENT IN AFFILIATE.......cooviiisiiiniins | ............ |06/10/2009 ....... 1| 2,728,519 | oo [ onrennnrennsnisensnnes | evnsenennes(48,519) | iviiiiiiisniiiniiiniiins [ | e | e | | aensesesesssesssenns | aveas 100.0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated...........cccccocvvnnnnn. 2,728,519 0 0 0 0 0 0 XXX.....
4099999. Subtotal - Affiliated.. 2,728,519 0 0 0 0 0 0 |..XXX.....
4199999, TOAIS.....evvveieiieieiiieie ettt . 2,728,519 0 0 0 0 0 0 XXX.....
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
302700 BB 4 | FM GLOBAL SERVICES LLC.....ccotiieiiniiniiinissisnsisisnsssesessssssesenssssssssssssnssssae JOHNSTON 10/30/2012 1 48,519
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 48,519 0.
4099999. Subtotal - Affiliated......... 0 48,519 0.
4199999, TOMAIS........vvverereeeeeieereere ettt 8RRt etei ettt 0 48,519 0]..
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE BA - PART 3

epaid During the Current Year

CUSIP
Identification

Name or
Description

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

SED, Transferred or R
8

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10
Current Year's
(Depreciation)

or
(Amortization)/!

Accretion

11
Current Year's
Other Than
Temporary
Impairment
Recognized

12

Capitalized
Deferred
Interest
and Other

13

Total
Change in
B.JAC.V.

(9+10-11+12)

14
Total
Foreign
Exchange
Change in
B.J/A.CV

15

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange
Gain (Loss
on Disposal

Realized
Gain (Loss)
on Disposal

Total
Gain (Loss)
on Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 HZ 6|U S TREASURY......cceoimrinrireinerinsrineennennseisensssssnsssenssssesessssssnnnsnns | LSt | oo [vvrirneeins | e [ i 1,481,895 | oo 116.149 | ..o 1,742,235 | ..............1,500,000 | .............. 1,489,362 [ ...oovverercrienins | ceverneirinnin 1T43 | e | e | e 3875 [ 4020 [MNLc [ e 7547 | o, 58,125 | 05/30/2008 | 05/15/2018
912828 JH 4|U S TREASURY.....ccocovimrivrrrnrreirernnneninnisessnnsssennnsnsssssssssesssssssnenses | ESuis [ oo | vvveriveins | [ 006,272,607 | ..o 117422 . 6,751,765 ....6,080,583 ...(53,769) | ... 86,875 230,000 | 12/07/2009 | 08/15/2018
912828 JR 2|U S TREASURY . ..19,567,871 | ...... 116.383 | ............22,403,728 | ............ v 19,461,349 ..(31,957) | .... 93,724 12/04/2009 | 11/15/2018
912828 KD 1|U S TREASURY.....ovvimrinreineineinnriesineeneseesessssssssensssssssssssssnssnes | BSuit | oo [vevvneiins | v [ v 13,115,161 | ...... 110.664 | ............ 15,382,296 | ....ccoooue. 13,900,000 | ............ 13,348,750 | cooovvuvererrervineines | v T9N21 | i | vevernsenrenssninnns | veerereni2i 790 [ i 3ATO | FAc | 144,382 12/31/2009 | 02/15/2019
912828 KQ 2|U S TREASURY ..33,693,300 | ...... 113.164 | ............39,041,580 ...34,500,000 ..33,946,872 76,243 | .... 139,978 11/04/2009 | 05/15/2019
912828 LJ 7|USTREASURY ..20,343,460 | ...... 116.352| ............23,270,400 | ............20,000,000 | ............20,246,861 ceereneeenn(32,967) | ... 273,845 02/26/2010 | 08/15/2019
912828 LY 4|USTREASURY.....ccccovrmrirernireirernnnsnnninsisnnsnsenssnsessssssesssssssssnnns | ESuis [ oo | vvvenvens | e [ i 6,803,672 | ...... 114860 ..............8,040,200 | .............. 7,000,000 | ...ccoveeee 6,854,784 | ..o | e 18,251 | ovvcvcviverervenies [ v [ e 3.375 [ 0003720 [MNL | 02/11/2010| 11/15/2019
912828 ME 7|U S TREASURY 6,007,595 | ...... 104.735| . .5,880,000 ....5,943,944 11/06/2012 | 12/31/2014
912828 MP 2|U S TREASURY. 3,955,469 | ...... 116.7111 . e . 14,000,000 | ..............3,966,424 03/24/2010 | 02/15/2020
912828 NT  3|U S TREASURY...c.covvvmivirinrincrnnrnereninssnerisssensenessssssessessnnensns | EBSunt [ oo [evveevvnns | v T | v 1,634,590 | ...... 109.680 [ ...ovovveneee 1,645,200 | ....ccoovvnee 1,500,000 | ..cooovrrene 1,628,653 08/15/2012 | 08/15/2020
912828 RC 6|U S TREASURY 2,365,342 | ...... 105.039 | . ..2,363,378 .2,250,000 ....2,359,933 08/14/2012 | 08/15/2021
912828 SF 8|U S TREASURY 3,118,398 | ...... 103.297 | . ..3,098,910 | .. .3,000,000 | ..............3,112,725 07/18/2012 | 02/15/2022
912828 SV 3| U S TREASURY...c.ovvvmirriririeriinerneennesisenssesssssnensensssssssssesssnensns | BSuit [ [evveernvnns | oo [ i 1,769,277 | ...... 100.743 | ..oovorrne 1,763,003 | .oooovrrrne 1,750,000 | ..coovrvrne 1,768,568 08/07/2012 | 05/15/2022
912828 SX 9|U S TREASURY. ...6,022,500 | ...... 100.547 ..6,032,820 .6,000,000 ....6,020,764 06/06/2012 | 05/31/2019
912828 TC 4|U S TREASURY . ...1,503,164 | ........ 99.625| . .1,494,375 | .. .1,500,000 | ..............1,502,966 07/17/2012 | 06/30/2019
0199999. U.S. Government - ISSUET OblGAHONS. ........cvuurieuiririiiisiisssiseriesis st snsssesssnsnnes | snssssenas 127,654,301 | .. XXXoooviee | o 143,856,748 | ......... 127,780,000 | .......... 127,732,538 | oovovvvivcinnncnne0 [ i 17,680 [ oo |0 [ XXX [ XXX [ XXX | 1,030,044 ] .. 3,761,863 | XXX | XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K WC 0| GOVT NATL MTGE ASSN......ccouiieimririnnsisniinnns 60,435 60,194
0299999. U.S. Government - Residential Mortgage-Backed Securities . 60,435 60,194
0599999. Total - U.S. Government.... 127,714,481 | XXX .143930,254 | .......... 127,840,435 | .......... 127,792,732
All Other Governments - Issuer Obligations
01306Z CU 3| ALBERTA PROV MEDIUM TERM......ccvvvumrrrirririninnineriesisnensenin | s | 1FE]| . ...1,995,760 | ...... 101.619 . ..2,032,380 .2,000,000 ....1,996,044 2.850 2.870|JJ....... 25,712 28,266 | 01/18/2012 | 01/19/2024
01306Z CV 1|PROVINCE OF ALBERTA VAFE] 98.277| . ..1,562,604 .1,590,000 1,575,223 2.900 13,120 09/24/2012 | 09/20/2029
110709 8Y 1|BRITISH COLUMBIA PROV CDA. .|.1FE] .................288,855 | ...... 118.509 | . 296,273 | ...... 250,000 | ...... 288,095 | ..oovvvvevrirerinnnees | e (T3A) [ o [ v [ s 4.300 ATO (D | A3 | s 10,750 | 12/14/2011 | 06/18/2042
110709 FM 9| BRITISH COLUMBIA PROV........cccmirerierriinirieriesesseesssissessesssseniens AGAFE| 1,162,970 | 116.987 | . ....992,000 ...1,162,423 . 2.530|JD....... ..2,218 12/18/2012 | 06/15/2021
11070Z CC 6|BRITISH COLUMBIA PROV MTN......cccoccvmrrunncs |1FE| .. ...1,571,683 | ...... 129.186 | . . 21,340,000 | cooereerrnn 1,545,980 | oo [ e (4612) [ | e [ e 5.620]......... 4.250 [FA..ooo| v 28,036 | .cooovrvrnes 55,750 | 12/18/2012 | 08/17/2028
135087 A4 6| CANADIAN GOVERNMENT ..o AFE] v 2,515,700 | ...... 100.530 [ ..ovoreren2,513,250 | .ecencnee 2,500,000 | ..oovverecen 2,514,893 | oo [ rerrnrieenee(807) [ | e | s 1.500 ] ........ 1.360 | MS...... 12,638 09/25/2012 | 09/01/2017
135087 UT 9| CANADA GOVT oottt ssesssssesssins | eoneens |1FE| .. 1,617,210 | ...... 157.838 | . .1,000,000 ....1,591,693 .8.000]......... 1.750 | Do | v 6,813 | covvrerens 40,000 | 06/28/2012 | 06/01/2023
135087 WL 4| CANADA GOVT | s .|.1FE] .. 5,022,480 | ...... 148.557 | . . . .3,396,000 | ... 05,020,199 [ | e 2,281) | e [ e | e .5.750 2.240(JD....... 16,273 12/18/2012 | 06/01/2029
135087 XX 7| CANADA GOVT....oivmrirrierierireiseesssssessessssssssssssssssessssssssesssssns | sneens AFE] v 3,313,287 | ...... 107.910 [ wvvvrnrrne 3,237,300 | cooovvverneens 3,000,000 | .ooovereees 3,240,244 | ..o | e (TB044) [ i | e | s 4.500]......... 1120 | D.coes | v 11,651 | v 107,595 | 06/27/2012| 06/01/2015
135087 YQ 1| CANADA GOVT...cooiiririiiereriniiseinsierssiseiessssssesesiesssssssessesisssenins | coveee |AFE ....6,100,559 | ...... 133.650 | . ..6,209,379 14,646,000 ....6,082,282 ...(18,036; 4. 12/18/2012 | 06/01/2041
135087 YR 9| CANADA GOVT....oovumreirierirerirresesisssiessesssesssssssssssssessesssesessssns | oneees | 1FE]| .. 3,356,548 | ...... 113.368 | . ..3,645,915 | .. .3,216,000 | ..............3,325,812 ceevrerennee(15,852) | oo | e | e .3.750 08/03/2011 | 06/01/2019
135087 YS 7| CANADA GOVT....ooimiiieierieriseiseessesssessesssessssssssssssssssssssssesssssns | sneens AFE| 16,963,751 | ...... 102.610 | .cvvveeene 16,981,955 | ..oocvennee 16,550,000 | .......o..c. 16,875,356 | ..vvvrereerrrineines | cervireins (49,838) | ..vvveererrrrinrrieenns [ erreerierineinnineins [ i 3.000 [ .........1.590 [ID.oocs | v 42,284 | e 195,000 | 12/18/2012| 06/01/2014
135087 ZJ 6| CANADA GOVT...ooviiriierieirerisisisssieissssseesssssssesesssssssssssessssssssenss | voveee .|.1FE] .. 4,572,728 | ...... 112.056 | . .4,762,380 14,250,000 ....4,556,766 ....(14,046 3.250 89,058 | 08/28/2012 | 06/01/2021
135087 ZQ 0| CANADA GOVT....oiimriurrierierireissnssessessessssssssssssssssssssssssssesssssns | wneens |.1FE| .. 2,378,259 | ...... 105.063 | . 2,357,614 | .. .2,244,000 | ..............2,360,959 ceevrerennee(17,300) | oo [ e | s 2.750 [ .o 1.280 [MS...... | v 20,797 | oo 30,855 | 06/07/2012 | 09/01/2016
135087 ZU 1| CANADA GOVERNMENT  ..cooiiiiiiirciineseiiesieeeseesseisessssienes | eoeeens AFE| v 5,941,087 | ...... 108.200 [ ..cvvnvrrnee 5,912,048 | ..oovvvnee. 5,464,000 | ...cccoonne. 5,929,683 | ....ovvvrrinrriernees | e (11,405) | cveveererrerieeieen [ e [ e 2.750 [ .o 1.760 | Do | e 12,797 | oo 44,000 | 12/18/2012 | 06/01/2022
13509P BZ 5| CANADA HSG TRINO T..couuiiririiieierienieseienssessessssssesssenesseeses | neees | 1FE]| .. 4,084,560 | ...... 102.589 | . ..4,103,560 14,000,000 ....4,084,560 06/27/2012 | 09/15/2014
13509P CF 8| CANADA HOUSING TRUST  ...oooviiiecireieineeieseseesssisessesinnes | e |.1FE| .. 2,093,180 | ...... 103.640 | . ..2,072,800 | .. .2,000,000 | ..............2,077,798 2. . 06/28/2012 | 06/15/2015
13509P DB 6| CANADA HOUSING TRUST  ..oovvviiciiicierissieeesiseissrssesssssssenes | evvees AFE] e 1,531,395 | ...... 103130 | oo 1,546,950 | ..ooovvrnne 1,500,000 | ..oovvevrenne 1,529,628 | ...oovvervrivrerens | v (1T07) [ s | e | v 2.650]......... 2.400 [MS...... 05/14/2012 | 03/15/2022
31680P AA 4 [55ONT SCH BRD TR.....ccooniviremerierierieesssiseriessesesesssessssssssnsens | crvees JAGAFE | 834,144 | L 127.812] . 907,465 ....110,000 ..815,734 5.900]......... 4.750 | JD....... 12/21/2005 | 06/02/2033
448814 JA 2| HYDRO-QUEBEC..........cootvuriirireiineieiisiiseseiesississssssssesssssssnens | cvines AFE] 1,703,730 | 131.252] . ..1,968,780 .1,500,000 1,700,543 | ..o | verirenreen(2,180) | oo v | s 5.000......... 4270 |FA....... 06/22/2011 | 02/15/2050




1'0L3

Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
563469 CX 1|MANITOBA (PROVINCE OF)  ..ooiviiieiineiierieceneseiieniessienins | cvveene (0] I AFE] v 1,243,935 | ...... 198.516 | ..vvovreneee 1,250,651 | ..o 630,000 | ....ccoovvneee 1,243,202 3.320 | MS...... 21,385 12/18/2012 | 03/05/2031
563469 EX 9| MANITOBA PROV CDAL.......ocomiiirireimneineisesiesessessssisssssesiesessensns | ceveees (0] I AFE | 1,078,973 | ...... 110638 .......c......1,106,380 | ..cooorrrnee 1,000,000 | ..cooovrrnne 1,046,608 3.500 | JD....... 4,132 43,550 | 06/22/2012 | 12/03/2015
563469 FJ 9|MANITOBAPROV CDA ocenesesnensnssesenininns | v Al. JAFE] 999,300 | e 116.090 | ... 1,000,000 999,666 | ....c.ccvvverrrrinrnns | crvrrerrerereeeen (@) | e e | e 8900 | 4.910 | Do | e 3,558 | oo 49,000 | 11/29/2006 | 12/06/2016
62620D AA 9| MUN FIN AUTH B C CTF DEP.......ccovtreirimerierieirscessessersesienesssenas | ceven Cl. AFE] 1,680,355 | 112.309 ... 1,563,864 | oo [ e (T,337) [ [ [ e 450 | 3.780 | JD....... ...5,685 66,750 | 09/02/2010 | 06/01/2020
642866 EF 0| NEW BRUNSWICK PROV CDA.......coceviiiiiiniirerisisiresiesineisssssienes | ereee Cl|. AFE| . 642,491 | L 116.808 | .................584,040 | ................500,000 | .....cocorrrrnes 555,944 3.830 | MN...... ...5,993 37,188 | 06/22/2012 | 05/12/2015
642866 FY 8|NEW BRUNSWICK PROV CDA.......c.cooviiuiririierinerienesseisniseiienns | crivens Al. AFE] 996,300 | ... 117190 ..............1,171,900 | ..............1,000,000 | ...... 998,235 5.240|FA....... 18,793 52,000 | 02/13/2007 | 02/21/2017
642866 FZ 5|NEW BRUNSWICK PROV CDA.......coovviriireinerrerisenienesessssissessnnes | crveee Cl. AFE v 1,183,678 | 116.346 | ... . 1,235,000 1,188,407 [ .oevoverrincrrernee | eerrerirnernnn 988 | o [ e | ceereeenn 550 | i 4810 [MS...... | e 15,057 | covveererns 56,193 | 09/06/2007 | 03/26/2037
642869 AB 7|NEW BRUNSWICK PROV CDA.......cccovvviimerrinriniinns Cl|. JAFE] 1,648,701 113.981] ... ,702,876 1,494,000 ..1,644,209 2.960|JD....... ..5,541 22,500 | 12/18/2012 | 06/02/2020
651329 BD 5| NEWFOUNDLAND & LABRADOR H.......ccoovvrmmrirerierineensesnsssenienens | criens Cl. AFE] 1,053,505 | .. 109.529 ... ...1,095,290 1,053,505 2.930 |AO...... ...9,451 31,734 | 06/22/2012 | 10/13/2016
683086 AA 0| ONTARIO INFRASTRUCTURE PR........cccovuumiiiiririnninniseiiesieninns | v Cl. AFE] 652,112 | L 113.813] ... 651,830 e 215) [ [ [ e b 700 | 4.590 [ID.ooe. [ v 2,570 | cocoeverns 30,174 | 07/11/2011 | 06/01/2037
683234 B8 0| ONTARIO (PROVINCE OF) .....ovvvurirreicrireencrinerieriseesenisssssessnnns | crieee Cl. AFE] 4,964,508 | ... 112.828 ... ..4,953,557 10,951) 2.280|JD....... 15,956 22,000 | 12/18/2012 | 06/02/2019
683234 SL 3| ONTARIO PROV CDAL.......ovuiieireimerierineiieeiseiesssssssessesssssissesinss | cevees Cl. AFE] 1,123,780 | 135.922 ... ..1,108,640 (3,093) | cvvvverrererinrinennes | eerrereseiseeinseines | eereeern.850 | oo 4.990 [MS...... | oo 18,432 | oo 58,500 | 06/08/2007 | 03/08/2033
683234 UF 3|ONTARIOPROV CDA e nseesessssissssnines | eneee Cl|. JAFE] 1,023,853 104.383 | ... .956,946 2.950 | MS...... 14,729 46,750 | 02/18/2009 | 03/08/2014
683234 YB 8|ONTARIO PROV CDA LS. [A|. AFE] 2,484,275 | 112.210] ... 22,494,391 | s [ e 1089 [ e [ [ e 750 | 4.830 (..o | verrrennnn53,438 | 118,750 | 01/10/2006 | 01/19/2016
683234 ZP 6|ONTARIOPROV CDA veneeenseesssissensnines | enene Cl|. AFE] ... 1,600,100 | ... 119.995| ... 1,597,993 | oo | e (1,792) [ i | | e 4600 | oo 4180 | JD..cces | cvirieeee D887 | 65,596 | 06/27/2012 | 06/02/2039
68323A AW 4 [ ONTARIO PROV CDA........covuirierimneierinissesesiessissssensssesssssessnns | covens Cl. AFE] 3,181,383 | L 103457 ... 3,179,937 2.930 67,725 | 09/24/2012 | 06/02/2022
68323A AX  2[ONTARIO PROV CDA  .oooiiciieeiceneineiesissiesssessssissessssiens | criees Cl. AFE] .. 550,363 | ... 100.102 ... 550,351 | ..oovevrrrerrnrirneins | eereerierereenene(12) | e [ | e 1.900 | e 1.880 10/16/2012 | 09/08/2017
68323A BN 3| ONTARIO (PROVINCE OF) Cl. AFE e 99.8411 .998,216 2.860 14,250 | 11/26/2012 | 06/02/2023
748148 RK 1| QUEBEC PROVINCE  ....ooiiiierincerceinernenienieessnissisessenssennns | criens Cl. AFE] 2,014,958 | .. 102.979] ... ..2,016,718 5.260 |AO...... | cooererernn 26,691 | oo 105,893 | 07/08/2004 | 10/01/2013
74814Z DE 0|QUEBEC PROVINCE ..o | eriees Uf. AFE] 3,274,676 | ... 121.863 | ... 3,224,482 | oo [ eerrrenenen(10,100) [ o | e | e 3.350 | i 4750 [ID..ovo | o 14,105 | e 163,443 | 05/10/2007 | 06/01/2025
74814Z EG 4|PROVINCE OF QUEBEC ......cocomiviirireimerinneensenessensesssesssenssenens | neens Cl. AFE] 1,282,896 | . 113.715| oo 1,287,254 | ... 1,132,000 | oo 1,282,380 2.630 12/18/2012| 12/01/2020
748142 EK 5|QUEBEC PROVINCE ..o | v Clooeon [ IFE| 1,320,444 | .. 113.678 | ... 1,200,000 1,328,028 3.670 51,000 | 05/03/2012 | 12/01/2043
803854 JA 7| SASKATCHEWAN PROV CDA........ovveirimirierierenenissisnsiisssinesienens | crivens Cl. . reveennn 1,465,320 | ... 139.007 | ... . 1,245,000 | ..cocovvreneee 1,432,970 [ .o | everirenernen(5,330) | oo e | eveeeern5.800 | v 4650 [MS...... | cooerereeni23,538 | oo, 72,210 | 01/31/2006 | 09/05/2033
803854 JF 6| SASKATCHEWAN PROV CDA........osierrimirieriererneeiseissessssisnsssenins | crveees (0] I AFE | s 721,015 | ...... 105.612 [ voovvvrncrrnnens 712,881 | oo 675,000 | ..coovrrinnens 683,432 | ..ovvvrrerrerrncins | everrnereenn(5,840) | oo [ | 5,250 | i 4.330 Do [ o 2,816 | i 35,438 | 05/05/2005 | 06/03/2014
803854 JT 6| SASKATCHEWAN PROV CDA.......coiiiiiriniisiiinisrsnissisrsssssessssssesenses | onee (o] I 1FE .. 1,747,200 | ...... 103.357 | oo 1,808,748 1,750,000 1,747,409 11/07/2012 | 02/03/2042
0699999. All Other Governments - ISSUET OBIIGAtIONS. ......c..iruuiisireeieers i . 107,464,245 | ... XXX.covvee | ovrrnens 110,940,323 | . ...98,233,000 | ..........106,774,835 0. L(348,744) | o0 0 | KKK [ XXX [ XXX | 669,690 1 .......2,315,878 | ..... XXX [ o XXX......
1099999. Total - All Other GOVEIMMENES.............c..iveiirerieissiiieresiessesissi s ssissse s esse s ss s essessssnsesssssssnsns | sossiesies 107,464,245 | ... XXX.coooooe | convinnns 110,940,323 | ... 98,233,000 | .......... 106,774,835 | ovovvvvriicid (V)] [ (348,744) | ..o |0 [ XXX [ XXX | XXX ] een.669,690 | ........2,315,878 ... XXX [ o XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062N A7 2 CALIFORNIA ST....oourierincirneiseieriesinensesiseessssssssssesssssssssessessensens | seeveee | oo [ evveerinen | o TFE | 221,072 | e 119.826 | ..ovvvvcirnnen 239,652 | ...cocererrrnn200,000 | oo 211,839 | v | e (2,593) 03/05/2009 | 02/01/2017
13062N D8 7| CALIFORNIA ST....ooovviiirriiiinriseinenniennesenessssisessssssssssssessesssnsnenss | woneere oo [vevnninnes | W IFE | i 674,946 | ... 111192 ... 667,152 640,469 (18,655) 02/15/2011| 02/01/2015
13063A 4L 5| CALIFORNIA ST....oouiveirierrnerenineeneriesrnsssenssssessensssssssnsnenssssnens | coevee | oo | vevvsernnes | o TFE | i 511,675 | 124.3011 ... 621,505 . 508,695 27,500 | 03/25/2009 | 04/01/2021
13063A E8 3| CALIFORNIA ST....ooouiiiiicrineiieeiseineiissinsssnsesseessesssssssssensssesens | venvene | oo | eevvvnennns | FE | i 267,443 | ... 115.958 | ... 289,895 | ...... 250,000 | ...... 259,767 12,500 | 02/25/2009 | 03/01/2017
13063B AF 9| CALIFORNIA ST.....couivirerinireniiriseriseennesienissessenssssssnsensssennes | cvevee | oo | vevvneones | TFE | 272,230 | e 117.987 | ... 294,968 | ...... 250,000 | ...... 264,030 12,500 | 10/09/2009 | 10/01/2017
13067J LA 7 |CALIFORNIA ST ECONOMIC RE......c.ccoosvvererieeeersnisnssiersnsssnienis | wvenee oo [ eneriienns | WAFE | 521,370 | e 121.296 | ... 606,480 514,474 25,000 | 10/30/2009 | 07/01/2018
29270C MA  0|ENERGY NORTHWEST WASH ELEC.........cccocrvivrrmrverrnnnerernenenins | vvvvee | oo | wevvrnienn | SAFE | 1,046,430 | ... 113.599 | ... ,135,990 ..1,040,969 50,000 | 02/10/2011 | 07/01/2023
34153P YU 6|FLORIDA ST BRD ED PUB ED........cccoeeenmurrerimeeneninserseeinmssnenssseesens | weevnee oo [ eovverirens [ W TFE | 1,129,150 | .. 114.644 | ... ...1,146,440 1,086,113 . 50,000 | 02/15/2011 | 06/01/2016
37358M CW 9| GEORGIA ST RD & TWY AUTH REV .....ccovvviiirnincennsciseneiennenes [ vveee | oo | veverinnene | S AFE | iiiiin..618,045 | ... 123.856 | ... 619,280 | .................500,000 | .......cccc..... 598,469 ce(15,080) [ oo | e [ 05,000 [ e 1.630[MS...... 8,333 25,000 | 09/07/2011 | 03/01/2019
452152 MJ T{ILLINOIS ST ooooivcevenersenieeeenissensenssesssessensenessenssssennens | evnene | oo [ eveeernences | 2 IFE [ . 391,675 | Lo 115.840 ... 389,145 | .o [ e (2,529) 7,292 05/02/2012 | 08/01/2021
574192 C4 O|MARYLAND STATE  ..coocovinrirneneinerineninensesiseessenssssssnssnsssessens | ennens | oo [ vneerneees | 2 IFE [ iiiiinnn..336,288 | ... 114.239] ... 315,388 .(4,481) 4,417 15,000 | 01/08/2008 | 03/15/2016
57582N 7S 8| MASSACHUSETTS ST....ccovvvrvvnrreinenerinnserensnssisssesssssssnsssssennns | wvvvens | oo | wevvernninns | WIFE | 0. 310,686 | ... 115.761 | ... . 302,500 5,625 13,500 | 01/23/2008 | 08/01/2026
57582N T8 8| MASSACHUSETTS ST.....oovvvierineererinerssrnsensensseesssisessssssssssensnee | vevene | oo | vevvseennes | TFE | it 338,430 | ... 109.818] ... 300,000 | ...... 329,871 .5,000 15,000 | 01/24/2008 | 03/01/2025
604129 EE 2| MINNESOTA ST....covvvirvrneirernnissirnsneissnsierssssesensssissssssssessssnssiens | oveene | oo | severvnees | o TFE | .. 556,680 | ... 111.750 500,000 | ..ccoccocvvnnne 521,383 | ..o | e T811) | s [ | e 5.000 3.260|FA....... 10,417 25,000 | 03/07/2008 | 08/01/2015
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604129 FH 4| MICHIGAN STATE  ...cooiiiiirirerirerieriseissiseniesisessssissisenienes | criens [ [ AFE] 291,078 | ...... 115709 | oo 300,843 | oo 260,000 | ...cooovrerneen 274,100 3.380 | FA....... ..5,417 13,000 | 01/04/2008 | 08/01/2016
64966G C9 1[NEW YORKNY et sessssissessssssssssessenens | crvees [ AFE| v 1,047,119 | ... 107137 | v 991,017 | v 925,000 | ..ovvrncrinncns 970,545 | ..o | rrereeeene(28,101) | e [ | e 5.000 | e 1.830 | FA.coooe| v 19,271 | oo 46,250 | 03/19/2010 | 08/01/2014
882722 WB 3| TEXAS ST ot sssssssenns | eveee | AFE] .. ..1,104,710 | ...... 110.139 | . ..1,101,390 .1,000,000 102,444 | | e 2,268) | e | e | 5000 | 0.420|AO0...... 12,500 12/12/2012 | 04/01/2015
93974C E8 9|WASHINGTON ST RO . | AFE] ...1,160,590 | ...... 117.909 | . 1,179,090 | .. .1,000,000 1128407 | e | verrnenen(27,551) | s [ | e 5.000 | e 1.950|JD....... 10/14/2011| 06/01/2017
93974C QC 7| WASHINGTON ST....oouiiiiiiieiiinsiississsisssisssssesssssnsssssssssssssssssssssssness | assesas Y AFE ] e 557,510 | ...... 120777 | s 608,885 | ..cooivvrirnnns 500,000 3.860 | FA....... 01/15/2010 | 02/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligations . . XXX ....11,751,503 ...10,205,000 XXX...... XXXo | oo 168,690 | ............ 457,556 |..... XXXooow [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed . . . XXX ....11,751,503 XXX...... XXX... | ............168,690 | ............457,556 |..... XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
017343 DH 4| ALLEGHENY CNTY PA PORT AU.....ccoovrrmerinrereeirenseessesnensenineens | cviens . | 1FE| ... 1,091,850 | ...... 114.246 | . ..1,142,460 )| ... 3.300 | MS...... 50,000 | 02/16/2011 | 03/01/2017
03588E H5 5|ANNE ARUNDEL CNTY MD O . | AFE] 1,104,820 | ... 117434 | . 1,174,340 | .. . )| 3.620MS...... 50,000 | 03/11/2008 | 03/01/2017
167610 7K 4| CHICAGO ILL PK DIST.....coirierierireerieiseriesieseseesssessessesssesssensns | eneens [ AFE] 218,804 | 104.088 | ......ocvvnnve. 208,176 | ...... 200,000 ) 3.240|JJ....... 10,000 | 01/29/2008 | 01/01/2014
18085P LZ 5| CLARK CNTY NEV ARPT REV.....cccmieiiireiineeinenssnisneessessssessessesens | oneens . AGAFE| 2,447,420 | ... 110.520 | . ..2,519,856 .2,280,000 ) [ e | s | e 5,000 [ 3.180 | JJ....... ...114,000 | 02/01/2011| 07/01/2015
349460 U5 2|FORT WORTH TEX INDPT SCH.....ocvuiriiiiemrieinersierssieesssssessnns | evee . .| AFE]| .. ..335454 | ... 109.571| . 328,713 | .. ....300,000 ..311,041 ) [ e | e | 5,000 0003190 [ FALLL 15,000 | 02/13/2008 | 02/15/2015
401784 WH 2| GUILFORD CNTY NC.....oooevvrrieeeiseressieesessssssssesssesssessssssssssanss | cviees [ VAFE] e 293,028 | ...... 113739 v 284,348 | ...... 250,000 269,823 ) 12,500 | 01/13/2009 | 02/01/2016
442403 CY 5|HOUSTON TEX INDPT SCH DIS. IO . | LIFE] ... 1,099,420 | ... 109.571 . ..1,095,710 .1,000,000 )| e 18,889 50,000 | 03/11/2008 | 02/15/2015
49474E K8 5|KING CNTY WASH AGAFE| 111,056 | 104.788 | . 104,788 ....100,000 )| ... 01/29/2008 | 01/01/2014
537292 GT 5|LITTLE MIAMI OHIO LOC SCH AGAFE| 1,135,620 | . 118.108 | . ..1,181,080 .1,000,000 )| - 03/19/2008 | 12/01/2028
586158 MN 4 | MEMPHIS TENN ELEC SYS REV.. AFE] 1,709,250 | 116.267 | . ..1,744,005 .1,500,000 ) 02/08/2011 | 12/01/2016
613340 T8 1|MONTGOMERY CNTY MD AAFE| 595,470 | . 118.968 | . 594,840 ....500,000 )| e 10/11/2011| 07/01/2017
64966 N4 4 |NEW YORKNY AGAFE] 1,229,910 | 125.095 | . ..1,250,950 .1,000,000 )| 05/25/2012 | 08/01/2022
717883 LD 2|PHILADELPHIA PA SCH DIST... AFE] e 556,645 | ... 113.685 . 568,425 500,000 ) ...8,333 25,000 | 12/08/2010 | 09/01/2016
735371 LR 5|PORT SEATTLE WASH . AGAFE] 1,397,948 | 118.116 | . .1,505,979 | .. 11,275,000 )| e ..5,578 66,938 | 02/10/2011 | 12/01/2017
74514L QD 2| PUERTO RICO COMWLTH ....covoiiiiriririienieeniesesenieisesinsnienes | criene . AFE] 284,630 | .. 115.273 | . 288,183 | ...... 250,000 )| .. 01/18/2008 | 07/01/2035
968661 GY 8|WILL CNTY ILL FST PRESV ceveee Lo Lenneninnne [ W TFE | i 771,406 | e 123.199] . .769,994 ....625,000 ) 02/15/2012 | 12/15/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... . XXX . 14,761,847 | .. 2,780,000 ) [ o0 |0 [ XXX [ XK [ XXX ] 193,106 593,073 XXX [ oo XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions.............. I e XKX e | e 14,761,847 | ............ 12,780,000 ) [ o0 0 [ XK X [ XK XXX 193,106 . 593,073 XXX oo [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
011842 RJ 2| ALASKA STINTL ARPTS REVS ...cocviiveriniierieinerissrisenieeisnines | v [ [ AFE] 401,340 | ...... 105.702 [ v.oovvvrrirens 396,383 | ..ccovverirnnns 375,000 | ..coovverirnnen 386,782 | ..o | e (6,539) | cvovverrerrirrrinrines | e | e 4.000]......... 2.160 [AO...... [ oo 3,750 | covvrins 15,000 | 09/15/2010| 10/01/2014
01728A  Z9 0 [ALLEGHENY CNTY PA HOS DEV AUTH......ccoosirmmrimrircerneiseeiineinnns | cevens |.1FE]| .. ..544,645 | ...... 108.984 | . 544,920 ....500,000 )| oo 12/21/2012| 10/15/2015
040507 KJ 3| ARIZONA HEALTH FACS AUTH......ccoovrvimieiieieieniseesnsissessissiinns | evee . .| AFE] .. ..367,367 | ...... 118.609 | . . ....350,000 ) [ e | e | e 5.250 | 14590 [ e | i 9,188 | 18,375 | 08/21/2008 | 01/01/2018
040654 MY 8|ARIZONA ST TRANSN BRD HWY. . B [ AFE] e 346,569 | ... 110.968 | ...covvevrr..332,904 | oo 300,000 Y[ e | e | e 8.000 [ e 1790 [ Wi | i 7,500 | e 15,000 | 05/27/2010| 07/01/2015
04780M ME 6| ATLANTA GA ARPT REV......coiiiiiiieiineineiiiesineseeissesssssisensssienes. | cneens . AGAFE | 2,171,580 | ... 112.156 | . .2,000,000 )| ... ...100,000 | 12/16/2010| 01/01/2016
047870 KB 5|ATLANTA GAWTR & WASTE.........comriiriirieierinniessesessessssesissisnsenens | eveee . | AFE] cnnn.348,380 | ... 125473 | . . ....350,000 | ... 21,000 | 06/17/2009 | 11/01/2022
052414 LN 7| AUSTIN TEX ELEC UTIL SYS.....cooiiimririneernrineiiseessessessseesssninns | ceveeee I AFE] cnn..383,768 | ... 120.628 | ..ovvverrrend22,198 | o 350,000 | ..oovrnrrerncns 378,249 | ..o | erreireeneennn(2,293) | v [ | reeee5.000 | o0 4000 | MN-cc | e 2,236 | o 17,500 | 06/11/2010| 11/15/2022
097428 BR  6|BOISE CITY IDAHO ARPT REV......cccovimiiirinireierinnississississssssiissnns | eveee .|.1FE] ..............1,066,780 | ...... 110.187 | . 1,101,870 | e 1,000,000 | ..covvevrinne 1,040,750 16,667 50,000 | 02/18/2011 | 09/01/2015
13033L AK 3| CALIFORNIA HEALTH FACS . | AFE] 257,373 | 112.565 | . 281,413 | ... 250,000 | ...... 253,912 | oo | everiiennee(1,010) | e [ eveereeiienicieiiecies | 000000 5.000 | 00 4510 | o | e 6,250 | coovvrrnnens 12,500 | 05/14/2009 | 07/01/2016
13066Y QH 5| CALIFORNIA ST DEPT WTR......ooiiiiiriiniiseiiieniesessissiesisiienins | s [ AFE] 2,232,720 | 17659 .cove 2,353,180 | ..ccvvennee. 2,000,000 | ...cccoonnee. 2,166,452 16,667 | ..oovevenee 100,000 | 02/07/2011| 05/01/2017
130685 H8 6| CALIFORNIA ST PUB WKS BRD.........coevuurirrerrrineenerinerienienesseeins [ eneees . .|.2FE| ....c.cc.........530,200 | ...... 121532 . 607,660 ....500,000 ...527,558 6,563 .24,865 | 10/14/2011| 10/01/2022
130685 U4 0| CALIFORNIA ST PUB WKS BRD........cvevuurirrermeineinerissnsenseseseess | neens . | 2FE | 221122 | 1141171 . 228234 | .. ....200,000 | ... ...216,600 10,611 | 11/02/2011| 12/01/2016
130795 E2 9| CALIFORNIA STATEWIDE CMNT.....covviirirriernireierssieeensssissnens | eree IO AFE] 4,066,101 | 118.364 | ..o 4,616,196 | ....coonee 3,900,000 | .coocerreneen 4,030,923 | ...coevvvvecrenns | e (17,854) | e | v | 000005000 | ... 4.380 | AO..co. | v 88,750 | e 195,000 | 12/16/2010 | 04/01/2019
130795 RT 6| CALIFORNIA STATEWIDE CMNT....cooivirrireererinerieriesesseesseisersens | eoneens . JAAFE| 850,178 | ... 106.304 | . 637,824 1.800,000 | cooovrienneen 813,088 | oo [ eerieinnend(8,355) [ e | e [ 005,000 [ 03490 [ W | 15,000 | e 30,000 | 03/13/2008 | 07/01/2014
176553 ER 2| CITIZENS PPTY INS CORP FLA .....vviiiiieririineieieiseiresissisesseenins | erie . JAFE] 531,180 | 109.108 | . 545,540 ....500,000 ..2,083 25,000 | 03/24/2010 | 06/01/2015
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176553 FW 0| CITIZENS PPTY INS CORP FLA .....cooviiirierieriirinseiesrnesienenseins | s [ [ AFE| v 1,047,330 | ...... 114.893 | ..o 1,148,930 | ..ooovvrnnee 1,000,000 | ..coovvreneee 1,038,320 [ ...cvovverrrrcrirerirne | v (8,179 | e [ e | e 5.000......... 4.200 [ Do [ s 4167 | v 50,000 | 06/30/2011 | 06/01/2018
181006 GF 8| CLARK CNTY NEV PASSENGER FAC CHARGE REV........c.coocnvvienes [ e [ AFE] e 339,690 | ...... 109.709 | ..o 329,127 | oo 300,000 | ..coovrrrinnens 321,755 | oo | evererneeeenne(8,802) | oo [ | s 5.000.......... 2.010 [ [ v 7,500 | e 15,000 | 10/15/2010| 07/01/2015
185328 HT 1|CLEARWATER FLAWTR & SWR AGAFE] 221,294 | 117.692 | . 235,384 200,000 | oovvereireei213,089 | o [ eerereeennenn(2,393) [ s [ e 5.000 3.540(JD....... 833 10,000 | 05/15/2009 | 12/01/2017
186406 GS 7|CLEVELAND OH ST UNIV ST IO . | AFE] 1,205,830 | ... 121124 | . 1,211,240 | .. .1,000,000 5.000 2.600|JD....... ..4,167 13,889 | 08/08/2012| 06/01/2022
20774U 5L 5| CONNECTICUT ST HEALTH......ccovririmireiirirererineirenesissisersssseenes | ervees [P I AFE| 528,310 | . 121.225| v 606,125 | ..oovvvrerens 500,000 | .ovoereererenn523,212 | s | vrrerineee(2576) | o [ | e 5.000]......... 4270 [Jdevees | i 12,500 | cooovrerinnee 25,000 | 12/16/2010 | 07/01/2020
29270C QF 5|ENERGY NORTHWEST WASH ELEC........coccmmiimrrirerierineeieninnines | ceveene AWAFE] i 111,100 | 106.974 | . 106,974 ....100,000 5.000 3.080|JJ....... 2,500 | o 5,000 | 01/29/2008 | 07/01/2014
34074G DE 1|FLORIDA HURRICANE CATASTROPHE.. O . | AFE] 530,975 | .. 113.411 567,055 | .. +:500,000 | oioiieenen 518,864 | oo [ e (4,891) [ i [ [ 5.000 3.840|JJ....... 12,500 25,000 | 05/14/2010 | 07/01/2016
341507 E7 2|FLORIDA ST BRD ED LOTTERY....ccvvrirviieererieinernsiseisesssenssseenss | cereee IO JAFE] nnn..566,955 | .. 121292 o 606,460 | .......covuuen 500,000 | .cocvvverrennen 552,427 | oo | v 148) | s | v | s 5.000 3.200 (Jd....... 12,500 25,000 | 12/02/2010 | 07/01/2019
349515 PM 2| FORT WORTH TEXWTR & SWR......cccvvvirieriiercniseeneriessnenieninns | v . AGAFE | 2,414,300 | ... 125757 . 2,515,140 | covvvnnnd 2,000,000 | .ooocvereees 2,362,541 5.000 2.510|FA....... 37,778 93,889 | 09/07/2011 | 02/15/2021
392274 VL 7|GREATER ORLANDO AVIATION AUTH .....cooiviiiirniieineiereiiseiens [ eree . o AFE] ciinnn....250,685 | ... 111.647 | . 279,118 | ...... 250,000 | ...... 250,317 [ oo | vreeenieneeeend(108) | o | e | v 5.000]......... 4.950 [AO...... | coverrrrerns 3125 | v 12,500 | 03/20/2009 | 10/01/2015
419794 YC 0| HAWAII ST ARPTS SYS REV ....coovtrimrrierierineeissiseriessnesienisssenns | criens [ AFE] 522,605 | ... 116.487 | ..o 582,435 | ..ccooovvrirns 500,000 | ..cooovrerenn 515,944 | s | e 2,516) | s [ | s 5.000......... 4.340 [ J..ocv | e 12,500 | oovoerrrnee 25,000 | 03/25/2010 | 07/01/2018
432325 GR 3| HILLSBOROUGH CNTY FLA.......cooirierimriierieeineessiseniseesensssenes | crveee |.1FE]| .. ...350,833 | ...... 106.667 | . 373,335 ....350,000 5.000]......... 4.960 [ID.cooc. [ v 1,458 | oo 17,500 | 09/14/2009 | 06/01/2019
442435 YM  9|HOUSTON TEX UTIL SYS REV ...oviiirviiirerneieinnieisnssssensssiennns | evee . .| AFE]| .. ...602,065 | ...... 121.864 | . 609,320 | .. ....500,000 R I .5.000 2.260 [MN...... ..3,194 25,000 | 08/25/2010 | 11/15/2018
45188R EL  9|ILLINOIS DEV FIN AUTH REV .....ovviiirirrieierierieeiensseisensssnnens | cvveene [ VAFE] e 224,240 | ...... 118.941 | v 237,882 | .ovvvcrirnn 200,000 | .oovvvvrrrrerenn 214476 | o | e 2 11) | s [ | s 5.150 [ ..o 3790 [Jdevies | i 5,150 | coovverreens 10,300 | 01/04/2008 | 01/01/2019
45200B GR 3| ILLINOIS FIN AUTH REV......oviiriiiiiniiiiieiiisineieissssssessessssssesssnens | soneee . .|.1FE] .. 133,698 | oo 125,000 | .ovoveriirriene 128,175 3.250 01/31/2008 | 07/01/2014
452227 DJ  7|ILLINOIS ST SALES TAX REV......ccooierrinirierinesieriseesssesssienesnennns | crinens . | 1FE]| .. 286,080 | ...... 250,000 264,943 | oo | e (3,031) | e [ | 005,000 | e 3.160 06/16/2010 | 06/15/2016
455055 AE  3|INDIANA ST FIN AUTH INDL REVENUE.........ccccovvvmirimrineinnrinciennes | v |1FE] .. 999,950 | .....c........1,000,000 | ..cvoerreecn1,000,000 [ ooionivoivrciiniins | e | eerreisenisssisennenns | eereesennnninsnnns | seeeeeernd0.200 | o 0.200 12/14/2012| 07/01/2046
455285 QS 8| INDIANAPOLIS IND LOC PUB.........covvverieriieirrirrenne AFE] .161,805 ..151,873 5.000]........ 4.340 09/23/2009 | 01/01/2015
485429 CV  4|KANSAS ST DEV FIN AUTH RE........cccomivmririreeriniserienieeesenisnens . | AFE] . ..1,233,070 5.000 2.520 08/16/2011 | 03/01/2021
490580 CR 6|KENT HOSP FIN AUTH MICH . | AFE] 261,433 | 109.255 | . 273,138 260,918 | ..ovveeiererneins | e (T15) | e [ | e 5.500 5.220 03/28/2008 | 01/15/2047
52463T CD 7|LEFT HAND WTR DIST COLO AFE] . 335,187 | 106.136 | . .318,408 . 5.000 2.930 02/06/2008 | 05/15/2014
542690 W2 4|LONG ISLAND PWR AUTHN'Y. ALAFE] 1,106,200 109.783 | . ..1,097,830 | .. . ceveernenenen 1,058,169 | s | ereeeennn(23,954) [ e | e | s 5.000]......... 2.420 12/15/2010 | 05/01/2015
544552 UV 2 |LOS ANGELES CA JAGAFE| 188,273 | 120.124 | . 180,186 | .oooovvverine 150,000 | cooovvreenrine 156,528 | .ooouvvevrevnrverrenns [ eerrverireninend(829) e [ e [ eeenenn 5,250 | i 4.680 06/26/2009 | 08/01/2022
546398 B5 6|LOUISIANA PUB FACS AUTH... AFE] 205,000 | ... 115.215| . 236,191 | .. 205,000 205,000 ..5.000 07/31/2009 | 07/01/2018
576000 EU 3 |[MASSACHUSETTS ST SCH BLDG........ccovvvrvrrnririirnninnns JWAFE] 2,270,620 | ... 118.642| .............2,372,840 | ... 2,000,000 | .ovovvernns 2,196,781 | coovvvvrervrnrrennns [ evrrrneenend(39,440) [ o | e | 0000 5.000 | e 2.720 02/04/2011 | 08/15/2017
57604P NU 4 |MASSACHUSETTS ST WTR POLL . AGAFE] 1,123,610 | 107.882 . .1,000,000 1,032,959 |.... | s | | 9,280 | 3.100 | FA....... 21,875 52,500 | 03/10/2008 | 08/01/2014
592041 QP 5|MET GOVT NASHVILLE & DAVIDSON CNTY TENN.......cccovvvrrmreneians | crvee . | AFE] . ..287,723 | ...... 122139 . 305,348 | .. ....250,000 | ... ..276,697 | ... | JRVUOTSTRTOTRUOTEN BUSPORRRRON 2.960 |AO...... ..3,125 12,500 | 04/15/2010| 10/01/2018
59259Y EV 7 [METROPOLITAN TRANSN AUTH.....ccocvtiimriniririrennrisirenineeienins | v [ [ AFE] 562,410 | ...... 115186 | ..o 575,930 | .coovverirns 500,000 | ..ccoovvrernnen 541,802 | ..coooververrerrnnins | vvrerenneen(10,107) | i [ | e 5.000 | e 2.710 | MN...... ..3,194 25,000 | 12/02/2010 | 11/15/2016
59333P ZK 7 |MIAMI-DADE CNTY FLA AVIAT. |.1FE]| .. ...549,455 | ...... 115.847 | . 579,235 ....500,000 3.530|A0...... ...6,250 25,000 | 12/01/2010 | 10/01/2018
59334D EL 4|MIAMI-DADE CNTY FLA WTR... . .| AFE] .. ..358,245 | ... 123227 | . . ....330,000 | ... 348,562 | | reieenn(2,320) [ i [ | 5280 | L 4.280 [AO...... | covverrrrrrnans 4,331 | o 17,325 | 07/11/2008 | 10/01/2019
59447P LY 5[MICHIGAN ST FIN AUTH REVENUE .......ccoocommriniricrinnenenieniseennes | o [ AFE] e 559,655 | ...... 115311 | e 576,555 | ...ocvverirnns 500,000 | ..cocvrererneens 554,876 | ...vvovrrrerireeencens | wrererneeree B TT) | cevininerneereeins [ v | overeeer.000 | oo 3100 (Do | o 2,083 | .o 13,472 | 05/10/2012| 06/01/2019
59465H KD 7| MICHIGAN ST HOSP FIN AUTH......cocovviviririrrinirereninereresiceenienns | cvves . |.1FE]| .. ..205118 | ...... 118.282| . 236,564 | ...... 200,000 | ... 202,778 5.600 |JD....... ...1,000 12,000 | 10/29/2008 | 12/01/2016
594698 DQ 2 |MICHIGAN ST STRATEGIC FD....ccoovvvuerierireeierinsiseriserinessenisssenes | cvveene . | AFE] ...743,050 | ...... 110.025| . 770,175 | oo 700,000 | ..coovvrirneen 717,368 | ..oovvverrerrecrncees | ererrneneed(BTT2) | s [ vvrrneenseensrnerines | overeeernd8.000 | oo 4,040 [AO...... ...7,389 35,000 | 03/05/2008 | 10/15/2015
626207 VM 3| MUNICIPAL ELEC AUTH GA IO I AFE| 1,446,864 | ...... 121472 o 1,481,958 | ..coccovvnne 1,220,000 | ..cooovrvrne 1,411,353 [ s | verreeersne(27,365) | oo | e | ceeeered8.250 | oo W25 [ VN OO 32,025 | e 42,525 | 01/31/2012 | 01/01/2019
646135 K4 4|NEW JERSEY ST TRANSN TR FD....cvouivuriiirerininienieiserssiensssseens | evene . .|.1FE] .. 1,158,740 | ...... 117492 | . .1,000,000 ....1,107,144 2.630(JD....... ..2,444 55,000 | 12/06/2010 | 12/15/2016
646136 HW 4| NEW JERSEY ST TRANSN TR FD ....covvvinirerierineereniseesessesesennns | crvene . | AFE] . 1,035,070 | ...... 109.684 | . . .1,000,000 | ..............1,027,297 |.... | . 000 | ......... 4430 (Do [ i 2,222 | s 50,000 | 02/23/2011 | 06/15/2018
649674 JD 1[NEW YORKNY CITY HEALTH........ccovvuneee IOV IO [P I AFE| i 114151 | 1M7.29% | e 117,294 | 100,000 | covvevererine 110,222 | oo [ e (1,829) [ | e 2.840 |FA....... 1,889 | e 5,000 | 10/20/2010 | 02/15/2018
64971Q Q5 5|[NEW YORK CITY NY TRANSITIONALFIN REV.....c.cvcvmiremremrrrnirines | cvirene | 1FE| ...ccc..........808,560 | ...... 122.024 | . 1:500,000 | ovoirieerneB08,362 | oo [ v (198) [ e [ [ e 5.000 | e 1.170 | MN...... ..1,875 12/21/2012| 11/15/2018
650035 VM 7|NEW YORK ST URBAN DEV! IOV IO . | AFE] i 577,085 | ... 113.834 | . . ....500,000 | ... | . 000 (... 1.910|MS...... ...7,361 25,000 | 12/02/2010 | 03/15/2016
65486M AC  1|{NJB PPTYS LEASE REV.......ccosviiimiieiniieieriseienisisssssessssessssssenss | oovees IO JAFE] eenn....806,858 | ... 104.198 | ..ocvviinne 781,485 | ..o 750,000 | .coocvvcerrinne 759,890 | .ocvveviercrennens | cereereene(10,441) | oo [ e 3.520(JD....... ..3,125 37,500 | 03/06/2008 | 12/01/2013
658196 N9 7| NORTH CAROLINA EASTN MUN......ccoiriirmermerireersniseesessenesennns | crieee . JAAFE| 257,500 | .. 112.188 | . 280,470 | ...... 250,000 | ... 253,331 |.... | . revrnrenenessnnsnnennn | e | eerenne3.000 | i 4.520 [ .o [ s 6,250 | coovvrrnnns 12,500 | 07/18/2008 | 01/01/2016
665245 XM 3| NORTHERN ILL UNIV REVS........ccocomtimmiimirierineieeinniissiinesissisnesns | crieeee . AFE] . 537,928 | . 114.896 | . 591,714 | v 515,000 | .ooovrrrinnens 533,189 |.... ] . cerneennsnsiennnsns | e | veeren3.000 | s 4.340|AO...... ...6,438 25,750 | 12/15/2010 | 04/01/2019
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665444 JD 8| NORTHERN MUN PWR AGY MINN........cccostverrrmerierirrernerierineiinenes | criene [ [ VAFE] . 1,058,040 | . 120.921 | oo 1,209,210 | .covovrrenee 1,000,000 | ..coovvreneee 1,046,836 | ...coovvvvvrrverrerirne | overirenrnen(5,842) | oo v | eveeeern8.000 | o 4.220 [J.oocve | e 25,000 | .cooovrrrne 50,000 | 12/16/2010 | 01/01/2020
679111 US 1| OKLAHOMA TRANSN AUTH OK......coovrvrerirrirerineirerissinessssiseenns | crveees [ AFE v 1,177,080 119.272 | v 1,192,720 | oo 1,000,000 | ..cooovrrnne 1,144,089 | ..ooooeveerencrrennne | verreeernne(27,165) | o | eerreeirneessniiseiies | oeeeeered.000 | i 1.960 | JJovees | cerverirnns 25,000 | .cooovrerne 35,833 | 10/05/2011 | 01/01/2018
686543 TL 3|ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH. AGAFE] i 721,086 | ... 118471 . 710,826 +.600,000 | oo 719,219 | s e (1,867) [ s v [ e00ee0.5.000 | o 1.250 (JJ....... ...2,667 11/16/2012 | 07/01/2018
70869V AE 4 |PENNSYLVANIA ST ECON DEV FING AUTH......ccoonvvererrnvrrnerierireees | v . | AFE] 1,630,513 | 121.084 | . ..1,5613,550 | .. 1,250,000 | coovreenrnn 1,525,886 | oo [ i s (8,627) e [ [ 5,000 | i 0.880 | JJ....... 12,674 11/21/2012| 07/01/2018
721876 QH 6| PIMA CNTY ARIZ SWR REV........oovirmriiiniieiieriesseessississsienens | cvieee I AFE] v 827,813 | 123.981 | vvecirnnns 929,858 | ...ovvrrinncns 750,000 | .ovovrerereren810,798 | oo | verernneeed(6,900) | covieireriicsiieies [ e | e 5.000 [ oo 3750 | v | s 18,750 | covvvveinnes 37,500 | 06/03/2010 | 07/01/2020
745160 PV 7|PUERTO RICO COMWLTH AQUED.........ccovvuirimrrierirererseeisnineiirenes | v . | WAFE| ... 534,560 | ... 105.044 | . 525,220 ....500,000 3.900 | JJ....... 12,500 25,000 | 03/07/2008 | 07/01/2015
745268 6J 6|PUERTO RICO ELEC PWR AUTH........c.cccvvnnee B . | 2FE] oovieennn..557,860 | ... 107.353 | . 536,765 | .. ...500,000 | ... 3.200|Jd....... 13,750 27,500 | 12/15/2010 | 07/01/2016
74526Q XS 6|PUERTO RICO ELEC PWR AUTH.......cccconvvne B IO LW2FE] n....269,603 | ... 105.898 | ...cvvviinen 264,745 | ...... 250,000 | ...... 262,942 [ oo | eevireieienend(2,594) | s [ e | 005,000 | 3730 [ [ e 6,250 | .ovvrennee 12,500 | 04/23/2010 | 07/01/2017
74529) HE 8|PUERTO RICO SALES TAX FIN ettt | i . JAWAFE| 514,030 | . 111.449 | . 557,245 +.:500,000 | ooourvrrinn 511,164 | oo | e (879) | e [ | v 8.500 | v 5.200 [FA ... | covvrrrrrrs 11,458 | oo 27,500 | 06/11/2009 | 08/01/2022
75076P AF 2 |RAILSPLITTER TOB SETTLEME................. I . | 2FE] o 508,850 | ... 114.4611 . 572,305 | .. ...500,000 | ... 506,309 | ...coovvrrerrmrinries | e 1,258) | o [ | 005000 | s 4.680|(JD....... ...2,083 25,000 | 12/01/2010 | 06/01/2017
75076P AG 0 |RAILSPLITTER TOB SETTLEME................. I I [ V2FE 2,024,720 | ... 116.510 [ wovvenrenee 2,330,200 | cooovvernees 2,000,000 | .oocverecen 2,018,838 | .o [ e (2,979) [ | e | 05,000 [ i 4.800 [JD.cves [ v 8,333 | oo 100,000 | 12/16/2010| 06/01/2018
796253 U4 2| SAN ANTONIO TEX ELEC & GA.....coouivirieerriserieriesissessseiseninns | ceveee . |.1FE]| .. ...582,535 | ...... 116.900 | . 584,500 ...500,000 | ... 556,037 | .overvevrerrerienenns | cverrereena(13,008) | v [ veviveiesienierisneens | 005,000 | e 2120 [FAcooe| v 10,417 | oo 25,000 | 12/06/2010 | 02/01/2017
837123 FP 8| SOUTH CAROLINA ST PORTS......coceveviriririeieiesissesessesesesssseniens | cevens . .| AFE]| .. 921137 | ... 118.355 . . ...825,000 | .o 897,181 3.250 (Jd....... 20,625 41,250 | 11/30/2010| 07/01/2018
89602N BB 9| TRIBOROUGH BRDG & TUNL......ccouuvvmrirrereririnensseissensessenssninns | cvvenne [ VAFE] e 397,751 | ... 127675 | v 446,863 | oo 350,000 | ..oovrerinnens 383,172 | oo | evererneneenn(3,809) | oo [ | v .500 | i 4.080 [MN...... [ ovvercrrrnens 2,460 | oo 19,250 | 07/09/2008 | 11/15/2020
89602N WL 4| TRIBOROUGH BRDG & TUNL........ovivierireicirierieieisiesienesesesssseiens | cvvenee . JWAFE] 1,191,010 121.065 | . .1,000,000 A0180,793 [ | e (24,868) | e | e | e 5.000 | 2130 | e | v 25,000 | .cooverrennes 35,833 | 10/05/2011 | 01/01/2019
914720 RL 3| UNIVERSITY N C SYS POOL.......cotverrerrreirierirerereesesissessesseseneens |.1FE| ..............1,089,510 | ...... 120.310 . . .1,000,000 | ..............1,053,526 3.950 |AO...... 12,500 50,000 | 03/14/2008 | 10/01/2018
927781 YE 8| VIRGINIA COLLEGE BLDG AUT.......oevemrirericrineireeiseiseisesiiessnnenes JAAFE| 567,315 | 113.685 | ..covvevv..568,425 | oo 500,000 | ..coovrrenncns 543433 | .o | e (13,119) | s [ | 0005000 | e 2.140|MS...... ...8,333 25,000 | 02/02/2011 | 03/01/2016
93975W CW 3| WASHINGTON ST ECONOMIC DE . - AFE] 214,088 | .. 200,000 205,148 3.610 11,000 | 01/31/2008 | 06/01/2014
944514 LL 0| WAYNE CNTY MICH ARPT AUTH......cocomirrmrireirnrrnenseniesesnensssines | criees . | AFE] . ..2,350,480 | ..ovvvrnrenn 2,000,000 | .oovrenncn 2,046,152 | .cooovvvrerrerincinnns [ e (8,658) [ o | e [ 005,000 [ i 4.550 [JD.ove. | ovrrrenenn8,333 | 100,000 | 12/17/2010| 12/01/2018
944514 LV 8| WAYNE CNTY MICH ARPT AUTH......ccoooiiiininniiniinniicisnsnissninns | v [ I AFE] 564,245 ....500,000 | cooviiiniinns 516,843 | .o [ eonnrirnenennn(3,893) | oo [ | e000e.000 | e 4.060|JD....... 25,000 | 12/09/2010 | 12/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........cooeovrininernrnenee. . ..58,358,276 . 61,562,122 3,045,000 56,992,969 XXX...... XXX 2,380,292 |..... XXXoooo [ e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 MY 7|FHLMCPC  .oonvcernrsnssiseneniseesssissnsesiensnnnsens | conne | oo | vevvsniones |1 | 1,245,010 | oo 106.588 | . ..1,304,008 11,223,409 ...1,232,518 3.980 | MON... ...4,588 55,053 | 06/30/2003 | 08/01/2018
3128K7 U5 5[FHLMC PC  ooicciecneesneisenesissisesssssissnsensensssesssssiseens | sevvene | oo [ evvnerivnnes [eonen T | i 4,897,458 | ... 107.981 | . ..5,532,989 .5,124,037 4,949,166 6.250 | MON... 21,350 256,202 | 11/04/2005 | 09/01/2035
3128KG FP 8|FHLMC e e T ] 870,364 | 115.287 | . 976,342 | .. ....846,876 | ... ...870,364 6.000 | MON... ...4,940 59,281 | 11/30/2006 | 11/01/2036
3128KK XU  8[FHLMC PC oo sesssssssssensensessssnnas | crinees e | i 531,241 | 108.981 | . 574,286 | ...... 526,960 | ...... 531,118 5.660 | MON... ...2,635 31,618 | 02/08/2007 | 01/01/2037
3128LB AZ  1[FHLMC PC oo | criees . cevrneeennn 1,635,237 | o 111.840 | . AT16,732 | e 1,534,983 | .ooovivnne 1,635,237 |.... | (31,400) | .vvveererrerieniieenns [ e [ e 6.500 3.530 | MON... ..8,314 99,774 | 05/29/2009 | 05/01/2038
3128M4 CP  B|FHLMC PC .ot | s [P USROS IO (1N [T 2,563,225 | ...... 108.215| ..o 2,834,481 | ... 2,619,294 | .....cooouee. 2,566,489 | ....coovvrrrereriinns | i 32,217 [ s | e | s 5.500......... 6.170 [MON... | wcoeovvvrree 12,005 | .ooovvreenee 144,061 | 05/24/2007 | 12/01/2036
3128MM CK 7 [FHLMC PC oot ssenseenes | cnninne . 3,892,758 | ...... 107.697 | . .3,882,143 13,885,293 | ..o | e (2,805) | o [ e | e 5.000 | e 4870 [MON... | ccooviernees 16,176 ...194,107 | 08/24/2005 | 09/01/2020
3128P7 BH 5|FHLMC PC oo nsssssssenssissssnsnnns | srenine . I 1. 2,091,750 | ...... 109.137 | . . . .2,064,970 | ... ....2,085,556 5.510 | MON... 10,325 ...123,898 | 12/12/2005 | 12/01/2025
3128P7 CB  7[FHLMC PC oot ssesssessssnnns | criens [P SIS IO {1 [T 2,384,503 | ...... 111496 | ..o 2,587,880 | ..oovvernenn 2,321,037 | coovvriens 2,365,037 5.580 | MON... 12,572 | v 150,867 | 02/28/2006 | 02/01/2026
3128PE 4N 5[FNMA IO . 1,110,318 | ... 111.089 | . 1,211,121 11,090,217 ....1,106,183 5.840 | MON... ...5,905 70,864 | 10/17/2006 | 10/01/2021
312942 CB  9[FHLMC PC oo essssissenienes | cvviene . . ..8,123941 | ... 106.849 | . ..8,396,351 | .. 7,858,115 | oo 8,041,674 | oo [ e (T6,142) [ v [ e [ e .000 | e 3.100 [MON... | wocvverrnnes 26,194 | oo 314,325 | 08/31/2010 | 09/01/2040
312945 TE 8|FNMA SO [P USROS IO LN [ 7,180,676 | ...... 106.849 | .....ocvenee 7,256,402 | ..oovvvvneen 6,791,241 | ..ovvvvnnes 6,883,871 3.510 |MON... 22,637 | oo 181,100 | 04/10/2012| 02/01/2041
31294K M4 4|FHLMC PC oo ssssenssnns | srenine e e T ] 1,072,656 107.669 | . 1,113,010 1,033,729 1,051,891 | oo | e 11,025) [ e | v [ 008500 [ o 4.440 IMON... | ... .56,855 | 01/22/2003 | 01/01/2018
31296S M3 7|FHLMC O I e | e i 641,874 | 108.809 | . 685,669 | .. ...630,157 | ... 838,856 | .o [ e (8,133) [ | [ 005500 [ i 4910 [MON... | ... .34,659 | 01/30/2004 | 01/01/2034
31297C HD 5|FHLMC I e | 2,262,991 | 108.106 | ...oovvenee 2,452,071 | oo 2,268,208 | ....ccooonnd 2,263,437 5.000 [MON... | .ccocvverenn 9,451 | e 113,389 | 12/15/2004 | 07/01/2034
312978 R6 4[FHLMC PC oo eessessssssensensenesenins | criens e | 1,110,542 | L 108.043 | . ..1,236,182 2144151 | 18435 | s [ e B2, TAT | [ [ 5,000 | e 5.820 | MON... 10/14/2005 | 08/01/2030
31297U 3C  2|FHLMC PC ottt ssssssenes | cnninae e | 152,276 113.658 | . . ....146,398 5.360 | MON... 05/31/2005 | 05/01/2035
31298N UG  8|FHLMC PC oot nssssssensnsees | arvees e | e 45,252 | 15771 oo 50,786 | ... 43,867 6.550 | MON... 08/21/2001 | 05/01/2031
3132GG  AX 3| FNMA...cooiiiereeeineeeiesiseenenissesesssssssssenssssssssssssssssssessnnes | coenes | oo | vevvenennes | e | v 3,070,807 | oo 106.911 . .2,906,413 3.530 | MON... ...9,688 04/10/2012 | 08/01/2041
3132HM TF  8|FNMA 6,448,469 | ...... 107.012| . .6,009,056 2.930 | MON... 17,526 35,053 | 09/28/2012 | 09/01/2042
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31387C XK 2|FNMA IO [P0 SOOI IO LI [ 36,429 | ...... 119.564 | ...................42,992 | ..... 35,957 | ..... 36,325 | ..o | s (88B) | .vvvreverarernrienrrienes [ errerierireisninnnes [ i 7.000 6.510 | MON... 419 | 2,517 | 06/22/2001 | 04/01/2031
31389K WT 4 [FNMA PASS-THRU INT 15 Y...oooiiiiiriniinerierineereniseessesissssesnsnnens | cevees [P SSPPORRIONS IO L1 [ 363,241 | ...... 108.413 | ..ovvvrerrn. 371,895 | i 343,034 | ...... 350,955 | ..o (AAT9) | oo | cevvreerceesiseeiens | e 7.000 5.330 | MON... ...3,960 24,012 | 09/03/2002 | 02/01/2017
3138E8 KB 8| FNMA. ..ot cnesisnenenssissseneensssnsensenssisssensennes | evvenee | oo | evereennens [ oo [ i 7,823,485 | .. 107.886 | . .7,614,097 ....7,660,692 A(1B4,728) [ i | e [ s 3.500] ......... 3.280 |MON... | cooverreans 44,369 | ... 155,454 | 03/30/2012 | 04/01/2042
3138MK 4R 4|FNMA v L | [ | e | 5,233,848 | 104.989 | . . 4,989,815 3.000 2.610 | MON... 24,926 10/31/2012| 11/01/2042
31390G A5 6[FNMAPASS-THRU INT 15 Y .coocooiiiniineirnencinneiserensisssnenisesssnnes | eeevene oo [ ervverivenes [T | 56,513 | i 108413 | c.ovvverenen BTTT5 | 53,291 | oo BABT2 | e [ erreriiieninecn(670) [ e [ e [ i 7.000 5.240 | MON... 09/20/2002 | 05/01/2017
31402R DD 8|FNMAPASS-THRU LNG30Y. 2,994,336 | ...... 109.277 | . 13,031,520 | cooereerni2,994,336 | oo [ e 15,023 | i [ [ e 5.500 | i 5.820 | MON... 01/17/2007 | 05/01/2035
314038 W5 1|FNMA PASS-THRU LNG30Y. . . 2,229,220 | ...... 111.699 | . . . 2,159,704 | ............. | . 6.000]......... 4.980 [MON... | ... 12/09/2003 | 11/01/2033
31404N GC 4|FNMA [N e e L [ 1,900,978 | ...... 107.455| ....coveuee 2,109,008 | .....ccooeveee 1,962,685 | ..covvrnnne 1,923,751 | oo | v 23,420 | ovvriecrneiees | e | e 4.000]......... 4.840 [MON... [ ccovrrrinee 12,582 08/24/2005 | 05/01/2019
314058 EF 7|FNMA IO . 2,590,319 | ...... 108.574 | . ..2,926,761 .2,695,617 2,606,565 5.000 6.240 [ MON... 21,915 09/29/2006 | 08/01/2035
31406B MW 7 [FNMA PASS-THRU LNG 30 Y...ooiioiiiiriineieriesneeiseseisssiessieees | cvvens . . 211,891 | ... 109.402 | . 228,108 | .. ....208,502 | ... ..211,004 | .... | . JRTSTRRROOTEN INTRIRRRIOR IS 5.500 ] ......... 4.930 [IMON... | covvvrrirnnes 1,909 01/11/2005 | 01/01/2035
31406D E7 7|FNMAPASS-THRU LNG 30 Y...ocooirrireierrrinerirerieseinensesessenisesnes | cvveene [P [SSPTORTIONS IO LN [T 2,354,824 | ... 108.368 | .....oovevee 2,632,095 | ...oocvernen 2,428,827 | .ovvvernen 2,383,949 | ..o | i 41,340 [ e [ s [ 4.500]......... 5.160 [MON... | wocvovrrnnes 18,193 02/25/2005 | 12/01/2034
31406V DP 8 FNMA PASS-THRU LNG 30 Y....ooiioiirrrimericrineirneerseisensssinenienes | cevees 1,618,041 | ...... 113.215| . 11,553,941 ....1,606,416 5.270 | MON... 16,815 ...101,006 | 05/31/2005 | 05/01/2035
31406W 2M 5|FNMA PASS-THRU LNG30Y. RPN I . I 1. 1,184,495 | ... 110.184 | . . . 1,154,022 | ... 1,179,696 ... | . .6.000{......... 5.140 |[MON... | .ovvrvrrne 11,531 69,241 | 06/30/2005 | 06/01/2035
31409X PU 7 [FNMA IO [P USROS IO L1 I 864,002 | ...... 109.277 | covvvvireeren 972111 | 889,577 | .ovvvrcriens 864,865 | ....coocvrrererciriiris | e 16,118 [ .o 5.500]......... 6.400 [MON... [ .ovvorcrrrnens 8,080 | ..ovvrrrnens 48,927 | 07/31/2006 | 02/01/2036
314100 5Y 2| FNMA...oiiiicercnessssnssnesssssesssssssssnsssssssssssesesssnes | svvnens | oo | eenvernniens [ e | v 1,878,703 | i 112.754 | . 1,853,507 5.900 | MON... 20,085 | ..oooouee. 120,478 | 08/10/2006 | 08/01/2036
31410P A8 B[ FNMA......iirrcrecccneriesssessensssesssnsesssessenssnessssssnsses | seeeee | oo [ evvvernenes [T | i 364,523 | i 118.890 | . ....354,659 5.920 | MON... ...2,066 24,826 | 10/10/2006 | 08/01/2036
31410U YW 6| FHLMC....coiiiiiicicriecseseiseniesesessssisesssssessssesssssssssssssns | convee | oo | eevmneennns | e | i 1,685,713 | oo 111424 | o 1,825,479 | 1,638,306 [ v 1,655,713 [ e | e (T,913) | o [ | 00008000 | e 5.450 [MON... | cccvovrrennee 15,830 .98,298 | 11/30/2006 | 09/01/2036
B1411C KH 3 FNMA .ooccrrererceisnssisesisssessenessssssessnsssnsenssenes | connee | oo | vevennnines | o] | v 116,375 | 109.209 | . 6.310 | MON... ..1,406 | . 8,438 | 12/08/2006 | 11/01/2036
31411K R4 7 [FNMA PASS-THRU LNG 30 Y....coovrrmrrrmerirereneennnisermensnennensseennens | veeveee oo [ evvverinnnes [onenT | 2,323,319 | e 110.327 | ovvererrnn2,556,479 | v 2,317,164 | 02,322,809 [ oo | v 00 | oo [ | evereern8.000 | oo 5.780 [MON... | .ccvvurrnnes 22,438 01/31/2007 | 01/01/2037
31411IN  5C 7| FNMA PASS-THRU LNG 30 Y...coovoirvrrerinrrcirernesseneisensnnensnseenes | vvvven | oo | evvvvnnines [ | 0. 1,908,820 | ... 109.481 . 5.630 | MON... 18,928 | ..o 113,659 | 02/08/2007 | 02/01/2037
31411W AU 1|[FNMA PASS-THRU LNG 30 Y....covvervrrmerrererneeeeisernnerismennenssnenens | weevnee oo [ evvverinnnns [onenT | 1,613,390 | e 109.481 | . ..1,643,904 5.630 | MON... 14,852 90,092 | 03/30/2007 | 04/01/2037
31412A U9 3 |FNMA PASS-THRU LNG 30 Y...ccosiivirrrmrreriienirerneiserisnneesennenenns | eoveene [ oo frvevniine [ e | 2,532,254 | L. 112.247 | . ..2,785,817 5.660 | MON... 26,175 | ccovvers 161,320 | 10/09/2007 | 07/01/2037
31412E  5Y 8 [FNMAPASS-THRU LNG 30 Y....ccoeovmrrmmrrmrernrersninerrerinsnnenisnennns | vevieee oo [ evvvevivenns [T | . 296,485 | ... 110.916 | . 316,726 | ..coocerrernn285,554 | 298,485 [ oo | e (B11) | s [ | e 1500 | i 6.170 [MON... [ covvrcvirnce. 3,567 | oo 21,417 | 08/30/2007 | 08/01/2037
31412G XD 8|FNMA PASS-THRU LNG 30 Y....coooommrermrrrrmrirneernmeinersnenisnenennneennens | eeeveee oo [ ervvervenes [vnenT | i 395,135 | e 119.023 | . 456,811 5.880 | MON... ..4,475 26,866 | 08/28/2007 | 07/01/2037
31412R D5 3 FNMA..coiiccerceseeensseesissesssssssssssesssssesensnees | svvven | oo | evvvernnines [ | i 14,621,658 | ... 111.3371 . 16,213,552 | .o 14,562,498 | ... 14,613,298 [ | cerneerennnn(10,300) | oo e | v 4500 [ e 4.260 [MON... | .ccvveree. 107,554 | .....o.... 655,312 | 03/31/2010| 03/01/2040
31419A DS 3 [FNMA PASS-THRU LNG 30 Y....ccocommrrmerirmrermeerssnesersensssnnenssseennes | veeveee oo [ ervverivenes [onenT | . 5,446,148 | ..., 109.395 | . 5,468,272 3.600 | MON... 48,866 299,917 | 11/30/2010 | 09/01/2039
314190 SH 2 {FNMA.....oiiiieeeessseniesiesssssssssssssssssssessssesssssnsens | aenvene [ oo [ eeveernenes [ e | 13,079,249 | e, 111.399 [ oo 14,736,070 | .o 13,228,115 | i 13133911 [ e | 022,368 | i [ e | e .000 | i 4.170 | MON... 87,846 529,200 | 12/14/2010 | 11/01/2040
31419K GD 1[FNMAPASS-THRU LNG30Y e | e | 8,573,260 | ... MT12| 9,778,549 | ...cc..c......8,753,346 | ...c0.oe0..n.8,656,194 | oo [ 28,425 | i [ [ 4000 | e 4.320 | MON... 350,205 | 12/16/2010 | 11/01/2040
31419L QD 8|FNMA PASS-THRU LNG 30 Y...oiiiiiriieiiniiinniisnisssesssnississerissnesennes | crvene [ IO 1 ..8,421611 | ... 109.212] . 9,035,071 ...8,323,273 | ... v | erreerenenn(26,555) | oo [ | e 4.000]......... 3.660 | MON... ...330,918 | 11/30/2010| 12/01/2040
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 143,919,613 | .. XXX........ . ..155,142,307 | .. 141,824,581 | ... 143,215,293 | ... . ..(744,228) 0 0 |..XXX........ XXX XXX | e .898,157 6,073,856 |..... XXX oo [ e XXX......
3199999. Total - U.S. Special Revenue & Special A 1t Obligations........ccovvvnes s 202,277,889 | .. XXX.oooros | corrinens 216,704,429 | ........ 194,869,581 | .......... 200,208,262 0 0 | XXX XXX XXX | s 1,638,069 | ......... 8,454,148 | ..... XXXeovo [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  AZ 5| ATET INC....ovvorrirririieriirisesiesieesseisssee e [IES T PR I AFE] e 498525 | ...... 111.966 | ...covovevrr..559,830 | oo 500,000 | ..oovrerernns 498,694 | ... | e 125 | oo 3.875 3.910|FA....... ..7,319 19,214 | 08/15/2011 | 08/15/2021
010392 ER 5| ALABAMA PWR CO....covvvirrireirirneiiesinsisseesseissessessssesssessssissssnnes | ceveees I VAFE] e 997,690 | ...... 112.087 | ..cooe0re 1,120,870 | oo 1,000,000 | ..oooeernnenad 999,166 5.230 | JJ....... 23,978 52,000 | 01/11/2006 | 01/15/2016
02580E CC 5|AMERICAN EXPRESS BK | e . .|.1FE] .. 2,992,650 | ...... 120.990 | . .3,000,000 ....2,996,003 6.030 [MS...... 54,000 | ..cocoene 180,000 | 09/10/2007 | 09/13/2017
0258M0 DC 0|AMERICAN EXPRESS CR CORP................... I . | AFE] . 1,348,880 | ...... 106.084 | . . . .1,350,000 | ..............1,349,153 2.810|MS...... 10,710 37,800 | 09/14/2011 | 09/19/2016
02666Q K6 9[AMERICAN HONDA FINANCE.........ccooomiimrireiineieiiseiesesensssiseenns [ES T R I AFE| v 1,014,910 | ...... 101442 oo 1,014,420 | ....ccooonne 1,000,000 | ..coovrvrnc 1,014,467 [ .o | e (B43) | i e | v 1450 | s 0.770 | FA....... ...4,994 12/04/2012 | 02/27/2015
026874 CS 4|AMERICAN INTL GROUP INC et | s . ..1,995940 | ...... 107.914 | . ..2,158,280 .2,000,000 ....1,996,521 3.840 | MS...... 20,900 38,000 | 03/19/2012 | 03/22/2017
026874 CT 2| AMERICAN INTL GROUP  ....cooiiiiiceineiseieniesiseesseisensssinenens | cevees . . ....1,041,640 | ...... 104.103 | . ..1,041,030 | .. 21,000,000 | cooovreeenen 1,041,132 | oo [ e (508) e [ [ 00000 3.000 | e 1.110|MS...... ..8,417 12/18/2012 | 03/20/2015
03040W AB 1| AMERICAN WTR CAP CORP......corirvrrriernieierissiseresissisnssssersnnes | seveee IO L2FE| 2,532,550 | ...... 119610 .covernnee 2,990,250 | ...ccovvennee 2,500,000 | ..occovrenee 2,523,875 5.830|AOQ...... 32115 | 152,125 | 12/03/2009 | 10/15/2017
035229 DB 6|ANHEUSER BUSCH COS INC.......cccovreriererimrineiinerinensenisseessninns | cviees |.1FE]| .. 2,197,040 | ...... 117.863 | . .2,000,000 | coovernrenns 2,129,722 3.890 | MS...... 37,333 | v 112,000 | 07/12/2010| 03/01/2017
037411 AZ 8|APACHE CORP. AFE| ..996,610 | ...... 106.160 | . 11,000,000 | ...... 996,805 3.290 | FA....... 12,278 16,792 | 04/03/2012 | 04/15/2022
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037735 CQ 8| APPALACHIAN PWR CO.......cccovtremrinrrieririserienrnesienienessssssssnnnes | evvvene | o [evneevnnns | 2 2FE | s 1,645,360 | ...... 105.861 | ..vvovreneee 1,693,776 | ..............1,600,000 | .............. 1,625,903 2.690 ...5,591 54,400 | 01/31/2011 | 05/24/2015
05531F AG 8 |BB&T CORPORATION........osvvrmrirrrreririrensnisnenserssnesssnsenssssssnsens | seenee | oo | weeesnnnee | TFE | i 998,610 | ...... 106.582| ..............1,065,820 | ..............1,000,000 | .......coccoo.. 999,091 3.230 ..9,422 32,000 | 02/28/2011 | 03/15/2016
06051G DZ 9 |BANK AMER FDG CORP.........cccovrvrirernrisrirerinsississisenssnsseisensnsssssenss | wonvere oo [evnvnninees | WIFE | ... 4,676,355 | ... 128.268 | ... .4,635,972 6.990 28,594 343,125 | 06/14/2010 | 06/01/2019
06051G ED 7 |BANK AMER FDG CORP.......cosvvmmrrmerirerirneerneinnernerienirsseseesssnnnenens | LSus [ [evvevivenes [ W TFE | .. 998,760 | ... 105.802 ... 999,320 | ..ovvuerierirereneens | rvrerrrrnennnnni238 | v e | e 3700 | i 3720 [MS..oo. | v 12,333 08/17/2010 | 09/01/2015
06406H BS 7| BANK NEW YORK MTN BK......ccccovvvrrrimrirniirineinsireriesiseesssnisessennes | convene | oo | eevvsennns | AFE | . 3,748,875 | ... 104.774 | ... , 3,749,360 2.500 43,229 12/02/2010| 01/15/2016
06739G BS 7 [BARCLAYS BANK PLC.......cccovvvmivirinrinerinniincnieninsesnessnnsenssensnnes | veveee | oo [ evvverivens [ W TFE | ii0000.2,995,170 | ... 102.192{ ..............3,065,760 | ..............3,000,000 | .............. 2,998,297 | ..oovvvverrerernrinnne | v 1,608 [ i | e [ 2375 [ 2430 [ | s 33,250 01/06/2011 | 01/13/2014
073902 RU 4|BEAR STEARNS COS INC......ccocovvvrmmrinernmrirnerncrirneerseninseesesssssesneninns | LSuit | oo [vvivvens | WIFE | 2,048,705 | ... 125.239] ... 2,029,548 60,417 06/18/2008 | 02/01/2018
079860 AG 7|BELLSOUTH CORP  ....cocovivivvrveereinnrereniseeenssssssssnsssssssssnssenss [ eovene | oo | veveninncns | o TFE | iiii000.2,002,315 | ... 107.583 | ... ..2,000,517 04/19/2005 | 09/15/2014
10112R AT 1[BOSTON PPTYS LTD PARTNERS..........ccoeommrrimmrreeresrssnrisnssnssiensiens | evvieee oo [ erveriivens | n2FE | e 1,346,855 | ... 109.030 | .............1,471,905 | ..............1,350,000 | .....ccooe.ce. 1,347,318 11/03/2011| 11/15/2018
10138M AG 0 [BOTTLING GROUP LLC.....ccoorvimrirerirneineiscrinsiesesnseississesssssssensnns | eeevene oo [ eveerivenes [ TFE | 1,997,100 | ... 114.209| ... 03/27/2006 | 04/01/2016
124857 AE 3| CBS CORP NEW......osiviriririerierineeiseinsnierienineessnsssnssessensssenee | vevee | oo | vevevnerones | w2FE | i 413,083 | ... 110.573 ] ... 454,455 09/27/2011 | 02/15/2021
125896 BH 2| CMS ENERGY CORP.......ccocorsriirrrrinrireriesisseessssisensensssssesssssinees | veves | oo | sevevserinee | w3FE | v 499,710 | oo 102.015] ... 510,075 05/09/2011 | 05/15/2014
12626P AJ 2| CRHAMER INC......cccervriiriririerinnneennnissienisessnsssssensnssssensnsssses | vvevens | oo | eevvevnnines | 2 2FE | viiiiiie.999,630 | ... 121.288 | ... ,212,880 999,738 07/16/2008 | 07/15/2018
126408 GV 9| CSX CORP....cvvvrerercerrinerrseriessinessesissssssssssssensenssssssessssssnsns | oeves | oo | wevveneennes | w2FE | 994,990 | ... 111.958 | ... 995,661 05/20/2011 | 06/01/2021
126650 BH 2| CVS CAREMARK  ..coooiiiieieeiseissiesiesinsesssssssssssessssnsssnsnens | convee | oo | evvssninens | w2FE | v 1,913,840 | ... 119.360 ..............2,387,200 | .............2,000,000 | ....cc0e0... 1,954,844 | oo | vvieinennnn8809 [ | v | 5750 100000.6.340 [ D1 | e 9,583 | e 115,000 | 07/30/2007 | 06/01/2017
126650 BW 9| CVS CAREMARK CORPORATION.........covvvuevererermrerrninerieriennncnnnne | ESuie [ oo | v | L2FE | i 493,420 | ... 112.783 ] ... 20,625 | 05/09/2011 | 05/15/2021
149123 BV 2| CATERPILLAR INC ..oovviviicieeineennninnereenenisennseinssnseensenssennnns | BSuie oo | v | AFE | riii0..995,330 | ... 112.534 | ... 39,000 | 05/24/2011 | 05/27/2021
14912L  4S 7| CATERPILLAR FINL SVCS MTN.....coorivierimreiriininerireninersenienennns | veree | oo | vevvnrienes | W AFE | i 499,160 | ... 105.185 ... 03/23/2011 | 04/01/2016
15189W AC 4| CENTERPOINT ENERGY RES CO.......coccnvrenermnrenererrneernennseenens | vevne | oo | vevvvennes | w2FE | 498,290 | ... 120.226 | ... 10/18/2007 | 11/01/2017
15189W AG 5| CENTERPOINT ENERGY RES CO.......cccconvvrnvimnrnnerverrsrrnseinsensees | LS [0 | v | L2FE | ............3,087,608 | ... 114.188 ] ... 3,023,226 01/20/2011| 01/15/2021
152000 AD 9 |CENTERPOINT ENERGY TRANS........cccosvvimmermmrrmernerirneessesernennins | vevieee oo [ evverirens [ WTFE | 4,816,016 | ... 113.802] ..............5,690,100 | ..............5,000,000 | .............. 4,888,566 08/17/2007 | 08/01/2019
172967 EH 0| CITIGROUP INC.......covvrrcrieeirncernrisniinsrierissenssssisenssesssssssennsnnnees | B8t oo | vevvseinn | AFE | 121,992,880 | ... 117.899| ... 1,996,183 45333 | ..coccceeeae 120,000 | 08/08/2007 | 08/15/2017
172967 EM 9| CITIGROUP INC  cooocecvcenrsniverrerseessisenisenienssensssinnns | venee | oo | veveenniones | W TFE | v 1,909,136 | ... 119.206 | ... ..1,907,29 | ..............1,600,000 | .............. 1,905,655 (3, 10,889 12/05/2012| 11/21/2017
176553 GP 4| CITIZENS PROPERTY INS CORP FL....ccoovsvverriceerenrverveceseeiesnriennes | vevee | oo | evvenereens | AFE | 1,706,652 | ... 117.690 | oo 1,788,888 | ..............1,520,000 | .............. 1,696,443 | ....oovveerrriinrinns | e (10,209) 3.220 ...6,333 33,778 | 07/24/2012 | 06/01/2020
189054 AQ 2| CLOROX CO DEL.......covviiiriiniinnircrierinnisseissiiscsienisssisssissisenis | onve | oo | evvennienns | w2FE | i 499,020 | ... 100.784 | ... 503,920 5.040 ...8,333 25,000 | 02/27/2008 | 03/01/2013
189054 AR 0| CLOROX CO DEL.......rvverierrrrrierierirneerssessessessenienessensssssssnssenins | vevee | oo | veveeserones | w2FE | i 499,150 | ... 106.258 | ... 3.580 ...2,958 17,750 | 11/04/2009 | 11/01/2015
191216 AM 2| COCA COLA CO....coevvrrerrrrnreisereriereseessssisseissesissesenssssssssesssensnns | B oo | vevvsenn | AFE | 1ii00000.2,972,310 | ..o 119.312 oereeer3,579,360 | ..............3,000,000 | .ovoernni2,981,320 [ oo | e 2,511 | s [ | e 8875 | 4.990 43,063 ....146,250 | 03/03/2009 | 03/15/2019
191219 BT 0| COCA COLA ENTERPRISES INC......c.oevuvrvmvrrrerirerinenneniseinerennns | wvevere | oo | vevvnnones | AFE | 000,998,970 | ... 108.062 ... 999,702 10/29/2008 | 03/03/2014
19122T AE 9| COCA COLA ENTERPRISES INC.......cccovvvrmrirnernnrirnerneriimeenennnennens | LSuii | oo [ | W 2FE | iiinn..982,460 | ... 104.447 | .............1,044 470 | ..............1,000,000 | .....ccconrrnne 984,519 08/16/2011 | 08/19/2021
20030N AU 5| COMCAST CORP NEW.......coorervrineerernrierinninersnssiensnssssensssssssnnns | vvvven | oo | eenvernninns | n2FE | 001,995,180 | ... 122.614| ... 1,997,189 08/20/2007 | 11/15/2017
209111 EE 9| CONSOLIDATED EDISON CO NY....ccoovvurrrvrmrrerimrerneerseeseniensnennes | eovvene | oo [evneerveens | WIFE | 2,245,950 | ... 104.627 | ... . 2,249,468 02/09/2004 | 02/01/2014
210518 CQ 7| CONSUMERS ENERGY CO......coeconerrrrirmereriereneeiseesesssssisessssnsnnes | eennens | oo [ vevereeenns | 2 IFE | . 796,980 | ... 1214291 ... 910,718 783,118 01/19/2010 | 09/15/2018
210518 CR 5| CONSUMERS ENERGY CO.......cccorvvurmmrrmerrerirneeneninnesersenssnensenennee | wvnene | oo [ veeervenies | W IFE | 1,650,320 | ... 125.061 | ... ..1,875,915 07/27/2010 | 03/15/2019
216871 AE 3| COOPER U SINC.....cosverrrirrinerierineernseisssisensenissessesssssesesssssnsssnes | ennens | oo [ eveeerneens | 2 2FE [ i 497,615 | Lo 108.376 | ... 12/02/2010 | 12/15/2020
23311R AD  8|DCP MIDSTREAM LLC ......coivririrvirirernnicereninsinsesnisessnssessenssssseses | vvvven | oo | eevvernniens | W 2FE | v 749,190 | oo 109.128 | ... 749,371 , 03/08/2010 | 03/15/2020
233851 AH  7|DAIMLER FINANCE NORTH AMER.........ccocmmerierimeenennseisensssnsnnnnns | wvvens | oo [ vnvernenns | W IFE | 1,987,000 | ... 104.336 | ... 21,990,204 | oo [ e 2878 | e [ [ 000 2.625 | 2.760 15,458 52,646 | 09/07/2011 | 09/15/2016
235851 AL 6|DANAHER CORP DEL......c.covvemiinirierineireeinneinesieriseessesssssesensensns | ennens | oo [ veeerneenns | 2 IFE | iiiiiin...998,400 | ... 104.804 | ... 998,868 2.330 12,011 23,000 | 06/20/2011 | 06/23/2016
244199 BE 4|DEERE & CO  .oovcevrververrerncesseissnsenisensnsessenssssssenssensnesee | eevnene | oo [ veeernenies | 2 TFE [ 1,994,920 | ... 100.940 | ... 26,000 | 06/05/2012 | 06/08/2022
24422E QY 8|DEERE JOHN CAP CORP MTNS .......ccoooneremmrinerneesensnsensensseniineenes | weeveee oo [ evverivens [ WTFE | 12,024,400 | ... 105.008 | ... . , . 59,000 | 12/17/2010 | 03/09/2015
24422E RH 4 |DEERE JOHN CAP CORP MTNS.......ccoivirireveiereeirseneneisssenesennsens | eveeee | oo | verevivnees | WIFE [ iiiiinnnn.995,490 | ... 105.221| ... ,052,210 995,970 31,850 | 10/05/2011 | 10/15/2021
25156P AF 0 [DEUTSCHE TELEKOM INTL FIN.....ccoiiererimernerreriseesenssssissnnennee | veevnee oo [ eevverirens [ 2FE | 11,018,070 | .. 102.621] ... ..1,026,210 ..1,001,472 52,500 | 04/19/2005 | 07/22/2013
25179M  AJ 2| DEVON ENERGY CORP........ccoovvriirirnniirnererierenenisseisssssssisnsnnnenns. | eonneen | oo | vereveneins | 2 2FE | i, 997,700 | ..o 104.591 | oo 1,045,910 | ..............1,000,000 | .......cccco... 998,347 | ..o | vnrrenrinenenB2 | s [ | 00 2800 | 12440 | e | 11,067 | 24,200 | 07/05/2011 | 07/15/2016
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25179M AM 5| DEVON ENERGY CORPORATION .....coovvuerirrienirrerneinnrieniseenens [ eovene | o [ rveerenens L2FE | 1,000,520 | ...... 101.993 | ..o 1,019,930 | .coovvrreneee 1,000,000 | ..coovvreneee 1,000,457 [ ...coovvernrrerrerinne | eeerrrrerreennee(83) | e [ | e 1.875] ..ccuu 1.860 | MN...... 05/09/2012 | 05/15/2017
25468P CN 4 |DISNEY WALT COMTNS BE.......cococveieriiererseeeiiessniesesssssnsenns | evvnnee | oo [ verienienns AFE] e 987,170 | ...... 104.420 | ....couuvnee 1,044,200 | ....ccovonnee 1,000,000 | ..oooeernnennd 988,705 2.750 2.890|FA....... 08/17/2011 | 08/16/2021
254700 AE 9|DISCOVERY COMMUNICATIONS........cocovmriernrreerernsrisernsisisninenes | erveees JW2FE] 2,635,795 | ... 11111 .2,500,000 ....2,531,667 43751 ... 4.190|JD....... 08/16/2011 | 06/15/2021
25746U AM 1| DOMINION RESOURCES INC ... | .2FE| ... 1,754,538 | ... 100.845 | . . . 1,750,000 | oo 1,750,074 | s [ evrneiiennnen(355) [ e | e [ e 5.000]........ 4970 MS...... 02/05/2007 | 03/15/2013
260003 AJ 7 [DOVER CORP.......coccoeririiiernririninrineisnnnsiisnnssesessssssssssssessnsneennee | ESui [ | voviviienns AFE| 999,420 | 114912 oo 1,149,120 | ..cvoivenee. 1,000,000 | .covvvrrrnnes 999,522 | ..o | o8 e [ [ 4.300......... 4.300 (MS...... 02/16/2011 | 03/01/2021
263534 BS 7|E.l.DUPONT DE NEMOURS .....ccccoevimiimirinrrnerierineeienisnisneiienes | criene | 1FE]| .. ...166,636 | ...... 100.198 | . 167,331 ....167,000 ...166,997 5.000]......... 5.050 [ JJ....... 11/28/2007 | 01/15/2013
264399 EM  4|DUKE ENERGY CORP  ..ooiiieiiicerenciiseesesiesiseessnsessesenennns | criees AFE] 1,023,880 | ...... 112.738 | . 1,127,380 | .. .1,000,000 1,007,540 [ ..cooeeinrnernennes | errreernened(2,499) | oo | e | e 5.300]......... 5.000 [AO...... 04/20/2005 | 10/01/2015
26441Y AQ 0 |DUKE RLTY LTD PARTNERSHIP........cocoviiriemrieineieisrisssesisisirenens [IEST00 IOS I 2FE | o 498,200 | ...... 118.862 | ..ooveeerern 894,310 | oo 500,000 | .ooovvereerereed98,943 | i [ e 172 s [ [ e 6.500 6.540|JJ....... 14,986 09/06/2007 | 01/15/2018
26441Y AU 1|DUKE REALTY LP LS. [o [ coverren [ w2FE | ciiiiierrn..999,830 | ... 121.358 | . 21,000,000 | covorreennei999,858 | oo [ e 18 | [ [ 8750 | i 6.750 19,875 03/25/2010 | 03/15/2020
278865 AH  3[ECOLAB INC......coviiiiiiicieiisicieisissisiessssieesssssessssssesensssiees. | enene 3,142,750 | . 106.435| . . . .3,000,000 4. 3.820 55,250 01/05/2010 | 02/15/2015
278865 AK  6|ECOLAB INC........ccoovrreirierieeeriieeneiiensessscnssnessenssessssssensensnnes. | eovnnne | oo [ veverneene | 2 2FE [ i 998,020 | ...... 106.447 | ...ovvvenee 1,064,470 | ..cocovvvnneee 1,000,000 | .ovovveerren 998,417 | i 3.000 3.040 12/05/2011| 12/08/2016
29250R AU 0|ENBRIDGE ENERGY PARTNERS........c.cooeumrrvmrinrernnes LS... ..498,990 | ...... 107.473 | . 537,365 ....500,000 499,098 | e [ e84 [ | [ 200 [ 4.220 .21,000 | 09/06/2011 | 09/15/2021
29358Q AA 7[ENSCOPLC LS... . . 1,566,090 | ...... 112400 . ..1,686,000 | .. .1,500,000 | ... 1,558,356 4.700]........ 4.130 .70,500 | 08/30/2011| 03/15/2021
29379V AA 1 [ENTERPRISE PRODS OPER LLC......ccosuverireererinernerineesnenssnennenns | seenee [ oo [ eoveriienes [ o 2FE | oo 1,999,060 | ...... 121.257 | oo 2,425,140 | oo 2,000,000 | ..oovreneens 1,999,520 [ ...cvourerrrrnerieries | v 85 | e 6.300 6.300 [MS...... | ceoererreen 37,100 | oo 126,000 | 08/27/2007 | 09/15/2017
29379V AS 2 |ENTERPRISE PRODS OPER LLC........ccocrvvrverivnrrerernersensisessnnenenes | LS [ [ [ W 2FE | 0,999,010 | ... 105.278 | . .1,000,000 3.220 32,000 | 01/04/2011 | 02/01/2016
29379V AU 7 [ENTERPRISE PRODS OPER LLC........ccocvrmrernrennrinerrerinennerinsnennenes | LSuis [ [ [ W2FE | 000,997,900 | ... 110.553 | . 21,000,000 | covovrernenei 998,116 | oo [ e 185 | [ [ e 4050 | e 4.070 15,300 | oveoerrrne 39,488 | 08/10/2011 | 02/15/2022
29379V AX 1[ENTERPRISE PRODUCTS OPER ........ccoooomerrmrimrernneenensnsiennsennnns | eevveee oo [ eveerivens [ w2FE | 499,705 | oo 100.451 | . 502,255 1500,000 | croierinnrennB99,742 | e [ BT [ [ | e 1.250 | 1.270 ...2,396 08/06/2012 | 08/13/2015
29476L AC  1|EQUITY RESIDENTIAL.......ovveerinrreriirinrinerienrienienesssessessnnsnenies | evvene | oo [vevervenes | 2 2FE [ 2,198,460 | ... 111.494 | . ..2,229,880 .2,000,000 2.860 30,181 06/16/2011 | 03/15/2016
30161M AD 5|EXELON GENERATION CO LLC.......cocmerrmrerneervreserreerneenseniseennenns | evneen | oo [ vererneens | 2 2FE | 2,947,620 | ... 104.898 | . ..3,146,940 .3,000,000 | coovrernrnn2,989,745 | oo [ 8,283 [ e [ [ 05,350 | 5.680 07/30/2007 | 01/15/2014
30161M AE 3| EXELON GENERATION CO LLC.....c.covevrmrirervrrrerernsinsenniensninenienes | vveee | oo | veverinnne | w2FE [ i 498,780 | ... 118.226 | . 591,130 ....500,000 6.230 09/25/2007 | 10/01/2017
31428X AR 7 [FEDEX CORP.......coecormieririrnirnerirerineesssnissrsessessssesssensssssssssssssssssnes | seevnee | oo [ eovverivenes | 2FE | 1,853,160 | ..o 132.145| . ..1,982,175 .1,500,000 (40,285) | ..vvvvevereerrrrnernenes [ erverirerieeineeisnins [ e 8.000 | e 4.390 03/30/2011 | 01/15/2019
316773 CK 4 |FIFTH THIRD BANCORP........cccovvviririniierniireensissensinsinsrssnssssessnines [ cvvene | oo | veverinees | «2FE | 1,653,655 | ... 107.020 | . ..1,765,830 .1,650,000 (729)].... 3.570 03/07/2011 | 01/25/2016
345397 VN 0[FORD MOTOR CREDIT COLLC .....ccovvuvrrverrmerrerrerinressnresenvenenns | LSuis [ [ [ L2FE | .........2,140,000 | ...... 111.559 | . ..2,231,180 .2,000,000 (B1173) [ ovevereirrenninen [ e [ e 7.000 | e 5.170 12/06/2010 | 04/15/2015
345397 VW 0|FORD MOTOR CREDIT CO LLC......ccevvereremrineerneriseiserinnninensneninnee | evnens | oo [ veeerneens | 2 2FE | 11,002,500 | ... 104.459 | . ..1,044,590 .1,000,000 (749) .3.790 10/31/2011| 01/15/2015
369604 BC 6|GENERAL ELEC CO ..991,950 | ...... 118.054 | . ..1,180,540 .1,000,000 5.350 11/29/2007 | 12/06/2017
36962G 3H 5| GENERAL ELEC CAP CORP MTN.......ocvumrvrrieimncrisernserisenneessnins | crvens 2,249,625 | ...... 118.058 | . ..2,951,450 2,500,000 | coovreennnn2,342,013 | oo [ e 27,307 [ e [ | 5,625 | i 7.230 04/14/2009 | 09/15/2017
36962G 3U 6| GENERAL ELEC CAP CORP .......cocooiiiiriniineiieeiseineisenissssesssenins | crveee . 2,248,763 | ...... 118.564 | . ..2,667,690 | .. 2,250,000 | coooereeennn2,249,338 | oo [ e 104 | [ [ 51625 | 5.630 06/04/2008 | 05/01/2018
36962G 4J 0| GENERAL ELEC CAP CORP MTN.....ccovirimrrnerienirnrrnmninnrimneseninnes | veree | oo | vevvvnnenns [ W TFE | i 996,580 | ...... 118.609 | ...ovovvrenee 1,186,090 | ..cocovvreneee 1,000,000 5.540 01/05/2010 | 01/08/2020
370334 BB 9| GENERAL MLS INC.....ccoooiireieiieiieeiciiseise s sseesseissessssisenens | crvees ...997,750 | ...... 117.857| . ..1,178,570 .1,000,000 998,902 | .veevvrerierineinens [ 230 [ | e [ e 5700 [ 5.730 01/17/2007 | 02/15/2017
370334 BM 5| GENERAL MLS INC....c.ovvviriireiiiieerinsisissiessssiessssesessssisssenens | oeneee . ..995,890 | ...... 104.932| . ..1,049,320 | .. 21,000,000 | ... ...996,287 3450 ... 3.190 11/17/2011 | 12/15/2021
37247D AE 6| GENWORTH FINANCIAL INC .....ovvmmririeeienieineriesssessesssesissenns LS. [ [evverrens [« 2FE | o 672,144 | ...... 105.251 | .ovvorine 1,841,893 | .ooovvrrne 1,750,000 | ..oovvreneee 1,296,067 [ ..ocvvuveererrerirerine | erreeeeneni228,274 | i [ e | v 57501 ....... 28.780 06/09/2004 | 06/15/2014
38141E A7 4| GOLDMAN SACHS GRP INC MTN.....ccooiiumiirnrireiieiseirseriseisesesnnens | cevees |.1FE]| .. ..499,410 | ...... 105.703 | . 528,515 ....500,000 ...499,683 07/21/2010 | 08/01/2015
38141G EA 8| GOLDMAN SACHS GROUP INC........ccoourimrriirierieriresenensssinerinnes | cvveene |.1FE]| .. 3,498,080 | ...... 107.440 | . ..3,760,400 | .. .3,500,000 | ... 3,498,354 5. . 02/12/2007 | 01/15/2015
38141G GS 7 |[GOLDMAN SACHS GROUP INC  ....ccvvurerrereieierieninnensnnensenieens | eevene oo [ cvvverinnns AFE| 1,775,925 | ...... 118158 | v 1,772,370 | oo 1,500,000 | ..coovrvene 1,775,008 | oo | e 17) | i | e | s 5.750 3.380 12/13/2012| 01/24/2022
38143U AB 7| GOLDMAN SACHS GROUP INC......ccovurmrreiriereieriseierrnsisessiersnnns | wrvees .|.1FE] .. 1,519,575 | ...... 104.252 ..1,563,780 .1,500,000 802,775 [ e | e 2542) | o | e | e 5150 ......... 4.960 03/07/2005 | 01/15/2014
38144L AB 6| GOLDMAN SACHS GROUP INC........ccovvirerimrirerierirseesseissrsesiennns | criees | 1FE]| .. 3,059,865 | ...... 117317 . ..3,519,510 | .. .3,000,000 | ..............3,033,126 6.250 5.970 02/08/2008 | 09/01/2017
402740 AA 2| GULFSTREAM NAT GAS SYS LLC....ccvvuirveicrnireinnrerseineirernsienins [ veiee [ [ cervveienns L2FE | 2,050,462 | ...... 108.826 | .....cooucne 2,230,933 | .ovevirend 2,050,000 | ..cooovernnnd 2,050,145 | ..o [ (87) [ | v [ s 5.560 5.550 | MN...... 18,997 | v 113,980 | 02/05/2007 | 11/01/2015
428236 AM 5| HEWLETT PACKARD CO.......ccovivmriirierirrerrrisrieseeesesesssesessnnns | crinens ...1,929,060 | ...... 106.766 ..2,135,320 .2,000,000 1,964,341 | | e 1,353 | [ | s 5400 ......... 5.880 [MS...... | oovrvrerrrnes 36,000 | ..ooovrnees 108,000 | 07/30/2007 | 03/01/2017
428236 BW 2| HEWLETT PACKARD CO.....cooorermrimerisrinerseniessssissessesssesesesssssens LS... . . ...1,001,480 | ........ 97.930 979,300 | .. .1,000,000 | ..............1,001,278 2.600 2570 |MS...... ...7,656 13,217 | 03/07/2012| 09/15/2017
437076 AP 7 [HOME DEPOT INC....ccovirrireriniieierieisiresisrsnssiessssssessesssesssssssenns | verns |0 | vovseveenns AFE] 558,040 | ...... 114.282 | ..o 571,410 | oo 500,000 | .cocvvverrennen 534,156 [ .o | v (10,112) | o | e | s 5.400]......... 310 MSeies | v 9,000 | ..ovrrenee 27,000 | 07/28/2010 | 03/01/2016
44328M  AK 0| HSBC BK PLC.......cvuiiieiierirrireesssisesseniessssessssssssnssesssssssessssessenss | cvenes | oo | sevenennnes AFE] 2,012,500 | ...... 115.255| oo 2,305,100 | cooovvvvrncn 2,000,000 | .oovvrenneen 2,010,497 | covovvvreereernennnns | e (1,052) [ o | e | v 4750 ......... L (0 ) (VN OO IO 42,750 | .o 95,000 | 01/14/2011 | 01/19/2021
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44328M AL 8 AFE] v 2,835,120 | ...... 105.130 | .ovvevenee 2,891,075 | ..oovvvernces 2,750,000 | ...oovverecen 2,832,898 | ..oovrvererierinnns | e (1,980) | cvovververrrinrrirerines | verirerineeeneiesnines | evrreeerne 3100 | i 2.160 [MN....oo [ oo 8,762 | .oovvverenns 46,500 | 12/04/2012 | 05/24/2016
452308 AP 4|ILLINOIS TOOL WKS INC AFE] e 497,760 | ...... 107.861 | ..covevererrn.539,305 | oo 500,000 | ..coovrnrrernnns 498,022 | ..o | e 194 | oo v | e 3.375 | s 3420 [MS...co. | coorrrirs 4,969 | ..o 17,578 | 08/24/2011| 09/15/2021
459056 8Y 6 |INTERNATIONAL BK FOR AFE] 2,995,560 | .. 111.830| ... 3,000,000 | ...ccovvennee 2,998,356 5.020 [MN...... 92,083 | .......c.... 150,000 | 03/22/2006 | 04/01/2016
459056 JT 5|INTERNATIONAL BK FOR AFE] 1,288,930 | . 126.099 ... 1,000,000 | ..coovrrrnee 1,121,150 5.060|AO...... 18,208 86,250 | 03/01/2006 | 10/15/2016
459200 GJ 4 |INTERNATIONAL BUSINESS MA.......ccomiiiiriiriiiieiinsiseissieissnienes AFE| ... 1,037,830 | ... 121.011] ... 1,000,000 | ..ovrereerna 1,020,947 | oo [ e (B841) s | e | 3700 | i 5.190 | MS...... 02/21/2008 | 09/14/2017
465685 AF 2 L2FE i 496,675 | ... 114.838 ... ...500,000 5.580 | JJ....... 12/08/2009 | 01/15/2020
46625H CE 8|JPMORGAN & CHASE & CO AFE] 1,961,800 | . 108.038 ... 2,000,000 1,990,062 [ ...ooevenrrncrirerinne | e, 283 | i | e | e 8750 | s 4990 MS...... 03/03/2005 | 03/01/2015
46625H HL 7|JPMORGAN CHASE & CO. AFE| 1,993,860 | ... 123.346 | ... 2,000,000 ..1,995,795 6.340 [ AO...... 06/16/2009 | 04/23/2019
46625H HN 3 |JPMORGAN CHASE & CO. AFE] 997,940 | 105.576 | ... 1,000,000 999,378 | ..o | vvvenernennen 16 | s [ | e 4650 | e 4690|JD....... 05/13/2009 | 06/01/2014
46625H HZ 6| JPMORGAN CHASE & CO......cooviviriiireriiiiiniessieieisssiesssssesenins AFE| 998,890 | ... 113.957 | ... 1,000,000 | ...... 999,039 ..o | e 92 e [ | 625 | 4.630 [MN...... 05/05/2011 | 05/10/2021
478366 AV 9| JOHNSON CTLS INC......coovrvrerirerereerrrinerieriereneessesssnssessenssssessens | eevnene | oo [ veeernenes | 2 2FE [ iiiiiinnn.999,670 | ... 101.320 ... 1,000,000 | ..ooorvenneend 999,875 | ...vvverirerrererncens | rvrernrrneneenn 105 | et [ | cvereeen 1750 | e 1.760 | MS...... .5, 02/01/2011 | 03/01/2014
485260 BL 6|KANSAS GAS & ELEC CO......cocovrrirereernrinerierineesnensseessssssssssnenses | evnens | oo [ veeerneens | 2 IFE | 1,176,080 | ... 122,662 ... 1,000,000 21,140,556 | s [ e (18,600) [ o [ e [ e 8.700 | e 4.190 [UD.oes [ v 2,978 | i 67,000 | 01/13/2011 | 06/15/2019
487836 BB 3[KELLOGG CO......covovvereriiirrirnrierisirsiersnsssienssisssessssnsssssssssssssssessenss | oonene | oo | eevervnnns | w2FE [ i, 498,680 | ... 110.865 | ... 499,304 22,250 | 05/18/2009 | 05/30/2016
487836 BC 1|KELLOGG CO....covvvvurrrrirerireersrissiieriesissessensssissesssssssssssesssssssenss | wnnens | oo [ vneernenes | 2 2FE [ iniiiiinnn.996,520 | ... 113.435] ... 997,452 11/16/2009 | 11/15/2019
494368 BB 8| KIMBERLY CLARK CORP........cccovvrriimrinrirninnrensnirensnsnsssesesssesssnnss | vvene | oo | veverinnens | o TFE | i 1,495,455 | ... 122.689| ... 1,497,577 07/25/2007 | 08/01/2017
500472 AB 1 |KONINKLIJKE PHILIPS ELECT.......ccccsvvvmmrrrerermrernenisnrserinnsnennennnee | LSuis [ | wvvevcves [ WTFE | 102,297,960 | ... 121.198 ... 2,235,954 . . seveenenn 115,000 | 06/17/2011| 03/11/2018
500472 AF 2| KONINKLIJKE PHILIPS ELECT........coooommrnmeinrrnneesenneeersennsnnsennnnnes | LSuit | oo [ | WIFE | 01,996,610 | ... 108.976 | ... . 1,996,851 [ ..oveoerenrenriiennee | errrerrneneen 281 | s e | 3750 | i 3770 [MS.ooe | v 22,083 | .o 38,750 | 03/05/2012 | 03/15/2022
50075N AV 6| KRAFT FOODS INC......cvvvrrricrierininisninsirerierenenienissisnensensssensens | convee | oo | vevenniones | w2FE | v 1,749,405 | ... 123.880] ... ,858,200 ..1,688,214 32,667 91,875 | 11/16/2010 | 08/23/2018
50075N BA 1| KRAFT FOODS INC......ooevecrreeeeiersrienensseiesseesisssessesssenssneessessnsenes | evvenie | oo | everevnriens | 2FE | viiierenennn. 991,760 | ... 121.196 | ... ...1,211,960 993,711 | o | v T0B | e [ | e 3.375 | s 5480 [FA. ... | covvvrerrnnes 21,052 | oo 53,750 | 02/04/2010 | 02/10/2020
50076Q AA 4 [KRAFTFOODS GROUP INC  .oocoiierveceincreesniensesensnsnnnes [ evvvne [ [rvevviinens | W 2FE | 499,085 | ... 103.836 | ... 519,180 2.280|JD....... 813 [ oo 5,656 | 05/30/2012 | 06/05/2017
501044 CG  4|KROGER CO....ccoovvruirmerirrireereinirieriessseessssssrsessesssesssenssssnenes. | evnnens | oo [ veeerneees | 2 2FE [ 497,200 | oo 120.793 | ..ocvivirrer.803,965 | .ooverrrrr.500,000 [ oo 498,484 [ o | e T3 | e [ e | 8400 | i 6.470 [FA....... 12,089 32,000 | 08/08/2007 | 08/15/2017
501044 CH 2[KROGER CO.....c.coootimriirriniirerniiniererinsiseessisenssssiesssssessesssssssienss | oovene | oo | veverinees | w2FE | i 997,490 | ... 122.09 | ... 998,311 | .ovveevevrrerernees | e 18T | i [ [ 8,150 | i 6.180 [Jdoees | v 28,358 61,500 | 01/09/2008 | 01/15/2020
534187 AP 4 [LINCOLN NATL CORP IND........ccocoomrumrremmrrerirerenenisnennisensnnsnenines | vevene oo [ evverirens [ 2FE | 102,261,838 | ... 104.385 ... . 2,305,000 | ... ..2,298,285 5.010|FA....... 41,362 ...109,488 | 02/05/2007 | 02/15/2014
534187 BB 4|LINCOLN NATL CORP IND.......cecomrremmrrrmerirenenrsseiserseninesssensseesnns | wvnees | oo [ veeerneens | 2 2FE | 1,003,690 | ... 111.898 | .o 1,118,980 | e 1,000,000 | ..cooovrvrne 1,003,242 | ..o | evrrreerneenne(803) | o [ v | v 4,850 | i 4.800(JD....... 06/22/2011 | 06/24/2021
539830 AT 6|LOCKHEED MARTIN CORP..........ccoeumrirrirmrinercnnnrirerisniseeenssissssnnnees [ evvene | oo | veverinees | o TFE | iiiii00..990,930 | ... 112434 | ... 1,000,000 993,353 | .o | o813 e [ [ 250 | i 4.360 [MN...... 11/13/2009 | 11/15/2019
539830 AX 7|LOCKHEED MARTIN CORP........cccevvrmirmrerirmrereerssninersneriensneessensnnees | evnvene | oo [ vneernenes | W IFE [ iiii.999,240 | ... 104.029 ... 1,000,000 999,432 | ..o | v T8 | s [ | e 2125 | 2.140|MS...... 09/06/2011 | 09/15/2016
548661 CQ 8 ..998,180 | ...... 117.392] ... 1,000,000 998,594 | ... | e 159 | s [ | e 4625 | 4640 |AO...... 04/12/2010 | 04/15/2020
548661 CV 7 . . 999,270 | ...... 110.562 | ... . 1,000,000 | ... 999,331 | . | 30 | [ | e 3.800 | e 3.800 | MN...... 11/16/2011 | 11/15/2021
55263E CH 6|MBNA CORP SR MTN AFE| 1,831,643 | ...... 100.899 | ..ovorrrne 1,765,733 | oo 1,750,000 | ..cooovrvnne 1,751,868 | ..o | vrrreeernnn(10,964) | oo [ e | 8125 | i 5.460 | MS...... 05/11/2004 | 03/01/2013
55616X AE 7 |MACYS RETAIL HLDGS INC........cocevrvrirerinnireererneinsensissisnisensenssenes | eoveere [ [vevviinnes [ W2FE | ... 2,096,028 | ... 116.591 | ... ...2,040,343 2.670(Jd....... 06/27/2011| 07/15/2015
55616X AF 4 [MACYS RETAIL HLDGS INC.......cccrvvererirrernerirererneereniseessessssensensnns | weeveee oo [ evvveriven | 2FE | i 495,945 | ..., 106.592 | ... 532,960 3.970|JJ....... 8,934 | .... ..9,795 | 01/10/2012| 01/15/2022
574599 BC  9[MASCO CORP........cccoomriiriririeerniireeiesinsissnnssensninesssssssssessessssssenns | eovene | oo | veverinees | w3FE | i 994,810 | e 105.047 | ... ...1,050,470 | ..............1,000,000 | ...ccccc0eeeern.998,490 | oo 3,754 | 566 | o [ | 4800 | i 4.860 [JD...coc. | v 2,133 | s 48,000 | 06/07/2005 | 06/15/2015
574599 BH  8[MASCO CORP......cccovvrmrimrrreriirinirieriessienienisssnsessnssnessensssssnnnes | sennee | oo | evvverneees [ 08FE | ciieiiinennnn500,000 | oo 111.184 | ... 5.950 | MS...... .8,760 15,123 | 03/05/2012 | 03/15/2022
58013M EB 6| MCDONALD'S CORP........ccovumrrierireererineienseniseesenssssessesssssssessens | ennees | oo | verernenns | 2 IFE | 498,990 | ... 121.956 | ..ovvvierrernn809,780 | ooivirrr.500,000 [ cooiviienenid99,044 | s | B4 | [ | 205,800 <.........5.840 | AO...... 10/01/2012| 10/15/2017
58013M EE 0| MCDONALDS CORP MED TERM.......ccoconiimrrirmrinrerneiseissssssnsssnniene [ eonnene | oo [ cverevnriins | W IFE | 1,999,840 | ... 120.767 | ... ..1,999,909 02/26/2008 | 03/01/2018
58013M EM 2| MCDONALDS CORP MED TERM.......cccccoovrmmrrrmrrerrrenrsrrssssensiennenens | LSues | oo [ oo | LAFE | .........985,880 | ... 103.176 | ... 987,373 09/27/2011 | 01/15/2022
585515 AD 1 [MELLON FDG CORP........cccovuvmrriirirniierinieicinnireeesissisennsssssssnnenes [ evvnene | oo | veverinees | o TFE | i 958,410 | ... 108.194 | ... 1,000,000 987,216 09/26/2007 | 12/01/2014
589331 AN 7 [MERCK & COINC.......ccosvrvvrrrerirerirenrrinirseriereseesssnsssssesisenssnenee | vennee oo [ evvvercnens [ W TFE | 00,993,690 | ... 120.808 | ... 1,000,000 995,562 06/22/2009 | 06/30/2019
59018Y SU 6[MERRILLLYNCH & COINC .....cccoovvriseinrrnnerserrrenirseessnsseisennenenns | LS [ [ [ W1FE | ciii..941,300 | ... 104.047 | ... 1,000,000 991,703 05/13/2004 | 02/03/2014
59018Y UW 9 |MERRILL LYNCH CO INC MTN......ccrmrrrirmrrrernnrnerernnissemsisenssnssesienes | woveere [ oo [vevnninees [ WIFE | .. 2,966,640 | ... 106.938 | ... 3,000,000 ..2,991,665 04/19/2005 | 01/15/2015
59217G AD 1 |MET LIFE GLOBAL FUNDING INC .....cccceeumerermnrrerrseesnirserseniineenes | weeinee [ oo [ eevverivens [ o TFE | 1ii.3,495,030 | ... 105.727 | ... 3,500,000 | .... 3,496,899 01/04/2011 | 01/11/2016
59562V AT 4| MIDAMERICAN ENERGY HLDGS.........ccvvvvemerrernrrerernerennnnssseins | wovene [ [evevveinens | W2FE | 2,994,570 | ... 120.854 3,000,000 | ..coovvernnns 2,996,783 03/25/2008 | 04/01/2018
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61532X AC 0[MONUMENTAL GLOBAL FDG Il AFE| v 4,073,738 | ...... 103.149 | ..o 3,868,088 | .............. 3,750,000 | ...ovverecen 3,854,335 | ...oovvivrerereens | e, (97,920 [ ..o o 90,781 | coovvvreene 196,875 | 09/16/2010| 01/15/2014
617446 6Q 7|MORGAN STANLEY AFE] e 835,000 | ...... 117516 | oo 1,175,160 | ..............1,000,000 | .....cccorrrenns 891,217 | i | s 15,470 [ .o | e AO..cco. | o 16,563 | .oooerenne 66,250 | 10/29/2008 | 04/01/2018
61747Y CG 8|MORGAN STANLEY. JAFE] 997,690 1 121.809| ... ...1,218,090 998,346 MN.o | e 9,881 | v 73,000 | 05/08/2009 | 05/13/2019
61747Y CL 7|MORGAN STANLEY. AFE] 499,550 | ... 104.376 | ... o ...8,826 20,500 | 01/21/2010 | 01/26/2015
61747Y DD 4 |MORGAN STANLEY. AFE| 999,010 | . 104.830 | ... 999,321 04/26/2011 | 04/29/2016
61748A AE 6 MORGAN STANLEY.......cocccommrvmrrmerrerrmrenenssninerrereresensssnissinenees | LSui [ [ [ W2FE | 102,161,960 | ... 103.541 | ... ..2,234,773 02/05/2007 | 04/01/2014
629568 AQ 9|NABORS INDS INC......covumrrrerireirerierinniseessniseessssssssnesssenssssesnnne. | ennens | oo [ veeerneens | 2 2FE [ iiiiiiinnn.499,600 | ... 117478 ... 587,390 02/14/2008 | 02/15/2018
637432 KT 1|NATIONAL RURAL UTILS COOP......cccovvvrverimrrrernirseererneersnsnnsnessnns [ vvene | oo | veverinecns | W TFE | i 997,770 | ... 120.359 | ... ,203,590 998,729 01/15/2008 | 02/01/2018
63946B AD 2 |NBC UNIVERSAL INC.........ccoovvreremrneseeersriesierssienssnesnsesnesnsinssnsone | eovnee | oo [ eonreneinne | 2 2FE | v 1,996,900 | ... 118.795] ... ..1,997,580 04/27/2010 | 04/30/2020
652478 BX 5[NEWS AMER HLDGS INC......c.ccevvrvivrvinrirerisnneireriesiseerenssrensssseninns [ evvene | oo | veverinees | w2FE | i 1,146,370 | ... 124.090] ... 1,073,209 02/19/2008 | 10/17/2016
652482 BT 6|NEWS AMER INC.......cccovvemirreririeeieninernenieneseessssssssssessensssennns | evnene | oo [ reeernenes | 2 2FE [ i 1,212,170 | e 126.149 | ... 1,165,388 12/09/2010| 03/01/2019
652482 CB  4|NEWS AMER INC.......ccosvvevrrmrrirriseernerinnernenieneseesssnissssssssssssnseennnns | LSt | oo [ v | W 2FE | 102,236,050 | ... 115.217 ... ..2,238,208 02/09/2011 | 02/15/2021
655844 BJ 6| NORFOLK SOUTHERN CORP.......ccocvvinrniirnernnrenseiersnisesseerensninns [ vvene | oo | veverinnns | w2FE | i 989,370 | ... 102.504 | ... .990,107 03/12/2012 | 04/01/2022
665501 AH 5| NORTHERN NAT GAS CODEL......vvevveeeeereeereeeeseeeeseesereemseeseesensenne | eevnee | oo [ everveeies | WAFE | 1,999,540 | ... 120.773] ... ..1,999,714 07/10/2008 | 07/15/2018
665501 AJ 1|NORTHERN NAT GAS CO DEL......cccovurmrrrmrrerirnnrsnsirsersnssenrsnninnne | LSuii | [veiiviins | WIFE | e 1,999,560 | ... 111.79 .1,999,727 04/15/2011 | 06/01/2021
665859 AM 6| NORTHERN TR CORP........c.cocvurmremrrnrinerirerineenenisnisersessnennensnnne | LSt | [ | WIFE | iinn..999,860 | ... 107.936 08/17/2011 | 08/23/2021
665859 AN 4|NORTHERN TRUST CORP  ...cooovviriicrineincirnneiseiseniieninensssnenes | evvnene | o [evveevnnens | W IFE | 498,585 | ... 99.319] ... 496,595 07/30/2012 | 08/02/2022
674599 CB 9| OCCIDENTAL PETE CORP DEL......ovevveevveerererererrneeessrceneeeeencensene | LSuei | oo [ vevreeces | WAFE | i 495,230 | ... 102430 ... ..512,150 08/15/2011 | 02/15/2017
677415 CN 9| OHIO PWR CO...ccevvuurrrirrieersrinerieniesesneessnissnsessessssesssenssssssnenes. | ennens | oo [ vneernenes | 2 2FE [ 999,200 | ... 103.349 | ... 09/05/2008 | 09/01/2013
693304 AL 1|PECO ENERGY CO.....ccocovvrimrririrninninnrrneiseissssnssenssesssesssssnnses | BSuit | oo [vevvevins | WIFE | iii.499,160 | ... 120489 ... 602,445 02/25/2008 | 03/01/2018
693476 BH 5|PNC FUNDING CORP........cocommrimrerenrieirnerierinesneessnisssssssssssnensnes | wennens | oo [ veeerneenes | 2 IFE [ iiiiirr..999,000 | ... 106.027 | ... ...1,060,270 02/03/2010 | 02/08/2015
693476 BL 6|PNC FUNDING CORP........cceovvrrerernrircrnrneirerinniensninernensnisensenneenes | ESuis [ oo | v | W AFE | .. 497,280 | ... 114.528 | ... 572,640 21,875 | 08/04/2010 | 08/11/2020
693476 BM 4| PNC FUNDING CORP........cocrvmrimrririirinriinerinnnienienensissesssssnennes | evnene | oo [vevernenes | 2 IFE 998,790 | ... 105.816 | ... ...1,058,160 999,085 27,000 | 09/14/2011 | 09/19/2016
69362B AW 2[PSEGPOWER  ncsnenneiensensneessssenssssssenssessnnns | seeveee | oo [ evvseeivenes [ w2FE | iiiiiii0995,720 | e ERECRPLC] — 1,139,260 | ..............1,000,000 | ...... 996,669 | ...vovvereeerierenienns | erveerereneerne368 | oo [ eeereeesesnieiesnienns | e 3.125 | 10005180 [AO s | e 10,819 | 51,250 | 03/29/2010 | 04/15/2020
694308 GL 5|PACIFIC GAS & ELEC CO......cccovvvniivcrieriniisnicsnisciienississsisninenes | evnene | [vevevennes | WIFE | iiii.304,650 | ... 121.091] ... 363,273 302,660 [ ..o | e (@01) | o [ [ 005,625 | 1l 5410 [MNL | i 1453 | 16,875 | 02/26/2008 | 11/30/2017
695114 CM 8| PACIFICORP.......ccovirierirreririnirieriesisessnsssssssssssenssssssesssssssesssensns | wnnens | oo [ veeerneeies | 2 IFE | 2,545,257 | ... 112443 ... ..2,545,994 98,175 | 05/09/2011 | 06/15/2021
713448 BN 7|PEPSICO INC....c..cooorrririrriierineiinneiseissenissisensessssesssssessssssssnsssnnee | eonnens | oo [ eveeereeenns | 2 IFE [ 01,993,300 | ... 116.023 | ... 1,994,984 90,000 | 01/11/2010 | 01/15/2020
717081 DB 6| PFIZER INC......coovoereriirririrerirerinrenseisnisesienisnesssssssisessessensnes | evnene | oo [ vneernenes | W IFE | 2,061,766 | ... 126.978 | ... 2,027,651 ...122,326 | 06/22/2009 | 03/15/2019
72447X AA  5[PITNEY BOWES INC GLBL MTN.....cooirererrnrinerieneneerenisseessensssens | sevveee oo [ eevverivens [ w2FE | i 486,370 | e 103.095 | ...cooovveeer. 515,475 | i 500,000 | oo 494,124 02/06/2008 | 01/15/2016
74005P AN 4 |PRAXAIRINC  ieecneerenseneneesssnenensssnensenns | eveee | oo | evereeneens | WIFE [ i 247,830 | .o 116.444 | ... 291,110 | oe.250,000 | o 249,018 01/31/2007 | 11/01/2016
74005P AY 0 [PRAXAIR INC......oovvirinererieriseersseissrnesieneseesssssssnssessesssesssssssnens. | seevnee | oo [ evvverinens | o TFE | 000,995,500 | ... 113.299 ] .............1,132,990 | ..............1,000,000 | ...... 996,200 03/01/2011 | 03/15/2021
7425A0 A5 9 [PRINCIPAL LIFE GLBL I MTN.....cooiiirienivrneireeiseisenesssisessensssnensens | eeeveee oo [ everiivenes [ WTFE | 102,589,625 | ... 100.183 ] ... ..2,500,522 02/22/2005 | 01/15/2013
742651 DB 5|PRIVATE EXPT FDG CORP........cccocrmvvmiriieinerisnrrnerireneseinssrnensenns | wovnene | oo [eveeernenies | W IFE i 98,538 | .o 112670 ... 112,670 02/05/2007 | 11/15/2015
74456Q AX 4 [PUBLIC SVC ELEC GAS COMT....ccovcvrmrermeernnerrseerserernneneninseessennnnns | LSuis [ [ evvevivenes [ WTFE | .. 997,480 | ... 111.044 | ... ..1,110,440 998,012 08/03/2010 | 08/15/2020
755111 AU 5[ RAYTHEON CO.....oovvvirinriiernnineienissinssnsisennssssenssssessesssssssssssssnes | oonnne | oo | severvnnces | o TFE | i 1,624,815 | ... 125.653 | ... ,941,339 ..1,593,239 07/30/2007 | 12/15/2018
755111 BR 1| RAYTHEON CO.....ccoovvrririrrinrereriseisersserinssnenssssessensssssssssnesssssesens | wnnens | oo [ veeernenes | 2 IFE [ 997,550 | ... 114682 ... ...1,146,820 998,306 11/12/2009 | 02/15/2020
760759 AH 3| REPUBLIC SERVICES INC ......cccovvmivvineirerernerernerssnnsirersnnennnenne | ESei [ oo | v | W2FE | .. 499,925 | ... 116.206 | ... 581,030 03/01/2010 | 03/01/2020
760759 AL 4|REPUBLIC SVCS INC......cccovvvmerieriieririnernerienineessensssessensessnssses | eevnene | oo [ vnvervenes | 2 2FE [ .. 499,845 | ... 110.336 | ... 551,680 05/02/2011 | 05/15/2018
760761 AD  8|REPUBLIC SVCS INC......ccovvirerierineirneeiseiserieniseessenssssesseesessssesnes | enneen | oo [ veeernenns | 2 2FE [ 499,970 | oo 118.141 ... 590,705 11/18/2009 | 11/15/2021
78572M  AF 2| SABMILLER PLC.......oooiiiriinieiiiriniciercniencrensisnenseessinssensensnnnes | vevene | oo [ eeveneenn | w2FE | 1,999,280 | ... 123.523 | ... ..1,999,538 07/10/2008 | 07/15/2018
797440 BG 8| SAN DIEGO GAS & ELEC CO......cocevrrrerineirrrinernerisenenensssnisensnnees | wvnens | oo [vneerneeins | W IFE | 2,495,025 | ... 112.993] ... 2,498,292 11/14/2005 | 11/15/2015
806854 AB 1| SCHLUMBERGER INVT SA......coiviririnniinnineinnriseesssisssssesssseeens | eonnene | oo | veverenenns | W IFE | . 498,395 | ... 105499 | ..o 527,495 | ......c.........500,000 | ..oooirnninnn 498,575 16,500 | 09/07/2011 | 09/14/2021
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822582 AM 4| SHELL INTERNATIONAL FIN ...ooiviiiiiienirineinssinerisenienesnseinnes | eevens | o [ oveereeens AFE] 995,280 | ...... 116.033 | oo 1,160,330 | ..ooovrrenene 1,000,000 | ..ooovvrnnend 996,401 | ..o | v A4 | e [ s [ 4.375]......... 4430 [MS...... | o, 11,667 03/18/2010 | 03/25/2020
826200 AC 1| SIEMENS FINANCIER........ccoosiirieieierisiinsinneeissesenssssssssssensssensens | eevnees | o0 [ oneerneeens AFE| v 1,170,350 | ...... 115.919 | oo 1,159,190 | .ooovrrrnee 1,000,000 | ..cooovrrnne 1,108,560 [ ..ovvveernrereerneries | cerirrerins (26,812) | ovvveeererrerinrieenns | errverierineisnsineins [ e 5.750 [ ..o 2.710[AO...... | vervrrrernns 11,819 08/24/2010 | 10/17/2016
828807 CF 2|SIMON PPTY GROUP LP LAFE] 249,013 | 351 | oieren283,778 | ie000.250,000 [ e 249,201 | e [ eveicnieeennB0 [ [ [ e 8375 4420 [MS...... | coovrrrreinns 3,646 08/09/2010 | 03/01/2021
842400 ER 0|SOUTHERN CALIF EDISON CO AFE] 1,991,720 | 104.696 | ... 5.050|JJ....... 46,111 | ............100,000 | 04/05/2005 | 01/15/2014
845743 BK 8| SOUTHWESTERN PUBLIC SERV  ......coooverervivveneicerverersnscirerenes [ vvene | oo | veverinees | w2FE | 1,997,600 | ... 111.624 | ... 5.610 28,000 | .oorvonees 112,000 | 10/03/2006 | 10/01/2016
84755T AB 3| SPECTRA ENERGY CAP LLC......cccomivmiriririnrrrnirnnrirenienineninensinnnns | cvevene | oo | vevvnnines | w2FE | i 998,350 | ... 103.503 | ... 999,741 5.930 17,372 59,000 | 09/03/2008 | 09/15/2013
85744N AA 9| STATE STRBK & TR CO...covvereerreerierieeincersssisensesissesnenssssesenss | coevee | oo | vevesennee | 2 FE | 1,995,660 | ... 111462 ... ..1,998,505 5.320 48,878 ....106,000 | 12/05/2005 | 01/15/2016
857477 AE 3| STATE STR CORP........cecovvrreririnirernnisnirenississssnsensssssessenssnnsnenes | ESuis [ oo | vvveiviees | W AFE | i 499,525 | ... 105.555 | ... 499,854 4.320 1,851 05/19/2009 | 05/30/2014
857477 AG 8| STATE STR CORP.......cccrvvevrrrrrrirnerirerineernssissnneniesssesssenssnsenenes | LSt | oo [ | WIFE | i 1,494,825 | ... 116.332] ... 4.410 20,781 | .... 03/02/2011 | 03/07/2021
867914 AZ 6| SUNTRUST BKS INC......coovvvreriririreiniireinriseisnnsnsnsssnenenssessensesennes [ evveene | oo | veverinees | w2FE | i 1,749,860 | ... 119.156 | ... 6.000 32,083 | oo 105,000 | 09/05/2007 | 09/11/2017
867914 BD 4| SUNTRUST BKS INC........coooimrrririirirrirnrinnnienieneseesessssnsessensssees | evvnene | oo [ veeervenes | 2 2FE [ iiiiiinn.999,610 | ... 106.764 | ... 999,752 3.600 ...7,600 36,000 | 03/21/2011 | 04/15/2016
867914 BE 2| SUNTRUST BKS INC......c.ccvvmrirerrreinerinerisneneenssiseessssssessensnensnnees | LSuit | oo [ v | W 2FE | i 1,498,140 | ... 107.544 | ... L1498,483 | s [ 329 [ [ s [ e 3.500 | .c0.3.520 | W 23,479 37,771 | 10/27/2011 | 01/20/2017
871829 AK 3|SYSCO CORP.... cernrrennnsenssesssessesssenseennss | oo | oo | veeeenees | o TFE | i 499,175 | i 100.449 | ... 499,979 21,000 | 02/07/2008 | 02/12/2013
882384 AA 8| TEXAS EASTN TRANSMISSION.......ccvveeremrrrneerrerseerssnisereeesensnnne | wovvens | oo [vneernenns | 2 2FE | iiiiii..995,980 | ... 115.235 ... 997,818 60,000 | 09/06/2007 | 09/15/2017
884903 AZ 8| THOMSON CORP......ocovvrirrirrierisrieirerinsissiensssissessnssensnssessesssnsseses [ eoveene | oo | veverinnces | o TFE | i 1,240,213 | L. 108.190 | ... . 1,247,173 71,250 | 09/27/2007 | 10/01/2014
884903 BB 0| THOMSON REUTERS CORP.........coccerrrerrnrricrinrerseisernensnensensnee | wvvene | oo [eveeernenies | W IFE . 994,670 | ... 124712 ... 996,702 65,000 | 06/19/2008 | 07/15/2018
884903 BK 0| THOMSON REUTERS CORP.........ooeeorrirerimeirnerineerseiseissssisesnensnnee | wnnens | oo [ veveveeenns | WIFE | 1,045,548 | ... 109.297 | ... 1,050,000 1,046,005 09/28/2011 | 09/30/2021
887317 AF 2| TIMEWARNERINC .o | evnene | o [ vevervenes | 2 2FE [ 1,495,050 | ... 117120 ... 1,500,000 ..1,496,198 03/03/2010 | 03/15/2020
887317 AK 1| TIME WARNER INC......co.everereeeerereseeseeeieseeeneiesssiesssssnsessssssensesnesns | conene | oo | evenrennies | 2 2FE | iviniinnnn...989,430 | ... 114.943 | ... 1,000,000 990,931 03/30/2011 | 03/29/2021
887320 AH 1|TIME WARNER CABLE INC  ...coovvverercenerensnserennsissisnnens [ eeveene oo [vevviinen [ W2FE | 971,820 | e 118.078 | ... 1,000,000 984,390 06/05/2008 | 05/01/2017
88732) AS 7 |TIME WARNER CABLE INC........ccevvmmurmerrerirneensnienirnerisenisseessnnnnns | veenee oo [ evvvernnee [ w2FE | i, 993,480 | ... 133.258 | ... 1,000,000 995,351 03/23/2009 | 04/01/2019
893045 AC 8| TRANS-ALLEGHENY INTST......covvireiemiirernrrirernniseeinsiserssnssnssensnines [ vvvene | oo | veverineee | o TFE | 1,494,390 | ... 103.422| ... 1,500,000 1,497,556 01/19/2010 | 01/15/2015
904764 AM 9| UNILEVER CAP CORP.........ooevvirimrrrerinnrirenierinneinensnsninensenessenene | Bt | oo [ | WIFE | 1,993,220 | ... 115.997 | ... . 2,000,000 | ... 1,994,292 02/07/2011 | 02/10/2021
907818 DA 3| UNION PAC CORP........covrrrrimrirerineirseeserissessesssseseessssssssssnesssssnee | ennens | oo [ cveeernenes | 2 2FE [ v JAT,458 | Lo 121699 oo 912,743 | 750,000 | ..oovrncrinnen 748,467 01/31/2008 | 08/15/2018
907818 DG 0| UNION PAC CORP.......ccccvvrrmrrririrrrnicrnrineriersnirensssssisssssssssnssnsnensennnns | ESuis [ oo | vvviriviins | w2FE | iiiiii.995,250 | ... 112.318 | ... 1,000,000 996,172 07/28/2010 | 02/01/2021
907818 DM 7|UNION PACIFIC CORP  ....ccovvvvverrerrerirnierncnrssniserssenssssnennsnennens | LSuit | [ | W 2FE | iin..999,430 | ... 103.668 | ... 1,000,000 999,441 06/06/2012 | 01/15/2023
91159H GR 5| U S BANCORP MTNS BK........coevveniircrinrineeineiseeisnsesssissensessssesnees | coneee | oo | eevesennns | AFE | 1iiiiiinn..3,506,000 | ... 105.170 | ... 3,500,000 23,501,779 | oo [ e (1,233) [ | e [ 4200 [ e 4160 [ MNLc | 18,375 | 147,000 | 05/13/2009 | 05/15/2014
91159H GT 1| U S BANCORP MTNS BK.......ccostvuvrrcrinrirerinrinreineniveninsenenisninenes | cvevne | oo | vevvnriones | W TFE | viiiii0000.995,290 | ... 104.469 | ... 1,000,000 | ... 998,142 | ..o | e84 | [ | 02,875 100 2.970 | ML 28,750 | 11/17/2009 | 11/20/2014
91159H GU 8|USBANCORP cncsnenersnseneesssensensensssssenssssinnens | Bt | oo | vevvneine | AFE | ciiiii....998,260 | ... 105.408 1,000,000 | ..ooooeernenad 999,210 [ ..ovvvecrrrerrerinenns | rveerneriennenenn 348 | e [ | e 3.150 | ... 3.180 | MS...... 03/01/2010 | 03/04/2015
91159H GX 2| U S BANCORP MTNS BK......cocvvvrvirrrireririrerennernnnensissensisensesnensenes | vvvvee | oo | eevvernneens | WIFE | 000,999,020 | ... 104.602| ... 1,000,000 999,481 [ ..o | e 193 | e e | e 2450 0l 2470 | U 07/22/12010| 07/27/2015
91159H HA 1| U S BANCORP MTNS BK.......ccovvverrmcrinrereeisceneesnnrserisssnensssessenes | cvneee | oo | vevvneennes | W AFE | 1,494,285 | ... 114.023 | ... 1,500,000 21,495,050 | oo [ e8| e 4125 | A1TO | MNLL 05/19/2011 | 05/24/2021
913017 BR 9|UNITED TECHNOLOGIES CORP  .....cvviieieicicrinis LS. || [ TFE | 995,010 | ... 117.735] ... 1,000,000 996,264 | ....ovvvvererrercvrnis | 23 | e [ [ e 4500 4560 | AO.. 02/23/2010 | 04/15/2020
91913Y AM 2 [VALERO ENERGY CORP.........cocccommrmmrrrerrerirncernnensnnsersenirenenneesnnees | LSuis [ [ [ W2FE | 0. 249,020 | ... 119.419] ... 298,548 249,500 | ...ovvvvrrerrerirnenns | e8| [ | e 8.125 | 18170 | JD. 07/30/2007 | 06/15/2017
92343V AG 9 |VERIZON COMMUNICATIONS........cocevrmrerreenrersnresnensnrsssssssesieninns | LSt [ [ [ WAFE | 1,973,460 | ... 17797 ... ...2,355,940 21,986,512 | oo [ e, T32 [ | e | 005500 [ 1000 5.680 | AO... | v 27,500 | oo 110,000 | 09/24/2007 | 04/01/2017
92343V AL 8 |VERIZON COMMUNICATIONS........cocovvrermrinrerennerrnnnsrerssnsseerensnenne | woveene [ oo [evervnninees [ WIFE | i, 997,560 | ... 120.234 | ... ,202,340 .998,590 55,000 | 02/07/2008 | 02/15/2018
92344S AP 5[VERIZON WIRELESS CAP LLC.......cccconivermrirnernerirerirnrenensssnisensnenines | seeveee oo [ eovverirens [ W TFE | 00,993,570 | .o 105.042 ... ...1,050,420 998,447 | ..o | errennnneen 1,353 | s [ | 0008550 | 100 5700 | FAL | v 23,125 | 55,500 | 01/30/2009 | 02/01/2014
925524 BG 4| VIACOM INC.....covivmrirriirriineirerinnissieninensssnsisenssniseesesssssssssssssssssnnsns | eonnene | oo | veverinees | w2FE | 1,229,000 | ... 113.232] ... 1,232,207 | ooovvvrernererinnns | ervrrerinnee T80 | s e | cvreneern500 [ oo 4710 MS . | 18,750 | e 56,250 | 02/14/2011 | 03/01/2021
92553P AG 7 [VIACOM INC......oooovieririrrirerisisirnniesssisssessssssssessssssnsssssesssnssessessnnes | aoneere | oo [vervnninnes | 22FE | v 1,734,933 | oo, 108.058 | ... 1,739,002 [ ..o | o2, 381 | s e | e 3.500 ..........3.660 | AO...... 61,250 | 03/24/2011 | 04/01/2017
92553P  AJ 1 [VIACOM INC.....coosirrrrirrrrerierincirnseississensesisseesssssssssssessssssssssssessennes | seeveee | oo [ eevservnnes | 2FE | 491,805 | oo 108.920 ... 544,600 | ......cc..e.0..n.500,000 | .oovoiirennncd92,522 [ oo | eerrerreennenB81 | s s | 3875 | 18070 [ID e | i 8681 | 19,536 | 12/07/2011 | 12/15/2021
927804 FC 3 |VIRGINIA ELEC & PWR CO...c.cervvrervirriirernninnerennsissessisenssnssseseninns | vvene | oo | veverineens | o TFE | iiiiii00..996,120 | ... 122476 ... ,224,760 997,897 . 59,500 | 09/06/2007 | 09/15/2017
92857TW AD 2| VODAFONE GROUP PLC.......ccosverrirererenninerieniseessensssssnensensnees | ensens | oo | eveverneenes | 2 IFE | 1,993,310 | ..o 109.269 | ... ...2,185,380 ..1,998,067 2851 [ s | e | 05375 [ 105420 [ W | 45,000 | e 107,500 | 01/24/2008 | 01/30/2015
92857TW AE 0| VODAFONE GROUP PLC.......c.covvvmrrirrereirneieninseiseesssssssssessnnnnnees | LSuit | oo [ v | WIFE | 1,889,633 | ... 116.471 | oo 2,038,243 1,855,222 16,978) | ..o | e [ 625 | 1000003420 [ W | 37,321 | 80,938 | 12/02/2010 | 07/15/2018
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92857TW AW 0| VODAFONE GROUP PLC.......coovvvirirriieiinirienirenerssisssiessiessenennees | eevvene | o0 [ revernenens AFE] 995,060 | ...... 105.698 | .....ocvevee 1,056,980 | ....ccovvunee 1,000,000 | ..ooovvrnnend 996,748 2.980 | MS...... ...8,385 28,750 | 03/09/2011 | 03/16/2016
92976W BH 8| WACHOVIA CORP GLOBAL MTN.......vvuirerinrererseeisennsrsenineennns | eevvees | o [ rneernennns AFE] e 995,720 | ...... 120.328 1,000,000 | ..oooeernnennd 997,523 5.800 | FA....... 23,958 57,500 | 01/28/2008 | 02/01/2018
929903 DT 6| WACHOVIA CORP......ovvrriivrieierssiseienississisessesssssssessssssseesssssees | renene AFE] 1,493,655 | 118.570| ... 1,500,000 ..1,496,740 5.800 (JD....... ...3,833 86,250 | 06/05/2007 | 06/15/2017
931142 CG 6| WAL MART STORES INC......c.oovvvermrieerrriissiessiessiessesssssssssssssssennes | cviens AFE] 970,580 | . 118.469 | ... 1,000,000 985,086 | ....cvvucrererererernenns | vrrrrrrrnneenn3,008 | oo [ | e 8.375 | s 5770 [AO...... | oo 12,840 | oo 53,750 | 07/30/2007 | 04/05/2017
931142 CJ 0|WAL MART STORES INC LS. AFE| ... 1,046,050 | ... 122546 | ... 1,000,000 1,026,447 5.200 |FA....... 21,911 58,000 | 01/23/2008 | 02/15/2018
94106L AR O|WASTE MANAGEMEN i | BSuit | [ | W2FE | 1,392,373 | o 105.083 | ... 1,400,000 | ...oovvveneee 1,398,567 5.080 | MS...... 20,611 70,000 | 02/05/2007 | 03/15/2014
94106L AS 8| WASTE MGMT INC DEL.......ccovrermrrrmerrnriserrneriseerenssenesseessssssssnnennes | LSuit | oo [ v | W 2FE | 11,991,960 | ... 120.924 | ... 2,000,000 1,995,252 | ...coovrenrenerneninns | ceerrerirneinnnen I3 | et | eerreeinenssnisennes | oeereeern8.100 | i 6.150 [MS....c. | vovvrrrerens 35922 | v 122,000 | 03/03/2008 | 03/15/2018
94707V AA 8| WEATHERFORD INTERNATIONAL.......ccoocrmvenreirnvirnrrnsisnrsnsssensnnes | evevene [ oo [ evveiivnns [ 2FE | 11,002,900 | ... 110.428 | ... 1,000,000 ..1,002,458 5.080 | MS...... 15,090 53,750 | 03/02/2011 | 09/15/2020
949746 QU 8| WELLS FARGO & CO......ovvorerereerrrinirieriesenenissesssnsssssssnsenssensnees | eonnene | oo [ veeerneenes | 2 IFE | 2,013,482 | ... 108.487 | ... 2,000,000 2,009,249 5.050 | MS...... 30,622 73,520 | 02/10/2011 | 06/15/2016
94974B EV 8| WELLS FARGO COMTN BE.......ccooimrinriineinernneieniieessesseissnsiinsens | eeevene oo [ everrivenes [ WTFE | 000,997,930 | .o 114.966 | ... 1,000,000 998,231 | ..o | e 173 | s [ | 8600 | s 4.620 [AO...... | covvrerrienne 11,500 03/22/2011 | 04/01/2021
95709T AA 8|WESTARENERGY INC  cooiocivecncnrnesenrenieneseessnessensnnnnes | cvevene | oo | vevvnninns | W AFE | rii0000.2,619,259 | ... 106.856 | ... 2,475,000 ..2,495,278 2.610|JJ....... 74,250 | ............148,500 | 02/20/2008 | 07/01/2014
96950F AD 6| WILLIAMS PARTNERS L P....cccooovrurirreirnerinninenieeisniseissesisssenensnnne | cenvens | oo | vevvseinnes | w2FE | 1iri0002...2,000,690 | ... 115.288 | ... 2,000,000 ..2,000,649 5.240 | MS...... 30,917 | oo 105,000 | 02/04/2010 | 03/15/2020
980888 AC 5| WOOLWORTHS LTD.....cvoevemrrervirnriersniseernsisssesssenssnsssssessnssessenss [ eoneene | oo | eevervnncns | o TFE | i 499,415 | L. 103.488 | ... 499,672 2570 |MS...... ...3,506 12,750 | 09/14/2010| 09/22/2015
982526 AM 7| WRIGLEY WM JR CO.....oevvmriiricrirernenrseisensesienenensssnisenssessssssnns | wnnens | oo [ evneernenes | 2 2FE [ 1,008,257 | ..o 103.304 | ... 991,651 | ..o | e (3,913 | e [ | e 3700 | e 3160 [JD.co | i 18,305 | coovvervrnes 36,408 | 07/27/2010 | 06/30/2014
984121 BV 4| XEROX CORPORATION.......ocvvrrriersiriererninseeniesssnsssssenssnssessesnne | vvene | oo | veverinnns | w2FE | i 493,645 | ... 101.848 | ... 5.950 [MN...... ..3,610 28,250 | 06/19/2008 | 05/15/2013
984121 CD 3| XEROX CORP......cccvvrrmrricrierererrsninerirenienenensssssssnssensesssessnsenens | LSt | oo [ v | W 2FE [ 1,491,460 | ... 106.046 | ... 21492,592 | e [ e 12 e [ [ e 8500 | 4570 [MN...ooo [ oo 8,625 | ..oovvvnee. 67,500 | 05/16/2011 | 05/15/2021
02137Z AE 4| ALTAGAS INCOME TRUST  ..ocovviviirnerncnnrnnensenieseseessssisesssnsens | eennne | G vvvvninnns | n2FE | 11,499,820 | ... 111.006 | ... 1,499,879 [ ..o | e8| [ e | 5,490 | i 5.490 | MS...... 21,839 82,350 | 03/22/2010 | 03/27/2017
02580Z AK 2| AMERICAN EXPRESS CDA CR.......cccovvvivirinerinrrnerrennnninseinesinnnns | cverere | G vevvviene | LAFE ] iiei..2,100,000 | ... 100.903 | ... ..2,100,000 2.240 |MON.. ...3,365 47,606 | 06/01/2011 | 06/06/2014
064149 XN 2| BANK NOVA SCOTIA HALIFAX.....cccosvvrerineemrernerneriereneesssnesensensens | wnnens | Clvnvirnennns | WIFE | i 414,876 | ... 100.263 | ... 5.300 | JJ....... ...9,226 21,995 | 01/24/2008 | 01/31/2018
064149 ZN 0| BANK NOVA SCOTIA HALIFAX......cccovimrvernrrerinnnerernnisseimsisenssnnenes [ cvvene | Gl vvverivies | W AFE | iiii.959,234 | .. 112.589 | ... 955,980 | ..vvvvvervrirerinnnees | wverererneenee(B27T) | o [ v | rereenn8.650 | o 5470 | | e 26,215 | s 42,560 | 06/28/2012| 01/22/2021
07786Z AG 2|BELL ALIANT REGL COMM........cocovverreerresrenrsnenniensnenennsnsennsnees | eviene | C vovrveriens | 2FE | oo 1,024,270 | ... 106.284 | ... ..1,022,146 3.840 | MS...... 32,775 | 06/28/2012 | 09/13/2017
07786Z AH 0|BELL ALIANT REGIONAL COMM  .....coovvviicrmnncinrirersnneirensiinsens | vevee | G v [ L2FE | iie......640,620 | ... 108.127 | ... 638,411 3.540 |AO...... 14,640 | 08/23/2012| 04/26/2018
07813Z AX 2|BELL CDA MEDIUM TERM NTS......c.ccoorvvmrrvmrnrrerinnineirsesnnsensnsensenss | seives | G vovvveninnn | W2FE | e 1,028,406 | ... 104.274 | ... L1024,424 | e (4,084) [ e [ [ 3,600 | e 2.710{JD....... 23,400 | 06/22/2012 | 12/02/2015
12657Z AN 3| CU INC MEDIUM TERM NT CDS......cc.covvurmeemerinnrrnenienerseessninsennnnes | wonnens | Clveirnenns | WIFE | 515,120 | ..o 128121 v .512,484 | .........400,000 | oo 514,406 | ...ovvovvrcrecncins | e (T14) | e [ | cveeern5.556 | o 3770 [AO..c.. | 3,808 | v 11,112 | 09/25/2012 | 10/30/2037
13321L AF 5| CAMECO CORP........cccsvrvrmrrrrriririrersnirernsiseissnssssssssnsnesssssssnensnsnne | seivens | G| evvvivniinn [ W2FE | v 818,391 | i 106.604 | ... 819,168 | ... | e (514) | s [ | 8700 | s 4.480|MS...... 35,955 | 06/28/2012 | 09/16/2015
135952 FX 9|CANADIAN IMPERIAL BANK  ....ccooivivcecenernerieeeseenssnissnnenins | wnven | Cl v | WIFE | iece.0.5,050,950 | ... 100.895 ... 25,045,780 | .ooovvevrrvernerrnnes [ s (B 170) [ [ [ 002,200 | e 1.800 | MN...... 54,699 | 09/18/2012 | 05/22/2015
136069 DQ 1| CANADIAN IMPERIAL BANK  .....c.cooconvviniineincrineineesssinseisensssenes | conens | G vvvvsennn | SAFE | .. 1,009,963 | ... 102.732 ... 1,000,000 | ..oooereeen 1,009,529 [ oo | cvrereeiinenenne(508) | oo e | e 3.150 | i 3.010 [MN..oooo | v 5,221 | e 21,058 | 06/22/2012 | 11/02/2020
136375 BP 6| CANADIAN NATL RY CO......ovvvrrirrrrerirerinrininisninerireninsessenssninnnes | convere | A vvvcevvene | AFE | i 498,415 | . 1171611 ... 585,805 | .. 500,000 | covovrieeneenB99,164 | s [ 144 | [ [ e 5,850 | i 5.890 | MN...... 29,250 | 09/19/2007 | 11/15/2017
136375 BV 3| CANADIAN NATL RY CO.....oovverrrrrrinerierirneerneninsniserseeniseessenssssesenss | convene | A vevcvseine | SAFE | riii00..993,390 | ... 104.520 | ..o 1,045,200 | ..cocovvvnne 1,000,000 | ..ooooeernenad 994,055 2.920(JD....... 30,875 | 11/07/2011 | 12/15/2021
136765 AH 7| CANADIAN WESTERN BANK  ..oooiicvrcvnnvesnseennessesninnes | vvevee | A v [ W2FE | .. 362,590 | ... 104.149| ... 364,522 361,700 3.890 [ MN...... 15,362 | 04/04/2012 | 11/30/2020
136765 AK 0| CANADIAN WESTN BK.......cccoovrvrirrmneieererinnnnennenissesseessnsssnssnsnnes | eveere | G| vvvvvernnes | LAFE | iiiivinn 1,000,000 | ... 100.932 ... ..1,000,000 2.570 | MN...... 25,700 | 10/31/2011 | 11/04/2014
136765 AL 8| CANADIAN WESTN BK.......ccoovrvnrirreireinerineiseenensseesensessissssnennns | coneers | G vvvvnennn | SAFE | i 1,004,750 | ... 101.995 ... ..1,004,267 2.930 [ JJ....... 13,837 15,245 | 06/28/2012 | 01/18/2017
14043Z AC 6| CAPITAL POWER INCOME LP........coccnvvemrrnnerrerirererneenenisensnensnnnens | wvvene | Cl v | W 2FE | i 149,825 | ... 102.326 | ... 149,843 | .o [ e 19 e [ [ e 4850 | e 4.860 [FA....... [ oo 2,629 | .o 3,638 | 02/15/2012| 02/21/2019
20825T AA 5| CONOCOPHILLIPS CDA FDG CO......cccovvvrerimrirnernneiserenneeneensnennees | LS [ L | oo | LAFE | .. 1,969,380 | ... 117.389] ... ..1,985,508 5.840|A0...... 23,750 | woovrenn 112,500 | 07/30/2007 | 10/15/2016
23384N AG 2| DAIMLER CANADA FINANCE  ...coovviveccveneienserensnississnsnnnnns | vvveee | Cl v | WIFE | viinn.649,981 | oo 100.657 649,982 2.330|MS...... 09/05/2012 | 09/14/2015
29254Z AJ 3 |ENBRIDGE INC FUND HLDS  .....cccoovvvveirvrrmnrnerrrenirseenssnisssnnennens | eveeene | G| vevneiinnn [ W2FE | tiiiii000.999,820 | ... 99.899 998,990 999,822 2.920JD....... 12/11/2012| 12/14/2017
29290Z AH 3| ENBRIDGE GAS DISTRINC MT.....cosverervririernineirernerceseirennerinnnenns | vevee | G evvivviine [ WIFE | i 769,735 | i 104.379 782,843 | .ooireeeerern 750,000 | oo 763,641 | oo [ v (B,172) [ s | e | 3570 | 3.480|JJ....... 06/28/2012 | 01/29/2014
316701 AA 9[FIFTHAVENUELP ncnnvnsenennssesssesnsisens | veeieee | C | evvevive [ WTFE | 415,803 | oo 106.624 443,346 | ..ooovvreern A15,803 | i B15,803 | s [ s [ | e | e 710 4.710|FA....... 07/20/2011 | 08/05/2021
35085Z AD 8407 INTLINC MTN CDS.....ccoovvrvrenerrnrrinernerineeeseessenissssnsnssenssssessens | eeevens | G vevvnenne | AFE | iiiii0000.529,200 | ... 132.362] ... 528,324 3.840|JD....... 09/25/2012 | 12/03/2035
35085Z BA 3407 INTLINC MTN CDS......coovvvvrerverivrnrirerisnsenensniseisenssssssssnssnsenns | vvevens | G| eovvivnninn [ WIFE | i 722,134 | i 105.343 | ... T12,440 [ .o | e (4,802) | o | e | e 3.880 | i 3.120 12/08/2010 | 06/16/2015
35085Z BG 0407 INTERNATIONAL INC wevnenenne | AFE | 1,288,207 | ... 101.259 ... ..1,288,213 3.980 |MS...... , 09/06/2012 | 09/11/2052
35086R AB 9407 EAST DEVELOPMENT GRP ......covvviiierineinriersiseienssisseenins | ervees (6] I AFE| 675,000 | ... 100.970 | ..oovvvvervn..681,548 | oo 675,000 | oo 675,000 2.810|JD....... 469 11,367 | 05/16/2012 | 12/23/2015
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36158Z BV 7| GE CAP CDA FDG COMTN CDS......ccovmvrerievrinrienirnrsseisvssssssnnis | convere | G vvvvnvran | AFE | oo TT7,462 | . 110.390 | oo 827,925 | .....cceeeern.750,000 | .ooooviinnnnns 776,822 | ..o | cvverrerernencee(840) | o [ | v .600 | e 4.110(JdJ....... 09/24/2012 | 01/26/2022
37252B AB 8 GENWORTH MI CDA INC.......cocvverirerenerrnnriserserirerineessssissenssessssens | seveee | C | evveiivens | WTFE | 12,500,000 | ... 102662 ..ovvonrrnnens 513,310 | ...cccc0errrn.500,000 | oo 500,000 | ..ovverrrerireeirneinns | rerrneinerenieeines | eeeneeessinenenenens | e | ceeeeeenn 590 | s 4.590 12/13/2010| 12/15/2015
44810Z AD 2|HYDROONEINC  ovivvenenerennesensnisessnsnssenssnssessennns | woveene | C vevviinen [ WIFE | . 274,500 | ... 136.458 | ... 272,916 273,918 [ oo | vervenrineeene(982) | o e | 0350 | i 3.780 09/25/2012 | 01/31/2034
45833Z AA  8[INTER PIPELINE FD........cocorvvererrrrrnerierreneseersseiserssenisensseesssssnenes | seeinee | G [ evveiivens [ n2FE | ciiiiiieerr.500,000 | ... 112797 ... 563,985 500,000 [ ..ovveerirerireeereens | vrrrrernererenies | veeseensrnenenenens | e | overeen 967 | s 4.960 01/28/2011 | 02/02/2021
519252 DR 5|LAURENTIAN BANK OF CDA  .....cocovvviivnvcrernensennvenssninensensneres | vevene | G| v [ W2FE | 500,050 | ... 100.361 | ... 501,805 500,019 2.070 06/13/2012 | 02/14/2014
56348Z AV 7| MANITOBA TELECOM SVC MTN.....cccovvvvvrimerirerinerreninnenssrnnnnenenee | cvevene | G vevvvvines | h2FE | i 274,967 | ... 107.709 | ... 296,200 274,973 | .o | e | s [ | e 8590 | s 4.590 . 09/27/2011 | 10/01/2018
580563 AA 2| MCGILL UNIVERSITY HEALTH.....cocosivirmrirmeennrinneinerersnnnenisnesensnenns | ennene | Clvvernenns | WIFE | 499,780 | ... 121.067 | ... 605,335 5.360 26,800 | 07/09/2010 | 12/31/2043
628952 AJ 9 NAV CDAMTN CDS-.....oovvvrieiernrirnrnsiseisnrnsnsssssssessssssssenssssssssenss | svenens | G| evvvivnnenes [ WFE | 001,975,320 | .. 116.903 | ... ,138,156 ..1,947,852 (16,260) [ ..vovevevrcerienrveriens [ ervrirerinniserensnnnns | e 5.304 | oo 4120 97,010 | 04/12/2011 | 04/17/2019
63306Z DL 2| NATIONAL BK CDA MED TERM.......cc.ccoevrevrrerrenriienrsnrrennsssssssennses | cenveee | C| evvenireans | AFE | ... 766,008 | ... 104.861 | ... 786,458 764,009 | ..oocvorrirreiceieein | e (1,999) 2.970 20,675 | 06/28/2012 | 04/26/2016
667869 AA 9| NORTHWESTCONNECT GROUP .....ccccovvivvveervrnrrsennisenrnnnensnnines [ evvene | Gl vvvevivins | LAFE | 1,053,075 | ... 1236751 ... 1,052,630 5.900 62,249 | 08/07/2008 | 04/30/2041
683244 AG 2| ONTARIO SCH BRDS FING COR.......cocoomerirerermreneninernerimninenneninnne | wvvene | Cl v | WIFE | i 1,111,657 | L 115.776 | .............1,134,605 | .................980,000 | ......c.o..... 1,087,407 | ...coovvverrrncrrerrne | cverreeernne{13,327) | o v | v 8.700 | i 3.200 [AO...... | ovvrreern 12,584 | i 40,926 | 06/22/2012 | 10/11/2017
683244 AT 4| ONTARIO SCH BRDS FING COR.......cocomrrrereneinnninseiserinsninenssnnnee | wvnens | Clveivnenns | WIFE | . 440,658 | ... 111.704 | ... 492,233 5.370 12,300 23,690 | 06/13/2007 | 06/25/2032
775109 AP 6| ROGERS COMMUNICATIONS INC......ccoovrvrirerrnrireerernsersnnnnnsissnnenes [ eoveene | Gl vvverivnns | w2FE | i 423,191 | . 125.756 | ... ..503,024 6.210 ...4,281 23,380 | 09/25/2012 | 11/04/2039
775109 AR 2|ROGERS COMMUNICATIONS INC......ccccovrerrrersrreriernnessnsssssssnsnnes | coneee | Gl vvverienins | w2FE | i 739,811 | i, 110330 | veovvvrerrreenn 794,376 | o0 720,000 [ oo 739,278 [ s | e (561) | o e | e 8700 | e 4.270 ..8,787 28,670 | 09/24/2012 | 09/29/2020
780085 G3 4 |ROYAL BK CDA MONTREAL QUE.........ccccoeovvevniereirreerssesssnieninns | cveiene | Cl v | LAFE ] ... 1,026,390 | ... 105.692| ..............1,056,920 | ..............1,000,000 | .............. 1,023,639 3.020 15,913 27,450 | 06/22/2012 | 01/25/2017
780086 BU 7|ROYAL BANK OF CANADA  ....ccccovvrvvrinerrenirneensnisnnsenissssseninnne | wvnene | Cl v | WIFE | eci2..3,000,000 | ... 100407 .............3,012,210 | ..............3,000,000 | ......c.o..... 3,000,000 2.360 19,983 09/18/2012 | 09/21/2017
78008T XA 7|ROYAL BK OF CDABD CDS.......ccoovnvemrrinneinerrnrineninseeseessenssnnnnnennes | LS | A e | AFE | 499,810 | ... 101.299 ... 506,495 500,000 | .ovverreerrncd99,883 [ oo | B3 | s [ | e 1450 | 1.460 10/25/2011 | 10/30/2014
78468G AA 3 |SPLP/SP1SP 99.813] ... ..499,067 | .. 500,000 .500,000 3.210 06/08/2012 | 06/15/2019
853585 AA 5|STANDARD LIFE CO CANADA  ...ooocvvveevcrvenineeneninseesenssssssnnns | wnven | Cl v | WIFE | niecee....850,000 | ... 103.501 | ... 879,759 | ...... 850,000 850,000 3.930 09/14/2012 | 09/21/2022
86682Z AD 8| SUN LIFE FINL INC MED TERM.......ccccecevmrerrrnrererreersnrensesnesininens | eviveee | Clevevvecees | LAFE | ne....280,948 | ... 109.035] ... 305,298 | ...... 280,000 | ...... 280,843 | .o | erererenierinnnnee(T8) | o v | e 570 | o 4.520 08/17/2011 | 08/23/2021
87971M AM 5| TELUS CORP......cccvvrierreeririnerrserisssnensenissessensssssnessensssssssssensnes. | wonnens | C [ vnverneenns | 2FE | iiiiiinnn....898,805 | ... 114.182] ... ..1,020,787 | ...... 894,000 | ...... 898,025 | ...ovvevreeerecrecies | crverieriieeneea(d31) | e v, | 005,050 | s 4.970(JJ....... 01/14/2011 | 07/23/2020
880789 AC 6| TERANET HOLDINGS LP........osvemniinerirerirseirnceinssiserensisesssensseessenes | wonnee | Gl veivniins | W2FE | iiiinncin...505,245 | ... 112.653 ] ... 563,265 5.670|JD....... 09/08/2011 | 12/17/2040
89116Z AC 0| TORONTO DOM CTR WEST LTD......ccccvmreverierinnrererrnerivenirenenneennns | cvevere | G vevvvvene | AFE | i 945,423 | .. 108.9911 ... 1,099,719 | 1,009,000 [ oo 945,571 [ | 29 | e | e | e TT9 | s 5.100 | JD....... 11/30/2007 | 12/14/2105
89347Z AJ 6| TRANSALTA CORP MTN CDS......cooooemvrmrrerernersnressseensieessnesesssisness | conviee | C evvenirean | L2FE | i 424,248 | ... 104725 oo 445,081 | oovovirrerrn25,000 | oo 24,763 | e | e 198 [ | [ 8450 [ 6.490 [MN...... 05/26/2009 | 05/29/2014
918423 AB  0[VW CRCDAINC......ccovrvririrnrireiirnnrsisninenerssienssssessssssnsessssnneniens. | ovvene | Gl vvverinenes | W AFE | i 447,813 | . 100.968 | ... 454,356 | ..o 450,000 | cooiiiirennni849,298 | e [ e 780 [ e [ [ 002,550 | e 2.730 [MN...... 01/24/2011| 11/18/2013
94975Z BM 7| WELLS FARGO FIN CANADA .......cccovvvernermmrrnerrenirneessnnersessineenes | evevne | G vevvvennn | AFE | . 750,000 | ... 100.976 | ... 757,320 | .. 2.940 [ Jd....... 07/18/2012 | 07/25/2019
87656X AA 9|TATE & LYLE INTL FIN PLC v | oo | F [ | W2FE | . 494,480 | ... 103.219 oo 516,095 500,000 | .oooooneeerecd98,740 [ i [ rnriniinenenn826 | i [ | o000 | 5.140 | MN...... ..3,194 25,000 | 11/16/2004 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX | e 412,094,182 .369,256,662 ..372,752,187 0 XXX XXX | s 5,209,885 16,526,256 | ..... XXX [ oo XXX......
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
00104U AC 2| AEP TEXAS CTR FDG 2012-3......c.ccrvvmrvrirnernninsisnrnensenseeensessseesenns | wvvvens | oo | wevvernniens | WIFE ] 1000000, 3,999,979 | ... 105.880 | ... 4,000,000 | ...ccoonee 4,000,000 ..9,483 81,238 | 03/08/2012 | 03/01/2026
02005E AD 2 [ALLY AUTO RECEIVABLES TRUST .......coccmmmrmmmrmerirerirmenseninseesnenens | wevieee oo [ eovverivens [ WTFE | 14,999,889 | ... 101.182] ... 5,000,000 | .ooevernens 4,999,905 ...2,356 28,708 | 05/22/2012 | 01/15/2016
15200W AC 9| CENTERPOINT ENGY TRANS 20......cccoevummeeneermmrennnrerienencessseenseees | convee | oo | vevvnennns | AFE | viiiiin.4,999,965 | ... 108.306 | ... 5,000,000 5,000,000 | .coovverrirerinriiens [ eerrrrineiennnnn 38 [ | e [ 000 3.028 [ 100000.3.020 | AOuc | v 31,964 | oo 111,875 | 01/11/2012| 10/15/2025
161571 FK 5|CHASE ISSUANCE TRUST = .oooocivrceirnerrenreensensenesssnnenes | vevee | oo | vevvvnerinns | AFE | viiiii4,999,408 | ... 100.182] ... . 5,000,000 | .oovrerecns 4,999,442 ..3,511 30,503 | 07/19/2012 | 08/15/2019
254683 AY 1|DISCOVER CARD MASTER TRUST .....ccooiiiiiiinrinerssnissisensssesseenas cvnee Lo Lo [ W TFE ] cii000..999,023 | ..o 100.888 ] ... 1,008,880 1,000,000 999,927 | ..o [ | Lo | e 1670 | i 670 [ MON.. | oo 603 | oo 5,938 | 07/31/2012 | 01/18/2022
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities... XXX 20,727,580 ..20,000,000 ....19,999,274 47,917 258,262 |..... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07383F 7W 2|BEAR STEARNS CMBS 2005-PW........cccocomivvvrmeirernrecernrnersnnneieiinee | vevene | oo | evvrvneenn [ AFM | 4,819,141 | L 108.504 | ... 5,425,200 5,000,000 4,843,925 19,475 233,560 | 10/20/2005 | 06/11/2041
07387B AH 6 |BEAR STEARNS CMBS 2005-PW.........ccoccrvrurrrmmrrverirerimceneniseenenes | vevieee oo [ eovverivens [ FM | 109,205,723 | ... 109.988 ... 10,448,860 | ..............9,500,000 | .............. 9,236,536 B I 38,562 | ..ovvrnes 462,745 | 04/25/2007 | 09/11/2042
07388L AE 0|BEAR STEARNS CMBS 2006-PW..........ccoseremmrrmerierineernsninsensseesinnens | wonnees | oo [ evneerneens | W IFE | 10,084,766 | ... 115.061 | ... 11,506,100 ...10,073,235 46,167 554,000 | 01/12/2007 | 09/11/2041
07388P AE 1|BEAR STEARNS CMBS 2006-PW. e o | | e | JIFE] 11,886,484 | 115.160 | ... .13,300,980 11,877,876 .50,060 566,042 | 08/02/2012 | 12/11/2038
225458 DM 7| CSFB COML MTG PTC 2005-C1......ovvomvereererenrrrerieeerseiserssesissnns | wvnens | oo [ vveernenens | TFM [ 09,569,531 | ... 107.969 ... 10,796,900 9,614,662 . 41,783 501,400 | 06/13/2008 | 02/15/2038
225470 F7 3| CREDIT SUISSE  ....covivviirirerniiniinninersnnsierssisessensssisssssssssssnnnne | ovvnene | oo | eevenvneeee | JFM | 011,379,297 | L. 113195 v 11,319,500 | ............10,000,000 | ............ 11,369,126 I I 26,330 | coovrine 136,727 | 09/24/2012 | 02/15/2039
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36828Q HW 9| GE CAPITAL MTG SERVICES, INC........ccoccovvrimrimrreriirinriinniserirenes | coveene [ [ AFRM | 6,511,255 | ...... 104.995 .............6,802,641 | ............ 6,479,014 | ...cccooouee. 6,504,274 | ....ovvvvrrerrncnnns [ e 2,29) [ | e [ e 5189 5.130 | MON... 19,611 336,196 | 07/16/2004 | 07/10/2039
46625M A6 6 |JP MORGAN COM MTG PTC 200.........cvuumrenrernerereerenssniserierseees | cevenne [ AFRM | s 9,492,014 | ...... 101.988 .............9,739,854 | .............. 9,550,000 | .ooovvvnecn 9,497,606 | ....ocvverrerincinnns | e 017 [ | e [ 920 [ 4.950 [MON... | ccoovvvrnees 39,155 | ovreens 469,860 | 04/15/2008 | 10/15/2037
46625Y CV 3| JP MORGAN COM MTG 2004-LN.......covvvirrirrierneriiersnnisseresssseseens | coneee . | 1TFM 5,644,184 | ...... 105.627 | . .5,815,000 ....5,659,128 5.340 | MON... 24,786 297,437 | 06/13/2008 | 07/15/2041
46625Y NC 3| JP MORGAN COM MTG 2005-LD......covvermermrerirrerierieeesneessesssessens | s . | AFM | . 5,412,383 | ...... 108.572 . . . 5,750,000 | covovreeern. 5,447,623 | oo [ 8,715 | [ [ e 8738 5.190 [MON... | wocvvrrrnnes 22,703 | oo 272,435 | 04/27/2010 | 07/15/2042
46625Y NE 9|JP MORGAN COM MTG 2005-LD......ccvvvrirererriernireierinnieereninsiserens | enenee [P I AFE| 4,599,414 | ...... 107.568 | .....coonne 5,378,400 | ..covverens 5,000,000 | ..ooorernnnn 4,633,945 | ..o [ evriiennnn8,031 | [ | e 780 | 5.440 | MON... 19,917 239,000 | 06/13/2008 | 07/15/2042
46625Y SG 9| JP MORGAN COM MTG 2005-LD.......cervrmrerrierreerierirereseeiseienniiens [ s . .| 1FM 4,988,360 | ...... 109.675 | . ..5,957,546 .5,432,000 ....5,024,102 5.610 | MON... 22,344 268,123 | 10/31/2008 | 08/15/2042
59023B AE 4 [MERRILL LYNCH 2006-C1 A4.......ccovvvmrriiieireeinsiserienieseseesssnins | cevees . | 1FM 2,227,422 | ...... 114.853 | . ..2,297,060 | .. .2,000,000 | coovreenni2,214,087 | oo [ errnrinenerne(8,272) [ [ | 5,659 | 4.650 [MON... [ .cooovcrrnnens 5974 | v 115,172 | 10/22/2010 | 05/12/2039
617451 CL 1| MORGAN STANLEY CAP 2005-H........cccrvvrmrirreririreiinrneierneiesssisseens | cereee IO AFM | e 2,008,176 | ...... 110.726 | ..o 2,214,520 | ...ccoovnueee 2,000,000 | ...ccvvenee 2,006,643 |....covrirrrneriinns | eerrerereeeenens(238) | o [ [ c0e.5.205 | i 5.150 |MON... | coveverirrns 8,675 | oo 105,823 | 11/17/2005 | 11/14/2042
61745M VB 6| MORGAN STANLEY CAPITAL L...coiverirerierierireeireenns LS. |. .| 1FM 5,679,375 | ...... 102.687 | . ..6,161,220 .6,000,000 5,721,668 5.030 | MON... 13,980 279,600 | 05/18/2004 | 09/13/2045
92976B BL 5| WACHOVIA CMBS 2005-C22 N . L |AFM . .. 134,350 | ...... 100.402 | . 134,237 | .. ...133,700 | ... ..134,242 5.070 | MON... 571 | e 7,201 | 12/15/2005 | 12/15/2044
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities...........cocuvivrirnens [RSRTRTRIR [P 103,641,875 | ... XXXovvee | ovrvrns 113,868,118 | ..cooovce 104,209,714 | .......... 103,858,678 XXX...... O I 400,093 | ......... 4,845,321 |..... XXX [ oo XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00110A AC 8 |AEP TEXAS CTR UTILITY 2008-2 A-3........coveverereirriereiersisniessnnnss | cvren IO VAFE] 7,769,688 | ...... 105.942 | ....cvvuene 8,475,360 | ....covvueee 8,000,000 | ...ccovvvueee 7,881,395 | .o | 22,218 | e [ | 008090 15720 [ s | 203,600 | .....c..... 407,200 | 08/15/2007 | 07/01/2017
02005G AD 7 |ALLY AUTO RECEIVABLES TRUST.......ccocumrireermminermeriesesneessnins | crvees [ AFE| 6,547,641 | ...... 100.858 | ..o 6,605,912 | ..oovvvvrnens 6,549,715 | c.oovvvvrnens 6,548,889 8879 | s 199,766 | 11/03/2009 | 12/15/2014
03072S LD 5|AMERIQUEST MTG SECS 2003 A-4.........ovvviimrnerernrirernsinnirsnsernnes | wrveene . | 1TFM ..321,401 | ... 100.816 | . 317,221 ...314,653 | ...... 320,199 1,302 . 12/20/2004 | 11/25/2033
05573W AD 7|BMW VEH OWN TR 2011-A | AFE] 5,999,255 | ...... 101.464 | . ..6,087,840 .6,000,000 | ..oocvvuenns 5,999,402 6,008 61,800 | 09/14/2011| 02/26/2018
12623C AD 7|CNH EQUIP TR 2011-B |1FE] .. 7,997,231 | ...... 101.830 . ..8,146,400 .8,000,000 1,997,893 | s | e DTT | i v | e 1.290 | 1000 1.300 | JAJOL. | oo 21,787 | oo 103,200 | 09/14/2011| 09/15/2017
14041N DX 6| CAPITAL ONE CC TR 2007-7A.. AFE] 5,674,609 | ...... 121.558 | . ..6,077,900 .5,000,000 5,521,574 12,778 287,500 | 02/24/2011 | 07/15/2020
161571 BT 0| CHASE ISSUANCE TRUST CC 2007 | AFE] . 6,795,391 | ...... 117.555| . ..7,053,300 .6,000,000 18,588,934 | ..o | rerreeenn(92,236) | oo [ e | 09,230 | 10002120 |[MON.. | oo 13,947 | oo 313,800 | 11/30/2010 | 04/15/2019
17305 CH 6| CITIBANK CCMT 2004-A8. | AFE] ...5,073,047 | ...... 108.519| . 5,425,950 15,086,581 [ ..o | e (T,837) | e [ | vernenn900 | 4550 | D | s 14,292 | ............ 245,000 | 01/15/2008 | 12/10/2016
17305E EE 1| CITIBANK CREDIT CARD ISSUANCE TRUST. AFE] ..10,862,500 | ...... 120.738 | . 12,073,800 ..10,647,677 214,000 535,000 | 03/25/2010 | 02/07/2020
254683 AC 9|DISCOVER CARD EXE TR 2007 | 1FE] .. ...2,958,906 | ...... 121171 3,635,130 ....2,973,067 L1533 | 169,500 | 04/15/2008 | 03/15/2020
254683 AH 8|DISCOVER CARD EXE TR 2008............... | 1FE] .. 4,742,826 | ...... 102.341 | . .4,861,198 ...4,746,894 11,928 268,375 | 06/17/2009 | 12/15/2015
43813T AD 5|HONDA AUTO RECEIVABLES OWNER TRUST.. AFE] 3,399,005 | . 101675 . ..3,456,950 3,399,117 2,550 02/17/2011 | 04/17/2017
44921A AD 3|HYUNDAI AUTO REC TALF 200 . L |AFES 2,153,470 | ...... 100.965 | . ..2,174,620 ....2,153,651 3,015 09/02/2009 | 03/15/2016
44923Y AD 9| HYUNDAI AUTO RECV TR 20710......c0cierermremeriersseesenssnessenssesnes | eveens . | AFE] 4,999,533 | ...... 101.930 | . ..5,096,500 ....4,999,699 3,622 X 08/19/2010 | 03/15/2017
477867 AD 7|JOHN DEERE TRUST 2011 IO . | AFE] . 2,499,534 | ...... 102.666 | . ..2,566,650 | .. . rerneeenen 2,499,643 2,178 149,000 | 04/13/2011| 04/15/2018
55264T CN 9| MBNAMASTER CC TR I 2004........coovvvrrerieiiinerirenieeeieeisnieerienes | s [ [ AFE| v 4,611,328 | ...... 103.969 | ...ovovrenee 5,198,450 | ...cocoonneen 5,000,000 | ...ovrerevns 4,826,553 ...9,889 222,500 | 08/22/2007 | 08/15/2016
65475Q AD 3| NISSAN AUTO RECV 2011-B......vvurricrierineireeiseineiessisessesiseenns | crvees | AFE] . 6,999,098 | ...... 101.376 | . .7,000,000 ....6,999,258 . X 11/09/2011| 01/16/2018
65476H AD 2| NISSAN AUTO RECV 2011-A. JET IO . | AFE] .. 3,999,107 . K . .4,000,000 | ... ....3,999,334 .3,449 77,600 | 04/13/2011 | 09/15/2017
69361Y AH 6 |PSE & G TRANS UTILITY BONDS 2001 A-8........ovvvreverrereriernnerinens | crvens [ AFE| v 5,562,953 | ...... 114.800 [ ..ovvvnrenee 5,912,200 | ..oovvvernces 5,150,000 | ..oovvvernces 5,365,101 15,770 354,835 | 07/08/2008 | 12/15/2017
76110W MB 9| RESIDENTIAL ASSET SEC 200.........ccourermierrerenieeisneesssseserseseeeens | eeens . | .1FM LT24,044 | 95.121| . ..1,314,464 .1,381,886 ...763,381 96,456 | 01/31/2003 | 09/25/2031
92867D AD 2| VOLKSWAGEN AUTO ENH 2011 A-d....covveininiiisniinniscnisssissenisninens | coneeae . | AFE] 7,998,482 | ...... 102.882 ] . ..8,230,560 | .. .8,000,000 | ... 7,998,869 | ... . . ...158,400 | 03/24/2011| 09/20/2017
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES. .........ccvreriririeissinsmiissisniisnnes | cevnneinns 107,689,139 | ... XXXoooovee | ovvinnns 113,907,165 | ..o 106,200,090 | ...oo.eco 107,267,111 | covvvivnenas 55427 | oo (211,153) 0 0 [ XXX XXX XXX | e D79,908 | i 3,862,901 | ..... XXXeoiooe [ o XXX,
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........vwrerririirrisrinnisseersissisissississesesssessessnssssssssseensane | eeenenes 604,593,064 | ... XXX.ooooor | ornrns 660,597,045 | .......... 599,666,466 | .......... 603,877,250 | ...cccoeenn 68,777 | oo (596,194) 0 0 |..XXX........ XXX XXX [ e 6,237,803 | ....... 25,492,740 |..... XXXooow [ e XXX......
Totals
7799999. Total - Issuer Obligation: 692,479,466 | ... XXX.oooioor | cornerns 754,966,725 | .......... 671,299,662 | .......... 689,169,129 | ..ooovvnnene 13,350 | ........ (1,728,399) 0 0 [.. XXX, XXX XXX [ e 8,011,327 | ....... 26,034,918 |..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... i v 163,978,957 | XXX..ooeo .175,943,393 | ..o 161,885,016 | .......... 163,274,761 | oo, (V)] (744,077) 0 0 [ XXXt XXX XXX .946,452 6,336,651 |..... XXX [ oo XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES........cc.urrrrrerisrisiisssiiserisesssssisenssriana v 103,641,875 [ .. XXX cnnn 113,868,118 | ..o 104,209,714 | oo 103,858,678 0 19,000 0 0 [.. XXXt XXX...... XXX... | .. 400,093 | ..... 4,845,321 |..... XXXervooe [ o XXX,
8099999. Total - Other Loan-Backed and Structured SECUMLES................ccovvevurveereiereiieiiieieieceeeeseeeiessserseeies | cvveieiaas 107,689,139 | .. XXX.roioow | vovvrenne 113,907,165 | ......c... 106,200,090 | .......... 107,267,111 | oo 55,427 | .o (211,153) 0 0 |..XXX........ XXX XXX [ 579,908 | ......... 3,862,901 |..... XXXooow [ e XXX......
8399999.  Grand Total = BONGS............cvurererierieiriiierieei ettt sniannins | eineees 1,067,789,437 | .. XXX.oooooor | v 1,158,685,401 | ....... 1,043,594,482 | ....... 1,063,569,679 | .............. 68,777 | ........ (2,664,629) 0 0 ]..XXX........ XXX XXX | s 9,937,780 | ....... 41,079,791 |..... XXX [ o XXX......
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00817Y 10 8 AETNA INC....oouiiiiireieireeiseiieesesiseesssissssess s ssssssssssssenssesssssnsnsens | eessens | oree | ooeesessa 40,000.000 | ..oovevnrererirnns 1,852,000 1,852,000 1,449,284 | ..o 28,000 164,400 .164,400 L 10/18/2011
00846U 10 1| AGILENT TECHNOLOGIES INC......covvrirrrriirerieisirnsiersssiessessssessssssssssnens | convens .175,000.000 7,164,500 7,164,500 5,624,577 44,500 974,868 .974,868 | 08/20/2012
021441 10 0| ALTERA CORP.....oveverriirieriesiseessessssse e siesssses s ssesssssssenssssnns. | cesseees ...50,000.000 | .. 1,722,000 1,722,000 1,693,330 5,000 28,670 28,670 | 10/17/2012
02209S 10 3| ALTRIA GROUP INC......ovviririiniiesiieeieeisssisssississsiesssssessssssssssssssssseness | sovesens | ree | eveneennn 200,000.000 | .cooverrrrinnned 6,284,000 6,284,000 | . 6,858,245 88,000 44,000 (574,245) (574,245) L 10/05/2012
023135 10 6| AMAZON COM INC.......ovimiririrriciiiisrieiiesieseseesssssesse s | cevenes .135,000.000 ..33,867,450 | .......250.870 | .coooovvrrerirns 33,867,450 | ...ooovvriennnn 23,574,011 | oo | e | e | e 10,391,979 | ovvovververrerrenns | v 10,391,979 | oo [ 02/23/2012
03027X 10 0| AMERICAN TOWER CORP.........coovumrirrireimeiineieisessesesseessssissisessessseses | casisn ...30,000.000 | .. ....2,318,100 . 2,318,100 2,108,655 6,900 3,450 209,445 .209,445 L 08/21/2012
037833 10 O APPLE COMPUTER.......coiivmririieriieiseieiesssiessssssissnssssssssssesssssssssensensas | svneees | ver | wonsveennans 51,000.000 | ..coovvrrircrinee 27,140,823 | ......532.173 | .o 27,140,823 | ..covvirin 18,345,521 | oo 270,300 | oo [ e 4,782,079 4,782,079 | 07/26/2012
057224 10 7|BAKER HUGHES, INC......co.osvvuririmeiieirierinenissesenissssssssenssesesssssssssssssnens | eosenes | vvne | soveevnens 100,000.000 ....4,084,000 4,084,000 4,729,587 60,000 (780,000) (780,000) L 12/15/2011
084670 70 2| BERKSHIRE HATHAWAY INC.......cooviiiireiiiiiniieisnisienissisesessssesssssssssnns | svvvenes | eoee | eovveneens 180,000.000 | .. ..16,146,000 | .........89.700 | ..ovvvovrrrriren. 16,146,000 | ...ovvvvvvirene 14,420,440 | ..ovovvvieerniniireiins | e | e | e 1,842,372 1,842,372 L 08/21/2012
09253U 10 8 | BLACKSTONE GROUP L P......ouurirririeiriniiesinerieriessssisssesesssssssenssnens | evveenes | eve | ceveenenns 180,000.000 | ..ovvvnrvrrrirncns 2,806,200 2,806,200 2,438,386 | ...ooovvrrirrireiininns 93,600 284,400 .284,400 L 12/15/2009
111320 10 7 |BROADCOM CORP......ccooirirrireireieisesiesiseesssise s ssessssssessssisessssssnns | crseens .495,000.000 ..16,438,950 | ........33.210 | oo 16,438,950 | ...ovovrvrcrinnes 16,001,886 162,000 | .ovoeorerereieirerens [ e 1,611,174 1,611,174 | 11/12/2012
125509 10 9| CIGNA CORP....couviviitireissieiesieisesssie e sssssnnes | cenenne ...40,000.000 | .. ....2,138,400 2,138,400 2,076,652 1,600 458,400 458,400 L 07/06/2011
126650 10 0| CVS CORP....ouvvurirrereereieiseiseesiessesssssessesssssssss st ssssssssssessesssnees. | sosees | even | wneesneens 80,000.000 | .oooovvrnirnrinns 3,868,000 3,868,000 3,742,312 | oo 6,500 125,688 .125,688 L 11/09/2012
127387 10 8| CADENCE DESIGN SYSTEMS INC .....ovvviriirrniiirinsieiseineierssseesssssssesnnens | coneen .330,000.000 4,458,300 4,458,300 3,697,139 | oo | e 734,221 734,221 L 04/04/2012
143658 30 0| CARNIVAL CORP......coiviriririerieissiie e ssessssssessenssssssesiens | coenens 3,309,300 3,309,300 3,232,725 12,500 50,000 187,720 187,720 | 12/20/2012
148887 10 2| CATAMARAN CORP ..ottt | creeins 1,183,534 1,183,534 1,170,782 [ oo | ceveeiieeieeiseissni 12,752 12,752 u 12/17/2012
149123 10 1|CATERPILLAR INC DEL 1,791,600 1,791,600 1,792,170 10,400 20,800 (570) 112,946 (113,516) | 05/08/2012
151020 10 4| CELGENE CORP .....oviiieirineiieiiesiiceiesiseisesssssssssesssssissssssssssssssnssenes | soenens ...30,000.000 2,361,600 2,361,600 | . 2,305,974 | oo | e 55,626 55,626 L 10/10/2012
166764 10 0| CHEVRONTEXACO CORP......cccvvvirirriiiiieiieeiseisssisssssesssssssssssssssssssennes | cvinnes | onne | coeeseens 105,000.000 11,354,700 | ......108.140 | .coooovrrrcrinnns 11,354,700 | c.oovvvirriinnns 9,610,883 | ..oorvveiiriieiniins 368,550 182,700 .182,700 L 07/26/2011
17275R 10 2|CISCO SYSTEMS INC . .190,000.000 3,733,500 3,733,500 | . 3,435,179 10,500 105,500 298,300 .298,300 | 04/04/2011
172967 42 4| CITIGROUP INC.....ovivirirricirneineiiesiesiseesssiseisssssesssssssssissessssssssssseennn | eveenes | onee | eoneeenees 340,000.000 .13,450,400 | .........39.560 | ..oooovrriinen. 13,450,400 | ooovvveverririnn 9,787,989 | ..o 13,100 | oo [ e 4,151,366 4,151,366 L 02/16/2012
191216 10 0| COCA COLA CO....covvvruernriirierieriieiseissiiesiesissessssesssssesssesssesssesssssssess | evvenes | vone | vovereenes 260,000.000 9,425,000 9,425,000 8,122,100 214,200 68,900 68,900 | 08/30/2012
20030N 10 1|COMCAST CORP CLA..... . .160,000.000 5,980,800 5,980,800 | . 5,443,514 26,000 537,286 537,286 L 08/30/2012
228227 10 4| CROWN CASTLE INTL CORP........couriieriierinninsirnniersnssessiesssssessessssesnis | svvvens | wone | eovveneens 150,000.000 ..10,824,000 | ........72.160 | oooovrevrrriirens 10,824,000 | ovovvvverrieninn 6,773,319 ST [T 3,517,833 3,517,833 L 10/09/2012
254687 10 6| DISNEY WALT CO...covverreriereierieriesesseesssisssssessssssssssesssssssssssssssesssnenss | eosenes | nene | soveesnees 340,000.000 ..16,928,600 | ........49.790 | .cooovirririrnns 16,928,600 | ....ooovrvnrenne 14,697,057 255,000 114,000 2,743,535 2,743,535 | 11/09/2012
263534 10 9|DU PONT (E.L) DE NEMOURS........cccostuirimiierierirneerseiseissssssisessssssssess | cvvenes | nene | woveeiens 182,000.000 | .. ....8,184,540 8,184,540 9,545,453 | ..o 200,380 | ..ovvnrirrireiriniinnns | e (1,360,913) (1,360,913) L 08/30/2012
268648 10 2|EMC CORP/MASS.......cooviriiriririeiirinsiesiesissesssisssssssiessessssenssssssssses | cvvenes | vone | vovereen 250,000.000 | .ooovenriririnen 6,325,000 6,325,000 6,387,730 | covouverrirrirrirriins | e 9,994 9,994 L 08/15/2012
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO......ccovvurrermrimerineeneesesiseesssessesssssness | snvenee | one | eevvreenns 100,000.000 ....5,400,000 5,400,000 4,891,657 | ..o | e 271,297 271,297 L 11/26/2012
31428X 10 6| FEDEX CORP......ccovviiiiiririeisiisieisseiesiss s ssssssessesssssssssssssessans | ovenens | ave | ceessees 125,000.000 | .. 11,465,000 | .......91.720 | coovivicrinee 11,465,000 | ..cooveririennee 10,270,638 63,400 773,634 773,634 L 10/10/2012
345370 86 0|FORD MTR CO DEL......ctvuuieurrrerireineeserisssiesiesssssessssssssessenssssssssssssnss. | seenees | ovee | eoveees 1,050,000.000 | ....vvureurrnnee 13,597,500 | ........12.950 | coovirrvrirnnns 13,597,500 | ..ovvorrerrinn 11,298,000 | ..oouveerrrrirerirens 210,000 2,299,500 2,299,500 L 02/23/2011
369604 10 3| GENERAL ELEC CO.....ooiiriiiieiieiieeineiissise et sssssssssssens | ceieses .150,000.000 3,148,500 3,148,500 3,325,725 25,500 | covoevverrieeienieniinns (177,225) (177,225) L 10/19/2012
38141G 10 4| GOLDMAN SACHS GROUP INC.......ocvurumreierirrenieiesirieriesisseessessesssssenes | cevvenes ...50,000.000 | .. 6,378,000 6,378,000 4,659,538 23,000 81,000 | .ovooverrirerircerreins | e 1,856,500 1,856,500 | 11/18/2011
38259P 50 8| GOOGLE INC......ooouivrmrirrireiineieriesiesisseesseissssessesssssessssssssssssssssesssssss | snevsens | eee | oeeessessan 23,400.000 | .ooovvrrrirnenne 16,552,692 | .......707.380 | ..coovrrvrirnnnne 16,552,692 | ..ovovriiciinne 13,358,479 | oooocireieerineiineiins | everieeiseenesinsinnns | sevsesseesseseseessnssns | sesiseiis 1,635,548 1,635,548 L 01/20/2012
42217K 10 6|HEALTHCARE COMP ..ot | seesenns ...40,000.000 ....2,451,600 2,451,600 | . 2,335,144 29,600 116,456 .116,456 | 08/30/2012
438516 10 6| HONEYWELL INTLINC......cvvvmirierireneieessnineiseniesiseesessseisessesssssssenssnens. | ceveees .190,000.000 | .. .12,059,300 | .........63.470 | oo 12,059,300 | ..oovvenrrrrirns 8,702,238 223,175 | ovovevereererssieeiiens | verieninns 1,454,310 1,454,310 L 08/17/2012
452308 10 9[ILLINOIS TOOL WKS INC.....ccoviiriiririireririeierissieeinsieisssisssessssiessessssisnsns | sevvenes | wone | wovveneens 123,400.000 | ..ovvvrecirrnnns 7,503,954 7,503,954 5,700,246 180,164 | oo | e 1,739,940 1,739,940 | 10/19/2010
459200 10 1|INTERNATIONAL BUSINESS MACHS........ccocoviuirirremirinrrineriereseesssrnenins | cvveees ...10,000.000 1,915,500 1,915,500 1,951,902 [ ..o 8,500 (36,402) (36,402) L 08/30/2012
459902 10 2|INTERNATIONAL GAME TECH .352,200.000 4,990,674 4,990,674 4,055,970 21,132 21,132 934,704 .934,704 L 08/15/2012
46120E 60 2| INTUITIVE SURGICAL INC......oooivviriiernniseirerisnisinsinerssssseessssssseensssisssens | evveens [ vee | wovsveennns 11,000.000 5,394,070 5,421,782 | oo | e (27,712) (27,712) | 12/20/2012
46625H 10 0| JP MORGAN CHASE & CO.....ccoourvrmrirrireersnineriessseessessssissessssssessssesenss. | srneeens ...55,000.000 2,418,350 1,922,468 63,250 589,600 .589,600 L 11/18/2011
478160 10 4 [JOHNSON & JOHNSON.......cvuiiririririiririersriseiesieseseesesssssssesienssssseenssiane | seerenes .125,000.000 8,762,500 8,597,133 61,000 165,368 .165,368 | 11/29/2012
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50076Q 10 6 [KRAFTFOOD INC ....cooviirieiririieiiericesneissiesiesieessssssisessessesssenss | cevienes v | s 86,600.000 | ...oovverurirniinns 3,937,702 3,937,702 | . 2,681,489 | ..o | e | e | o 1,256,213 1,256,213 L 10/05/2012
526057 10 4|LENNAR CORP.......oovmiriiireiieinsinseieesiiee st ssssssssssesissssssssssssns | seieees we | s 50,000.000 | .ooovvvrcirerinns 1,933,500 | .........38.670 | coovvrerrciririnne 1,933,500 | ovoovvvrerirrirennns TATT65 | .o 8,000 951,000 .951,000 L 10/25/2010
55616P 10 4 [ MACYS INC....ooiiiiiieierieisisieiseieiesis st sssssssssssessessssssessesssssenss | ovvnens | ave | ceressees 170,000.000 ....6,633,400 6,633,400 | . 6,602,108 26,000 | oo 31,292 31,292 | 12/20/2012
58155Q 10 3|MCKESSON CORP JUVORN VPR I 177,000.000 | .. 17,161,920 | .........96.960 | ..cooovvrririrs 17,161,920 | ..o 13,251,454 35,400 121,600 3,404,759 3,404,759 | 01/18/2012
585055 10 6[MEDTRONIC INC.....ccovviiriiriireriiieiesierseseiesisss s sssesssisen | seerenes won | e 30,000.000 | ..oovrrririrnnne 1,230,600 1,230,600 | . 1,142,313 | ... 7,800 30,150 83,100 83,100 | 06/09/2010
58933Y 10 5 |[MERCK & COINC......coooivirriirierieriiisrisiesieri s ssississesiesiesesenssnie | coniins JOOTR I 490,000.000 ..20,060,600 | ........40.940 | .ccocvrrvirirnne 20,060,600 | ....cooovvreerinne 17,689,322 205,800 823,200 | ..ooevrererirerieriieiens | e 1,587,600 1,587,600 | 04/28/2010
594918 10 4| MICROSOFT......ouuiiiieimiimeiieeeiesisessesisseesessssss st sssssssssssssssssessssessas | sesseees JOOTR I 150,000.000 | .. ....4,006,455 4,006,455 | . 4,592,985 | ..o 34,500 (586,530) (586,530) L 08/22/2012
609207 10 5 [MONDELEX INTLINC NPV A....ooiiiiiirineieieninsieisssseiessssssssssessssssssnenss | seereres oo | e 360,000.000 | ..covvrerieriinns 9,169,200 . 9,169,200 | . TA31,489 | oo | e | e | e 1,737,711 1,737,711 | 09/28/2012
61166W 10 1| MONSANTO CO....ovvverrirrereercrieineriesseesesssssssse s sssessssesssssssssssesssesssnens | sesseees .130,000.000 ..12,304,500 | .........94.650 | ..o 12,304,500 | ..oovvvnrirrirs 8,787,620 158,250 3,145,468 3,145,468 | 01/04/2012
641100 10 4 NETAPP INC.....oooiimiiiriineieiieeiseseissisee sttt ssessas | srneins ...60,000.000 | .. ....2,013,000 2,013,000 | . 2,176,200 |.. coe [ (163,200) (163,200) L 04/18/2011
678026 10 5| OIL STSINTLINC ... iveuiieiriniiierierieereiisesesiessesesessessssessessesessssssssens | cevenes RO I 75,100.000 | .ooocvercirnenns 5,372,654 5,372,654 | . 5,926,076 | ....ovvvurrrerirerieris [ e (553,422) (553,422) L 08/30/2012
681919 10 6| OMNICOM GROUP INC.....coouverrireiriieiieiieeisessseeisesessesssssssessssessensas | ceieees ...70,000.000 3,497,200 3,497,200 | . 2,990,893 21,000 46,000 185,767 185,767 L 10/16/2012
693475 10 5|PNC FINANCIAL SERVICES GROUP.........covvuiirririrnriernniseeresierssisssesines | seerenes ...90,000.000 | .. 5,247,900 5,247,900 | . 5,247,305 | ..oooveeiieiiein 46,500 (165,440) (165,440) | 10/16/2012
693718 10 8| PACCAR INC.......oevoeeeeieereeesiesieseses s | svsenes v | s 40,000.000 | ..ooovevnrernrrns 1,808,400 1,808,400 | . 1,376,400 | ... 8,000 59,200 309,600 .309,600 L 09/22/2011
713448 10 8[PEPSICO INC MTN....ooiiiiriiiriiieieriiseenieissseiessssiessesssssssssssesssssessenss | seesenes ...15,000.000 1,026,450 | .........68.430 | oo 1,026,450 | .......... 919,097 | .... 8,063 31,575 31,200 31,200 | 12/09/2009
717081 10 3| PFIZER INC....ooouvirrircerceiieierierieseseesssisssie st nsessesssenssnens. | cvvneees .100,000.000 2,508,000 2,508,000 | . 2,202,540 | oo 66,000 305,460 .305,460 L 03/19/2012
718172 10 9| PHILIP MORRIS INT'L....ociouiirieiiiriineiieeiseisesisssseessessssissessssssssssesssnnes | ceieees 1,672,800 1,672,800 | . 1,037,796 63,200 103,200 .103,200 L 03/17/2010
74005P 10 4|PRAXAIRINC....... 2,189,000 2,189,000 | . 2,130,432 11,000 58,568 58,568 | 09/12/2012
742718 10 9| PROCTER & GAMBLE CO......ccoouvirreriiiinerierieseeesseissesessesssssssensssnenns | ceveees 1,357,800 1,357,800 | . 1,220,706 | .. 44,220 23,600 23,600 L 12/18/2009
747525 10 3[QUALCOMM INC......comiiiiririiiriisieresieiesisissesi s sssessssessens | seeseres L A5774198 | ... 61860 | i 15,774,198 | oovvviive 12,186,675 | ... 6,250 192,450 | ..o [ e 1,308,906 1,308,906 L 10/12/2012
806857 10 8|SCHLUMBERGER LTD 6,582,550 6,582,550 | . 6,052,459 19,250 75,250 91,825 91,825 | 12/14/2012
82966C 10 3| SIRONA DENTAL SYSTEMS INC.....oouiimiirriieiieiieeeseesssissesssseseessessseeess | ereeeens 2,778,226 2,778,226 | . 1,757,837 [ o | e 880,102 .880,102 L 10/03/2011
848574 10 9| SPIRIT AEROSYSTEMS HLDGS.......ccoooviriririeiiniiniieisssiesiesesssssssiesenies | covenes 7,069,702 7,069,702 | . 9,358,059 | ovouvirrirriririenins | e | e | s (1,587,246) (1,587,246) L 04/28/2011
855244 10 9|STARBUCKS CORP 3,753,400 3,753,400 | . 3,241,900 14,700 511,500 511,500 L 10/19/2012
883203 10 1[TEXTRON INC....c.oooiiriiiiiriiierneieiersssie et snsnsenns | seesenes 1,487,400 | .......24.790 | ooovrvrrernin 1,487,400 | .......... 936,714 | .... 1,200 4,800 378,000 .378,000 L 09/02/2011
883556 10 2| THERMO ELECTRON CORP........cocoirerierireeienisisnersesssessseesssisssssssnsns | ceveees 5,242,716 5,242,716 | . 3,911,476 10,686 31,200 | oo | e 1,433,666 1,433,666 | 11/28/2012
88732) 20 7 |TIME WARNER CABLE INC.......coostiuiiirierieeireisssissisesiesiesesessssisssins | eseies . 4,713,715 4,713,715 | . 3,403,783 | oo 69,160 946,132 .946,132 L 11/07/2012
902973 30 4| US BANCORP DEL.......c.ovriiuiriiiieiierieiesissiesiensssssessesssssssesssssssens | cvvenes 550,000.000 ...17,567,000 | .........31.940 | ..o, 17,567,000 | ..ovvoerrerinen 14,343,995 | ..oovvvivrirrcriens 355,000 2,357,175 2,357,175 L 10/12/2012
91324P 10 2 |UNITEDHEALTH GROUP INC.....ccooivirrimriniinerierineiseeiseissesssssssensesisseens | onvien .270,000.000 | .. ..14,644,800 14,644,800 ....15,506,930 57,375 (862,130) (862,130) L 10/16/2012
918204 10 8| V.F. CORP....ovviriereeie s | seesenes ...710,000.000 | .. ..10,567,900 10,567,900 | .... ....10,686,040 | .. 65,850 (118,140) (118,140) L 12/10/2012
931142 10 3| WAL-MART STORES INC.......ccoouirireririerininerneriressesesensssessessesssessssensenens | ceveees OO I 110,000.000 | ..ovevrvrrrrrnnens 7,505,300 7,505,300 | . 7,976,167 43,725 | oo (470,867) (470,867) | 11/13/2012
949746 10 1| WELLS FARGO & CO.....ovvuuiriiiireiisiiieeiieeississessssiss s ssasssssenns | seveses ...40,000.000 1,367,200 | .......34.180 | oo 1,367,200 | oooovvvrerireriens 980,148 | ... 35,200 264,800 .264,800 L 10/20/2010
959802 10 9| WESTERN UNION CO......coovvimiririrririerinisiieriesssesssensssessssesssssssesssenens | coveees .300,000.000 | .. 4,083,000 4,083,000 | . 4,083,000 45,000 114,000 (367,395) | ..oovevnns 1,027,605 (1,395,000) | 03/29/2011
98310W 10 8| WYNDHAM WORLDWIDE.........vverrerereierseriesiseesseiseesesssesssesssssssinns. | creseees JROT IO 50,000.000 | .ooovverrernrinns 2,660,500 2,660,500 | . 1,028,350 [ ...voourerererrieinns 46,000 769,000 .769,000 L 07/16/2010
98956P 10 2 | ZIMMER HOLDINGS INC......cooviiirirririierissisiesiseisssssisessssseesesssesssesssssnns | eereens .100,200.000 6,679,332 6,679,332 | . 6,503,933 13,428 175,399 175,399 | 10/09/2012
G29183 10 3| EATON CORP......couiiiirieieeiesisseisesiessse st ssssssse st ssssessssssssssens | srenens ...30,000.000 | .. 1,625,400 | .........54.180 | .ocoovvrervcrrnrrinne 1,625,400 | .coovvvrncrirrirnnns 987,051 | .. 45,600 319,500 .319,500 L 01/25/2010
G6359F 10 3| NABORS INDUSTRIES LTD....ccoouiirruriiireriiirieierssiseesississeesiessesesienenns | seeseres JOT S 100,000.000 | ..oovvvvecerrnnn 1,445,000 1,445,000 | . 1,250,110 [ .oovereereireiiieeieens | ceveeriesieeiseissni (289,000) (289,000) L 09/30/2011
H27013 10 3| WEATHERFORD INTERNATIONAL.......coosveriermrenimmerierireneseessesssnisenienes | cvvvenes | eeee | eoveevnn 200,000.000 2,238,000 2,238,000 | . 2,335,500 [ .oovvoreeceerereniieins | eeveeeeereeeienseeneenieenes (690,000) (690,000) | 10/04/2011
H84989 10 4|TYCO ELECTRONICS LTD SWIT . JOOT I 155,000.000 5,753,600 5,753,600 | . 4,810,925 |.. 53,130 707,857 .707,857 L 11/05/2012
008474 10 8[AGNICO-EAGLE MINES ..o ensssseiessssssssnssssens | seesenes C.| . 14,000.000 | coovvvciererernnnnn 729,820 | ...in.52.130 | v 729,820 | oo 599,713 | oo 5,059 130,107 .130,107 | 12/17/2012
05534B 76 0[BCEINC oottt essnnins | eeisn C. | e 15,600.000 | .vocrivrirennnn865,028 | ...ee.i42.630 | oo 665,028 | ...oovvererircirnnns 428,236 | ... 2,690 29,135 1,872 1,872 L 12/17/2012
064149 10 7| BANK NOVA SCOTIA HALIFAX.......ooiiiiiiriiiniiniiciissiesississiississsiens | covenes C. 2,861,508 | . 2,130,955 | oevvvieririneiiiins 79,243 255,864 .255,864 L 12/17/2012
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067901 10 8| BARRICK GOLD CORP........cccvvruririrriiieiinisiieriessiessssisssisesiesssesienes. | cvveees C.| e 16,700.000 | ..vocvicrirennnn.581,494 | 1134820 | i 581,494 | .o 427,651 | .o 10,294 (151,035) (151,035) L 12/17/2012
112585 10 4 |BROOKFIELD ASSET MANAGE - CL A.......otiiiiierierineeineiseiisssiseesensneins | crneeens C. | ceeeernnn22,400.000 | .ooocvvvrinennn.816,256 | ........36.440 | oo 816,256 | ..oovvvrrerircirnns 686,278 | ..o 7,149 130,677 130,677 L 12/17/2012
112900 10 5|BROOKFIELD PPTYS CORP.........cccovvvvvirvrrnens C. 764,734 5,740 | oo 37,474 37,474 | 12/17/2012
124765 10 8| CAE INC ...ttt ssssssssensensenes | creeens C. . S 394,915 | ....... 333 6,642 8,070 8,070 u 12/17/2012
125491 10 O|CIFINANCIAL CORP  ..ooiiieiiciieiseeiissies it | crseens C.o| e 15,500.000 | .ovorvriinennnn.386,415 | 100024930 | i 386,415 | oooovveieinns 302,545 | .o 12,214 52,201 52,201 u 12/17/2012
13321L 10 8| CAMECO CORP.......ovviuriiririieiienicisseiesieesi st siesssiessesssssesneies. | coeeens C. | ceennn36,900.000 | .o 722,871 | 10019590 | oo 722,871 | oo 735,571 | oo 1,990 (12,700) (12,700) L 12/18/2012
136375 10 2| CANADIAN NATL RY CO...corrirmiiriimeiierieeineesensssisessesssesssessssissessssssnns | crseens C. 2,249,217 1,377,499 4,365 29,063 212,739 212,739 u 12/17/2012
137576 10 4| CANFOR CORP.........oooviriersiieiernsieiesie e sssssssensns | coseene C.| e 10,700.000 | wovovvvrcvvrnrrennn 177,406 | 116580 | oo 177,406 | oo, 131,586 | oo | e 45,820 45,820 u 12/17/2012
15118Q 10 9| CELTIC EXPL LTD.....ou v ssenseeeseessssssessssssessseess | cvsneees C. 507,397 2T4A81 | oo | s 144,681 144,681 u 12/17/2012
15135U 10 9[CENOVUS ENERGY INC  ....ovviiiiiisiiciencnissieseeesisiississiissiens | coniiaes C. ..1,035,319 781,523 8,009 19,102 595 595 L 12/17/2012
22576C 10 1 |CRESCENY POINT ENERGY TRUST .....oviimiriririreerrninsrinerireneneeseninsnins | eoneeens C.| e 16,100.000 | ..oovrvvriirernnnn805,682 | .....0..37.620 | oo 605,682 604,394 | ... | e 1,288 1,288 u 12/19/2012
25675T 10 7 | DOLLARAMA INC....o.vouivuirinerireireesseisessessesssess s ssesisesssssssssessnsans | soseens C. ...16,600.000 ...978,902 ..978,902 534,121 | s 5,768 191,485 191,485 u 12/17/2012
265270 20 7 |DUNDEE REAL ESTATE INVESTMENT......ccovvirirnriieierieinnirsiersssesesssnenes | seevenes C. ..11,600.000 | .. ..434,188 434,188 | ... 419,823 1,856 11,328 14,365 14,365 | 12/17/2012
286181 13 6| ELEMENT FINANCIAL CORP........ccoovivrerirrireirseinerienieseseesssssssssssesssnees | ceieees [OF 68,800.000 | ...coorvrnrrrreraens 488,480 | ..., 7100 | oo 488,480 | ..o 388,720 | ... | e 99,760 99,760 u 11/09/2012
292505 10 4|ENCANA CORP 1,228,750 1,398,035 5,420 7,011 (169,285) (169,285) L 12/17/2012
29250N 10 5|ENBRIDGE INC 1,540,116 1,422,728 3,731 19,493 117,388 117,388 | 12/17/2012
318071 40 4|FINNING INTL INC ..466,830 471,807 4,130 (4,977) ...(4,977) u 12/17/2012
375916 10 3| GILDAN ACTIVEWEAR INC ..544,950 362,550 2,928 182,400 .182,400 | 12/17/2012
380956 40 9|GOLDCORP INC 1,064,187 1,027,919 14,477 (212,977) (212,977) L 08/29/2012
39945C 10 9|CGI GROUP INC 1,424,574 1,180,104 | oo 115,138 115,138 L 12/17/2012
444218 10 1|HUDSON BAY CO ..618,640 627,334 3,009 (8,694) ....(8,694) u 12/17/2012
450913 10 8|IAMGOLD CORP . ..353,090 353,090 3,100 4,492 9,821 90,425 (80,604) L 12/17/2012
458237 10 6| INTACT FINL CORP SUB RCPT......cevvivirrirriinrinirieriesesnsesssiessiienssesssenes | covien C. 896,267 15,286 64,250 64,250 u 12/17/2012
539481 10 1|LOBLAW COSLTD.. C. 7,581 225,696 .225,696 u 12/17/2012
552704 10 8 |[MEG ENERGY CORP.........cccovmrireiieieiririeieisieeiese et sssssssessessenes | cevnes Co| eeernn2,000.000 | coovooicievieiiennn..60,880 | ....i30.440 | oioiiiiiiirneen80,880 | o000 83,357 [ s | e (2,477) ..(2,477) U 12/17/12012
554282 10 3| MACDONALD DETTWILER & ASS........covviririeririeinerinesiesiesesssssssssssenies | ceveees C. 6,504 49,493 49,493 u 12/17/2012
559222 40 1| MAGNA INTLINC....cooiiriiriineieiiesiesieesssisess s ssissesssssssesssnnns | ceisenes C. . . . 16,670 232,064 .232,064 u 04/08/2010
56501R 10 6| MANULIFE FINANCIAL CORP........ccccsivumirimirnirierieniseiissseessiesisesesssesssies | coveees [CF I 45,100.000 | ..ooocverrerriinnnnnd 609,301 | ... 13.510 | v 609,301 | .......... 568,563 | ....... 935 18,928 210,671 105,532 .105,139 L 12/17/2012
633067 10 3| NATIONAL BANK OF CANADA ..ot niesieesesiseisesssssnns | ceveees C. ...12,500.000 ...965,500 ..965,500 .936,003 8,532 29,497 29,497 L 12/17/2012
699320 20 6 PARAMOUNT RES LTD....cceviiriririieiiirniersnicesenssissssssssessssssssesssssssessses | seesenes C. ...22,200.000 ...710,400 ..710,400 | .... B73,537 | oo [ (100,162) (100,162) u 1217/2012
717046 10 6| PEYTO EXPL & DEV CORP........cccovtvmriirierierirneeseeissssessesssesssesssssssensns | ceveees [OF I 31,800.000 | ..ooovvrrvrrrerrnenn 731,082 | 1000022.990 | oo 731,082 | oo 620,839 | ..o 15,690 110,243 .110,243 u 12/17/2012
73755L 10 7| POTASH CORP SASK INC........oiiriiriieiieiiesineesseiseiesiesiesessssssessessns | ceienes C. ...45,900.000 1,858,032 1,469,544 | ..o 14,672 (45,142) (45,142) L 12/17/2012
74022D 30 8 |PRECISION DRILLING CORP........cccoiiemrimiriirienireererissisesssessseseseesessens | eneeens C. ...70,600.000 | ....cccoovvvreern.580,332 | ......n.8.220 | oo 580,332 | .......... 544,193 8577 | oo 36,139 36,139 u 12/17/2012
74339G 10 1 |PROGRESSIVE WASTE SOLUTION ....ccovvvureieeremnerneniseisenisssisersssensninnne | verenne | Cu | i 26,400.000 | wovvonveociicninncns 567,072 | ..cc....21.480 | oo 567,072 | oo BA7,073 | oo 5,292 19,999 19,999 L 12/17/2012
775109 20 0[ROGERS COMMUNICATIONS -CLB 1,987,040 1,987,040 1,525,864 8,969 20,485 230,775 .230,775 L 12/17/2012
780087 10 2|ROYAL BK CDA MONTREAL QUE . 2,916,156 2,916,156 | . 2,100,915 | oo 84,678 334,813 .334,813 L 12/17/2012
78460T 10 5| SNC-LAVALIN GROUP INC......ccccovvvmerimrinrinnrirnernerisneenenssssisssnssessssssenenes | cnneiee | Co | iirerned 16,700,000 | oo 673,344 | ... 40.320 | oo 673,344 | .o 657,879 | ..o 10,846 67,154 135,785 (68,631) u 12/17/2012
81373C 10 2|SECURE ENERGY SERVICES INC ) 382,912 382,912 316,596 | oo | s 66,316 66,316 u 12/17/2012
820904 20 9| SHAWCOR LTD....cotiuuiriiireireesseisessessesisseessssssessesssssssesssssssssssssessseses | sesseees C. . 479,577 479,577 | .... .346,671 3,992 107,886 .107,886 u 12/17/2012
82509W 10 3| SHOPPERS DRUG MART CORP........cocovrrirreiririrnmisisisssierssssssssssesssssenss | convenns C.| oo 16,500.000 | covooviriirririrnnns 706,200 | .........42.800 | ..ocoooovrerrririinnnne 706,200 | ..o 700,468 | ...coovvrevrreircrcininnns 10,515 16,038 16,038 u 12/17/2012
867224 10 7|SUNCOR ENERGY INC  .oooiiiriiceiceieieeiesissseniesesseesesssssssessenssseens | cevnnees C. ...29,700.000 LOT1ABT | 32710 | e 971,487 | oo 672,451 15,677 87,963 87,963 L 12/17/2012
8676EP 10 8| SUNOPTA INC.......coiiiiiiiieriiiinissiiesi s | eniians C. .539,400.000 3,036,822 3,036,822 2,874,807 | oooevoerieeineieeiins | eeeieneineieesiesieens 838,990 427,096 411,894 L 03/05/2012
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
87971M 20 2| TELUS CORPORATION........cvirreririmiieerierieresseesssissssiesiesesessesisssssenins | cvieees C.| e 18,300.000 | .ooovvvciirnee 1,183,644 | .........64.680 | ..o 1,183,644 | .......... 962,115 | .. 5,565 35,541 111,403 111,403 | 12/17/2012
884903 10 5| THOMSON CORP........coorerimmrinirieriresiseesssiss e ssessseses s ssesssssssenss | seiseees C. | e 14,500.000 | voocvvvriienneend17,310 | 100028780 | oo 417,310 | e 405,295 | ..o 15,227 17,177 17,177 L 12/17/2012
88706M 10 3| TIMHORTONS INC oo sssesssrnsens | sessenes C.|......13,600.000 | .............064,088 | .....48.830 | ...cccceerrrrrn. 664,088 | ...ooveviriirn 501,932 9,576 (10,199) (10,199) | 12/17/2012
891160 50 9| TORONTO DOMINION BK ONT......covvvirririermrimeimerierisesesensssissessessesssnens | ceveees C. 3,986,500 | . 2,749,030 |.. 103,257 288,541 .288,541 | 12/17/2012
89156V 10 6| TOURMALINE OIL CORP........coooiriiirrireirneiseisssissiseeessssississssesssessssnes | oevieas C.| 00 36,400.000 | oo ,136,772 | 1031.230 | e 1,136,772 | oo 832,271 [ o | e 195,520 195,520 u 12/17/2012
893530 10 7| TRANSCANADA CORP......coomiviivirirtintiisiiesiesissesssssssessssesssesessesssssens | soenees C. 1,457,620 | . 1,221,600 37,260 88,942 88,942 L 12/17/2012
895945 10 3| TRICAN WLL SERVICE LTD ...ocooiieeieireeieeieesesiseisessessseessessssisensans | ceveees C.|.n43,300.000 | .........ccc.c......568,096 | .........13.120 | ... 568,09 | ......... 508,975 |.. 2,640 59,121 59,121 u 12/17/2012
903914 10 9[ULTRAPETROLEUM CORP........cocovviiririiirerisisirssisissieiessssiessesssssssnsnss | seerenes C. 1,631,700 | . 1,804,500 | ..ovveiercirieicies | e (172,800) 406,661 (579,461) | 02/16/2012
91911K 10 2 |VALEANT PHARMACEUTICALS INTERNATIONAL.......c.ovvvmrvrerieercriniins | vvvenee C. | e 13,000.000 | oo 771,420 | ..i.59.340 | oo 771,420 | oo 436,302 [ ..o | e 125,508 .125,508 L 12/17/2012
71654V 40 8 |PETROLEQ BRASILEIRO SAPE.........cooveriiiiieieiieiessiesissiessiessiesiesessnes | coeines F.. . e 1,557,600 | . 1,437,600 |.. 35,559 680,608 | ............ 1,111,008 (430,400) | 10/22/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............. [SSSTTRRRRTOROIOR VTR 609,408,178 |....... D S [ 609,408,178 | ...coovvvvnnne 520,937,970 | ..ccovnnnes 1,011,491 [..oooees 6,253,165 | ... 0 e 64,914,632 3,417,058 61,497,574 0 |..XXX..... XK
c Stocks - Mutual Funds
464286 10 3 [ISHARES AUSTRALIA ETF......ciiiiiiiiieiniieisissesssissiesssssssssssessesssnens | seesenes R T 100,000.000 | ..oovovvrcirirrrnns 2,514,000 2,514,000 | . 2,459,940 89,545 110,764 370,000 .370,000 | 01/05/2011
464286 40 0|ISHARES MSCI BRAZIL ETF.....covivierirrireerninsrierieseseessessssissessessssssenss | ceveees JOOT I 100,000.000 | ..ovoovvevererennn 5,594,000 5,594,000 | . 5,158,000 38,197 147,921 | oo [ e 1,900,955 2,045,955 (145,000) L 05/04/2010
78464A 69 8| SPDR SERIES TRUST .....ocviiiviriierseieierisissiesieisssss e sssssessessssssssssssssnns | eersens .120,000.000 3,356,400 3,356,400 | . 3,158,000 14,309 57,235 427,200 427,200 u 04/15/2010
922042 71 8| VANGUARD INTL EQUITY ETF....coiiiiiiiiiminiissiissnissnisenissesssnssnsssssenssnens | covoees ...94,999.999 | .. 8,634,550 8,634,550 | . 8,852,740 185,250 244,905 998,990 .998,990 [ 02/10/2012
9299999. Total - Common Stocks - Mutual FUNdS..........ccooovivniiiiniinninniins ....20,098,950 ....19,628,680 327,301 560,825 0 3,697,145 2,045,955 1,651,190 0
9799999. Total - Common Stock . 629,507,128 ..540,566,650 .1,338,792 |...........6,813,990 | . vore.08,611,777 5,463,013 63,148,764 0
9899999. Total - Preferred and COMMON SLOCK...........cuuivierirririeiniinciierieee et . ....629,507,128 ..540,566,650 .1,338,792 | .. 6,813,990 0].....68611,777 5,463,013 63,148,764 0

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....26, the total $ value (included in Column 8) of all such issues $.




€3

Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY
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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 ME 7|U S TREASURY 11/06/2012 | BARCLAYS US FUNDING 419,922 400,000
912828 NT 3|U S TREASURY veer | 08/15/2012 | CS FIRST ..ottt ssssss st ssssssens 1,634,590 1,500,000
912828 RC 6|U S TREASURY. .... | 08/14/2012 | BARCLAYS US FUNDING 2,365,342 2,250,000
912828 SF 8|U S TREASURY .... | 07/18/2012 | BARCLAYS US FUNDING 3,118,398 3,000,000
912828 SV 3|U S TREASURY .... | 08/07/2012 | BANC OF AMERICA 1,769,277 1,750,000
912828 SX 9|U S TREASURY. . | 06/06/2012 | BANC OF AMERICA 6,022,500 6,000,000
912828 TC  4[U S TREASURY ....cuuiiiiiiiirsirisstisseissss st ens s sttt snsssnssnsns | senssssissnsans 07/17/2012 | DEUTSCHE BANK 1,503,164 1,500,000
0599999. TOtAl - BONGS = U.S. GOVEIMMENL. ........cuieiieisiteiieieeiiisitetseisetesiessessesssessessetessessessssesessessetassessessessesessessesassessesssssesassessesas | s1essssessessssssessessessssassessesassessessessesassessesassessessessesassessesssssssessessesassessesssssssessessesassessesssssssessessesassessesssssnsessessesssansessssssessessessnsense | aesessesssssssessessessnsansessessesnsessesas 16,833,193 16,400,000
Bonds - All Other Government
01306Z CU 3|ALBERTA PROV MEDIUM TERM C. 01/18/2012 | HSBC SEC INC......ouivuiiriiriiieiieete et 1,995,760 2,000,000
013062 CV 1|PROVINCE OF ALBERTA C. 09/24/2012 | T D SECURITES.......covrvrrrrereiereriseeeninines 1,575,038 1,590,000
110709 FM 9| BRITISH COLUMBIA PROV .....ccouiimriniiieeiesiseisessssssessesssssesssssssssessessssssssnssssenes (SR 1201812012 | VARIOUS......oooiieieiicieeie ettt 1,162,970 992,000
11070Z CC 6|BRITISH COLUMBIA PROV MTN C. 12/18/2012 [ VARIOUS........oveiiiieeieieeee ettt 449,553 348,000
135087 A4 6| CANADIAN GOVERNMENT C 09/25/2012 | CASGRAIN CO, 2,515,700 2,500,000
135087 UT 9| CANADA GOVT C. 06/28/2012 | NBC CLEAR.........ccouriuiiiineiieiieeieissesissises s 1,617,210 1,000,000
135087 WL 4| CANADA GOVT C 12/18/2012| MERRILL.......... 5,022,480 3,396,000
135087 XX 7|CANADA GOVT C 06/27/2012 | VARIOUS 3,313,287 3,000,000
135087 YQ 1|CANADA GOVT. C. 12/18/2012 | VARIOUS 7,067,099 5,367,000
135087 YS 7| CANADA GOVT C 12/18/2012 | HSBC SEC INC......ovvrrererreiseiie et sssessse st sss st enssessssssnsss | shsmesssesssessssesssessse st sss bbb sestsenes | sebsessssessssssessessseessenssesssensas 10,316,526 10,050,000
135087 ZJ 6|CANADA GOVT. c 08/28/2012 | T D SECURITES 2,812,000 2,500,000
135087 ZQ 0| CANADA GOVT C 06/07/2012 | HSBC 9,873,376 9,316,000
135087 ZU 1| CANADA GOVERNMENT C 12/18/2012 | VARIOUS 5,941,087 5,464,000
13509P BZ 5|CANADAHSG TRNO1.... 06/27/2012 | RBC DOMINION 2,346,654 2,268,000
13509P CF 8| CANADA HOUSING TRUST C 06/28/2012 | CIBC............ 2,093,180 2,000,000
13509P DB 6| CANADA HOUSING TRUST 05/14/2012 | SCOTIA CAPITAL........ 1,531,395 1,500,000
563469 CX 1|MANITOBA (PROVINCE OF) 12/18/2012 | SCOTIA CAPITAL........ 1,243,935 630,000
563469 EX 9| MANITOBA PROV CDA C. 06/22/2012 [ RBC DEXIA.......oomvireincrieeieiiesiseisesisssse s 364,627 325,000
642866 EF 0[NEW BRUNSWICK PROV CDA C. 06/22/2012 | NESBITT 180,225 150,000
642869 AB 7|NEW BRUNSWICK PROV CDA C 12/18/2012 | NBC CLEAR.......cooierrireierieseiesiesieisesissssesssesissenns 1,127,236 994,000
651329 BD 5|NEWFOUNDLAND & LABRADOR H 06/22/2012 | NESBITT 577,710 524,000
683234 B8 0|ONTARIO (PROVINCE OF) 1201812012 | VARIOUS......ooovirriiiiieriieetisise sttt 4,964,508 4,400,000
683234 ZP 6|ONTARIO PROV CDA 06/27/2012| CIBC............ 177,778 148,000
68323A AW 4 |ONTARIO PROV CDA 09/24/2012 [ RBC DEXIA. ......oveveiieiieisiecieseieisiese s 3,181,383 3,125,000
68323A AX 2|ONTARIO PROV CDA 10/16/2012 | SCOTIA. 550,363 550,000
68323A BN 3| ONTARIO (PROVINCE OF) 11/26/2012| CIBC............ 998,200 1,000,000 [ .ooovonirrrineireiieiese s
74814Z EG 4|PROVINCE OF QUEBEC 12/18/2012 | VALEUS MOB..........ovvvirireerreieiinerierirenes 1,282,896 1,132,000 [ oooovieirnereeerieeieei e 2,791
74814Z EK 5|QUEBEC PROVINCE C 05/03/2012 | SCOTIA 1,329,444 1,200,000 22,216
803854 JT 6| SASKATCHEWAN PROV CDAL......ccouiiiiiiiiiiiiieiisisisesississsisssssess s sensnens C 11/07/2012 ] VARIOUS.......ooiiiiiiienii st 1,747,200 1,750,000 [ .o 2,422
1099999. TOtal - BONAS = All OFNEI GOVEIMIMENL. ...ttt ereseteseesssessees s sees s ess8 8188 £ 8888818884 E4£E 848 £EE 814081084088 150 £ 18088 HEEE 4L E 84 L8 4eEE 1R EH£EE L8 HEE 8RR 084 EEHEEE LR HEE £ EEE 4L f 4084 E£EEE 0L 4R 8R4 EE L 4L 1AL E e E 80 £ e e bbbttt | nebsens s et 77,358,820 69,219,000 357,257
Bonds - U.S. States, Territories and P
452152 MU T{ILLINOIS ST oottt ss st sss st sssssssssssnine. | sessssisssnnnes 05/02/2012 | JEFFERIES & CO....oovouviriiiceieiseeneiisssiesssissessesssssssesssesssssesssssssssessessssenas 391,675 350,000 [ .ooveeererreerrrineeierieeseei e
882722 WB 3 TEXAS ST ittt et sttt | sensssissesan 12/12/2012 | WACHOVIA 1,104,710 1,000,000 10,000
1799999. Total - Bonds - U.S. States, Territories & Possession 1,496,385 1,350,000 10,000
Bonds - U.S. Political Subdivisions of States
64966 N4 4 |NEW YORKNY .| 05/25/2012 | MERRILL.......... 1,229,910 1,000,000
968661 GY 8|WILL CNTY ILL FST PRESV D 02/15/2012 | WELLS FARGO.......... 771,406 625,000
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2499999, Total - Bonds - U.S. Political SUDAIVISIONS O SALES. ...........c.ccieiiiiieiiceciecceeiccte ettt et saeteberete etesssesesesssesesessesesesasaesesesesesesastesensnsesessassesansssesessansasassreees 2,001,316 1,625,000 | coovoveeveiceeecee e 0
Bonds - U.S. Special Revenue and Special A it
01728A Z9 0|ALLEGHENY CNTY PA HOS DEV AUTH 1212172012 | J P MORGAN........coumririierierireesssisssiesiessssesesssssse s 544,645 500,000 [ voorerrerrerrrereererseerieneeeseeeeened 4,000
186406 GS 7|CLEVELAND OH ST UNIV ... | 08/08/2012 | RBC CAPITAL 1,205,830 1,000,000 [ .oooveoneerriiireiieiieeeee s
312945 TE 8|FNMA .... | 04/10/2012 | DEUTSCHE BANK 8,997,720 8,509,739
3132GG AX 3|FNMA .... | 04/10/2012 | WELLS FARGO.......... 4,268,449 4,039,940
3132HM TF 8|FNMA .| 09/28/2012 | BANC OF AMERICA..........oouiiiiiiieristieeecis st ensnes 6,469,103 6,028,285
B13BEB KB 8 FNMA ...ttt | ressieesenins 03/30/2012 | BANC OF AMERICAL.........cooeiiiiemrimeineissessissisessssisseesssissssse st sssesssssssssens 8,037,167 7,822,061
313BMK AR 4] FNMAL ..ottt sttt sesnns | srensenierennaes 10/31/2012 | BANC OF AMERICA 5,233,848 4,989,815
455055 AE 3|INDIANA ST FIN AUTH INDL REVENUE............... 12/14/2012 | GUGGENHEIM 1,000,000 1,000,000 [ ..oovvueerrieeneriereeeiene s
59447P LY 5|MICHIGAN ST FIN AUTH REVENUE MUNICIPAL............... 05/10/2012 | J P MORGAN 559,655 500,000 [ .eoveeerereirreireineriesieess s
626207 VM 3| MUNICIPAL ELEC AUTH GA.....c.vviieiiieierinsieesiesssssesssssessesssssesssssssssssssssssssnsens | sonsssessesnns 01/31/2012 | GEORGE K BAUM... 995,332 820,000 [ ..vuivereerieiniereirieree s 3,827
64971Q Q5 5{NEW YORK CITY NY TRANSITIONALFIN REV......ccoiiriirierieerenieisersssssessseseseesns 1212172012 | GOLDMAN........cvvmmiirrineirerieieisessessee et 608,560 500,000 | .vvuuermrrrrireereniseeseriessenieeeseenns 1,597
686543 TL 3|ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH.......cccovvvvrvnnr 11/16/2012 | MERRILL. . 721,086 600,000 [ ..oovuriereereirieiei s
70869V AE 4| PENNSYLVANIA ST ECON DEV FING AUTH. ..ot 11/21/2012 ] CITIGROUP.......ccovuiiviiiieririsciissiisnrienesnesceens 1,530,513 1,250,000 [ .o 6,771
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... ... vuiuterersitrstrssieiersste st stsersste s sassees e erssssseeseesstEs 0 e84 eEeE8sEE 81 £ 08 L8888 £E8 L8 £E1EEE oA £E £ £ 8 £E 84 EE e E L8 4EE 8 f b EE 1 £EE L E L f £ Ef£EE L £EE b1 £E e E£E b E L b1 E e E b E bbbttt en s | enbteerbseb ettt 40,171,908 | ..o 37,559,840 51,166
Bonds - Industrial and Miscellaneous
00104U AC 2| AEP TEXAS CTR FDG 2012-3.......cvuumrerrimeineissersssssessessssssssessssssssssesssessssssssssssssssssns. | sessesssssnnses 03/08/2012 | MORGAN STANLEY. 3,999,979 4,000,000
02005E AD 2 |ALLY AUTO RECEIVABLES TRUST. 05/22/2012 | CITIGROUP.. 4,999,889 5,000,000
02666Q K6 9[AMERICAN HONDA FINANCE  ......coiiiiiieiieineeierieseiesiesiseessssssssessesssssssssssssssnes. | sesesnsesenens 12/04/2012 | NOMURA SECURITIES 1,014,910 1,000,000
026874 CS 4|AMERICAN INTL GROUP INC 03/19/2012 | J P MORGAN... 1,995,940 2,000,000 | +oveommeireieeeee e
026874 CT 2|AMERICAN INTL GROUP 12/18/2012 | J P MORGAN... 1,041,640 1,000,000 [ .oooovvoeeeirnirieiienierienereiseienies 7,583
037411 AZ 8| APACHE CORP........coouiiiiieineiieitee ettt st | sessssinssinans 04/03/2012 | CIT GROUP 996,610 1,000,000 [ .oooerneerreineirerieeeeeeress e
07388P AE 1|BEAR STEARNS CMBS 2006-PW. 08/02/2012 | CANTOR FITZGERALD 1,139,609 1,000,000 867
15200W AC 9| CENTERPOINT ENGY TRANS 20.......ccmiurrimrimeemerieesiensesssssesessssssessessssssssssssssssnes. | sonersessnnnes 01/11/2012 | GOLDMAN 4,999,965 5,000,000 [ ..vvuueeemrimrerreiensenieenere s
161571 FK 5| CHASE ISSUANCE TRUST 07/19/2012 | J P MORGAN 4,999,408 5,000,000 | eoouieuririieiee e
172967 EM 9| CITIGROUP INC 12/05/2012 | NOMURA SECURITIES... 1,909,136 1,600,000 [ ..ooovvmerrrereeierieriieriene s 5172
176553 GP 4| CITIZENS PROPERTY INS CORP FL.....ccoiiiririnirierierineesneiseisssissenenes 07/24/2012 | VARIOUS 1,706,652 1,520,000 [ ..eoocvvneerneireireriesieeerees i 2,600
225470 F7 3|CREDIT SUISSE 09/24/2012 | WACHOVIA. ..o LA379,297 | 10,000,000 40,359
244199 BE 4|DEERE & CO 06/05/2012 | BANC OF AMERICA 1,994,920 2,000,000 | evoureurinereniee e
25179M AM 5|DEVON ENERGY CORPORATION s 05/09/2012 | KEYBANK .......o.coouiiiinmiitiie it ss st 1,000,520 1,000,000
254683 AY 1|DISCOVER CARD MASTER TRUST L....ccovevumiviririrnrinnns 07/31/2012 | DEUTSCHE BANK 999,923 1,000,000
29379V AX 1 |ENTERPRISE PRODUCTS OOPER ......ccooiimiiimiieiieeireesseieisesisessseees 08/06/2012 | CITIGROUP 499,705 500,000 [ ..oveuererireieiieeieeieee s
38141G GS 7|GOLDMAN SACHS GROUP INC 12/13/2012 | J P MORGAN... 1,775,925 1,500,000 34,500
428236 BW 2|HEWLETT PACKARD CO 03/07/2012 | VARIOUS.......coomvmmrireiieeineisise s essss sttt 1,001,480 1,000,000 [ .oooeoreereereirerieeeeerens e
44328M AL 8|HSBC BKPLC 12/04/2012 | CITIGROUP..........ooovivrriierieieiinsiiesie s 1,332,975 1,250,000 [ ..ooovvrnrerneireireeiieeieeieeseesiesnis 1,399
500472 AF 2| KONINKLIJKE PHILIPS ELECT........ovimieiirimrererierinssiensesisssessessesssssessesssssessssssssssessns | sessssisssrones 03/05/2012 | VARIOUS.......coouvmmririiieeireissesesiessisessess s sss s 1,996,610 2,000,000 | oveureririeienireere e
50076Q AA 4 |KRAFT FOODS GROUP INC 05/30/2012 | CITIGROUP........cvomirrirrirerieeiseissesisneseneenes 499,085 500,000
55616X AF 4 [MACYS RETAIL HLDGS INC......covoiviriiriiiiisiierienississsisssiesiesssssessesssssssessesssesesne | oeresesssenens 01/10/2012 | €S FIRST ..ottt ssesssesessesns 495,945 500,000
574599 BH 8| MASCO CORP.......oeviureiceireiniseiesessess s ss st sss st sesssssssssnins. | sessssisssinnes 03/05/2012 [ J P MORGAN........evvmeimimiisiieniesissesssssssssessesesesssssans 500,000 500,000 | cvvouvemrerreieerenieisees s
58013M EB 6|MCDONALD'S CORP 10/01/2012 | CORRECTION 498,990 500,000
655844 BJ 6|NORFOLK SOUTHERN CORP 03/12/2012 | BANC OF AMERICA 989,370 1,000,000
665859 AN 4|NORTHERN TRUST CORP 07/30/2012 | BANC OF AMERICA 498,585 500,000
907818 DM 7| UNION PACIFIC CORP 06/06/2012 | SALOMON BROS 999,430 1,000,000
064149 ZN 0| BANK NOVA SCOTIA HALIFAX.....ccomivrrimeirriserieriesesseesssissessssiens C 06/28/2012 | NESBITT 569,300 500,000
07786Z AG 2|BELL ALIANT REGL COMM C. 06/28/2012| T D SECURITES.. 524,300 500,000
07786Z AH 0|BELL ALIANT REGIONAL COMM C 08/23/2012 | RBC DEXIA 640,620 600,000
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07813Z AX 2|BELL CDA MEDIUM TERM NTS 06/22/2012 | NESBITT 728,910 700,000

126572 AN 3|CU INC MEDIUM TERM NT CDS 09/25/2012 | RBC CAPITAL 515,120 400,000

13321L AF 5| CAMECO CORP 06/28/2012 | CIBC............ 106,650 100,000

135952 FX 9| CANADIAN IMPERIAL BANK 09/18/2012 | CIBC............ 5,050,950 5,000,000

136069 DQ 1| CANADIAN IMPERIAL BANK C 06/22/2012 | SCOTIA CAPITAL.......... 673,674 663,000

136765 AH 7| CANADIAN WESTERN BANK .| 04/04/2012 | LAURENTIAN BANK 362,590 350,000

136765 AL 8| CANADIAN WESTN BK 06/28/2012 | VARIOUS.......ooiiiiriiiieiieiis sttt sssen 1,004,750 1,000,000

14043Z AC 6| CAPITAL POWER INCOME LP.......cocumiririeeierieniiesieniseessensssinns C 02/15/2012| CIBC............ 149,825 150,000

23384N AG 2|DAIMLER CANADAFINANCE ..o C 09/05/2012 | TD WATERHOUSE................. 649,981 650,000

29254Z AJ 3| ENBRIDGE INC FUND HLDS  .....iiiiiiiiieierieiiseissssstessssesesssssssensessesessssssnens (SR 12/11/2012 | NESBITT 999,820 1,000,000

29290Z AH 3|ENBRIDGE GAS DISTR INC MT C. 06/28/2012 | RBC DEXIA. 334,814 315,000

350852 AD 8|407 INTL INC MTN CDS- C. 09/25/2012 | RBC DEXIA 529,200 400,000

35085Z BG 0407 INTERNATIONAL INC C 09/06/2012 | RBC DEXIA.......cooivrmrireineieeeineeieniesisssesessesssessnenes 1,288,207 1,290,000

35086R AB 9|407 EAST DEVELOPMENT GRP 05/16/2012 | VALEUS MOB.. 675,000 675,000

36158Z BV 7|GE CAP CDA FDG CO MTN CDS 09/24/2012 | RBC DEXIA 777,462 750,000

44810Z AD 2[HYDRO ONE INC 09/25/2012 | RBC DEXIA.......coorirmeineireieeieeeiiesies e sssississsseees 274,500 200,000

519252 DR 5|LAURENTIAN BANK OF CDA 06/13/2012 | LAURENTIAN BANK 500,050 500,000

63306Z DL 2|NATIONAL BK CDA MED TERM 06/28/2012 | NBC CLEAR.........couuieerirriienisiseissesssssssessesssssessesssesans 361,008 345,000

683244 AG 2|ONTARIO SCH BRDS FING COR 06/22/2012 | CIBC. 610,198 524,000

775109 AP 6|ROGERS COMMUNICATIONS INC.......vvvrmeerrererimeimeriersseessseessessesssenssenes C 09/25/2012 | RBC DEXIA.......coomeverrireinereeirneiieseesesseessssssssensenes 123,500 100,000

775109 AR 2| ROGERS COMMUNICATIONS INC.......coooonrvirrriirrriinne c 09/24/2012 | SCOTIA 240,086 220,000

780085 G3 4|ROYAL BK CDA MONTREAL QUE C 06/22/2012 | RBC DEXIA.......cooivirrirririeeiineiiesiesesssesesissseenienes 526,575 500,000

780086 BU 7|ROYAL BANK OF CANADA C 09/18/2012 | RBC DEXIA. 3,000,000 3,000,000

78468G AA 3|SPLP/SP1SP c 06/08/2012 | SCOTIA CAPITAL 500,000 500,000

853585 AA 5|STANDARD LIFE CO CANADA 09/14/2012 | RBC DEXIA 850,000 850,000

949752 BM 7| WELLS FARGO FIN CANADA 07/18/2012 | TD WATERHOUSE................ 750,000 750,000 [ ..o s
3899999. Total - Bonds - INAUSEIAI BN IMISCEIIANEOUS. ...ttt E e e f4ee8ehfeEE R e E oL e eS8 E8£EE o8 E 40880 E o8008 EE 808 E 08608800 EEE o0 EE e E 00 E e h bbbttt | chenteb st ses et 78,583,588 | ..o 75,402,000 237,589
8399997. TOtal - BONAS = P 3.t 216,445,210 | oo s 201,555,840 699,363
8399998. Total - Bonds - Summary Item from Part 5 5,159,910 23,469,000 79,945
8399999. TOI = BOMAS. ettt 241,605,120 | ..o s 225,024,840 779,308

C on Stocks - Industrial and Miscell

00846U 10 1| AGILENT TECHNOLOGIES INC.......ovvorvimrimeiirriiieieeisessesessisssenssesessesssssssssssesssesens 08/20/2012 | VARIOUS.......oouviuririeicrissineeiesisssiesss s ssse st sssssssessesssesssssssnsses. | aossessssssosssssessesssnessenssssssns 70,000.000 2,545,912 XXX etrterrieeieninsinerns | eereeseiesis st

021441 10 O0|ALTERACORP........ 10/17/2012 | BNY BROKERAGE... ....50,000.000 1,693,330 XXX

02209S 10 3 |ALTRIAGROUP INC........cocovvervrrrrnns 10/05/2012 | BNY BROKERAGE... 200,000.000 6,858,245 XXX

023135 10 6|AMAZON COM INC.......cccomvrvmrrrrcrrrnns 02/23/2012 | BNY BROKERAGE...........cooiimririierieeiseierissiieeiees ....15,000.000 2,703,471 XXX ettteriineeienineinnrns | cereeeeiesss e

03027X 10 0|AMERICAN TOWER CORP 08/21/2012 | BNY BROKERAGE..........ccoviiviirieiieisesiissisesiiees ....30,000.000 2,108,655 XXX

037833 10 0|APPLE COMPUTER . 0712612012 | VARIOUS........oouvirririeienineineiiesieesiesssessssesse s sss s sssssssessesssesssssssnsses | aotsessssssonsssessnesssnesssensssssss 10,000.000 5,753,744 XXX

084670 70 2|BERKSHIRE HATHAWAY INC DE........ccocomiiiiiririnrineiieniseisseeinnin 08/21/2012 | BNY BROKERAGE... ....60,000.000 5,147,628 XXX

111320 10 7|BROADCOM CORP 11/12/2012 | BNY BROKERAGE... 120,000.000 3,817,776 XXX

126650 10 0 CVS CORP.....uvuuitiiticereeiseise sttt sttt | cesessesinenes 11/09/2012 | BNY BROKERAGE.............cvoueiierireereiierisseieniesiseenns ....80,000.000 3,742,312 XXX

127387 10 8| CADENCE DESIGN SYSTEMS INC ....cooviiriieieieieeieeeiee e 04/04/2012 | BNY BROKERAGE... 230,000.000 2,684,079 XXX

143658 30 0| CARNIVAL CORP 12/20/2012 | BNY BROKERAGE... ....40,000.000 1,489,580 XXX

148887 10 2| CATAMARAN CORP 1201712012 | VARIOUS.......ooiiiieie ittt esnses | chesiasssssess st ess s ssnsssns 14,300.000 1,170,782 XXX

149123 10 1| CATERPILLAR INC DEL 05/08/2012 | BNY BROKERAGE...........ccovvierinririeririrsrieniienienes ....20,000.000 1,905,116 XXX

151020 10 4| CELGENE CORP ettt ssssssssnins. | cesessessnnses 10/10/2012 | BNY BROKERAGE... ....30,000.000 2,305,974 XXX

172967 42 4|CITIGROUP INC 02/16/2012 | BNY BROKERAGE... ....90,000.000 2,721,534 XXX
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191216 10 0|COCA COLA CO. 08/30/2012 | BNY BROKERAGE... 100,000.000 3,758,500 XXX

20030N 10 1|COMCAST CORP CL A . 08/30/2012 | BNY BROKERAGE... 160,000.000 5,443,514 XXX

228227 10 4| CROWN CASTLE INTL CORP......crvermrrermerermeresmeesssesssssssssssssssssssssssssssssssssssssssasssssnness | cossmsessnneees 10/09/2012 | BNY BROKERAGE... ....30,000.000 1,930,167 XXX

254687 10 6|DISNEY WALT CO 11/09/2012 | BNY BROKERAGE... 150,000.000 7,060,065 ) S OSSOSO
263534 10 9|DU PONT (E.l.) DE NEMOURS 08/30/2012 | BNY BROKERAGE... 182,000.000 9,545,453 GO DO OO
268648 10 2|EMC CORP/MASS. 08/15/2012 | VARIOUS .210,000.000 5,453,406 XXX ttteriineiienineineins | eereeseiees s
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO.......ocvvrrvrmrirrrrerrcrrirennes 11/26/2012 | VARIOUS, ...60,000.000 3,341,103 XXX ortiteriieniieeinsinnies | eeviesiiesiss s
31428X 10 6|FEDEX CORP 10/10/2012 | MERRILL.......... ....40,000.000 3,593,016 XXX ootrviieriiseeinnneeins | eeoreeeiseee e
369604 10 3|GENERAL ELEC CO. 10/19/2012 | BNY BROKERAGE... 150,000.000 3,325,725 XXX ttteriieriinrineinnies | v
38259P 50 8|GOOGLEINC.......coccvvrnueee 01/20/2012 | BNY BROKERAGE..........coouuriimriimeessesssessssessssessssesssssssssssssssssssssssssssssassses | sossesssssssssssssssssssnsssssassssnes 3,400.000 1,999,144 XXX ooirreinerenserennnenins | eerreesssesssss st neees
42217K 10 6 |HEALTHCARE COMP 08/30/2012 | BNY BROKERAGE... ....40,000.000 2,335,144 XXX oo | o
438516 10 6|HONEYWELL INTL INC 08/17/2012 | BNY BROKERAGE... ....60,000.000 3,539,490 XXX ittt | o
459200 10 1|INTERNATIONAL BUSINESS MACHS.........orviirieireereeeseeesssssessnssssssessssssssessssesssnss 08/30/2012 | BNY BROKERAGE.........c.couvermrrerererneesneeenseeessneens ....10,000.000 1,951,902 XXX oetrviieriseeinnneeens | eeoreessseess s
459902 10 2|INTERNATIONAL GAME TECHN........c.covvuee 08/15/2012 | BNY BROKERAGE.............coviireiiiiririnisisissierssinnenes 352,200.000 4,055,970 XXX ettt [t
46120E 60 2|INTUITIVE SURGICAL INC.. 1212012012 | VARIOUS........cvvomeerneeieeeneeesseesssssssssssssssss st ssssssssssssssssssssssssssssassssns | aeesssssssssssssnssssnssssnssssnnses 11,000.000 5,421,782 XXX ootrrernerenserinnenins | oo
478160 10 4|JOHNSON & JOHNSON.... 11/29/2012 | BNY BROKERAGE..........osvveoererereseeiseeesseseeneeonns 125,000.000 8,597,133 XXX oot | oresisne st
50076Q 10 6|KRAFT FOOD INC 10/05/2012 | STOCK/DIVIDEND...... 120,000.000 3,715,689 XXXttt | v
55616P 10 4|MACYS INC | 1212072012 | VARIOUS.......ooveoiiieeieeeieseseesseesss st ssss st ssssssssssssesssssssssssssssssssssns | eesssmsssssnsssssnsssssnssssnssssnes 170,000.000 6,602,108 XXX

58155Q 10 3|MCKESSON CORP 01/18/2012 | BNY BROKERAGE... ....50,000.000 3,862,591 XXX

594918 10 4|MICROSOFT ... | 08/22/2012 | BNY BROKERAGE... 150,000.000 4,592,985 XXX

609207 10 5|MONDELEX INTL INC NPV A ... | 09/28/2012 | SPINOFF 360,000.000 7,431,489 XXX vt [ et
61166W 10 1|MONSANTO CO NEW. .| 01/04/2012 | CITIGROUP.. ....25,000.000 1,801,683 XXX oorveineninneninnenins | oo
678026 10 5| OIL STSINTLINC ..ot esss sttt sssss st essssessssnns | cossneessnnees 08/30/2012 | BNY BROKERAGE... ....75,100.000 5,926,076 XXX

681919 10 6|OMNICOM GROUP INC 10/16/2012 | BNY BROKERAGE... ....30,000.000 1,528,233 XXX

693475 10 5| PNC FINANCIAL SERVICES GROUP..........oovvrerrrermrrernrerneens 10/16/2012 | VARIOUS........veoeeereeieeeseeesseesssessssssssssesssssssssssssssssssssssssssssssssssssssssssssnssssnns | seessssessssssssnssssnssssssnnsssneed 60,000.000 3,683,240 XXX

717081 10 3|PFIZERINC.. 03/19/2012 | BNY BROKERAGE.........c.coivvrrrirrerineeiseeiseeieees 100,000.000 2,202,540 XXX oo | eereeeneses s
74005P 10 4|PRAXAIRINC............. 09/12/2012 | WEIL HOWARD..........veruvermeresmeessseesssessssssssssessssessssssssssssssssssssssssssssssssssssssnne | eeessssssssnssssnssssnssssssssssnn 20,000.000 2,130,432 XXX ooirrernenennenennnenens | oot
747525 10 3| QUALCOMM INC... 10/12/2012 | VARIOUS ...ttt snsssns | esssssssssasssssasssssnsssssssesaes 100,000.000 5,986,793 XXX

806857 10 8|SCHLUMBERGER LTD 12/14/2012 | BNY BROKERAGE... ....25,000.000 1,709,025 XXX

855244 10 9| STARBUCKS CORP. 10/19/2012 | BNY BROKERAGE... ....70,000.000 3,241,900 XXX

883556 10 2| THERMO ELECTRON CORP. 11/28/2012 | BNY BROKERAGE... ....52,200.000 2,459,950 XXX ttteriineiienineinsins | eeriesieeis s
88732 20 7|TIME WARNER CABLE INC... 11/07/2012 | BNY BROKERAGE... ....23,500.000 2,178,333 XXX etrterrieeieninsinerns | eereeseiesis st
902973 30 4|US BANCORP DEL 10/12/2012 | BARCLAYS US FUNDING ....50,000.000 1,684,825 XXX ettteriiriierineinnins | v
91324P 10 2 |UNITEDHEALTH GROUP INC. 10/16/2012 | BNY BROKERAGE............cocviieiiieieiieierssiseieninnnes 270,000.000 | vevrereevieriiiereirerseinierrerereeenne 15,506,930 XXX ettt [t
918204 10 8|V.F. CORP. 12/10/2012 | VARIOUS........veoeeteeieeieeei sttt nssssesssssssssssesssns | aesssssssssssessssssssssssssssssnnees 70,000.000 | cooooveverreeiereieeeeeeeseeee s 10,686,040 XXX oetrveineeeiseninneeens | eeoreesiseesse s
922042 71 8|VANGUARD INTL EQUITY ETF. 02/10/2012 | BNY BROKERAGE... ....25,000.000 2,205,660 XXX ttteriieriinrineinnins | v
931142 10 3| WAL-MART STORES INC 11/13/2012 | BNY BROKERAGE... 110,000.000 7,976,167 GO DO
98956P 10 2|ZIMMER HOLDINGS INC 10/09/2012 | BNY BROKERAGE...........oovveeerererereeesneeesseeesssnennns 100,200.000 6,503,933 XXX ootriiineeiineeinnneeins | e
H84989 10 4|TYCOELECTRONICS LTD SWIT 11/05/2012 | VARIOUS.......vvoiiernriiecesssess ettt sssss st ssssssssssssssnns | sessssssssssssssssssssssssssssnes 150,000.000 5,005,615 XXX ooirvernerinnesinnnenins [ e
008474 10 8|AGNICO-EAGLE MINES C 1201712012 | VARIOUS ...ttt ssssssesssns | aesssssssssssssssssssssssssssssnnees 17,000.000 726,844 XXX ootrveineeeiseeinneeins | eeoreessseess st
05534B 76 O[BCEINC e C 12/17/2012 | VARIOUS XXXttt | e
064149 10 7|BANK NOVA SCOTIA HALIFAX e C 12/17/2012 | VARIOUS 1,217,985 XXX e [ oo
067901 10 8|BARRICK GOLD CORP. C. 12/17/2012 | VARIOUS 129,143 XXX e | e
112585 10 4 |BROOKFIELD ASSET MANAGE =......cooiivimirirrrisnrisssessessssesssesssssssssssssssssssssaes (SR 12/17/2012 | VARIOUS 337,883 XXX ttieriinerienisrinnins | v
112900 10 5|BROOKFIELD PPTYS CORP.... [CR— 12/17/2012 | VARIOUS 764,734 XXX

124765 10 8|CAEINC .. C. 12/17/2012 | VARIOUS 103,300 XXX

125491 10 0| CI FINANCIAL CORP C 1201712012 | VARIOUS......ccovvvorreirreineeeseeessnsessesssssssssssssssssssssssssssssssssssssssnssssssssnnsssns | sossssmnsssnsssssnnssssnssssnnsssnnsss3y300:000 | wooveviseeessneesssnnessseessseessssssseneonns 76,794 XXX
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13321L 10 8| CAMECO CORP.......osrieireermrieieeesseeissesesseses st C 12/18/2012 | VARIOUS 735,571 XXX
136375 10 2|CANADIAN NATL RY CO. C 12/17/2012 | VARIOUS 473,553 XXX
137576 10 4 |CANFOR CORP C 12/17/2012 | VARIOUS 131,586 XXX
15118Q 10 9|CELTIC EXPLLTD............. C 12/17/2012 | VARIOUS 170,608 XXXttt | et
151350 10 9| CENOVUS ENERGY INC C 12/17/2012 | VARIOUS 475,975 XXX ettieriieeierinsinerns | eeveeeeiess s
22576C 10 1|CRESCENY POINT ENERGY TRUST ............ ¢ 12/19/2012 | RBC DEXIA.......oomveoeerererreeesseeeseeeesseeessesesessennns ....16,100.000 604,394 XXX ootriiireriineninnneeins | eeoreessne s
25675T 10 7|DOLLARAMAINC............... C. 1211712012 [ VARIOUS........ovitiieieitsie ettt ss s sseses | evsssssessessessssssesssssessssensesanes 3,600.000 208,917 XXXttt | e
265270 20 7 |DUNDEE REAL ESTATE INVESTMENT................ C 1211712012 | VARIOUS ...ttt ssssssssssns | aeesssssssssasessssssssnsssssssssnnees 11,600.000 419,823 XXX ootrviieriiseeinnneeins | eeoreeeiseee e
286181 13 6 |ELEMENT FINANCIAL CORP C 11/09/2012 | GRIFFITH.....cooveiciiicieeceeese e ....68,800.000 388,720 XXX ittt | et
292505 10 4 |ENCANA CORP C 1211712012 | VARIOUS........ovvoeiiiiieeieeeseesss sttt ssssssssssssssssssssassssnns | avessssssssnssssnssssnssssnssssneed 62,500.000 1,398,035 XXX ooirreinerenserennnenins | eerreesssesssss st neees
29250N 10 5|ENBRIDGE INC. C. 12/17/2012 | VARIOUS 1,422,728 XXX ttteriinriiesinsineins | v
318071 40 4|FINNING INTLINC C. 12/17/2012 | VARIOUS 471,807 XXX ittt | o
375916 10 3| GILDAN ACTIVEWEAR INC oo C 12/17/2012 | VARIOUS 418,900 XXX oetrviieriseeinnneeens | eeoreessseess s
380956 40 9[GOLDCORP INC NEW C. 08/29/2012 | VARIOUS, 497,656 XXX ettt [t
39945C 10 9|CGIGROUPINC.. C 12/17/2012 | VARIOUS 631,676 XXX ootrrernerenserinnenins | oo
444218 10 1|HUDSON BAY CO oo ¢ 12/17/2012 | RBC DEXIA. ..o ....37,000.000 627,334 XXX oot | oresisne st
450913 10 8|IAMGOLD CORP C 1211712012 | VARIOUS........ovioiririiissiseeese sttt sssssssssns | atessssssssssssssssssssssssssssnees 14,900.000 173,196 ) S PO OSSO
458237 10 6|INTACT FINL CORP SUB RCPT......ccnirrermrrermnesneessnsessnseesnseesnes C 12/17/2012 | VARIOUS 514,010 XXX
539481 10 1|LOBLAW COSLTD........ c 12/17/2012 | VARIOUS, 898,028 XXX
552704 10 8| MEG ENERGY CORP.........coirvirmreermreemmneesseessseesssssssssssssssssesssssesssasssssssssssssssssasssssassssnnes [oR— 12/17/2012 | SCOTIA CAPITAL..ccovverrreerreeessseessssesssnssssnsssssssssssssssnsssssssssssssssnnsssssnsssnnnesss. | sonssssnssssnsssssnssssnssssansessnnssn25000.000 | worvevirmeesseeesssnsessseessseesssessseneenns 63,357 XXX
554282 10 3| MACDONALD DETTWILER & ASS ¢ 1201712012 | VARIOUS.......ovooeeriseeisseeisesissesissssssssessssssssssssssssnsssssssssnsssssssssnsssns | sonsessnsssnnsssnnssssnnsssnessnenens 15,300.000 | woviiosseionsiissesissees s 65,414 XXX oot | ot
56501R 10 6| MANULIFE FINANCIAL CORP ..ottt [oR— 12/17/2012 | VARIOUS 138,518 XXX oorveineninneninnenins | oo
633067 10 3| NATIONAL BANK OF CANADA C 12/17/2012 | VARIOUS 936,003 XXX
699320 20 6|PARAMOUNT RES LTD. C. 12/17/2012 | VARIOUS 266,562 XXX
717046 10 6|PEYTO EXPL & DEV CORP NEW. C 12/17/2012 | VARIOUS 620,839 XXX
73755L 10 7|POTASH CORP SASK INC C. 12/17/2012 | VARIOUS 1,195,726 XXX titeriieriienineinsins | e
74022D 30 8 |PRECISION DRILLING CORP  ....oiviomiermrrermereieeesssesssesss st sssssssssssessssesssssssnas [oR— 12/17/2012 | VARIOUS 544,193 XXX ooirrernenennenennnenens | oot
74339G 10 1|PROGRESSIVE WASTE SOLUTION ..ot seesssesssssssssesesaees C 12/17/2012 | VARIOUS 547,073 XXX
775109 20 0|ROGERS COMMUNICATIONS e C. 12/17/2012 | VARIOUS 1,478,058 XXX
780087 10 2|ROYAL BK CDA MONTREAL QUE C 12/17/2012 | VARIOUS 933,577 XXX
78460T 10 5|SNC-LAVALIN GROUP INC.............. C. 12/17/2012 | VARIOUS, 374,199 XXX oo [ eeresesne st
81373C 10 2|SECURE ENERGY SERVICES INC s [oR— 12/17/2012 | VARIOUS 316,596 GO PO OSSO
820904 20 9|SHAWCORLTD....ccoooormrrvrnnnes ¢ 12/17/2012 | VARIOUS 102,554 XXX o | eoreseine s
82509W 10 3| SHOPPERS DRUG MART CORP........cccovrrirrrrrrnirinirerisninnenes C. 12/17/2012 | VARIOUS 455,664 XXX ettt [t
867224 10 7|SUNCORENERGY INC oo C 1211712012 | SCOTIA ..ottt | eeesssseess s 4,000.000 128,458 XXX oetrveineeeiseninneeens | eeoreesiseesse s
8676EP 10 8|SUNOPTAINC ¢ 03/05/2012 | BNY BROKERAGE............oomiverrirerinseiseiessineens 100,000.000 507,020 XXX v | e
87971M 20 2| TELUS CORPORATION C 1211712012 | VARIOUS.......ocvoomeeieiieceieesssss sttt ssssssssssassssnas | oossssssssssssssssssssssssssssssssssnes 4,000.000 248,076 GO DO
884903 10 5|THOMSON CORP C 12/17/2012 | VARIOUS 89,711 XXX ttteriineeienineinnins | eerieseiees b
88706M 10 3| TIM HORTONS INC [ 12/17/2012 | VARIOUS 153,238 XXXttt | v
891160 50 9|TORONTO DOMINION BK ONT, C 1201712012 | VARIOUS ...ttt ssssssesssns | aesssssssssssssssssssssssssssssnnees 17,800.000 1,424,517 XXX ootrveineeeiseeinneeins | eeoreessseess st
89156V 10 6| TOURMALINE OIL CORP C. 12/17/2012 | VARIOUS 440,608 XXX ettt [t
893530 10 7| TRANSCANADA CORP.......orvermrrermreesmeeesmeessssesssssssssssesssassssssesssssssssssesssasssssssssssassssnns [oR— 12/17/2012 | VARIOUS 682,452 GO PO OSSO
895945 10 3|TRICAN WLL SERVICE LTD [ 1201712012 | VARIOUS ...ttt snsssns | aesssssssssenssssansssssssssssssseos 43,300.000 508,975 XXX ootrviireeiineeinneeins | et
903914 10 9|ULTRA PETROLEUM CORP. C 02/16/2012 | BNY BROKERAGE.........coouirermrirerereeesesessesseesenes ....70,000.000 1,618,561 ) SO PO OSSOSO
91911K 10 2| VALEANT PHARMACEUTICALS INTERNATIONAL C 1201712012 | VARIOUS..... sttt | nnnes s st 4,300.000 231,270 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 254,806,366 XXX
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9799997. Total - COMMON SEOCKS = Pt 3.ttt XXX

9799998. Total - Common Stocks - Summary Item from Part 5 XXX

9799999. Total - Common Stocks. XXX .
9899999. Total - Preferred and Common Stocks XXX v | cenennssssesnss s .0
9999999, Total - Bonds, Preferred and Common Stocks XXX 779,308
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Bonds - U.S. Government
36207K WC 0| GOVT NATL MTGE ASSN... ... | 12/01/2012. | MORTGAGE PAYDOWN........ccoccvuve [ wormerririiriniiirnnins | cevrerirecinne 9,792 | v 9,792 | v 9,751 | o 9,790 2 9,792 0 277 | 09/15/2029.
912828 EE 6|U S TREASURY. ... | 08/14/2012. | BANC OF AMERICA.........ccovvrmenes [ v | v 1,114,727 | ... 1,000,000 | ........ 1,000,781 .1,000,343 (1) ) ST IS 1,000,288 | ...covvveeriens | s 114,439 | ....... 114,439 | ........ 42,500 |08/15/2015.
912828 EW 6|U S TREASURY. ... 06/07/2012. | BANC OF AMERICA.......cccovvvrmiee | cernrrnerrersessennens | verveene 1,717,031 | ........ 1,500,000 | ........ 1,426,172 1,463,934 3,532 | o [ 1,467,466 |... N 249,565 | ... 249,565 | ........ 55,446 | 02/15/2016.
912828 FF 2|U S TREASURY.. ... | 08/15/2012. | BANC OF AMERICA v 1,461,719 ..1,250,000 ..1,274,072 .1,262,730 . [ LC1E) ) U BN 1,261,064 |... ..200,654 05/15/2016.
912828 JR 2|U S TREASURY. v | | 09/24/2012. | BANC OF AMERICA.........ocvviviiines | cevvveninnisniieiinnns | v 10,537,383 9,000,000 9,462,969 19,346,370 | coovveervverenns | e (33,818) s | e (33,818) 9,312,553 | oo | e 1,224,830 |..... 1,224,830 | ...... 292,561 | 11/15/2018.
912828 NK 2| UNITED STATES TREAS NTS......cccovuinmriiniinnninns ... | 08/07/2012. | BANC OF AMERICA........cccovinnes | | o 1,628,848 | ... 1,500,000 | ........ 1,492,676 ...1,493,674 855 | [ 1,494,329 |... N 134,519 | ... 134,519 | ....... 41,576 | 06/30/2017.
0599999. TOtal - BONAS = U.S. GOVEINMENE. ...vooeieutistiseisesessss ettt ens a1 eeesees e es stk ettt | eoens 16,469,500 | ...... 14,259,792 | ...... 14,666,421 | ... 14,576,841 | ..ccoooe0 | iinis(31,350) | v | (31,350) [ ..veveernnenad 0 | 14,545,492 |....ccoeel0 [ 1,924,007 |..... 1,924,007 | ...... 480,755 |..... XXX..oone
Bonds - All Other Government
110709 8Y 1|BRITISH COLUMBIA PROV CDA.... .. | € [ 11/07/2012. | RBC DEXIA.......ooeveeremeereriieinenes [ eoverieernerinenissines | eveeienes 297,250 | ... 250,000 | ........... 288,855 ) (634) 288,195 9,055 9,055 06/18/2042.
110709 FY 3|BRITISH COLUMBIA PROV CDA.... | C [ 01/27/2012. | CIBC.....ooveerviicrieririsnicsiieeis [ e 1,870,800 1,500,000 1,662,450 ) (238) | vevrerrerrin | s 1,659,231 | .ovvvveeeiiens | s 211,569 | ....... 211,569 06/18/2040.
135087 WL 4| CANADA GOVT C | 09/14/2012. | SCOTIA CAPITAL............ 2,975,411 | ... 2,039,000 | ....... 2,621,207 ) TSR IR (17,204) 2,586,273 389,138 389,138 06/01/2029.
135087 XG 4| CANADA GOVT C | 03/19/2012. [ VALEUS MOB.........ovviiririrnirinnies | cererneniseiseisnesinnnes | cevirseenns 518,968 | ........... 352,000 | ........... 537,152 S| EE— (1,434) 535488 | ...cooverererirans | e (16,520) | ........ (16,520) 6,211 | 06/01/2033.
135087 YB 4|CANADAGOVT s C [ 12/18/2012. | VARIOUS.........oovvrieinrnnirnniernnns | rvvireinsissinsnnsiiens | oevee 10,965,780 | ........ 9,988,000 | ...... 10,991,794 ) TN IO (145,087) | covoovvvevvernreres [ v 10,767,228 | ....ovovvervevec | v 198,553 | ....... 198,553 | ...... 320,020 |06/01/2016.
135087 YQ 1|CANADA GOVT C | 09/07/2012. | SCOTIA CAPITAL......coorrerrerrrinnes | vemrrseernerisrineenens | ceviis 3,561,159 | ........ 2,760,000 | ....... 3,560,819 )| (2,175) 3,558,115 3,044 3,044 | ... 26,172 | 06/01/2041.
135087 YR 9| CANADA GOVT C [ 05/14/2012. | SCOTIA CAPITAL......covrviirirniinnes | coerrneirennnineinninens | v 1,711,575 | ....... 1,500,000 | ........ 1,641,900 ) T [(GI22615) T IR 1,629,047 | oo | e 82,528 | ........ 82,528 | ........ 25,890 | 06/01/2019.
135087 YS 7|CANADA GOVT C | 08/28/2012. [VARIOUS........coovvverrerernerssienies | cevvreseississssessiienss | cvens 11,558,814 | ...... 11,152,000 | ...... 11,605,186 )| RN IR (75,468) | ...oonvvvvvinrres | v 11,461,387 | .ovorecrinns | v 97,427 | ......... 97,427 | ...... 193,791 | 06/01/2014.
135087 YZ 1|CANADA GOVERNMENT ..o C | 03/19/2012. | SCOTIA CAPITAL....overrvrrrieinnns | cevereniseiseisnesiinnes | cevirneenns 919,569 | ........... 835,000 | ........... 925,789 )| (2,160) 922,278 (2,709) (2,709) | ..o 8,968 | 06/01/2020.
135087 ZJ 6|CANADA GOVT C [ 11/26/2012. | VARIOUS.......ooovvvirrrreinrinnernniiens | coverississnsiisinsinees | covnerenns 629,025 | ........... 565,000 | ........... 607,517 . ) (1,129) 606,130 22,895 22,895 | ........ 12,260 | 06/01/2021.
135087 ZQ 0| CANADA GOVT C | 12/18/2012. [ VARIOUS........cooomrvrerierineinerienes | cvemrseenserissineenens | cerieens 8,168,538 | ........ 7,756,000 | ........ 8,223,988 | ... 725759 | ... )| SR IR (44,073) 8,176,803 | ...ooovvcvrerins | e (8,266) | ......... (8,266) | ...... 149,270 | 09/01/2016.
13509P BN 2| CANADA HOUSING TRUST ...cooorivnrirerieeireenns C | 12/18/2012. [NBC CLEARING........covvrvrrirnrrierins | cereineiseiinniieninens | cevinea 2,710,029 | ... 2,409,000 | ........ 2,517,694 | ........... 2,491,601 | .o )] RN IR (10,348) 2,481,253 228,775 228,775 | ... 100,393 | 12/15/2018.
651333 FQ 4|PROVINCE OF NEWFOUNDLAND .. | € | 06/27/2012. | CIBC.....ovorrerierinrrierienirseesnseins | everiessnssinenisnenee | wveeeenes 712,539 | oo 605,000 | ........... 601,554 ...601,842 34 601,877 | .o | v 110,662 | ....... 110,662 | ........ 19,356 | 04/17/2037.
683234 8J 0|ONTARIO PROV CDA 01/18/2012. | HSBC 2,203,662 | ........ 1,970,000 | ........ 1,990,275 .1,988,347 ((C1:) ) ST IR 1,988,249 | ..ooovvviiicns | s 215412 | ...... 215412 | ....... 11,108 | 06/02/2020.
683234 UF 3| ONTARIO PROV CDA 05/15/2012. | VALEUS MOB........ccovvvrnrinininnnins | coviniininsiiinninnins | covenies 716,479 | ...ccco..ud 675,000 | .......... 739,145 | ... . (4,903) 699,024 | ..o | v 17,455 | ........ 17,455 | ........ 23,440 | 03/08/2014.
1099999. Total - BONdS = All Other GOVEIMMENT. .. ... ivesersiresseessssesserssessseesssssssesss | essemsssssssesssens st st sses sttt ssesssnsnns | cvsand 49,519,598 | ...... 44,356,000 | ...... 48,515,325 | .. \ L0 [ (B11183) [0 (311,183) | ovvocveenennn 0 | 47,960,578 | ....ccocininnns 0 [ 1,559,018 |..... 1,559,018 | ...1,009,519 |..... XXX..oone
Bonds - U.S. States, Territories and P
373383 5A 2|GEORGIA STATE .. | .. | 05/29/2012. | BANK OF NOVA SCOTIA 359,814 | .. .300,000 | .. .339,156 (1,545) 324,126 35,688 10,000 | 04/01/2018.
604128 5V 6| MINNESOTA ST 1| 06/20/2012. | MESEROW.......ooivierireeririseineies [ eneevieeineeineniseines | enreneees 314,952 | .......... 300,000 | ........... 334,137 | ... . (3,052) 307,333 | oo | e 7,619 | oo 7,619 | e 13,333 | 08/01/2013.
64966C E5 6|NEW YORK, NY ... | 08/16/2012. | WACHOVIA.........vvorvinrrnerirerinnenns [ | v 1,567,725 | ........ 1,500,000 | ........ 1,635,030 | ...........1,586, CH V2 ] TR IR (34,612) [ ..o | e 1,552,069 | ...coovvrorerirenn . 08/01/2013.
745145 LM 2| PUERTO RICO COMWLTH. ... | ... | 08/20/2012. | SALOMON BROS. [0 IR [PSTRN 509,922 | ..o 510,000 | ......... 507,450 | ... ...508,360 | .... RN I 55 508,415 07/01/2023.
1799999. Total - Bonds - U.S. States, Termtories & POSSESSIONS. .......viiiiiiiiiiiis  oriiseesississiseserssssseserssses st ssssssssssssssensssssesssssssessnsessensses | anseeen 2,752,413 | ... 2,610,000 | ........ 2,815,773 | .cocveee. 2,731,096 | .o 0 (39,154) [ vvvvirnrinnnnns (U (39,154) 0 2,691,943 0]....60470 | ....60470 | ....125256 |..... XXX......
Bonds - U.S. Political Subdivisions of States
117583 UK 8|BRYAN TEX INDPT SCH DIST......ccoveviniiririreiinns 1| 05/29/2012. | MESEROW.......ooirirircirieinrineies [ eneeiieeineiiseineines | eveienes 361,032 | ..o 350,000 | ........... 378,063 (2,477) 354,262 02/15/2013.
167484 MM 3| CHICAGO ILL ... | 08/16/2012. | ROSS SINCLAIR v e | s 203,168 | ........... 200,000 | ........... 217,386 (2,385) 201,382 01/01/2013.
232760 YZ 5|CYPRESS-FAIRBANKS TEX IND.... ... | 05/14/2012. | OPPENHEIMER.........cooomvvmrineinens [ v | v 274,084 | ........... 265,000 | ........... 284,061 (611) 271,172 . 02/15/2019.
232760 ZG 6|CYPRESS-FAIRBANKS TEX IND.... ... | 05/11/2012. | SAMUEL RAMIREZ............ooovvereeres | cervereiereieeeieiiens | e 1,102,978 | ........ 1,065,000 | ........ 1,165,770 [ RK) I RN 1,151,208 | ..o 02/15/2028.
235308 FC 2|DALLAS TEX INDPT SCH DIST.. ... | 02/15/2012. | ISSUE CALLED at 100.000............ |. .150,000 | .. .150,000 | .. .165,969 (223) 159,528 02/15/2017.
445042 5U 4|HUMBLE TEX INDPT SCH DIST. 1 02/15/2012. | MATURITY ...ovvoriiininiernnincienins | cevenireeenississnnnnes | veveniees 750,000 | ...cooceene 750,000 | ........... 808,133 (1,942) 750,000 02/15/2012.
447726 NE 6|HURON VALLEY MICH SCH DIS ... | 07/25/2012. | STERN BROKER........cccmmrvmerrerns [ e | v 1,086,992 | ........ 1,050,000 | ........ 1,139,702 | oot 1,074,879 | oo | oeereen(10,889) [ oo | e (10,559) [ ..oevrvveereeres | e 1,064,321 05/01/2013.
513174 PE 6|LAMAR TEX CONS INDPT SCH DIST.... 1| 05/29/2012. | CITIGROUP........ocvorrereirrrinerrcrins [ eoneeeeeineineeissines | eveereees 236,578 | ........... 200,000 | ........... 221,164 (756) 213,944 02/15/2019.
567031 RE 1|MARICOPA CNTY ARIZ SCH DI 1. | 08/17/2012. [ MESIROW......ooooriernnieirerinninsiens | cernnineienissenssnnnens | vvneens 1,038,700 | ........ 1,000,000 | ........ 1,100,930 | ..o 1,030,159 | ooiiiicnicee | e (12,700) | e [ v (UPA(010) ) [ 1,017,460 |..ccovvercinnne 07/01/2013.
771537 SM_0|ROCHESTER MICH CMNTY SCH.. v |01 05/01/2012. | MATURITY .ooveoiiinisnisnisnissenns | coenrssisssnsssnsssnsnens | aerenne 1,000,000 | ........ 1,000,000 | ........ 1,075,830 (6,501) | cvvoeveeernininns v 1,000,000 05/01/2012.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of STALES..........ccooiiiiieiiiiiiiiies ittt sssnsessensessnsansens | snessead 6,203,532 | ........ 6,030,000 | ........ 6,557,008 | ..........6,229,462 | ........c.c.....0 | 000 i(39,587) | o0 | (39,587) 0 6,189,877 01]....13655 | .....13,655 | ....227,446 |.... XXX......
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Bonds - U.S. Special Revenue and Special A it
01170P AP 1 |ALASKA HSG FIN CORP HOME 10| 11101/2012. | VARIOUS........oevrrrinrienriesinsirinns [ covniiiesiesisssiissiens | eviinnes 385,000 | ........... 385,000 | ........... 379,225 64 379,574 5,426 5426 | ... 15,148 | 06/01/2037.
091089 FZ 0|BIRMINGHAM ALA WTRWKS & SWR BRD ... | 05/14/2012. | OPPENHEIMER........coomvvrerincinens [ v | v 257,558 | ........... 250,000 | ........... 277,843 (275) 274,963 01/01/2033.
13066Y RJ 0|CALIFORNIA ST DEPT WTR RE.... ... 1 08/09/2012. | STIFFEL NICOLAUS.........ovimririins | cervrireierisvinsenninns | vevnrinnns 808,935 | ........... 750,000 | ........... 834,833 | ..iiiieiei808,705 | e | eereeeenn(15,380) [ e [ (15,380) 793,324 05/01/2014.
130795 D6 1|CALIFORNIA STATEWIDE CMNT.. ... | 06/14/2012. | CITIGROUP... . 269,248 | .. .250,000 | .. .273,365 (2,409) 259,497 04/01/2014.
29270C QD 0|ENERGY NORTHWEST WASH ELEC. v [ 05/29/2012. | OPPENHEIMER.........oovorirriiniins | cerereeiinneinseiseiinnes | cevireinns 301,095 | ..ocovenee 300,000 | .......... 327,978 (2,780) 300,556 07/01/2012.
3128H6 MY 7|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN.... 574,566 | ........... 574,566 | ......... 584,711 (1,150) 574,566 08/01/2018.
3128K7 U5 5|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN... e [ | e 1,918,652 | ........ 1,918,652 | ........ 1,833,811 | 101,902,729 | oo | 15,923 [ | s 15,923 [ .oeeoveirerienes | e 1,918,652 09/01/2035.
3128KG FP 8 FHLMC oo ... | 12/01/2012. | MORTGAGE PAYDOWN... e | O 438,307 | ...coou. 438,307 | .covunen 450,463 (1,200) 438,307 11/01/2036.
3128KK XU 8|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN.... 154,215 | .. 154,215 | .. .155,468 ..234 154,215 01/01/2037.
3128LB AZ 1|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN... 510,835 | oo 510,835 | ..oooonee. 544,198 (1,964) 510,835 05/01/2038.
3128M4 CP 6|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN........cocovvvr [ wormrvreriirineriiniins | v 1,777,719 | ... 1,777,719 | ........ 1,739,664 9,102 | oo [ s 1,777,719 (V] I 54,461 | 12/01/2036.
3128MM CK 7|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN........cccovver [ cormrererrneineirneiinns | veenns 2,016,602 | ........ 2,016,602 | ....... 2,022,116 (544) 2,016,602 0| s 51,510 | 09/01/2020.
3128P7 BH 5|FHLMCPC ... | 12/01/2012. | MORTGAGE PAYDOWN... 616,040 | ........... 616,040 | ........... 624,029 (611) 616,040 0 e 20,095 | 12/01/2025.
3128P7 CB 7|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN... e | . 719,229 | oo 719,229 | ........... 738,895 | ... (2,032) 719,229 (V] 24,945 | 02/01/2026.
3128PE AN 5 FNMA. ..ot ... | 12101/2012. [ MORTGAGE PAYDOWN........coccoev | comrrrerneneiieeens | e 255,776 | .o 255,776 | ........... 260,492 | .cooiieinns 256,220 (444) 255,776 0. 10,787 | 10/01/2021.
312942 CB 9|FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN........cocovuvr [ worrvreriirinerineninns | v 1,915,358 | ........ 1,915,358 | ........ 1,980,151 .....1,924,068 (A1) ) T BN 1,915,358 0| s 53,276 | 09/01/2040.
312942 FF 7|FHLMC PC ... | 04/16/2012. | VARIOUS........ocouiremrimerinrirneennne | cveriiesineinseneinns | e 16,938,764 | ...... 16,138,312 | ...... 16,515,924 | ........ 16,444,227 | .ccooovvvvvrcvnirs | ererrna(40,908) | oo [ i (40,908) | ...oouvevnreeins | e 16,403,319 | ..ooovvvirriacns | s 535,446 | ....... 535,446 | ... 225,671 | 09/01/2040.
312945 TE 8 FNMA....c.oiiiiiiiiccrcee s ... 12/01/2012. | MORTGAGE PAYDOWN.......ccvvve | cerrvrrnerrerineensenniens | verveene 1,718,499 | ........ 1,718,499 | ........ 1,817,044 | oo | e | erereend(86,323) | oo [ (66,323) [ ..o [ v 1,718,499 0] e 30,485 | 02/01/2041.
31294K M4 4 |FHLMC PC ... | 12/01/2012. | MORTGAGE PAYDOWN... e | . 536,024 | ........... 536,024 | ........... 556,209 (2,401) 536,024 0/ 14,904 | 01/01/2018.
31296S M3 7 |FHLMC ... | 12/01/2012. | MORTGAGE PAYDOWN.......ccoove [ eommrimrinrinnerneines | v 311,009 | ..oooveeee 311,009 | ..ooonee. 316,792 (1,085) 311,009 0 s 8,931 | 01/01/2034.
31297C HD 5|FHLMC ... | 12/01/2012. | MORTGAGE PAYDOWN........cccovvve [ wormrereriirinerineniins | v 1,919,599 | ........ 1,920,936 | ........ 1,916,518 .1,918,746 853 [ s | e 1,919,599 0 | e 41,658 |07/01/2034.
31297S R6 4|FHLMCPC ... | 12/01/2012. | MORTGAGE PAYDOWN... 1,708,626 | ........ 1,708,626 | ........ 1,658,435 1,692,929 | oo | e 15,897 | i | e 15,897 [ [ 1,708,626 0 | oo 34,024 | 08/01/2030.
31297U 3C 2|FHLMCPC ... | 12/01/2012. | MORTGAGE PAYDOWN... . 184,999 .184,999 192,428 184,999 0 [ oo 4,035 | 05/01/2035.
31298N UG 8|FHLMC woe | .| 12/01/2012. | MORTGAGE PAYDOWN... B [T 2,325 . 12,398 2,325 05/01/2031.
3132GG AX 3|FNMA ..112/01/2012. | MORTGAGE PAYDOWN.......cccovve | cerrvrrmervernnrenrennns | 1,133,526 | ooiie 1,133,526 | ........ 1,197,641 | oo e | vereeeee(d8,000) | v | cveneern(48,000) | s | e 1,133,526 08/01/2041.
3132HM TF 8|FNMA ... | 12/01/2012. | MORTGAGE PAYDOWN... . 20,635 |. 19,229 09/01/2042.
31387C XK 2|FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN.......ccccouver [ rovmrvmernnrrneineinns | v 104,295 | o0l 104,295 | e, 105,664 104,295 04/01/2031.
31389K WT 4 |FNMA PASS-THRU INT 15Y ... | 11/01/2012. | MORTGAGE PAYDOWN.... . 86,691 81,868 02/01/2017.
3138E8 K6 8|FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN.......ccccouvwr [ rormrimernnrirneiincinns | 207,964 | ..........207,964 | ........... 213,683 | .o cerneenne(3, 207,964 04/01/2042.
31390G A5 6|FNMA PASS-THRU INT15Y.... .| 11/01/2012. [ MORTGAGE PAYDOWN.......cccovvve | cerneirermnireirnnnnins | cvvreennnn 14,982 | 14,982 | e 15,888 14,982 05/01/2017.
31402R DD 8|FNMA PASS-THRU LNG 30 ... | 11/01/2012. | MORTGAGE PAYDOWN.... 1477746 | ... A 4TT746 | ........1,459,620 AATAB43 | e | 3103 | | e 3,103 | [ 1,477,746 05/01/2035.
314038 W5 1|FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN... 264,109 | ........... 264,109 | ........... 272,610 ...264,435 264,109 11/01/2033.
31404N GC 4|FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN.... 1,104,927 | ........ 1,104,927 | ... 1,070,187 1,099,424 | e | 5,503 | | v 5,803 | [ 1,104,927 0 22,355 | 05/01/2019.
314058 EF 7|FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN... e | . 1,592,789 | ........ 1,592,789 | ........ 1,530,571 ABTTO77 | i | e 15,112 | | el 15,112 i 1,592,789 0 08/01/2035.
31406B MW 7| FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN... e | | 171,167 | e 171,167 | o 173,948 L A71,473 171,167 0 01/01/2035.
31406D E7 7|FNMA PASS-THRU LNG 30 ... | 11/01/2012. | MORTGAGE PAYDOWN... 1,818,443 | ........1,818,443 | ........1,763,037 1,806,766 | i | e TUBTT | | e TLBTT | i [ 1,818,443 0 12/01/2034.
31406V DP 8|FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN... 196,834 | ...occoonee 196,834 | ........... 204,953 196,834 0 05/01/2035.
31406W 2M 5[FNMA PASS-THRU LNG30Y ... | 11/01/2012. | MORTGAGE PAYDOWN.... 449,968 | .......... 449,968 | .......... 461,850 449,968 0 06/01/2035.
31409X PU 7 |FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN... 706,569 | ........... 706,569 | ........... 686,255 706,569 0 02/01/2036.
31410D 5Y 2|FNMA ... | 11/01/2012. | MORTGAGE PAYDOWN... MM | 37741 | 376,794 371,741 0 08/01/2036.
31410P A8 6|FNMA seeveneeens | o | 11/01/2012. | MORTGAGE PAYDOWN... e | . 248,673 | ........... 248,673 | ........... 255,589 | ... . 248,673 0 08/01/2036.
31410U YW 6|FHLMC ... | 11/01/2012. | MORTGAGE PAYDOWN........cccovver [ womrrvmiinrinneiineines | eriieens 900,441 | ........... 900,441 | ........... 910,008 | ..ovvvereen 902,095 (1,654) 900,441 0 09/01/2036.
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3M1411C KH 3| FNMA oot ... | 11/01/2012. | MORTGAGE PAYDOWN........ccocovvvr [ e | ervmrernennn L1212 | i 1481 |t L2 | | e [ i 0 1,412 0 11/01/2036.
31411K R4 7|FNMAPASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN... ..337 571,855 0 01/01/2037.
31411IN 5C 7|FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN... (13) 673,886 0 02/01/2037.
31411W AU 1|FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN.......cccovrs | verrvermrrrrnnvniieinns | vreennn. 343,581 | ... 343,581 | ... 346,292 217 343,581 0 04/01/2037.
31412A U9 3|FNMA PASS-THRU LNG 30 ... | 11/01/2012. | MORTGAGE PAYDOWN... .906,833 (1,823) 888,780 0 07/01/2037.
31412E 5Y 8|FNMAPASS-THRU LNG30Y.. ... | 11/01/2012. | MORTGAGE PAYDOWN... . ..75,188 ...530 72,416 0 08/01/2037.
31412G XD 8|FNMA PASS-THRU LNG30Y. ... | 11/01/2012. | MORTGAGE PAYDOWN.......cccoouvs [ rvmrvrverrirvnrinciinns | v 400,440 | ..........400,441 | ... 412,266 (1,196) 400,440 0 07/01/2037.
31412R D5 3|FNMA v | | 11/01/2012. | MORTGAGE PAYDOWN... 5,555,640 | ........5,555,640 | ........ 5,578,210 (1,253) 5,555,640 0 03/01/2040.
31419A DS 3| FNMA PASS-THRU LNG30Y...coovvrmrririvirrrirenns ... | 11/01/2012. | MORTGAGE PAYDOWN.......ocvvve | cerrrrrrerrerrneireenniens | cerveens 3,054,367 | ........ 3,054,367 | ........ 3,327,828 | .........3,103,720 | .o | eereeennn(49,353) [ e [ (49,353) 3,054,367 0 09/01/2039.
31419J SH 2|FNMA PASS-THRU ..|...] 11/01/2012. | VARIOUS 1,135,734 | 1,135,734 .. 1,122,953 2805 [ | e 1,135,734 0 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG30Y...ccoooormrrmrrirerirnnnnns v | 11101/2012. | VARIOUS........oeivriiniieniierineiiinns [ enriineineinneissines | eveieens 924,161 | .......... 924,161 | ........... 905,148 ..993 924,161 0 11/01/2040.
31419K KF 1 |FNMA PASS-THRU LNG30Y... ... | 04/01/2012. | VARIOUS.........oooorrimrienrieriiniienns | ovmriiesiiesisssisniiens | v 10,450,929 | ...... 10,210,465 | ........ 9,621,368 | ..........9,808,937 | ..coovvrvrrrerrne [ ererernn(98,372) | ot [ e (98,372) 9,710,565 | ...oouvvvrereeien | v 740,364 11/01/2040.
31419L QD 8|FNMA PASS-THRU LNG30Y... ... | 11/01/2012. | MORTGAGE PAYDOWN........ccccovver [ cormrererrnrineiiieiinns | v 1,417,189 | ........ 1,417,189 | ... 1,442,654 (V2014 ) ISR IO 1,417,189 12/01/2040.
362848 GC 1|GAINESVILLE FLA UTILS SYS ... 06/20/2012. | OPPENHEIMER........coocvviiirirnninnes | cerrverreierissinsnnniens | e 254,088 | ........... 250,000 | ........... 282,143 (3,462) 252,055 2,033 10/01/2012.
432347 KE 1|HILLSBOROUGH CNTY FLA UTIL.. veee |+ | 06/20/2012. | OPPENHEIMER.........ocoomeiririninn | cererneeienineenerienns | oevinneenns 201,048 | ........... 200,000 | ........... 221,800 (2,414) 200,569 479 08/01/2012.
463608 U3 1 [IRVINE CALIF IMPT BD ACT....cccovvmivrirniirerniiniirs 1] 05/16/2012. | MERRILL......coocvviiirericienineieinnes | vevvernenensniesnnines | oo 94,000 | oo 94,000 | ..ooceeenn 94,000 0 94,000 09/02/2029.
49151E JQ 7|KENTUCKY ST PPT v | | 02/01/2012. | ISSUE CALLED at 100.000........cce. | cevvrrevermerneemscrirnnns | verereenne 200,000 | ........... 200,000 | ........... 217,152 (267) 206,072 | .cocvvrvivriens | verreeene(6,072) | o (6,072) | .. 5,375 | 02/01/2014.
575800 AE 7|MASS RRB TRUST 2005-1. v [ oo [ 0512312012, | VARIOUS......cooomvirineineiierinrins | aeineiiississinssineins | ceeens 4522724 | ........ 4,460,112 | ........ 4,456,401 2753 | e | e 4,459,033 03/15/2015.
745235 ZY 0|PUERTO RICO PUB BLDFGS AUTH REV GTD..... 1o [ 08/21/2012. [MERRILL.......cvoveriieeieieieereieieiens | ceereieisseseieeieees | cvveienins 219,236 | ..oovueen 200,000 | ........... 212,738 . (845) 207,182 07/01/2017.
89657P BV 4 |TRINITY RIVER AUTH TEXREV......ccocviniinirnnnens ... 1 08/17/2012. [MESIROW.......ccoivvvrininninnsrsinrissenee [ eoneressnsssnnsnissines | onseennnes 117,622 | v 115,000 | oo 125,275 | ... ..120,727 | ... cernnrennene(834) [ o (834) 119,893 02/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. ... snssssienes | oonees 78,203,359 | ...... 76,987,339 | ...... 77,410,743 | ........ 73,928,055 | ...coovviiinnns 0. (281,663) | ...ovvveninnns 0 | (281,663) | ....cocvonennn 0 | 76,843,714 | .............0 |.....1,359,646 |.....1,359,646 | ..1,857,932 |..... XXX......
Bonds - Industrial and Miscellaneous
02005G AD 7 |ALLY AUTO RECEIVABLES TRUST........cccccmmrvnnes ... | 12/17/2012. | MORTGAGE PAYDOWN........coccouvvr [ cormrirmeirnrineiiniins | v 1,450,285 | ........ 1,450,285 | ........ 1,449,825 | ... 1,448,502 | ..oooovoviiniinnis | e 1,783 | s LIV T TS IS 1,450,285 0 12/15/2014.
02666Q F3 2|AMERICAN HONDA FINANCE ... | 12/05/2012. | LIQUIDNET......cvvirierimrineniininns [ | v 1,005,580 | ........ 1,000,000 | ........... 999,600 | .....c0rers999,838 | oo | e 126 | e ..126 999,963 5,617 5,617 03/18/2013.
026874 AT 4|AMERICAN INTL GROUP INC .. | 12/06/2012. | CITIGROUP.........coouiirrenerirerirenins [ e | v 1,014,340 | ........ 1,000,000 | ........... 679,213 | cooeisreeenn879,505 | oo | 080,150 | e 80,150 959,655 | ..vvvurerrcerines | e 54,685 | ... 54,685 05/15/2013.
03072S LD 5|AMERIQUEST MTG SECS 2003 A-4... .. | 11/26/2012. | MORTGAGE PAYDOWN........ccovvve [ corrrimeirriiniienis | ceveiins 138177 | v 138,177 | oo 141,141 | 128,307 | 10,294 | i (424) | 9,870 138,177 0 11/25/2033.
060505 DA 9|BANK OF AMERICA CORPORATI.. ... | 02/17/2012. | VARIOUS ..1,893,320 ..2,000,000 | ........2,339,220 (922) 2,032,020 ....(138,700) | ......(138,700) | . 03/15/2017.
06051G EB 1|BANK OF AMERICA ... | 01/23/2012. | BANC OF AMERICA 1,003,470 1,000,000 | ........... 998,990 13 999,364 | ..vvvrveirreers | v 4,106 | oo 4,106 04/01/2015.
06739G AR 0|BARCLAYS BANK PLC ... | 06/13/2012. | BARCLAYS US FUNDING 2,145,560 | ........ 2,000,000 | ........ 1,983,660 | ...........1,986,263 | ....cccovvrvrrenns | verrrrrenenn880 [ o 850 [ e | e 1,986,913 | ..o | .. 158,647 | i 158,647 01/08/2020.
06739G BB 4 |BARCLAYS BANK PLC ... | 01/05/2012. | BARCLAYS US FUNDING 3,014,220 | ........ 3,000,000 | ....... 2,999,850 | .o0rrrr2,999,899 | ..o | ] | 1 2,999,900 | .oovvrerreres | e 14,320 | e 14,320 04/07/2015.
15200D AD 9|CENTERPOINT ENERGY TRANS ..101/11/2012. | MORGAN STANLEY. 5,765,625 | ........ 5,000,000 4,826,563 892 | e 4,882,060 |.....ccccovevrnn | -......883,565 | ....... 883,565 08/01/2019.
161571 CP 7| CHASE ISSUANCE TR CC 2008-4A... < | .. | 07/20/2012. | BARCLAYS US FUNDING ..5,136,133 ..5,000,000 | ........5,011,133 (905) 5,004,488 | .....cccooviverrs | 20 131,645 | oo 131,645 03/15/2015.
172967 ES 6|CITIGROUP INC ... | 07/17/2012. | CITIGROUP................ 1,132,170 1,000,000 | ........... 868,170 6,717 908,125 | ..covvvevvrinens | 00 224,045 | 224,045 05/15/2018.
172967 EU 1|CITIGROUP INC ... | 12/05/2012. | CITIGROUP.........ccoorverrrrrricrirenes [ e | v 1,818,425 | ........ 1,750,000 | ........ 1,644,808 | ........ 1,707,148 | coooevvevrerriens | 24,064 | oo, 24,064 | ....ooooveirenns [ e 1,731,211 [ | e 87,214 | 87,214 08/19/2013.
189054 AP 4|CLOROX CO DEL 1| 10/15/2012. | MATURITY ...cooiirirrireerneineiineeins [ eoneeissineesenissines | eneeneees 500,000 | ........... 500,000 | ........... 499,320 | ...oorrrern499,882 | oo | e 118 .18 500,000 0 10/15/2012.
22541H CC 4|CREDIT SUISSE NY BRH ... 1 03/13/2012. | CORPORATE REORG........ccivvvvern | cerrvrrrerrerrnrirsernniens | vervenne 1,069,370 | ........ 1,000,000 | ........... 996,710 | .oveeeereen 997,753 | e | 81 [ 61 997,814 | .o | e 71,556 | oo 71,556 02/15/2018.
22546Q AE 7 |CREDIT SUISSE NEW YORK. ... | 01/05/2012. | CS FIRST . 102,000,880 ..2,000,000 ..1,996,820 LT T IS 1,997,911 2,969 2,969 03/23/2015.
233851 AA 2| DAIMLER FINANCE NORTH AME.. ... | 03/15/2012. | CITIGROUP................ 3,043,260 3,000,000 2,999,040 69 2,999,347 | oo | e 43913 | ......... 43,913 03/28/2014.
302583 AB 5|FPLRECOVERY FDG UTILITY 2007 A-2 ... | 05/23/2012. | VARIOUS 2,502,931 | ........ 2,448,978 | ... 2,471,650 | o0 2,861,599 | oo | crreereenn(,194) | (4,194) 2,457,405 | oo | e 45526 | ... 45,526 08/01/2015.
36828Q HW 9 |GE CAPITAL MTG SERVICES, INC ... | 12/10/2012. | MORTGAGE PAYDOWN........cccovver [ eorrvmeineirnneineines | eveereens 351,986 | ...ccoene. 351,986 | ........... 353,737 | cioveeerenn352,031 | oo [ e (48) | e (46) 351,986 0 07/10/2039.
36962G 3H 5|GENERAL ELEC CAP CORP MTN. ... | 06/06/2012. | BARCLAYS US FUNDING.......cccoee | cerrvmrrererneersernnens | vervenna 3,400,620 | ........ 3,000,000 | ........ 2,893,110 5,050 | .ooviiviriircin 5,050 2,926,603 | ..cocooerrieen | e 474,017 | ... 474,017 09/15/2017.
37247D AJ 5| GENWORTH FINL INC .1 06/15/2012. [ MATURITY ..oovomririeeennnninerinens | sevvesssesneesssisenns | cerneees 1,000,000 | ........ 1,000,000 | ........... 422,310 | cooooerren879,896 | oo | e 120,104 | oo | e 120,104 | oo | v 1,000,000 0 06/15/2012.
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373334 GA 3| GEORGIA PWR CO....coovvvrrirircireieiieriesienes .. | 04/18/2012. | MESIROW.......ovvvvmrirrinrierirneinens [ e | oveens 1,142,010 | ........ 1,000,000 | ........... 997,820 | ..............999,010 | ..oovioiiiniiins 74 T I 7 999,081 | ..vvuevererericins | v 142,929 | ....... 142,929 | ........ 18,667 | 12/15/2015.
441812 KD 5|HOUSEHOLD FIN CORP ... | 12/05/2012. | BARCLAYS US FUNDING.......ccceo [ vomrvreriirineiveiins | v 1,535,610 | ........ 1,500,000 | ........ 1,468,020 | ...........1,492,815 | oo | v 4334 | 4,334 | s e 1,497,149 38,461 38,461 | ........ 99,948 | 07/15/2013.
44921A AD 3|HYUNDAI AUTO REC TALF 200 ... | 12/17/2012. | MORTGAGE PAYDOWN 846,164 | ........... 846,164 | ........... 846,021 974 | e ..974 846,164 0 22,314 | 03/15/2016.
46625H GY 0|JP MORGAN CHASE & CO. ... ] 06/05/2012. [ J P MORGAN.........vvrivriririernninnes | cernrrnererinsinsnnniens | vernennd 9,222,263 | ........ 8,250,000 | ........ 8,505,750 (11467 | s | e (11,467) 8,424,227 | ..cocoovvvvies | 00 798,036 | ... 798,036 | ...... 444,125 | 01/15/2018.
46625H HU 7|JPMORGAN CHASE & CO.. ... | 07/18/2012. | J P MORGAN v 1,078,310 | ........1,000,000 | .. .964,640 1,731 1,731 968,664 10/15/2020.
50075N AQ 7|KRAFT FOODS INC ... 12/03/2012. | BANC OF AMERICA......coovvvrmine | vervrirerimrneinerinnins | e 504,650 | ........... 500,000 | .......... 498,505 286 ...286 499,943 | o | e TOT | 4707 | ...on. 39,583 | 02/11/2013.
534187 AV 1 [LINCOLN NATL CORP IND. ... | 08/27/2012. | VARIOUS.........ocoomrvmrrmmrinernnnienns [ e | v 1,000,000 | ........ 1,000,000 | ........... 997,890 K N R L3 e | e 1,000,000 (V1N IO 56,500 | 08/27/2012.
58013M EG 5|MCDONALD'S CORP ... | 10/01/2012. | CORRECTION TO PRIOR YEAR... [ ...cooovreniirrrireines | wovrerenns 498990 | ........... 500,000 | ........... 498,990 67 | o 67 499,357 (367) (367) ] <ovovee 14,500 | 02/01/2019.
580645 AD 1|MCGRAW HILL COSINC ... | 11/15/2012. | VARIOUS 2,000,000 | ........ 2,000,000 | ........ 2,014,380 (2,886) | ..ovvrverirrinenns (2,886) 2,000,000 0. 134,375 | 11/15/2012.
59217G AA 7|METROPOLITAN LIFE GLOBAL. 1. | 01/25/2012. | CITIGROUP.........coourerrrrerirerirnrens [ e | v 1,014,400 ..1,000,000 | .. .997,510 68 68 999,192 01/11/2013.
61747TW AL 3|MORGAN STANLEY .1 06/12/2012. [ MORGAN STANLEY.......ccovvvirmnins | verrrrermriseirsnnniens | veveriens 948,050 1,000,000 | ........... 999,700 11 11 999,720 07/28/2021.
63866E BL 3 |NATIONWIDE LIFE GLOBAL 14 ... | 10/02/2012. | VARIOUS........ccoomrvmrrmrenernininnns [ e | oveenns 1,000,000 | ........ 1,000,000 | ........... 998,750 ...999,790 210 [ 2210 [ | e 1,000,000 (V] I 54,500 | 10/02/2012.
666807 BC 5|NORTHROP GRUMMAN CORP v | | 03/22/2012. | J P MORGAN........coorirrrrinrircinnnns 2,269,598 | ........ 2,250,000 | ........ 2,247,098 2,247,740 135 | oo ..135 2,247 875 | oo | e 21,722 | ......... 21,722 | ........ 15,263 | 11/15/2015.
69361Y AF 0|PSE & G TRANS UTILITY BONDS 2001 A-6.......... ... | 03/08/2012. | MORGAN STANLEY.......ccourvirerins | cerrvrrvererinrensennens | cvrvenns 4,026,464 | ........ 3,868,839 | ........ 4,080,869 | .......3,972,173 | cooivviriiie | v (5,448) | ..ovorvrirrinns (5,448) 3,966,725 | ..coovvvevcnis | v 59,738 | ........ 59,738 | ........ 62,512 | 06/15/2015.
74005P AS 3|PRAXAIRINC .. | 08/01/2012. | MESIROW........overrmrierierinrirneenns [ eovmeeneeissiseesieiiins | oveenns 2,654,325 | ........ 2,500,000 | ........ 2,492,100 | ..ocooneee. 964 | .o ...964 2,497,202 | .cooovvveerrniin | v 157,123 | ....... 157,123 | ....... 92,969 | 03/31/2014.
758202 AD 7 |REED ELSEVIER CAP INC......cccovvvmririiiiiriiniiniirs ...| 01/10/2012. | CORPORATE REORG 2,037,653 | ........ 2,000,000 | ........ 1,997,280 | ........... 1,999,796 | ...cvvvvvcrcrinn | e 1T i T [ s | e 1,999,807 | .ooooveirvveiins | e 37,846 | ......... 37,846 | ......... 6,424 | 06/15/2012.
77340R AC 1|ROCKIES EXPRESS PIPELINE ... | 07/18/2012. | DAIN RAUSCHER.........covvvmerierens [ v | s 990,000 | ....... 1,000,000 | .......... 998,580 | ....cee0ein999,016 | oo [ e8| 68 999,084 | ... | e (9,084) | ......... (9,084) | ........ 70,022 | 07/15/2018.
77340R AH 0|ROCKIES EXPRESS PIPELINE ... | 12/10/2012. | DAIN RAUSCHER.........covevverinrins [ e | v 1,000,000 | ........ 1,000,000 | ........... 999,380 | ovoerrrer999,610 | oo | e 108 | ...108 999,717 283 283 | . 45,283 | 04/15/2015.
78387G AP 8|SBC COMMUNICATIONS INC v [ 1211112012, [WACHOVIA. ......oooiviivinrineiisnneines | cevnenneienssinsenniens | veveene 1,076,620 | ........ 1,000,000 | ........... 968,780 | ....o0eeein989,386 [ .o | 3,563 [ 3,563 992,949 83,671 83,671 | ........ 63,608 | 09/15/2014.
78442F AG 3|SLM CORP v |+ | 0312172012, | J P MORGAN.....cooorvimrircrinrinnenes | veerseirsessssinennens | aevines 1,022,500 | ........ 1,000,000 | ........ 1,017,500 | oo 1,013,157 | oo [ reereen(2,960) [ oo [V L510) U I 1,010,208 | ...cvvoncvrcriens | cereens 12,294 | ......... 12,294 | ........ 37,476 | 01/15/2013.
78442F EJ 3|SLM CORP ... | 07/10/2012. | BANC OF AMERICA........cccoevvmves [ rvmriveiininniinions | v 1,110,000 | ........ 1,000,000 | ........... 983,180 | ..ovvvveren 985,317 | oo | o884 | s ...684 986,001 | ..voevererieein | v 123,999 | ... 123,999 | ........ 64,000 | 03/25/2020.
786514 BT 5|SAFEWAY INC ... | 03/08/2012. | DEUTSCHE BANK........ccoomvvrreririne [ v | v 520,415 | ........... 500,000 | .......... 499,730 899,733 | s [ e [ 9 499,743 20,672 20,672 12/01/2016.
92976B BL 5| WACHOVIA CMBS 2005-C22.. . [ 11/19/2012. | MORTGAGE PAYDOWN.......oovconns | cerrmrvmrirneernneineins | cereeens 1,866,300 | ........ 1,866,300 | ........ 1,875,374 1,869,450 | o [ rreeenn(3,150) | i [ T510) ) U BRI 1,866,300 0 12/15/2044.
94980V AA 6| WELLS FARGO BK NATL ASSN ..|...| 06/28/2012. | CORPORATE REORG 2,092,720 | ....... 2,000,000 | ........ 1,982,560 2949 | | e 1,994,566 | .....oovvverrens | e 98,155 | ......... 98,155 | ...... 144,181 | 02/09/2015.
244227 CQ 3|DEERE JOHN CR INC MTN CDS... .| C 1 04/20/2012. |MATURITY ...o.ormiimeririeereninnins [ oveererinsesnensesines | eoneeneees 779,000 | .....eee 779,000 | ........... 778,462 56 779,000 04/20/2012.
29087Z AD 9|EMERA INC MEDIUM TERM NTS.. | C 11211172012, INESBITT oot | oveireeiissiseessnsines | eeeereees 510,695 .500,000 499,790 38 499,830 12/13/2016.
316701 AA 9 |FIFTH AVENUELP .... C | 08/07/2012. | CORPORATE REORG 29,197 | .. 9,197 9,197 0 9,197 08/05/2021.
36158Z BG 0|GE CAP CDA FDG CO MTN CDS... v |C ] 0172412012, NESBITT....ccouerrrireirerrsrineisnenins | veerseessersssssnsesnens | aeevoe 2,962,872 | ........ 2,900,000 | ....... 3,031,950 (6,177) 2,953,742 08/17/2012.
43812Z AN 0 [HONDA CANADA FINANCE .. [ € 109/26/2012. [ VARIOUS.........oovvvrrimrirerieniisinis | eeviesiisssisnissssienses | cevieninns 300,000 | ........... 300,000 | ........... 300,000 0 300,000 09/26/2012.
51925Z DQ 7 |LAURENTIAN BK CDA MED TER. ...|C | 06/13/2012. | LAURENTIAN BANK..... (573) 500,039 . 06/30/2012.
667869 AA 9| NORTHWESTCONNECT GROUP. | C 11073172012, [ VARIOUS.......ooonriirirreinnrineinnnes | vveirneinersnnieniinens | vneinenneen 13,799 [ 13,799 | 013,890 | i 13,885 [ | oveeeiveccnece(1) | e | e (1) 13,884 (85) (85) 619 | 04/30/2041.
683244 AT 4|ONTARIO SCH BRDS FING COR... C | 06/25/2012. | VARIOUS 0 12,051 0 488 | 06/25/2032.
780085 TU 0|ROYAL BK CDA MONTREAL QUE ..|C | 09/18/2012. | RBC DOMINION . 0 323,000 | .ooovreerinrinns | e 4,910 | oo 4910 | ....... 16,062 | 03/11/2018.
80928B AA 4|SCOTIABANK CAP TR .. |C | 07/03/2012. | CORPORATE REORG 3,000,000 | ........ 3,000,000 | ........ 3,164,190 . (467) 3,163,428 | ...ovvvverrers | s (163,428) | ...... (163,428) | ...... 198,780 | 06/30/2052.
86682Z AB 2| SUN LIFE FINL INC MED TER ... | C ] 02/16/2012. | VALEUS MOB.....cooivviinrinrinsiiinnes | covessmsnssisssesssnsnnes | seneseeens 663,202 | ........... 607,000 | ........... 606,187 | ... 1.606,352 | oo | e |, 9 606,361 | .ovoerreireine | e 56,841 | ........ 56,841 | ....... 18,918 | 03/31/2019.
3899999. Total - Bonds - Industrial and Miscellaneous................... | e 89,922,225 | ...... 86,164,776 | ...... 85,745,719 | ......... 86,052,584 214,550 | ... 224,844 0 86,277,431 0 ... 3,644,794 |..... 3,644,794 | ..3,199,175 |..... XXX......
8399997. Total - Bonds = Part 4.......cooiiiiiiiiisiissi s ..243,070,627 |..... 230,407,907 |..... 235,710,989 | .......222,385,319 488,387) | ... (478,003) | ..cvvvvinennn0 | o 234,509,035 | ...coovinen0 [ 8,561,590 | ..... 8,561,590 | ...6,900,083 | ..... XXX..oone
8399998. Total - Bonds - Summary Item from Part 5. o] e 25,205,192 | ...... 23,469,000 | ...... 25,159,910 | ..o [STRTRRRT [P (31,408) [ ..ovvoveriierinns [ e (31,408) 25,128,502 | ..oovovviiniiens | s 76,691 | ........ 76,691 | ...... 290,175 |..... XXX......
8399999. TOHAI = BOMAS. ettt | e 268,275,819 |..... 253,876,907 |..... 260,870,899 | ....... 222,385,319 | ......... 10,294 | ... (519,795) | covovvviririens [ (509,501) 0 259,637,537 0. 8,638,281 | ..... 8,638,281 | ...7,190,258 | ..... XXX.oone
C Stocks - Industrial and Mi: )
002824 10 0[ABBOTT LABS ... 01/26/2012. [ VARIOUS........coovvrernrnirnrirernnines | eveees 30,000.000 | ........ 1,644,958 |......... D99 N I 1,530,615 11,686,900 | ...... (156,285) | ..vvovveererrvens [ eovervnrseireninnins [ v (156,285) | ..oovevvrernries | e 1,530,615 |... e | e 114,343 | ... 114,343 | ........14,400 | ..... XXX......
00817Y 10 8|AETNA INC ... | 01/30/2012. | BNY BROKERAGE 30,000.000 | ........ 1,313,048 |........ XXX | v 1,142,175 | ...........1,265,700 | ...... (123,525)| ... [ESTTTR BN (123,525) | ..vvovererereen | e 1,142,175 | ... v | s 170,873 | ... 170,873 5,250 |..... XXX......
00846U 10 1|AGILENT TECHNOLOGIES INC........cocovvrvrrriirernns | e 01/27/2012. | BNY BROKERAGE...........oovvervrrens | cerinees 50,000.000 | ........ 2,059,140 |......... XXX | s 1,829,978 | oo 873,250 | ......... 59,548 | ..o | e 59,548 | ..oovvveerierins | s 1,829,978 229,163 229,163 | ..ovveviveinnes | o XXX......
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023135 10 6|AMAZON COM INC ... | 04/27/2012. | BARCLAYS US FUN......coooovvrmmrnns | cori 10,000.000 | ......... 2,279,012 | ......... XXX | e 2,157,434 | ........... 1,731,000 | ....... 426,434 | oo [ | i 426,434 2,157,434 | oo | e 121,578 | ....... 121,578 | oo | e XXX......
03073E 10 5|AMERISOURCEBERGEN CORP.... ... | 01/27/2012. | BNY BROKERAGE.........cccosvveemrrres | cerirne 40,000.000 | ........ 1,574,954 | ........ XXX | v 989,324 .....1,487,600 | ...... (498,276) | ....oovverrerrenns [ e | s (498,276) 989,324 | ....ovvvvriri | e 585,630 | ....... 585,630 | ...cvvvvreririinns [ e XXX......
032654 10 5|ANALOG DEVICES 1| 12/19/2012. | VARIOUS.........oevverimeimnrenerinseinnes | v 360,000.000 | ...... 14,676,756 | ......... XXX oo | e 10,294,518 ...(2,586,282) | ... RSSO DO (2,586,282) | ..oocververcerns | eeerenens 10,294,518 | ..o | o 4,382,238 |..... 4,382,238 | ...... 314,820 |.... XXX......
057224 10 7 |BAKER HUGHES, INC.... ... 12118/2012. | VARIOUS........coovviirmrirnreirernrinnes | v 180,000.000 | ........ 8,025,846 |......... XXX oo | v 9,498,202 | ...........8,755,200 | ....... 743,002 |.... JRURRRTRROT ISP 743,002 9,498,202 ...(1,472,356) | ...(1,472,356) | ........ 90,000 |..... XXX......
060505 10 4|BANKAMERICA CORP... ... | 03/15/2012. | VARIOUS.. ..915,000.000 | ........7,383,452 ..4,977,600 109,800) ..(109,800) | . LA977,600 | e | e 2,405,852 |..... 2,405,852 | .......13,600 |..... XXX......
09253U 10 8|BLACKSTONE GROUP L P. wr | [ 12/05/2012. | BNY BROKERAGE..........cocovvvirevins | v 61,700.000 | ........... 905,551 1,043,730 | .............864,417 | ...... 179,313 |.... RPN IR 179,313 1,043,730 | ... JOOT I (138,179) | ...... (138,179) | ........ 32,084 |..... XXX......
143658 30 0|CARNIVAL CORP ... | 08/15/2012. | BNY BROKERAGE...........cooccmivenns | v 130,000.000 | ........ 4,213,965 | ........ XXX | s 4,965,013 | ..........4,243,200 | ...... 721,813 | o | e | e 721,813 | e | e 4,965,013 |... OO [ (751,048) | ...... (751,048) | ........ 25,000 |..... XXX......
17275R 10 2| CISCO SYSTEMS INC.....coovvvrrrereirrriserierierincens o | 12/11/2012. | VARIOUS.........otroerimrimnrineensrinnns | e 100,000.000 | ........ 1,972,732 | oo XXX | s 1,864,000 | ...........1,808,000 | ......... 56,000 | .ooucverrereirnnin | cerereeerenineis 56,000 | .ooouevrerererir [ s 1,864,000 |... IO 108,732 | ....... 108,732 | ........28,500 |..... XXX......
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO.. ... 01/05/2012. [ MERRILL. ..o | v 20,000.000 | ...ccce.u 966,539 | ... XXXeovvvoer | v 828,877 | ..............893,800 | ........ (64,924) [ ..o | e | e (64,924) 828,877 | . oo | e 137,663 | ....... 137,663 | ..o | e XXX......
30231G 10 2|EXXON MOBIL CORPORATION ... | 12/11/2012. | VARIOU ..155,000.000 | ......13,692,703 |........XXX... 11,128,800 ...(2,009,000) 2,009,000) | . 11,128,800 | ... .|...2,563,903 |..... 2,563,903 | ......329,350 |..... XXX......
31428X 10 6|FEDEX CORP ... 01/12/2012. [ VARIOUS........covvvirnirirnierninees | vviees 15,000.000 | ........ 1,360,513 | .oooooes. XXXt | s 1,358,915 | ...........1,252,650 | ...... 106,265 |.... RPN I 106,265 |. 1,358,915 | ... [T I 1,598 | oo 1,598 | .........4,550 |..... XXX......
38141G 10 4|GOLDMAN SACHS GROUP INC ... | 03/23/2012. | VARIOUS.........cooomrvrerirreriirinerrns | ceriens 76,000.000 | ........ 9,048,002 | ........ XXXerorvens | crrrs 7,285,360 | ...........6,872,680 | ...... 412,680 | ..o [ | e 412,680 | ..o [ s 7,285,360 | .ooovvvecrcrins | e 1,762,642 |..... 1,762,642 | .......42,700 |..... XXX......
444903 10 8|HUIMAN GENOME SCIENCES INC ... | 04/19/2012. | BNY BROKERAGE...........coocormmrnnes | o 100,000.000 | ........ 1,437,768 | ......... ) 0.0, I IOV 831,870 | .............739,000 | ......... 92,870 | .ooocvereieiinris | cerieeineiiineins 92,870 831,870 | .o | v 605,898 | ....... 605,898 | ...ooorerrrinnes [ e XXX......
46625H 10 0|JP MORGAN CHASE & CO......c.coervrrvevrrerrierrinins ... | 09/06/2012. | BNY BROKERAGE...........ccocovvvrvinier | cvvrne 115,000.000 | ........ 4,396,404 | ......... D,9.% N I 5,006,223 | ...........3,823,750 |..... 182473 | o | v | e 1,182,473 5,006,223 | ...ocovvirieen | i (609,819) | ...... (609,819) | ........ 97,750 | ..... XXX......
500255 10 4|KOHLS CORP ... | 01/05/2012. | BNY BROKERAGE..........ccoovveemirnes | cerinnes 70,000.000 | ........ 3,233,287 |......... XXX | v 3,530,902 | ..ocoeer. 3,454,500 | ..o 76,402 | oo | e | e 76,402 3,530,902 | .oovvvreriinins | e (297,615) | ...... (297,615) | ........ 17,500 |..... XXX......
50075N 10 4| KRAFT FOODS INC......ccoovvirmirniereriniisirnnicisninenns ... 1 09/28/2012. | SPINOFF......c.ovoiivriiiirineiernnirens | cveens 259,999.998 | ........ 8,050,762 | ......... XXX oo | v 7,074,319 | 119,713,600 | ...(2,855,283) | ..ovvuvvrivvrrviires [ v | s (2,855,283) [ ...vovvreererinin [ v 7,074,319 | .o | v 976,443 | ... 976,443 | ......301,600 |..... XXX......
50076Q 10 6|KRAFT FOOD INC ... | 12/03/2012. | BNY BROKERAGE..........ccosvveemrrnes | cerirne 33,400.000 | ........ 1,625,257 |......... XXX | v 1,034,200 (U TSN I 1,034,200 | ...ovovvcrrens | s 491,057 | ....... 491,057 | oovoveieri | e XXX......
58155Q 10 3|MCKESSON CORP v | - | 04/12/2012.| BNY BROKERAGE..........cocvmirirvcis | cerns 33,000.000 | ........ 3,011,011 | .....ee. XXX | v 2,716,982 2,571,030 | ....... 145,952 | oo | e | e 145,952 2,716,982 | .cocovvvvvrverns | 20.294,029 | .......294,029 | ........13,200 |...... XXX......
58933y 10 5|MERCK& COINC ... | 06/28/2012. [ VARIOUS........cooovvernrrrrrniierinnnnes | evvees 30,000.000 | ........ 1,208,157 |......... D99 CN I 1,131,774 11,131,000 TT4 | oo | e W TTA | e | s 1,131,774 | ... | 00 76,383 | .........76,383 | ........37,800 |..... XXX......
64110D 10 4|NETAPPINC ... | 12/05/2012. | BNY BROKERAGE...........cooccomvvnnes | crrne 120,000.000 | ......... 3,854,029 |......... XXX | v 4,352,400 | .ovveree,352,400 | oo [ e | e (U TR IS 4,352,400 |... [T (498,371) | ...... (498,371) | cevooevereverrceres | e XXX......
651229 10 6|NEWELL RUBBERMAID INC.........ccocvvrrvrrrrcrirnens ... | 12/05/2012. | BNY BROKERAGE..........ccoovvmmrians | cerinne 79,400.000 | ........ 1,721,338 | ......... XXX | s 1,411,351 | ... 1,282,310 | ....... 129,041 | oo | e [ e 129,041 | oo [ e 1A411,351 [ | s 309,987 | ....... 309,987 | .......22,232 | ..... XXX......
681919 10 6|OMNICOM GROUP INC.. ... | 08/16/2012. | BNY BROKERAGE..........ccoovveerires | cerirnes 55,000.000 | ........ 2,718,955 |......... XXX | v 2,406,523 2,451,900 | ........ (45,378) | ..vvevevereevrrnes [ | e (45,378) 2,406,523 | ....ovvrerrnii | v 312,433 | ....... 312,433 | .......31,750 |..... XXX......
68389X 10 5|ORACLE SYSTEMS v | . | 08/14/2012. | BNY BROKERAGE..........cooovveviviirer | o 150,000.000 | ........ 4,675,929 |........ XXX v | s 4,093,334 .3,847,500 | ....... 245,834 | .o | e | v 245,834 | ..o [ s 4,093,334 | ..oovviiins | v 582,595 | ....... 582,595 | ........27,000 |..... XXX......
826197 50 1|SIEMENSAG ... | 12/04/2012. | BNY BROKERAGE..........ccoouvevrrnes | cerinnee 20,000.000 | ........ 2,086,073 |......... XXX | s 1,888,598 1,912,200 | .00 (23,602) [ oo | e (23,602) [ ..o | e 1,888,598 | ...coovvvvirrens | s 197,475 | ....... 197,475 | .......56,521 | ..... XXX......
82966C 10 3|SIRONA DENTAL SYSTEMS INC......ccovvvvrrrerires ... | 12/18/2012. | BNY BROKERAGE...........coocemvrrnns | v 141,600.000 | ........ 7,430,882 |......... XXX | v 5,992,656 16,236,064 | ......(243,408) | ....oovrvvrrreres | s 5,992,656 | ...cooovrrerrrirns | e 1,438,226 |..... 1,438,226 | ...covvvecricrins | o XXX......
855030 10 2|STAPLESINC ... | 11/07/2012. | BNY BROKERAGE...........cccovvevirnin | ervres 80,000.000 | ........... 935,203 1,152,800 11,111,200 1,152,800 |... B (217,597) | ...... (217,597)] ........34,400 |..... XXX......
87612E 10 6|TARGET CORP ... | 05/31/2012. | VARIOUS... 90,000.000 | ........5,005,256 |... ..4,520,783 4,609,800 cerneeeene(89,017) | o [ s 4,520,783 |... 84,473 ..484,473 | .......45,000 |..... XXX......
959802 10 9|WESTERN UNION CO ....coovvverirrireireniserierines ... | 12/19/2012. | BNY BROKERAGE..........ocoecommrnins | o 150,000.000 | ......... 2,024,775 2,970,146 12,739,000 | ....e..231,146 | oovvirerreeies | e 231,146 2,970,146 | .cooovvrvrrrerns | s (945,371) | ...... (945,371)] ........57,000 |..... XXX......
98310W 10 8|WYNDHAM WORLDWIDE ... | 09/06/2012. | BNY BROKERAGE..........ccoouvemrrnes | cerinnes 50,000.000 | ........ 2,619,271 | ......... XXX | v 1,601,500 11,891,500 | ...... (290,000 | ...vovverererreiens [ e | s (290,000 | ...vovverrerrerns | e 1,601,500 | ...oooevrerrinnns | e 1,017,771 |..... 1,017,771 | .......34,500 |..... XXX......
H27013 10 3|WEATHERFORD INTERNATIONAL.... .1 09/14/2012. | BNY BROKERAGE..........cocoonevirneins | cveene 240,000.000 | ........ 3,228,088 | ......... XXX | s 3,351,122 | ..........3,513,600 | ...... (162,478) | .... [ESTUTRT BN (162,478) 3,351,122 | oo | s (123,034) | ...... (123,034) | cooocverrrcires | e XXX......
H84989 10 4|TYCO ELECTRONICS LTD .| ... | 12/18/2012. | BNY BROKERAGE..........cocovevvres | v 30,000.000 | ........ 1,123,445 | ......... D,9,. 0, S N 1,038,222 | ..o [ et | s | s {0} IOUORRRIRIOTTORIN IR 1,038,222 85,223 85,223 | .......10,080 |..... XXX......
00208D 40 8|ARC RESOURCESLTD ... A.|06/28/2012. | VARIOUS... 30,500.000 | .. 655,662 |......... .645,300 120,250) | ..vvveereriirnnes 645,300 .10,361 10,361 | ........13,490 | ..... XXX......
008474 10 8|AGNICO-EAGLE MINES . | C [ 11/15/2012. | SCOTIA CAPITAL.....corvverrrrnrineres | ovrirnns 3,000.000 | ..coonee 158,516 | .ovooeee XXX | s 127,130 | oo [ e 127,130 .31,386 31,386 | ..........664 | ... XXX......
008916 10 8|AGRIUMINC .| C ] 05/23/2012. | VARIOUS........cooomrvrerireiirineirenes | cerveiinns 7,200.000 | ....onee. 580,911 394,783 |.oovvvviviiens | 00 186,128 | 186,128 | ..........1,648 |..... XXX.....
05534B 76 0|BCEINC ...|C | 08/14/2012. | SCOTIA CAPITAL....ocvvvmrrrrirneirinne | cererenns 2,600.000 | ...coonee. 117,052 . . 78,891 | .o | 038,161 | e 38,161 | ........4,167 | ..... XXX......
063671 10 1|BANK MONTREAL QUE.. . |A.[07/16/2012. | VARIOUS.........oovvvirvrveinriscirennnins | v 15,300.000 | ........... 880,615 | ..o XXXrivves [ v 917,670 917,670 | ..ovvevvvviereer | eeeene(37,085) | . (37,055)| ........14,910 |..... XXX......
067901 10 8|BARRICK GOLD COR| C | 04/20/2012. | VARIOU ..7,300.000 | .. 311,582 | ... XXX... .362,085 . 362,085 . veennr(50,503) | ..........1,088 |..... XXX......
07317Q 10 5|BAYTEX ENERGY CORP .. | C | 04/25/2012. | VARIOUS........cccooorivmrnrrnirerinnies | eviees 14,400.000 | ........... 770,908 | .oooeee. XXX | e 466,642 | ............820,368 | .....(353,726) | ...ocerrrirrrriiis | cervrnrireininis | s (353,726) 466,642 | ....ooovvvris | 304,266 | ....... 304,266 | ..........8,624 | .... XXX......
136069 10 1|CAN IMPERIAL BK OF COMMERCE.. .. | € 1 07/19/2012. | VARIOUS..........ccoovvrmerimerirerineenens | cerrenes 13,100.000 | ........... 945,629 610,819 | .............966,649 | ......(355,830) | ...ooovvvvrirnrins [ o | e (355,830) 610,819 | .o | v 334,810 | ....... 334,810 | ........32,670 |..... XXX......
136375 10 2| CANADIAN NATL RY CO ...|C [ 01/20/2012. | CS FIRST.. B [ 500.000 | ...oovvvnee 39,765 . ..37,479 (2,597) 37,479 2,287 2,287 | ..ooee..n 163 | XXX......
136385 10 1|CANADIAN NAT RES LTD.. ... | C [ 04/25/2012. | VARIOUS.........ooovvrvemrrnnincerernnins | wvrveenn 27,800.000 | ........... 900,741 | oo XXX [ v 432,450 | ..........1,060,570 | ......(628,120) | ..coovoerrerrrrrerns v [ e (628,120) 432,450 | oo | e 468,290 | ....... 468,290 | .........4,592 | ..... XXX......
13645T 10 0|CANADIAN PACRY LTD.... .| C [ 06/18/2012. | VARIOUS.........occomvrmrrmrerncerseninnne | vevireeens 6,000.000 | ........... 454,088 | ........ XXXoovvors | e 321,459 | ..o 414,060 | .....oii(92,601) | oo [ [ (92,601) 321,459 | ..o | s 132,629 | ....... 132,629 | . .3,600 |..... XXX......
15118Q 10 9|CELTIC EXPL LTD C [ 10/22/2012. | VARIOUS.........cocvvrvrmrirriirernins | vvrveinn 17,900.000 | ...oevee 438,468 | ....... XXXooorovorr | v 268,152 | ...ooererer 409,373 | oo (141,221) | oo | s | e (141,221) 268,152 | .oveevvereerinne | v 170,316 | ....... 170,316 | ovvoeeiecii | o XXX......
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15135U 10 9[CENOVUSENERGY INC  .coooovivviicisciseis C | 1211712012, [VARIOUS........coooervriirrirneiseineies | e 9,500.000 | ...oonee 307,810 216,512 18 [ s [ e 18 317,466
22576C 10 1|CRESCENY POINT ENERGY TRUST ......ccconeeen. C | 09/05/2012. | VARIOUS........ccorvverrierincrirerirnins | e 16,300.000 | ........... 674,854 | ... XXX..cooeee | v 463,080 | .............. 731,870 | ...... (268,790) | ..vvvverrerreiens [ e | s (268,790) 463,080
292505 10 4|ENCANA CORP C | 04/23/2012. | VARIOUS........coooirerieerrnerireninees | cereens 17,500.000 | ........... 311,321 | XK | 248,641 | 330,675 | (81,934)| ... (81,934) 248,641
335934 10 5|FIRST QUANTUM MINERALS. . | C [ 11/15/2012. [VARIOUS........ooovvveririrerireinsirnninns | v 10,500.000 | ........... 217,028 | ..o XXX | 271,615 | 00210,525 | 061,090 [ e [ [ 61,090 271,615
375916 10 3|GILDAN ACTIVEWEAR INC C | 09/04/2012. | VARIOU ..2,500.000 5,620 0 56,350
380956 40 9|GOLDCORP INC NEW. ...|C [ 11/15/2012. | VARIOUS... 5,700.000 245,626 34,953 295,275
450913 10 8|IAMGOLD CORP, C | 11/09/2012. | VALEUS MOB.........cocvoeriiririnins | e 3,600.000 | ...cvoreeen 55,827 6,230 64,478 .
453038 40 8|IMPERIAL OILLTD C | 09/05/2012. [ VARIOUS........cooomrvrrerirernriseinenes | cerverins 7,800.000 | ..oonee 352,261 | .o XX v | 319,569 | 354,042 | i (BAAT3) | oo | e [ s (34,473) 319,569 .32,692
45823T 10 6|INTACT FINL CORP .. | C [ 08/29/2012. | RBC DEXIA.........oevvvnriernnrncerninne | covvvvirinnns 700.000 | ..coovveuee 41,902 0 43,813 | o | e (1911) | (1,911)
496902 40 4|KINROSS GOLD CORP.. C | 01/25/2012. | VARIOUS 30,481.000 .331,112 83,213 437,707 .....(106,595) | .
552704 10 8|MEG ENERGY CORP. .| C [10/10/2012. | VARIOUS..........coormrrmrmmrrrneieninns | cvriene 11,500.000 | ........... 445178 513,193 35,138 513,193 | .o | 200en(68,015) | ... (68,015)
559222 40 1[MAGNA INTLINC C | 10/10/2012. [ VARIOUS........coovrvrrirrirniiriniirenes | cervereend 6,300.000 | ........... 267,666 201,027 | cooorerrerei214,200 | oo (13,173) | i | v [ i (13,173) 201,027 |.oooovcvvivriies | 000enrn66,639 | Lo 66,639 | .
56501R 10 6| MANULIFE FINANCIAL CORP  ......ccoovvrvrerinenne C | 07/25/2012. [MERRILL. ......oovvvrrreirerirrineninnes | cereens 14,700.000 | ........... 149,533 257,969 98,474 257,969 |..cocoveriverrnee | w0ne(108,436) | ... (108,436) | .
683715 10 6|OPEN TEXT CORP . 10/24/12012. | VARIOUS.........ooovvvvviirnernniieirennns | e 7,700.000 | ........... 386,720 440,063 37,892 440,063 | .....ccoocovvereer | (53,343 | e (53,343)
688278 10 0|OSISKO MINING CORP.. 09/06/2012. | VARIOUS..........coomrvrerimerisneiserinns | cerinne 29,800.000 | ........... 279,900 410,089 | ...oo0rn0i293,232 | 1o 116,857 | oo [ | i 116,857 410,089 | ..cooovrvreeriennn | 2enr(130,189) | ... (130,189)
74022D 30 8|PRECISION DRILLING CORP.......cccoovrirmrrriirerines 01/23/2012. | VARIOUS.........ooorivernrirmrireirsinniins | v 20,300.000 | ...ccce... 203,430 221,347 8,197 221,347 | oo | e (17,917) | (17,917)
775109 20 0|ROGERS COMMUNICATIONS .......cccovvvrmivirrerrnnns 08/14/2012. | RBC DEXIA. ..3,200.000 | ..ccoonee 129,120 .119,268 62,800 (2,875) | ........ (2,875) 119,268 9,852
820904 20 9|SHAWCORLTD 06/25/2012. | VARIOUS... 900.000 | ..ooovvvnee 31,236 ...30,383 0 30,383 852
82509W 10 3|SHOPPERS DRUG MART CORP 08/14/2012. MERRILL.......ccoovvvrrrrvrriinieiiernenes | crvveins 4,300.000 | .......c... 181,245 184,945 8,043 184,945 | ..o | cereeeen(3,700) | e (3,700) | .
828336 10 7|SILVER WHEATON CORP. 07/05/2012. | VARIOUS... [T [ 11,500.000 | ......oee. 336,499 296,608 [ESTITRTO DR (42,642) 296,608 39,892
867224 10 7|SUNCORENERGY INC . 08/29/2012. | VARIOUS..........coormrerrimnrrirneirseinns | ceriens 12,600.000 | ........... 379,463 361,289 | coooorrerern 370,188 | 1oiiecn(8,899) | v [ e (8,899) 361,289
87425E 10 3|TALISMAN ENERGY INC.... 01/11/2012. | VARIOUS.........ovvvmrrrerirnerirnrincrnes | ceviens 12,900.000 164,159 (3,283) 164,159
878742 20 4|TECK COMINCO LTD 08/31/2012. | VARIOUS.........coorivernrirririiriennnns | v 11,000.000 | ......ee..307,270 | coovveee XXX | 000000 290,957 | iir000.395,010 | .. (104,053) | oo [ e [ v (104,053) 290,957
87971M 20 2| TELUS CORPORATION 08/14/2012. | UBS SEC 300.000 0 17,379
88706M 10 3|TIM HORTONS INC 11/08/2012. | SCOTIA CAPITAL.. ! 0 21,911
89353D 10 7|TRANSCANADA CORP 09/04/2012. | VARIOUS.........ccoovvrmrrercrrnrriinsnns | v 1,700.000 | ..ccovrnnee. 75,144 (1,863) 73,374
960410 20 7|WESTJET AIRLINES LTD... 05/24/2012. | VARIOUS... 12,100.000 .188,847 . 50,817 193,113
881624 20 9| TEVA PHARMACEUTICAL INDS.... ... |F.[11/01/2012. | BNY BROKERAGE........cocooouriinriinns | corins 30,000.000 | ........ 1,234,817 1,188,300 | ...........1,210,800 | ........ (22,500) | ..vevvererinninne [ | e {22510 [0) ) T [ 1,188,300 18,046 |..... XXX.....
9099999. Total - Common Stocks - Industrial and Miscellaneous... 145,064,974 129,166,474 | ....... 131,399,863 | ...(5,968,550) | ....ocoovvvviecn | i | (5,968,550 | . 129,166,474 | ... ...15,898,501 | ...1,864,904 |..... XXX..oooe
9799997. Total - Common Stocks - Part 4 ... |.....145,064,974 129,166,474 | ....... 131,399,863 | ...(5,968,550) | ...cvovvvrsenee | 0 | (5,968,550 | . 129,166,474 | ... ...15,898,501 | ...1,864,904 |..... XXX..oone
9799998 Total - Common Stocks - Summary ltem from Part 5....... e 17,199,966 17,744,324 | ..o e s L | e 0. v, 17744324 | ...........c.......| ......(544,358) | ...... (544,358) 120,880 |..... XXX......
9799999. Total - Common Stocks. ..162,264,940 146,910,798 | ....... 131,399,863 | ...(5,968,550) .0 5,968,550) | . ..146,910,798 | ... ...15,354,143 | ..1,985,784 |..... XXX.oone
9899999. Total - Preferred and Common Stock .| .....162,264,940 146,910,798 | ....... 131,399,863 | ...(5,968,550) | .... 0. 20 (5,968,550 | . 146,910,798 | ... ...15,354,143 | ...1,985,784 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............c.eiuueiiiiriiriiiiins wreeiieiseeiseseiessssessenes s ssssssessessessssssssessssssseessesesnees | coons 430,540,759 407,781,697 | ....... 353,785,182 | ...(5,958,256) | ....... (519,795) | covoovvvrrirnc. 0. (6,478,051) | ....coovcveren0 | e 406,548,335 |................ 0 ...23992,424 | ..9,176,042 |..... XXX......
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Bonds - All Other Government
135087 WL 4| CANADA GOVT C | 07/16/2012 | RBC DOMINION.. ...| 09/14/2012 | SCOTIA CAPITAL. ..1,067,500 | ........1,021,475 | ..........1,064,455 | ......ccoovvviinis | coirninad (3,045) (3,045) | c.ooverriries | e [ v (42,980)| ........ (42,980) | ....... 12,130 | ...... 5,293
135087 YQ 1|CANADA GOVT C | 07/16/2012 .| 09/07/2012 | SCOTIA CAPITAL 619,200 (616) (616)
135087 YS 7| CANADA GOVT C | 02/16/2012 | VALEUS MOB.. 08/28/2012 | NBC CLEAR.........oovvvervrvrririnns | ceiirinns 564,000 588,139 582,629 | ..ooovvrvrerecnns | v (5,510) (5,510)
135087 ZJ 6|CANADA GOVT...... 06/22/2012 | VARIOUS. 11/26/2012 | VARIOUS...... ..1,510,000 | .. ,667,810 . 21,663,013 | v | e (4,797) (4,797)
13509P BL 6|CANADAHSG TRNO1.. 06/07/2012 | MERRILL .| 09/04/2012 | SCOTIA CAPITAL......cooocvvvvcrres | o 4,500,000 | ......... 4,634,280 | ........4,618,390 | .......... 4,634,280 0
6513ZA SY 2| NEWFOUNDLAND & LABRADOR HYDRO. 04/20/2012 | SCOTIA CAPITAL.... 05/31/2012 | VARIOUS 5,000,000 ..4,994,050 5,000,000 5,950 5,950
683234 YC 6|ONTARIO (PROVINCE OF) 06/22/2012 | SCOTIA CAPITAL.... 10/16/2012 | SCOTIA CAPITAL. .....ccoosvvinniinns | cenririnnns 500,000 | .. 549,025 | ...........546,560 | .............. 545,014 | .o | o (4,011) (4,011) | oo [ | oo 1,546 | oo 1,546 | ....... 13471 [ ...l 6,690
1099999. Total - BONAS = Al Other GOVEIMMENL. ... ..evuiseiererssreisesesssersssssssersssesens | oeessssssssesssss s sers st se st E sttt nnsneenes | ensans 13,224,000 | ....... 14,120,004 | ....... 14,046,582 | ......... 14,107,975 | .o 0 (12,029) | oo 0 [ (12,029) [ ..ooovvennand 0 | v 0 . (61,393) ........ (61,393) ..... 139,885 |..... 66,726
Bonds - U.S. Special Revenue and Special A it
249181 P8 5|DENVER CO CITY & CNTY ARPT REVENUE...... ... | 05/11/2012 | SAMUEL RAMIREZ..............cc..... 08/20/2012 | EXCHANGE 2,000,000 | .......... 2,049,580 2,047,674 2,047,874 | oo | e (1,706) (1,706) (200) (200)
249182 DT 0|DENVERCITY. ... | 08/20/2012 | EXCHANGE. 11/15/2012 | CORPORATE REORG........cccooe. | woverinnt 680,000 696,209 (548) (548) | covonvverienes [ e | s (15,661)| ........ (15,661)
249182 EC 6|DENVERCITY. ... | 08/20/2012 | EXCHANGE. .. | 11/15/2012 | CORPORATE REORG.........ccccoo. | woreenne 1,320,000 | .........1,351,465 | .........1,320,000 | ..... 21,350,377 | e | e (1,088) (1,088) | coovvereercena | cevvrerierieees | e (30,377) | .ovve. (30,377)
576000 MJ 9[MA ST SCH BLDG AUTH SALES TAX ... | 09/12/2012 | CITIGROUP........covrvrireriririnns 12/06/2012 | CITIGROUP......oovvvrirvirrrirernie | wveiees 1,000,000 | ......... 1,246,080 | ........1,279,950 | ........... 1,241,950 | .ooviviicrins | e (4,130) (4,130) | cvvvreererrnes | errvrirrerenineins | e 38,000 | ......... 38,000
882117 X3 3| TEXAS ST A & M UNIV PERM INIVFUND.. .. |... | 08/15/2012 | BARCLAYS US FUNDING.......... 12/10/2012 | LEBENTHAL.......oconivininiiiniins | ovii 1,745,000 | ......... 2,191,912 2,180,514 | .o | v (11,397) | ovvreerrnrisrins | e (11,397) [ overneersvnnns | v | s 64,777 | ... 64,777
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ...t ssisssissssssess sttt ssnissnies | osiiinn 6,745,000 | ......... 7,535,246 | ........7,572,916 | ........... 7,516,376 | ..cccoveninnn. 0] (18,869) | ...cvvvereeuniead 0 | (18,869) | ...vouvnen [V [ 56,539 | ......... 56,539
Bonds - Industrial and Miscellaneous
36962G 5N 0| GENERAL ELEC CAP CORP MTN.......cccooonvuvnncn ...| 01/04/2012 | CITIGROUP.........c.ovvvrrrirrirnns 06/06/2012 | BARCLAYS US FUNDING.......... | c.eecee. 3,000,000 | ......... 2,995,710 | ......... 3,075,000 2,996,049 339 339 [ | e | e 78,951 | ... 78,951 | ....... 36,733 | .o
29087Z AD 9|EMERA INC MEDIUM TERMNTS.......ccooivirrirrns C | 06/28/2012 | CIBC.....coovvvrrviviririreisrisserenisnines 12/11/2012 |NESBITT.....ovivirernnisrisnisniininns | coverinnenns 500,000 508,950 508,101 (849) (849) 2,594 2,5% | ... 7,441
3899999. Total - Bonds - INUSHrial @NA MISCEIBNEOUS. ........rvuireerestessiriistisseiiise | erisessess s ettt | srnisenes 3,500,000 | .. ,504,660 3,504,150 0 (510) 0 (510) 0 [ I 81,545 | ........ 81,545 | ...... 44,174
8399998. TOHAL = BOMAS. ... hhd kbbb | einies 23,469,000 | ....... 25,159,910 25,205,193 25,128,501 0] (R0 ) — 0 [ (31,408) | ..o [ [ I 76,691 | ......... 76,691 | ..... 290,173
C Stocks - Industrial and Miscell
023135 10 6{AMAZON COM INC.......covvuirrrrirrireirnriserierienes ...| 03/19/2012 | BNY BROKERAGE.................... 08/16/2012 | BNY BROKERAGE..........cccovveies | e 15,000.000 | ......... 2,748,096 3,581,944 2,748,096 (U PO IFSURORIRIORS IO 833,848 | ....... 833,848 | ... | e
03027X 10 0|AMERICAN TOWER CORP ... | 10/09/2012 | BNY BROKERAGE.. 11/16/2012 | BNY BROKERAGE.... 30,000.000 | ......... 2,152,890 2,211,301 2,152,890 0 58,411 58,411
057224 10 7|BAKER HUGHES, INC ...| 01/12/2012 | WEIL HOWARD 12/18/2012 | BNY BROKERAGE.... 30,000.000 | ......... 1,465,197 | ......... 1,263,455 | ........... 1,465,197 0 | oo [ e | e (201,742)
149123 10 1|CATERPILLAR INC DEL. ... | 03/20/2012 | BNY BROKERAGE 12/18/2012 | BNY BROKERAGE..........c.cocvivres | wvnend 20,000.000 | ......... 2,225,200 ...1,815,857 2,225,200 0 | coveeeeeeeees [ ereeeeeeceees | e (409,343)
50075N 10 4 |KRAFT FOODS INC.... . | 08/16/2012 | BNY BROKERAGE.. 10/02/2012 | VARIOUS.......coorvverrvrririnerrenns | e 100,000.000 ,072,900 3,096,461 | . ..4,072,900 0 | oo [ v | e (976,439)
H84989 10 4|TYCO ELECTRONICS LTD SWI ...| 08/22/2012| BNY BROKERAGE 12/18/2012 | BNY BROKERAGE...........cocoovuver | woeens 40,000.000 1,497,926 | ........... 1,405,268 0 92,658
008474 10 8|AGNICO-EAGLE MINES C | 07/26/2012 | SCOTIA CAPITAL.... 11/09/2012 | VARIOUS.......ccormririrrinririnci | vvvis 5,200.000 262,280 220,911 0 { oo [ | e 41,369
05534B 76 0|BCEINC 06/07/2012 | CS FIRST. 08/14/2012 | SCOTIA CAPITAL......ovvrverirerirns | werreenne 1,800.000 ....81,036 74,933 0 | v e | e 6,103
063671 10 1|[BANK MONTREAL QUE .| 06/07/2012 | CS FIRST.... 07/16/2012| CS FIRST ....cvuvrererreirerveiivenns | e 600.000 | .......c...33,062 | ..convnn 34,503 33,062 0 [ oo [ oo | v 1,441
136069 10 1|CAN IMPERIAL BK OF COMMERCE.. 06/07/2012 | CS FIRST. 07/13/2012 | VARIOUS.. ..1,300.000 | ..............92,529 | ..... 93,513 92,529 0 .984
13645T 10 0|CANADIAN PAC RY LTD 06/07/2012 | CS FIRST.... 06/18/2012 | VARIOUS.......c.oovvvrreiirineireis | e 400.000 | .............28,941 | ... 29,740 28,941 0 799
15118Q 10 9|CELTIC EXPL LTD. 04/24/2012 | VARIOUS. 10/22/2012 | VARIOUS.......oooiviirircrreriinnes | s 10,400.000 0 [ oo [ e | e 131,321 | ... 131,321
15135U 10 9[CENOVUSENERGY INC ..o 08/29/2012 | VARIOUS. 1211712012 | VARIOUS........covoerinrirnnrirseineinn | oerin 9,500.000 (VN SUSTRUIRORTINS IVURPROROIRON IOV (23,920) (23,920)
22576C 10 1|CRESCENY POINT ENERGY TRUST .. 06/07/2012 | CS FIRST.... 09/05/2012 | VARIOUS.......c.oovvvemrireiiervrirens | cvivrinns 900.000 0 (485) (485)| ...
335934 10 5|FIRST QUANTUM MINERALSLT... 06/07/2012 | VARIOUS. 11/15/2012 | TD WATERHOUSE ..3,400.000 0 (3427)] ..........(3,427)
375916 10 3|GILDAN ACTIVEWEAR INC 06/07/2012 | CS FIRST..... 08/29/2012 | VARIOUS........cooovvvvcriiriiiiinns | o 1,700.000 0 8,085 8,085
453038 40 8|IMPERIAL OILLTD 06/07/2012 | VARIOUS 09/04/2012 | VARIOUS.........ooomerimrirencrnins | cereeenne 8,400.000 0 9,414 9,414
45823T 10 6|INTACT FINL CORP SUB RCPT......coccmevurirrrinns C | 07/19/2012 | CS FIRST.... 08/29/2012 | RBC DEXIA.......ovvverrerineineien | corveenne 3,400.000 0
552704 10 8|MEG ENERGY CORP. .| C | 01/04/2012| CS FIRST.... 05/08/2012 | NESBITT 0
683715 10 6|OPEN TEXT CORP ..|A.| 06/07/2012| CS FIRST.... ... | 10/23/2012 | RBC DEXIA... 0
688278 10 0| OSISKO MINING CORP.........cccoumrviiririnriiniiinns C | 06/07/2012 | CS FIRST....cvervriirerireirinininns 09/06/2012 | CS FIRST.....couvvrrieivrerierircens 0
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766910 10 3|RIOCAN REAL ESTATE INVST TR C | 06/07/2012 | VARIOUS..........covvvrenriiririiins 11/27/2012 | VARIOUS.........oooivviiieiniiiens 17,800.000 | ............ 476,938 | ..........479,566 | ........... 476,938 0 2,628
828336 10 7|SILVER WHEATON CORP. ...|C | 06/07/2012| CS FIRST 07/05/2012 | CS FIRST.......ovrricrriinniinnns | o 800.000 | ..............22,205 22,205 0 | cvereeeereees | eveereeiierenies | cevieerenns 1,062 | ..
867224 10 7|SUNCOR ENERGY INC ..| C | 03/14/2012 | ECEM PENSON... 05/04/2012 | TD WATERHOUSE.........c.ovcernins | woreenne 1,100.000 | ..ccoovrennee 36,229 36,229 0 (3,112)] ..
878742 20 4|TECK COMINCOLTD ..|C | 06/07/2012 | VARIOUS. 07/25/2012 | VARIOUS.........ovovemirernineiiens | crvris 7,100.000 ..278,968 278,968 (VN [SURTRRINURIRS INPURRIRRIN ISR (42,940)
87971M 20 2| TELUS CORPORATION. ..|C | 06/20/2012 | UBS SEC. 08/14/2012 | UBS SEC 2,900.000 172,783 172,783 0 0,671
89353D 10 7| TRANSCANADA CORP 07/26/2012 | VARIOUS. .. | 09/04/2012 | ECEM PENSON.........cocoovurrirnece 9,000.000 | .. ..398,540 | .. 398,540 0 3,269 .
89620H 10 5| TRILOGY ENERGY CORP.......ccocviriniiiniinirines .| 06/07/2012 | VARIOUS.........ccooiviviiriniinirins 09/11/2012 | VARIOUS.. 21,000.000 | ............ 558,449 | ............ 480,013 | .... 558,449 0 [ e | e (78,436)| .......(78,436) | ......... 3,525
9099999. Total - Common Stocks - Industrial and Miscellaneous... 17,744,326 | ....... 17,199,966 | ......... 17,744,326 0 0 0 0 0....l (544,357) 120,880
9799998. Total - Common Stocks. 17,744,326 | ...... 17,199,966 0 0 0 0 0] ... (544,357) 120,880
9899999. Total - Preferred and Common Stocks 17,744,326 | .......17,199,966 0 0 0 0 0 [ ... (544,357) 120,880
9999999. Total - Bonds, Preferred and Common Stocks................oc.rieereneeennen. 42,904,236 | ....... 42,405,159 | ........42,872,827 | ..cooeeen0 | e (31,408) | ..vvvvrrrrinnn [V (31,408) | ..o (V) [ 0] ... (467,666) 411,053
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP
Identifi-
cation

Description

Name of Subsidiary, Controlled or

Affiliated Company

3

Foreign

4
NAIC
Company
Code or Alien
Insurer
Identification
Number

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

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

7

Total Amount

of Such
Intangible
Assets

Stock of Such
Company Owned by
Insurer on Statement Date

8
9
Book/Adjusted
Carrying Number of
Value Shares

10

% of
Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,013,786,198.

2. Total amount of intangible assets nonadmitted §....

..0.

CusIP
Identifi-
cation

SCHEDULE D - PART 6 - SECTION 2

Name of Lower-Tier Company

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of
Intangible Assets
Included in
Amount Shown in
Column 7, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

5

Number of Shares

6

% of Outstanding

NONE
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

Showing all SHORT-TERM INVE
7 8

2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
All Other Government Bonds - Issuer Obligations
DISC NO....ooovvenirirrincnnas I@ ..... |C| 09/28/2012. | T D SECURITES.......coovimiiniiseriisiisniinns 03/28/2013.] ..cvvvnves 1,247,072 [ [ 3,284 | | e | v 1,250,000 | .......... 1,243,838

0699999. All Other Government Bonds - ISSUET OBIIGAtIONS. .......evrivririiersisieerisss s ...1,247,072 1,250,000 1,243,838 0
1099999. Total - All Other Government Bonds ...1,247,072 1,250,000 1,243,838 0
Total Bonds
7799999. Subtotals - Issuer Obligations ....1,247,072 1,250,000 1,243,838 0
8399999. Subtotals - Bonds ....1,247,072 1,250,000 1,243,838 0
Class One Money Market Mutual Funds

09248U 61 9|BLACKROCK LIQUIDITY TEMPFUND INST'L .| 11/30/2012. | VARIOUS.... .17,068,480 17,068,480

26188) 20 6|DREYFUS CASH MGT INST'L .| 11/30/2012. | VARIOUS.... ceevnen:8,029,629 8,029,629

38141W 23 2| GOLDMAN SACHS FINANCIAL SQUARE INST'L...... | .ccceue | 11/30/2012. [ VARIOUS.......ccooovnrescnnnnennnneinnes | eeeeee XXX iiis [ i 3,215,947 3,215,947
8999999. Total - Class One Money Market Mutual FUNS...........cccoveierrininrniecscssceens ..28,314,056 28,314,056 0
9199999. Total - Short-Term Investment ..29,561,128 29,557,894 0




Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E COM PANY

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

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

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

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

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

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

Sch. DB-Pt. D
NONE
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Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates
Cash Equivalents (Schedle E Part 2 Type)
03663T NQ 7| ANTALIS US FUNDING CORP......cootirmiimiimeiiiitieiieeiseesss s ssesssss st [ 2,499,344 | 01/24/2013....
000000 00 O[BANK OF AMERICA N.A ¢ 6,000,000 |12/24/2012....
06741X FU 7 | BARCLAYS NEW YORK.....coiiueiuiirriiitisesieissi ettt C 1,000,000 | 01/14/2013....
06945L NR 5 |BARTON CAPITAL CORPORATION.......covturirremmrimmimserssesssessseniseessssssse s st st sesse st sesssssssssssessens c 1,999,533 |01/25/2013....
123456 78 9| NATIXIS FINANCIAL PRODUCTS LLC.....oouureuieuneiireeeieesseiseissssssssesssss s s sssssssseen Coererrnenn | wererrrrnennes | verveeesenirseennenenss 1,000,000 [ oo 1,000,000 |12/24/2012....
000000 00 O|CITIGROUP GLOBAL MARKETS INC C 7,000,000 |12/24/2012....
000000 00 O[CREDIT SUISSE (USA) LLC....couiiiriieirieieiseieesiisessssisseesssissssse s eesss s sssssssenes C 2,025,463 | 12/24/2012....
000000 00 OfML PIERCE FENNER & SMITH INC........ccoouiirmriirieiierieriseesesiseriessseeesenessenns [ . 4,000,000 |12/24/2012....
000000 00 O|MIZUHO SECURITIES USAINC...... C ..7,000,000 7,000,000 |12/24/2012....
000000 00 O NOMURA SECURITIES........ccocmivumrmrriirierinreierissesssisssiessesssessessssesessens [CPIRRTIRIOR IPTORTIRPTORTIN PPN 12,000,000 12/24/2012....
000000 00 O BARCLAYS CAPITAL.....evuiiiiirieiissiesesisssesss bbbt C 10,000,000 01/18/2013....
82487TA MF 1 [ SHIZUOKA NEW YORK.......ccovrimrriirirrirnieinrieeriesiinenienes ¢ ..2,000,000 01/11/2013....
8672E2 PC 6| SUNCORP METWAY LTD....... s [ ORI R 2,497,219 02/12/2013....
9199999. Total - Cash Equivalents (SChedule E Part 2 TYPE)......curuuiririiireriieiisiseesersssesssssissss st sssesssssansssses 59,021,560 |.......cccevnree......59,021,560 | ... XXX
9999999, TORAIS. vtttk ninnte | cieriinnes 59,021,560 | ........cooeucc.........59,021,560 | .... XXX..oo..
General Interrogatories:
1. The activity for the year:  Fair Value $.....(14,477,470)  Book/Adjusted Carrying Value $.....(14,477,470)
2. Average balance for the year:  Fair Value $.....67,983,472  Book/Adjusted Carrying Value $.....67,983,472
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3 4 5 6 7
NAIC
Designation|
CUSIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1.
2.

The activity for the year: Fair Value $........
Average balance for the year:  Fair Value $

NONE
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Annual Statement for the year 2012 of the

AFFILIATED FM INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA (LOSS PAYMENT).......ocvvurereineirneineiins HARTFORD, CT...ovvuviniireireeieisesisessessssesissessssissssssssesssnees ..(59,314,824) | XXX
JP MORGAN CHASE NEW YORK, NY.....rvvirrimrrinimieriereneesssessessesias 17,706,234 | XXX
NORTHERN TRUST ...ttt CHICAGO, L.t ..4,628,834 | XXX
ROYAL BANK (RES ACCT).....courvumrimerierireerenisseseriesssseninenes TORONTO, ON, CAN......cortruirrirrererineserissrsensessssessssssenes | cevenerens 769,757 | XXX
ROYAL BANK (USD.......... TORONTO, ON, CAN.......ooriiiiiiiiiiiinsissississiesisiissicies | o ..1,185,741 | XXX
ROYAL BANK (LOSS PAY)......corrirrmerirrriereniieenns TORONTO, ON, CAN......cttvmrimirierirereniseiessesssenesesssenssneess | cenenines | crvvessinessesesssssnnnes | cenerssssessessssesssssens | oo | oo 8,082,924 | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories...... XXX [ e )9, GO USRS SRR IR (64,507) | XXX..
0199999. Total - Open DEPOSIOMIES. ... .v.urvruressriserrisrrsseriseissrissis s XXX s D, S [P 110,860 | oo 9,238 | i (27,005,841) | XXX..
0399999. Total Cash on Deposit.... XXX... ....110,860 ...(27,005,841) | XXX..
0599999, TOAI CASN.......ocvvererreraeraeesereeeese et ees bbb XXX... ....110,860 ...(27,005,841) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,280,877) | 4. April 16,817,285 | 7. July. 1,484,068 | 10. October. 7,400,284
2. February. 15,641,341 | 5. May. 7,828,787 | 8. August 9,864,765 | 11. November. 8,979,050
3. March 19,494,491 | 6. June 3,856,968 | 9. September. 21,371,047 | 12. December. (27,005,841)
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Annual Statement for the year 2012 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year
All Other Government Bonds - Issuer Obligations
CANADA T-BILL DISC NOTE. ...ttt ttestts s8££ 888888ttt | fenesnens | 1212412012 | oo 0.969 |01/04/2013 | ..ooovvvvvvennes 5,649,580
0699999. All Other Government Bonds - ISSUET OBIIGAHONS. .. ....cuureireiissie it 5,649,580
1099999. Total - All Other Government Bonds ...........cccoeviiiioninineiinnnnines 5,649,580
Total Bonds
7799999, SUDLOLAIS = ISSUET OBDIGAIIONS. .. ...t evreretirieesit st erss e ess ettt es st ees e et 2881088888888 8 8814088828408 E 1088108880848 E b8 bt b et e4beEsenEee b e bbb skt b st en bt ent st nnrantns | anbssssensonsanes 5,649,580
8309999, SUDEOLAIS = BOMAS. ... resreieerertsseess s eess s sk E k881 E 8888 E £ E £ £ EE£EE 8 E L £ £EE 1184 E 8L E 8 £EE L R84 E 8L E L 1EE L84 E 08 £EE 1 ERE 10 E LR R L LRkttt | erbenrrnnr s 5,649,580
Sweep Accounts
JP MORGAN END OF DAY INVESTMENTS SWEEP........cccciiiuiiimiiiniirimississsisssnssssssensssisssnssenssssssensssssssssssssssssssenssssssssesessssssssssensssessensssssssssenssssssenssssssssessenssssens | aeesesens | 12012012 | iviivirnnncenn0.090 [ 1iriviiivsnninns 50,000,000 | vvuiveuieereeres st | e 30,686
8499999, TOAl = SWEED ACCOUNLS.......c.eveeeeeceeeieteteeeetseeeeestesseesteseeeseeseesesesseeseeassesseesesseseeses et aeseeseeseeseseeseesetaesseseeseeseteeseeseeseeeesessee et aeseeseEseeseseesee et aeteetebseeseteeses et aesentessesants | ebsetssssssessessssantessessssnenn 50,000,000 [ ...ooveverrirereieieierecceeeeeeereeeeeeeeeereseeeseeeierened0 | e 30,686
8699999, TOtAl = CASH EQUIVAIENES. ... vveieeiriisissiieiseiseis ettt ss b8R8 1088188285148 80081810880 s s s s bes H4sestee b e e s et e R e R R e R e bR R b n b ens | Hhetseb et bbbt 55,649,580 | ....coovieiieiiiiieecnernesnsesissensnessnerennens0) [ s 32,013




Annual Statement for the year 2012 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL ..o AL | s | et | et | et | s
2. Alaska.... CAK | e | bbb niens | ettt | et | s
30 ANZONA. oot AZ [ i [ st | st enes | e | s
A ATKANSAS ... AR | s | bbbt | srieti ettt | eteenienbns e | e
5. California........ccccevevrerrrereinesc . CA | cive.Bces | WOTKETS COMPENSAHON. ..ottt esssesssssesserias | eosesesssssnsssessesssensnne | oeee 566,090 586,516
6. (070116 =T [0 T 01 O 1 O TR (OO [SOSORTOORORRRRTTTTRT T
T CONNECHCUL.......eeeeeicreierreeeOT [ i [ttt nnens | enternss s ens st ensenes | creriens e | eres
8. DEIAWATE. ...t DE | it | oot | cbbeti e | ereenienb e | o
9. District 0f COIUMDIA.........cciieeer DO | it | ettt | sient st | e nienee | s
10, FIOMAA. oo dFL | s bbbt | reis st | eeeteniees s | e
1. Georgia......oocvereerrverirererneneee. GA [ it Bues [ PTOPEIY & CASUAIY ...vovvveveiiciiii et enssnens | ensieessieniensssesssnssenes | veves 25,272 .26,184
12, HAWAL e HL i bt | rees et | seeiens e | oo
130 1d8N0. oD [ i et | et | s | oo
14 HHINOIS.....veeevererrererieernerinnieee L [ s bbbt | reesnsiens st | eertess et | oo
15, INGIANA. ..o N i et | etesesssn e | eertens s | oo
16, 1OWAL v BA i bbb | reesesi ettt nnins | eetiessnees st | ceias
17, KANSAS..coveevicerinrierieeen K8 [ i et | e | st | oo
18, KENUCKY.....cveervrrercerrrinereeneedKY [ i bbb bbb enbenns | reesnsinns st | eestessnees st | e
19, LOUISTANG. ... e LA i [ttt | et | et | oo
20, MaNE.. oo M | i | e[ Hrent sttt ens | eesienss et | cenen
21.  Maryland IMD [ e | ettt nnens | sretenesteni et anenens | ettt enenens | s
22.  Massachusetts.. MA | LB | Property & CasUalty .........coviveierireiiiiiiiese e 50,544 52,368
23, MIChIGAN.....ceerevercnrcrreeeen e ML [ i | bbbt niens | sreterest sttt nens | ettt esenenens | eees
24, MINNESOtA. ... MIN s | bbb | erbete st enies | erereni st | e
25.  Mississippi.. S | e | e | e | e
26, MISSOUI. ... dMO i | bbbt | erbte st enins | erereni st | s
27, MONANA. ... e T i b niens | seter ettt nens | et | s
28, NEDIASKA. ..o NE s | et | srbtes et enies | ereresi et | s
29, NEVAGA. ...t NV [ i bbb niens | seterene st nens | ettt | e
30, NEW HamMPSHITE......c.veeirerrreeedNH [ e ettt ntensnsntessans | sressstassessessessesnssansessnes | snesssssssessesssnnsessnssnsnnes | enes
31, New Jersey. . e e | e | e | s
32, New Mexico......coorvuvrunrrnrrennenes NM|...... B.... | PrOPerty & CaSUAMY ........covueiurirrieireieieieieie ettt ssssse s sssssssenns | seesssessesseesessssensessnnsnens | seene 808,700 837,880
33 NEW YOTK.oovrinicisnicernenensdNY [ | e bbb tens | erbeeen bt | eeeensnesnn e | e
34, North Carolin.........cccceerereeeendNC | ciie.Burse [ PrOPEIY & CASUBIY ....vooeveieieciciicieeese st ssssessenssnnns | sesessssssesssesessensssesenss | seves 303,262 314,205
35, NOM DAKOtA. ..o edND i | e ens | erbsnesen et nntes | eeeensessnn s enenes | e
36, ONI0....eeceerrenerierinerrerireeee OH | i | e | Htent ettt ens | eesbeen et | neres
37.  Oklahoma.. . Property & Casualty i | s | e 303,262 314,205
38, OregoN....cceveeeereereeeeneerenenas Property & Casualty, Workers COMPENSAtON...........cceururererrerrereineireieireeereeseseseeneens | overensesseseensesssesseseenees | oeves 672,232 696,488
39, PennSYIVANIA. ..o PA i | s | s | e | s
40.  Rhode Island.. R B [ Property & CASUAIY .........uvereereircereeieerie e snssssssessesssensns. | oeees 3,214,582 |...... 3,330,573 | .....
41.  South Carolina...........ccceverrierec. SC [ ritireiis | eerreriree e bbbt | srbtes st enres | eeeens e | e
42, SOUth DAKOA. ... eS| s | et | srbtes et enies | ereresieernn s | e
43, TEMNESSEE. ..uevvirrrieierierre TN | it | e bbbt nns | Htenisee st enttens | ettt | eeres
B4, TEXAS..ceouevveeeeerenerierineessnneen TX | deiiinniies | cotesiiesses st bbb | sttt ens | eerbenn et | cenen
45, UM dUT [ bbb naens | ettt nens | et | s
46, VEIMONL. oo VT | e | ettt bbbt | Hbentsenes e enntens | eerbieent st snnnenes | neres
A7, VIRGINIA. .o VA i | s | seinses s | s | s
48, WAShINGLON. ... WA | e | ettt ennens | creeseeastessesnneetnsaantennens | eeeeesennessesnenntesnnnennnns | eees
49, WSt VIEGINIA.........cvvorieieecee WV | it | bbb | sheni s | s | s
50, WISCONSIN.....ourererrirrremrrereeed W s e nisens | sesnesenseennes e enies | ererenseernes e neneenienes | e
510 WYOMING. ol WY [ it [ e | sreni st | e | s
52, AMEMICAN SAMOA. ..o dAS [ s | et ens | sebenes sttt enies | ereress e enenes | e
B3, GUAM..ciieriernrsrrinnieenlBU | it | it | Sreeiee st ttens | ettt | eeres
B4, PUBHO RICO......oourvemreecrierrnenen PR i [ ettt | sbenssetes et ens | eetieeen et | e
55, US VIRGIN ISIANGAS. ..o V| s | e sinens | erbsisensessnssnssenssnssentes | enesessnssnssensensensenenes | coes
56.  Northern Mariana ISIANGS.........;MP | co...ciuoies | couiiieiiiiieii ettt nssns | sbeniseses b enstens | eesseeeni e nnsinnes | neres
57. Canada.. . . et nsens | ettt | e | e
58.  Aggregate Alien and Other.......... OT | .. XXX... | o XXX vttt ssseeensnes | eeneseees (N I 0. 0. 0
59.  Total XXX XXX oottt | s 3,214,582 |...... 3,330,573 2,729,362 2,827,846
DETAILS OF WRITE-INS
BBOT. ettt neaes | crtieneiens | e Rt | eeebnen ettt | seriens e | oo
BB02. ittt enias | ceieneieees | eSS Rt ens | eeebnst ettt | seniees s | cenas
BB03. e | et | Rt | eteienr et | st | oo
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX ettt sssesensnens | eeneeeees (N I 0. 0 .. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @boVe).......coovvrererererarnninns | o XXX [ XXX 0] 0].... 0. 0
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