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SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES........vvuerercerceieiieiieiieesiessie ittt estesssssnesas | seessessssnes 7,751,400 |....ccoone. 5.4 | e 7,751,400 | .o [ e 7,751,400 |.....ccoo.c. 5.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES........cvvrrererrirrerneerereesiressssesees | crveseeseesssssssssessssessnnssns | sessseseens 0.0 [ e e | s (0] 0.0
1.22 lIssued by U.S. government sponsored agenci€s...........evvvrereveens | covvvvrererseeenns 509,143 |............ 0.3 | oo 509,143 | ..o | e 509,143 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......ouvveierrrriieiieireiieiieet et | seessessinsinns 573,652 |............ 04 | oo 573,652 | .oooeereirernerinerinens | veveerienienens 573,652 |............ 0.4
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceeee. | oevveveieenans 4,049,183 |............ 2.7 | o 4,049,183 [ ..ooeeeeceeeeeeeerees | e 4,049,183 |............ 2.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations............ccccceeeveveercrccseieis | e, 2,821,766 |....ccc.e.1.9 | oo 2,821,766 | ...ocverrerercerrierienns | e 2,821,766
1.43 Revenue and assessment obligations 16,007,157
1.44 Industrial development and similar obligations.............cccoccveveeireeeens | e [ereeieeen0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocvveeveneereeriereneenes | cevveeieiieiniens 188,275 |............ 0.1 | oo 188,275 188,275 |............ 0.1
1.512 Issued or guaranteed by FNMA and FHLMC..........ccccoovonrionions | convinrics 10,030,444 |........... 6.6 | oo 10,030,444 10,030,444 |........... 6.6
1513 AlL OB ..ottt snsnseens | sensssssessssssssssessessanssns | sessnsanens 0.0 [ oo [ eoesiississiesiesienns | e (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| wcovvvernnenns 6,374,827 |............ 42 | o 6,374,827 | ..ovvveernrrerrerenns | v 6,374,827 |............ 4.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Ling 1.521.......c.ccoieveninieiesnieieneienies [ | eeneinnnnd 0.0 [ oo [ | e (1 I 0.0
1,523 All ONE ..ot essensssesss | sssesssesseseons 4729417 | ... KN I I A729,817 | oo | v 4729417 | 3.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDFId SECUMHIES).....vveveiieeieieiceie ettt senes | svessnseseeas 39,976,885

© o N o

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie
. Other invested assets
. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated. ..ottt
Publicly traded equity securities (excluding preferred stocks):

331 AfIIATEA. ..o
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
351 AfIIATEA. ..o e
3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvueerininiineieiieeisee e
Real estate investments:

5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t

3.3

34

3.5

53

Receivables for SECUMHES. ..........ccviveveiireicieiece e e
Securities lending (Line 10, Asset Page reinvested collateral)

T

................... 903,102
.............. 50,702,417

409,415 |....

................... 903,102
.............. 50,702,418

................... 903,102
50,702,418

............ 0.0

............ 152,027,083

............ 152,027,084

...152,027,084
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

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

4. Accrual of discount

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

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

© ®©® N o

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

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

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

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

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

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

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

10.

1.
12.
13.

Ea

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year.

48,976,110

Cost of acquired:

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

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 1,202,770
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen

1,202,770

ACCIUAL OF QISCOUNL. ...ttt sttt s 22848244 s 8 s s b R s s bbb s bbbt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13.....ciiiieis et 597,908
5.2 Totals, Part 3, COIUMN ...ttt bbb bbb

597,908

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

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

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

96,866

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

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

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceveieriirersieiieisie ettt b st saes e

50,679,922

Deduct total NONAAMILIEA AMOUNES..........c.cceieicieiie ettt ettt sttt s bbb a ettt s bbb et e st b s st s s bbb s b s st et s st s st s s e bensaes

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens

50,679,922

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........ccu ettt sttt s bbb £ E bbb R bbbt

103,833,669

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

12,894,618

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

106,241

Unrealized valuation increase (decrease):

A PAME T, COIUMN 12, ceeeeeeiceeseeees e eesseeees st e f s8££ 88888 7,234
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s

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

A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS 2,735

9,969

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

148,775

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

16,131,687

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

440,022

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

Deduct current year's other than temporary impairment recognized:

9.1 P, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN 4.ttt
9.4 Partd, COIUMN 13ttt

0

Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een

100,421,563

Deduct total NONAAMItIEA AMOUNTS.........cuiieieiiieiie sttt s et s a8 Rk e Rt n s s

Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas

100,421,563
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...9,780,646 ...12,861,382 10,050,217 9,582,635
Governments (Including all obligations 2. Canada.......cccoeveeeereereeinies | v 573,652 | oo 599,651 | ooveveereerrieres 572,106 | oo 575,000
guaranteed by governments) 3. Other COUNHES. ...cvuivirerreree | orerrisreisssersssesssesssnessessseses | sessenssssssssessassssssessasssnssnssnsss | sessossessssssessenssssessessenssnssnsss | sessessossssssessassassnssessassansssess
4. Totals.....oooversrrsrinirissinns | v 10,354,298 | ..o (KRR —— 10,622,323 [ ..o 10,157,635
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooooiieeiiiecciiiees | e 3,527,160 | oo 3,618,375 | oo 3,580,320 | oo 3,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooirrrarsrisisisiines | o 2,821,766 | ..o 3,070,843 | .o 2,870,290 | .o 2,600,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.oscreessrressssriissriiians | s 31,602,627 | ..cooovriienn. 34,059,678 | ..ooooovsiriies 31,846,018 | ..ooooovvveennnn. 29,963,342
Industrial and Miscellaneous and Hybrid 8. United States.......ccoeveeeevies | coverrireiiirirnns 44,706,298 | ...ocoevererne 50,961,396 | ..coooverirrirnnn 44,856,636 | ......ccccvevnene 44,604,124
Securities (Unaffiliated) 9. CaNada......cooeevermreeeenereinnes | e 1,516,567 [ ..oovevrererrirnens 1,665,265 | ..voooeererrereennne 1,526,605 | ..oooverernerreennee 1,500,000
10._Other Countries......ccceenssreee: [ coensniiiissiiinnnne, 5,892,847 | .o, 6,710,739 | oo 5,851,513 | oo, 5,900,000
11. Totals.. 52,115,712 52,234,754 ...52,004,124
Parent, Subsidiaries and Affiliates 12. Totals. ..o [ | e L | s
13. Total Bonds......ccesssseessssene | covivniciinne 100,421,563 101,153,705 | .cooovviiriens 97,725,101
PREFERRED STOCKS 14, UNted SEALES......cveervererrenns [ e [ s | s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......coerereeiiereieeinens [t | et senes | ceresb st ee
16._Other Countries........ccoocevsee | eveniiinsiiensiinsinscicsiiinsie [ [
17, Totals...ooveeiiccicciciicniei [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....ocoevevereiiesiiisiieniie e Lo [
19. Total Preferred Stocks....... [ ..o, (O R 0 i 0
COMMON STOCKS 20. UNited StAtES......cvvvrrrivirieens [ rrrereiieerieriiinseesiesseiees | conseesisesisssssssessssesssses | e sssenas
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA........coceiereiceins [ e | s | s
22. Other COUNMiES. ....ccvvecrenss | eovieisiinsiinisisiscisciinens | v | e
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oooveriisiireiie,
25. Total Common Stocks.......
26. Total Stocks
27. Total Bonds and Stocks....
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.7

U.S. Governments

............................ 9.7
............................ 0.0
............................ 0.0

.................... 790,030

............... 12,599,11

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

TOHAIS. .ot

4.1
4.2
43
44
4.5
46
4.7

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

TOHAIS. .o

.................... 541,849

................. 1,179,917

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

................. 2,246,708

5.1
5.2
53
54
5.5
5.6

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

................. 7,463,836

................. 9,529,493

............... 12,176,936

................. 1,942,548

............... 32,150,609
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

(03 7 TR
ClASS 2.ttt
ClASS 3.nieeee ittt

6.1
6.2
6.3
6.4
6.5
6.6
6.7 Totals...

................. 5,224,694
.................... 654,251

............... 19,786,598
................. 5,223,819

............... 15,132,040
................. 3,639,057

............... 46,644,710
8,472,694

............... 40,801,848
............... 10,164,114

...18,671,097

1,642,210

..556,117,404 |.

Hybrid Securities
ClASS 1.ttt
ClASS 2.ttt s

71
7.2
7.3
74
75
7.6
7.7 Totals

Parent, Subsidiaries and Affiliates
Class 1
Class 2

8.1
8.2
8.3
8.4 Class 4
8.5 Class 5
8.6 Class6

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

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Total Bonds Current Year
9.1 ClASS 1o sesssssssssnsssssnssssnsssssssssnsessnsenees | (A)oreenen 14,571,547 | ... 32,362,129 | .............. 36,518,836 | .................6,149,058 | .........c.......... 489,819 | ......e..e..90,091,389 | o897 | e b XXX s [ et XXX | e 89,107,695
9.2 ClaSS 2....covvvvrrververiveriserivssisssisssssssesssesssesssesssssssssssssssssssesssesnss | (Q)orreerennn854,251 | 5,223,819 | oo 3,539,057 | woeveererreerieerinnieenn0 [ 746,987 | oo 10,164,114 [ v 10T [ XXX e e e XXX [ i 10,164,114

1,236,806
............................ 1.2

Line 9.7a58 % 0f COL 6.

Total Bonds Prior Year

101 ClASS .ottt sttt es st sssssannes | eeveerssenssenies 8,605,334 | ......c........ 40,147,846 | .............. 36,244,046 | ................. 8,805,599 | .ccooverrernnn 1,558,150 | ..cccovenenes D 0.0 NN D D 0.0 S IO 95,360,975 | .ovoovveeeiierenina, 918 | oo 94,385,279
10.2 Class 2 144129 | ... 3,788,805 | .... 3,437,034 .502,726 |. 8,472,694 8,472,694
10.3 ClASS 3.ttt ssessss s ssessns | sriessesssssssssessssssssessessens | seviessssessiesessesssssessessas | sesteesesesses e sessessessenes | sessessiesessessessessessessens | srestens e st

10.7 Totals.....ccvverereenens 9,349,463 | ..............43,936,651 | .... ..39,681,080 | .... 8,805,599 | .... 2,060,876 |.
10.8 Line 10.785@% 0f Col. 8. | i, 9.0 | i B i 382 [ i, 85 | i 2.0

L0IS

. Total Publicly Traded Bonds
111 ClaSS 1ottt ssessesss s sessessens | sessessessenns 14,571,546 | ..covevenee. 31,378,434 | ... 36,518,835 | ..ccovcvvreee. 6,149,059 | ..oooverrerrrrnns 489,819
11,2 ClASS 2.ttt sses st sassaens | evtessssessanssnss 654,251 | coovereernnes 5,223,819 | ccoveveereran 3,539,057 | .ovoevereeeeieereseeeeieiees | e 746,987

11.3 Class 3
11.4 Class 4
11.5 Class 5
11.6 Class 6

11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cc.ccceerverrnnnee.

. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

.0
..... ...983,694
..100.0

(@) Includes $.....983,694 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§.....251,827; NAIC28§.......... 0; NAIC3S..... 0; NAIC46S... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7 8

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

U.S. Governments
ISSUET ODlIGALIONS......cvviererireirerieise st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 12,250,613
...348,506

............... 12,599,119

All Other Governments
ISSUET OBlIGALIONS......couvvreriveciierietc ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........cccovvevererrerrivennne.

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

U.S. States, Territories and Possessions, Guaranteed
ISSUET ODlIGALIONS......ceuvecerrireirecieieieeeseeseee e essenene
Residential Mortgage-Backed Securities............ocovveeererneveierneiiennns
Commercial Mortgage-Backed Securities....

................. 3,627,160

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

ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.........c.ccovveverererrerennnn.

................. 2,821,766

5.1
5.2
53
54
5.5

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

Issuer Obligations............cccceuunee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUrties. .........o.covrrvrrnrerrernirnnenns
TOHAIS. .ttt

10,734,475 | ...

1,442,461

..16,529,182
.15,073,443

..10,325,329
..20,102,529
1,722,750

32,150,608

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ObDlIGALIONS......cvvvererrerrireririse st
Residential Mortgage-Backed Securities............ccoeueivererneiveierniieennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............cocveverrrurerrerenenns
OIS .ottt

..1,563,816

............... 49,065,663

18,671,097

741

7.2
7.3
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cuivveicicieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUrties. .........c.coverrvrrenrerrernirnnenne

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t




60IS
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS.......vouveerenieniiniieeieeieeiise e sesees 7,279,269 | ....covvvenee 28,198,550 | ....ccovveneee 36,699,612 | ..............5,716,864 | ...............1,204,308 | ............... 79,098,603 78,114,906 | ...ccccvvrvnnen. 983,694
9.2 Residential Mortgage-Backed Securities..... 6,581,386 6,900,095 1,481,603 15,427,778 15,427,777
9.3 Commercial Mortgage-Backed SECUNHES..........ccvvevrreeerevereeeriereeens | covreereiseresenns 887,758 | covvevererernns 992,842 | .overreraes 312,862 | o0 | 0 | 2,193,462 | oo 22 e e XK | e XK | e 2,193,462
9.4 Other Loan-Backed and Structured Securities..........cc.ocvverervrereieerens | covvereiieieiennes 491,341 | oo 1,646,566 | ................. 1,563,816 [ .o (01N I (U1 I 3,701,723 | oo T e XK | XK | e, 3,701,723 | v 0
9.5 TOtAIS.....cvveriveiiciieiiiises st | sressnsinnes 15,239,754 | ....oevunee. 37,738,053 | ............... 40,057,893 | ............... 6,149,059 | .....cceoonne. 1,236,807 | ............. 100,421,566 99,437,868 | ..cooovrrrrnnns 983,694
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiisiisississsissssssss s ssssssssesssssness | cessesssssssssssssnees 15.2 [ 376 | i 39.9 | i [ 1.2 | o 100.0 | XXX L XX | e XK e | i 99.0 | oo 1.0
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS........ouieeieriiiieiirecieseese st stestsntnnens | rreiesinsies 2,408,126 | .....ccocunne. 29,084,482 | ........c...... 35,223,881 | ..coovenn 6,935,600 | ..cooorvrenne 1,956,053 |...cccovvvenee 90,9 CHRIN PO ) ,0 RN IR 75,608,142 | ..o 728 | oo 74,632,447 | .cooovvn. 975,697
10.2 Residential Mortgage-Backed SeCUrities.............cocurrvrrienrienreerniereriienins | coeireiireiins 5,804,953 | .....ccooeune 10,871,519 | v 2,734,254 | .......c....... 1,119,999 | oo 104,823 |.............. 9 0,9 CHRIIN PO ) ,0 RN IS 20,635,548 | ..oovvoreirriei 19.9 [ 20,635,548 |.....ovvrrieirririinn,
10.3 Commercial Mortgage-Backed SeCUIties...........cc.ceuverrererrerieiverennens | coerveieienins 607,820 | ..coverernnn 2,030,849 | ..ccovvirrrine. 722,981 | oeeveeeeieseenieieens | e | e ), 9., G P 0.9, 0 GO ISR 3,361,650 | oo 3.2 [ oo 3,361,650 | ..ovvereereeeeeiees
10.4 Other Loan-Backed and Structured SeCUNties. ..o | svirisiiisiiisiins 528,564 | .....ccocovuunnes 1,949,800 | ....cococvovinrnce. 999,962 | ..coovviniinnee 750,000 | .o | e XXX e, .0 T [ 4,228,326 | ..oooviiiis 41 | 4,228,326
10.5 TOHAIS. ..o ntententaes | reeiesiesinns 9,349,463 | ......coeounee 43,936,650 | ..coovvrenne. 39,681,078 | ...ccovennnes 8,805,599 | ...oovvvennee 2,060,876 |.....ccoonc.. 90,9 CHTIN PO ) .0 T 103,833,666 | ....oocrverriernes 100.0 | ovvvrieenee 102,857,971
10.6 Line 10.5858 % 0f COL 8. sssssssssssssssssssssssssnss | sesssssssssssesssesssesseas 9.0 [ 423 | s 38.2 | o 8.5 | i, 20 [ XXX e, XXX [ o 100.0 |.oovenneee. XXX ooiiriiens | e 99.1
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 27,214,856 36,699,611 5,716,864 78,114,906 74,632,447 78,114,906
11.2 Residential Mortgage-Backed Securities...........c.corereurneneerernenenennes | vevveinennnn8,581,386 | v 6,900,094 | ....cccovvvvnenee 1,481,604 | ..ooovvrrrnnns 432,195 15,427,777 20,635,548 . 15,427,777
11.3 Commercial Mortgage-Backed SECUMtES............covvrrirrinrinrirrinrireis | e 887,758 | oo 992,842 | coovvirriri 312,862 | oo | e | e 2,193,462 | oo 22 [ 3,361,650 | cooovvrieeiane 32 [ 2,193,462
11.4 Other Loan-Backed and Structured SeCUrties...........ocovvrrrnrinrinriinens | eririsiiisiiisiins 491,341 | o 1,646,566 | .......cco..c.. 1,563,816 3,701,723 | o3 [ 4,228,326 | ..o o I I 3,701,723
11,5 TOtAIS. ..o ssnssssssesssnssnssnsns | onnneninnnns 19,239,753 [ 110 36,754,358 | ooovvnncee. 40,057,893 | ..............6,149,059 | ...............1,236,805 | ...............99,437,868 | ...coeevovrrvrrrcreeee99.0 | 11 102,857,971 | o991 | 99,437,868
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns .40.3 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccevcrenirincrinsiensiinnne | v 15.2 [ i 36.6 | i 399 | B | 12 | 990 [ XXX | e XK [ XXX |, 99.0
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS........ouvveiiiiiee et ssssssstssnas | sessssssssssssssssssnsssssssssss | seesssessssssnsens 983,694 | ..o [ s [ e [ 983,694 | oo 10 [0 975,697 | 0.9 | XXX [ 983,694
12.2 Residential Mortgage-Backed SECUMHES..........ovurrerrurririinrrrieenrnnins [ cerrereineirsieeinsnsieennines | seereesssnsesseessessssesessssns | seseseesssessnsssesssssssssssess | cesssseessessnssnssseessssansns | coeesssessssessessnsssessessansns | sesessssssesssssassssssessesens O o000 | o0 | 0.0 | e b XXX | e 0
12.3 Commercial Mortgage-Backed SECUMLIES. .........crvrrerrurireneinrrsininees [ eerrensineirsiseinsinsiesneines | seeneeesensssessssesssssessssss | ceseseeessessnssessessssssseseess | cessseeessessnssssssesssssessns | coessssesssesssssnsssesssssnnsns | sesesssssessssssssnsssessesens 0 o000 | e | 0.0 | e b XXX | e 0
12.4 Other Loan-Backed and Structured SECULIES. .........cevueeereurrrneinrireiiens | eersrsssessinsnsiississisnssinns | seesersnessesessnsssessessssness | oosessessssssssssssesssssnssssssess | eoosessssssssssssessssssssnssssss | cosmessessssenssssssssessssessess | sesssesssssssssessssssssssssens 000 [0 | 0.0 | XXX | i, 0
12.5 TOtAIS. ..o ssessssssesstnnins | vseinneisniseissessnsennnns0 [ eeneeenneenniennens 983,694 | .o 0 [ oo 0 [ o (O [P 983,694 | ..o 10 [ 975,697 | 0.9 | XXX i [ 983,694
12.6 Line 12.5asa % of Col. 6......cccevvervrvrrrnnns O [ s 100.0 | v, 0.0 [ oo 0.0 [ oo 0.0 [ oo 100.0 | oo XX e e XXX e e XXX e [ e XK s | s 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o 0.0 [ i, 1.0 |, 0.0 | i 0.0 | i 0.0 [ i 1.0 e XX [ XK | XK |t XXX [ i, 1.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

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

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr YEAI ... sessessesies | coesiesiesissessss st send 0 | oo e

2. Cost of cash eqUIValENtS ACGUITED............cccvviviiiiieieteee ettt ssstesenes | seesessessesissesses e snes 2,099,865 | ..coevrririeieinan 2,099,865 |..cooovirirereiereieie e

3. ACCTUAI OF BISCOUNL.......oveveeevirrisceese ittt | ersseest b 135 | oo 135 | e

4. Unrealized valuation iNCrease (ABCTEASE)........uurururrrrreeeerereineereiesseesseseesssssssssesessessssssssesssssssssssesses | sesessesensssnssnssnsssnsssssesssssessens 0 | oo [ e

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

6. Deduct consideration received 0N dISPOSAIS...........ccvevucvierieeireiiisiieie et sss s sesaenas | seesessesesissesseseesenes 2,100,000 | oo 2,100,000 | .eovvereririereeeeeeie e

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

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

9. Deduct current year's other than temporary impairment reCOGNIZEM...........ovuevevrierrrerieereeieresesee s e essessesesenes 0 ] [
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9).........ccccouceevrrveriecns | covrrrseiernsesseese s (O OO 0 [ o 0
11. Deduct total nonadmitted @MOUNIS............ocueuiiirierrerirerreereeresiesiesiesiesiessessessssssesesesesssesesenenens | crssessnese s senesneea 0 [ | cesee et snees
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ooiuiveiiiiiiiieiiesssiecisiesiesesisnens | eevesrssssssssssissesssssssssssssssesans [0 R (01 R 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Any Other Class of Asset - Unaffiliated
Stabilization Reserve Fund.............ccooovonniiinnnies | ......... I Providence................ | RI..... 47,587,659 | ........ 52,636,914 | ........ 50,679,922 | ............597,908 | ............ (96,866) [ .vvvorvreinrriinniis | oo 1,202,770 | oo | v 2,381,759 [ oo | e
3799999. Total - Any Other Class of Asset - Unaffiliated e e 47,587,659 | .. 52,636,914 | ......... 50,679,922 ..(96,866) | ..oovvivreiiiinnnd0 | e 1,202,770 | .0 | e 2,381,759 XXX
3999999. Subtotal - Unaffiliated s . . 7,587,659 ..52,636,914 ..50,679,922 (96,866) . 1,202,770 (2,381,759 XXX
4199999, TOAIS........ueveiereireiiiees ettt 47,587,659 | ... 52,636,914 | ......... 50,679,922 1(96,866) | ..oovvrvrieriririnend0 | e 1,202,770 | .coovvvrivineen0 | e 2,381,759 XXX




Annual Statement for the year 20120 e IMl@dical Malpractice Joint Underwriting Association of Rhode Island

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount 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
742651 CY 6| PRIVATE EXPORT FUNDING........cccommrierierenerieeiseessniseissninnenns | eevnee | oo [ eornervinnes [ e LI I 553,335 | ...... 102.966 | ...cooonerneens 514,830 | .coovvirirns 500,000 (14,470) 11/17/2009 | 08/15/2013
912810 ED 6| US TREASURY N/B.......ccoomiiriinrieisniinsisssisesissssssissssssssessssssns | oovenes ....2,655,018 | ...... 145.555 .3,602,486 2,475,000 ..(9,423) 03/28/1995 | 08/15/2019
912810 EG 9| US TREASURY N/B........ccoomrrrrrieeririisssessiissssessssssssssssssissssssssssssas | oovvens ....2,165,406 | ...... 154,813 941,447 | .. 1,900,000 (12,737) 04/12/1995 | 08/15/2020
912810 EH  7|US TREASURY N/B.......cccvviimrinerineiseinnsissrinesissessssssssissssssssensnns | vevenne | oo | evvvmnennens [eoe] | viiiininnn.695,844 | oo, 150.500 | ..ooovveenee 1,053,500 | .coovvvririnnes 700,000 | ..covroeereeen897,901 | oo [ i 178 11/08/1991 | 02/15/2021
912810 FG  8|US TREASURY N/B.......ccccoourmrrrerinrinieinnrinerienissessssssinesiessnennes | vevnee | oo | evvennronens [ e | v 499,883 | e 138.484 692,420 | .... 500,000 3 06/07/2007 | 02/15/2029
912810 FP 8| US TREASURY N/B.......ccocoviremrrrerinrinenssseiserseniseessssssssissssssssnssnns | vennne | oo | evvennennens [ o] | v, 049,688 | ... 142.750 | oo 1,427,500 | ..coovvvnne 1,000,000 | ..cvvrrreernn960,357 [ oo | e 1,221 07/05/2001 | 02/15/2031
912828 HY 9[US TREASURY N/B......cooviimiinrirnninniisnsninsrssissersnssssssssnsssnsssssssssnsssenes | eensne | oo | eonrinnennns [ eoneeed | ovvnriennnnnnn 997,542 | oo, 100.988 .....ccccenne 1,009,880 | ..coovvrenne 1,000,000 | oo 999,822 [ [ 533 07/16/2008 | 04/30/2013
0199999. U.S. Government - Issuer Obligations..........ccveweererceens XXX | i 11,242,083 | ..o 8,075,000 | .............8,260,542 | oo [ (34,695) | vvoverrriniiiin 0 im0 [ XX | XXX | XXX | 204,539 | ............558,589 |..... YOS XXX.oone
U.S. Government - Residential Mortgage-Backed Securities
36202E UM 9[G24188.......oovverireieiirineriierineeeniseesessssssssessenssesssssssssnsnessnsene | voeees | oo | vervnenn | veeeed | v 83,675 | v, 107.634 63,886 83,700 [ oo [ e 133 MON... | . 07/23/2008 | 07/20/2038
36203W WB 0| GN 381642........ccoceerrrireeierieeinenisssineisesinsssensseessesssssssessensnees | eevnee | oo [ ervnerinni2 [ e | v 47,465 | e 103.769 45,461 CABBAIT | [ e (155) MON... | .... 08/11/1993 | 08/15/2023
36205K WE 8GN 393145.......oiieieciineieeieseesssssisssssssssesssssssssssssssssssssnssins | connes | oo | vevineeinn | eoeeed | v 24,036 | oo 118.122 24,137 24,050 [ [ s 10 MON... | .... 05/29/1997 | 05/15/2024
36208C 7L 5| GN 447399.......ccmirmrreririneersninsniesinseensssissnssssssensessssesssssensses | eovnene | o0 [ eonerenen | e [ e 18,813 | i 119.883 18,549 L8712 [ [ (18) MON... 08/07/1997 | 07/15/2027
36210A VC 8GN 4BB711....cveiieiieeiineieeieseesssssisssssssssessssnsssssssssssssenssns | connes | oo | vevineeinn | eeeeed | v 30,526 | oo 112,134 30,796 030,588 [ oo [ s 97 MON... | .... 10/30/1998 | 11/15/2028
362209 JY 5|GN 300979 s | e | o | e | o] | d,800 | 100.485 469 [ 4671 | s 4,729 | |, (12) MON... | .... 11/28/1990 | 12/15/2020
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 205,914 187,500 | ....cceveee. 188,276 | ...coovvevvene (O [ O 55 [ o [0 [ PR XXX | 1,083 |l 12,763 XXX...... | ..... XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38373M 8L 7| GNR 2009-80 B......ooevuureurrrerireeireesseinerseniessssensssesssessssssssssnsssens | sevnee | oo [ cenerinn 2| L I 707,000 | ...... 111.223| s 778,562 | ..ovvvrrernens 700,000 | ..ocverrrrnns 704,285 | ..o | e (941) | v [ e | e 4.555] ......... 4.370 | MON... 09/03/2009 | 01/16/2050
38373M V5 6| GNR 200845 D.....coovvvrrerierinissinsrsssnsssenssnsssesssnssssnsssnsssnssssesssnssssnsas | sennee | oo | coseneens 2| 1 637,188 | ...... 102.372 634,844 | ... 620,134 627,542 (T914) | oo [ | oo 5.027 | ......... 3.670 [ MON... | .... 05/27/2009 | 04/16/2038
0399999. U.S. Government - Commercial Mortgage-Backed Securities 1,344,188 | . XXXeooooee | e 1,413,406 | .o 1,320,134 | ... 1,331,827 | oo (V) (8,855) | v [ I XXX XXX...... XXX [ 5,265 | el....63,060 | ... XXX oo [ e XXX......
0599999. Total - U.S. GOVEIMMENE.......uiiuiieirieiis ittt ettt bbbttt | sbsenesnees 10,050,219 [ ... XXXuooooowe | covnnrins 12,861,383 | .oooovvennces 9,582,634 | ..ot 9,780,645 | ..ooovviiniinin [ . (43,495) | cooovvviniinii [ XXX XXX XXX | e 210,857 | i 834,412 | XXXeovooo [ oo XXX.oon
All Other Governments - Issuer Obligations
135087 ZA 5| CANADA GOVERNMENT.......coovreririrnerinrrnerieneneersenisnisenssessneesnes | eevneee | A coveeiveeens | WIFE | i 173,994 | L 103.549 [ ..o 181,211 | v 175,000 | covovverenree 174846 | o | 203 [ s | v | e 2375 [ 1000002490 [MSe | 1,282 | s 4,156 | 09/02/2009 | 09/10/2014
669827 FX 0[NOVA SCOTIA PROVINCE........ccccooisirmrinrnniinnnnsnmnnrinnessessssensnessnes | eevenee | A ciiisinnn [WIFE | 000,398,112 | oo 104610 oo 418,440 | ..o 400,000 ...9,500 | 07/13/2010 | 07/21/2015
0699999. All Other Governments - Issuer Obligation: 599,651 | .... 575,000 .13,656
1099999. Total - All Other GOVEINMENLS..............ccceveveuererreeeeeecrererceeeeeeeerereienenenaeseseseseneseeenenseesenenenensneeesenens | eoereeiererenreeD 02,108 [l XXX oot | v 599,651 | .....coo.c... 575,000 .13,656
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
341150 M5 6| FLORIDA ST...oooirirreerneinerierinennensseessenssssssessessseesssssssssssesssessns | vevnne | oo [ eevenniond [ WAFE | viiiiiinn621,630 | e 123.674 618,370 ...500,000 07/11/2012 | 07/01/2022
419791 U2 2 [HAWAII ST ..o ssssssessssssssssssesssssssssssssenses | sveenee | oo | eoereenes ] [ WIFE | iiiiin.639,375 | oo 125.218 626,090 500,000 .| 11/27/2012 | 11/01/2024
452152 KX 8 ILLINOIS ST....cevoirrrerierenrereriseinerissssensenssssesssnssssssessesssssssessnnes | vevnee | oo | evenerinens | W TFE | v 562,545 | oo 113.710 568,550 500,000 .10,694 | 03/15/2012 | 03/01/2017
57582N H2 4| MASSACHUSETTS ST.....cooivirervircenriscinninerenseessinenssesesssssssenens | veenee | oo | vevvnneens | 2 TFE | i 810,735 | e 121.554 607,770 ...500,000 .27,500 | 08/02/2011| 12/01/2017
677521 SJ B OHIO ST...covvorvcreiernceeeisrisenissrsesiesesessssssssnsensenssenssssnees. | vevnee | oo | evennrinens [ W TFE | viiiiiiinnn.801,370 | e 119.307 596,535 500,000 10,417 | 07/17/2012 | 02/01/2018
882722 XY 2| TEXAS ST...cciiiiinrinsirinsrissinsnssissnsssssssnssssssssesssssssssssssssssssssssssssees | aennne | oo | evvsnneened [ WTFE | v 544,765 | oo 120.212 ....601,060 ...500,000 .25,000 | 05/18/2011 | 08/01/2029
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... XXX ,618,375 3,000,000 73,611
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed . .. .3,618,375 3,000,000 73,611
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
167505 KG 0|CHICAGO IL BRD OF EDU ceevereeesseensssenesiens | eeviee [ oo [ e 1|.1FE]| .................700,000 | ...... 110420 | oo 772,940 | ..coovvvrennee. 700,000 | ..oocveerrines 700,000 | .oovovrerrerenirnine | cverrerieennensenines | seereessenenseseee | e | e 6.038......... 6.030 [JD.coes | o 3,522 | s 42,266 | 09/10/2009 | 12/01/2029
167560 PT 2| CHICAGO IL MET WTR RECLAMATION.......ccouirermemrmeirneernnninenseenns [ eeeeee [ oo [ erverineens VAFE] 590,730 | e 120.912 | wocrerirns 604,560 | ...cooovrennes 500,000 | ..ocvvrrrrnns 574,326 (11,541) | v | ceverineiiseseisenes | e 5.000......... 2.290 [ Do | e 2,083 | oo 33,611 | 07/21/2011| 12/01/2018
544646 H7 0|LOS ANGELES CA UNIF SCH DIST.....c.cevuerirreirinerierinerienissneins | ceveene AAFE] 615,255 | . 122.822 614,110 ..(9,664) 05/09/2012 | 07/01/2019
763665 XM 3| RICHLAND CNTY SC SCH DIST #1.......ovvvrreririeereriserieriseenseeins | veveens e AFE] nein....564,305 | ... 109.557 547,785 (18,993) 10/20/2011 | 03/01/2015
815626 GQ 3| SEDGWICK CNTY KS UNIF SCH DIST......ovvvuerirniesrirnniiseisnriienienes | eeviees | oo [ eereriinns 1]..1FE| .................400,000 | ...... 132,862 ..ooovvvienn 531,448 05/06/2009 | 10/01/2028
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1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........cocovvvresrssiinns | corrvrieninans 2,870,290 | ... XXX.ooooooe | corrriniinnns 3,070,843 | ...coovenvae 2,600,000 | ..oooverean 2,821,766 | .o (V) [CIREL) ) I [V I 0 |.XXX........ XXX XK [ e 36,339 | oo 123,743 |..... XXX oo [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 2,870,290 | ... XXXeroiier | crvrneirnnens 3,070,843 | .o 2,600,000 | ..o 2,821,766 | ..o [ (40,198) | ovoveverinrinniinaa (O 0 .. XXXt XXX XXX | s 36,339 | oo 123,743 | ..... YOO XXX.oooe
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
13066Y QA 0| CALIFORNIA ST DEPT OF WTR RESO........oevvevereereinernerineenenins | ceves I [ VAFE] s 578,980 | ...... 114.036 | ..o 570,180 | ..covvvvrernns 500,000 | ..ocvvrrrinns 555,474 07/08/2011 | 05/01/2016
160429 SX 5|CHARLESTON SC WTRWKS & SWR REV........covvvvvvimririirnrrerinnnines | e AFE ] 620,430 | ...... 124,950 | ..o 624,750 | ..oovrvrirns 500,000 12/19/2012 | 01/01/2024
176553 FW 0| CITIZENS PROPERTY INSURANCE CO......cccovvvirremrinirirerineeienin | o AFE] 261,833 | ...... 115.749 289,373 | .... 250,000 06/30/2011 | 06/01/2018
196632 LW 1| COLORADO SPRINGS CO UTILITIES 544,580 | ...... 121.2411 ... 01/06/2011 | 11/15/2023
235416 3K 8|DALLAS TX WTRWKS & SWR SYS REV. 295340 | ...... 122.077 07/07/2011| 10/01/2018
249182 FW 1|DENVERCITY & CNTY CO ARPT REV. 618,270 | ...... 122.713] ... . 10/11/2012 | 11/15/2022
25477G EB 7 |DIST OF COLUMBIA INCOME TAX SE.. 526,180 | ...... 118.892 | ..o 594,460 | ..covvverirnens 500,000 04/08/2011 | 12/01/2026
29270C UJ 2|ENERGY N W WA ELEC REVENUE. o 590,595 | ...... 120.669 603,345 | .... 500,000 06/21/2011 | 07/01/2018
3133XD VS 7|FEDERAL HOME LOAN BANK.......... [SSSTRTRRR PO - 978,980 | ...... 127.726 | .... 06/05/2007 | 12/11/2020
313586 QR 3| FANNIE MAE ..614,686 8.763 08/20/2010 | 07/05/2014
31359M QV 8| FANNIE MAE 546,955 | ...... 100.624 | .... . 05/19/2009 | 02/21/2013
3137EA  CJ 6 |FREDDIE MAC.......cooniiirniireinrineinsinsrsissinesssssseesssssssssesssesssssssssenss | averen | oo [ eovervennne [ vonees 1 449,370 | ...... 100430 | oo 451,935 | oo 450,000 03/03/2010 | 04/15/2013
343136 U8 8|FLORIDA ST TURNPIKE AUTH......ccoomiriririnrrirerisnsnienienesseennesines | ceveens 1FE 559,500 | ...... 120.122 600,610 | .... 500,000 06/24/2011 | 07/01/2023
438701 PL 2|HONOLULU CITY & CNTY HI WSTWTR .1FE 535,260 | ...... 118.446 | .... 02/11/2011 | 07/01/2023
455167 4S  2|INDIANA UNIV REVENUES... AFE 315122 | ...... 117.500 07/15/2011 | 08/01/2017
485429 LH 5|KANSAS ST DEV FIN AUTH REVENUE SSOSTRTRIOT IO o .1FE 410,050 | ...... 120.338] .... . 12/01/2011 | 12/01/2020
49151E 4G 5|KENTUCKY ST PROPERTY & BLDGS C......coovvvrvrirrireriersinsireinnines | eoveree o 750,000 | ...... 124992 .o 937,440 | ..o 750,000 10/28/2009 | 11/01/2029
590545 MC 0|MESA AZ UTILITY SYS REVENUE v | e o 590,205 | ...... 130.278 651,390 | .... 500,000 12/02/2010 | 07/01/2021
59259N  ZH 9| MET TRANSPRTN AUTH NY DEDICATE........cccovimirerrrireenincirernni | eeer o 307,640 | ...... 146.591 1 .... 439,773 04/23/2009 | 11/15/2039
59266T EC 1|MET WTR DIST OF STHRN CA et | s o . 150,000 | ...... 124458 ... .186,687 ...150,000 12/16/2010 | 07/01/2040
59334P EH 6 |MIAMI-DADE CNTY FL TRANSIT SAL.....coostuuivmeriereneerseiseriseinens | eveees | | WIFE | s 121,291 | ... 121.086 | ..o 121,086 | .ooovvrverine 100,000 07/20/2012 | 07/01/2020
60534T GM 1| MISSISSIPPI ST DEV BANK SPL OB RO I ol 301,590 | ...... 120109 ..o 300,273 | .o 250,000 10/11/2012 | 01/01/2024
64971Q AR 4 [NEW YORK CITY NY TRANSITIONALF .......coovvvrmerirerireermnninerierirnnes | ceveene o 523,135 | ...... 120.446 602,230 | .... 500,000 02/15/2011 | 02/01/2025
650014 UQ 4|NEW YORK ST THRUWAY AUTH 2ND G.......oeevvrrvnerrerireirseisciinns | cevenne 549,850 | ...... 119747 | v, 598,735 | .ovevrriens 500,000 06/15/2011 | 04/01/2025
73358W AH 7|PORT AUTH OF NEW YORK & NEW JE.........covvmmivmmrrerinreiniininns | cvvs - . 175,000 | ...... 127678 223437 | ... 175,000 06/18/2009 | 12/01/2024
79765R TU 3| SAN FRANCISCO CITY & CNTY CA P...ccovvrvrrircireiseirenisersenissens | s T AFE | 601,245 | ...... 120.823| ..cvvrirns 604,115 | .ccovrrins 500,000 12/19/2012 | 11/01/2024
875124 CN 7 [ TAMPA BAY FL WTR REGL WTR SPLY ....covvivvrrreirerneisnirnsirerseirenns | vrveees ol 585110 | ...... 18375 v 591,875 | oo 500,000 07/19/2011| 10/01/2017
882756 S2 6| TEXAS ST PUBLIC FIN AUTH......ccooieeererierieeeneeiseieriesssesssninn | cevenns - 555,630 | ...... 112.423 562,115 | .... 500,000 11/19/2010 | 07/01/2017
88278P MC 5|TEXAS ST UNIV SYS FING REVENUE SO IOV o 484,736 | ...... 120.039 .... 07/24/2012 | 03/15/2018
915115 X8 7|UNIV OF TEXAS TX PERMANENT UNI . N o 596,930 | ...... 134.188] ... 06/24/2011 | 07/01/2026
919061 EY 3|VALDEZ AK MARINE TERMINAL REVE.........ccocommiimmrimermenineninneinens | cevenns - 563,936 | ...... 120.012] ... 03/21/2012 | 01/01/2021
92817S KC 1|VIRGINIA ST PUBLIC SCH AUTH 547,560 | ...... 119.333] .... 01/06/2011 | 08/01/2023
95648M KF 5| WEST VIRGINIA ST ECON DEV AUTH o . 285,588 | ...... 112.509 250,000 07/14/2011 | 06/01/2016
977092 VW 4|WISCONSIN ST CLEAN WTR REVENUE.......c.coooiniiiiniinsiinniiiniiincis | covenas N LAFE] .. 623,820 | ...... 125.396 | .... 500,000 07/11/2012 | 06/01/2021
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations......... . 16,759,397 | ... XXX........ .18,081,974 | .. ..15,090,000 | .... 16,529,182 | ..oovovvrivnincnnn0 | e (145,337) | 0 [0 L XK | XXX | XXX ] 210,461 | e..........608,633 | ... YOS XXX.oon
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-B
3128GW  SY  5[FG E92335........coovirieririninnieiienisesnsissiisessssssensssessnsssssnnses | vonniee | oo | veveveenn | e | i 26,858 [ oo, 107.549 27,841 | . 25,887 ...26,324 02/07/2003 | 11/01/2017
3128K6 7K 0[FG A4B298.........ocoeeieecrineieriesineenenissinenssssnensenssssssssssssnsnsns | vonnens | oo | vevnnenn | veeeed | v 122,834 | e, 108.559 [ ..ocvvvnernnns 132,027 | v 121,617 | v 122,834 07/13/2005 | 07/01/2035
3128KV MN 2 [FG ABABES..........coovireirciereiesiieriessseiseisessssssessssnssessssssssssensns | connee | oo | vevennenn | eeened | oo 274,250 | oo 110.012 299,090 | ... 271,871 | oo 273,953 09/10/2007 | 08/01/2037
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3128M4  4Q 3| FG G03231.....coviviirirririinriesiiesiereeeississssiessesssesssenssssssssnenies | eevinee | oo [ ceeerinn 2| LI I 304,242 | ...... 110715 s 341,971 | oo 308,875 | ..ocvvrrrirns 304,722 | ..o | e 972 v | e 5.500......... 5.970 [MON... | wcevrverirs 1,416 | v 16,988 | 11/09/2007 | 08/01/2037
3128M5 UZ 1| FG G03900.........cmrvrmrereermrrirerserisesiseessnesssssssssesssenssssessesssssnsssnns | sevnee | oo [ cenerenn 2| L I 114,993 | ...... 108.483 | ..o 125454 | oo 115,644 | cooovvviins 114,993 | oo | e 265 IO IO 5.500........ 5.690 | MON... 03/04/2008 | 02/01/2038
3128M7  XB 7| FG GOST74......coviiiieirieieinsinsiesissississsienssssssessssissssssssssnsssssssssssnes | aonenee | o [ coverenens | vovene 1 327,188 | ...... 110356 | oo 339,982 | oo 308,077 ..(4,476) e | e 5.000 2.820 | MON... | .. 07/12/2010| 01/01/2040
3128M8 AZ  7|FG GOBO24.........coomverrerceriierierieseseesssisessssssssssenssssssssssssssssnes | evvinee | oo [ eevnerieni [ vovens 1 372,126 | ...... 109.497 385,882 352,413 ..(4,823) IO 4.500]......... 2.640 | MON... 10/20/2010 | 08/01/2040
3128MJ R3 6 [FG GOBB05........cuveurvriirrircirseineisesiessseeessniseisssssssssessssssssessensis | envine | oo | eerinneeni | vvins 1 993,990 | ...... 104.6471 ... ..(1,429) [ [ 3.000]......... 1.630 | MON... 10/16/2012 | 09/01/2042
B128NJ  G9 4| FH 1J2024.........coooriicintieiineesienesssissssesiessesssssnssssssesins | eevinee | oo [ cvnriieni [ e T v 124154 | L 107.252] ... ..(1,754) v | e 4.620]......... 3.310 | MON... 07/17/2009 | 04/01/2039
B128PQ ZH 7 FG JT1B44.. ...t siesiseesssissnssessessssensnnes. | enneen | oo | oeneinen | ceeens T 226,815 | 105.721 222,845 ..(2,018) B I 4.000 3.150 | MON... 02/18/2010 | 02/01/2025
3128PY  UD 7 [FG J183B0.......ciriiiierrieineieierneiesnsissssssssssssssensssssssenssssssnense | evvneen | oo [eonerrenn [ vonees 1 434,316 | ... 105.535 ...420,010 , .(3,072) .1.780 | MON... | . 03/21/2012 | 03/01/2027
3128QJ UC 8| FH 1GT4T9.....coiiceceeieineiiesnesiesissessssssssnsessesssessssssssssssssnns | eovsnen | oo | onernensl | veeees 1 ...95,330 | ...... 107.509 | .... . 94,419 95,063 | ..oeoveerirerirererenns [ e (439) 5.300 | MON... 03/20/2007 | 01/01/2037
31292H VU 5| FG COTE27...cciuiiiriirciiieineisiissiseeeiseississsssssssssssesssssssssssssssssssens | enseen | oo | envereesl | vevens 1 216,709 | ...... 108.809 231,690 212,933 ..(1,429) [ [ 5.500......... 4.740 | MON... 04/21/2003 | 04/01/2033
312940 2H  1{FG AI2ET76........ccoreeererreerierirererseissisessessnessenssssssessssssssssessenes | eevinee | oo [ eevnereeni [ vovene 1 268,409 | ...... 107.684 281,512 261,424 ..(2,609) IO 4.500 3.250 [MON... | . 06/15/2010 | 07/01/2040
312941 NJ 2| FG A93093......cccurirerirreerierieeisseesssissessesssesssessssissesssssssssessnnes | sevinee | oo [ eovserieni [ ovene 1 366,578 | ...... 110.340 | .ocvecirnnens 384,449 | ..o 348,422 ..(3,958) B I 4.500]......... 2.590 [ MON... 09/14/2010 | 07/01/2040
312942 NF  8[FG A93990........cceimrirmrreierininernniersnsesessssissssssssssssenessssssensens | evvnne | oo [ eonerenn [ vnees 1 .2T7/488 | ... 106.849 286,618 268,246 ..(3,029) 2.500 | MON... | . 10/14/2010 | 09/01/2040
31294M DW 8| FG E02817....coiverrircirerinerieriesineesssisessesssessssensssisssssssssssssensnnes | svvieee | oo [ eevnerieni [ e 1 271,435 | ...... 105.067 292,923 278,797 | oo 272,196 | e [ s 2,099 | oo [ [ e 3.000 [ e 3.900 | MON... 01/21/2011 | 01/01/2026
312964 DE 6 [FG B1190T.....iiiiiirieinieirerisissenniensnssesensssissssssssssssesessssssensens | evvnne | oo [ eoneinenn [ vnees 1 157,449 | ...... 107.838 [ .o 165,775 | i 183,726 | i 155,614 | s | e (901) | s e | 0,000 | i 4.290 [MON... | . 02/20/2004 | 01/01/2019
312964 H5  1{FG B12052........ccmmeeirirrierierieeereeissiseriesssessesssssssssssssssessessenes | eevnee | oo [ eernereeni [ vovene 1 124,182 | ... 107.588 .... . A782) | v [ v [ 8,000 [ v 4.190 | MON... | . 02/09/2004 | 01/01/2019
31296M  PA 1| FG A13117 cicineeeneeseessissiseniessssessssisssssssssssensnnes | eevieee | oo [ conneieni2 [ e 1 398,327 | ...... 110356 | oo 444298 | ..o 402,604 | ...ocooveer398,805 | e | e 1,087 5.260 | MON... 09/19/2003 | 09/01/2033
31296Q 4R 8 [FG A16232......ccviririririrriiniienienisesssissiisesssssiessesssssssssssssies | coeniee | oo | vevreneni | covns 1 L242247 | ...... 108.809 258,378 237,460 (2,622) 4.270|MON... | . 01/27/2004 | 11/01/2033
31335H 5U 3| FG CI0BEI.......ccverrerrerrineiiersseesienssenisssesssssssssesssessssessssssssssssssnns | wnnees | oo | oneenenl | vevees 1 157,139 | ...... 109.090 | ..ovvvnernnens 166,771 | cooovvvvrerins 152,875 (1,348) 4.450 | MON... 10/21/2004 | 10/01/2024
313615 P4 2[FN50843........ccovviivriireireierinesniersnsssenssisssenssessssssssensnssessennns. | eonenee | oo [veineenn [ | i 10,531 | i, 101.108 10,750 10,633 | v 10,582 [ i | s 52 | e | e | cennennn0.500 | i 6.580 [MON... | .. 09/30/1997 | 12/01/2013
B1371G  SS O [FN 251729....cciirceiceceieerissssesiesisesssssssnssessesssenssssssssssnsss | onene | oo | vevnsenn | v | v 34,257 | e, 111.340 38,352 34,446 | oo 34324 | [ e 35 | s | e | ereenen8.500 | i 6.450 [ MON... | . 04/01/1998 | 05/01/2018
BM37AH BE 4| FN 252167 ...couiieiicrieeieeineseriessisesissiseisssssssssessesssensnsssnens. | ennene | oo [evnennnen | oo [ v 143,877 | i 111731 | s 162,649 | ..o 145,572 | oo 144,281 | s | e 449 | e [ e [ 006,000 [ i 6.140 | MON... 10/30/1998 | 12/01/2028
B1371K A4 3FN 253927.....ccmiriiriiirinrineienienieressssssssssseniessssssssninesnnnses | eenns | oo | veveveenn | v | v 18,619 | i, 108.729 20,267 18,640 218,554 | e [ s 50 6.500 [ MON... | . 07/17/2001 | 07/01/2031
B137IM CG 0| FN 255771..ciiiiceseinerienineniseisenssssissssesssssssesssssessssssssnsnnes | eevinne | oo [ ervneeenni2 [eon] | i 208,622 | e 110.184 225,429 204,594 | .o 208,621 | ..cveeerirerereirnnins | e (739) | everevereersrinerienes [ eenerivenineensninneens | eereeeenn8.000 [ e 5.180 | MON... 08/09/2005 | 07/01/2035
31378H G8 8| FN 399023........ciiiiierieriiceineiseiissiesssesisssessssissssessssssssssssinens. | eovsnee | o0 [vnerine | oo [ eviiriiiniinnnnn8,828 | i 111340 [ v 3971 [ 8,956 | 8,895 | e | s 14 [ | e | 00008500 [ e, 6.640 [MON... | .. 09/17/1997 | 09/01/2017
B1B7IN 7K T FNA24898........covvvcrcrieeceiieinerissernenieniseessssssssnsessessnessssnsnens. | evneee | o0 [eonerenen | e [ 398 [ 100.902] .... B s | e | vee8.000 [ e, 6.070 [MON... | .. 06/04/1998 | 04/01/2013
B1379W BT 3| FN431250.......cieirririeiinrieniiseiseessssissssessesessesssssisenssnsssnssnns | eevinee | oo [ evnnneeni2 [ | 2,273 | 101452 | oo 2,298 | 2,265 | 2,265 [ [ | s | e | coneen8.000 [ i 4.960 | MON... | .. 10/30/1998 | 09/01/2013
31379Y W 2[FN433628.......oovririiriririneiienienienessessnsssssensessssessssesesnenses | vonnnee | oo | vevveenn | v | v 638 | s 101975 | o8B [ B34 | B34 [ [ s [ | 8,000 [ 5.190 [MON... | .. 09/24/1998 | 10/01/2013
31383A Q3 B[FN 497374 ...cooiicencseiesieniseseesssissssensesesssssssissnssnnes | onnee | oo | vevennenn | e | i 3,432 | 115.682 | oo 3,986 [ oo 3445 | 30838 [ [ s 38 | e | e | eeeennnn8.500 | e 6.420 | MON... 04/23/1999 | 05/01/2029
3138AN CW 1 {FNAIB1I8A.......cooieieiieieieiseseinsiseieniensnsseenssesssesssssssnssssssnnnsnes | eonenee | oo [oeveeeni2 [ oo | i 458,601 | oo 111.400] ... (3,267) 2.500 | MON... | .. 08/22/2011 | 08/01/2041
3138AV TB 1 [FNAJA145......oooceeeecseiserenisseseessessensssssssnsenssssnnns | onenes | oo | vevennenn | v | 330,595 | oo, 107.337] ... (6,427) 2.250 [MON... | .. 11/17/2011 | 11/01/2041
B138E0 SF 7 [FN AJTTNT conieesesseseisesississssssisenssssssssssssssesanns | connes | oo | vevenneni | e | . 341,678 | oo 105.628 .... (2,288) | oo | eerieeineeiseseiins | ereeenen3.000 | e 1.770 | MON... 12/21/2011 | 12/01/2026
31394V LV 0[FNR 2005-123 PG.......ccoovvveerinrreririseeieniserieriesessenssnssessessnsssnes | voveees | oo | vevrnenn | v | v, 970,078 | oo 116.225] .............1,162,251 | .............1,000,000 | ....occe0eeern980,173 [ oo [ s 2,547 5.930 [MON... | .. 09/28/2006 | 01/25/2036
31395N HN 0| FNR 2006-53 BE.........cccovvurrrrerierireerneinerierinsesnensssensssesenssssssnsnnns | evneee | o [eoneerne | e [ i 929,031 | e 105.093 | ..ovvverrrr. 989,648 | oo 941,684 | oiii0936,323 [ [ s 1,682 6.190 | MON... 07/14/2006 | 06/25/2035
31395P CK  6[FHR 2944 OG........cccocomiiirrineiinrieeneessessisssissssensssssssssssssenssnsses | connes | oo | vevoneeinn | eeeeed | oviiniinnn.834,509 | ... 101.936 .5.020 | MON... | . 03/22/2005 | 07/15/2033
31395T DF 8| FHR 2958 ME........cccsvvumrrrerieercrrseinerieniseesensseisssessssssssssssnsninee. | eevnene | o [ eoneeineni | coneee T [ i 1,656,078 | .oco. 103.457] .... (3,391) 5.180 | MON... 04/26/2005 | 10/15/2033
31397F M2 5| FHR 3284 MD.....cooouiirrirceieicieieesiesiseissessssissssssessessssesssssessnsns | evneen | oo | ereereenil | vevens 1 754,281 | ...... 102.354 | .oocvverreenn 781,657 | i 763,677 | e 760,966 [ oo [ i, 2,402 | oo [ [ 05500 [ e 5.810 | MON... 03/29/2007 | 06/15/2035
31400Y 3Q 7 [FN 702007 .......ccourerererrererirrereriersiersenssssesssnssssssessesssssssensssessenss | oveenee | oo | vevereneni | wvvene 1 155,780 | ...... 108.950 .... (2,605) 3.300 [ MON... | . 05/19/2003 | 05/01/2033
31404V AL 9[FN 780327 .....couiricrieieeiseineiissineesessssissesssssssssssssssssssenssssessssns | eneee | oo | vevveeeni | aevs 1 350,407 | ...... 108.674 | ...cvvvrvrneens 377,967 | oo 347,799 | i 349,795 | e [ e (T57) | ovverereneernsrinnernene [ eenervereincensninneens | erneennn5.000 [ oninnc 4.550 | MON... 07/30/2004 | 07/01/2019
31404W UE 4 FN 780981....cccviiiiriiereiiiieieiereisieneeenssisssenseessssesensssssssssensensssnne | eoniee | oo [ evenieens [ oonee 1 LA87,947 | ... 107.846 203,058 188,285 | .ovveveereen 187,957 [ i [ e 95 MON...|. 08/30/2004 | 06/01/2019
31406U HH 4| FN 820232........ccmieiiiierieieieeieeieesessssssessesessessssssssssessessssensnnes. | enseen | oo | oveenenl | vevees 1. 170,391 | ... 109.278 | ..oveverreens 183,434 | v 167,860 (1,132) MON... | . 06/27/2005 | 06/01/2035
31407B  BK 4 [FN825442.........ooiuiiieiieneisiieeieesessssissiesssesissssssississnsis | envee | oo | veveenens 2| 1] e 307,544 | ...... 109.018 | ..o 331,497 | oo 304,075 | .ovveeerrnn307,505 | oo | e, (932) [ v | e | e .500 [ e 4.780 | MON... 05/20/2005 | 05/01/2035
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31400Y UL 9[FN 8B2687........oovveereiriririeiienienienesenssnssssiseniesessessssiseneenns | onnnee | oo | vevcveenn | v | v 159,952 | o, 109.481 | ..o 176,412 | oo 161,135 | oo 160,043 | .ooooeerrrerirens | e 412 06/06/2006 | 06/01/2036
31410U KA 9| FN BI7689........ccorecricririrenisenerissinessensseissssissssessesssessssssnnens. | eovneee | o0 [evneenne | venee T [ i 296,088 | .oco 110.622 | ..ocvvvirnnens 334,968 | ..ccooovvrirnens 302,805 | ..ocvvrrrrnaen 296,359 | v | e 1,626 10/05/2007 | 06/01/2037
31413R 2P 0| FN 953582......ciiiiiiiiieieiiesneeienieesnneseesssesensssessssssssesnssssenss | ooveees | o0 | eeeivneni | oo | . 205,876 | ... 111.425 .217,502 (2,687) 04/16/2009 | 12/01/2037
314160 ZM 6 [FN AATBAT ...ooioeicreieeeieiseniessseniesissssssssesssssensessnessensnnes | onenen | oo | vevevseenn | vereeed | v 167,838 | oo, 108.298 175,857 (1,504) 04/23/2009 | 02/01/2039
31416M  5A 8| FN AAGA40..........oviciecnciseesnssensssenisenssssesensssssssensns | eoneeee | oo [roeeeeni2 [ | v 87,501 | i, 109.481 | v 71,329 (2,049) 04/08/2009 | 03/01/2039
31418W CY 4| FNADBIBB........cooererrirrrirnrrieriereeeisniserieniesssensssnessesssssnessnenes | vevinee | oo [ evveieni [ | i 238,489 | e 106.143 | ..o 244,321 . (2,768) 08/25/2010 | 09/01/2025
31419E UD 9 FN AEA179...ccciiiiiiiiisiisniississsisensssssssnssnsssssssssssssssnsenssssssnsnees | onnees | ae | onvensenn | seneee] [ onnnneinneneenni 275,525 [ e 106.143 282,519 266,168 | ... ..275,525 (3,250 ... 176 10/05/2010 | 10/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX | i 15,977,704 | ............ 14,873,342 | ............ 15,073,445 | ..o (V) (55,898) [ cvoovvrereriniirinnad [ I . .. . S T 61,779 | ...........702,697 |..... XXX.oooo. [ e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. XXX i 34,059,678 | oo 29,963,342 | ..ot 31,602,627 | ..o [ (201,235) | cvoovercrrnniniin [( XXX XXX XXX | s 272,240 | ........1,311,330 |..... YOS XXX.oone
Industrial & Miscell (Unaffiliated) - Issuer Obligations
001055 AH  5|AFLAC INC.....ovvovirrrrrerinrrrcrieniserissisenseniesessssssssessesssssssennnne. | vevnee | oo [ evvenniend [WTFE | 99,911 | i 105.122 voocverernnens 105,122 100,000 099,926 | ..o [ s 15 2650 ........ 2.660 [FA ... | v 1,001 | e 1,362 | 02/08/2012 | 02/15/2017
009163 AA 4 |AIR PRODUCTS & CHEMICALS..........ccocooerrmmrrerrveceerresereenriensinnnins | eeveeee | oo | evienrien [LAFE | i 274,511 | . 100.296 275,814 275,000 | coovvrerrernen 274,991 | e [ v 106 11,413 | 02/01/2008 | 02/01/2013
03076C AB 2| AMERIPRISE FINANCIAL INC.......cocovverernririenrneirnnnnersnnseererssinsisenes | coveree [ oo | verveneeT | WAFE | i 495,115 | e 113195 v 565,975 | oo 500,000 | .covvereeerrn498,265 | oo | e 541 . .28,250 | 03/29/2006 | 11/15/2015
05531F AE 3| BB&T CORPORATION.......cccomrvrrrirerrrninnerseriensenesseesssssssnssessssensnne | eevneee | o [ woneenenens | W TFE | 499,855 | ... 102.079| .oovvercerrens 510,395 | ..coovvvrirnns 500,000 | .oovrierrnend99,914 | i [ 114 | s [ | e 3.375 100000 3.390 | MS. | 4,500 | e 16,875 | 09/22/2009 | 09/25/2013
055688 AA 6 |BURLINGTN NO SF 06-1 TR.......cvvrerrnrirrrerrnerinernrirersnssenrensseissnsnsenns | vevvens | oo | eovneneen T [ WAFE | i 619,790 | ..o 7820 oo 728,227 | oo 618,084 .35,354 | 07/20/2006 | 01/15/2024
057224 AY  3|BAKER HUGHES INC.........ccooounirirrnernnirnerereneenseisnnnnennessncesnns | vevnee | oo [ evvenniend [ WAFE | viiiiii0509,190 | e 132475 662,375 500,000 | ..cccceererers506,200 | cooovoeiricrirerirnns .37,500 | 11/07/2008 | 11/15/2018
06050T JZ 6|BANK OF AMERICA NA......c.ooviiiririrreineiinnnineniecsssseseisssessssnsnsens | covnene | oo [ veeerneens | #2FE [ i 746,708 | e 122.528 ...918,960 ...750,000 45,000 | 10/23/2006 | 10/15/2036
064057 BD 3 |BANK OF NEW YORK MELLON........cccoovueirinnriverinenirenineennninninnins | vevnee [ oo [ evvenronens [ W TFE | ciiiiii0.999,750 | ... 116.414 | . ,164,140 1,000,000 .55,000 | 02/22/2007 | 12/01/2017
084664 AZ 4 |BERKSHIRE HATHAWAY FIN......cocovvvnirinerinnrnererineensninsensssssinens | vevnne | oo [ eevvnneend [ WAFE | v 499,623 | . 100.137 ....500,685 ...500,000 .22,500 | 06/02/2008 | 01/15/2013
084664 BG 5|BERKSHIRE HATHAWAY FIN......coooiivririnrnrinrnerinnnererseisennsisennnens | eovenes | oo [evvnnd T [WAFE ] 299,169 | ... 102.844 308,532 300,000 .15,000 | 12/09/2008 | 08/15/2013
09247X AH 4 [BLACKROCK INC.......oovvrmrrrerireererinernerieneseesssnisenssessessnenssnesens | onnees | oo | vevevnees 1| WAFE | 497,140 | ... 112.800 564,000 500,000 .21,250 | 05/19/2011 | 05/24/2021
12572Q AE 5| CME GROUP INC........ccoovvivriiciinriiciinninnicniicssiscnssisssessisssinnns | eeviee | oo [ e[ WAFE | ci..598,146 | ... 101.464 | ................. 608,784 | .....cccoonnv 600,000 09/05/2012 | 09/15/2022
126410 LM 9| CSX TRANSPORTATION INC......ccorvvervirrrerirerrnerieneneeinsniseniinenns | eevnene | o [eoverenenT | WAFE | ii..399,365 | ... 121.000 483,231 12/10/2007 | 01/15/2023
17275R AG 7 [CISCO SYSTEMS INC......coovvrerrenrrrerineiserinseeserseneseesssnisseessenssnssns | cvenens | oo | vevevneed 1| WAFE ] 00,299,238 | ... 104.369 | . 313,107 | v 300,000 | oo 299,701 | oo [ e 153 11/09/2009 | 11/17/2014
172967 FA 4| CITIGROUP INC......coovvirrrriirerriiriennieisniseseniseeessssnsssssssenssssssssens | wonenee | oo [eevnninens | WIFE ] . 258,400 | ... 109.271 273,178 (1,653) 12/18/2009 | 01/15/2015
19416Q DN 7| COLGATE-PALMOLIVE CO.....cccovvverreririnerrnerierenenieeensnnssrinsssnennes | vevinne | oo [ eeverrinen [ WTFE | i 199,718 | e 106.671 213,342 199,872 | s | s 47 07/31/2009 | 08/05/2015
20825C AR 5| CONOCOPHILLIPS.........cccovervmrirnrrieeirneirsnrinersensenesseessssesenssssssesssens | eovnnee | oo [vvereneT | WAFE | iii..397,304 | oo 122.992 491,968 2398178 | s | i 243 . . 01/29/2009 | 02/01/2019
209111 EA  7|CONS EDISON CO OF NY......ccovvvmrrmerrmrrneneninrisersnnnsenssensnennns | vevnee [ oo [ evveeniend [ WIFE | 1,015,970 | e 100.350 | ..vvvnrrne 1,003,500 | ..............1,000,000 | .............. 1,000,163 (1,924) | oo | cvvrverieninenreninnns | veverneneh875 [ e b BT0 | FA | o 20,313 | v 48,750 | 12/27/2002 | 02/01/2013
219207 AB 3| CORNELL UNIVERSITY......covtimrrimrrreririreesssinsesiesiseesssssesssssenes | oevenns ol 199,776 | ...... 120.676 ....241,352 ...200,000 199,837 | s | s 22 4,542 .10,900 | 03/26/2009 | 02/01/2019
22546Q AA  5|CREDIT SUISSE NEW YORK.......ccoviriermrinriiernernirneiersssisssssssssssnses | eeveees |3 I 1,010,350 | ...... 106.399 ,063,990 1,000,000 | ... 1,003,100 (2,191) | . 9,167 | .. .55,000 | 06/08/2009 | 05/01/2014
24702R AP B | DELL INC.....cooieriirierieeeceieieniesssensensesesesssssssessesssessssensssnsns | eonneen | o | oveveens 1| AFE| o 499,495 | ... 105.027 525,135 500,000 | ..oocvveerinns 499,663 | ...cvvrvercerrierin | e 97 B I 3.100......... 3.120 [AO...cc. | v 3,875 | v 15,500 | 03/28/2011 | 04/01/2016
263534 BW  8|E.l. DU PONT DE NEMOURS........ccocmmiumrrinrineiinnerseeisseisersnsisensinns | eevene | oo [ cereeiinns 1| AFE| cooien498,230 | ... 121.787 608,935 500,000 | .ooovorrrnnn 498,814 | i [ e 155 X .28,750 | 02/17/2009 | 03/15/2019
26875P AB 7|EOG RESOURCES INC JSSSTURPUTSTOSUPORPOUROR DUVSPORR) VR ISP 1|.AFE| ...ccoeev.......504,665 | ...... 104.160 520,800 | .... 500,000 | ... . (1,028) | X 7,656 | .. .30,625 | 11/18/2008 | 10/01/2013
291011 AX  2|EMERSON ELECTRIC CO.....coovvrerirrereieinerissineessensseesssnssssssennns | sevnee | oo [ cerneninns 1| AFE| oo, 748,050 | ... 120.968 | ...cvvoernnens 907,260 | ..covvvvrernens 750,000 | ..oocveerirnns TABTT8 | oo | v 176 B I 5.250 | ......... 5.280 [AO...... | oovrrrrrirenns 8,313 | e 39,375 | 01/10/2008 | 10/15/2018
29364G AE 3 |ENTERGY CORP........corviirirriniierinisirnniseisnsseiessssiessessssesssssssssnsens | evenen | oo [ coveeenes 1[.2FE| oo 274,788 | e 104.649 287,785 275,000 274,881 | e | e 41 ...9,969 | 09/13/2010 | 09/15/2015
313747 AP 2|FEDERAL REALTY INVS TRST.....cccosivirmrimerrnminerssnnsersenssnessensseens | sevnee | oo [ eerserins 1|.2FE| ..cccoeev.....252,660 | ...... 104.103 260,258 | .... 250,000 | ... 1250,643 | oo | s (669) | PR} . .13,500 | 10/13/2009 | 12/01/2013
36962G 2T 0 [GENERAL ELEC CAP CORP......cccoosvemnrinrinerissireriseesnsisensssesnnnsnne | conneee | oo | veverseninns | W AFE | 21,001,630 | ... 118.878 | .cvvrerne 1,188,780 | ..cooovrrnne 1,000,000 | ..cooverennee 1,001,075 [ .oooveoeineieiiienins [ e (116) B I 5.550 | ......... 5.530 [MN...oo. | o 8,788 | ..coovvrnne. 55,500 | 05/10/2007 | 05/04/2020
36962G 4T 8| GENERAL ELEC CAP CORP.......cccovvemrrinirrerrnerierincessensersssnnensene | enene | oo | veverneeinns | WAFE | i 449,663 | ... 103.271 464,720 | covvirirernn 450,000 | oo 849,803 | [ e 66 2.250 2.260 [MN...... .10,125 | 11/04/2010| 11/09/2015
373334 UM 4| GEORGIA POWER COMPANY.......coovmvirermerrnrinerimnnsensseesssnisenssnsens | senenne | oo [ evvenreend [ WAFE | v 424,728 | . 104.436 443,853 | .. 425,000 | oo 24,945 | e | e 62 v | e 6.000......... 6.010 [MN...... .25,500 | 11/12/2008 | 11/01/2013
38141G GT 5| GOLDMAN SACHS GROUP INC......c.covrvrrvervrrreeerneirnrnnrisnserensnnns | vevens | oo | ersrvveens | TFE | i, 349,752 | L. 104.226 | ....covvvene 364,791 | oo 350,000 | .covvereeernn 349,804 | oo | e 53 I IO 3.300 04/30/2012 | 05/03/2015
40414L AD  1{HCP INC....cocoiirrrenrreeiscinenissinenieninesssssssenssssssssesssssssesssnsenenes | vevnse | oo [ eevenniensd [ W2FE | v 496,600 | ..o 113.876 569,380 500,000 | ..ooereerrneni896,993 | oo [ e 301 B I 5.375] ... 10/07/2011 | 02/01/2021
40428H PG 1|HSBC USAINC......cccoosiurirrisriieriecisenisnissiicssieesienissssessissssesns | evenee | o [ ovevivenns | WIFE | 199,574 | L 102.863 205,726 200,000 | .ovvvrerrnnn 199,896 | oo | s 122 2.375].... 02/08/2012 | 02/13/2015
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406216 AX 9| HALLIBURTON COMPANY........ccovvvmmrierimremrinmrrenienenensssnisensnensns | vevnee | oo [ eevvereen ] [WTFE | i 619,338 | ...... 125,927 | woocvevvis 755,562 | ..ovvvrrirnns 600,000 | ..ccoorrrrnec 613,663 ..(1,630) MS...... 03/19/2009 | 09/15/2019
416515 AY 0|HARTFORD FINL SVCS GRP......coccovvrierinvrineinerrsersenieeeseisenssnnens | sevinee | oo [ eeveereend [ W2FE | s 499,660 | ...... 105.669 528,345 | ... 500,000 | ..ocverrrrns 499,841 | .o | e 66 MS...... 03/18/2010 | 03/30/2015
42225B AA 4 |HEALTHCARE REALTY TRUST. 496,615 | ...... 114340 | ...cooeeeern. 571,700 | oiiiieree.500,000 | coiiierecrnnB97,935 | oo | e 432 o 12/01/2009 | 01/17/2017
428236 BL 6|HEWLETT-PACKARD CO 491,205 | ........ 99.785 | ..vvovevrer 498,925 | .o 500,000 [ oo 891,438 | oo | i 233 11/20/2012 | 06/01/2016
438516 AS 5|HONEYWELL INTERNATIONAL 984,970 | ...... 117.254 | ... 1,172,540 | ............. 1,000,000 | .oooorrirerrni 992,656 | ovoerviiviririeins | v 1,514 04/12/2007 | 03/15/2017
457153 AE 4|INGRAM MICRO INC.............. 499,990 | ...... 108.599 08/16/2010 | 09/01/2017
459200 AM 3 |IBM CORP.......cccoosirrrinriicrineirserrnniserssenissssssssssessssssssssssssssssssnnee | wennse | oo [ evvenneend [ WAFE | 1,134,870 | e 144.368 (5,426) 10/20/2006 | 10/30/2025
460146 CE 1 [INTL PAPER CO.....cccovvrvernrieinrieiensenernsississsenssssseensssssessesssesssnes | eonene | oo [evevnnend ] [W2FE | v 374,700 | e 130.868 | ....coce0er 490,755 | o 375,000 | o 3TAT66 | oo | e 19 08/03/2009 | 08/15/2021
46623E CT 4|JPMORGAN CHASE & CO .1,009,640 | ...... 104.928] .... . (1,551) 03/09/2007 | 01/15/2014
49326E EB 5|KEYCORP.......cccoovrmrrriinrinnne 428,608 | ... 102146 | ..o 408,584 | ...ovvrerinnn 400,000 (9,530) 04/09/2010 | 05/14/2013
534187 BB 4 |LINCOLN NATIONAL CORP 499,725 | ...... 112.194 560,970 | .... 500,000 | ..ovvrereenni 899,760 [ oo [ e 22 06/23/2011 | 06/24/2021
549271 AG 9|LUBRIZOL CORP 505,688 | ...... 139.534 | ... 697,670 .500,000 | ooviereerren 504,004 | i | i (485) 01/22/2009 | 02/01/2019
565849 AJ 5[MARATHON OIL CORP..... 499,940 | ...... 100.081 ... .500,405 | .. ...500,000 3 10/24/2012 | 11/01/2015
585055 AU 0|MEDTRONIC INC 497,745 | ...... 105.377 526,885 | ... 500,000 | .ooverrerrerncd98,520 | oo | e 436 03/10/2011 | 03/15/2016
59156R AR 9| METLIFE INC......cooovvvvereieiieieineieieninns 827,888 | ...... 125977 oo 1,039,310 | coiiierrne.825,000 [ oooiiinnn826,854 | oo | e (263) 08/12/2008 | 08/15/2018
61747Y CJ 2|MORGAN STANLEY 796,680 | ...... 113.098 | ..ocvverveer. 904,784 | ooirr.800,000 [ oo 797,570 [ oo | v 289 09/16/2009 | 09/23/2019
63254A AB 4 |NATIONAL AUSTRALIA BKLT......... 249,548 | ... 105.190 | vovvrerreernn 262,975 | oiiiire0ri250,000 [ oo 289,817 [ oo | e 69 03/01/2012 | 03/09/2017
651639 AN 6|NEWMONT MINING CORP... 496,195 | ...... 103.136 | ... ..500,000 | oo 496,459 | i | e 264 03/05/2012 | 03/15/2022
66988A AB 0 [NOVANT HEALTH INC 499,920 | ...... 116.827] ... 584,135 ...500,000 09/11/2009 | 11/01/2019
67021C AB 3 |NSTARELECTRIC CO.... 995,099 | ...... 105.256 | ...........c.. 1,052,560 | .....ccooouce 1,000,000 | ..oviereenn999,227 [ oo | i 568 04/13/2004 | 04/15/2014
69349L AD 0|PNC BANK NA 476,575 | ...... 120.368 601,840 | .... 500,000 | ..ovvvrerreennnid86,012 [ oo [ i, 2,324 06/13/2008 | 12/07/2017
693506 BB 2 |PPG INDUSTRIES INC 464,895 | ...... 124160 .... 620,800 | ..ccovereererrnn500,000 | oo BTT,507 | e | e 3,397 11/05/2008 | 03/15/2018
69373U AA 5|PACCARINC . 507,967 | ...... 106.854 | .... 534,270 (1,703) 03/10/2009 | 02/15/2014
74005P AQ 7 [PRAXAIR INC....c.viiierrinerierineirneniseiserisssesensessssesssssssssssssssssssnee | connee | oo | vevnneens T | W AFE | i 249,420 | ...... 108.694 271,735 | ooviieeeen250,000 | oo 249,824 [ o [ s 87 11/07/2007 | 11/15/2014
74164M  AA 6| PRIMERICA INC.......coovireiiecieieiesie et 129,796 | ...... 109.497 | .... 7 07/11/2012| 07/15/2022
74251V AD 4 |PRINCIPAL FINANCIAL GROU. 525,010 | ...... 134,184 ... (2,112) 06/09/2009 | 05/15/2019
742741 AA  9|PROCTER & GAMBLE- ESOP........... 729,780 | ...... 131.361] ... 729,780 11/27/1990 | 01/01/2021
751277 AQ 7|NESTLE PURINA PETCARE CO . 998,600 | ...... 137.380] .... 21,000,000 | ..ooveereern999,197 [ | s 56 02/07/1992 | 02/15/2022
828807 BV 8|SIMON PROPERTY GROUP LP........ccoeeenieimneineriineennnsessesseienenns | eevinee oo [ eevnereed [WAFE | s 497,830 | ...... 118.400 | ...coeeeerr.592,000 | oo 500,000 | .oovreerrnen 898,979 | oo [ e 210 08/22/2006 | 03/01/2017
828807 BW 6|SIMON PROPERTY GROUP LP........ 496,035 | ...... 114414 ... 500,000 | .covrvereeernnB98,186 | oo | e 406 12/05/2006 | 12/01/2016
90261X BY 7[UBSAG STAMFORD CT....c.coecorerrrrireririrnns 1,027,740 | ...... 111.574| .... ....1,000,000 (3,020) 01/31/2007 | 07/15/2016
90783X AA  9|UNION PACIFIC RR CO 07-3......... . 899,320 | ...... 122,597 ... 07/19/2007 | 01/02/2031
913017 BM 0| UNITED TECHNOLOGIES CORP...........covvumrrrerircerieierierieerienienes ..1,013,820 | ...... 118.861] .... (1,343) 12/20/2007 | 12/15/2017
921813 AA 9| VANDERBILT UNIVERSITY 374,303 | ...... 119.830 | wovvverrrrn 449,363 | i 375,000 | oo 374,548 | oo | e 60 02/24/2009 | 04/01/2019
92343V AL 8|VERIZON COMMUNICATIONS 748522 | ...... 120.087 | ...coree0er 900,653 | ooviereerenn 750,000 | oo 749,147 | s | e 141 02/07/2008 | 02/15/2018
929043 AF 4|VORNADO REALTY LP.............. 599,004 | ...... 105.701 ... . 1800,000 | oviireernn599,529 | s | s 196 03/23/2010 | 04/01/2015
92976W BJ 4|WACHOVIA CORP 538,925 | ...... 101.663 | ..o 508,315 | ..ccooovevinnee 500,000 (11,856) 12/15/2009 | 05/01/2013
942683 AG 8|WATSON PHARMACEUTICALS | 199,082 | ...... 101.315 202,630 | .... 200,000 | .oovveerrrenn 199,125 [ oo [ i 43 09/27/2012 | 10/01/2017
947075 AF 4| WEATHERFORD BERMUDA 248738 | ...... 130.464 326,160 | .... 250,000 | .oovrerrrnnn 249,054 | oo [ e 108 01/05/2009 | 03/01/2019
94973V BC 0 |WELLPOINT INC.... 598,632 | ...... 101.242| .... .607,452 800,000 | .oviieerenD9BTAT | oo | e 85 09/05/2012 | 01/15/2018
959802 AJ 8|WESTERN UNION CO/THE 498,300 | ...... 106.136 530,680 | .... 500,000 | .oorerrereerne899,559 | i | e 358 02/23/2009 | 02/26/2014
98458P AB 1| YALE UNIVERSITY....cocoviiniinrinninriscinseinnsisssissessssssessessssssenssnns | connee | oo | eevenneens T | AFE | i 249,490 | ...... 104.346 260,865 | .... 250,000 | ..ccoceererern 249,805 | oo [ i 105 11/03/2009 | 10/15/2014




Annual Statement for the year 2012 ofthe IMl@dical Malpractice Joint Underwriting Association of Rhode Island

SCHEDULE D - PART 1

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

S'0Ld

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 15 17 18 19 21 22
F
0 Rate Current
r Used Year's Total
e to Current Other Than Foreign Admitted Stated
i NAIC Obtain Year's Temporary Exchange Effective Amount Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted (Amortization)/ Impairment Change in Rate When Due and Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value Accretion Recognized B./A.C.V. of Paid Accrued Acquired Date
064149 A6 4|BANK OF NOVA SCOTIA.......... [SSTTURPORRTRRPRRIREN IOV Al VAFE] 509,745 | L 105.428 527,140 | .... 500,000 | ..cooorrrirnns 504,281 (1,988) [ oo | e | e 3400 [ e, 2.960 [.covrs | v 7,508 02/26/2010 | 01/22/2015
78011D AC 8|ROYAL BANK OF CANADA SOOI IOV Al VAFE] 502,875 | .. 100.240 | ..ocvvvnirnnens 501,200 | .coovrrrirnens 500,000 | ..ocrerrrrnns 502,730 | .eocvenerrrerereerineins | e (146) | eververeererrirserienen [ eenerreeeineensenneens | eerneren1.200 [ e 1.080 | MS...... 1,700 09/26/2012 | 09/19/2017
893526 8Y 2| TRANS-CANADA PIPELINES SOOI IOV Al. AFE] 513,985 | ... 127.385 636,925 . (1,263) 02/18/2009 | 01/15/2019
002799 AJ 3|ABBEY NATL TREASURY SERV......cocomirimierrinerinsrnerienesneessisenns | vevens Fl. ATFE] 449,820 | . 105.738 475821 | .. 450,000 | oo A49,8TT | e | e 34 04/20/2011 | 04/27/2016
02364W AN 5| AMERICA MOVIL SAB DE CV et | s Flo 1. AFE| i 530,310 | ..o 119.725| oo 598,625 | ..covvvrernens 500,000 (3,684) 03/29/2010 | 11/15/2017
055451 AH  1|BHP BILLITON FIN USA LTD......cooniriniiiiinerieniereieninsissesiessnienens | vevens Fl. AAFE] i 348,877 | 127.530 446,355 +:350,000 | ovvvieernn 349,221 | i | e 98 03/18/2009 | 04/01/2019
05565Q BN 7 BP CAPITAL MARKETS PLC [T I Fl. VAFE] 498,580 | ... 106.155 530,775 | .. 500,000 | ovoirrerrnn499,192 | s | e 217 09/28/2010 | 10/01/2015
06739F GF 2|BARCLAYS BANK PLC. [EUTRIRRRINN IO Flon AFE] 501,484 | 112,089 ..o 560,445 | ....cccvrienn 500,000 | ..ccoviereeeD00,851 | oo | e (204) 09/18/2009 | 09/22/2016
22303Q AG 5|COVIDIEN INTL FINANCE SA.......coomirimienerieenerisssiensenesseesssssnens | nees Fl. AFE] 499,646 | ... 121.126 605,630 | .... 500,000 | .oororrrerernnid99,824 [ oo [ e 31 06/23/2008 | 10/15/2017
500472 AB 1 [PHILIPS ELECTRONICS NV......ovviiniieriiriiririersniseienineisesssiensnens | coeee Fi. AFE] ..741,038 | ... 120483 ..oovvvnnd 903,623 | ..oovvverirens 750,000 [ .ovovererrnne TAATOT | i | e 849 03/05/2008 | 03/11/2018
71645W AN 1| PETROBRAS INTL FIN CO....ovvvvrerriirieriereierieeeneeens v [ Flo 1|..2FE 343991 | ... 124.908 | ..o A3T178 | o 350,000 | .oovreernnnn 345,801 | oo [ e 503 02/04/2009 | 03/15/2019
71645W AV 3| PETROBRAS INTL FIN CO....oureuiririrrireeieiseeesesseneseesssesessssnees | sevens Fl. .2FE]| ... 149,249 | ... 102.609 | ..ovvvnernnens 153,914 | oo 150,000 | covvvverrereen 149,468 | oo | e 219 02/01/2012 | 02/06/2015
822582 AF 9 [SHELL INTERNATIONAL FIN....ooviirirririiirerinsiiersiernsiesesssseenssnnns | cvneee Fl. VFE] ..599,838 | ...... 104.401 626,406 600,000 | ..ocrereeerneD99,957 | oo | e 34 03/18/2009 | 03/21/2014
85771S AA  4|STATOILASA.......ccooovvrmirrnns B Flo 1|..1FE 249,523 | ...... 119.907 299,768 250,000 | ..ovverrerrennn 249,669 [ oo [ s 43 04/16/2009 | 04/15/2019
96008Y AB 1| WSTFLD CAP/WT FIN/WEA........ooiiiiiiieiiniissiisnississnssssnsssssenssnssseanes | oonees Flo. 1[.1FE| ... 939,160 06/21/2006 | 11/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .. 47,476,393 | ... XXX | oevnv......53,993,486 | ...........47,276,549 | ........... 47,386,296 | ....ccooiriien0 | tiiiiennn(30,082) | 0 [0 [ XK X | XK XXX | e 702,090 2,437,124 XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12489W QD 9|CBASS 2005-CB8 AF2 AFM ..175,729 11/30/2005 | 12/25/2035
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 175,729 O] e 0 |0 [ b XXX [ XXX [ XXX ] i TTT 8,892 | XXX oo [ e XXX......
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U 4C 9|BACM 2005-6 ASB.... AFM 639,878 | .... 621,155 12/16/2005 | 09/10/2047
07383F AC  2|BSCMS 1998-C1 B....covvrireiirireisiissisninnis AFM ..242,980 [ .......99.956 | ..o 240,437 | oo, 240,541 06/03/1998 | 06/16/2030
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 866,270 | ... XXX........ 880,315 861,696 | ...cooooeeeern861,634 | o0 | e (154) | 0 [0 L XXX | XX [ XXX [ 3,998 e 51,072 XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N CQ 2| COMET 2006-A3 A3.......oooverririiereeieisisiie e sssessessessessssssssnsenss | senvens | 0 | eorevennn 2|.1FE 748,130 | ...... 131478 o 848,835 | ...oovoverrnn 750,000 | ..ooovvirrnne TA9,371 | o | e 204 02/22/2006 | 12/17/2018
185506 AB 8| CLECO 2008-A A2........ccorveuirmerirerereerseisseesessesssesssessssessssssssssenens | ceves VAFE] . 748932 | 122.266 ...916,995 ...750,000 750,000 02/28/2008 | 03/01/2023
47215B AD 9| JCPL 2006-A Ad........oooiiriireieiisiiesiieeise s ssesisesssssissisnnes | vevens ..2|.1FE| ... ...999,107 | ...... 124.783 ,247,831 ...1,000,000 08/04/2006 | 06/05/2023
69361Y AF 0 PEGTF 2001-1 AB....vvueervereerieeeeersseesiessssessessessssssessssssssessssssssnns | evvens | oo | eevensenes 2|.1FE 238,476 | ...... 102.070 226,071 221,484 | oo 228,602 12/03/2007 | 06/15/2015
87316Y AC  5|ONCOR 2004-1 A3..........ovorveeemrereereerereeneeeereseerereeesserennensesneneenns | cvveene | oo | cerereenne 2|.1FE 981,715 | ...... 109.202 .1,057,806 ...968,661 ..973,750 . 08/04/2004 | 05/15/2018
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 3,716,360 |...XXX........ ,297,538 | .. 3,690,145 3,701,723 | v [ eiiindd,993) | 0 | XXX, XXX | 26,959 | ...l 201,932 XXXeovooo [ e XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 52,234,752 | .. XXXoovives | v 59,337,399 | ...... 52,004,124 52,115,713 | oo 7,234 | iiii(35,229) [ o0 | i XXX XXX | e 733,824 1 .........2,699,020 |..... YOS XXX.oooo
Totals
7799999. Total - ISSUET OBlIGAHONS........vvuiveiriereseresirissrrii e e 79,775,222 | .. XXXooovvvs | wovnviicnns 90,606,392 | ............ 76,616,549 XKoo | s 1,204,767 | ........3,815,356 |..... XXXevvooo [ e XXX..ooo
7899999. Total - Residential Mortgage-Backed SECUMHES. ............c..rveireeirieseiessiess s 15,451,665 [ ... XXXuooooee | covnnrinns 16,349,678 [ ....ccooene 15,236,576 XXX [ s 63,619 | ...........724,352 | ..... XXXeorooo [ cenae XXX.oooe
7999999. Total - Commercial Mortgage-Backed SECUNEIES. ... .2,210,458 2,181,830 XXX [ 9,263 | 114,132 XXX oo [ e XXX......
8099999. Total - Other Loan-Backed and Structured SECUNHES................cccevereuererceiieiiiieeieecceeee e .3,716,360 . 3,690,145 XXX [ 26,959 | ......201,932 XXX oo [ e XXX......
8399999. Grand Total - BONDS...........ccccoouuriiiiiiiiiniinciceccen e 101,153,705 113,547,329 | ............ 97,725,100 XXX | 1,304,598 | ........4,855,772 | ..... XXXeovoo [ o XXX......
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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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. States, Territories and Pc
341150 M5 6| FLORIDA ST.....covviriieeierineierieniienienes 07/11/2012 | GUGGENHEIM CAPITAL MARKETS........... . . 500,000 . 1,042
419791 U2 2 HAWAIL ST oottt nsenes 11/27/2012 | PIPER JAFFREY & CO............... . ceee | e e 500,000 | cvvoueeureeerierieeeseesseese et
452152 KX 8 ILLINOIS ST ...ttt 03/15/2012 | RAMIREZ & CO.....uvvvuirniireireiiseise i sssisssisssiss st st sssessses s ssasssnses | soesssessssssssssssssnsssessssssssssssssssssssensssenes | nosssessssesssssssnsssssssnsssesssessnsssensss D02, D48 [ ittt seinas 500,000 | cooooeveieriireiieeeine e
677521 SJ B OHIO ST ... 07/17/2012 [ MERRILL LYNCH. .....coutiitiiiiniintsiesstnississess s e enssssssens st senssssnsssnssssnsenens | seesssesssssnsssssssnsssssssenssenssssssssssesssenssones | oonnsenesensssenssnnssssnssssssnsnsensssnessnnsssD0 10 T0 | wooversenssssessersssssssenssenssnesns 500,000 | .o 9,653
1799999. Total - Bonds - U.S. States, Territories & Possessions....... . et ettt etebetuetes st euetetaretess | euetereresesessesetetessesesisseietessietatseetetosaetetasteetes s aetetasaetetesseAetes s setes e s etetesasteteseA et et s aetetesseAet et s tet et saet et e et et s aseetesan et etesantetannaetas ...2,000,000 | ...cccoevrrrcrernnne. 10,695
Bonds - U.S. Political Subdivisions of States
544646 H7 0|LOS ANGELES CA UNIF SCHDIST.....coovivnimiirisrinrissnsenes 05/09/2012 | GOLDMAN SACHS.......veuietertsesesseesssrsssesssess st semssssessees st sems s ee | eoessese st ettt | ohebs s et 615,255 | ..o 500,000 | ..o 417
2499999, Total - Bonds - U.S. Political Subdivisions of States . ettt ev et e te s s et eane | euetatuetesieaetes ettt et e e s et et s e et ee e A et et s aea et s e A e e s e aet et et an A e et e Aet et et At e e s e et et et n e et e et A et et s et et s e e e s naet et s e nasetetesnansennsesesesaraesenanseseninne | arerietesisietesesststeneeetesesaeseneneeteniraed 615,255 | ..oocvvrieeeeeeeeen 500,000 | .oovovvrerirreieceiee 417
Bonds - U.S. Special R and Special A t
160429 SX 5|CHARLESTON SC WTRWKS & SWR REV . 1211972012 [ JEFFERIES & CO.....ouviuiiririieiie et ssss st ssesssens | cosessssissssssssessssssss e sssssans 820,430 | ..o 500,000 | ..ovverererrirriinns 14,722
249182 FW 1|DENVER CITY & CNTY CO ARPT REV. e ————— 10/11/2012 | BARCLAYS AMERICAN........c.oviiiieireietsisiie e sssssssssesssesse s sssssssessessesens | sosssssessssesssssssesssssssssssssessnsnsns 618,270 | o 500,000 [ .ovovieireieiieieieeeeee e
3128MJ R3 6 [FG GOBB0B.........ocvrmrirrercernriserseriseseseesssisessssssessesessenas 10/16/2012 | BANK AMERICA........ouviuiiimiimnineise s es it ssssssssssensens | cesesssssssessesssesssenssssissssssssnns . 1,000,103 | oo 952,621 [ ..o 1,429
3128PY  UD 7 [FG 18360 ...t 03/21/2012 | WELLS FARGO SECURITIES LLC. . rrreeeeeee | e 500,000 | ..oveevreriieierereirieeenes 1,042
59334P EH 6 |MIAMI-DADE CNTY FL TRANSIT SAL 07/20/2012 [ J.P. MORGAN........cvvmmrirririerneiatiie it enssens | ensssesisesssesss s esssensenes 100,000 | 1evovvererrierieri s
60534T GM 1|MISSISSIPPI ST DEV BANK SPL OB . s 10/11/2012 | RAYMOND JAMES.........couiimiiiieiiesisseesse e esssisssse s sss st sssesssnses | cosessssissssssssessssssssss s ssssisns 250,000 [ .ooveeerernerireireeiseie e
79765R TU 3| SAN FRANCISCO CITY & CNTY CAP. . 12/19/2012 | RAYMOND JAMES........coooiiiiriiiierinsiieeienisseissiessssesie s sssesssenes. | cesessssissessesssnsssesssenssssssessenns 500,000 | .eoooveemrierierienireeieiies 3,681
88278P MC 5|TEXAS ST UNIV SYS FING REVENUE . . . 07/24/12012 | STIFEL NICOLAUS & CO.....ccouuiriiiieriesiesiseesss i ssesssssssesssssssssssssssssssessseses | osssssesssesssssssessssssssessssssssssnenes 400,000 | .oooverrercereinerieeieeieees 7,333
919061 EY 3|VALDEZ AK MARINE TERMINAL REVE . 03/21/2012 | WELLS FARGO SECURITIES LLC. . . s 350,000 . 4,132
977092 VV_ 4| WISCONSIN ST CLEAN WTR REVENUE . . 07/11/2012 [ J.P. MORGAN........cvtrtrtstesteisssssss st | foens s et 1:623,820 | .o 500,000 | cooouverierieni s
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment .. e e eteeteeietteeetetsetsetoetesietseesetestesseteteeseesetset et st eeseE et et ee s et e b e e e A ee AR oA e R et Lo E A e R eeteE et e A e AR RSk e A s Ao b A et e s skt n s st et st enieen .. 5,290,638 .. 4,552,621 | .o 32,339
Bonds - Industrial and Miscellaneous
001055 AH 5 AFLAC INC.....oiivreiiiiieeeieeiesiesis st 02/08/2012 [ J.P. MORGAN.........cuumiirrimeireeis ettt ssens | fneisess st et enen 100,000
12572Q AE 5|CME GROUP INC. 09/05/2012 | BANK AMERICA.......c...coiiiiitiiieisissie sttt . 600,000
38141G GT 5|GOLDMAN SACHS GROUP INC 04/30/2012 | GOLDMAN SACHS........couivmirirerireemeeisessessessseessessss s sssessesssssesssssssssssssns | ossssesssesssessssesssssssesssssssssnenes 350,000
40428H PG 1| HSBC USA INC......o ittt bbb 02/08/2012 | HSBC SECURITIES LIMITED..... . et | e 200,000
428236 BL 6 |HEWLETT-PACKARD CO.....ccotriirmrirrireeneineiiesiessessesssssssessssssensenes 11/20/2012 | RBC CAPITAL MARKETS SECURITIES - US...... ettt | e 500,000
565849 AJ 5| MARATHON OIL CORP......coomrirmrireireiissie it 10/24/2012 | MORGAN STANLEY e 500,000
63254A AB 4 |NATIONAL AUSTRALIABKLT E 03/01/2012 | DEUTSCHE BANK..........cecvvirirrrins 250,000
651639 AN 6| NEWMONT MINING CORP........coovorrireirrrinirieriesieesssissessessssssessesisseenns 03/05/2012 | CITIGROUP GLOBAL MARKETS ettt | s 500,000
74164M  AA 6| PRIMERICA INC.....coooiiriiiiieiseiisciesiiesie st 07/11/2012 [ J.P. MORGAN........citiiiriircireeise ettt ssens | nebsess et enes 130,000
942683 AG 8| WATSON PHARMACEUTICALS I. s 09/27/2012 [ J.P. MORGAN........cvvmmrirririereitiie ettt sssens | ontsssesisessseess s sseensenes 200,000
94973V BC 0 [WELLPOINT INC...o.oouiirirmeiisiiseisesieeisseesssise st ssssssssessseees 09/05/2012 [ CREDIT SUISSE.........cuuiiriimiiaeiieiiieiieessesseisssisssssesss s esssssssssss s esssessssess | ossissssssssssessssesssssissssssssessssenes 600,000
78011D AC 8| ROYAL BANK OF CANADA.........ccocorirniriererinsirieissisissnenenns A 09/26/2012 | NATIONAL BANK FINANCIAL - US . cererne s | s B02,875 | 500,000
71645W AV 3| PETROBRAS INTL FIN CO....uuutiiuiiisiesensssesssnssssssens s snssss s ssesssssssssensnes | 02/01/2012 | MORGAN STANLEY. e s | s 149,249 | oo 150,000 [ . .vouiieiinerini s
3899999, Total - Bonds - Industrial and Miscellaneous .. .. .. ettt ettt e Ao bRt et e b ARt e ekt tens etk s sttt n et nta 4,563,905 | ..o 4,580,000 | ....ooovervrerrrerereeeen 6,591
8399997. Total - BONAS = Part 3. s OO OO OO PP OO PO PO O PP PP PO PO PP PP 12,894,618 . 11,632,621 | oo 50,042
8399999. TOHBI = BOMAS. ettt 18 EE££E £ £EE LR E LR R4 EE LR SeEE e £EeEEfeEEE R oL R R LR EEE LR EEE LRk 12,894,618 . 11,632,621 | oo 50,042
9999999, Total - Bonds, Preferred and Common Stocks [T PP OO OO OO OO PO PP PP PO O PUOO PP PO PO OP PO PO PP P PP PP PP PP PPPPPPPTPOPOON 12,894,618 DS SRR [N 50,042
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36202E UM 9| G24188.......oovvieririerriniieierieeeiesiss i ... | 12/01/2012. | MBS PAYMENT .......cvvivirinrinnns [ e 60,354 07/20/2038.
36203W WB 0| GN 361642........cccovvvvrrrcrrns <. | 12/01/2012. | MBS PAYMENT........ovvvriernrinerinns | corerieeinenieninseenns 3,323 08/15/2023.
36205K WE 8 |GN 393145, ... | 12/01/2012. | MBS PAYMENT ......ovvvrrirnriirienne | oo 2,398 05/15/2024.
36208C 7L 5|GN 447399 ... | 12/01/2012. | MBS PAYMENT.........cccnvvimirrrirnnas 993 07/15/2027.
36209Q EA 9 |GN 478129 ... 07/01/2012. | MBS PAYMENT........ccoonvrirrrriins 77,214 06/15/2028.
36210A VC 8 |GN486711.....coovvverrirricrranns ... | 12/01/2012. | MBS PAYMENT .......oovvrrriirinrinnns [ e 16,015 11/15/2028.
362209 JY 5|GN 300979.......cccomvrvmrrrnrirnns «. | 12/01/2012. | MBS PAYMENT ......ovvvrrirnrineiinns | i 388 | ... . I o | . 12/15/2020.
38373M V5 6|GNR 2008-45D ... | 12/01/2012. | MBS PAYMENT ......ovvvrrirnrinrinnns | e 379,866 379,866 390,312 .382,066 , N (2, X \ 04/16/2038.
912828 HK 9|US TREASURY N/B.... .| 11/13/2012. | CITIGROUP GLOBAL MARKETS... 500,723 500,000 502,013 .500,448 . ! . . . . . \ 11/30/2012.
912828 KM 1[TSY INFL IXN/B ... 1 03/21/2012. | J.P. MORGAN.... 569,086 535,060 537,817 .550,251 . 04/15/2014.
0599999. Total - Bonds - U.S. Government....... OO OO PO PO PO PO PO PO PO PP PP PO POPOPPPOPPRPPYPTO IPPPPOOR 1,610,360 | ........ 1,575,611 | ........ 1,590,171 | .covoovve. 1,593,051 | o0 | eiiieen(3,261) | v [ iiinn(3,261) | civiivieen0 [ 1,668,961 |0 | 41,400 | ... 41,400 | ....43,821 ... XXX......
Bonds - U.S. Special R and Special A
3128GW SY 5[FGE92335......ccccvvrvvrirrrins .. 12/01/2012. [ MBS PAYMENT .....c.ovviiiiirnniinrnns | vevreeieisnsiesssinnenes 17,583 11/01/2017.
3128K6 7K 0 |FG A46298.........ccconvverrrrrinnes .. | 12/01/2012. | MBS PAYMENT........ovvnieririrnerinns [ e 94,991 07/01/2035.
3128KV MN 2| FG AB4865..........coovvevrerereenn ... 12/01/2012. | MBS PAYMENT ...coovviiiiriniiiiinis | cevrveieissienenineines 42,780 08/01/2037.
3128M4 4Q 3|FG G03231....covvverrerriicirnnes v | 12/01/2012. | MBS PAYMENT .....ovvvrrvririirinnns [ e | v 123,292 08/01/2037.
3128M5 UZ 1|FG G03900.......c.ccnrvemrrrrrennes .. | 12/01/2012. | MBS PAYMENT ......oovvvrrimnrineiinne | oo 73,841 02/01/2038.
3128M7 XB 7 [FG GO5774......cccvrvvrrvririnrines ... 12/01/2012. [ MBS PAYMENT .....coovvvriininiieinnes | ceereeveissniensninnenes 88,378 01/01/2040.
3128M8 AZ 7|FG GOBO24.........ccovverrrrrrrnnes <. | 12/01/2012. | MBS PAYMENT........ovvierrirnerinns [ corerieeenerienineenns 90,055 08/01/2040.
3128MJ R3  6|FG GO08505.........coooorvrrrirnnnne ... | 12/01/2012. | MBS PAYMENT ......ovvvrnrinnrineiinne | oo 5,822 09/01/2042.
3128NJ G9 4|FH 1J2024 voo [ | 1200172012, | VARIOUS........ooooriiriiriicinninns [ e 56,610 04/01/2039.
3128PQ ZH 7| FG J11644......oiiciisieeeesese i o | 12/01/2012. | MBS PAYMENT .....ovvvrrirnirinrirnnns [ e | ceverins 143,372 02/01/2025.
3128PY JD 7|FG J18360 ... | 12/01/2012. | MBS PAYMENT........cevviririirinnns [ e 79,990 03/01/2027.
3128QJ UC 8|FH 1G1479 veee | eee [ 1200172012, | VARIOUS.......ovvonrirereriseinseriniins | eeereeississesissssnenes | seevinein 120,456 01/01/2037.
31292H VU 5| FG COT527...cuiiriiriirneieierieseseissesissisessiees ... | 12/01/2012. | MBS PAYMENT.......ccoonivinrirriinns 96,151 | ... . . e . 04/01/2033.
312940 2H 1|FG A92576 ... | 12/01/2012. | MBS PAYMENT........cccniremrrrrirnns 115,872 115, \ .116,359 . X . 0. 3, 07/01/2040.
312941 NJ 2|FGA93093 .. | 12/01/2012. | MBS PAYMENT........cconirireirriinn 96,537 | ... . 97,023 e . 07/01/2040.
312942 NF  8|FG A93990........ccovvrvrmrrrrrirnes w.. | 12/01/2012. | MBS PAYMENT .....ovvvrrvririirinnns [ e | v 137,070 | ...........137, , 137,677 e \ , 09/01/2040.
31294M DW  8|FG E02817......cccevrrcrirrrrns +. | 12/01/2012. | MBS PAYMENT ......oevorrirrrineinnns | e 87,767 01/01/2026.
312964 DE 6 |FGB11901 ... [ 12/101/2012. | MBS PAYMENT.........ovvierrrrrinns 59,573 01/01/2019.
312964 H5 1|FGB12052 ... | 12/01/2012. | MBS PAYMENT........ccconvrimrrrnirnnas 49,987 . . . 0. . 01/01/2019.
31296M PA 1|FGA13117 «. | 12/01/2012. | MBS PAYMENT .....covvvrriririnrinens [ e | e 176,351 | v 176,147 e 09/01/2033.
31296Q 4R 8 |FG A16232.....cccocvrvverrrirrinnns v | 12/01/2012. | MBS PAYMENT .....covvvrrvriniirinnns [ e | cvveviens 166,455 | ...........166, \ .167,189 N X , 11/01/2033.
31335H 5U 3| FG C08BI.......coeermerrirerierirseseeiseisenissisenseees +. | 12/01/2012. | MBS PAYMENT ......ovvvrriririneiinne | e 66,142 10/01/2024.
313615 P4 2|FN 50843 ... 12/01/2012. | MBS PAYMENT .....coovviiiiirnniieinnes | cevreeieissniesensnnenes 15,030 12/01/2013.
31371G SS 0|FN 251729 .1 12/01/2012. | MBS PAYMENT........cccnirirrrrrrinnas 12,955 05/01/2018.
31371H B6 4|FN 252161 ... | 12/01/2012. | MBS PAYMENT........cconvririrriins 64,192 12/01/2028.
31371K A4 3 |FN 253927 ... | 12/01/2012. | MBS PAYMENT .......ovvvrivririrnrrnnns [ oo 13,658 07/01/2031.
31371M CG 0|FN 255771 +. | 12/01/2012. | MBS PAYMENT........oovorirreirneinnns | i 63,336 07/01/2035.
31378H G8 8|FN 399023 1. 12/01/2012. | MBS PAYMENT .....ccovviriinrnniininnes | cevreereisnnieissinnenes 1,762 09/01/2017.
31378W SF 6|FN 411018 veee [+ 09/01/2012. | MBS PAYMENT.......ocoomvimiimmrinnins [ eveereeiseinsersnenns 816 03/01/2013.
BM137IN 7K 7| FN424898.........coiviiiieineseisiies s ... | 12/01/2012. | MBS PAYMENT ......ovvvrnrinirirneianne | oo 1,778 04/01/2013.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

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

CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
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31379W BT 3| FN431250.....c.ccieiieiciierieeiieeisesesieeisssiseens | e 12/01/2012. | MBS PAYMENT......cooviverririrnins | et 6,486 09/01/2013.
31379Y VW 2|FN 433628 ... | 12/01/2012. | MBS PAYMENT .......cvvnivririirinnns [ i 1,753 10/01/2013.
3137EA CJ 6|FREDDIE MAC 1 12/20/2012. | VARIOUS........coooriiririeieineierines | cevieeierissireresinnenes 351,728 04/15/2013.
31383A Q3 6|FN 497374 ... | 12/01/2012. | MBS PAYMENT ......ovvvrrirrrrinriinne | i 29,187 05/01/2029.
3138AN CW 1|FN AI8184... ... | 12/01/2012. | MBS PAYMENT........ccconivirrrrnirnns 59,196 08/01/2041.
3138AV TB 1|FN AJ4145 1 12/01/2012. [ MBS PAYMENT......ooiiiriiiirnnienns [ v | vernnies 181,228 11/01/2041.
3138E0 SF 7 [FNAJTT1T oo ... | 12/01/2012. | MBS PAYMENT .......ovvivririirinnns [ i 68,475 12/01/2026.
31395H WA 4 |FHR 2893 PC.......ccoovvvrrrrrrireenne « | 11/01/2012. | MBS PAYMENT .....ovvvrrirnrinrinens [ conreirnenieeineniiseins | ceveeis 785,565 11/15/2030.
31395N HN 0| FNR 2006-53 BE.......cccoovvieriirnnne ... 12/01/2012. [ MBS PAYMENT ....c.ovviiiininniieinns | cevreeieissineieninens 58,316 ..58,316 06/25/2035.
31395P CK 6|FHR 2944 0G... ... | 12/01/2012. | MBS PAYMENT.........ccconvvirrrrnirnnns 1,125,410 ,125,410 . 07/15/2033.
31395T DF 8|FHR 2958 ME..........cccorvvvrnrrinnnne .1 12/01/2012. [ MBS PAYMENT......ooutirirviinineiinns [ v | vernnea 467,213 . 468,065 10/15/2033.
31397F M2 5|FHR 3284 MD......coovverierrierierieseceieeeneniesnen . [ 1210172012, [ MBS PAYMENT.....ccoooivimirimrrinnins | eoerereeienirneeieniens 236,323 236,323 233,415 235,814 06/15/2035.
31400Y 3Q 7 [FN702007.......comvereerrereirnerienesneesesesseessssssensens | oon 12/01/2012. [ MBS PAYMENT .....cccoouiiriimneirnnins | rerrerenensnenineisenes | vevenneens 157,335 | v 157,335 | v 161,072 .158,370 05/01/2033.
31404V 4L 9|FN 780327 1 12/01/2012. [ MBS PAYMENT.....coovirririeinniinns [ vrereernniisinnineinnins | vevnnies 156,800 .156,919 07/01/2019.
31404W UE 4|FN 780981 L[ 1210172012, [ MBS PAYMENT .....cooooivvrimerinnenns | ereeereesesinneesseinns 70,164 | ............70,164 | ............70,037 | .cccoovvirrenns 70,148 06/01/2019.
31406U HH 4 FN 820232.........coeiereieiereieieieseieiessissesesensenes | oon 12/01/2012. | MBS PAYMENT.......covivrernrrirnnns | e 90,858 | .............90,858 | ............92,228 | ... 91,096 06/01/2035.
31407B BK 4 |FN 825442 v | 12/01/2012. | MBS PAYMENT .....ovvvrrvririirinnns [ e | v 114,934 .115,040 05/01/2035.
31409Y UL 9|FN 882687 .. | 12/01/2012. | MBS PAYMENT ......oovvvrrimnrineiinne | oo 81,674 | ..c..c....81,674 | .c.c0.....81,075 | i 81,592 06/01/2036.
31410U KA 9|FN 897689 1 12/01/2012. [ MBS PAYMENT.....coovvrerrieinniinns [ v | vevnnies 116,739 116,482 06/01/2037.
31413R 2P 0|FN 953582 <. | 12/01/2012. | MBS PAYMENT........ovvierrirnerinns [ corerieeenerienineenns 83,688 | .............83,688 | ............88,264 | ... 84,163 12/01/2037.
314160 ZM 6 [FN AATBAT ... .. [ 12/01/2012. | MBS PAYMENT .......oovvrriinrincinnns [ o TTAT3 | oo TTATS | 80,076 | e 77,760 02/01/2039.
31416M  5A 8| FN AAG440........oivirirceieriesenesceienie .. [ 12/01/2012. | MBS PAYMENT........cvvveviirinrrnnns [ covrerienrierienineenns 93,199 | .oo0erern93,199 | 96,559 | i 94,266 03/01/2039.
31418W CY 4|FN AD818B......ccocrverrrirrrrrrinnes L[ 1210172012, [ MBS PAYMENT .....cccoooiiiiineinnnins | eerreeeneeissiseinnee | vevireens 119,777 120,297 09/01/2025.
31419E UD 9| FNAEA179... i ... | 12/01/2012. | MBS PAYMENT ..o | e | v 134,567 . 135,136 10/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........coweiiiririariereiieeseiseieseesesssssssnseserssssssenssssesssssssessessnsessssss | eessenee 6,830,690 915,661 | ........... 6,754,031 | .................. 0 ... (11,216) | o0 | (11,216) | 0 6,828,909 |0 | o 1,781 | 1781 | 191,052 |..... XXX......
Bonds - Industrial and Miscellaneous
00206R AF 9|AT&TINC......... .| 06/29/2012. | CALLED BY ISSUER at 102.462.... |. ..1,024,617 47,300 |01/15/2013.
049560 AC 9|ATMOS ENERGY CORP ... | 08/28/2012. | CALLED BY ISSUER at 101.840.... | ...coovrererrreinerins | v 1,018,400 01/15/2013.
055688 AA 6 |BURLINGTN NO SF 06-1 TR... ... | 07/15/2012. | MBS PAYMENT .......ocvvrrvririnrinnns [ i 50,505 | .............50,505 | .............50,644 | .......ccc.o..c. 50,505 01/15/2024.
05947U 4C 9|BACM 2005-6 ASB «. | 12/01/2012. | MBS PAYMENT .....oovvvrrirnnineirnnns [ e | ceveeiens 195,103 195,138 09/10/2047.
06050T JZ 6|BANK OF AMERICA NA.. ..| 09/26/2012. | STIFEL NICOLAUS & CO............... 292,675 250,000 248,903 .248,977 10/15/2036.
07383F AC 2|BSCMS 1998-C1B.. .| 12/01/2012. | MBS PAYMENT........ccconivirrrirrinnas 581,974 581,974 587,877 581,974 06/16/2030.
12489W QD 9| CBASS 2005-CB8 AF2.... v [ | 1170172012, | MBS PAYMENT........coooosrirririinns 28,422 | .ocoonn. 28,422 | .o 28421 | i 25,687 12/25/2035.
126410 LM 9| CSX TRANSPORTATION INC......ccorvverrriririerinns ...| 07/15/2012. | SINK............ [ TN 21,813 | oo 21,813 | oo 21,813 | 21,813 01/15/2023.
172967 DR 9|CITIGROUP INC ... | 09/26/2012. | BNY MELLON CAPITAL MARKETS| .......coconrrvnrrrennns 539,865 500,000 502,726 08/25/2036.
191219 AN 4| COCA-COLA REFRESH USA 1. 02/01/2012. [ MATURITY ..o | cevreeseesssesessnsenes 500,000 500,000 .501,479 02/01/2012.
244217 BG 9|JOHN DEERE CAPITAL COR! .| 03/15/2012. | MATURITY 500,000 500,000 501,975 03/15/2012.
34528R AD 4|FORDO 2009-A A3A. v || 02/15/2012. | MBS PAYMENT.......ccoovvvrrrinrirnnns 36,387 | oo 36,387 | oo 37,744 | 36,768 05/15/2013.
36962G 4T 8|GENERAL ELEC CAP CORP........ccosvvevrrirerirnriinns o1 09/17/2012. | VARIOUS.........oooiiiniieiriieiees | e 309,978 300,000 .299,824 11/09/2015.
69361Y AF 0 |PEGTF 2001-1 AB....c.ovvvrrrererrrrrnnas w | 12/15/2012. | MBS PAYMENT .....ovvvrriririnrinnns [ et | cenerins 450,773 | ... 450,773 453,479 06/15/2015.
724479 AF 7|PITNEY BOWES INC ... | 07/01/2012. | CALLED BY ISSUER at 101.118.... | .oeovvvvvrvrrrererincinns 505,590 500,000 495,848 10/01/2012.
742741 AA 9|PROCTER & GAMBLE- ESOP 1o | 07/01/2012. | SINK...ooovovieieereriseiieriesienis [ oo 53,180 | covvvrres 53,180 53,180 | woovvirrrinne 53,180 01/01/2021.
74432Q BE 4 |PRUDENTIAL FINANCIAL INC......coovverirririiinrinne | 11/21/2012. | CREDIT SUISSE........cooveviviirernnns | vrreenniieineineiinins | v 754,680 | ........... 750,000 | ........... 751,348 .750,340 01/15/2013.
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87316Y AC 5|ONCOR 2004-1 A3 o [ | 1171512012, | MBS PAYMENT......ccoomiiiiiniinnis [ oreereeineiseiiniis 31,339 | v 31,339 | oo 31,761 | oo 31,363 | o 05/15/2018.
90783X AA 9 |UNION PACIFIC RR CO 07-3.. ... | 07/02/2012. | MBS PAYMENT........covvrvrirnrinnns [ correrimrinerieninnenns 35171 | oo 35171 | s 35171 | o 35171 | e . 01/02/2031.
947074 AH 3|WEATHERFORD INTL INC 1| 06/15/2012. | MATURITY ...orvrrireernineenerinenes | oo 250,000 250,000 238,508 .248,281 , e WA 06/15/2012.
78010X AD 3| ROYAL BK OF SCOTLAND PLC F.109/18/2012. | TENDER OFFER.......cccociirniiiniinnes | connniisisnsinsisnsnnenes 510,165 500,000 500,670 .500,375 RS T 9,951 | oo 9,951 | ........ 18,181 | 08/23/2013.
3899999. Total - Bonds - Industrial and Miscellaneous ..7,690,637 7,534,667 7,754,509 0] 105,594 | ....... 105,594 | ...... 348,458 |..... XXX......
8399997. Total - Bonds - Part 4 16,131,687 | ...... 15,939,240 | ...... 16,260,341 0] 148,775 | ...... 148,775 | ...... 583,331 |..... XXX......
8399999. Total - BONdS......ccovvviiriiiniiniriincrins 16,131,687 | ...... 15,939,240 | ...... 16,260,341 0] 148,775 | ....... 148,775 | ...... 583,331 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks 16,131,687 | ......... ). 0., SN I 16,260,341 0 148,775 | ....... 148,775 | ...... 583,331 |..... XXX......
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Sch. D-Pt. 5
NONE

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

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

INTEREST RECEIVED DURING YEAR ON DISPOSE

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
BANK OF AMERICA MONEY MARKET 0.019 | ovoerirerenieeirenieees | e 15 | e 251,828 | XXX

....... XXX
BANK OF AMERICA PROVIDENCE, Rl........cooiiiiimiiiiiiiiiniis e XXX
0199999. Total - Open DEPOSHOMIES. ... XXX..
0399999. Total Cash on DEPOSit........c.eurereerrrereiiiaeieirissierseeeseisneneeees XXX..
0599999, Total Cash..........cccveviriuiiiiiiniicierins s XXX..

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

1. January. 1,698,722 | 4. April 1,971,822 | 7. July. 1,228,723 | 10. October 1,560,638

2. February 1,767,737 | 5. May. 939,383 | 8. August. 1,698,439 |11. November. 1,982,820

3. March 1,238,272 | 6. June 3,718,948 | 9. September. 3,654,472 | 12. December. 903,102

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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