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Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........cvueeveecircireireiiciic ittt sssssssssnnes | eeeseesseeens 10,279,562 |............ 0.3 | oo 10,279,562 | ..coovverviriirnii (V10 [ 10,279,562 |............ 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt @QENCIES........c.vrrerrereirrrrneeeesreressenssseinns | seseesssessssessssssessessnnes [ I 0.0 | oo [0 [0 (0] 0.0
1.22 lIssued by U.S. government Sponsored agenCi€s..........ocevererrenrenies | wovrreererssiesessesensenens (1 I 0.0 [ oo [0 [0 (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......vuvrvevrveieieiiieieiieiie ettt sssseseees | eessseesneens 16,495,133 |........... 04 | i 16,495,133 | oo (V18 [ 16,495,133 |........... 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.............ccccceee. | evvrvvevnne 25,982,105 |............ 0.7 | oo 25,982,105 |[...ovvveerererriennnn (0 ) I 25,982,105 |............ 0.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccccvevveviervercceiienns | e 67,041,022 |........... 1.8 | o 67,041,022 |..coverreieieeenn0 | 67,041,022
1.43 Revenue and assessment obligations..............ccoeeueevieveeieeiniieees | coevenas 2,326,429,467 |........61.3 | ... 2,326,429,467 |.....cccccovveeieeen0 | e 2,326,429,467
1.44 Industrial development and similar obligations.............ccccceeveeieiceinns | cvveiresieeeeess 0 |ivereeeend0.0 [ e [0 O (01 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocvereeveneereeieenienes | cevvveeieiieiniens 800,143 |............ 0.0 | oo 800,143 800,143 |............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoovovrioniions | convirnrinncee 28,259,153 | ............ 0.7 | oo 28,259,153 28,259,153 |............ 0.7
1513 Al ONEE ..ot snsnsnsss | svsesssssssssessssssssessnes (V1 PR (00 (01 (0 (01 PR 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coovvrrninrnrirsininns (1 I 0.0 | oo [0 [0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........cccouerrvreierrenieeneenies | o (1 I 0.0 [ oo [0 [0 (1 I 0.0
1,523 Al ONE...eo et esssnsssesss | sssesssessesens 8,179,641 |......... (012 I 8,179,641 | .oveeerrrinnd (01 IS 8,179,641 |......... 0.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES).....courvveireircireieieise et | eeseeianeens 213,198,040 |............ 56 | oo 213,198,040 |...ocovvrvverineennn0 [ e 213,198,040 |............ 5.6
2.2 Unaffiliated non-U.S. securities (including Canada) 109,775,581 |... 109,775,581 |... 109,775,581
2.3 Afiliated SECUMLIES.......cuucvreerricicieieieteeri et senens | crbeeineeseninss e sensessees 0 {00 | o 0
3. Equity interests:
3.1 Investments in mutual funds..........ccocveenininenininnennnensenesnnes | e 0 e 0.0 | i 0
3.2 Preferred stocks:
321 AFIIEE. ...
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEU. ...ttt | feebeeeent ettt (01 PR 0.0 | v 0
3.32 UNAffili@ted.......covuerveriiieiiieciiiseeseeses st | e 0 [ 0.0 [ v 0
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated.......coovreeeeerieinereeencreeseneeessseieesssssesseessnsesssnnes | vesnensssessesssssnsnesnn0 [ evnnrnnennd00 | o 0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
4. 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
5. Real estate investments:
5.1 Property occupied by COMPEANY..........coiuiurieieiiiirseieeese e sessissiens | erensessesissnnens 376,505 |............ (0 O 376,505 | .o (01 I 376,505 |............ 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccoeoveveriieieieisiieiereiee | e 4,866,265 |............ 0.1 | oo 4,866,265 |......cccovverrerrernn. (0] I 4,866,265 |............ 0.1
5.3 Property held for sale (including §.......... 0 property acquired in
satisfaction of debt)
8. CONTACE I0BNS. ... oottt
7. DBMIVALIVES. ..ot . .
8. ReCeivables for SECUMHES..........cccvevcveiieieiciie et ssstesesnes | cesesssssseessasnees 5,000 |............ 0.0 [ oo 5,000 |.ooovereiieienad [0 IO 5,000 |............ 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral).............cccoevevevens | coveereviieeiicreiienns (0] 0.0 | oo 0 [ )00 G B 9,9.%, GOSN B XXX..
10. Cash, cash equivalents and short-term investments............cccooeeveerernininenniines | covereenns (102,500,650) | .......... (V4] p— (102,500,651) | evervvrrereereeeerens (V1N I (102,500,651) | ...covnn. 2.7
11, Other iNVESIEA SSELS. ...t snienes | seesseesees 157,064,728 |............ 41 | 157,064,729 ..o | v 157,064,729 |............ 4.1
12, Total INVESIEA @SSELS. ... | cveeeeens 3,798,086,641 |........ 100.0 | ......... 3,798,086,641 | ..o | e 3,798,086,641 |........ 100.0
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Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

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 4,866,265

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 101,811

312,384

4,968,076

3. Current year change in encumbrances:
3.1 Totals, Part 1, COMUMN 13 ...ttt bbbt 0
3.2 Totals, Part 3, COMUMN 1. ...ttt bbbt 0

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, COIUMN 15...........cceiiiiiccisie ettt bbbttt
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0

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

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1.ttt sttt 37,690
8.2 Totals, Part 3, COIUMN ...ttt s sttt 0

37,690

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 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0

5,242,770

0

5,242,770

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbbttt bbbt s st 0
3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0

4. ACCIUAL OF QISCOUNL. ..ottt ettt st E 8 £E£eE8 82 E 2R £ £ kAR E £ E bR E R bbb s bbb bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O.....ouieiiiiiiceeieeie ettt bbb bbb bbb 0

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

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13, ...ttt 0
9.2 Totals, Part 3, COIUMN 13, ...ttt 0

© ®©® N o

o o |©o |©

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

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 VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R
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 NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e

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

S102
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Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YBAI..........ciiiieieiieictee ettt bbb s bbb s bbb bbbt 125,634,352
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 78,982,842

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 1,681,792 80,664,634
3. Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 16........cvumieirieierirceieesieceseess ettt 0

3.2 T0tals, Part 3, COIUMN 12........oiiiiriiirireissieces sttt 0 0
4. ACCIUAI OF QISCOUNL.......eooevrrisceeiieeis ettt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........oieerice ittt 3,382,968

5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt 0 3,382,968
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen 52,619,421
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t 0

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

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 0

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 157,062,534
12, Deduct total NONAAMITIEA @MOUNTS........c.uivuuirerciiieeieereseeiseeeieess st ees st ess sttt 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.oiuiurirririrriniinsissieeessss e sssssssessssesssssessesssssssssesssssssssessessessssssessasssssessassssssssessesssssessessnes 157,062,534

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........cuuriuierrerrereeeeiieeereteie ittt esees bbb £t bbb £ bbbt st 3,703,260,610
2. Cost of bonds and stocks aCquUIred, Part 3, COIUMN 7............c.cuiueiiiiieieiccie ettt bbbt bbb b bbbttt 578,165,186
3. ACCIUAL OF GISCOUNL........oveveeie ettt ettt bbbt a8 4 8 bbb s s b8 bbb s s s bbb s e b s e bbb bbb bt s bbbttt 6,894,001
4. Unrealized valuation increase (decrease):
A PAME T, COIUMN 12, ceeeeeeiceeseeees e eesseeees st e f s8££ 88888 568,785
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s 7,478,013
4.3 Part 2, SECON 2, COIUMN 13.......oiiiieeicecteee ettt sttt ettt st s st s s ene st sa et et en b s banes (6,011,037)
A4 Partd, COIUMN T ieeseeeesseeeesseeess s ess e8RS R 8RR RS 3,786,413 5,822,174
5. Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciriiiieisiteeie ettt bbb s bbb bbbt a bbbt bbb en bbb en bt 22,068,257
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coeiiiiieieiiiieie sttt st bbb 569,284,287
7. Deduct amOrtization Of PIEIMIUM............cc.ciiiieieiscei ettt bbbt s et R bRt bR b bbb bRt bbbt bbbt n bt been e 7,260,034
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt T, COIUMN 15.....ciiiiiiieiueeeisses s st ess st 121,074
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb 0
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt 0
8.4 Pt 4, COIUMN 15......iieoiriiireeeisseeeesseeess stttk (33,333) 87,741
9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 0
94 Partd, COIUMN 13 ..ottt eessee s est bR 521,250 521,250
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9).........ccoveveierrircriesee ettt s s ss s s s e 3,739,232,398
11, Deduct total NONAAMIEEA @MOUNS............rvrerriirriiseeisresisesesee s ess s RS ERERREEen 1,351,826
12. Statement value at end of current period (LI 10 MINUS LINE 11) ...ttt ettt st ettt s b s et n st n s 3,737,880,572
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Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 11,079,705 ...11,635,320 11,056,987 ...10,926,417
Governments (Including all obligations 2. CaANAdA. .. | s O [0 (01 SR 0
guaranteed by governments) 3. Other Countries......ccooevees | covrsieieiiiiines 16,495,133 [ .o, 26,993,335 | oo, 16,363,389 | ..o, 17,123,000
4. Totals....oooversrrsrrnirissinns | o 27,574,838 [ ..o, 38,628,655 | ...cooooovrriennnn. 27,420,376 [ ..o 28,049,417
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooeiieiceiceiiicceies | e 25,982,105 | oovoveicee 30,120,571 | oo 25935922 | .o, 26,280,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....cooirrarrrinniiren | e, 67,041,024 | ..o 75,564,234 | .o 69,838,850 | ...ooviiiiirinne. 91,516,000
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...oooocennserissrrinnssiininns | e 2,354,688,620 | ................ 2,540,591,807 | .....ccooooeee.. 2,349,483,397 | ..o, 2,328,562,453
Industrial and Miscellaneous and Hybrid 8. United States........ccoeveveveees | covrreierieienne 220,157,876 | ..ccvvvvererene 253,358,260 | ..ccovereernnen 220,464,476 | ..coeverennne. 243,275,752
Securities (Unaffiliated) 9. Canada......coooeveemmereeineriiinns | e 14,931,904 | ooovverrreennne. 17,302,038 | .ooevverrrernnee. 14,934,829 | ..ovovvvercriennne 14,914,000
10._Other Countries....oooeeeeesseree: | coveensiiiiissiieens 96,063,481 | ..ooooovris 105,915,826 | .cooovvvriienniees 96,062,734 | ..ooovvviriiiniees 99,733,431
11. Totals.. ...331,153,261 .376,576,124 ...331,462,039 .357,923,183
Parent, Subsidiaries and Affiliates 12, Totals. .o [, (O RO 0 o 0 [ 0
13. Total Bonds.......coooumseeensssenns | covvicciienene, 2,806,439,848 | ................ 3,061,481,391 | ..o, 2,804,140,584 | ................ 2,832,331,053
PREFERRED STOCKS 14. United States......couvvvevveeeens [ revrvrmncrieiinnens 149,706,418 | ...ccvvvvcrernne. 149,707,198 | covvvvrerrrernne. 135,522,167
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c..cccveuevereeireiiens v 0 [ [0 RO 0
16._Other Countries........cooccevcee Lo, 0 |, 0], 0
17. Totals...onciicinnssiiesciien | 149,706,418 | ....ooooocccveenne. 149,707,198 | .cooovvvvrieenne. 135,522,167
Parent, Subsidiaries and Affiliates 18. Totals....oocoovcrineresirsiicesies Lo, 0 |, 0 ], 0
19. Total Preferred Stocks....... | ... 149,706,418 | ....oooococcveenne. 149,707,198 | .coooovvvvvieenne. 135,522,167
COMMON STOCKS 20. United States.....c..vereenneens | nmreeeeneriisceenserinneenns 1 R (U RN 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeueeererreieies | e (O TR [0 0
22. Other CouNtries. ....coccevecrense | oneiessiireiicscisiisesins 0 |, 0], 0
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, Totals....ooveeieiieiieiieiisiins | e 783,086,132 | ......ocooeuvne 783,086,132 | ....c.ocouenvnn 551,723,062
25. Total Common StockS....... | oo, 783,086,132 | ..oovovvven. 783,086,132 | .oovvvveen. 551,723,062
26. Total Stocks ..932,792,550 | oo, 932,793,330 ...687,245,229
27. Total Bonds and Stocks.... | ................ 3,739,232,398 3,994,274721 | coovvvvcvreenn 3,491,385,813
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Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

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

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

U.S. Governments

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

2.7 TOHAIS ...ttt sennsenes | senressesesnsessesessnaenee

S0IS

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

3.7 TOHaIS. .t

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
41 ClASS 1ottt
4.2 ClaSS 2....ocvveieviereseieiesss et e
4.3 ClasS ..ot e
4.4
45
46

4.7 TOtAIS.....ceeeec s

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

5.1
5.2

............... 56,755,390 |.............169,498,359 |............547,900,456 | .............567,037,936 | .............689,254,955 | .........2,030,447,096 |........cc..cc0000....72.3 | ..........1,866,699,948 |..........................68.1 | ..........1,973,689,632
6,993,321 ...58,896,649 47,630,127 | ... 102,101,290 .74,071,525 | ... 289,692,912 |. ...347,277,239 289,692,912

5.3 Class 3. | s 0 [ o0 | 0 [ 3,233,111 | 1,695,500 | o 4,928,611 | .02 [ 19,298,854 | ..o 07 | i 4,928,611
5.4 Class ... | s, [V [ (U (U (U RSO | B OO 0 |00 | ) (U ORI ) K | OO 0
5.5 Class ... | . 500,000 | ..covvvirrirnne 2,000,000 | ...ccooen. 14,620,000 | ....cooveveee. 12,500,000 | coooovveerirniieniiininns (U I 29,620,000 |..covvvvrrinriiereean 11 | i 38,876,578 |...ccevvvrrinrriiennn 1 | 25,620,000
5.6 Class B........ccccuumrivrriiniiinississsssssssssssss s | s 0] i 0] s 0] i 0] i 0] i, 0] 0.0 o, 000 o, 0
5.7 TORAIS....ocei i | e, 64,248,711 |............. 230,395,008 | ............. 610,150,583 | ............. 684,872,337 | ............. 765,021,980 | .......... 2,354,688,619 2,272,152,619 2,293,831,155
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Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 ClasS 1ottt | eessensinsens 15,441,310 | oo 7,730,830 | oo 69,980,846 | ............... 15,239,730 | coovvverrernnnes 9,981,030 | .ocvvuenee 118,373,746 | ..o 42 |, 77,213,563 | ..o T 99,493,706 | ....ccovvvne 18,880,040
B.2 ClaSS 2u..cueoeieeieeiieieiseisess ettt sttt snsnnns | eestenssensiennes 1,646,067 | ......ccceeene. 13,427,833 | ..coounee. 106,798,355 [ ...ccoovvenenee 19,326,477 | ...covvunee. 18,152,797 | ..cvvuuve. 159,351,529 | ..ovovrvrrirririiene 5.7 | 119,844,313 [ oo, 44 |, 70,922,859 | ....ooovvene 88,428,670
8.3 Class 3.ttt nssens | eeriiesinniesins 290,576 | .coovrerrierns 4,564,217 | .oovveernen. 6,706,458 | ...oooueieeiiieiieid (1 [P 1,763,159 | oo 13,324,410 | oo 05 | 22247120 [ oo, (X 5714721 | oo 7,609,689
B.4 ClasS 4.......overieiireireireeseesesse e sssssens | sesinesissinsiens 331,505 | oo 4,723,898 | ..o 8,007,815 | oo 575,269 | oo 204,446 | ............... 13,842,933 | oo 05 | e 8,712,771 | oo 0.2 | i 8,551,902 | cooovvrriinnes 5,291,031
B.5 ClasS B.....euueurireiieiieiieeis ettt ensanns | esiiesbes e (1N 240,000 | o0 0 | (1 [P 240,000 [..ovverrrrmrinrinnennen 0.0 | i (U 0.0 | oo 240,000 | oo 0
B.6 ClaSS B.....couveueerciriieeieeiee s 2,621,815 | oo 0 [ i) | i | i [V I 2,621,815 |0 [ 2,921,885 | ..o 0.1 | i (O 2,621,815
6.7 Totals... ...20,331,273 30,686,778 ..30,101,432 307,754,433 |. 228,939,653 .84 184,923,188 |. 122,831,245
Hybrid Securities
T4 ClaSS Tttt sssssssnns | oesssesssesss s ssesseas 0 [ covereereereerrenieeeeen0 | o0 | i 784,679 [ 22,614,150 | ...............23,398,829 | ......ccovvvrrirrrienenen0.8 | 80,332,666 | .ooovveiveiciiiinn, 15
T2 ClaSS 2.ttt ses s sssnes | sensesaesssessssaesessesaanee O [ o0 | a0 | 0 | 0 | 0 0.0 | e | 0.0
7.3 0.0
74 ..0.0
75 0.0
T8 Class B.....ccevurerriieiineiiinineenseisssissss s ssssssssssssssssssssssssssssenns |_sssessssssssssssnssssssensd | coonieisieisne s (O I 0 [ i (O P 0 [ |00 | 0 [ 0.0 | oo (O 0
7.7 TOtAlS. .o | esessessessnssnssnnsneeed | e (U1 [ [P 784,679 |..ccoovvennee. 22,614,150 | .....cccc...e. 23,398,829 [...ccovviniinnnnn0.8 | o, 40,332,666 |......cocoovisiiiniinn. 15 [, 2,097,979 | ..o 21,300,850
Parent, Subsidiaries and Affiliates
8.1 Class 1
8.2 Class 2
8.3 Class 3
8.4 Class 4
8.5 Class 5
8.6 Class6

8.7 TOHAIS..... ettt




Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 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 Tttt () M— 78,179,245 | ............. 194,595,795 | ............. 629,775418 | ............. 630,050,134 |............. 743721911 |.......... 2,276,322,503 | ooocverreerrereeeen 81 [t XXX s | e e XK X e | 2,174,767,250 | ............. 101,555,253
0.2 ClASS 2....cvvrveevieriesiieeees e [(C) IO 8,639,388 | ......cco...... 72,324,482 | ............. 162,050,908 | ............. 122,413,267 | ............... 94,080,959 | ............ 459,509,002 ...371,080,332 | ..o 88,428,670

....290,576 5,274,314 6,706,458 8,653,587 3,458,659 | ... ..24,283,594 ..16,147,452 ...8,136,142

331,505 13,842,933 8,551,902 | .cooovvevrerrns 5,291,031

500,000 29,860,000 A e XXX e e ek XX | e 25,860,000 | ..coocvvrcrennes 4,000,000

. .. 2,621,815 | ... 2,621,815 | L. ..0. B I 0 ....2,621,815

9.7 Totals......ccoeeverernnee ..90,562,529 |.... 2,806,439,847 | .... . .2,596,406,936 | . 210,032,911

9.8 Line 9.7a52 % 0f COL B.....cvuiviviieiiciieisicsi e | e 3.2 . . . 01N I 100.0 [ XXX e ek XXX e e XX | e, 92.5 | o 7.5
. Total Bonds Prior Year

101 ClASS 1ottt saesss s sssantens | eesessaneens 107,105,972 | ............. 216,833,537 | ...coccouuu. 448,215254 | ............. 610,089,994 |............. 769,969,019 |...cccoueee. .0, 9, SN IR ) 0.0 G U 2152213776 | oo 785 | .. 2,037,442,754 | ............. 114,771,022

10.2 Class 2 ...36,050,792 | .... ...55,270,933 | .... 127,317,543 | .... 162,576,054 | .... 106,138,013 |. R ...487,353,335 | ... ...426,833,914 |. ..60,519,422

10.3 Class 3 5,923,081 | .coverrerne 10,118,931 | coverae. 12,412,270 | oo 16,773,508 | 2,469,404 | oo XXX e [t XXX [ e, 47,697,194 YA 34,032,026 | ............... 13,665,167

(U [ 7,030,564 | ..o 4187407 | o0 | 0 |k XXX e XXX i [ e 11,217,971 A 9,401,558 | ...covvvvvnne 1,816,413
2,201,202 TA31147 | ... ..38,876,578 ..26,460,000 12,416,578
....2,921,885

0

L0IS

149,079,845 | ... .2,740,280,739
10.8 Line 10.7.258 % Of COL 8.....uovuiiiieiiieiicieissiisiessssessesssiessessiesees | eoneeseessessssssssessanes 54 | o107 219 | 297 | 322 [ XXX e e XX | e 100.0
. Total Publicly Traded Bonds
111 ClaSS 1ottt ssessesss s sessessens | sessessessenns 75,196,282 | ............. 172,242,301 | oo 619,127,160 | ............. 617,370,417 | ............. 690,831,090 | .......... 2,174,767,250 | coovvvvrerverereean 775 | 2,037,442,754 | oo, 744 ... 2,174,767,250
11,2 ClASS 2.ttt sses s sssssssssessnsas | cesvessessaesaend 6,993,321 | .coovvvenne. 68,999,636 | ............... 96,065,988 | ............. 105,150,109 | .cooevvneee. 93,871,278 | ............. 371,080,332 [ coovevereiveeeeena13.2 [ 426,833,914 | oo 15.6 | ooverene. 371,080,332
113 Class 3.t esens e sesssssesesssssssessssessssessennss | sevenenissessensnnssn@, 920 | eoveveiieiinnns 1,924,276 | ....ooovvvee 2,202,010 | ceoeverneee. 10,316,746 | ................. 1,695,500 | ....ccooeee. 16,147,452 | c.oovvveceeeeeen0.6 | 34,032,026 | oo 12 | 16,147,452

11.4 Class 4
11.5 Class 5
11.6 Class 6

3,411,870 4,028,812 575,269 ..204,446 | ... ....8,561,902 ...9,401,558 ....8,561,902
............... 25,860,000

............... 12,500,000

11.7 Totals....ccooeveerrererenn. ..82,530,028 | ....
11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns 3.2
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeveveieiiviies | o 2.9

.2,596,406,936

Total Privately Placed Bonds

12.1 Class 1 2,982,963 | ..ccvvvrien. 22,353,494 | ... 10,648,258 | .....coeeo..e. 12,679,715 | .. 52,890,823 | ......cc..... 101,565,253 | ...oivvviinriineiennnn3.6 | i 114,771,022 9,9, R [ 101,555,253
12.2 Class 2 1,646,067 | .... 3,324,846 | .... .65,984,917 | .... ..15,500,000 1,972,840 | .... ..88,428,670 ..60,519,422 ..88,428,670
12.3 ClaSS 3....ovoecererserceeeressessesssssssesessesssssssssesessssssssnnes | consenenssncereni28 1,090 [ covoeveinniinns 3,350,039 | ..o 4,504,447 | o0 [ 0 | 8,136,142 | o033 | 13,665,167 8,136,142
124 Class 4. | a0 [ . 1,312,028 | ... 3,979,003 | o0 [0 | 5,291,031 | o022 | 1,816,413 )99, SRR I 5,291,031

2,000,000 1,500,000 4,000,000

2,621,815

12,416,578
....2,921,885

206,110,487

(@) Includes $.....139,837,255 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, $.....12,500,000 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: NAIC1§............ 0; NAIC2S§..... 0; NAIC3S§..... 0; NAIC4S§..... 0; NAIC5S........... 0; NAIC6S........ 0.




Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODlIGAtIONS.......cooeveeceeveeeeese e sesssesssssssssnens | eveeesessnsennes 2,002,333 | ccvvrererans 1,631,796 | ..oovvrrene. 6,645,434 | oo (U1 USRI 10,279,563 | covovvvevvereerreeeenn04 | 80,896,588 | .....ccvvrerrrrrierens 3.0
1.2 Residential Mortgage-Backed SECUES..........c.coceverrerereeeeieeiierenns | ceveieiesseeeise e 0f.. T79% | ... . 187,319 ...800,142 ...985,951
1.3 Commercial Mortgage-Backed Securities.... . O 0 .0

1.4 Other Loan-Backed and Structured Securities. B [ s 0 0

.................. 187,319

All Other Governments
2.1 1SSUET ODBlIGAtIONS........covivecieiiiicie et bes
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... . 0. .
2.4 Other Loan-Backed and Structured Securities..........cccouevevrerierieieens | covriierisiisisieiesissine 0 e, 0

............... 6,305,976
. .0

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS.......oveurerrereieerireieeerese ettt essneees
3.2 Residential Mortgage-Backed Securities...........ccoouvivrerererrereriesiierns
3.3 Commercial Mortgage-Backed Securities....

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUEr OBlIGAtIONS.......ccoeveeerreeeireie et
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....

4.4 Other Loan-Backed and Structured SecUrities............oueveereevreeeereenes o {1 I 0] s (1N I 0
4.5 TOtAIS....uuiveieeicici ettt nsensntns | ensssiessesines 3,980,212 | .ooevina 8,652,353 | ..ooiiiiean 4,713,853 | ............. 31,363,872
U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

5.1 Issuer Obligations..........c..ccceeveece. 736,847,840 .2,302,381,348 .2,272,034,336 ..2,241523,884 | ...

5.2 Residential Mortgage-Backed Securities. .28174,141 | .. 28,259,153 | oo 1.0 [ e 118,285 ....28,259,153

5.3 Commercial Mortgage-Backed Securities.... N [EOTSORRN (01N TR 0 e 0].. 0.0 | e 0

5.4 Other Loan-Backed and Structured Securities...........cccocveververvcreenieerens | everisisnnnns 10,592,158 | .....cccooee. 13,455,961 | o0 | 0 [ il 0] e, 24048119 | ooveieieieieenn0.9 | 0 O, 24,048,119

5.5 TOtAlS. ..ottt entnne | srensessensiens 64,248,711 | .ccovovvnne. 230,395,007 {............. 610,150,584 | ...........684 872,337 | ........... 765,021,981 | .......... 2,354,688,620 { ......ccoooeveeeeeee83.9 | i 2,272,152,621 Kl 2,293,831,156

. Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET ODlIGAtIONS........oveeeereeveereerieie ettt sees s sssssenssseenes | cevversessensens 4,516,788 | ...ovvee.. 24,027,823 | ............. 185,258,470 | .............34,560,582 | ............. 29,896,986 | ............. 278,260,649 | .ooovrverierierrennn9.9 | 193,878,215 I [ 165,739,875 |........... 112,520,774

6.2 Residential Mortgage-Backed SECUNtIES..........cccevereeeiereeiiciieineieens | e, 3,346,479 | coovovrrirnnne 1,063,158 | ....................689,802 | ..................575,269 | ..................204,446 | ................ 5,879,154 | o022 | 3,424,516 A 2,896,190 | ..cocovernne. 2,982,964

6.3 Commercial Mortgage-Backed Securities.... ....546,675 1,753,813 . 2,300,488 ..16,839,623 | ... 06 |.. 546,675 | ... ....1,753,813

6.4 Other Loan-Backed and Structured Securities.............coereverernrnererens [ verenneennn 11,921,331 [ i 3,841,985 | 5,545,201 | 5,625 | i) |, 21314142 | oo 0.8 | 14,797,298 SN 15,740,447 [ ..o 5,573,695

6.5 TOtAlS ... saesssnensnssnsensnsnnes | crsnsenseneees 20,00 1,20 | cresreerennsennd0,086,779 | .............191,493473 | .............35,141,476 | ...........30,101,432 | ............. 307,754,433 [ oo 110 | 228,939,652 A 184,923,187 |......... 122,831,246
Hybrid Securities

7.1 IsSUer Obligations..........ccceveererereriesieieeissesseseessesesssssssesssssssenns | evvessessessssssessessennsnsQ | evveveeissieieissienieieneens | e | eeeeeeeieieinend0 [0 [ 0 O [ 40,332,666 | ..ccoovverercrernne, ST [ (01 IR 0

7.2 Residential Mortgage-Backed SECUMtIES..........cvveerrerrirneenrnrenennrniinns | eovrmneseersensssnnirnnenn0 [ e | o0 | e 0 | e 0. L0 0.0 | 0 0.0 | ]

7.3 Commercial Mortgage-Backed Securities.... w0 | 0 [ coeeeeeererieresseeeeen0 | 0.0 |0 | 0.0 | (V1 R

7.4 Other Loan-Backed and Structured Securities. 784,679 |.. .22,614,150 | .... ..23,398,829 . 2,097,979 | ... ..21,300,850

7.5 TOtalS ..o sssssnsensenssssssssensenssnns | sosssssensssssenssnssnssessens0 | snsriessensenssesisssnssnssnsd | avvsssiesesensssssessssenssd | cervessessessienes 784679 |..cocennee. 22,614,150 [ .o 23,398,829 | .oooviveierisiiinieennn08 [ 140,332,666 | el 15 [ 2,097,979 | ..o 21,300,850
Parent, Subsidiaries and Affiliates

8.1 ISSUET OBlIgAtioNS.........cveveveercreeiere et

8.2 Residential Mortgage-Backed Securities..........ccceuvivrerereeverervesiseios

8.3 Commercial Mortgage-Backed Securities............coevevererererrersierennns

8.4 Other Loan-Backed and Structured Securities.

8.5 TOHaIS......ouiieiceie e
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Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

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 ODlIGAtIONS.......cvouvrrierieriieeieiieeieeiseiseeseiseiseesesseeseessessnens | ceeessseenneed 64,155,886 | ............. 258,965,578 | ............. 814,390,765 | ........... 772,454,353 | ........... 790,473,239 |.........2,700,439,821 [ coooovviiiiiiinnenen96.2 | et XXX i e e XXX e 2,522,018,230 | ........... 178,421,591
9.2 Residential Mortgage-Backed Securities..... 3,346,479 1,141,152 1,224,631 847,600 | .. ..28,378,587 | .. 31,955,485 | ... ....2,982,964
9.3 Commercial Mortgage-Backed SECUNHES..........ccvvevrreeerevereeeriereeens | covreereiseresenns 546,675 | .covverirnnne 1,753,813 | oo (0 (01 0 2,300,488 | ool 01 | e XXX | e e XK | e 546,675 1,753,813
9.4 Other Loan-Backed and Structured Securities..........cccocveervereereenieeens | everecrinnnne. 22,513,489 | ............... 17297946 | ................. 5545201 | oo 790,304 |............. 22,614,150 | ..oooee.e.68,761,090 | o5 | b XXX |t XXX e | s 41,886,545 | ............. 26,874,545
9.5 TOtAIS.....cvverirrieciieiisies sttt | sressnsinnes 90,562,529 | ............. 279,158,489 | ............. 821,160,597 |........... 774,092,257 | .ccooevenn. 841,465,976 | .........2,806,439,848 | .......cccoevieeeeee100.0 | oo e XXX s e XXX [ e 2,596,406,935 | ........... 210,032,913
9.6 Line9.5858 % Of COL B......oovuiieiiiiiieiiesiesissiiesisseissssssssssessssnsssssnsns | eesesssessssssssssssessasees 32 | o 99 [ 203 | s PLE N [ 30.0 | i 100.0 [ XXX | e XK e [ e XXX | s 925 | oo 7.5
10. Total Bonds Prior Year
10.1 ISSUET ODlIGAtIONS..........cveeieriecieieeeeeeees et seesisnias | cessienenas 128,094,715 | ............. 287,436,948 | ............. 592,996,536 | ........... 812,636,697 |........... 882,950,170 | .coorveeree XXX s [ XXX | 0000000.2,704,115,086 | oo 987 | 2,505,859,240
10.2 Residential Mortgage-Backed SECUtIES............oovvrvneircienriencrneiineeins | cevireiireiirsii 624,504 | ..oovvoriinn TATLM2 | 1,103,840 | ..covvvrnneen. 1,629,296 | ..ooovvvreirreirrinein 0 [ e XXX [ e XK s | e 528,752 [ 02 [ 4,528,752
10.3 Commercial Mortgage-Backed Securities............cc.euvrurerernereverieninens | cevververienns 16,178,881 | ..cocvvrrnnnd 660,742 | oo (0 (01 R 0 | XX [ e e XK | 0000 16,839,623 | 0.6 [ 15,048,057
10.4 Other Loan-Backed and Structured SecuUrities..........ocveeeeneeneeneinens | osirisiinsies 4,181,745 | .covvvine 5108,247 | ...c.cooconenes 5,463,245 | ....oooviinnn 44,061 | oo 0 [ XXX ek XXX | 14,797,298 | 05 | i 8,734,202
10.5 TOtAIS. ..ottt enienisntes | cessieniens 149,079,845 | ............. 294,377,049 | ............. 599,563,621 | ........... 814,310,054 |........... 882,950,170 | ...ocvvrereee XXX s | veineirnece XXX s [ 000000.2,740,280,739 | oo 100.0 | e 2,534,170,251
10.6 Line 10.5858 % 0f COL 8......iviiiiiiiciiiisiiss s sssssssssssssssssssssnss | sesssesssssssssssesssesseas 54| i 10.7 o, 219 | i, 207 | o 32.2 | XX L XX | i 100.0 [ e XXX | e, 92.5
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 59,148,018 228,540,108 | .............733,145,039 | ........... 744,274,638 2,522,018,230 2,505,859,240 | ....ooovovrrreennn 914 | e 2,522,018,230
11.2 Residential Mortgage-Backed SECUNHIES..........cuvvueerrureneeneereineneirenns | cerreireieieeenens 363,516 | .oovvrereeeenne 1,141,152 | oo 1,224 631 | e 847,600 |.............28,378,586 | ......ceco.... 31,955,485 [ ..o L [ 4528752 | ooevvenineeennn0.2 | i 31,955,485
11.3 Commercial Mortgage-Backed SeCUrties...........ccovveveiervereesierereens [ e 546,675 | oo 0 e | e (01 U (0] IO 546,675 | .ooovevveiieieenen0.0 | e 15,048,057 | coveveveiececeenen0.5 | 546,675
11.4 Other Loan-Backed and Structured Securities.............cooeveerrerneivnrirnens | vsiensiiniens 22,471,819 | .o 17,136,822 | ..o 174,300 | ..................790,304 | ...............1,313,300 | ...............41,886,545 | ..o 1B [ 8,734,202 | .ocovcvvivinieen0.3 | i 41,886,545
115 TOMAIS ..ottt esssensies | eeniesianeens 82,530,028 | ............. 246,818,082 | ............. 734,543,970 | ...........745,912,542 | ...........786,602,313 | ..........2,596,406,935 | ....cccocvvrvrrrrnen.92.5 | 0002,634,170,251 | o925 | 2,596,406,935
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 9.5 .28.3 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccceveniiniiniininnie | o2 | e 88 [ i, 262 | 266 | 280 | 925 [ XXX | e XK [ XXX |, 92.5
12. Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS........vuveereiicieeie st esssssnsens | eesenssnsins 5,007,868 | .....ccco...... 30,425,471 [ oo 81,245,726 | ............. 28,179,715 | ............. 33,562,811 | .o 178,421,591 [ o84 [ 0000 198,255,826 | oo 72 e e XXX [ e 178,421,591
12.2 Residential Mortgage-Backed SECUItIES..........covvvvevevevrieiieeisiieieies | e 2,982,964 | ...ooovveieea (01 U (01 (01 (01 IS 2,982,964 | coooeveeiviieeeenl 01 | O [ e XXX e | e 2,982,964
12.3 Commercial Mortgage-Backed SECUtIES...........cccouvveveivereierieicceienes | e (1] IO 1,753,813 | oo (01 R (01 R (0] IS 1,753,813 A s 1,791,566 | ..o 0.1 [ D9 G SRR 1,753,813
12.4 Other Loan-Backed and Structured Securities..........cocuveneeneinninniinnns | o 41,670 [ .o, 161,124 [ 5,370,901 | i (V] I 21,300,850 | ....ccccoo.ee 26,874,545 | oo, 1.0 | 6,063,006 | ..o 02 [ P, I 26,874,545
12.5 TOHAIS ..ottt nntaes | eesiesiesiees 8,032,502 | ...cooovvvune 32,340,408 | .......ccc...c. 86,616,627 | ............. 28,179,715 | ...ccoo.cc.. 54,863,661 | ............. 210,032,913 | oo 75 [ 206,110,488 | ..ooovvvererris 75 [ ) 0,9 CHRIN IN 210,032,913
12.6 Line 12.585@ % Of COL. B.....oucvumrireireirierieineinecnecneeneesnessnesssssissienes | oneississsssssssseenens 38 | o 154 | e 412 [ e 134 [ s 26.1 | e 100.0 | .covvveene ) 0.9 U P 99,9 CHUSIN DO ) 0,9 CRTRI IR ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o (U 1.2 | s, K 1.0 |, 20 [ o 75 | .0 ST I 2,0, SRR IR 0,9 ST XXX [ v, 7.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAN.........cuviiererriiereieeireieeeeineiseessieeeseeesssessssesessssssssssssessseses | nesessnsssssssssssesssessessesssesessssssssssessessensQ | seesseessessnssessesssssssssessessssssessessesssssessnes 0 | o [ e 0 |
2. Cost of short-term iNVESIMENES ACAUITEA. ........vurvrereceriecerieie sttt sssss s ssessssssssessssssnssessanses | sssessssssssssssessesssnssnssessssssessessenssnssnssessnnsld | osessesessssssssnssessasssssessessnssnsssssassnssnssens 0 | e essssesessssseseeseered [ e 0 | e
3. ACCTUAI OF BISCOUNL.......ooevveeeiirrieieiericee ettt ras st nssessins | nenssnentsnnsssssssessssnnsensssennsnnessenssnnnsnsQ | oeesssessssesssssesssness s esess s ssessenesns 0 | om0 | 0|
4. Unrealized valuation INCreaSE (AECIEASE)........uireireiiiiieieieissisieiss sttt st sse bt ssssssessssssssssessesns | srestesisssssessessesssssssessessssessessssessessessnsensensQ. | veriesssssssesessssessesssssssesessessssessessssansessesas 0 | e [ e 0 |
5. Total gain (I0SS) ON QISPOSAIS.......c..veurerrerirreeeirriseesseerees et sseesse e et sse st ss et ess et st essesssesessasssssesessessansssssessns | sessessssssssssssasssssessessnnsnned N NE .................................. 0 | oo eessssesesssesseeere0 [ e 0 |
6. Deduct consideration reCeived 0N dISPOSAIS..........cuevureririririnririniiesississsessssiesssssssssssessessssssessesssssssssssssssssssessessssssesss | sssessnssesssssessessssssnssesssssssssessesssssssssessnnssld | tosssessessssssssssssessosssssessessssssnsssssessnssnssens 0 | coeereeeeeeerereeeeeseseessssesesssseseeeere0 | v 0 | e
7. Deduct amortization Of PIEMIUM............c.ccviiieiiiieree ettt ses st sse st ssess s sessssensssssssnanns | ersesssissssssssessnssssessessssessessssenssssssessnsessesd | srevesssssesesissesssssssssssessessssessessssssessesanes O [ cooveereerieeeeeeseeeseneessseenneel0 | e | s
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............ccceviueeieieiiieeeeicesesseiesesissiessssessssesis | crressssessissssiesssssesessssssesssssesssssssssessssssld | covvresesssssssis s ssesss e 0 | o [0 |
9. Deduct current year's other than temporary impairment reCOgNIZEM............ocuvurerireiereirieireireeseineeseeeeeseessiessesessseens | eeseessssssesssssssesssssssssssssnssssssnssnssesssssesssssld | omesssssssssessssnssssssssssssesssssssssssssssssssssssssens 0 ] oo | cirieieiiiseeseesseeenee0 | o]
10. Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-6-T+8-9).......c.coerrrermrrrrrirninninrineinsinensinns | cveensnsinssnsnsssssssssssssssssssssssssssssessnssnsld | corensenssnssnssnsssssssnssesssssssessssessssssessens 0 | o0 [ e 0 | e

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).......oiviiiiiiiiiiiiiesssiiciesssesiesissessssssssssesssssnsesssenss | cosnesissessessssssenssssesnssnsessessnssnsessnsensenssse | oressonssssessnsissessesinsesssssssnssnssssssssssnsessnsad 0 ] oiieeieirseeerssesesessnenesessenesneered | cirireseniissssesssesessessesssessenssessenssnsesd | iressissssessssssesssessensssssnssnsssssssnssneesnsad




Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14....

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COUMN 7ottt et bbbttt ettt bbb et sttt s st
3.2 SECHON 2, COUMN 1.ttt b8t bbbttt

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............c.ouiviieeieiieteieiee ettt st a e bbbt s st es s sees

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........coiiiiiieieiieie ettt bbbttt bbb s s

Amortization:

6.1 SECHON 1, COIUMN 1.ttt bbb s bRttt
Lo TS Tod (1o] 1720 O] V14 A OO UU ORI

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted Carrying Value at end of current period (Lines 1 +2+3+4-5+6+7 +8)
DEAUCE NONAAMILEA ASSES.......u.vuiveceieitcictiie ettt ettt bbb s bt s st et s bbb s b8 s b s s bbb e s bbb s bbbt nn

Statement value at end of current period (LINE 9 MINUS LINE 10)........ceiiieieiiereieiietese sttt s st st s bt s s s sse s st s st ben s s sn s s sensnes

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Book/Adjusted Carrying Value, DECEMDEN 31, PHIOE YA .......rvurieerirereiieeeseeseeseseseeseesessssssssessesssssesssessessessssssessessssssessesssssssssessasssessessasssessessesssssassssssessesssssnssessnes

Net cash deposits (Section 1, Broker Name/Net Cash Deposits fOOTNOE).........c.cciiiiviieiiiiee ettt

Change in variation margin on open contracts:

3.11 Section 1, Column 15, CUITENt YEAI MINUS........cccvveivevircreiiee ettt see s
3.12 Section 1, ColUMN 15, PHOT YEAI.........vuererereieeeireeeee et seeeesses sttt steseseens

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

3.23 Section 1, Column 16, current year to date minus..........c..ccceevvvereienne
3.24 Section 1, Column 16, Prior YEAr.........cccovvvevrerereieererserese s esessesenens E
SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....cuviteiieiciciie ettt s8R s s 4 b s bbb bbb bbbt bbbt ensn

Variation margin on terminated contracts during the year (Section 2, Column 16)

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)...
4.22 Amount recognized (Section 2, Column 16)

SUDLOAl (LINE 4.1 MINUS LINE 4.2)......ouierereireieeieseseese s stseeeisessssessssesssessesessesssesessessessssssessessesssessessesssessessesssssessessesssessessessassssssessasssnssessessasssessessssssssessassnssessessnens

Dispositions gains (losses) on contracts terminated in prior year:

LS B T oo OO
5.2 Used to adjust basis Of NEAGEA IEMS...........cciiieiici ettt et e b bbbt a bbbt a et bbb b s bbb bbb sttt bt st b s s b st baes

Book/Adjusted Carrying Value at end of current period (LiINeS 1+ 2+ 3.3 -4.3-5.1=5.2)....c.ciiiieieeesese ettt et st nan
DEAUCE NONAAMILEA @SSEES.......vvueieiiieireieisie ettt s et s £t s 8t R s ettt nn

Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.ouu ettt s ettt s bbbttt

Futures Contracts

SIM1

701,080
7,777
16,701 24,478
(127,834)
(171,965) (299,799)
97,492
114,193
0
0 0
0
0 0
(121,482)
53,347 (68,135)
............................................................................................................... 340,923
0
340,923
0
0
0
0 0
0
0 0
0
0
0
0
0
0
0
0
0
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Sch. DB-Pt. C-Sn. 1
NONE

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

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14......o.oovieieiciee sttt ettt s e a et s b b sa et st s e sae st en e s s sen 340,923

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

3. SUDLOLAI (LINE 1 PIUS LINE 2)...e.ereeeeeeeeerriseieseseiseeseseseeseeessessss e sseessssssssessessseesessessessssssessessssssessassesssessessesssssnssessssssssessessasssessessssssssessasssssessessesssssnssesssssnssessessnnens 340,923
4. Pt D, COUMN 5.t 394,220

B P D, COIUMN Bttt s8££ E £ AE e st (53,297)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16.......oouiiiiiiiiiisiiiisi b 458,206

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

9. TOAl (LINE 7 PIUS LINE 8).....vuiuiieiecvieicieiiecte ittt sttt sttt bbbt s bbb st s s et b b s bbb st b s bbb st bR b b h b A b A b bR bbb b s bbb bt s bbb e st b e et ns 458,206
10, PArt D, COIUMN 8.ttt ettt ettt ettt a et et n st st s et e s s s et se st e s e s et et e ae s s s s et es s s ea et enaet et st naes s et et s sntens 511,503

11, PAIt D, COIUMN O..o.oce ettt ettt e s bbbt b s bt e s s bRttt n s bbb a et st s sttt s e baees (53,297)

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

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21.......uiiiiiii bbbt 106,745

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

15, PaMED, COIUMN 1.ttt 106,745

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

SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

10.

1.

12.

Total gain (I0SS) ON AISPOSAS........corvireeieirerissieisese st snssiaes

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

. Book/adjusted carrying value, December 31 of Prior YEar..........ccccveueierveceecneieieseee e sesins

. Cost of cash eqUIVAIENES ACUIFET...........ccurereerreeie ettt snes

o ACCTUAL Of QISCOUNL........ocviveciec ettt

. Unrealized valuation iNCrease (AECTEASE)..........cwururerirneereieiieesreieieessseee sttt sanes

. Deduct amortization Of PrEMIUM............ccvvveveiicieieice ettt seen

. Total foreign exchange change in book/adjusted carrying value.............cocoeeieneineenieneeneeneneineeeenes

. Deduct current year's other than temporary impairment recognized...........c.cccvvvvvveereereerrereriereerenesnens

Deduct total nonadmitted @aMOUNES............ccevevcveieeicicse et

. Deduct consideration received on diSposals.............c.ceeeereurreneeneeneenseenenneen. NON E 0

™

)

SI15
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./ACV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Units 4, 6, 8 and 10 River Farms Condominium ... | West Warwick.. e |RLec 10/27/1989 | 10/05/1995 | .....vovevereen. 975,774 | o0 [, 376,505 0. 37,690 0 (U IO (Y1 0) (V1N IO 1,319,243
Unit 12 River Farms Condominium...... s | West Warwick.. o | Rl 10/20/1989 | 10/05/1995 | .... 289,231 |0 (] R 0 [ 0 [\ 0 0. 0 ..390,950
0299999. Properties Occupied by the Reporting Entity - Administrative.............. .. .. [EOTRTTRRTONRURTONS [PVRRORON 1,265,005 | ..o [V R 376,505 0. 37,690 0 [ [V (37,690) [ oo (U I 1,710,193
0399999. Total - Properties Occupied by the Reporting Entity. .. .. .. [ [P 1,265,005 | ..o [V 376,505 0. 37,690 0 [ (U I (37,690) | ..oveovecad 0] s 1,710,193
Properties Held for the Production of Income
125 S. Wacker P000932 Office.... . I ........... |Chir‘290 ................. ML ....... | 12/12/12012 | 12/12/12012 | ......cvvvvv 4,866,265 | ..o [ 4,866,265 | ............... 4,866,265 | .....oooiiiiiinniinn 0 [V 0 0].. (V)] I 23,257
0499999. Total - Properties Held for the Production of Income . . ..4,866,265 | ........cccoeunnand 0 0 0 0].. 0. 23,257
0699999, TOAIS.........ovvveiesiiseiseeiseeisee i ses s ss s ss s s s8R ..4,866,265 | ...... 37,690 0 (0 IO (37,690) [ c.voveerireririine 0 1,733,450




[AVE

Annual Statement for the year 2012 ofthe IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 2

Showing all Real E

state ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

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

Acquired by Purchase

125 S. Wacker P000932 Office . Chicago.. .[12112/2012 0. 4,866,265 .0
Units 4, 6, 8 and 10 River Farms Condominium........ 10/27/1999 0]. 0. ..101,811
0199999, TOtAI - ACGUIMEA DY PUICRASE. ...t teu sttt ettt sttt 8888881888848 £E 848 E LA E LRkttt srbias 0. 4,866,265 101,811
0399999, TOAIS. .......eieriereieesie ittt e s e e et s o801 E 1oL E e o8t ek EE et e eeLEieeEEeeLE oL e eeEt e L LAttt ene ansiins 0. 4,866,265 101,811
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) IAccretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation.....| ... | VaNiOUS....o.ccrcecsce [NY.... | Metropolitan Money Market Pool...........coee [t [Various..... | oo 0 [ 111,082,253 | ... 111,982,253 | 111,982,253 | oo 0 [eosd 0 [eor 0 [ 0 [ 0 [ o, 12,833 | e 0] 146

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated .. s | e 111,982,253 | ....... 111,982,253 | ....... 111,982,253 | .o [ I (O (L PN (| P 0 | i 12,833 | i 0 XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Blackstone Strategic Alliance Fund I L.P..........c.. | covevee. New York........cccuu.. NY.... | BlaCKStONE.......c.cvieieiciiriieiercriecresesiens | e 11/23/2010 | ...... 13 | i 1,728,779 | ........... 1,689,302 | ...ocoue 1,689,302 | ..coovvrene 46,385 | oo {0 IO {1 RN {1 IO (VI IO (134) | v 1,765,933 | .......... 0.2

Campbell Timber Fund I, L.P......c..vcerevereiins | v Portland............c.c.... OR... | Campbell Timber. FSSPTROROTONSTORN IURRRO 03/15/2007 |....... (U I 840,000 | .....ccco..e. 646,631 | .....cccoo.un 646,631 | ...coovvennd (31,195) [ covouvererceirens [V [ (V1 N (V1 [0 [T [V [PSO (V1N IO 0.2

George Town, Grand

Dymon Asia Macro (US) Fund..........cccovevvvernns | everenns Cayman . | Dymon Asia Capital..........cccrevevrrniierereininiiens | veveennens 10/01/2012 | ....... (V1 [ 2,000,000 | ........... 2,090,720 | ...c..ee. 2,090,720

ESL Partners, L.P..... . | Bay Harbour. ESL Partners ..|08/01/2007 | ....... 5 3,819,681 3,935,100 3,935,100

Halcyon Partners L.P cevennee | New York.... . | Halcyon Family.........ccoovviiniinniicicniicininis . .| 11/01/2006 | ...... 13 1,500,000

Meritech Capital Partners IV, LP........ccccoovvvves | v Palo Alto..........ccoene. ... | Meritech Capital...........coevvevereirererreeinenins | v 09/29/2010 | ....... 1

Omega Capital Investors, L.P.. . | New York.... o INY . | OMEGa e ..103/01/2007 | ....... 5

0Z Domestic Partners II, LP.... weveeeee | New York.... o [NY.... | OZ AQVISOTS......coooirrrriiiinee . ..|03/01/2007 | ...... 13 .. 4,287,703 | ...

Wayzata Opportunities Fund lll, L.P.......c.ccocovves | ovnnne Wayzata MN... | Wayzata Investment Partners...........c.ccccoeoveviens | cevverennnes 09/11/2012 | ....... 0 (0 [ I 0 0

WIN 7, LLPeiiiiiciccssnsnensins | ernenns New York......cocoouenne NY.... | Credit Suisse Alternative Capital........c.coccvvcae [corivienns 03/30/2007 | ....... 3 10,626 | ........... 8,207,041 | ........... 8,207,041 | ......... 1,510,407 440,804 | ......... 5.9

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

[ MetLife 1201 TAB Member, LLC..... [ seattie [wa... [ Metife
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Any Other Class of Asset - Unaffiliated

7,727,738 | . 26,337,397 26,337,397 | ......... 2,915,380 ..2,263,737 | ... XXX.....

2,688,749
2,688,749

2,688,749
2,688,749

2,688,749
2,688,749

| Louisiana Seed Capital . | . |Baton Rouge | LAE.. |
3799999. Total - Any Other Class of Asset - Unaffiliated s
Any Other Class of Asset - Affiliated
Metropolitan Lloyds Insurance Company of Texas| ......... INVING. o TXeoo [ sseensesssssenssnnes | ersssesenes 09/30/1993 |...... [V 9,358,644 | ......... 16,054,134 | ......... 16,054,134

3899999. Total - Any Other Class of Asset - Affiliated .. .. OSSPSR
3999999. Subtotal - Unaffiliated . . . OO OO OO PO PP OO OO PO PSP . . 129,802,991 | ....... 138,319,650 | ....... 138,319,650
4099999, SUDEOLAL = AFIIBIEA. ... v ettt £E 8L R E 8RRttt | enirnees 12,047,393 | ......... 18,742,883 | ......... 18,742,883
A199999. TOMAIS........vvreereirareeeeseeeseees s bse s bbb s8££ 8 bR R Eee RS eRE oL LR AR RS R RSeS| ereias 141,850,384 | ....... 157,062,533 | ....... 157,062,533

9,358,644 | ......... 16,054,134 | ......... 16,054,134
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
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1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 |Metropolitan Money Market Pool Participation...............cceevvineeininnineiinins Various . | Metropolitan Money Market Pool 06/30/2012 | ... 0.0
59219# 10 9| Metropolitan Money Market Pool Participation...............ccoeeeeeenieneeieeneeninieens Various Metropolitan Money Market Pool 09/30/2012 0.0
59219# 10  9|Metropolitan Money Market Pool Participation s Various . | Metropolitan Money Market Pool 12/31/2012 | ... 0.0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics 0f BONAS = UNGFfIIALET. ..o ittt costtse ettt 2842182822128ttt en XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund Il L.P..........c.cccocnmivmminerinieniirsinnins New York Blackstone..........coouvieiniiininis 11/23/2010 387,324 | oo 0 08
Dymon Asia Macro (US) FUNG.........coveiririririeiccrcseeeseeeeseeeeeseseeeeees George Town, Grand Cayman... . | Dymon Asia Capital..........coeevereererrereerereinineens 10/01/2012 | .ovovveeeea0 | e 1,000,000 | e 1,000,000 | 1voverereereeeereeee e 0 0.1
Meritech Capital Partners IV, L.P Palo Alto . | Meritech Capital.........cccooeverrireirieieieseeeees 09/29/2010 | .... 21,500 | v 0 5.9
WIN 7, LPeoies s ... | New York Credit Suisse Alternative Capital..........cooveriririsisisrsssssssssssissnsssesensnes 03/30/2007 | ... 3 s 0 272,968 | .o 0 5.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGFTIIAIEA. ........c..rurueiei ittt sis s oetetsses st ess et et etessees et set et e e sefees et eeseef e e 88 ee s a2 s eE e b E o2 A e e et b et b et et ee s st sn b et s st ntenaa 1,000,000 | ..oovovreeieiceeiecees 1,681,792 | oo 0 |..XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| MetLife 1201 TAB Member, LLC....... s | Seattle....cooiniiiiininns WAL e [MBHI. i 10110/2012 | oo 0 2,688,749
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal EStAE = AffIBEEA. ... iuuiuriiieiiitiisi sttt ettt 281888k 2,688,749
3999999, SUDLOLAL = UNGFFIBEEY. ... ... rveeiieitie ittt E 04 £ R E 048R E 00 €feEEE e EE R E 0L f bR E 0L A E L E Lkttt 76,294,093
4009999, SUDHOLAL = AFFIIBIEA. ...ttt ettt stttk 88884 E 884848 E 81818 1EE 8148 E4EEE4EEE 4R SEEE LA 4EEE4EEE4EEE L8 £LE 14088 44EEf4EEE4oEE1eE £11EE84EEEoEEEHEEE oA 1EEE LR 4L 8L E4EEE LR 4L 4L £EE4EEE£EE4EEE AR LR R LAkt 2,688,749
4199999, TOHAIS. .. ..vuvveviisiteteieseie ettt ettt ettt bbb e s b st e s ek b e s b s e b ek b e R R £ sk £t AR RS E oSSR R e b LR oS e e R b b e AR R e b ek bR e RS A R £t s e R e RS R e R et e se ke be s e hesetes  Laesebetesetestsese st e sete s e s e b et s AR e S e et b e AR R e AR b b s e R R b e AR e R b bR ARt baeh ettt bbbt ees 78,982,842
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |[(9+10-11+12)| B.JA.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation..............ccccc....... |Various ........................ INY... IMetropoIitan Money Market Pool.............. 12/31/2011 [03/31/2012 | ..... 49,881,260 | .................. (O {0 (L I (O (O 0. 49,881,260 | ..... 49,881,260 | ... (O] P 0 | e (] 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated . s NI 49,881,260 | ...ocoovernnnnd [ (O (U I [ {1 0] .. 49,881,260 | ..... 49,881,260 | ...oovvernnnd (] (U I [ I 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund Il L.P...........cccccocuvniiverinns New York........cccouerunne NY... |Normal Distributions.............ccccevurvininnne 11/23/2010 | 12/31/2012 | ...cc0.ee0n.5,288 | e [ 0 | ) 0 0
ESL Partners, L.P............ Bay Harbour.. . | FL.... [ Normal Distributions.. .108/01/2007 |12/31/2012 ] ]
Meritech Capital Partners IV, L.P. Palo Alto. CA... | Normal Distributions.. 09/29/2010 [12/31/2012 0 0
Smith Breeden Mortgage Partners L.P. .| Chapel Hill. ...|NC... | Residual Activity.... .11/01/2006 |02/05/2010 .0 .0 .0
WIN 7, LPeiis s New York......ccooceenens NY... [ Normal Distributions..........c.ccoseeseieiniennns 03/30/2007 | 12/31/2012 | ....... 1,550,503 20 0 0 [0 1,550,503 | ....... 1,550,503 .0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . . ,738,161 0 2,738,161 2,738,161 0
3999999, SUDLOtAL = UNGFFIBEEH. ... ... reeirsere et 1E € £LE £ R8sttt | cries 52,619,421 . . ) L0 52,619,421 | ..... 52,619,421 .0
4199999, TOAIS. .......cvveevreireiieeese et esee b es bbb 818888 £ SRR R R e R R R AeEkiee R ARttt | i 52,619,421 | c.covvvvrrinnnn. (U (V1 I (V1 IO (U I (V1 I 0 . 52,619,421 | ..... 52,619,421 | coooovvvrrrin 0




Annual Statement for the year 2012 ofthe IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1

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

oL

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 13 14 18 19 21 22
F
0 Rate Current
r Used Year's
e to Unrealized Current Other Than Admitted Stated
i NAIC Obtain Valuation Year's Temporary Amount Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment When Due and Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized Paid Accrued Acquired Date
U.S. Government - Issuer Obligations
912810 EF 1| T 8 3/4 05/15/20.......ccomrrueririereeineineiiesiesiseesss st ensseens SD.. | [ | e [ 1,034,639 | o 153.570 | wcvvrerne 1,167,132 | e 760,000 08/20/2007 | 05/15/2020
912828 BA 7T 35/805/15/13.. A Coii L [ [T | 1,720,406 | e 101.289 1,823,202 1,800,000 07/25/2003 | 05/15/2013
912828 BH 2|T4 1/408/15/13.. . | Coveee [ | e [T | 205,316 | . 102.527 ...211,206 | .. ...206,000 09/16/2003 | 08/15/2013
912828 CA BT 4 02/15/14...couiiiiieceeieseesie st Covver [ [ [T | .. 95,024 | 104.238 97,984 | . 94,000 03/30/2004 | 02/15/2014
912828 DM 9|T 4 02/15/15 A Cei ] e | | e ] 953,281 | 107.844 .1,078,440 1,000,000 03/23/2005 | 02/15/2015
912828 EN 6|T41/211/15/15.. OSSP Cuvoe| e [ | oo [ i . 547,851 | L 111.813 ...614,972 ...550,000 11/14/2005 | 11/15/2015
912828 RC 6T 2 1/8 08/15/21......ccvvvirerierieirerisisissise st sssessnes C..... 11/03/2011 | 08/15/2021
912828  TJ Q[T 15/8 08/15/22.....ccvvmiriiririiersirisiissssssess s senssens C.... 08/13/2012 | 08/15/2022
0199999. U.S. Government - Issuer Obligations...........covuernrnirninisnnnssnnsssnsessnsnessssssssesnssessssessenssssssens | e 10,262,936 |0 XXXeovvionn | vierennn 10,701,267 | ............ 10,115,000 | ... 10,279,562 | oo [ eiiiieecnn(5,315) | o0 |0 | XXX [ XXX | XXX | enn..86,566 ] ... 223,996 | ... XXX...... | ..... XXX......
U.S. Government - Residential Mortgage-Backed Securities
36225B QJ O [GNMA17.000% 781357 ......ccomrrmerirrireeineireriseesessesesesissesessenssens Cuvoe| e [rrmernee2 | oo | 230,595 | ... 116.405 273217 | ... 234,713 11/19/2001 | 10/01/2025
36225B QL 5[GNMA16.500% 781359, e Cooe| oo [rvrinn2] et | i 183,004 | e 113.316 | v 212,080 | .oovvvrrirnes 187,158 11/19/2001 | 12/01/2025
36225B QN 1 [GNMA17.500% 781361.......corrrrerirrirerieimerisesiesiesesesisseesesssssnnens Cooe| e [rrverne2 | oo [ 300,131 | e 117.236 | oo 361,525 | .ooevrcrirnens 308,373 11/19/2001 | 12/01/2025
36225B QP 6| GNMA |8.000% 781362 bbbt Covver [ [ oo | i 48,037 | 106.102 51,419 |. 48,462 11/19/2001 | 12/01/2019
36225B QR 2 [GNMA18.000% 7813B4.........ccovomevirrereeiieireriniriesieresenssseesessessniens Covoe| e [rrverrnen2 | e 2,981 | ... 122,615 oo 3,601 | v 2,936 11/19/2001 | 12/01/2030
36225B QV 3| GNMA19.000% 781368, s [ SR I 2| [, 29,302 | ...... 108.187 32,213 |. 29,775 ...29,532 11/19/2001 | 12/01/2019
0299999. U.S. Government - Residential Mortgage-Backed Securities 794,050 |...XXX. ..800,142
0599999. Total - U.S. GOVEIMMENL.......iiuuiriereseisssniserssss s ssssssnsenes 11,056,986 11,079,704

All Other Governments - Issuer Obligations

105756 AP 5|BRAZIL, FEDERATIVE REPUBLIC OF.........cccccovvmernnernrvevnnveninns [ woveee | F [ 1] L2FE | e 479,700 | e 125125 . 08/21/2000 | 08/17/2040
195325 AU 9| COLOMBIA, REPUBLIC OF........cccccoviirirmrrrirernerrennirersnisceresnsissnnns | woveree | F [ o [ L2FE | iei...6,564,463 | ... 161.700 02/08/2001 | 02/25/2020
362420 AA 9| GABONESE REPUBLIC 8.2% 12/12/2017........ccccouveneremnriverrnrrnennnns | vevevee [ F | v | W3FE | 538,125 | e, 121.250 02/10/2010 | 12/12/2017
593048 BN 0 [UNITED MEXICAN STATES........cocovvrnnienrrennneeereeneennenssssesnienins | eeveene | F | coviervnens [ W2FE | iinnnr...965,000 | ... 144.000 | . 11/05/2001 | 12/30/2019
698299 AV 6| PANAMA, REPUBLIC OF.......ccccovevniirirminiirnninerinnnenenneisenssnessssenenes | eonenee | F [ [ W2FE | viiin.981,920 | ... 141.750 11/18/2005 | 01/29/2026
698299 AW 4| PANAMA, REPUBLIC OF........ccoocvvrrermrnrierirerneneerenssesensenennsnrenes | eoveeee | F [ 2 [ L2FE ] 1,337,540 | . 142.000 1,948,000 01/26/2006 | 01/26/2036
718286 AY 3 |PHILIPPINES, REPUBLIC OF........coccoviverirmisrinrrersnircersiseisennenenns | eoveeee | R [ [ W3FE ] ........5,250,000 | ...... 173.500 . 5,000,000 10/18/2005 | 02/02/2030
718286 BB  2|PHILIPPINES, REPUBLIC OF.........cccccocvmiimerrnrnmnennincrinnnnenienennns | vevnee | F [ ecvvrine [ W3FE | 98,641 | i 1563.500 | ....ooveereerrn 153,500 | oo 100,000 01/04/2006 | 01/14/2031
917288 AZ 5[URUGUAY, REPUBLIC OF.......ccooimninnninninnnnrensnissnsssenssnensnssninne | eovenee | F Lo [ W3FE | . 148,000 | ... 114.500 229,000 | .... 200,000 06/15/2004 | 03/15/2015
0699999. All Other Governments - Issuer Obligation 16,363,389 | ... XXX.ooooooo | v 26,993,335 | .oovvcenee 17,123,000 | ... 16,495,133 | .... L0 .. XXX [ eeeen...596,465 | .........1,683,829 |..... XXX oo [ e XXX......
1099999. Total - All Other GOVEIMMENES. ...t enrees 16,363,389 | ... XXXooooe | corvirnad 26,993,335 | .o 17,123,000 | .ovoeveeee 16,495,133 | .0 | i 17,627 | oo 0 RO 596,465 | .........1,683,829 |..... XXXooovee [ o XXX......
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations

13062R  JA 7 |CALIFORNIA ST - VETERANS.........cooiiieinreiersereiessreesiersnins | cevnes [ I T AFE| oo 4,347,990 | ...... 102.824 | .............. 5,084,647 | ..coovvnnvnn 4,945,000 | .....c....... 4412717 | o0 | 15,023 | oo 0 D | 20,810 03/18/2008 | 12/01/2036
339733 DM 6 [ WISCONSIN TRUST KAO........ccoviereriiiiniiieicrieieiiseeenisssesssseesinnens | ceveees IO I 12| AFE| o 4,520,283 | ... 107.500 | ..ooovveene 4,853,625 | .....cocveuu 4,515,000 | ...ccooreren 4,516,899 | ..ocovrvcreinnn [, (ATT) | cooerrererereis 0 MNL.cooo | e 60,858 08/02/2006 | 05/01/2031
341422 XX 6|FLORIDA ST BRD ED CAP OUTLAY REF BDS1999.........cccceoverrrrerrnns | ceveee e .. AFE] .. ...3,403,764 | ...... 135.398 4,495,214 3,320,000 08/23/1999 | 06/01/2023
373383 GG 7[GEORGIA ST G.0. BDS1999 B......ccooverererirerrrireerirerneineeenissiseninenes | e e | CAFE ] 1,014,770 | e 117.993 ,259,510 | .. 7,000,000 01/26/2000 | 08/01/2016
882721 3T B[ TEXAS ST ..ottt sissisnsns | cevees B I 1 AFE | o ,388,355 | ...... 4727 | o 5,162,715 | oo 4,500,000 06/03/2008 | 08/01/2028
882722 ZN 4 |TEXAS STATE OF [ESTRORORROTRIRR IOV [ I 1].1FE]| .. ....2,260,760 | ...... 113.243 2,264,860 | ..... 2,000,000 ...2,260,260 12/19/2012 | 08/01/2036
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..25,935,922 | .. XXX..ooooo | v 30,120,571 | ............ 26,280,000 | ... 25,982,105 | .cooveveveeeneeal0 | 15,943 | 0 0 XXX [ XXX | XXX 401,393 ) 1,495,457 XXX...... | ..... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)........... .. 25,935,922 | .. XXX....co.. | covrrernnn 30,120,571 | ..oovenee. 26,280,000 | ............ 25,982,105 | .ooovvcreinniincnan0 | i 15,943 | i 0 [ XXX | XX [ XXX | 401,393 | il 1,495,457 XXXover [ o XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation

233433 3W 9| DADE CNTY FLA G.0. BDS1988 Do [T [AFE] 2,338,953 | .....105.160] ............ 1934944 [ e 1,840,000 | oo 1,873,639 102711997 | 10/01/2013
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Annual Statement for the year 2012 ofthe IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount 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
233433 3Z 2|DADE CNTY FLA G.0. BDS1988 D.....cccovvverrerrrrrrinerierierenenivsninens | vevrne [ oo [ cvvvriinens AFE] v 2,043,257 | ...... 133.079 | v 2,062,725 | ...cocvonneen 1,550,000 | ..oovvreenee 1,687,538 | ..oovvviverrerrnen0 [ veieenne(32,498) | o0 [0 [ i 7750 | e 5110 [AO..cco. | corrererrn 30,031 | o 120,125 | 07/25/1997 | 10/01/2016
233433 4A  6|DADE CNTY FLA G.0. BDS1988 D....cccoovrrmrireerrrinerserieneneesisninees | vevnne [ oo [ cevierinens AFE] 5,067,513 | .. 133.079 | v 5,090,272 | c.oovvvvnncn 3,825,000 | ..oooorvrnees 4,241,208 | ..o [ irieeed(75,584) [ 0 |0 | e 72750 | 5.130 [AO...c.. | v 74,109 | e 296,438 | 07/25/1997 | 10/01/2017
233433 4U 2 |[DADE CNTY FLA G.0. BDS1986 C......ccovvvrervrrerrireirerisnisirnsiseissninns | evveees JAWAFE] 2,551,150 | L 104.8% | .............2,176,551 | .............2,075,000 | .............. 2,106,573 | .ooovrevrrreeenn0 | iieeien(40,395) | o0 [0 [ 7125 5.020 | AO...... ... 147,844 | 07/25/1997 | 10/01/2013
233433 4X  6|DADE CNTY FLA G.0. BDS1986 C.....cccovverrerrrririeriererseesseinserines | oeveens | 1FE] ..............3,170,000 | ...... 121.662] ............3,103,598 | ..............2,651,000 | .....cccooeeee 2,723,608 | ..o [ i (40,785) [ 0 |0 | e 7125 5.110 [AO...... ....181,759 | 07/25/1997 | 10/01/2016
251129 D2 5|DETROIT MICH CITY SCH DIST RITE-PA-997.......ovvvnriiriniieniirenns | cevenee | FE] ............22,002,885 | ...... 144.444 | ... 21,341,526 |0 [ (90,967) [ 0 | 0 | 11424 9.090 | MN...... 03/26/2002 | 05/01/2029
280785 PB 6|EDINBURG TX CONSOLIDATED INDEPENDENT SCH.......ccocoverivnnns | coveene JFE 3,078,930 e 1074711 .............3,224,130 | ..............3,000,000 | ......ccoo..c. 3,047,308 | ...cvvvvvriennen0 | e (19,257) | 0 [0 | 05,000 | e 4.210|FA...... 04/26/2011 | 02/15/2030
382604 B4 7|GOOSE CREEK TX CONSOLIDATED INDEPENDENT. AFE] 1,202,170 123.460] .... 1,187,529 | o0 [ e (14,641) | o0 [0 [ 15,000 | e 2440 |FA....... 03/30/2012 | 02/15/2023
382604 B5 4[GOOSE CREEK TX CONSOLIDATED INDEPENDENT. AFE ..3,526,324 03/30/2012 | 02/15/2024
49474E  T7  8|KING COUNTY WA......ccooirirrriririniis VAFE] 4,707,315 | 116,519 ............5,243,355 | ..............4,500,000 | .............. 4,664,691 11/24/2010 | 01/01/2036
652113 WM 9| NEWPORT MESA CA UNIFIED SCHOOL DISTRICT. .| IFE] ... 6,831,481 05/22/2012 | 08/01/2035
702333 5Y 7|PASADENA TX INDEPENDENT SCHOOL DISTRICT.......ovververcrinns | ceveene JFES ...3,059,638 | ... 116,449 ............3,115,011 | ..............2,675,000 | .....cc...cce. 3,031,478 02/02/2012 | 02/15/2040
797355 P9 9|SAN DIEGO UNIFIED SCHOOL DISTRICT.... @.... AFE] . 3,596,959 03/02/2012 | 07/01/2029
797355 Q2 3|SAN DIEGO UNIFIED SCHOOL DISTRICT. .| @.... ..3,378,079 04/10/2012 | 07/01/2030
797355 Q9 8|SAN DIEGO UNIFIED SCHOOL DISTRICT.... @.... . ...3,690,469 | .......33.884] ..............3,977,982 | ............11,740,000 | ....ccccco... 3,803,083 0. .0 | 05/22/2012| 07/01/2035
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........cocerevericinninns | corvnnnnnad 69,838,850 |...XXX..oooro | coreern 75,564,234 | ...........91,516,000 | ...........67,041,024 | .....ccoooivienn0 | 112,490 | i [0 [ b XXX | XXX [ XXX | i 930,439 | ......... 3,360,085 |..... XXXooven | o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 69,838,850 .75,564,234 . 930,439 3,360,085 |..... XXXooveo | o XXX......
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 - Issue
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY.... AFE] .10,030,000 | ...... 103.717] ... .10,402,815 ....10,030,000 08/17/2007 | 10/01/2038
011832 T2 8|ALASKA HOUSING FINANCE CORP SO PP FE] .10,145,000 | ...... 106.210] ... .10,775,005 ....10,145,000 09/20/2006 | 12/01/2037
011903 DZ 1 |ALASKA IND. DEV. & EXPORT AUTH. PROVIDEN.........cccovvurermrrerins | covees ..5,291,650 | ...... 114.7011 ... 5,265,376 11/23/2011 | 10/01/2041
011908 DD 9|ALASKA INDL DEV&EXPT AUTH PW REV BDS1998.........ccccoevuivercrs | vernee [ oo [ cvveend [ | 5,619,957 | e 100.091] ..............5,595,087 | ..............5,590,000 | .......c.o.... 5,551,683 04/01/2001 | 01/01/2022
01852L BC 3| ALLIANCE AIRPORT AUTHORITY/TX.....ovvveumrirerineireeissisessssesensns | cevenns 15,742,500 | ...... 107.561 | ... ....15,830,496 03/12/2010 | 04/01/2021
03255L AA  7|ANAHEIM PUBLIC FINANCING AUTHORITY/CA........coocomvemmrinirireres | ceveene . . ...5,830,500 | ...... 124407 .... R 5,570,738 05/09/2006 | 09/01/2024
040649 LD 5|ARIZONA STATE TRANSPORTATION BOARD AZ........ccoovvevmmrmmrirnens | wevnee [ oo [ correrinns 1| AFE| e 11,232,790 | ...... 121.942] ..........12,785,619 | ............10,485,000 | ............ 11,095,647 12/08/2010 | 07/01/2025
04780M GF  0|ATLANTA GA AIRPORT AUTHORITY....ccvvviririiirerineisrierenseirernnes | e AFE ..5,178,600 | ...... 106.600 .... 5,032,446 06/03/2004 | 01/01/2017
04780M MN 6| ATLANTA GA AIRPORT AUTHORITY........occcrmvvrmrererrmnrnerrneesennnnns | vevnne oo [ evvenen T [ WAFE | 7,294,140 | ... 126.453] .............8,851,710 | ..............7,000,000 | .......coo..c. 7,246,728 12/16/2010 | 01/01/2030
04780M PH  6|ATLANTA GA AIRPORT AUTHORITY.......coevenrrmnriserrnninensserssesnees | eevinne | oo [ e [ LAFE | ocie.....6,004,140 | ... 111.633] .... 6,003,397 07/25/2011 | 01/01/2028
04780M PJ 2| ATLANTA GA AIRPORT AUTHORITY........cocccomrvrmrrverrmrrrerrererssnsnnns | vevnee [ oo [ e [ LAFE ] .ci.....5,000,000 | ... 111.262] ..o R 5,000,000 07/27/2011 | 01/01/2029
04780M PK 9| ATLANTA GA AIRPORT AUTHORITY.......oevenrermneeserrnnenenseeesennnees | eevnne [ oo [ eevvneeed [ WAFE | 1,964,480 | ... 110.893| ..o 2,217,860 | coovvrvrnen 2,000,000 | ..oovrrrnvnne 1,966,092 07/21/2011 | 01/01/2030
04780T AJ 3| ATLANTA GA AIRPORT AUTHORITY ...oovvvvirnriernnircernnineirsniserisnneens [ovrne [ o | vereenee 1| WAFE | iinninnn.3,538,400 | ... 105.507 | .... ...3,692,745 ....3,500,000 | ..ovcrnnnee 3,518,811 08/22/2011| 01/01/2034
052476 UG 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM........ccocvrvevcvnens | verree [ oo | cvven T [ LAFE] ... 11,300,687 | ... 112.386 | ... 12,261,313 ..10,910,000 ...11,203,373 02/16/2010 | 11/15/2039
052476 ZM 3| AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......cccoovvvvvecennes | vevonne [ oo | evvee 1 [ LAFE ] 2,780,956 | ... 119.415 2,824,165 | ..... 2,365,000 2,766,425 07/12/2012 | 11/15/2031
052476 ZN 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM........cccouvvvvvcvnnns | verree [ oo | cevveen T [ LAFE | 4,720,100 | ... 118.654 | ....oovvvne 4,746,160 | ..o 4,000,000 | ..ovrvrnvne 4,694,888 07/19/2012 | 11/15/2032
052476 ZP  6|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......cccoovvvveecenens | vennne [ oo | wvennd [ LAFE | eee.4,581,440 | ... 116.685] ..............4,667,400 ....4,000,000 4,561,444 07/12/2012 | 11/15/2037
088563 UK 5|BEXAR TX METROPOLITAN WATER DISTRICT......cccvevvvverervervnns [ eoveee | oo [ v T [ LAFE] 3,879,960 | ... 108.558 ,342,320 4,000,000 10/28/2009 | 05/01/2039
106214 DX 4|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER.......cccconeevvernene [ vvvene [ [ oveeineenn | LTFE | ..........28,267,550 | ...... 110.371] ... .31,455,735 ..28,500,000 . 04/01/2001 | 11/01/2018
10623N AP 0 [BRAZOS RIVER HARBOR NAVAL DISTRICT/TX.....ccomerermermerreeirnens | covvee | oo | vevrnens 1| . 2FE | e 5,957,375 | ... 100.888 ] .... 5,429,200 09/22/2004 | 05/15/2033
10623N  AZ 8 |BRAZOS RIVER HARBOR NAVAL DISTRICT TX -......ovvvrverrvvernrrennns | vveee | oo | vevrnens 1| L 2FE | 4,907,300 | ... 1145501 .............5,727,500 | ..............5,000,000 | .............. 4,913,177 03/30/2010 | 05/15/2033
114894 SP 4| BROWARD COUNTY FL AIRPORT SYSTEM........ccoconuvermmrmmeemervnnins [ eovneee | [ oveenaT | WIFE | 9,166,230 | ... 1084171 .............9,215,445 | ..............8,500,000 | .......coo..c. 9,152,072 09/25/2012 | 10/01/2042
130178 P8 3|CA EDUCATIONAL FACILITIES AUTHORITY PEPP.......cccccovrmrvervnns [ woveee [ [ e T [ LIFE ] 3,434,280 | .. 118.501 ..3,413,500 05/03/2012 | 09/01/2033
13033A CE 9| CALIFORNIA HEALTH FACS FING AU - ST. FRA......ccoovvemmrnmervennns [ covvene [ [T [T [ 6,334,600 | ... 100.339 .... RS 6,427,114 03/02/2000 | 10/01/2023
130534 A9 1| CALIFORNIA POLLUTION CTL FIN AUTH. - PAC......ccoocomvmvmerernnns [ oveee [ [ v 1].2FE| oo 4,190,006 | ...... 109.160 ..............4,693,880 | ..............4,300,000 | .............. 4,206,840 03/26/2010 | 12/01/2023
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130534 B2 5| CALIFORNIA POLLUTION CTL. FIN. AUTH. - P...cccoovvvrrirircrinnris W2FE]| .......... 14,160,073 | ...... 109.160] ............15,757,246 | ............14,435,000 | ............ 14,222,966 | ..oovovvrrerrnnnen0 | e 14,362 | oo 0 | om0 | i 4.750 D | i 57,139 | v 685,663 | 07/22/2010 | 12/01/2023
130536 KK 0| CALIFORNIA POLLUTION CTL. FIN. AUTH. - R...ooivieinrineicrins .2FE] ............16,426,632 | ...... 114.315] ............19,490,708 | ............17,050,000 | ............ 16,601,749 | .ovvvvvvrerrnennn0 | s 39,251 | oo 0 | o0 | i 5.250 D | e 74594 | ............ 895,125 | 03/28/2008 | 06/01/2023
130536 LT 0|CALIFORNIA POLLUTION CTL. FIN. AUTH. - W.....oovovvrrernnvvrnnnns [ eovees [ [vvirieinnn [ L 2FE | ......4,000,000 | ... 101.472{ .............4,058,880 | ..............4,000,000 | .............. 4,000,000 O v 0 [0 [ 5.000 MN...... 04/30/2004 | 11/01/2038
130536 MJ 1| CA POLLUTION CONTROL FINANCING AUTHORITY.......cccosvvmvernens [ weeeer [ o [eoreernen | 2FE | ..............5,000,000 | ........ 99.227] .............4,961,350 | ..............5,000,000 | .............. 5,000,000 O (1 ISP | I IO 1.875 AO...... 03/28/2012 | 04/01/2025
13053C AB 8 |CALIFORNIA POLLUTION CTL. FIN. AUTH. - S.....cccovvvvermrvervrrerrnn | vevens | oo | v T [ LAFE | ici....2,000,000 | ... 109.267 ..2,000,000 0| s (U IOUPOPRORPRRRORPOON | I IR 5.100 JD....... 06/09/2010 | 06/01/2040
13077C BL 7 [CALIFORNIA STATE UNIVERSITY SYSTEM......ccccouremmriverrmenrinrnens | ovvree | oo | verveed 1| AFE | iii.503,750 | ... 101.538] .................507,690 | .................500,000 | .................500,800 | ..ooovrrrrrrurirenns0 | v (2,339) | v 0 | om0 | i 5.000 MN...... 09/16/2011 | 11/01/2035
13078R EU 0 |CA STATEWIDE COMMUNITIES DEV AUTH IRVINE.........c.coocomvvnnens | covves | oo | verrnen 1| L2FE | ... 3,060,450 | ... 110.061 ....3,000,000 3,055,236 | .oveverrirrineeen0 [ e (5,214) | v 0 | o0 | i 5.375 MN...... 01/10/2012 | 05/15/2038
130795 5E 3|CA STATEWIDE COMMUNITIES DEV AUTH KAISER........ccoocvvvrvvcres [ woveee [ [ e [ LIFE] 10,438,100 | ... 111.501 ..10,000,000 10,412,795 (25,305) 0 04/05/2012 | 04/01/2042
134340 AA 6| CAMPBELL COUNTY WY - BASIN ELECTRIC........cconuverveenvrirservennns [ eevveee | o [ eveeene 1| LIFE | .......4,000,000 | ...... 113.282] .............4,5631,280 | ..............4,000,000 | .............. 4,000,000 O 0 07/22/2009 | 07/15/2039
148188 AD 7|CASSIA COUNTY ID INDUSTRIAL DEVELOPMENT........ccccrvvverevnrnee [ woveee [ [rvvrviine [ e0rn5 | eiiiennr.5,000,000 | ... 100.000 .... 5,000,000 0| s 0 [0 [ 1.710 03/15/2007 | 03/10/2021
155048 AZ 4|CENTRAL PUGET SOUND WASH REGL SALES TAXA.... AFE| ..............6,891,847 | ... 122,99 .............8,271,481 | ..............6,725,000 | .............. 6,806,854 | ....oovvvvrvrrinnn [ e (IR TE) | IS 0 | o0 | i 5.250].........5.040 [FA....... 04/01/2001 | 02/01/2021
155048 BB 6| CENTRAL PUGET SOUND REGIONAL TRANSPORTAT.. AFE] 3,251,658 | ... 100.319] .... 3,250,000 0| s 0 | coreenerrerirnennnd0 | i 4.750]........4.650 | FA....... 06/15/2010 | 02/01/2028
163103 MS 0|CHELAN CNTY WASH PUB UTIL DIST REV REV B.......cccovuvvvrvvrnrne [woveee [ [rvvirnn T [ LAFE] 12,734,966 | ... 103.674 12,643,838 ..(34,482)] . 03/24/2010| 07/01/2032
167592 F9 0| CHICAGO O'HARE INTERNATIONAL AIRPORTIIL......cccveervvesernnennns [ eevveee | o [ woverina T | WAFE | 1,291,450 | ... 104476 .............1,305,950 | ..............1,250,000 | .......coo..c. 1,259,869 (4,592) 11/17/2004 | 01/01/2024
167593 HG 0| CHICAGO O'HARE INTERNATIONAL AIRPORT IL......cocvvvevenrrerrnnns [ woveee [ [rvvrnen T WAFE ] i ABTA779 | 110.673 ] ... 15,798,571 ....15,671,586 ...(40,193) o 216,108 0 | 08/09/2012 | 01/01/2029
167736 SJ 7|CHICAGO ILL WTR REV WTR REV BDS 2001.......ccorvvvrerenrernvnirenns [ eevvens o [ o2 | LAFE | .. 16,379,010 | ... 131.753| ... .19,762,950 ....15,989,249 MN.oooe | s 143,750 | coooverenee 862,500 | 10/09/2003 | 11/01/2030
17131H BC 1 |CHULA VISTA CALIF - SAN DIEGO G&E..........coocvverirmrireerseirnnensnnns | covvee | oo | vevenee 1| LAFE ] ecec....5,000,000 | ... 107.257] ..............5,362,850 5,000,000 JD....... 05/12/2004 | 12/01/2021
17131H BL 1 |CHULA VISTA CA IDA - SAN DIEGO G&E........oocovvveevveeeercererercrnecinen | covreee | oo | eeverncc | LAFE | 3,728,325 | ... 109.781 ,116,788 ..3,730,510 05/20/2010 | 12/01/2027
17131H CL 0 |CHULA VISTA CAIDA - SAN DIEGO E&G........ccconvvrmvvemrrrnrrrcrrnceines | covees | oo | verneen 1| LAFE ] cece....3,000,000 | ... 117.154 ] .............3,514,620 | ..............3,000,000 | .......coo.ec. 3,000,000 06/10/2009 | 02/15/2034
18085P DY 7| CLARK COUNTY NV...cooviiiivirerniniirernsissensiensnnensenssessensssssssennens | evenne | oo | vereenee T | WAFE | 1,652,158 | ... 105.833] .... 1,485,107 o 07/29/2004 | 07/01/2019
18085P EA 8| CLARK COUNTY NV.....ooovvivieririnirierienencesseisensssssensnensssssssssnnnns. | eevnens | oo [woveerne T | WIFE | 1,730,339 | e 105.970] .............1,748,505 | ..............1,650,000 | .......c...... 1,664,819 o 07/29/2004 | 07/01/2021
18085P EB 6| CLARK COUNTY NV....cccoocoiiiiiiriicniiicinriiciiinnisniessissisenisnisniennss. | evveens | o [eveeeeen 1| WIFE | 01,344,606 | ... 105.863 ] .... 1,300,100 o 70,950 | 07/29/2004 | 07/01/2022
18085P EC 4| CLARK COUNTY NV....coovivimrinrrinirrerinninenisniseisessnssssensenesneennns. | eovvene | o [eoveeeren T | WIFE | 2,040,979 | ... 105.711] ... , , R 1,983,162 o , veveenenn 108,350 | 07/29/2004 | 07/01/2023
18085P JE 5|CLARK COUNTY NV AIRPORT......... AFE| .............4,938,000 | ...... 110112 v 5,505,600 | ..ooocvenecns 5,000,000 | ...oovvrnes 4,944,149 e | s 125,000 | ..oocvenee 250,000 | 08/10/2010 | 07/01/2027
181004 CZ 3|CLARK COUNTY NV..... L2FE | i 4,526,730 | ... 102.780 .... 4,514,558 JD....... 09/07/2007 | 12/01/2033
181117 DW 9| CLARK COUNTY WA PUD NO.1......ccovvrermrrrerinrenererneessnessnssennenens | eevnees | o [woneeeneT | WIFE | iniinni.3,366,720 | ... 100.044 | .............3,341,470 | ..............3,340,000 | .......c...... 3,340,000 0 o 09/08/2009 | 01/01/2025
196632 LS 0|COLORADO SPRINGS CO UTILITIES.......ccccnseemmeermernerirmeeseesseirnnee | eeveeee | [ vveeneT | WAFE | i 10,678,115 | oo 122,640 ... ....10,574,389 (1,947) MN...... 01/21/2011 | 11/15/2033
235036 E6 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..........cocermvvenens | vervee [ oo | e [ LAFE] oci...3,310,980 | ... 108.452] ... , s 3,309,558 (1,422) MN...... 12/11/2012 | 11/01/2037
235036 FV 7|DALLAS FORT WORTH TX INTERNATIONAL AIRPO........c.cocevmmennens | vernee [ wo | eevvmreen ] [ LAFE | 7,102,620 | ... 103.137 | oveerirnes 7,219,590 | coovvrrnnes 7,000,000 | .ooovrvrneen 7,026,525 MN...... 05/24/2010 | 11/01/2025
235036 JW 1 |DALLAS FORT WORTH TX INTERNATIONAL AIRPO.......cccoccevrmvvens [ voveees | oo [ v 1 [ LAFE] ei...6,899,748 | ... 106.257 ..............7,262,666 | ..............6,835,000 | .............. 6,863,583 MN...... 05/27/2010| 11/01/2025
235036 JX 9|DALLAS FORT WORTH TX INTERNATIONAL AIRPO........c.coccrsvvenens | vernee [ oo | ceeee T [ LAFE ] ..o......5,064,300 | ... 106.220] ..............5,311,000 | ..............5,000,000 | .......c...... 5,040,847 MN...... 11/09/2011 | 11/01/2026
235036 XN 5|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..........cocccrmvecmnees | vevnne [ oo | e [ AFE ] oo.5,422,500 | ... 108.297 | ..o 5,407,026 MN...... 07/25/2012 | 11/01/2038
235416 Z8 0|DALLAS TX WATERWORKS AND SEWER........cccouvemvvenermnnrverrernes | vevnee [ oo [ e [ LAFE ] oi.....5,904,307 | ... 114.838] ..............6,488,347 | ..............5,650,000 | .............. 5,874,346 AO...... 07/20/2011 | 10/01/2039
246003 MG 9 |DELAWARE COUNTY AUTHORITY PA - HAVERFORD........ccccconevenne | vevnne [ o | e [ LAFE] ... 10,520,600 | ... 115.352] ... .11,535,200 ....10,437,241 MN...... 11/24/12010 | 11/15/2031
246579 ER 3| DELAWARE VALLEY PA REGL FIN AU LOC GOVT......cccovvcvmrrveevnne [ eoveeee | oo [evviivrennn [ LIFE ] ...23,879,880 | ... 119.451 27,473,730 23,693,598 06/16/2006 | 08/01/2028
25477G BQ 7 [DISTRICT OF COLUMBIA - PITS......ccconmvirreemerrrnernerireresensssnisensnnnns | wvneee | oo | vevrnend | WAFE | 4,213,120 | ... 120.513] ..............4,820,520 | ..............4,000,000 | ............. 4,171,775 12/10/2010 | 12/01/2029
25477G GJ 8 |DC PERSONAL INCOME TAX......ccvovierernririermrircesrirerinniseeressesnsinenns | veveeee | oo | eovnrenen T [ WAFE | 5,671,000 | ... 115.784 5,631,321 JD....... 04/30/2012 | 12/01/2036
254839 P4 9|DISTRICT OF COLUMBIA..........occovrrmmrrreriererneersninernerissnssensssnenee | vevenee | oo | evvneensd [WAFE | 002,910,739 | ..o 80.803] ..............3,870,464 | .............4,790,000 | .............. 3,798,762 AO...... 03/28/2007 | 04/01/2040
254845 CF 5|DISTRICT OF COLUMBIA WATER & SEWER AUTHO..........ccoccvnevnee | vevnne [ oo | o 12 LAFE ] .. 22,395,120 | ... 103.525 ..22,000,000 ....22,080,081 AO...... 10/07/2009 | 10/01/2033
254845 GF 1 |DISTRICT OF COLUMBIA WATER & SEWER AUTHO.......cccccrvvvvvcnne [ voveee [0 [ 12 LAFE ] 15,229,767 | ... 119.072 17,503,584 ..14,700,000 15,113,583 01/07/2011| 10/01/2039
254845 HN 3 |DISTRICT OF COLUMBIA WATER & SEWER AUTHO..........ccoccomernee | vevnee [ oo | weveend [ LAFE ] oen.5,721,850 | .. 118.734] ..............5,936,700 ...5,000,000 | ..ovvurennes 5,676,789 03/15/2012 | 10/01/2032
254845 HP 8 |DISTRICT OF COLUMBIA WATER & SEWER AUTHO......cccocorvvvenne | voveeee | oo [evvien T LAFE ] 1,110,390 | e 115593 | oo 1,155,930 | .ovvevene 1,000,000 | ...ocovrenee 1,103,856 AO...... 03/28/2012| 10/01/2037
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254845 JK 7|DISTRICT OF COLUMBIA WATER & SEWER AUTHO..........ccocvcvmrinee | vorivee [ oo [ cervriins T AFE] oo 5,698,050 | ...... 118.079 | v 5,903,950 | ..oovvernces 5,000,000 | ...covvrnees 5,654,582 | ...ocvverernrieinenc0 | o (83,468) | o0 [0 | 5.000]......... 3410 [AO..c.. | v 62,500 | ..oovvonees 131,250 | 03/15/2012| 10/01/2033
25484) AN 0 |DISTRICT OF COLUMBIA - GEORGETOWN U....cccccorvvmrirrrvnrrnerinene | evees | oo | vevvreeens 1|.1FE| .............6,311,280 | ...... 116.123 | oo 7,193,820 | cooovvrvrnens 6,195,000 | ...ccovvrnee 6,286,291 | ...oovvrvrrineirne0 [ eiirieee(13,308) [ 0 | 0 | 5.500........ 5.200 [AO...... | covvererrn 85,181 | .ovvvvnees 340,725 | 01/11/2011 | 04/01/2036
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT)......ovvvrvverervrennens | evvvres | oo [ eovevrenns 1|.1FE| ............15,427,900 | ...... 113.042| ... .16,956,300 15,332,485 | o0 | e d(83172) | 0 | 0 | 5.500......... 5.080 03/23/2011| 06/01/2034
302716 AV 7|FYI PROPERTIES (STATE OF WA DIS PROJECT).....ccoveververreenernne | wevnee [ on [ e 1|.1FE| .............5,281,450 | ...... 112.364] .............5,618,200 | ..............5,000,000 | .......c...... 5,212,076 | oo [ riiieeend(28,082) [ 0 | 0 | 5125 ......... 4.360 06/08/2010 | 06/01/2028
311450 EY 2|FARMINGTON NM POLLUTION CONTROL - PS NEW......cccooveomvvniee | vevrne [ oo [ crvriirnns .2FE| ............10,650,000 | ...... 108.768 | ... 111,583,792 210,650,000 | oo |0 |0 0 | 4.750] ......... 4.750 05/26/2010 | 06/01/2040
339733 AX 5|SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI.. VAFE] 1,683,914 | 104.754 | ...........1,7T44,154 | .............1,665,000 | .......c...... 1,672,137 [ o0 [ i QAT | i [0 [ 8.154 | ......... 7.980 06/28/2006 | 05/01/2036
339733 AZ 0|MASSACHUSETTS HOUSING FINANCE AGENCY TRU... AFE] 5,522,024 | 103.3% | .............5,671,161 | ..............5,485,000 | .......c...... 5,497,596 | ..ooovvrvrrinnrne [ e (@,549) [ 0 | 0 | 8455 | 8.340 06/28/2006 | 12/01/2048
339733 BB 2 |[MINNESOTA HOUSING FINANCE AGENCY TRUST 0. AFE] 4,152,420 | ... 105.048 4,144 278 06/28/2006 | 07/01/2036
339733 DP 9|ALABAMA HOUSING FINANCE AUTHORITY TRUST... JAFE] ..............8,896,905 | ... 103.685] .............9,264,282 | ..............8,935,000 | .......c...... 8,900,691 12/19/2008 | 04/01/2031
345105 BC 3|FOOTHILL/EASTERN CORRIDOR AGY AFE| 3,488,879 | L 67.365 5,663,410 11/05/2003 | 01/01/2028
346668 DD 5|FORSYTH MONTANA POLLUTION CONTROL.......ccccvrvevirererneernnnns | wevvee [ oo [ cerverins 1|.1FE| .............9,000,000 | ...... 113.685] ............10,231,650 | ..............9,000,000 | .............. 9,000,000 | ..ververrriennenen0 [0 [ 0 | 03/03/2010 | 05/01/2033
359900 YP 6|FULTON COUNTY GA DEVELOPMENT AUTH. - GEO.....cccovvuvmrrnens | eevnee [ on [ e 1|.1FE| .............9,555,200 | ...... 111.950 .11,195,000 9,571,161 01/21/2011 | 06/01/2040
362762 KA 3 [HOSPITAL AUTHORITY OF HALL COUNTY CITY O. AFE] 9,674,800 | ... 111.380 111,138,000 ..9,690,439 01/25/2010 | 02/15/2040
373539 G5 8|GEORGIA HOUSING AND FINANCE AUTHORITY..... JFE .eenn2,815,000 | ... 101.952] ..............2,869,949 | ..............2,815,000 | .......c...... 2,815,000 05/16/2012 | 06/01/2030
386442 TY 3|GRAND RIVER DAM AUTHORITY OKLAHOMA REVEN.........ccccovvcvves | wovver | oo [ corerrnns 1[.AFE| ... 4,783,450 | ... 114988 .... ..5,749,400 | ..............5,000,000 | ......c..c... 4,792,230 11/18/2010 | 06/01/2040
392274 VR 4|GREATER ORLANDO FL AVIATION AUTHORITY......coouvemevmermernes | wervee [ oo [ cervrrins 1|.1FE| ............14,618,902 | ...... 114.430] ... .16,329,161 ....14,504,866 03/30/2010 | 10/01/2020
392274 VT 0|GREATER ORLANDO FL AVIATION AUTHORITY.....ccosvvummermmrrmnninns | eevreee [ oo [ eerveiins 1|.1FE| .............2,539,025 | ...... 113.698] .... 03/26/2010 | 10/01/2022
403735 BR 3| GWINNETT COUNTY GA HOUSING AUTHORITY 13| AFE| ... 30,000 | ... 103.003 08/04/2010 | 03/01/2037
41524C AU 8| COUNTY COMM. OF HARRISON CNTY WV - ALLEG.......cccovevererernens [ worveen | oo [ ervrirens 1|.2FE| ..............5,000,000 | ...... 105.615] .... . 10/11/2007 | 10/15/2037
432320 DY 2|HILLSBOROUGH COUNTY FL IDA - TAMPA ELECT......ccovvvvvrvvrmrnes | wovves | oo [ erverivinns AFE| ............5,000,000 | ... 102.863 ] .... 5,000,000 03/20/2008 | 09/01/2025
43232E BX 6|HILLSBOROUGH COUNTY FL HOUSING FINANCE A.......ccocooverrmes | veverne [ oo | crrrenes 13| .AFE]| ..............8,730,727 | ...... 101.619] .............9,059,334 | ..............8,915,000 | .......c...... 8,777,065 05/09/2006 | 01/01/2039
442348 3V 8|HOUSTON TX AIRPORT SYSTEM........cocvumrummrimrerneerneisersssinensnns | eeveee [ oo [ cereeiins 1].1FE| .............1,951,160 | ...... 112.733] ..............2,254,660 1,953,702 07/31/2009 | 07/01/2039
442348 3W 6|HOUSTON TX AIRPORT SYSTEM [SSSTURPUSTOSURTOSTORRTOURE FUSPPOO VR VPO 1|.1FE| ............15,396,208 | ...... 113.874] ... .16,796,415 , v 15,241,876 12/17/2010 | 07/01/2034
45129Y SA  5|IDAHO HOUSING & FINANCE ASSOCIATION........cocomevemrermmrimeenenns | weveee oo [ eerneiins 1|.1FE| ..............1,810,000 | ...... 102.377 | oo 1,853,024 | ..cocovvvnne 1,810,000 | ..cooovvrennee 1,810,000 06/15/2007 | 01/01/2029
45189F CR 3 |ILLINOIS DEVELOPMENT FIN. AUTH.- DEPAUL........cooevevvrrrrernenes [vres [ | vereiienne 1|.1FE]| ... ..2,818,275 | ...... 106.233 ] .... 2,684,832 06/07/2004 | 10/01/2016
45189F CV 4 [ILLINOIS DEVELOPMENT FIN. AUTH. - DEPAUL.......ccoomvurrerirmrenenes | overe | oo | vevireens 1|.1FE| .............2,101,585 | ...... 107.674] .............2,169,631 | ..............2,015,000 | .....ccco...c. 2,033,077 06/07/2004 | 10/01/2020
45200F 7G 8 |ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....coovvemivnerirnrirnens | erene | oo | vevireeens 1|.1FE| .............4,881,150 | ...... 116.823 ] .... 4,886,990 01/13/2011 | 10/01/2032
45200F KQ 1 [ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV......cocoomrrverrmrnens | vvree | oo | verirenens 1|.1FE| ..............1,5650,400 | ...... 111,502 ... , R 1,531,148 06/04/2008 | 10/01/2025
45200F KR 9 [ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....ccoovvemmirmerrnrirnens | vrees | oo | cevrreeens 1|.1FE| .............3,338,132 | ...... 111.057 | v 3,603,800 | ..ooovvvneens 3,245,000 | ..oovvvrnees 3,302,598 06/04/2008 | 10/01/2026
45200F KS 7 [ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV......ccovvrervrvvnnnes [ vrvee oo | verernns 1[.1FE| ..............3,501,946 | ...... 110.725] .... ..3,781,259 | ..............3,415,000 | .....ccccone. 3,468,794 06/04/2008 | 10/01/2027
45200F SX 8[ILLINOIS FINANCE AUTHORITY - U. OF CHICA.......cccouvemerrmrrmerrene | vreee | oo | vevirinens 1|.1FE| ............12,829,590 | ...... 122,993 ... .14,451,678 ....12,448,552 03/12/2009 | 07/01/2038
45200F WW 5 [ILLINOIS FINANCE AUTHORITY - NORTHWESTER.......cccoovvvermriniees | ervs | oo | cevreeens 1| AFE| oo 4,474,420 | ... 116.179] .... 4,481,843 03/25/2009 | 08/15/2039
45200F YR 4[ILLINOIS FINANCE AUTHORITY - RUSH MEDICA... VAFE] 7,407,300 | .. 1209301 ..............9,069,750 | ..............7,500,000 | .......co..... 7,411,270 07/10/2009 | 11/01/2039
45201Q AM 6| ILLINOIS EDUCATIONAL FACILITIES AUTH. -...... AFE] 8,417,654 | .. 102.338] .... 8,268,222 02/11/2010 | 07/01/2033
45201Y QU 4|ILLINOIS HOUSING DEVELOPMENT AUTHORITY... AFE] 2,735,000 | ... 101.060 ..2,735,000 01/13/2006 | 08/01/2036
45201Y UH 8]ILLINOIS HOUSING DEVELOPMENT AUTHORITY... .IFE] ..............6,160,000 | ...... 103.522] ..............6,376,955 | ..............6,160,000 | .............. 6,160,000 08/16/2007 | 08/01/2032
45202H AB 9| ILLINOIS FINANCE AUTHORITY V2FE| 4,186,125 | L 105.406 | .... 4,230,264 12/05/2007 | 08/01/2029
45202Q BE 2[ILLINOIS FINANCE AUTHORITY W2FE] ............19,667,248 | ...... 104.229 ] ... ....20,023,318 03/28/2008 | 05/01/2030
45202Q CD 3[ILLINOIS FINANCE AUTHORITY. . .2FE]| ............15,120,216 | ...... 120.206 | ... .18,487,683 ....15,126,675 03/15/2011 | 10/01/2043
45203H FT 4]IL FINANCE AUTHORITY UNIVERSITY OF CHICA... AFE] 3,072,420 105.742 ,172,260 ..3,067,520 01/27/2012| 10/01/2033
453424 BP 7|INDEPENDENCE COUNTY ARKANSAS VFE] ...5,040,400 | ...... 100.260 ...5,013,000 R 5,000,000 12/02/2005 | 01/01/2021
45462R  AS 5| INDIANA BOND BANK.......cocvurriiiiieinnineiesiersssnesesssseessssssssssenens | venne [ | ceverenenes AFE| 15,000,000 | ........ 89.361 ...cccvenee 13,404,150 | ............15,000,000 | ............ 15,000,000 08/02/2007 | 10/15/2022
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45470C AA 7 |INDIANA FINANCE AUTHORITY OHIO VALLEY EL V2FE 5,019,350 | ...... 104.030 | ..ooorvrnee 5,201,500 | ..ooovverncen 5,000,000 | ...covvrnees 5,018,417 | ovvvrvvrvrieennn0 | e (KX 0 | cvvrrneverennnnd0 | 000005000 | 4,950 | D | 20,833 | e 115,972 | 05/31/2012 | 06/01/2032
454795 BT 1|IN HEALTH AND ED FACILITIES FINANCING AU JIFE] ..............5,010,900 | ... 107.734] .............5,386,700 | ..............5,000,000 | .......c...... 5,008,676 | ..covevrvrrrerine | e (1,987) | v 0 | covvernerserinennd0 | 0000005000 | e 4950 |[MNLcoo | o 31,944 | Ll 250,000 | 09/07/2011 | 11/15/2039
454806 AX 8|INDIANA HOUSING AND COMMUNITY DEVELOPMEN.... AFE] ..............3,685,000 | ...... 100.244 1 ..............3,693,991 | ..............3,685,000 | .............. 3,685,000 O s 0 06/09/2006 | 01/01/2037
454806 CM 0| INDIANA HOUSING AND COMMUNITY DEVELOPMEN.... VAFE 5,149,116 | 106.650] .............5,487,143 | ..............5,145,000 | .......c...... 5,146,475 10/30/2006 | 07/01/2037
455285 JK 3 |INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT.. AFE| 7,395,076 | . 108.270] .... 7,206,082 04/18/2006 | 01/01/2029
455288 QX 7 |INDIANAPOLIS IN BOND BANK - AIRPORT VAFE] v 7,619,719 | 110.890] .............8,272,39% | .............7,460,000 | .............. 7,555,456 03/30/2010 | 01/01/2020
455285 QZ 2|INDIANAPOLIS IN LOCAL PUBLIC IMPROVEMENT. AFE] 5,514,779 | 110496 .............5,955,734 | ..............5,390,000 | .......c.o..c. 5,467,634 07/20/2010 | 01/01/2022
45884A LT 8|INTERMOUNTAIN PWR AGY UTAH PWR PWR SUP R......ccovvvvrvrene | erveer | oo [T s 1] 1,713,201 | e 100.288 .1,765,287 11/17/2000 | 07/01/2021
462467 AM 3 |IOWA FINANCING AUTHORITY. AFE| ... 456,693 | ... 101.342] ... 06/09/2006 | 07/01/2030
462467 AU 5|IOWA FINANCE AUTHORITY. AFE] 2,987,287 | ... 101.834 ] .... 2,982,917 04/19/2007 | 07/01/2037
462590 JJ 0|IOWA STUDENT LOAN LIQUIDITY CORP. AFE ...5,000,000 | ...... 110.513] ..............5,525,650 | ..............5,000,000 | .......c...... 5,000,000 11/10/2011 | 12/01/2023
462590 JK 7|IOWA STUDENT LOAN LIQUIDITY CORP. .1FE ...5,000,000 | ...... 110.664 | .... 5,000,000 11/10/2011 | 12/01/2024
462590 JM 3 [IOWA STUDENT LOAN LIQUIDITY CORP. AFE .10,000,000 | ...... 110.964 10,000,000 11/10/2011 | 12/01/2026
462590 JN 1|IOWA STUDENT LOAN LIQUIDITY CORP. .1FE ...5,000,000 | ...... 111.369] ..............5,568,450 | ..............5,000,000 | .......c...... 5,000,000 11/10/2011 | 12/01/2027
46613P L8 7|JACKSONVILLE ELECTRIC AUTHORITY FL WATER... AFE] 5,592,700 | ... 116.167{ ..............5,808,350 | ..............5,000,000 | .............. 5,544,350 01/26/2012| 10/01/2032
46613P M4 5| JACKSONVILLE ELECTRIC AUTHORITY FL WATER... 1FE ..8,213,308 | ...... 117.212] .............8,392,379 | ..............7,160,000 | .......c...... 8,145,851 05/02/2012 | 10/01/2030
46613P M6 0|JACKSONVILLE ELECTRIC AUTHORITY FL WATER... .1FE ..4,019,663 | ...... 116.008 .... 3,986,755 | oveveeerrinnieen0 [ iieed(32,908) [ i | 0 [ 105,000 | ... 3550 [ AO..cc | i 45,188 | 109,454 | 01/26/2012| 10/01/2033
469485 FN 1|JACKSONVILLE FL - SALES TAX AFE .17,000,765 | ...... 103.525 16,600,086 825,000 | 10/02/2009 | 10/01/2030
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M 2FE ...4,500,365 | ...... 107.781] ............5,011,817 | ..............4,650,000 | .............. 4,471,599 | oo [ eiiiicnd(5,125) [ 0 | 0 [ 15500 | ... 5580 [ s | i 127,875 | e 237,875 | 01/20/2012 | 07/01/2036
478271 JG 5[JOHNSON CITY HEALTH & EDUCATIONAL FACILI L2FE| .. 4,474,000 | ... 119.9201 .... 4,480,167 04/05/2010 | 07/01/2038
49126K HR 5|KY ECONOMIC DEVELOPMENT FINANCE BAPTIST... VAFE] 4,859,700 | ... 111.888] ..............5,594,400 | ..............5,000,000 | .............. 4,864,211 12/02/2011 | 08/15/2046
49130P ZU 1 |KENTUCKY HOUSING CORPORATION.... AFE 3,455,000 | 101.236 .... 3,455,000 04/27/2006 | 07/01/2036
495289 VL 1|KING COUNTY WA - SEWER VAFE] e 7,374,750 | T3T71 | e R 7,381,979 07/29/2009 | 01/01/2039
50943P BH 1 |LAKE COUNTY, OH HOSPITAL FACILITIES........ccoovmmrvmrrrmrineirinnns AFE] 981,240 | 113.822| oo 1,138,220 | ..............1,000,000 | .....cccoonneen. 985,641 08/20/2008 | 08/15/2024
523510 DW 2 AFE L ..8,223,820 | ...... 103.762] .... ...8,275,020 8,078,940 | ..ovovrvvrerinnen0 [ v, (24,779) 04/27/2006 | 10/01/2024
525184 BT 3|LOS ANGELES CA HARBOR DEPARTMENT........cccoommivmerierirerirnens VFE 16,133,512 129.351] ... .18,264,361 15,189,710 | o0 | e (182,412) 09/13/2006 | 08/01/2021
525184 BV 8|PENNSYLVANIA HOUSING FINANCE AGENCY... VAFE] 7,306,254 | .. 104.226 | .....ooveone 7,302,199 ....(695) 12/19/2008 | 10/01/2037
525184 CD 7|MAINE STATE HOUSING AUTHORITY. VFES 5,698,184 | 102.470] ..............5,794,679 R 5,694,183 ...(618) 12/19/2008 | 10/01/2035
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY. VAFE] 11,581,351 | 104.846 | ........... 12,135,925 | ...........11,575,000 | ............ 11,577,234 12/19/2008 | 10/01/2031
525184 DZ 7|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. AFE] 6,321,489 | L. 102.170f ..............6,196,611 | ..............6,065,000 | .............. 6,108,390 10/18/2006 | 07/01/2045
525184 EF 0|GWINNETT COUNTY GA HOUSING AUTHORITY .IFE] ..............8,051,168 | ...... 107.646 | .............8,541,710 | ..............7,935,000 | .....c.cooeuc 8,042,462 .....(1,515) 10/18/2006 | 03/01/2037
525184 MB 0|TEXAS DEPARTMENT OF HOUSING & COMMUNITY. AFE] v 4,189,714 | 105.294 | ....ovvvne 4,116,935 ..(14,291) 12/26/2006 | 03/01/2038
525184 NX 1|WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.. VAFE] 5,834,577 | 105.674] .............6,023,418 | ..............5,700,000 | .......c...... 5,756,504 ...(15,490) 01/17/2007 | 09/01/2037
544435 U9 9|LOS ANGELES CA DEPT. OF AIRPORTS AFE] 17,902,550 | ... 115.909 | ... .20,284,075 ....17,828,481 ...(36,212) 11/16/2010 | 05/15/2033
544628 JJ 0 |REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU AFE] 2,396,678 | ... 107.099 409,728 ..2,393,579 .(3,008)] . 09/26/2012 | 01/01/2027
544628 JK 7|REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU.... VAFE] 2,193,280 | ... 110.027{ ..............2,200,540 | ..............2,000,000 | .......coo.... 2,189,248 .....(4,032) 09/26/2012 | 01/01/2032
546593 AE 4 |LOUISVILLE/JEFFERSON HEALTH - JEWISH &SS.... AFE| 9,926,100 | .. 126.260 | ... .12,626,000 9,970,452 | ...ovvovrevrerinenn [ i 9,899 06/27/2008 | 02/01/2037
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX VAFE] 8,951,270 | 100.344 1 ..............8,965,736 | ..............8,935,000 | .......c...... 8,935,000 0 01/04/2010 | 05/15/2019
54811A S8 7|LOWER COLORADO RIVER AUTHORITY TX. VAFE] 2,260,863 | ... 1004201 .... 2,264,471 | ...cc00er..2,255,000 | oo 2,255,000 01/04/2010 | 05/15/2013
549310 VC 1[LUCAS COUNTY OH PROMEDICA HEALTHCARE... AFE] ..............5,086,200 | ...... 111.746 ,587,300 111712011 | 11/15/2029
56036Y DG 7 [MAIN STREET NATURAL GAS, INC.... VFE] 110,299,700 | ...... 120.242] ... .12,024,200 09/07/2007 | 09/15/2025
56052E VL 9 |MAINE STATE HOUSING AUTHORITY. ..o AFE | 9,123,525 | ..... 100511 | oo 9,478,187 11/08/2005 | 11/15/2036
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56052E VZ 8| MAINE STATE HOUSING AUTHORITY.......ccovvmirierimerierirnrernnineiin AFE] v 6,215,925 | ...... 100.895| .....covence 6,240,356 | .............. 6,185,000 | ....ccooouec 6,192,604 | ...oovvvvrinrennn0 [ e [IEK) T IS 0 | om0 | i 5100 ......... 5.030 [MN...... | covvvrerren 40,306 | ..o 315,435 | 11/09/2005 | 11/15/2035
57419P JB 6|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR .IFE] ..............5,000,000 | ...... 102.262 | ..o 5,113,100 | c.ovvvvrnces 5,000,000 | ...covvrnees 5,000,000 | .......... {0 0 | o0 | i 4.800]......... 4.800|MS.....| ....ccc.......80,000 | oo 240,000 | 05/09/2007 | 09/01/2032
57419P JE 0 |MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.. AFE] ..............4,085,000 | ...... 101799 oo 4,158,489 | ....cooevnu 4,085,000 | ...cocvuvne 4,085,000 | .......... O v 0 [0 [ 4.900]......... 4.900 05/09/2007 | 09/01/2042
57420N BH 3| MARYLAND ECON. DEV.. CORP. - PORT CHESAP. L2FE| 2,458,850 | ... 113.590 2,839,750 | ..... 2,500,000 | ..ooovvvrnee 2,467,080 | ..covvrevrrrneriren0 [ 3,085 | 0 | 0 | 5.750 | ......... 5.860 01/07/2010 | 06/01/2035
574217 S8 9|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.... L2FE | i 1,476,480 | ... 107.754 | .... 1479157 | o0 | 836 | 0 [0 [ 5.750 | ..ouerns 5.870 02/07/2008 | 01/01/2033
574217 T2 1|MARYLAND HEALTH & HIGHER ED. - WASHINGTO.... V2FE 2,492,525 | ... 107.936] ..............2,698,400 | ..............2,500,000 | ......cco..... 2,492,759 | ... 0 [0 [ 6.000......... 6.020 02/07/2008 | 01/01/2043
57563R GR 4 |MASSACHUSETTS ED. FIN. AUTHORITY - STUDE, AFE] 4,140,000 | .. 113.989] .... 4,140,000 | .......... {0 0 | o0 | 6.000......... 6.000 06/26/2009 | 01/01/2028
57563R JC 4| MASSACHUSETTS EDUCATIONAL FINANCING AUTH AFE] 2,966,081 | ... 108.628 | .... ..2,963,530 03/29/2010| 01/01/2031
575831 BK 7|MASSACHUSETTS STATE COLLEGE BUILDING AUT AFE| 2,845,875 | L. 115.631 2,890,775 | ..... 2,500,000 | .coorvrrnnn 2,821,612 02/02/2012 | 05/01/2037
575831 BL 5|MASSACHUSETTS STATE COLLEGE BUILDING AUT. AFE| 4,814,528 | 114.9311 .... ...4,884,568 ....4,250,000 4,775,030 | .ooovevvvinieeennd0 | (39,498 | o0 [0 [ 15,000 | 3.440 02/02/2012 | 05/01/2043
57583F FZ 9|MASSACHUSETTS ST DEV FIN AGY- BOSTON U VAFE 15,764,049 116.817] ... .19,128,784 ..16,375,000 ABTBT B | 0 | 2,588 | 0 | 0 | 5,450 | 5.670 02/28/2002 | 05/15/2059
57583H AK 3| MASSACHUSETTS DEVELOPMENT FIN. - WMX......coovvemmrmerrneirnens | cvneee | [ oreiinennn | . 2FE | ...........2,500,000 | ...... 106.542 2,663,550 | ..... 2,500,000 2,500,000 | .ovevvrrnrriinnirne0 [0 [0 |0 | 5450 | e 5.450 05/20/2004 | 06/01/2014
57583H AL 1|MASSACHUSETTS DEV. FIN. AGENCY - DOMINIO. .2FE| ..............7,604,080 | ...... 103.129 | ... ..7,621,161 11/30/2010 | 02/01/2036
57583R S4 8| MASSACHUSETTS DEV. FIN. AGENCY - WORCEST... VAFE e 4,477,500 | 107.766 | .............4,849,470 | .............4,500,000 | .............. 4,478,111 01/21/2010 | 09/01/2045
57583U BU 1|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | .|..1FE] ..............2,000,000 | ...... 101.7771 .............2,035,540 | ..............2,000,000 | .............. 2,000,000 | ..coovererrrnrrereenn0 |0 | 0 [0 2,444 | 2.440 04/28/2011 | 04/01/2014
57583U CL 0|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | CFE 5,642,010 | 112.278] .............6,175,290 | ..............5,500,000 | .......c...... 5,625,369 | ...ovvrvververiinen0 | reriieeenn(12,065) | o0 |0 | 0 5.250 | 4.910 08/02/2011 | 04/01/2037
575854 7A  6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JAFE] 1,250,000 | ... 101.079] .... 1,250,000 | .cooovvvvrrrerrnens0 [0 | 0 [0 [ 15,000 | e 5.000 12/16/2004 | 12/01/2026
575854 7B 4|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JFE] ... 1,000,000 | ... 100.880 ..1,000,000 12/16/2004 | 12/01/2034
575854 7C 2|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. .IFE] ..............8,480,000 | ...... 100.885] ..............8,534,871 | ..............8,460,000 | .............. 8,463,758 03/08/2005 | 12/01/2047
57585 WA 5|MASSACHUSETTS HEALTH&ED - MIT AFE| ........5,003,800 | ... 100.2911 .... 5,000,000 | ..ooivrrirrnrirenen0 [0 [0 |0 | e 8750 e 4.630 04/13/2010| 01/01/2028
57586E B2 6|MA HEALTH AND ED FACILITIES AUTH NORTHEA. VAFE] 1,104,490 | 115.684 | ............1,156,840 | ..............1,000,000 | .......c...... 1,098,666 | ....ccoverererrnens0 [ coveirenrnnn(5,824) | oo [0 [ 15,000 | e 3.780 03/29/2012 | 10/01/2030
57586E B3 4 |MAHEALTH AND ED FACILITIES AUTH NORTHEA AFE| 2,912,483 | L 115.320 .... 2,897,894 | ..o [ (14,589) | 0 | iiiienl0 | 5,000 e 3.840 59,625 | 03/29/2012 | 10/01/2031
57586E SU 6|MASSACHUSETTS HEALTH&ED - NORTHEASTERN VAFE] 5,129,306 | ... 115138 v R 5,080,152 | ..oocvrerernrrienren0 | eriieeeec(18,557) | o0 [0 | 005,000 | e 4.450 reveenenn. 245,250 | 03/26/2010 | 10/01/2026
57586P DZ 6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA .IFE] ..............5,000,000 | ...... 101.884 | .....ccvvvnc 5,094,200 | ..oocvvnece. 5,000,000 | ...covvrnees 5,000,000 | .oveverrerriinerine0 [0 [0 |0 | 4850 | e 4.850|JD....... | ceorerrnnnnn 20,208 | oo 242,500 | 03/08/2006 | 12/01/2031
57586P FD 3 |MASSACHUSETTS HOUSING FINANCE AGENCY AFE L ..6,991,119 | ... 102.0281 .... 6,974,377 | o0 [ iiiiend(2,920) | ccieiinieenn0 |0 | 5,000 e 4.940 08/01/2006 | 12/01/2031
575930 5D 0|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. JFE ........3,825,000 | ... 101.397{ ..............3,878,435 | ..............3,825,000 | .......c...... 3,825,000 | ..oocverererreriennnd0 | v | 0 0 | 5375 5.370 10/25/2004 | 12/01/2046
576000 LP 6|MASSACHUSETTS SCHOOL BUILDING AUTHORITY.. JAFE] ... 10,190,990 | ... 114.338] ... 210,102,045 | o0 | e n(88,945) | 0 [0 | 05,000 | e 3.370 05/10/2012 | 10/15/2041
576047 MX 9|MASSACHUSETTS ST WTR POLLUTN A REV BDS | .1FE] ............11,400,700 | ...... 126.673 | ... 110,581,664 | ..o | eieeenn(88,883) | o0 [ eiciiniieen0 | 8,000 | e 4.790 04/01/2001 | 08/01/2018
576047 VD 3|MASSACHUSETTS ST WTR POLLUTN A WTR POLLU AFE | e 9,447 | 100401 | voovverieernen0,126 | 9,090 | 9,090 [ 0 [0 | 0 [0 [ 5600 | 4.500 08/20/2001 | 08/01/2013
57604P RL 0|MASSACHUSETTS ST WATER POLLUTION ABATEME AFE| i 218471 | 100.358 | ...cveeeeeen215,770 | coiiiiieenen215,000 | coiiireinnnn215,000 | o0 | eiiiiinen0 | 0 0 | 5125 4.740 09/22/2004 | 08/01/2015
57652T BD 8| MATAGORDA COUNTY TX JAFE] ... 10,427,085 | ... 103.273] ... .10,575,155 ..10,268,303 | ..oovvvveiinn0 | inn(22,939) | o0 |0 | 5,600 | e 5.350 08/27/2004 | 03/01/2027
586111 KU 9|MEMPHIS-SHELBY COUNTY AIRPORT AUTHORITY... VAFE] 5,230,150 | . 118.771] ..............5,938,550 5,177,854 | oo [ s (18,974) [ 0 | 0 | 8750 | e 5470 [ | i 143,750 | e 287,500 | 01/22/2010 | 07/01/2022
591745 D7 6|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO.. VFE 9,664,203 111.641] ... .11,208,756 | ............10,040,000 | .............. 9,692,355 5.270 502,000 | 01/21/2011 | 07/01/2034
591745 M5 0|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO.. VAFE] 9,341,010 | e 106.251] .... 9,323,642 | .ovevvrirrieneenn0 [ i (17,368) [ 0 |0 | 4000 | e 3.550 05/15/2012 | 07/01/2033
592041 RQ 2|MET GOV'T NASHVILLE & DAVIDSON - VANDERB.. AFE] 4145280 | . 120.498 ..4,128,401 03/13/2009 | 10/01/2029
592041 RR 0|MET GOV'T NASHVILLE & DAVIDSON - VANDERB.. VAFES 3,598,385 | ... 118,570 .............. 4,149,950 | ..............3,500,000 | ....occcveneee 3,590,442 03/13/2009 | 10/01/2034
592098 J8 1[MET GOVT NASHVILLE/DAVIDSON COUNTY TN W& AFE| i 7,158,786 | ... 118.635] .... 7,090,907 | .coovvvvrvrrrrireen0 [ iiiined(33,913) [ 0 | iiiiiienl0 | 15,000 e 4.290 12/09/2010 | 07/01/2025
59259Y QN 2 [METROPOLITAN TRANSPORTATION AUTHORITY NY... VFES 3,456,690 | .. 117.057 .............3,511,710 | ..............3,000,000 | .....ccveeeee 3,442,726 | ..oovvvvvviienen0 | eenn(13,964) | o0 |0 | 5,000 | e 3.240 07/12/2012 | 11/15/2028
592646 3U 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI... AFE] 5,522,800 | ... 113.702] ..............5,685,100 | ..............5,000,000 | .......c.o.... 5,501,559 | ovevvrnrrrnernen [ i @1,241) | 0 |0 | 15000 | e 3.760 06/06/2012 | 10/01/2029
592646 B4 4 |METROPOLITAN WASHINGTON AIRPORTS AUTHORI... AFE] 3,904,920 114.103 ..3,919,015 06/13/2008 | 10/01/2027
592646 V9 1|METROPOLITAN WASHINGTON AIRPORTS AUTHORI... VAFE i 7,765,725 | 116.957] .... [ 7,712,574 07/21/2010 | 10/01/2024
592646 XC 2|METROPOLITAN WASHINGTON AIRPORTS AUTHORI AFE| 3,165,470 | . 110.968 ..............3,417,814 | ..............3,080,000 | ............. 3,138,576 | oovvvrvvivrirenn0 [ i (10,819) | iivciiieenn0 | iviiiiniennl0 | 5,000 | e 4.550 05/25/2010 | 10/01/2025
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592646 XF 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccovvvines | vervee [ o [ cerrri 1 AFE] o 2,423,925 | ...... 110.262 ...ooovvenee 2,679,367 | .ooovvverneen 2,430,000 | ..ooovvrnee 2,424.582 | ..o [ 199 [0 |0 | 5000 | 5.010 [AO...c.. | covvrverirs 30,375 | v 121,500 | 05/20/2010| 10/01/2032
592657 AW 0| METROPOLITAN WATER DISTRICT OF SALT LAKE.........cccocuvmevnens | wevenee [ o [ cerreiins 1|.1FE| .............3,016,298 | ...... 116.593 | ..o 3,048,907 | ..oovvvvnncen 2,615,000 | ..oovvvnncne 2,988,537 | v [ e @776 [ 0 |0 | 105000 | e 3.240 [ | o 65,375 | coovrrrnens 43,583 | 02/02/2012 | 07/01/2037
59333P TW 8 |MIAMI DADE COUNTY OF AIRPORT.......ccvimivirnrieererinrermnrensnsseerens | veveree | oo | veveernnns 1[.1FE| .............. 1,981,681 | ... 110.535{ ..............2,100,165 | ..............1,900,000 | .............. 1,968,043 | .ocvovvivivrenn0 | i (10,062) | o0 |0 | 5,500 | e 4780 [AO...... | covrerrrrrnee 26,125 | v 104,500 | 08/10/2011 | 10/01/2026
59333P YK 8 |MIAMI-DADE COUNTY OF - AIRPORT........cocvmrrmmerimrerenrsniserinenns | vvene | oo | veverenens 1|.1FE| .............6,945,892 | ...... 114.843] .............7,981,589 | ..............6,950,000 | .............. 6,942,256 | ...coovvrevrireinnn [ e (1L097) [ 0 |0 | 1.5.500 | e 5.480 [AO...... | ... 95,563 382,250 | 01/19/2010 | 10/01/2041
59333P YL 6 |MIAMI-DADE COUNTY OF - AIRPORT........coccomrimmrrmriniinnninniveniins | onvis | oo | cevirenens 1|.1FE| ..............6,599,108 | ...... 113.776 | .... 6,604,248 | ....oovvvrrrerennn0 [ 2,009 [ o0 |0 | 18375 | 5.500 [AO...... 02/09/2010 | 10/01/2041
593791 FX 9| MIAMI UNIVERSITY OHIO. . ceevrerenennnenensenn | e | oo | vevenens 1| AFE| 2,077,720 | ... 113.676] .............2,273,520 | ..............2,000,000 | .......c.o.... 2,070,850 | ..ovevvrerrrinerinen0 [ eiiviiieeena(8,673) [ o0 |0 | 105000 | e 4.500 | MS...... 11/17/2011 | 09/01/2036
59465M QF 5| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... VAFE] 1,045,360 | ... 107.281] .............1,110,358 | ..............1,035,000 | .....ccc...ec. 1,038,833 [ .coovvvverrerrnen0 [ i (1,232) | o0 [0 [ 9178 9.010 [AO...... 07/25/2006 | 04/01/2031
59465M QG 3| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO AFE ..1,500,969 07/25/2006 | 04/01/2036
59465M QH 1|MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.... 12| .1FE| .............2,136,836 | .....105.764 | ..............2,258,061 | ..............2,135,000 | .....cccoo..c. 2,135,842 07/25/2006 | 10/01/2042
61212R XS 0| MONTANA BOARD OF HOUSING........ccosvvuiirriinrireerierisssesnssinenens [ eoveees | e [ onrirnnns 1|.1FE]| ... 3,370,980 | ..o [ T9) [ 0 |0 | e 7407 | 7.390 | JD....... 09/20/2006 | 06/01/2037
613692 AB 8| MONTGOMERY COUNTY TX HEALTH FACILITIES D......ccovvvvevvrervres | @ [ oo [ covrrrins CFES 3,438,420 | ... 77.542] ...........4,652,520 | .............6,000,000 | .............. 3871,743 | e | e 157,632 | vcreineen0 [0 | 00,000 | e 4.200 | N/A..... 02/18/2010 | 07/15/2023
631660 CZ 8|NASSAU COUNTY NY IND. DEV. - KEYSPAN......cccomeurmremernmrinnrnnns | eevnee [ oo [ cernerinns 1|.2FE]| ... 4,930,443 | oo [ 3126 | 0 |0 | 5250 | e 5.390 | JD....... 07/01/2004 | 06/01/2027
63968A TH 8|NE PUBLIC POWER DISTRICT AFE] 2,289,980 | ... 116.430 ..2,268,728 02/06/2012 | 01/01/2032
63968A TJ 4 [NE PUBLIC POWER DISTRICT VAFE] 4,351,268 | 115.830] ..............4,442,081 | ..............3,835,000 | .......c...... 4,314,013 02/06/2012 | 01/01/2033
64468C BG 8| NEW HAMPSHIRE BUSINESS FIN - PSNH.........cocovrmrrmrnirnnirernninens [ rvvree [ oo | vevernns 1[.AFE| ... 12,923,960 | ...... 103.818 | ... 212,950,559 | o0 | i T2 | 0 | 0 | 4750 | 4.800 | MN...... 06/27/2006 | 05/01/2021
64468T 7X 9|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. VAFE] 1,525,915 | 106.954 ] ..............1,631,049 | ..............1,625,000 | .......c...... 1,525,207 [ ovovvrverrerrnen0 [ evivncieenena(B7) | o0 [0 [ 19,098 | e 9.090 [ JJ....... 09/06/2006 | 07/01/2025
644687 7Y 7|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY VAFE] 4,530,394 | 104458 .... 4,533,242 | oo [ 800 [ 0 |0 | 109,060 | e 9.160 [ JJ....... 09/06/2006 | 07/01/2036
64468T 7Z 4|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. VAFE] 2,392,347 | 105.886 ..2,402,747 09/06/2006 | 01/01/2027
64468T 8A 8| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY VAFE] 2,223,901 | e 106.282] ..............2,327,576 | ..............2,190,000 | ....cccoouuee 2,203,894 09/06/2006 | 07/01/2036
644687 8B 6| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.. AFE| 5,163,502 | ... 105.492] .... ...5,390,641 5,131,721 | o0 [ eiiieend(8,105) [ ciiiienn0 | e | 9,201 | e 9.030| JJ....... 09/06/2006 | 01/01/2037
645780 EP 8|NEW JERSEY ECONOMIC DEV. AUTH. = UNITED........cccovuvrmrermeerenes | wervee [ oo [ cerverins 1|.1FE| .............9,969,300 | ...... 106.069 | ... .10,606,900 | ............10,000,000 | .........c.... 9,975,212 | ovvevvrverineenen0 [ i 1,360 [ 0 |0 | e 4875 | 4.900 | MN...... 07/17/2007 | 11/01/2025
645780 EX 1|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA........cccocoouvvmrvans | covevee [ o [ i 1|.1FE| .............4,300,000 | ...... 109.704 | .... 4,300,000 | ..oovvrrevrnrireen0 [0 [0 |0 | 5,700 e 5.700 [AO...... 10/14/2009 | 10/01/2039
645780 FB 8|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA........cccccovurmmrrnns | voreree [ oo [ e 1|.1FE| ... ...3,250,000 | ...... 114433 ... \ , R 3,250,000 | ..ocvererenrierren0 | v | 0 0 | 5,600 | e 5.600 [ MN...... 06/30/2010 | 11/01/2034
645780 FC 6|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA........ccocoomermmrrnee | werenee [ oo [ cerreins 1| AFE] o 1,000,000 | ...... 116.087 | ..ooovverne 1,160,870 | ..coovvvnnee 1,000,000 | ..cooovvrennee 1,000,000 | .coovrvmerrerrnens0 [0 | 0 [0 [ 5,100 | e 5.100 | JD....... 06/30/2010 | 06/01/2023
645903 AJ 4 |NEW JERSEY ECONOMIC DEV. AUTH. - WMX......ccovverermerevemnrerinns [ woveree [ oo [rriinns 13].2FE]| ... ...2,000,000 | ...... 106.332] .... 2,000,000 | ..coovrerrrnrierencn0 |0 | 0 [0 [ 5300 5.300|JD....... 06/08/2004 | 06/01/2015
646080 HG 9|NEW JERSEY HIGHER EDUCATION STUDENT ASS......ccovvemeenines | vevvee [ oo [ cerverens 1|..1FE| ... ...3,040,000 | ...... 112,973 .............3,434,379 | ..............3,040,000 | .......co...c. 3,040,000 | ..ocverererrcrernnn0 | | 0 0 | 5,875 | 5.870(JD....... 08/01/2008 | 06/01/2021
646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASSl.....cccoevermvermeees | werinee [ oo [ cerreiins 1|.1FE| ... .15,000,000 | ...... 110.546 | ... 115,000,000 | ..oocvvrevireiiennnc0 | v | 0 0 | 8125 6.120 | JD....... 08/01/2008 | 06/01/2030
646139 2K 0|NEW JERSEY ST TURNPIKE AUTHORITY......cocvormrvmiriirinmrinnninenins | vevree [ oo [ crvrriinens W2FE| ... 445686 | ... 117,500 ...cvoereern.505,250 | oocvireri430,000 | oo 445,198 | 0 [ i (488) | 0 [0 [ 6500 5210 |dJ....... 11/21/2012 | 01/01/2016
646139 2L 8|NEW JERSEY ST TURNPIKE AUTHORITY......ccocvoerememrnrinerinneenenin | vevnne [ oo [ ceverinnens AFE] i 844730 | 114.987 | ...l 937,144 | .....815,000 | .ooiiiirn.843,805 [ o0 [ i (925) | o0 [0 [ 6500 | e 5210 [dJ....... 11/21/2012 | 01/01/2016
646139 F8 3[NEW JERSEY ST TURNPIKE AUTHORITY .....ccvvrvrirvernnrernniernninnens | evvee | oo [ eoveirenns 2| AFE]| i 480,413 | L 117500 .ovvereeen 499,375 | coiiiiiei425,000 | oo 440,195 | 0 | e (4,862) | el 0 0 | 6500 | 4.640|JJ....... 08/09/2005 | 01/01/2016
646139 YC 3|NEW JERSEY ST TPK AUTH TPK REV.......ccovvumiriveernerrnnrreeirsnenens | vevinee [ oo [ cerveren 2|.AFE] ..............5,221,253 | ...... 109.915] .............4,940,679 | .............4,495,000 | ...........4,495,000 | ..ocovriverirurirnes0 [0 | o0 [0 [ 16,500 | oo 4.160|JJ....... 10/03/2003 | 01/01/2016
647200 MY 7|NEW MEXICO MORTGAGE FINANCE AUTHORITY.......ccocommrermermnnes | werinee [ oo [ cervriinns 1|.1FE| ..ccoeee..... 1,715,000 | ...... 102.410] .... 1,715,000 [ ooovvvvrrrerrnen0 [0 | 0 [0 [ 5,000 | e 5.000 [ JJ....... 06/07/2007 | 07/01/2037
647200 SF 2|NEW MEXICO MORTGAGE FINANCE AUTHORITY.......ccocommrermeenenes | wervee [ oo [ cerverins 1|.1FE| ... ...4,760,063 | ...... 100.863] .............4,831,338 | .............4,790,000 | .......c...... 4,763,500 | ..coovvrevrrrerinen [ i 714 0 |0 | 15000 | e 5.040 [ JJ....... 06/08/2007 | 07/01/2038
647200 TK 0|NEW MEXICO MORTGAGE FINANCE AUTHORITY.......coocumerermemnnnns | wevrnee [ oo [ cerreiinns 1|.1FE| ... 4,597,497 | ... 101.946 | .... 4,600,311 | ooveeirrinereen [ 889 [ 0 |0 | 5125 5170 [ UJ....... 08/03/2007 | 01/01/2039
649519 BR 5|NY LIBERTY DEVELOPMENT CORP WORLD TRADE.. A1.1FE .27,825,900 | ...... 112.233 27,829,401 111712011 | 11/15/2044
64966T AY 0|NEW YORKNY CITY HOUSING DEVELOPMENT COR......oocorveenunes [ eorveen o [ wvrrrens 1|.1FE| ..............1,000,000 | ...... 102.0%6 | ..............1,020,560 | ..............1,000,000 | .......c...... 1,000,000 03/28/2007 | 01/15/2039
649670 LF 1|NEW YORK CITY OF EDUCATIONAL CONSTRUCTIO.......cccommvumnnn | covvee [ o [ eiririi 1|.1FE| ............9,083,433 | ...... 116.840 | ... .10,918,698 9,090,771 | oo [ 376 | 0 | iviiiinenl0 | 5750 [ e 5.960 [AO...... 01/14/2011 | 04/01/2041
64970H DU 5|NEW YORKNY CITY HOUSING DEVELOPMENT COR.......occorvvvninee [ eorvven e [ wvrrrens 1|.1FE| .............2,500,000 | ...... 105.797 .............2,644,925 | ..............2,500,000 | .......c...... 2,500,000 | ..veovrerrrineinen [0 [0 |0 | 4500 | 4.500|MS...... 09/11/2009 | 09/15/2025
64971M 7 5|NEW YORK CITY TRANSITIONAL FINANCE AUTHO........ovcemmremmeraes | eerinee [ [ e 1|..1FE| ............10,242,200 | ...... 121.992] ... .12,199,200 110,202,383 | o0 | e (20,480) | o0 |0 | 5,500 | e 5.180 [MN...... 01/13/2011 | 11/01/2035
64972F 5C 6| NYC MUNICIPAL WATER FINANCE AUTHORITY A1AFE] 5,371,350 | ... 117.197 ,859,850 11/16/2011 | 06/15/2044
64972F 5D 4 |NEW YORK CITY NY MUNICIPAL WATER FINANCE..........cccovvvmmenes v | oo [ vrrrens 1|.1FE| ... 15,212,910 | ...... 113.159 ] ... .15,842,260 04/09/2012 | 06/15/2045
64972H SX 1| NEW YORK CITY TRANSITIONAL FINANCE AUTHO..........cccoovervvvees | oveer | oo e T[AFE| o 5,276,350 | ...... 115.769 | ..o 5,788,450 | ..............5,000,000 | ..............5,251,220 | .ccoecvvverivrieecnnc0 [ oo (24,097) | o0 [0 [ el 5,000 | 4290 JJ....... 12/07/2011| 07/15/2033
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64972H SY 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO N [ T AFE] oo 5,349,400 | ...... 116.659 | ...oovvvvnee 5,832,950 | ..ovcrirncs 5,000,000 | ...covvrnees 5,317,745 | o0 | iieieeen(30,349) | o0 [0 | 5.250 12/07/2011 | 07/15/2037
64972H TT 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO B [ 1|.1FE| ............6,781,466 | ...... 119.213 ] oo 6,962,039 | ..oocvvnnees 5,840,000 | ...ccoovrnee 6,744,959 | ..o [ riiieeed(38,507) | viiiciinnnnd0 | 0 | 5.000 07/12/2012 | 07/15/2029
64972H TV 4 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO... [ [ 1|.1FE| ..............9,200,640 | ...... 118.107{ ..............9,448,560 | ..............8,000,000 | .............. 9,154,355 | ..cooiviviiieeend0 | (46,285 | el [0 [ 5.000 07/12/2012| 07/15/2031
649834 AS 7|NEW YORK STATE DORM AUTH. - STATE U [ [ 2| AFE]| 2,987,730 | ... 107571 ......ee.....3,227,130 | ..............3,000,000 | ...coreeeee 2,998,252 | ..vevvvverrrinerinen [ i 945 | 0 |0 | 5.250 07/23/1997 | 05/15/2015
64983Q L8 0[NEW YORK STATE DORM. AUTH. - CORNELL UNI [ [ 1].1FE| ..............8,143,040 | ...... 112,444 ... 8,094,592 | ...ocovrvrrerinenen [ iiiiied(24,357) [ 0 | 0 | 5.000......... 4.630 12/10/2010 | 07/01/2031
64988P R2 4 |NEW YORK STATE MORTGAGE AGENCY. [ [ 1|.1FE| ... ..5,421,500 | ...... 101.629] .............6,112,984 | ..............6,015,000 | .......c...... 5,489,749 | ..oocvvvvvirieennn0 | 020,928 | 0 [0 | 4.800]......... 5.650 07/10/2009 | 10/01/2030
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY. B [ 1|.1FE| ... ..3,139,415 | ... 102.169 ] .............3,284,733 | ..............3,215,000 | ...ccoeveneee 3,156,287 | e [ i, 709 [ 0 |0 | e 4750 | e 4.920 11/16/2005 | 04/01/2029
649902 SR 5[NEW YORK STATE DORMITORY AUTHORITY - PIT AFE 14,258,325 | ... 121.947 .16,157,978 14,074,434 03/16/2011 | 03/15/2036
649903 CK 5|NEW YORK STATE DORMITORY AUTHORITY - UNI... VAFE] 3,706,384 | . 1045911 .............4,602,004 | ..............4,400,000 | .............. 4,000,389 02/09/2010 | 07/01/2039
649906 VR 2[NEW YORK STATE DORMITORY AUTH. - NYU......cocvirmrvernvnnereins | erves | oo [ e 1. AFE| .oe2,814,925 | ... 115.253 ] .... 2,798,506 05/04/2012 | 07/01/2037
652590 AQ 3| COUNTY OF NEWTON, IN....ccvirirerierrierierierineesenisseesensssssensines | eevnee | oo [ cerveeiens 1 51 8,120,000 | ... 100.000] ..............8,120,000 | ..............8,120,000 | .......c...... 8,120,000 | ..oovvverrrirerernn0 [0 [ s 08/28/2007 | 08/25/2022
653544 CD 6|NIAGARANY FRONTIER TRANSN AU REV BDS.......c.coovummernmeemerins | wevivee [ oo [ cerrerinns 1|.2FE| .............3,204,283 | ...... 100.145] .... 3,145,000 09/02/1999 | 04/01/2014
653544 CE 4 |NIAGARANY FRONTIER TRANSN AU REV BDS .2FE] .............3,378,685 | ...... 100.134 ..3,330,000 09/02/1999 | 04/01/2015
65486M AS 6|NJB PROPERTIES - KING COUNTY WA, VAFE] 4,135,520 1 . 109.721] .............4,388,840 | ..............4,000,000 | .............. 4,092,689 12/06/2010 | 12/01/2027
658203 PH 1 |[NORTH CAROLINA MUN PWR AGY NO CATAWBA EL.......cccccovvvenr | covnees | oo [ v 12| i 1] 3,406,189 | ... 100.000f ..............3,480,000 | ..............3,480,000 | .............. 3,480,000 07/10/1996 | 01/01/2013
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY. AFE| ..o....6,163,740 | ... 100.829 ..............6,206,025 | ..............6,155,000 | .............. 6,158,385 08/22/2006 | 01/01/2038
66285W AS 5|NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX....cvoovvemermneins | ervinee [ oo [ e 1|.1FE| .............5,140,550 | ...... 116.686 | .... 5,081,228 03/07/2008 | 01/01/2025
66285W GT 7|NORTH TX TOLLWAY AUTHORITY SPECIAL PROJE.. JAFE iee..5,595,000 | ... 119.187 ..5,544,693 01/04/2012 | 09/01/2041
66285W JL 1|NORTH TEXAS TOLLWAY AUTHORITY SPECIAL PR VAFE] 19,221,300 | e 117.987] ... ....19,102,025 11/03/2011 | 09/01/2030
662903 EG 4 [NORTH TEXAS MUNICIPAL WATER DISTRICT.......coovvrrrrreierreinnnis | cveniee oo | corriennn 1|..1FE| ............10,334,100 | ...... 112,602 ... ....10,197,667 01/21/2010| 09/01/2035
662903 ND 1|NORTH TEXAS MUNICIPAL WATER DISTRICT........ccovvemeremnrnerirens | vevree [ oo [ cerverins 1|.1FE| .............9,628,200 | ...... 108.705] .............9,783,450 | ..............9,000,000 | .......c...... 9,605,454 07/12/2012 | 09/01/2030
66353R AH 7| NORTHAMPTON COUNTY PA - ST. LUKE'S........ccccoovvvimimmnniiciins v o v 1|..2FE ..2,465,075 | ...... 107.575] .... 2,468,417 06/04/2008 | 08/15/2035
66353R  AJ 3| NORTHAMPTON COUNTY PA - ST. LUKE'S.......ccocoommrrmremrrnrirenins e oo [ ovriens 1|.2FE]| ... .4,881,650 | ...... 106.849 ..............5,342,450 | ..............5,000,000 | .............. 4,888,997 L1882 | 0 [0 | 5,500 5.660 rereeeenn 275,000 | 06/04/2008 | 08/15/2040
67756B LD 0 [OHIO HIGHER ED. - CASE WESTERN RESERVE U 12| AFE | o 26,476,652 | ...... 102.603] ............26,476,704 | ............25,805,000 | ............25,964,331 | ...ccccevvirucrncn0 [ i (167,003) | .oovererrrrirrereee0 [0 [ 15,000 | e 4.300|JD..cco. | v 107,521 | e 1,290,250 | 10/07/2009 | 12/01/2034
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH . 12|.1FE]| ... 965,608 | ...... 105.058 | .00 1,013,810 [ v 965,000 | 965,209 | o0 | i (49) [ oo [0 [ 5685 | 5.670 ...107,575 | 10/30/2006 | 03/01/2037
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY.. [ [ 1|..1FE| ... ...2,615,000 | ...... 103.196 | .... O [ 0 |0 | 105200 | e 5.200 ....135,980 | 06/14/2007 | 09/01/2038
68275M AA 4| ONONDAGA CNTY N Y INDL DEV AGY. B - LAFE] .. 12,882,420 | ...... 128.543 ... 112,592,689 | o0 | (38,419 | 0 |0 | 5750 | 5.160 230,000 690,000 | 10/07/2003 | 03/01/2024
686087 EJ 2|OREGON STATE HOUSING & COMMUNITY SERVICE.... . 12| .AFE]| ... ..7,187,363 | ...... 107.877] .... s 7,117,851 1838) | o0 [0 | e 5.875 | i 5460 [..cooes | oo 205,478 | ............ 410,956 | 05/21/2009 | 01/01/2038
686507 BQ 6| ORLANDO FL UTILITIES COMMISSION..........cocvemrrrerirrireerseinerinn I [ 1|..1FE| ............11,549,340 | ...... 116.299] ............12,792,890 | ............11,000,000 | ............ 11,432,872 | v | s (58,728) | ..o [0 [ i 5.250 [ e 4.520 | AO...... | ceecerrr 144,375 | .o 577,500 | 11/30/2010 | 10/01/2039
686543 MZ 9|ORLANDO & ORANGE COUNTY EXPRESSWAY AUTHO N . 1|.1FE| ..............8,637,938 | ...... 102.338] ..............8,826,653 | ..............8,625,000 | .............. 8,627,891 .....(4,428) 07/06/2010 | 07/01/2035
700387 BA 0|PARK CREEK METROPOLITAN DISTRICT COLORAD.......ccccoevvermerer | vevree oo | 12 [ L2FE | oo 2,619,675 | ... 109.8411 ..............2,746,025 | ..............2,500,000 | .......coo..c. 2,562,143 ...(10,136) 12/15/2005 | 12/01/2020
700387 BB 8|PARK CREEK METROPOLITAN DISTRICT COLORAD........cccocovvrmee [ covees | oo [ 12]L2FE | ... 3,819,103 | ... 108.126 | .... 3,767,135 (9,565) 12/15/2005 | 12/01/2025
700387 BC 6|PARK CREEK METROPOLITAN DISTRICT COLORAD. I e 3,951,620 | ... 107.944 1 .............4,101,872 | ..............3,800,000 | .......c...... 3,884,158 ..(12,274) 12/15/2005 | 12/01/2030
708692 AH 1|PENNSYLVANIA ECONOMIC DEVELOPMENT. B - JAFE| .........5,664,608 | ... 128.648] .... 5,643,634 (3,031) 08/03/2004 | 03/01/2031
708796 EU 7 |PENNSYLVANIA HOUSING FINANCE AGENCY... A[AFE] 4,704,550 | ... 102.410 ..4,768,166 07/10/2007 | 10/01/2027
70917R 2H 7|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.. [ [ 1|.2FE| .............2,523,852 | ...... 115.904 ] .............2,932,371 | ..............2,530,000 | ....cccveneee 2,523,935 07/13/2011 | 10/01/2031
70917R  2J 3| PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.. N 1]|.2FE| ............5,982,780 | ...... 116.614 | .... 5,982,780 0 07/13/2011 | 10/01/2043
709223 2Q 3|PENNSYLVANIA TURNPIKE COMMISSION VAFES 5,776,800 | .. 116.193] ..............5,809,650 | ..............5,000,000 | .............. 5,749,918 | oo | i (26,882) 07/18/2012 | 12/01/2032
709223 2R 1|PENNSYLVANIA TURNPIKE COMMISSION JAFE] ............5,659,300 | ... 1134511 .............5,672,550 | ..............5,000,000 | .............. 5,636,768 (22,532) 07/18/2012 | 12/01/2037
709223 XW 6 |PENNSYLVANIA TURNPIKE COMMISSION AFE 6.984 ..5,430,248 04/08/2010 | 12/01/2038
717817 KF 6 VAFE] 8,128,502 | ... 106.806] ..............6,595,271 | ..............6,175,000 | .......c...... 6,137,038 08/29/2007 | 06/15/2027
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717817 KY 5| PHILADELPHIA PA......ccotiniicrriiniineiirenisseiesississssessnssisenins | voveee | oo | cvivenes 12 AFE | oo 4,531,680 | ...... 107319 ovoerrrns 4,829,355 | ...oovvrennn 4,500,000 | ..ocvernvne 4,525,242 | ...coovvvvvrcniennn [ iiiieed(2,085) [ 0 |0 | 15000 | e 4.850 | JD...co. | verrrerirns 10,000 | ..oocreeee 225,000 | 08/30/2007 | 06/15/2025
717817 QP 8|PHILADELPHIA PA AIRPORT......c..osvitrirerineinerieeenensssissenssssinenns | avvnee | oo [ cerneninns 1|.AFE| ... 4,612,905 | ... 112677 | v 5,070,465 | ..............4,500,000 | ..ccooonnen. 4,602,738 | ..o [ eeiiiiecend(9,708) [ 0 |0 | 15000 | e 4.670(JD..cccc. | v 10,000 | ..oocvenee 225,624 | 12/09/2011 | 06/15/2027
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ.. WAFE] 11,985,450 | ... 123.389 | ... .18,508,350 215,259,020 | o0 | e 764,414 | 0 | 0 0000 | 5.200 01/28/2008 | 07/01/2042
71884W BH 3|PHOENIX CIVIC IMPROVEMENT CORP/AZ.. AFE] 3,554,311 | 123.639] .............5,495,754 | .............4,445,000 | .............. 4,524,783 | ..o | i 226,657 | 0 |0 | 10.0.000 | e 5.200 01/28/2008 | 07/01/2043
71884W CP 4 |PHOENIX CIVIC IMPROVEMENT CORP AZ........coovvmmrmninneianinnnens | eevnne [ oo | cririinnns AFE| e...6,940,880 | ... 125.081] ... .10,006,480 8,200,374 | oo [ 02,753 | 0 0 100000 | 5.100 09/03/2009 | 07/01/2034
73358W FH 2|PORT AUTHORITY OF NEW YORK AND NEW JERSE...........cccocovuvene | cvrivee [ oo [ corvriis 1|.1FE| ............10,668,470 | ...... 113.188] ... 11,714,958 110,638,960 | ..o | reiieeennn(25,921) | 0 [0 | 05,000 | 4.610 10/26/2011 | 10/15/2033
733905 AL 7|PORT CORPUS CHRISTI AUTH TX = UNION PACL.......ccomurrmrirmeiinans | wrvinee [ o [ cerreiins 1 2 .n.6,780,380 | ...... 101.118] ..............8,089,440 | ..............8,000,000 | .......coo.... 7,239,280 | .cvevvrvrrinerenen0 [ i BLTE7 | 0 |0 | 105650 | e 6.990 02/10/2000 | 12/01/2022
735389 QP 6|PORT OF SEATTLE WA... AFE] 1,572,855 | L 114.164 ,712,460 12/01/2011 | 09/01/2026
735439 MR 9|PORT OF TACOMA WA...... JAFE] ............18,420,000 | ...... 106.563 .19,628,905 09/10/2009 | 12/01/2030
745270 JV 1|PUERTO RICO HSG FIN CORP REV . I N . 1|..1FE| .................450,000 | ...... 100.286 450,000 450,000 | ..oovrrerivrieren0 |0 | 0 [0 5150 5.150 12/16/1998 | 06/01/2020
74529 AS 4 |PUERTO RICO SALES TAX FINANCING CORPORAT.......cccovuvermeens [ worenes | =3 I 1|..1FE] ............20,000,000 | ........ 59.391 .11,878,200 ..20,000,000 120,000,000 | o0 | e | 0 0| e 1,242 1.240 07/13/2007 | 08/01/2057
759911 NH 9|REGIONAL TRANSN AUTH ILL G.0. REFBDS 199........cocommremrrenmerns | wevnee [ n [ cerreiinns 2| AFE] ..rrn9,923,100 | ... 128.666 .12,866,600 9,955,146 | ..cevvererrinriee0 [ 3,332 [ 0 |0 | 8750 | e 5.810 03/16/2000 | 06/01/2023
759911 PJ 3 |[REGIONAL TRANSN AUTH ILL G.0 BDS2000...... AFE] n.8,878,412 | L. 121.432 110,133,500 ..8,538,066 06/06/2000 | 07/01/2017
762197 BP 5|RHODE ISLAND HEALTH & ED. - BROWN UNIVER........cccouvermeemveins | vevinee [ oo [ cerveiins 1|.1FE| .............4,335,383 | ...... 113.135] .............4,808,238 | ..............4,250,000 | .............. 4,311,738 11/16/2010 | 09/01/2037
762212 3B 2 |RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.......cccovrmveer | crvver | oo [ vorerrnns 1[.1FE| ..............1,895,000 | ...... 102.305{ ..............1,938,680 | ..............1,895,000 | .............. 1,895,000 | .oovvrervrvrenen0 | viiniiieeenn0 | 0 0 |l .5.000 | e 5.000 06/06/2006 | 10/01/2036
76221R  EJ 8| RHODE ISLAND HOUSING&MORTGAGE FINANCE CO......c.ooeeevvveen [ covveen oo [ wvrrrens 1|.1FE| ..............1,625,000 | ...... 106.957| .............1,738,051 | ..............1,625,000 | .......c...... 1,625,000 | .cooovvvvcrrerrnens0 [0 | i [0 [ 5450 | e 5.450 03/12/2008 | 10/01/2022
762315 HU 6|RHODE ISLAND STUDENT LOAN AUTHORITY.....cocovvrermernnrinneinnnes | eevnne oo | ercveneend [ WAFE | i, 7,750,000 | ... 109.536 | .... 7,750,000 | v [0 [0 |0 | 5875 | 5.870 05/01/2008 | 06/01/2028
76363P AB 1 |RICHLAND COUNTY SC - INTERNATIONAL PAPER........ccccoovrvevnine | ovres | oo | verren 1| L2FE | cicc4,028,920 | ... 101.887 ..4,009,486 01/14/2010 | 04/01/2023
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY.......ccccoserrmmrimenmmrrneennns | vernee [ oo | eeverivnen [ LIFE | 11,500,000 | ... 121.322] .............1,819,830 | ..............1,500,000 | ......ccoo.ec. 1,500,000 07/15/2004 | 01/01/2032
773021 AB 6 |ROCKDALE COUNTY GA DEV. AUTH.- VISY PAPE........cccoouvvrmrcrens | wovveer | oo [ corerrenns 1] 3 4,919,300 | ... 104.466 | .... 4,928,612 | .ooovivrevrnrirenn [ 2,049 | 0 | il | e 8125 6.250 08/07/2007 | 01/01/2034
786005 TC 2|SACRAMENTO MUNICIPAL UTILITY DISTRICT......cooerermeereririeernenn | vevree [ on [ cerveeins 1| .AFE| .o 1,120,450 | ... 115.239] .............1,162,390 | ..............1,000,000 | .......coo.ec. 1,114,593 | o0 [ eviiieeen(5,857) | o0 [0 [ 15,000 | e 3.580 04/20/2012 | 08/15/2033
786005 TL 2|SACRAMENTO MUNICIPAL UTILITY DISTRICT ...ocvoevenrireeineirnenis | eeveee [ on [ e 1|.1FE| .............1,688,865 | ...... 117.0481 ... 1,679,658 | ....ccoovcrverrnnn0 [ eiiiiieneecn(9,207) | oo [0 [ 15,000 | e 3.520 [FA....... 15,625 | 04/20/2012 | 08/15/2031
786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT.......ccoorernriermnrns | wervee [ oo [ cervriins 1|.1FE| .............3,451,630 | ...... 107691 oo , R 3,456,963 | ..o | i 1,319 | 0 0 | 0 5.250 | e 5.350 [ JJ....... , veveenenn. 183,750 | 04/18/2008 | 07/01/2033
786149 GM 0| SACRAMENTO COUNTY CALIFORNIA.......c.ooveeeeeirnerinnrnnrienenens | eevnee oo [ eerneriinnes [ e 1| 4,623,806 | ...... 144.389 | .....ccooonc 5,024,737 | c.ovvvenncn. 3,480,000 | ..ooovvrnees 4,154,880 | ..oooovvrerrireen0 [ i (66,344) [ 0 | 0 | 8250 | e 5.250 [covee | v 143,550 | .o 287,100 | 06/18/2004 | 01/01/2021
78615R CV 3| SACRAMENTO COUNTY CA WATER FINANCING AUT......cocomvvvnnns [ vvree [ oo | vererns 1|..1FE ..9,925,000 | ........ 75.560 ...1,556,000 9,942,511 | oo [ i 1405 | 0 | iiiien0 | 00,880 e 0.900 07/31/2007 | 06/01/2039
79020F AM 8| ST JOHN BAPTIST PARISH LA......coooviverireeriieirserinsereneseenenineens | eovvees | e [ evereeens 1|.2FE| ............15,120,000 | ...... 106.414 .15,962,100 115,061,086 | ..oovovevervcriinenc0 | e (12,088) | o0 [ cvvirciieiinennd0 | 5125 i 5.020 07/18/2007 | 06/01/2037
791638 NC 9|ST LOUIS MO ARPT REV REV BDS1997 B......cocovvevvrineinnrirnernernene | eevieee [ oo [ e 1|.2FE| .............5,368,400 | ...... 107199 .ovorrs 5,000,000 | .ovevvernrrirneeen0 [0 [0 |0 | 18000 | e 5.150 08/21/1997 | 07/01/2014
793323 LH 7|ST.PETERSBURG FL, CITY OF.......... [SSTTUPIOTSTORURPORN VPPN VR PPN 12| .1FE] .............5,078,050 | ...... 112.726] ..............5,636,300 R 5,064,618 | ...ccovevrvrriennen0 | v (4,635) | o0 [0 | 0 5.250 | e 5.020 08/25/2009 | 10/01/2039
79574C AB 9| SALT RIVER AGRICULTURAL IMPROVEMENT AND........coooeveneernnnens [ covveen oo [ evrirnns 1|..1FE| ............11,645,500 | ...... 120.749 | oo 12,074,900 | ............10,000,000 | ............ 11,549,530 | .ovvvvrrncrireecnn0 | eiiiieeene(95,970) | 0 | v | 105000 | e 3.090 04/13/2012 | 12/01/2030
79574C AC 7|SALT RIVER AGRICULTURAL IMPROVEMENT AND.......ccoovvvermrmveins [ vvree [ oo | verernns 1|..1FE| ............20,381,150 | ...... 120.191 .21,033,425 220,215,187 | o0 | rieend(165,963) | o0 | 0 | 15,000 | e 3.080 04/25/2012 | 12/01/2031
796242 RR 8| SAN ANTONIO TX AIRPORT SYSTEMS........coovvvmerreeerneersriserinerines | wevnee [ oo [ cerverins 1. ...3,964,889 | ...... 1174061 .............4,056,377 | ..............3,455,000 | .......c...... 3,939,735 | o0 [ cirinen(25,154) [ 0 |0 | 5000 | e 3.270 05/07/2012 | 07/01/2024
796242 RS 6|SAN ANTONIO TX AIRPORT SYSTEMS JEVSUIRTURIRPORN FUROPOO VR IR 1|..1FE ..1,412,688 | ...... 116.863] ..............1,460,788 | ..............1,250,000 | ....cc..c.... 1,404,745 | o0 [ i (7,942) | i [0 [ 15,000 | e 3.450 05/02/2012 | 07/01/2025
796842 DF 6|SAN BERNARDINO CNTY CALIF SING SINGLE FA.......c.ccccrnivvnrrnnes (@00 I T AFE] 262,949 | L 31.915] 394,150 | oo 1,235,000 | oo 449,170 | 0 | 24,109 | 0 [0 | 10,000 | e 5.590 04/15/2003 | 05/01/2031
79730C EC 4|SAN DIEGO CA PUB. FACILITIES FINANCING A.......oovvmmeermmrnerrnces v e [ v 1|.1FE| .............5,334,550 | ...... 122.423 . 5,264,567 | ..cooovveerrinrine0 [ eiiiieeed(28,792) [ i |0 | 105250 | e 4.420 06/17/2010 | 08/01/2027
79730C ED 2|SAN DIEGO CA PUB. FACILITIES FINANCING A.. A1.AFE] ..............5,305,300 | ...... 122.031 ,101,550 ..5,241,599 06/17/2010 | 08/01/2028
79765A 4H 6| SAN FRANCISCO CITY & COUNTY OF ........vvvevrierimrirennnseneensnins | veeee | oo | vevereeens 1|.1FE| .............3,110,043 | ...... 115.693] ..............3,372,451 | .............2,915,000 | ....cccoonuee 3,066,492 05/20/2010 | 05/01/2025
79765A 4J 2| SAN FRANCISCO CITY & COUNTY OF ......ooverriiriniererinrireninernninees | vveree | oo | ceveinnns 1]..1FE| .............3,058,735 | ...... 114.6171 ..............3,306,700 3,020,071 | oo [ i (15,401) [ 0 | 0 | 15000 | 4.250 05/20/2010 | 05/01/2026
79765R QG 7| SAN FRANCISCO CITY & COUNTY - WATER.........cocvuvveermrrrerirnne [ evvees | oo [ v 1|..1FE 14,438,935 | ...... 118.462] ... .16,383,295 214,268,742 | o0 | i(83,314) | 0 |0 | 0 5.250 | 4.700 08/20/2009 | 11/01/2030
79765R RK 7| SAN FRANCISCO CITY & COUNTY - WATER.........ooveurremernmnrnerinene [ evveen e [ e 1|..1FE 111,092,256 | ...... 116.138] ... .12,502,256 . 11,001,453 | 0 | (28,825) | 0 [0 | 05,000 | e 4.620 09/02/2009 | 11/01/2032
79766D CB 3|SAN FRANCISCO CA CITY & COUNTY AIRPORTS.. A1.1FE 10,067,700 | ...... 112.826 11,282,600 ..10,000,000 10,064,685 08/25/2011 | 05/01/2027
79766D DH 9| SAN FRANCISCO CA CITY & COUNTY AIRPORTS.......ccoovvvmerirerirnee [ eorveen | oo [ wvrirens 1|.1FE| ... ...5,460,000 | ...... 112.095] ..............5,604,750 ...5,000,000 | ..ovvurennes 5,431,594 02/23/2012 | 05/01/2029
798111 AV 2| SAN JOAQUIN HILLS CALIF TRANSN SRLIEN T...coovvvverrmrrmrrnners | @eeee | oo [ eereerinins [ e L [ 9,698,940 | ........ 94593 | ...ooonvd 25,540,110 | ..covoenee 27,000,000 | ............ 20,434,943 | ....cocovviiinenn0 | 1,107,457 | 0 |0 [ 10,000 | 5.650 08/11/1999 | 01/01/2018
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798136 PK 7| CITY OF SAN JOSE CA.....ccovvvuirimrrmereririneinsinesienessessssssssinenes | voveee | oo | cvivenes 12| .1FE] ............20,594,200 | ...... 107.512] ............21,502,400 | ............20,000,000 | ............ 20,296,307 | .coovvrervrernrrcennn0 [ s (62,353) | vvovvverrivrrrerne0 [0 [ 5.500......... 5.100 [MS...... | coovernne 366,667 | ........ 1,100,000 | 08/23/2007 | 03/01/2032
835588 AP 9| SONOMA MARIN AREA RAIL TRANSPORTATION Dl.....cocvenrenerrane | wevvee [ o [ cerreiins 1|.1FE| .............6,861,120 | ...... 118459 .............7,107,540 | ..............6,000,000 | .............. 6,810,720 | .oovvvveverinrennn0 [ s (50,400) | vvvvvvverrerrriernen0 [0 [ 5.000]......... 3.280 [MS...... | covvereen. 100,000 | ..oovveeeee 100,000 | 04/26/2012 | 03/01/2028
835588 AQ 7 [SONOMA MARIN AREA RAIL TRANSPORTATION Dl.....ccvvevervvrrarens | wevre | oo [ eorerrnns 1 AFE| 1,138,110 | e 117926 .............1,179,260 | ..............1,000,000 | .............. 1,130,047 (8,083) | o0 [0 5.000......... 3.340| MS...... 04/26/2012 | 03/01/2029
837031 QG 1|SOUTH CAROLINA JOBS EDA - BON SECOURS.........cccomvvmmrrmernes | wernee [ oo [ cerverins 1|.1FE| ..............7,567,500 | ...... 100.374] ..............7,528,050 | ..............7,500,000 | .......coo..c. 7,500,000 | ..ceoerevrrneriren0 [ i (19,9681) [ o0 | 0 | 5.625]......... 5.300 [MN...... . 09/16/2009 | 11/15/2030
837123 FY 9[SOUTH CAROLINA STATE PORTS AUTHORITY......oorvvvrivrermnivernnns | ervee | oo [ eorevrnes 1].1FE| .............9,676,415 | ...... 117.985] ... 9,645,021 | ..o [ s (15,418) [ 0 |0 | 5.500 ] ......... 5.250 [ JJ....... 261,250 522,500 | 11/17/2010 | 07/01/2028
83712D MX 1| SOUTH CAROLINA HOUSING FINANCE AND DEVEL........ccoouevernes [ vovvre oo [ worrriens 1| AFE| ..cccee..... 4,755,000 | ...... 104760 .............4,981,338 | .............4,755,000 | .......c...... 4,755,000 | .......... 0| s [V [P 0 | oo 5100 ......... 5.100 [dvoers | v 121,253 | ..o 242,505 | 06/21/2006 | 07/01/2032
849088 BM 0| SPOKANE WASH PUB FACS DIST HOT......ovvumevreremrereniseerseninennns | wevnee [ oo [ cerverinns 1|.1FE| .............4,101,808 | ...... 104.069] .............4,001,453 | ..............3,845,000 | .......c...... 3,873,509 | .oovveiveiinreenn0 [ i, (VLI AT:) | (1 IO 0 | oo 5.750 | ..ouc... 4.910|JD....... 08/21/2003 | 12/01/2024
849088 BN 8|SPOKANE WASH PUB FACS DIST HOT... A1AFE] ... 3,328,563 | ... 104.004 ..3,147,616 (23,569) | . 0 | e 0 08/21/2003 | 12/01/2025
85232S AB 5(ST CHARLES PARISH LA VALERO ENERGY CORP........ccccruvermevrrvees | overs | oo | verirvernns | o 2FE| ..............3,000,000 | ...... 109.863] ..............3,295,890 | ..............3,000,000 | .......co..... 3,000,000 O [ s [0 [P 0 05/31/2012 | 12/01/2040
869279 AC 3| SUSSEX COUNTY VA IDA - WMX.....coooovverriinrinnieienineiivenieneisnsiniins | cevnee [ oo [ evvveniinnns [ o 2FE| ..............6,000,000 | ...... 104.560 ... 6,000,000 | .......... 0| s (V1 (1 I 5.125] ..o 5.120 | MN...... 04/30/2004 | 06/01/2028
874476 DM 3| TALLAHASSEE FLORIDA ENERGY SYSTEM........ccoevuvrvmmrrmerirerernees | vevvee [ oo [ cerverins 1|.1FE| .............9,108,600 | ...... 104.845] .............9,960,275 | ..............9,500,000 | .......c...... 9,128,361 | ..o [ i 9,611 [ 0 |0 | 5000 | e 5.310|AO...... , 12/16/2010 | 10/01/2035
875124 BP 3| TAMPA BAY FL WATER UTILITY SYSTEM VAFE] v A1117,555 | 114.210] ... 11,013,390 | 0 | eieeeen(B7,794) | 0 |0 | 05,000 | e 4.530 | AO...... | ceeerrrr 134,500 | .oovenee 538,000 | 02/08/2010 | 10/01/2038
875301 EP 4| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT. AFE] 5,075,964 | ... 105.581 ..5,075,106 5,824 12/13/2012 | 07/01/2029
875301 EQ 2|TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT VAFE] 5,292,550 | ... 104.915] .............5,245,750 | ..............5,000,000 | .......coo.... 5,291,746 12/13/2012 | 07/01/2030
875301 ER 0| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT......c.ccccrmvrver | werver | oo [ corerrnns 1[.AFE| ..............4,644,400 | ...... 115.076{ ..............4,603,040 | ..............4,000,000 | .............. 4,642,605 | .....cocovvvreeen0 | e (1,798) | 0 [ eiiiinl0 [ 15,000 | 3.040 12/13/2012 | 07/01/2031
876385 EA 9| TARRANT CNTY TEX HEALTH FACS........coocnivmerrnrnerereseennninens | veveee | oo | cvirenes 12] ... 1| 5,709,250 | ... 129.151] .............6,457,550 | ..............5,000,000 | .......c...... 5,384,572 | .ovvvrvrrvrieinn0 | oiiieienn(82,095) | o0 | viiciviinend0 | 8,000 | o 4.760 09/05/2003 | 09/01/2024
876443 HE 5| TARRANT REGIONAL WATER DISTRICT......cvuueevniineiierinnineeinnees | eeveee [ oo [ cerieiins 1|.1FE| .............5,648,850 | ...... 115.822] .... 5,604,426 | ..cooovvrvrrinrenn0 | i (44,824) | 0 | 0 | 15000 | e 3.450 02/07/2012 | 03/01/2037
880443 BN 5| TENNESSEE ENERGY GAS ACQUISITION CORP JFE ....5,930,604 | ... 114.902 ..5,759,797 05/16/2007 | 09/01/2021
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY. VAFE] 1,710,000 e 102.741 | oo 1,756,871 | oo 1,710,000 | oo 1,710,000 . 03/31/2006 | 07/01/2031
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY........cccoovmvvvernnnns | covves [ o [ e 1|.1FE| .............2,120,000 | ...... 102.398 2,120,000 | .......... 0| e [0 4950 | 4.950 03/31/2006 | 01/01/2037
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY.......cccconmvvmmerimen | cvveer [ [erveenne 12| .1FE]| .............8,095,188 | ...... 106.840 ..............8,627,330 | ..............8,075,000 | .......c...... 8,093,922 | ..cooovvrrvrirenen0 [ e (1,044) | o0 | 0 | 5,500 | e 5.440 06/24/2008 | 07/01/2038
88255Q AC 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY........cccoveveriini o | oo | cevires 1|..1FE .15,000,000 | ........ 83.202 ....15,000,000 | .......... 0 | e [0 [ 1179 1.170 07/18/2007 | 09/15/2027
88256C EX 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY........cccovvvmrrrerirnee [ woveres | oo [ wovrrins 2|.2FE] ... .9,977424 | ... 127.712] .............9,527,315 , RO 9,351,880 | ..coovvrcvrriririnnn0 [ i (148,275) | cvovvvervvvvrrceereeen [0 [ 6,250 | e 3.360 07/14/2008 | 12/15/2026
88275A BG 4 |TEXAS DEPARTMENT OF HOUSING & COMMUNITY ...cocoovvernrininen | ovees | oo | cevrreens 1| AFE ] s 4,500,000 | ...... 102.310 | .vvrrernes 4,603,950 | ..cooourenns 4,500,000 | ..oovvrrnvnne 4,500,000 | .o [0 [ 0 |0 | 15000 | e 5.000 05/31/2007 | 01/20/2047
88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY ......covvvvrvrvnnes [vvres [ e | vevrenne 12|..1FE 1,912,900 | ...... 107.600 1,906,272 | .ooovovvrervrenernn0 | vvieinnn(3,042) | o0 [0 | 5625 | 5.230 06/10/2008 | 03/01/2039
89602N ZP 2| TRIBOROUGH BRIDGE AND TUNNEL AUTHORITY N....ccoovvvvrvvenens [ erveen e [ evrirens 1|.1FE| .............2,5633,104 | ...... 109.016] ..............2,589,130 | .............2,375,000 | ....oovvvreee 2,528,332 | ovevvrrvrineinnn0 [ e A TT2) [ 0 |0 | 4000 | e 3.230 08/03/2012 | 11/15/2032
896033 QE 0|TRIBOROUGH BRDG&TUNL AUTH N SPL OBLIGREF.........coovvmnee | covivee [ n [ e 1|.2FE| .............5,333,895 | ...... 100.271 | ovvs 5,713,215 | oo [ 80,293 | 0 |0 | 15000 | e 5.900 12/13/1999 | 01/01/2017
901557 AA 6| TWIN FALLS CNTY IDAHO ECONOMIC DEV CORP e e | s 2| 5 ,000 | ...... 100.000] ..............4,000,000 R 4,000,000 | ..oovrrerrienninen0 [0 [0 |0 | e 1460 | 1.460 10/26/2006 | 12/25/2020
901557 AB 4| TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP........coccovurrmerrnne | wevrvee o [ eorneriinnes [ s 5| v 12,500,000 | ...... 100.000 | ..ovovvenne 12,500,000 | ....ccceeeee 12,500,000 | ....cccvenee 12,500,000 | .evvvrrrrncrreeenn0 |0 [0 | 0 | 1760 | e 1.760 03/15/2007 | 12/25/2026
913366 BW 9 [UNIVERSITY OF CALIFORNIA REGENTS.........covvimrivrrmnineisnrneiienns | ervnee | oo [ eoveirenns 1[.1FE| ............24,250,000 | ........ 71.784 17,407,620 ..24,250,000 224,250,000 | o0 | 0 |0 |0 | 1100 | 1.100 07/13/2007 | 05/15/2047
91476P CG 1 |BOARD OF REGENTS OF THE UNIVERSITY OF OK.....ccoovvvevevmverirns | vveee | oo | vevirenens 1|..1FE| .............2,488,005 | ...... 115.706 ..............2,603,385 | ..............2,250,000 | .......coo..c. 2,470,037 | oo [ s (17,968) [ v |0 | .5.000 | e 3.650 01/26/2012 | 07/01/2037
917565 HP 1|UTAH TRAN AUTH SALES TAX REV.......ccccovvvmeiimrnneinnenserinnsiineninns | vevonne oo | e 12 [ LAFE ] ooi.....5,062,550 | ... 116.581 ] .... 5,037,227 | o0 [ B784) | 0 | iiiiiennl0 | 5,250 | e 5.090 03/27/2008 | 06/15/2038
928077 FU 5|VAPORT AUTHORITY.......ccccommrmmmrrmrrmrnnininerssnsnerieesenssnnsesienenes | vevnee | oo [ evvenneend [ WAFE | ci.2,020,640 | ... 106.412] ..............2,128,240 | ..............2,000,000 | .......c...... 2,012,744 | oo [ ied(3,269) [ 0 |0 | 15000 | 4.800 06/25/2010 | 07/01/2025
928077 FV  3|VAPORT AUTHORITY.......cooermmrmmmrerineernseiseessssissnrssesenssssisssssnnnes | vennne | oo [ eeveneeend [ WAFE | ciiiein...5,346,900 | ... 106.174 ] .... 5,291,723 | oo [ eiiend(@3,714) | 0 | 0 | 15000 | o 4.450 07/30/2010 | 07/01/2026
92812Q LL 9|VIRGINIA HOUSING DEVELOPMENT AUTHORITY........ccccrnvvervnrvers | vevens | oo | eorien [ LAFE | oce8,390,319 | ... 102.209 ..8,434,203 12/01/2005 | 02/01/2035
928827 DC 5|VOLUSIA CNTY FLA ARPT SYS REV.....cccoscemmeermerrnernerrereneenseinnens | vevnne [ oo [ eevvnivnens [ w2FE | 1,792,602 | ... 103.757 ..............1,603,046 | ..............1,545,000 | .............. 1,564,121 07/18/2000 | 10/01/2013
928827 DD 3 |VOLUSIA CNTY FLA ARPT SYS REV.......ccconivivrrernrserernensnineiens | eoveeee | oo [rvvrivionnn [ W2FE | 1,913,753 | o 108.099 .... 1,694,276 | ...covvvcrvreeernn0 | eiieeend(23,540) | o0 [0 | 7.000 | 5.370 07/18/2000 | 10/01/2014
928827 DE 1|VOLUSIA CNTY FLA ARPT SYS REV.......ccocvmiremmrvnernerrerenennsnennees | vevnne [ oo [ evverrinen [ w2FE | 1iii0000.2,052,201 | ... 111.989] .............1,976,606 | ..............1,765,000 | .......c...... 1,835,718 (23,263) | o0 [0 [l 7.000 e 5.410 07/18/2000 | 10/01/2015
928827 DF 8|VOLUSIA CNTY FLA ARPT SYS REV.....cccosvemsrmermmnenernenenennseennens | vevnne [ oo [ evvsrivnens [ w2FE | 2,197,031 | . 115.200] .............2,177,280 | ..............1,890,000 | .............. 1,986,722 (22,664) | vooovvverrrreenen0 [0 [ i 7.000 | e 5.470 07/18/2000 | 10/01/2016
928827 DG 6 |VOLUSIA CNTY FLA ARPT SYS REV......ceivrvvvrnerinnnerernessnnninns | eoveeee | oo [vvrivvonnn [ W2FE | 12,354,083 | ... 117.599 ..2,148,583 (22,196) | . 07/18/2000 | 10/01/2017
928827 DH 4|VOLUSIA CNTY FLA ARPT SYS REV.....cccoseemvremercnernernerenennseinnens | vevnne [ oo [ evvvvriinens [ w2FE | 000000 2,520,710 | ..o 120.071] .... s 2,317,562 | oovovvervrenrennn0 | s (21,975) 07/18/2000 | 10/01/2018
928827 DJ 0|VOLUSIA CNTY FLA ARPT SYS REV 2,704,009 | ...... 121.991] .............2,830,191 | ..............2,320,000 | ....c.cevonee 2,502,986 | ....covvvvrerinnen0 [ v, (21,785) | oo |0 | . 7.000 | e 5.580 07/18/2000 | 10/01/2019
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928827 DK 7|VOLUSIA CNTY FLA ARPT SYS REV 2,886,593 | ...... 123.472 3,055,932 | ..ovvverneen 2,475,000 | .cooovvrnee 2,688,594 | ....ooovrvriieirennn0 | i (21,478) | ovoverriiina 0 AO..co. | o 43313 | e 173,250 | 07/18/2000 | 10/01/2020
928827 DL 5|VOLUSIA CNTY FLA ARPT SYS REV 3,098,672 | ...... 124.110 3,288,915 | ..ovvvvnncen 2,650,000 | ..oovrvrnvnne 2,899,788 | ..covvvrverenreenn0 [ i, (PAREY: ) 0 AO...co. | o 46,375 | oo 185,500 | 07/18/2000 | 10/01/2021
929833 AM 3| WACO EDUCATIONAL FINANCE CORP - BAYLOR U ...2,348,258 | ...... 111.564 .2,510,190 2,250,000 ..(12,428)] ... 12/03/2010 | 03/01/2028
929833 AX 9|WACO EDUCATIONAL FINANCE CORP BAYLOR UNIL... ...8,949,680 | ...... 114.102 ,128,160 8,000,000 02/02/2012 | 03/01/2043
93978E A9 3 [WASHINGTON STATE HEALTH FAC. AUTH. - PRO........coecunrriniinnns 1,500,000 | ...... 111.359 1,670,385 | ..coorrenn 1,500,000 03/10/2008 | 10/01/2033
93978T FD 6| WASHINGTON STATE HOUSING FINANCE COMMISS.. ....3,000,000 | ...... 102.423 .3,072,690 ....3,000,000 04/12/2007 | 12/01/2038
944514 FL 7|WAYNE CHARTER COUNTY MI AIRPORT ..11,290,000 | ...... 103.826 11,721,955 ..11,290,000 01/17/2008 | 12/01/2037
956597 BQ 0 |WEST VIRGINIA ST BLDG COMMN LE REV REF B.........cccconvvrmrirrires 5,779,758 | ...... 111.942 6,604,578 | ..............5,900,000 | ..............5,864,926 | .......cccccovuvveen0 [ i 08/19/1999 | 07/01/2018
97689P 2P 2| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A.... ....2,120,000 | ...... 101.853 2,159,284 04/20/2006 | 09/01/2036
98322P 3T 4 |WYOMING COMMUNITY DEVELOPMENT AUTHORITY. .10,061,323 | ...... 105.762 10,634,369 | ............10,055,000 | ........... 10,057,371 [ .o [ 10/16/2008 | 06/01/2031
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations. 2,297,079,816 | ... XXX........ 2,486,989,285 | .......2,276,804,090 | .......2,302,381,349 | ............353,096 | ........(1,436,900) [ ..cccoovorrvreracnnc0 |0 [ XXX [ XXX [ XXX ... 30,535,838 | .....106,830,490 |..... XXX oo [ e XXX......
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 Subdlwsmns -
31283H NA 9| FHLMC 7.500% GO1285.........cccceverererrerrrrrrereeeriersenssssssssssesiessess | Cveee | oo [rvveieen [ oo e 2,363 | o 121.878 2,877 MON... 06/22/2001 | 12/01/2030
31283H NE 1|FHLMC 8.000% G01289.........cosvvvrererimrercnrneissrisernserssenssssesensenses | Cuvee [ oo [rvneinen2 | o [ 374 | 123566 | ..ooooreerrrrirens 456 MON... 06/22/2001 | 10/01/2030
3138E6 JQ O|FNMA 3.500% AK2070........cooeoerrerrrrirerieieieeenissesseessssessssssessessenss | evens | oo | evverveinn | eoeensd | . 28,286,863 | ... 106.700 29,412,307 .28,174,140 MON... | .... 01/23/2012| 01/01/2042
31402C 5L 2| FNMA 6.500% 725451.........occevrrverirerenenieeineeisssisenisensensssessssenens | Cuvee [ oo [ v | o [ e 81,520 | oo 115.568 . ...82,279 MON... | .... 04/21/2004 | 12/01/2031
31416T L5 6| FNMA 5.000% AAI3AT......covviiiiiniinniinnissiinsissisnssississsnssssssssessnssnee | Guree [ oo [evnnrinnnns [eoene T [ 0 ... 111.012 0 [ 0 0 MON... | .... 09/14/2009 | 08/01/2039
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securmm .. 28,371,120 |...XXX. . .28,259,152 . XXX [ . 80,877 | ........809,725 | ... XXX oo [ e XXX......
U.S. Special R & Special A t Obligations and all Non-G gations of Agencies and Authorities of Governments and Thelr U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
61205P AJ 8|MHESA 2012-1 A1.. LAAT1957 100.303 .0 MON...| .... 07/30/2012 | 09/20/2022
784420 AB 7|SLCLT 2005-1 A2 4,564,921 .99.921 0 FMAN. 06/23/2011 | 11/15/2021
78444A AC 1|SLMA 20074 A3 ..18,295,583 .0 JAJO.. 07/31/2012 | 01/25/2022
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 24,032,461 .0 XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. .2,349,483,397 ,540,591,807 ,328,562,453 0 XXX...
Industrial & Miscell (Unaffiliated) - Issuer Obligations
02507* AB 0 |AMERICAN CENTURY COMPANIES INC 5.580% 03... ....6,000,000 | ...... 112.184 6,731,040 6,000,000 03/09/2011 | 03/09/2021
02507 AC 8|AMERICAN CENTURY COMPANIES INC 5.730% 03... ....5,500,000 | ...... 114.268 ,284,740 5,500,000 RS 03/09/2011 | 03/09/2023
03523T AP 3| ANHEUSER-BUSCH INBEV SA 6.375% 1/15/2040.........ccccovervrnrurnecn 5,669,163 | ...... 138.937 7,919,409 | .oocvennee. 5,700,000 | ....cceee0.5,669,688 | .ooovorviiiiiicen0 | o1 |0 0 | 8375 | 8410 | e | 167,556 | ...oocvvvee 363,375 | 10/13/2009 | 01/15/2040
058498 AR 7|BALL CORP 5% 3/15/2022 . . 1,000,000 | ...... 107.000 .1,070,000 1,000,000 ...1,000,000 0 0 .25,833 | 02/24/2012 | 03/15/2022
060505 CS 1|BANK OF AMERICA 5.625% 10/14/2016 5 5/8% ................................. . ..371,000 | ...... 113.070 ....419,490 ..371,000 | ... 371,000 | .......... .0 0 .20,869 | 11/16/2011| 10/14/2016
06051G DZ 9 |BANK OF AMERICA CORP 7.625% 6/1/2019........ccvvmvvreveneernnernerne | oveen | oo | veverseernee | WAFE | i 788,000 | ...... 127.957 1,008,301 [ .veoucerrennne 788,000 | ..ocvvvrrinees 788,000 |......... O [ s 0 D | 5,007 | i 60,085 | 12/05/2011 | 06/01/2019
06051G EM 7 |BANK OF AMERICA CORP 5.7% 1/24/2022 ..28,563,628 | ...... 120.255 32,168,213 ..26,750,000 .28,467,817 .0 06/04/2012 | 01/24/2022
15672W AA 2| CEQUEL COM HLDG I/CAP CP 8.625% 11/15/20 ...1,306,185 | ...... 107.000 1,417,750 1,325,000 | ... ..1,312,028 | ... . .0 10/30/2009 | 11/15/2017
17248R  AJ  5[AT&T MOBILITY LLC 7.125% 12/15/2031........ovveerererrneirnerineinneriens 7,919,356 | ...... 134.407 10,752,560 | ...ovvennees 8,000,000 | ...ocvvrneen 7,932,798 | oo | i 1,625 | oo 0 D | 25,333 [ 570,000 | 08/09/2002 | 12/15/2031
18451Q AH 1|CLEAR CHANNEL WORLDWIDE 7.625% 3/15/2020 ...1,000,000 | ...... 100.750 .1,007,500 1,000,000 ...1,000,000 0 02/29/2012 | 03/15/2020
186108 BU 9|CLEVELAND ELEC ILLUMINAT 7.88% 11/01/201.... ...1,509,435 | ...... 125.532 ,882,980 1,500,000 | ... 1,504,100 | o0 [ e (675) 04/10/2001 | 11/01/2017
196522 AK 2| COLORADO INTERSTATE GAS COMPANY.......ccooomierrireririirenrinns 6,998,799 | ...... 115.883 8,111,810 | coovvvrn. 7,000,000 | .oooovennce 6,999,783 | .ooovvrirriennenn [ e 66 | v 0 MN..cooo | v 60,822 | e 476,000 | 06/20/2006 | 11/15/2015
202795 HK 9| COMMONWEALTH EDISON 5.9% 3/15/2036. ..3,181,920 | ...... 129.007 .3,870,210 3,000,000 ...3,170,868 09/17/2009 | 03/15/2036
220027 AG 1|RETAIL PROPERTIES INC 7.875% 03/15/2016.... ....2,556,309 | ...... 119.630 ,703,638 2,260,000 | ... ..2,354,533 | .... . 09/05/2002 | 03/15/2016
228227 BA 1|CROWN CASTLE INTERNATIONAL CORP 7.125% 1.....cocovvererrrrininne 1,386,250 | ...... 110.500 1,547,000 | .oovvvrrnnne 1,400,000 | ..cooverenee 1,389,557 | ovvvvvrevinen0 | e 143 | 0 MN.o ] e 16,625 | e 99,750 | 02/11/2010 | 11/01/2019
242370 AA 2| DEAN FOODS CO 7% 6/1/2016........ocvererereerrrrsersererseesnensseessensensens | vevenee | oo | eevvveiinens | AFE | i 1,419,357 | e 109.750 .1,563,938 1,425,000 ...1,422,601 05/11/2006 | 06/01/2016
257559 AC  8|DOMTAR CORP........ccccovivveiimriierisrinsisnsissiisesisseensiessisssissssssinns | eevnee | oo | evveenieen | W2FE | siiiiii0501,250 | e 111.935 ....559,675 ...500,000 500,658 02/08/2010 | 08/15/2015
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277432 AK  6|EASTMAN CHEMICAL CO 4.5% 1/15/2021.......ccoovrvrvirerirnrirniineiis .2FE 111.044 | ............ 13,214,236 | ....ccooeee. 11,900,000 | .....ccceeue 11,639,103 | oo | e 33,125 | o 0 | om0 | i 4.500 o 535,500 | 01/26/2011 | 01/15/2021
27876G BE 7 |DISH NETWORK CORP 7.125% 2/1/2016.........cocueereerrrrerireeirerineinns .3FE 112.000 | ..ovoorerne 1,736,000 | ..coovrrnnee 1,550,000 | ..cooovvrennee 1,546,113 | o0 [ s 1,089 [ oo 0 | o0 | i 7425|7210 [FAc| e 46,016 [ e 110,438 | 01/26/2006 | 02/01/2016
29379V AG 8 |ENTERPRISE PRODUCTS OPER 6.125% 10/15/20.. .|.2FE] ... 120809 ..............3,624,270 | ..............3,000,000 | .............. 2,982,281 | .coovvrivivieeend0 [ e 255 | s 0 [0 [ 6.125 ....183,750 | 09/24/2009 | 10/15/2039
31620M AH 9 |FIDELITY NATIONAL INFORM 5% 3/15/2022 .| .3FE] ... 107.250 ..1,072,500 | ..............1,000,000 | ...ccouneene 1,000,000 | .......... O [ s (1 ISP | I IO 5.000 03/05/2012 | 03/15/2022
36962G W7 5|GENERAL ELEC CAP CORP......cccovviiiirisiierisiiesssiesisniiens JAFE] 86.547 ...1,730,940 2,000,000 | .......... 0| s (VN OO | I ISR 0.692 05/02/2006 | 05/05/2026
38141G GS 7 |GOLDMAN SACHS GROUP INC 5.75% 1/24/2022............cocovvrermrren FE] 118.221 17,023,824 W A4T793,611 | e | iee(22,276) | iceiieennd0 0 | 5.750 04/25/2012 | 01/24/2022
454889 AM 8 |INDIANA MICHIGAN POWER 6.05% 3/15/37 121.460] ..............2,429,200 | ..............2,000,000 | ....ccccooeec. 2,044,914 09/09/2009 | 03/15/2037
46625H JC 5|JPMORGAN CHASE & CO 4.35% 8/15/2021 111.824 | ... ..1,677,360 ..1,544,365 03/27/2012 | 08/15/2021
471109 AB 4|JARDEN CORP 7.5% 05/01/2017... 112.625 563,125 02/11/2010 | 05/01/2017
494550 BD 7 |KINDER MORGAN ENER PART 6.5% 9/1/2039 122,904 .... 1,025,678 02/23/2010 | 09/01/2039
501044 CQ 2|KROGER CO/THE 3.4% 4/15/2022 1034171 .............2,688,842 | ..............2,600,000 | .............. 2,584,540 04/10/2012 | 04/15/2022
501044 CR 0|KROGER CO/THE 5% 4/15/2042 106.773 ] .... 04/10/2012 | 04/15/2042
532716 AM 9 |LIMITED BRANDS 6.9% 07/15/17 114.750 172,125 01/07/2010| 07/15/2017
56585A AD 4 |MARATHON PETROLEUM CORP 5.125% 3/1/2021.. 117.684 | ... .14,122,080 01/27/2011 | 03/01/2021
58988P B* 8|MERIT INDUSTRIES TL A 2007 60.000 08/16/2008 | 12/31/2013
58988P B@ 6 |MERIT INDUSTRIES TL B 2007 60.000 | ....ocvvveee 08/16/2008 | 12/31/2013
63845P A@ O [NATIONAL VISION TL B (2018) 101.000 | ..cvvoeernee 2,004,850 | .ooocrenecn 1,985,000 10/17/2012 | 07/09/2018
641423 BM 9|NEVADA POWER CO. 5.95% 3/15/2016.... 114.642 229,284 | ... 200,000 01/10/2006 | 03/15/2016
693990 AW 3| PAR PHARMACEUTICAL TL B (2019) 99.916 | ..oovrvrne 1,993,338 [ .covoovrrrne 1,995,000 10/12/2012 | 08/02/2019
706451 BC 4 |PEMEX PROJECT FUNDING MASTER.......cccoviimiimririrrinieenieinnienns 125.000 1,077,800 02/10/2006 | 12/01/2023
714290 B# 9|PERRIGO CO 5.550% 04/30/2022 115.000] ..............8,050,000 | ..............7,000,000 | .......c...... 7,000,000 04/30/2010 | 04/30/2022
723787 AF 4 |PIONEER NATURAL RESOURCE 6.875% 5/1/18.. .2FE 01/26/2010 | 05/01/2018
74837R AC 8| QUICKSILVER RESOURCES 7.125% 4/1/2016 .5FE 03/28/2006 | 04/01/2016
749121 CC 1| QWEST COMMUNICATIONS INT 7.125% 4/1/2018........cccorvvererrirrenns L2FE| .i.n..984,400 | ......104.340] ..............1,043,400 | ..............1,000,000 | ....cccooen. 988,893 01/07/2010 | 04/01/2018
751277 AN 4 |NESTLE PURINA PETCARE CO 9.3% 05/01/2021.... AFE L 5,000,936 09/06/1994 | 05/01/2021
751277 AR 5|NESTLE PURINA PETCARE CO 8.125% 02/01/20.... 136.472] ..............6,823,600 | ..............5,000,000 | .......c...... 4,853,402 09/01/1994 | 02/01/2023
781172 AB  7|RUBY PIPELINE LLC 6.000% 04/01/22.........cccconverrrircrinirinerierireeens 113.248] ... 7,770,000 02/10/2012 | 04/01/2022
852061 AQ 3|SPRINT NEXTEL CORP 7% 3/1/2020. 116.250] ..............1,162,500 | ..............1,000,000 | .......c...... 1,000,000 02/27/2012 | 03/01/2020
878750 AC 6| TECO FINANCE INC 112,575 12/21/2007 | 05/01/2015
88031N AA 5| TENASKA ALABAMA PARTNERS LP......ccccovvmirriniirereiernsieirsnienns 105.125{ .... 07/25/2007 | 06/30/2021
88031T AA 2| TENASKA OKLAHOMA I. 102.716 | .... ...49,250 08/08/2007 | 12/30/2014
88732 AX 6| TIME WARNER CABLE INC 4.125% 2/15/2021 109.512 | v 5,475,600 | ..ovvvvneee. 5,000,000 01/27/2011 | 02/15/2021
893570 BW 0| TRANSCONT GAS PIPE CORP 6.4% 4/15/2016.... 115.757 231,514 | ... 200,000 04/06/2006 | 04/15/2016
90321N  AA 0| UR FINANCING ESCROW CORP 5.75% 7/15/2018... 107.750] .... 02/24/2012 | 07/15/2018
909287 AA 2 [UAL CORP CB 6.636% 7/2/2022.... 107.500 02/04/2010 | 01/02/2024
912920 AC 9| QWEST CORP 6.875% 09/15/2033.... 100.500 ... 09/27/2002 | 09/15/2033
97381W AF 1| WINDSTREAM CORP. 102.250 07/27/2007 | 03/15/2019
999999 99 8| SUMMARY ADJUSTMENT.......ccverrrmerierireereninneserisnssnensenseninees | eevnee oo [ eevverrvnens [ 00022 | v 18 | s 0.000 2 01/01/2012 | 12/30/2013
V1720E AG 7 |PETROLEOS MEXICANOS 131.750] .... 1,763,159 02/08/2006 | 09/15/2027
008474 A@ 7 |AGNICO-EAGLE MINES LIMITED 6.670% 04/7/2.. 114.309 ..6,000,000 04/07/2010 | 04/07/2020
136375 BD 3| CANADIAN NATL RAILWAY 6.9% 07/15/2028 . 137,924 ... 414,000 | .... 09/06/2002 | 07/15/2028
15135U AF 6| CENOVUS ENERGY INC 6.75% 11/15/2039.......c..cc0evvriverrniirernrirnin .2FE 135.369 | oo 5,414,760 | ..oooovernnnn 4,000,000 | ...ccvrenee 3,985,352 09/15/2009 | 11/15/2039
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Annual Statement for the year 2012 ofthe IVl@tropolitan Property and Casualty Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount 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
77531Q AD 0 [ROGERS COMMUNICATIONS IN 6.375% 03/01/20..........couvererenirerns | coveene Al V2FE 192,000 | ......106.537 | ................213,074 | ................200,000 | ..occvvrrrrrneces 198,646 | ...ovvvveverrirrninad (U I 1,079 | oo [V [P 0 | oo 6.375 6.990 [ MS...... 05/17/2005 | 03/01/2014
C9824@ AF 7|WORLEYPARSONS CANADIAN FINANCE SUB LTD 3......ccccoveemvvenne | creenne Al [ 2| s 4,300,000 | ........98.713 ] .............4,244,659 | ..............4,300,000 | .......c...... 4,300,000 | .......... 0 {0 0 | oo 0 | oo 3450 ......... 3.450 [ MS...... 09/13/2012 | 09/13/2019
N1614R AP  6|BRITISH TRANSCO INTL FIN 0% 11/4/2021 - |F ..3,909,640 | .......73.087 | ............5,116,111 | ..............7,000,000 | .............. 4,337,140 | .......... 228,573 | .o 0 | e (V1 I 0.000]......... 5.480 | N/A..... 01/27/2011 | 11/04/2021
02364W AV 7| AMERICA MOVIL SAB DE CV 5% 3/30/2020...........ccevermererererceerinins | covee F 997,604 | .....116.347 | .............1,184,412 | .............1,018,000 | .....ccco...c. 1,000,987 | .coovvvrrerrerrnens0 [ v 1,883 | 0 [0 [ 15,000 | e 5.280 | MS...... 03/08/2011 | 03/30/2020
05330A AA 5|AUTOPISTA DEL MAIPO SOCIEDAD C SR NT 144.. F ...7,632,328 L7.599,745 | o0 [ (58,764 | 0 | 0| e 7373 5.710|JD....... 04/17/2012 | 06/15/2022
05540K AA 9 |BFF INTERNATIONAL LTD 7.25% 1/28/2020 F reereren 1,190,000 | e 1,000,000 | cooiieinni993,208 [ 0 [ i 709 | 0 [0 [ 7.250 [ 7.370 | J....... 01/21/2010 | 01/28/2020
06849U AD 7 |BARRICK AUSTRALIA FINANC 5.95% 10/15/203.........ocoorneermnrirneinns [ s Flon| .2FE| e 4,878,550 | ... 115494 | ....ccovenc 5,774,700 | c.oovvvvneces 5,000,000 4,883,616 | ..oevcrerriireree [ e 1,689 [ 0 |0 | 15950 | 6.120 [AO...... 10/13/2009 | 10/15/2039
09657Q AA 7 |BM&FBOVESPA SA 5.5% 7/16/2020.. Fl.|.2FE] ............. 2,706,250 | ...... 113.000 2,825,000 | ..... 2,500,000 ..2,693,117 05/15/2012 | 07/16/2020
268789 AB 0|E.ON INTL FINANCE BV 6.65% 4/30/2038. [ESTURTRRIR IR Flo| AFE] 1,148,030 | ... 136.534 | ....oovvvne 1,365,340 | ..coovrrnneee 1,000,000 1,140,473 09/15/2009 | 04/30/2038
37957T AH 4| GLOBO COMMUNICACOES PART 4.875% 4/11/202..........coccruvvurevens | o Flo|w2FE| i 990,260 | ... 108.750 .... 04/05/2012 | 04/11/2022
40049J AV 9 |GRUPO TELEVISA SA. ceevrerennenssesesesssnensesssesnnnes | vevonee | F [ evverinen [ W 2FE | viiiin.981,020 | e 129.135] .... . 08/31/2005 | 03/18/2025
404280 AL 3|HSBC HOLDINGS PLC 4.875% 1/14/2022............coocvrevermeemseerneenennins | vevenne | F | v [ AFE | 13,192,450 | ... 116.057 .... 3,181,324 96,281 | 04/18/2012 | 01/14/2022
45763P AC 0 |INMARSAT FINANCE PLC 7.375% 12/1/2017.......cocovvvvrevecrnrineenrnens | woveee | F [ 11 L3FE ] ..., 1,600,060 | ... 107.500 .1,599,127 118,000 | 02/11/2010 | 12/01/2017
458207 AH 0|INTELSAT JACKSON HLDG 8.5% 11/1/2019 991,660 | ...... 112.000] .... 10/14/2009 | 11/01/2019
479142 C@ 8|JOHNSON MATTHEY PLC 4.660% 01/31/21.......coovvreivrrrrnrrerinnnees | crvenes ..6,904,551 | ... 148559 .... 01/31/2011| 01/31/2021
675758 AC 0| ODEBRECHT FINANCE LTD 7% 4/21/2020.........c.coovvivermermmirverirenes | ceveene 476,875 | ...... 114.000] .... 500,000 10/29/2009 | 04/21/2020
69369E AD 1 |PERTAMINA PT 6% 5/3/2042 1,972,620 | ... 112.875] ... ....2,000,000 1,972,840 04/26/2012 | 05/03/2042
705011 AA 2|PEARSON FUNDING FOUR PLC 3.75% 5/8/2022 111,923,800 | ...... 105.509 ..12,000,000 11,927,913 05/01/2012 | 05/08/2022
71645W AQ 4|PETROBRAS INTL FIN CO 6.875% 1/20/2040..........ccoovvemmerrerermrenenes | ceve 984,520 | ...... 127.036 .... 984,920 10/23/2009 | 01/20/2040
744291 AA 3 |PROYECTOS DE ENERGIA S A DE SR SECD NT14.... ..1,184,388 | ...... 112.000 .... 1,198,950 05/11/1998 | 07/15/2013
89675 AP 2 |TRITON CONTAINER INTERNATIONAL LIMITED 6......c.ovvverereveenrns [ woveees | R vvvivviens | 2 | 010,700,000 | ... 115.000] ... ....10,700,000 04/30/2010 | 04/30/2022
89675 AR 8| TRITON CONTAINER INTERNATIONAL LIMITED 6......coovvvvevencianne [ ovree | R| e | 2 | ii00000...3,300,000 | ... 115.000] .... 3,300,000 06/30/2010 | 04/30/2022
902133 AM 9| TYCO ELECTRONICS GROUP S 3.5% 2/3/2022...........coooomerrererniees | ceveene . verenennnnn0,850,757 | ... 102.776 | .... , cerenend 6,856,455 04/11/2012 | 02/03/2022
92769X AC 9 |VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018.........cccoovvrmremerrirrinnes [ wreees [R5 [ I 2FE | oo 1,477,320 | ...... 107.625| ..oovvvrne 1,614,375 | oo 1,500,000 | ..coooverennee 1,483,730 01/13/2010 | 01/15/2018
Q3535# AD 8|ENVESTRA VICTORIA PROPERTY LTD 6.520% 07.....ccccovoviririnnnnes | o |34 I I 2FE| s 10,000,000 | ...... 115.000 11,500,000 ....10,000,000 07/01/2010| 07/01/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 278,361,724 | ... XXX........ ...321,013,984 ..278,260,651 | .............(45,633) | ............94,006 | ..o | 101,236 [ XXX [ XXX [ XXX ] e 4,494,770 | ... 13,534,408 | ... XXXoovee | o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
126694 3B 2| CWHL 2006-8 1AT.....oocvirecriirinirierie Cuvoe| e [ v 2| AFM | oo, 2,164,930 | ........ 95.750 | ..vooerrrne 2,070,979 | covovvvernees 2,162,902 | ..cccovvene. 2,070,979 | .ovvernee. 177,358 0 [0 [P 0 | oo 6.000......... 5.920 [MON... | wccvvvirineee 10,815 | v 130,238 | 03/01/2006 | 05/25/2036
68389F CG 7| OOMLT 2002-3 A2.......ccorerreenerreriererneessnisensessssesensssessensssssssssss | evsens | oo [ wonernenens | TEM | s 145208 | .......83.126 | ..o 120,942 | o 145,492 09/24/2002 | 08/25/2032
74958E AC O |RFMSI 2006-S12 2A2.........ccmririiniireriieeieeisseinsisssssesssssssssisssssnses | seeees . 679,719 681,796 06/04/2007 | 12/25/2036
041239 BR 4| ARKLE 2010-TA 2A. ..ot | soseeas Fl. ...2,993,908 ....2,980,000 08/01/2012 | 05/17/2060
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. .5,983,765 | .. XXX....... | .............5,884,102 | ............ 5,970,190 | ..............5,879,153 | .........232,811 | coeceveeee(10,179) | a0 o0 [ XXX | XX [ XXX e 19,684 196,924 . XXX.ooow. [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
22545R AV 8| CSMC 2008-TF2A KERE.........c.ovvurierrrineineiiesiineesseisessessssssensnenes C.... 1,752,896 | ........ 92.559 | ..o 1,623,312 | oo 1,753,813 | oo 1,753,813 ..15,038 | 11/20/2006 | 09/15/2021
52108H MY  7|LBUBS 2002-C7 A4........ccovvvvrvrnerinrnrrerinninsrsnnsnssnseesenssssssesssssssnns | Cuvnee [ e [ vevvevvenes | WIFE | 0. 100.000 0. 0 0 .0 | 09/14/2009 | 12/15/2031
61745M TD  5|MSC 2003-1Q5 Ad.....ccovvvnimirniiiniins ..550,946 | ...... 101556 | ..oovenierens 555,184 | oo 546,675 | ..oooovrrnnnns 546,675 ..27,392 | 09/09/2009 | 04/15/2038
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 2,303,842 | ... XXXoooioee | o 2,178,496 | ..o 2,300,488 | ...covveneee 2,300,488 | ...covvevinninenn0 [ (L707) | 0 |0 ] XXX [ XXX [ XXX | 002,952 | s 42,430 |..... XXXooven [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
06423R BC 9|BOIT 2003-A8 A8.................. C.... . ...5,014,063 | ...... 100.145| ..o 5,007,289 | ...oovvvnne. 5,000,000 ..5,008,798 07/30/2012 | 05/16/2016
247367 AX 3|DELTA AIR LINES INC CSNB 6.718% 1/2/2023, 1AM 231,983 | ... 109.750 285,268 259,925 .233,398 02/05/2010 | 07/02/2024
350235 AA 5|FOSTER WHEELER COQUE VERDE.........cccoovimierrimeenerinerierineens | oevenns 219,000 | ........ 92.600 202,79 | ... 219,000 | ..ocrerrrrnen 202,794 08/21/2000 | 04/15/2015
65476G AB 8 |NAROT 2012-B A2.......ccooviiiiirinniniiciienisnisnsssiisesississssissinnies | enniee | oo | vevesniens | o0 1FE| s 9,999,257 | ...... 100.034 ] ............ 10,003,442 | ............ 10,000,000 | ..covvrneee 9,999,500 07/31/2012 | 04/15/2015
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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
31572U AB 2| FIBRIA OVERSEAS FINANCE 7.5% 5/4/2020...........ccocooomrmevmmrrnrnns [ e Flon AAM | 1,984,590 | ...... 111.000 | ..o 2,656,230 | ..oovverncen 2,393,000 | .cooovvrnec 2,056,213 | .ovevverriennennn0 [ i 29,558 | .ovoevirrirrininnd [V [P 0 | oo 7.500]....... 10.270 |MN...c. | v 28417 | v 179,475 | 05/21/2010 | 05/04/2020
55659Y AA 1 [MASF TA Gl | eeeeees F o CBFE [ i (N 14.231 | oo 88,944 625,000 0 12/05/2001 | 12/05/2036
639365 AD 7 |[NAVIOS MARITIME HOLDINGS 8.875% 11/1/201.......covvvvervrverininees | crvees Fl. | 4AM | . ..503,750 | ........ 99.750 ....498,750 ...500,000 ..498,750 10/22/2009 | 11/01/2017
67572W AE 6| OCT10 2006-T0A B.......ooovvrrrercierrissiesiiessiesissssssesssssssesssssssssiens | cvieens R|.. | FE] 2,000,000 ,820,160 | .. 2,000,000 | ... 2,000,000 08/10/2006 | 10/18/2020
83272T AA 1| SMURFIT KAPPA 7.75% 11/15/2019......cceviviniinirinrissiisssissnisensnins | cvviens [0] IR BAM [ 1,473,232 | ... 145.816 | ...cccouenvn 1,458,160 | ..covvvene 1,318,409 | .o 1,314,688 11/12/2009 | 11/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...... 21,425,875 22,021,037 | ...... 22,315,334 21,314,141 ..19,838 [ XXX | XXX [ XXX | 81,126 il 406,718 XXXoovoe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)................couverroerierrierissiesiieesiessieessssiesssssssesssesesssseissns | onvienes 308,075,206 | ... XXX.oooooer [ correnens 351,097,619 | .......... 313,123,182 | .......... 307,754,433 121,074 | XXX [ XXX | XXX e 4,598,532 ... 14,180,480 ... YOO XXX.oooe
Hybrid Securities - Other Loan-Backed and Structured Securities
161239 AM 0| CHARTER MAC EQUITY ISSUER TRUST......ccovuvermreririeirerinernenes | ceves 1|..1FE ..10,000,000 .10,000,000 0 (O I 0 05/12/2004 | 10/31/2052
320808 AD 0 |FIRST MARYLAND CAP | 1.403% 01/15/2027........ccorvvmrvnrrnrirernninens | cevees . . ...800,000 784,679 12/13/1999 | 01/15/2027
524ESC WZ 9 |LEHMAN BROTHERS HOLDINGS CAPITAL TRUST V.....oovvevvrrverrens | evrvvee [ oo [ eorvrinenns [ (5l 0 | o (000 R 150 | v 15,000,000 0 05/08/2007 | 01/01/9999
62625X AM 4 [MUNIMAE TE BOND SUBSIDIARY LLC.... 4,000,000 ...2,917,800 10/14/2004 | 01/01/9999
62625X AP 7 |MUNIMAE TE BOND SUBSIDIARY LLC.... ....1,359,120 . 2,000,000 | ... ...1,359,120 10/14/2004 | 01/01/9999
62625X AQ 5|MUNIMAE TE BOND SUBSIDIARY LLC......cccovvvvmrvmerrereneersnineennnes | woneeen | oo | evvereee T TAM | i 2,066,730 | ... 71.551 | covereernn2,146,530 | coooirnvcnns 3,000,000 | .ooovvvrneen 2,066,730 10/14/2004 | 01/01/9999
62625X BK 7 |MUNIMAE TE BOND SUBSIDIARY LLC.... ....2,877,160 4,000,000 11/02/2005 | 01/01/9999
62625X BM 3 [MUNIMAE TE BOND SUBSIDIARY LLC.... ....2,080,040 4,000,000 11/02/2005 | 01/01/9999
GB0956 AA 0] HSBC BANK......ocosiiiiiiiniinniinsiseissssisnnsssnisnssensssnssssessssssssssssssssesee | eeveene | F [ ovsensn ] [WAFE | i 1,313,300 10/20/1999 | 01/01/9999
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities 23,386,854 23,398,829
4899999. Total - Hybrid SECUMIES. ..o 23,386,854 23,398,829
Totals
7799999. Total - ISSUET OBlIGAHONS. ... cveureeireirseresees i et | snrsae 2,697,842,637 2,951,382,676 | .......2,704,375,260 2,700,439,824
7899999. Total - Residential Mortgage-Backed SECUNIEIES..................eveverrereersiiesie e 35,148,935 ...36,332,050 | ............ 34,434,778 34,938,447
7999999. Total - Commercial Mortgage-Backed SECUNEIES. ... .2,303,842 ....2,300,488 ...2,300,488
8099999. Total - Other Loan-Backed and Structured Securities. 68,845,190 . 1,220,526 .68,761,089
8399999. Grand Total - BONGS...........cc..oevurriiiiniiiiiiniiciecin i 2,804,140,604 ,061,481,376 | ....... 2,832,331,052 2,806,439,848
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 5 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
4 9 10 12 13 14 15 16 17 18 19
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r Share Other Total Foreign
e Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig: Date
Identification Description n Shares Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
010392 51 2| ALABAMA POWER CO 5.625%.........ccoevrmrermereneinerirerernenns 400,000.000 | ..............25.00 | ......0.000 | ............10,120,000 |.....25.300 | ............ 10,120,000 10,000,000 | .oovcernece 140,625 | ..o 562,501 | o0 | i 44,000 | .coovrerrrierirens 0 .| 12/05/2006
010392 56 1|ALABAMA POWER CO 448,000.000 | ..............25.00 | ......0.000 | ............11,755,968 |....26.241 | ............ 11,755,968 11,312,000 | ...coocvneeee 148,400 | ............593,600 | ...ccocovovveriiincn0 | i 58,688 | ..o 0 03/10/2006
40428H 88 8|HSBC USAINC . 377,500.000 8,569,250 9,437,500 97,521 0 2,366,925 0 10/06/2005
486606 2# 2|KAYNE ANDERSON MLP INVESTMENT COMPA 900,000.000 22,500,000 104,438 0 .909,000 .0 .| 05/07/2010
48660P 2# 0|KAYNE ANDERSON ENERGY TOTAL RETURN . |...1,000,000.000 25,000,000 0 .0 .| 03/05/2010
524ESC 72 0|LEHMAN BROS HLDG 6.5000% SERIES 8/3. 780,000.000 .0 0 0 03/06/2007
74251V 20 1 |PRINCIPAL FINL GROUP.. 149,000.000 .14,937,399 0 0 .| 11/02/2005
74251V 30 0 |PRINCIPAL FINL GROUP. 870,000.000 21,750,000 0 .0 09/30/2008
78442P 30 4 [SLM CORP.......coiviririiniisriseinsiesiesississsssssiesieninnns | e | eeee | oo 85,000.000 1,585,268 0 .0 09/30/2008
842400 74 9|SOUTHERN CAL ED 6.125% 9/30/2010 100,000.000 . 10,000,000 0 .0 .| 09/14/2005
902973 15 5|US BANCORP 3.5% 07/15/2049.......coovimrinierinniseisisrinninnns . 600,000.000 | ..............25.00 | ......0.000 | ............14,808,000 |..... 24.680 | ..coccce... 14,808,000 9,000,000 .0 01/17/2007
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX . 149,707,198 135,522,167 0 XXX
8999999. Total - Preferred SHOCKS. ... XK | e 149,707,198 135,522,167 .0 XXX

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

2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

46581@ 10 8 | IVANS INC.... i | ........ | l ............ 25,150.000 | oo 0 [ o 0.000 | v (] 0 (V)] 276,650 | .ooooriiiinnininnnd (V] I 0 0 [ 0 0|A 01/16/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........coveiiirniisiniisissensssssrssssssenssses | ervesinnsenes 0. XXX oviee | e (V) 0 (V] T 276,650 | oo [\ 0 (V) 0 0 |..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates

32000 10 3| ECONOMY FIRE&CASUALTY CO...oocvurviereririieinsieinsierssisesessensssesesssenenns | eovenne | eee | oveerennd 600,000.000 | .................364,121,847 | ....... 468.955 | ....ovvvirne 364,121,847 | .oovvvirnee 266,626,410 | ..ovvvcveereierienad ([ I 19,000,000 0 ... 81,938 0 81,938 0 |K 05/01/2000
59089# 10 6|MET P&C MANAGING GEN AGENCY.......ccocniriiuirinirierieseieniesisseinsiens . .1,000.000 | ..coovvervvrrrrinnreens 1,000 | oo 1.000 | covveveerrinnirerins 1,000 | .o 1,000 0 0 0 0 |K 09/19/1996
591554 10 5|METLIFE AUTO & HOME INS AGY INC.... - | .5,000.000 0.020 1,349,826 | ...cooveirciierirciieens 100 (PLRCK1S) 0 (26,839) | ovvouevenrierinns (VN 1 G 12/15/1999
59180 10 8|METROPOLITAN CAS INS CO COMCHANGED FR.........ccccovvvrrirmrrersnineirenes | e I [ 1,000.000 41,329.500 | oo 49,474,029 | oo 41,329,518 | o0 [0 | 0 2,105,211 | oo (V) IS 2,105,211 | oo 0 (Koo 03/31/1982
59188# 10 6|METROPOLITAN DIRECT PPTY & CAS INS CO....ccoeeoumrmmrirerierireeerceineenne .1,000.000 ...23,621.600 | ..... 29,171,860 | .ovovvrrerrrinne 26,846,064 906,430 0. 906,430 0 |K 08/31/2000
591990 10 6|METROPOLITION LLOYDS INC COM.. e .1,000.000 | vooovvevrrveirernrieennn 1,000 | e 1.000 | oo 1,000 | .ovvrnee. 1,000 . 0 (U 0 0 |K 03/30/1993
59200* 10 4 |METROPOLITAN GENERAL INS CO.......cevumrrmerrrerierieeereeissessesissnierinens | coreeens O 1,000.000 ...26,373.500 | ..... 33,457,614 | ..o 21,372,402 | .oovvvvcrirrnnn0 | 0 [0 | 1,418,001 | o0 | s 1,418,001 | oo (VN I GO 04/16/1981
59214# 10 4| METROPOLITAN GROUP PPTY&CASINS CO COM.....coonirmmrenmmrnrenresnsnins | seveene B 1,000.000 ...305,508,956 | .195,546.000 ...305,508,956 195,546,568 ...(10,495,778) | .... ...(10,495,778) S 12/31/1991
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates . ...783,086,132 | ....... XXX ..783,086,132 | ... 551,723,062 ..........40,000,000 0 [ (6,011,037) | ... B (6,011,037) .0 | XXX XXX
9799999. TOtal = COMMON SHOCK. ..t rttesris sttt | nnesssnssssssaa 783,086,132 | ....... O S 783,086,132 | ..o 551,723,062 | ..oooovrvvrininininnnd0 | i 40,276,650 | ..o 0 [ (6,011,037) | oveevenieiininnnad [ (6,011,037) | oo 0 |..XXX..... XXX
9899998. Total - Preferred Sock from SECHON 1. ... ...149,706,418 |....... XXX ...149,707,198 135,522,167 7,841,763 ..7,478,013 XXX..... XXX
9899999. Total - Preferred and Common Stock [ . ...932,792,550 |....... XXX....... ...932,793,330 687,245,229 ...48,118,413 ..1,466,976 XXX..... XXX......
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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Bonds - U.S. Government

912828 TJ 9|T15808/15/22........ | 08113/2012] RBS 4,996,484 0
0599999. TOl - BONAS = U.S. GOVEIMIMENL... ...ttt s s R 8 eEE£E 80 E o0 E SR eeEoEEeEfoEEEEfoEE R e E S8 E oL E RS E R S8 EfEE SRR E S8R E SRt 4,996,484 0
Bonds - U.S. States, Territories and Pc
882722 ZN 4 | TEXAS STATE OF ...ttt st I ................ ‘ 12/19/2012 | RBC DOMINION SECURITIES........ccooiveiiiniriiriirireeens I ........ 2,260,760 +.2,000,000 | oo 39,722
1799999. Total - Bonds - U.S. States, TEIMIOMES & POSSESSIONS...........c.c.cuiviviveieriietereieiteteeseteteseeteteseesetesstetesessesessssesesesassssesssies  etetsssesessssesesassssessssesesassssssassssesesassesesassesesessesesesssssessssesesassssesassesesesssssesasseseses s setesesseesessesetesassesesnsetetesensesansesetesssaetesansseesasanse 2,260,760 ...2,000,000 | ..cocoooreririreiirnnne 39,722
Bonds - U.S. Political Subdivisions of States
382604 B4 7|GOOSE CREEK TX CONSOLIDATED INDEPENDENT.......ccoviurmremerrieneriesiseeseneseenns 03/30/2012 | FIRST UNION SECURITIES INC.......ocouurimirmiireiieeisiseesssssssssesssessesssssessssns | ossesesssesssssssesssssesssssssssssssenes 1,202,170 | covoevereeeierieereeiseerienieens 1,000,000 | ...ovoevveerierierieeeiesae 2,222
382604 B5 4|GOOSE CREEK TX CONSOLIDATED INDEPENDENT.......c.cccriumirrmmirerinieersieissninenes 03/30/2012 | FIRST UNION SECURITIES INC.....couvuviiirerieiniiierssiesisisssssiesissiessssssssssses | sonernssssessnsisssssssssssssessessssenes 3,567,150 +:3,000,000 | ..o 6,667
652113 WM 9| NEWPORT MESA CA UNIFIED SCHOOL DISTRICT........cccrvvurnenne 05/22/2012 | MESIROW FINANCIAL = MSF.........cooiririmieiniieriesiesesesissssessesssessesssesssssss. | onssssessesssesssesssssssesssssssssssenes 6,642,521 19,635,000 | ..oovvvvvrvrrrirrirenne 0
702333 5Y 7|PASADENA TX INDEPENDENT SCHOOL DISTRICT. 02/02/2012 | BARCLAYS BANK OF N Y .....iooiiiiiiieeieeiessesissesissesssssssssssessssssssssssssssssssns | sessssesssnssssssssssssssssssssnnsssssnes 3,059,638 22,675,000 | v 0
797355 P9 9 |SAN DIEGO UNIFIED SCHOOL DISTRICT.......ccoeorvrrrinns 03/02/2012 | CITICORP SECURITIES INC.....cvvviiiririineisiseienisisssssssisssssssessssesesssssssssssensns | sonssssssssesssssssssesssssnsssssesssens 3,458,569 8,125,000 | oovvicice 0
797355 Q2 3| SAN DIEGO UNIFIED SCHOOL DISTRICT.......couiirrrerimreseesseisersesssessesessessssssssssnens 04/10/2012 | MORGAN STANLEY & CO. INC......couriuirmmririeieeireeseesssesessessssesssesessssssssssesssens | onssssesssessssssssesssssssesssssssssnenes 3,258,330 18,155,000 | ..vvoierrrieiieiiis 0
797355 Q9 8[SAN DIEGO UNIFIED SCHOOL DISTRICT......cvutiimriinisseensssissssssssrsssssessssssssssnssssssssae 05/22/2012 | MORGAN STANLEY & CO. INC.....cvuiiiiiiiiirsiisisssssersssessssessssssssssssessssssseenssssssses | srossssssssssmsssssssassosssssssssssssasenes 3,690,469 11,740,000 | .o 0
2499999. Total - BoNdS - U.S. POlItICAl SUDGIVISIONS Of STALES. ... rvurruuiusirsereseessesisstess st es st et ess st etk eeE 8 € eEE e E R E L8888 E 08808 E LR EE 081 E L E £ R0 LAkt 24,878,847 54,330,000 | .o 8,889
Bonds - U.S. Special R and Special A t
052476 ZM 3| AUSTIN TEXAS WATER & WASTEWATER SYSTEM.......cccrvruminirerienirerienisseinsiines 07/12/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......corviriireriieriserisseiseisssssessssssssssniss | ossssessssssssessssssssssssssssssssessssenes 2,780,956 02,365,000 | ..overerireereens 9,854
052476 ZN 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM 07/19/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......courvermrrermeeesseeesseeesssessssesessesssneees | eevsssessssessssessssessssnssssssssssnnes 4,720,100 ...4,000,000 16,667
052476 ZP 6 |AUSTIN TEXAS WATER & WASTEWATER SYSTEM 07/12/2012 | GOLDMAN, SACHS & CO. (DOMESTIC) 4,581,440 ...4,000,000 16,667
114894 SP 4 |BROWARD COUNTY FL AIRPORT SYSTEM 09/25/2012 | BARCLAYS BANK OF N Y ....ccouvimiimmriairierisesiseeseisesssssssessessssessssssssssssssenssene | osssssesssssssesssesssssssesssssssssnenes 9,166,230 18,500,000 | .covuuvruriierrierierieeieeii 1,181
130178 P8 3 |CA EDUCATIONAL FACILITIES AUTHORITY PEPP.... 05/03/2012 | MORGAN STANLEY & CO. INC......couiimiimiiieiieeiieiseeissisessessssesssssssssssssssssssens | onsisessesssesssesssssisssssssssesssnenes 3,434,280 +.3,000,000 | cvoorrvirriii 0
130536 MJ 1| CA POLLUTION CONTROL FINANCING AUTHORITY .....cvcorvirrririeriieeirenirseiesieneriens 03/28/2012 | MERRILL LYNCH. ..ottt sssssiessesssesesssesesssens. | nsissesssesssssssesssssssesssssssesssenes 5,000,000 ...5,000,000 | .o 0
13078R EU 0|CA STATEWIDE COMMUNITIES DEV AUTH IRVINE 01/10/2012 | BARCLAYS BANK OF N Y ...coouiiuiamiiineisenisesiseesssisesssssssesssessssessssisssssssssssssens | ssessesssssssesssesssssissssssssesssneses 3,060,450 13,000,000 | oo 896
130795 5E 3|CA STATEWIDE COMMUNITIES DEV AUTH KAISER.. 04/05/2012 | CITICORP SECURITIES INC.......... 10,438,100 .10,000,000 0
167593 HG 0|CHICAGO O'HARE INTERNATIONAL AIRPORT IL.... 08/09/2012 [ BARCLAYS BANK OF N Y .....ouvimiimmriairieriseseseesssissessssssessessssessssssssssssssesssess | osssssesssessssssesssssssessssssssssnenes 15,711,779 14,275,000 0
235036 E6 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 12/11/2012 | MESIROW FINANCIAL = MSF .......ooiimiiieiiiieiiseissisesisesiseessssissessssssesssessseees | cosessssisessesssessssssssissessssssns 3,310,980 13,000,000 | oo 3,750
235036 XN 5|DALLAS FORT WORTH TX INTERNATIONAL AIRPO..... 07/25/2012 | BARCLAYS BANK OF N Y ......oiiiiiriiiieiiseissieseiissssisssissssssssssssssssssnssans | aovessssssnsssssnsssssssessssessssennes 5,422,500 +..5,000,000 | v 0
25477G  GJ  8|DC PERSONAL INCOME TAX......cvurrereimeimeriseseseseseessssessesssssssssenes 04/30/2012 | MORGAN STANLEY & CO. INC......couiimiiimriirireeieiseesssisessessssesssesesssssssssesssens | onsissesssssssessssessssssssssssssssssaeses 5,671,000 ...5,000,000 148,611
254845 HN 3 |DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 03/15/2012 | SIEBERT BRANDFORD..........cvvivririieisirsierisissssesseissssessenssenes 5,721,850 ...5,000,000 0
254845 HP 8|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 03/28/2012 | SIEBERT BRANDFORD..........cuuvirrermesaeinersseriseessessssessessssssssssssesssessssssssssssssns | osssssesssesssessessssessessssssssssnenes 1,110,390 | oo 1,000,000 [ ..oeoureenerrerieeerenieeineenns 1,389
254845 JK 7|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.. 03/15/2012 | SIEBERT BRANDFORD........ccvuurimrirmiraeineissesisesesesssssesessssssesssessseessssssssssssssns | onsissssssssssessssssssssssssssssssssneses 5,698,050 ...5,000,000 | cooorrrerii 0
3138E6 JQ O [FNMA 3.500% AK2070........ccvemremirierirereseeseisersessesssessssesessssssensenes 01/23/2012 [ UBS SECURITIES INC.....ocvirieriimiiieriesiesesesissesesssesse st ses s ssesssesssens | onssssesssesssesssesssssssesssssssssssenes 49,662,358 48,395,750 | ....ooovvvrrrerrriiinnes 56,462
373539 G5 8|GEORGIA HOUSING AND FINANCE AUTHORITY.. 05/16/2012 [ CITICORP SECURITIES INC.......cvouiiimiiriireiineieiisiiesisessssissessssssesssesssesssssess | ossisessesssessssssssssesssssssssesssnenes 2,815,000 2,815,000 | .o 0
45203H FT 4|IL FINANCE AUTHORITY UNIVERSITY OF CHICA......cccoiimiiririernnierersssersieissnienns 01/27/2012 | MERRILL LYNCH. ...ttt ssssssessssssessssssssessesssssssssens | stosssssssssesssssssssossasssnssssssessasenes 3,072,420 ..3,000,000 | oeovreviriieine 0
45470C AA 7|INDIANA FINANCE AUTHORITY OHIO VALLEY EL.. 05/31/2012 | MORGAN STANLEY & CO. INC......couriuiimmririeierireesensssesessessssessssssssssssssesssens | osssssesssessssesssesssssssesssssssssnenes 5,019,350 +.5,000,000 | .ovvoeerrerireiieiii 0
46613P L8 7|JACKSONVILLE ELECTRIC AUTHORITY FL WATER 01/26/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......couiivuiirrirerireerneisseisessessssisessnsins | ossissssssssessssssssssessssssssessssenes 5,592,700 ...5,000,000 | oo 0
46613P M4 5| JACKSONVILLE ELECTRIC AUTHORITY FL WATER 05/02/2012 | MESIROW FINANCIAL = MSF.........coouirimrimiriniieriesieeesesisssssesssesssessesssssssssss. | onssssesssesssesssesssssesesssssssssssenes 8,213,308 27,160,000 | oo 35,800
46613P M6 0|JACKSONVILLE ELECTRIC AUTHORITY FL WATER 01/26/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......couuvumrereirnerireeseeiseisseessessssisessssens | onsessesssessssssssesssssessesssssssssneses 4,019,663 13,615,000 | .o 0
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M 01/20/2012 | RAYMOND, JAMES & ASSOCIATES, INC.......coovivirrirririiniiierieneiesisesesssesssiies | onsieesiessssssesssssesessssssessenes 650,000 [ ..oovovrerrirrienierieniins 2,383
544628 JJ 0|REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU.......cccovvuieriiirrieineriesesensneeens 09/26/2012 | MORGAN STANLEY & CO. INC......courimiimmrireeierireesensssesessessssesssssessssssssssesssens | ossessesssesssssssesssssssesssssssssnenes 2,396,678 12,250,000 | v 0
544628 JK 7 |REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU.......covvimiririiirerisisesicisssienines 09/26/2012 | MORGAN STANLEY & CO. INC.......ooeiiiireiecieieiesieieieie st ssssssessesssnss | oevessessessssssssssssessssssesssssessesnes 2,193,280 ..2,000,000 | oo 0
575831 BK 7|MASSACHUSETTS STATE COLLEGE BUILDING AUT.. 02/02/2012 | MERRILL LYNCH. ..ottt essssesesssssssessesssessssssssssssns. | osssssesssessssssesssssssessssssssssnenes 2,845,875 22,500,000 | .ovvoneirrieiiniin 0
575831 BL 5|MASSACHUSETTS STATE COLLEGE BUILDING AUT.. 02/02/2012 | MERRILL LYNCH. ......coutiriiniiieiieeieeisseesssise e ss st esssss s ssssssssns | soseissssssesssessssessssssssessssssessssenes 4,814,528 4,250,000 | .overeiieieii 0
57586E B2 6|MA HEALTH AND ED FACILITIES AUTH NORTHEA........ccooviiimriiniirineisesinerieineninne | cevnniineniens 03/29/2012 | BARCLAYS BANK OF N Y ....ccouiiuiiimiiaiiinieriieeisiseisssesesiesssessssesssssssssenssens | ssissesssesssssssesssssssessssssssssenes 1,104,490 ..1,000,000 | oo 0
57586E B3 4 [MA HEALTH AND ED FACILITIES AUTH NORTHEA........cocomieirieereierissrinenseeneninee | cevneisneniens 03/29/2012 | BARCLAYS BANK OF N Y .....couiiuimmriueiieriseseseesssisesssssssessessssessssssssssssssesssens | nsissesssessssssesssssesessssssssssnenes 2,912,483 ...2,650,000 0
576000 LP 6|MASSACHUSETTS SCHOOL BUILDING AUTHORITY. 05/10/2012 | VARIOUS, 10,190,990 ...9,000,000 98,750
591745 M5 0|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO......... 05/15/2012 | MORGAN J P SEC INC......couivuiiirrireemeeissiiesiessssesssesiseesssssse s sssessssessssssssssas. | sosssssesssesssessssesssssssesssssssnsssnenes 9,341,010 +.9,000,000 | .vvonierrrireiiiinn 0
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59259Y QN 2 [METROPOLITAN TRANSPORTATION AUTHORITY NY.... 07/12/12012 | BARCLAYS BANK OF N Y ...ccouiiuiriiieiienises et isesssessse s sssesssssssssssssessssens | ssissesssesssessssesssssssesssssssssneses 3,456,690 ...3,000,000 0
592646 3U 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI 06/06/2012 | BARCLAYS BANK OF N 'Y . 5,522,800 ...5,000,000 0
592657 AW 0| METROPOLITAN WATER DISTRICT OF SALT LAKE........cccostvieurneernrieriessiserseninneenns 02/02/2012 | FIRST UNION SECURITIES INC.....ooucvuurimirmrirriieniesiseessesssesiesssessessssssssssns | ossssessesssesssesssssesessssssssssenes 3,016,298 ...2,615,000 0
61205P AJ 8 [MHESA 2012-1 Al 07/30/2012 [ MORGAN J P SEC INC....ocoouiirriiiircirsiississ sttt sssssns | ossisssssssssessssssssssissssesssessssenes 1,846,992 | ..o 1,841,812 | oo 563
63968A TH 8 |NE PUBLIC POWER DISTRICT ......otureiuirimrirereieesssiseessssssesseseseeesessssssesssesssesssesens 02/06/2012 [ VARIOUS.......cooueieieriiisiiestesiseesesssssie s ees st ensenisens | nssssesssesssesssenssssssessesssenssenes 2,289,980 22,000,000 | .vvrneirrireiieiiin 0
63968A TJ 4 |NE PUBLIC POWER DISTRICT ....couiuriuuiemmrsierereesssiseessesssessessssessss s ssesssessssessssens 02/06/2012 | FIRST UNION SECURITIES INC......ouriumiimiiiiiiiieiieeiseessessssssessseessssssseesssins | ossessesssesssessssesssssesesssssssssnenes 4,351,268 13,835,000 | .o 0
646139 2K 0[NEW JERSEY ST TURNPIKE AUTHORITY 1112112012 [ EXCHANGES (UNLIKE).......ccourtuiviiicireiieisiisisisssiessessssisessssssssssessssssessssssssses. | ssssssessssssssosssssssssessesssssessosssssassessossas | ressssssssosssssssssessessssssessosssssssssenes 445,686 430,000 | oo 0
646139 2L 8|NEW JERSEY ST TURNPIKE AUTHORITY. 11/2172012 | EXCHANGES (UNLIKE).......oucvruevueiasiieeiieeseesseisesssssssessessssesssssssssssssssesssesssns | aesssssssesssessssesssasssssssssssesssaesssesssssssnsssnes | soeesssssnesssesssessssessssssssesssnsssnssssenes BA4,T30 | .o 815,000 | ooooverrrrriierinns 0
64972F 5D 4|NEW YORK CITY NY MUNICIPAL WATER FINANCE... 04/09/2012 | VARIOUS........oooiiiiieieitie ettt ssessnnse | oetssessessesssssses s st s sssessesnes 15,212,910 14,000,000 | ...oovvrrrerrereiiinne 63,542
64972H TT 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO......... 07/12/2012 [ MORGAN J P SEC INC.....ovvvuuvermareimeeesseeesssesssssessseessssssssssessssssssssssssssssssssss. | aesssssesssnssssssnsssssssssssnssssssssssnnes 6,781,466 ...5,840,000 | .vvoorverrririi 0
64972H TV 4 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO......... 07/12/2012 [MORGAN J P SEC INC......vovumiirreiiseiisseiiseiesssesssssesssessssssssssesssssssssssssssssss | seesssessssssssssssssssssssssssssssssnes 9,200,640 ..8,000,000 | .ovvorirrriieieii 0
649906 VR 2[NEW YORK STATE DORMITORY AUTH. - NYU.......... 05/04/2012 | BANK OF AMERICA........ooiiiiiiieiitiisisisisssie st sssssesssssssssssessansns | stosssssssssesssssessosssssnssssssessassnes 2,814,925 2,500,000 | oo 0
66285W GT 7|NORTH TX TOLLWAY AUTHORITY SPECIAL PROJE.... 01/04/2012 | BARCLAY'S BANK OF N Y ......ooiiiiriiiieiieeiieseiiecesiesesissssssssssesessenessssssisns | cosssessssessssessssessseeseseenesenies 5,595,000 ...5,000,000 | ..o 97,778
662903 ND 1 |[NORTH TEXAS MUNICIPAL WATER DISTRICT. 07/12/2012 | MERRILL LYNCH.........coiiiiiiieiiiecieie e ssse s sssssssssessssess | oesssessesssssssssssssesssssssessssssssnsnes 9,628,200 ..9,000,000 | ..o 47,000
709223 2Q 3|PENNSYLVANIA TURNPIKE COMMISSION 07/18/2012 | LOOP CAPITAL MARKETS.......ocvtureimirimrimersseisiesieseseessseessssssssssesssesssesssssssssses. | onssssesssessssssesssssssesssssssssssenes 5,776,800 +.5,000,000 | .ovvonirirrireiieiiin 0
709223 2R 1|PENNSYLVANIA TURNPIKE COMMISSION . 07/18/2012 [ LOOP CAPITAL MARKETS.......ouvuuiereiimeimeisseessssessses s esessassssessssessssssssssasssns | ossissssssssssesssssssssisssssssssesssnenes 5,659,300 ..5,000,000 | v 0
784447 AC 1 SLMA 2007-4 A3.......oovuirirririerieinirie e ssesssenesseens 07/31/2012 | BANK OF AMERICA.........coooiiiiiiiieiiesiesisesse et ssssssssessenssnes | onsissesssesssessssenssssssessesssesssenes 18,295,583 18,340,000 | ...oouverirrieriierierireene 2,230
786005 TC 2|SACRAMENTO MUNICIPAL UTILITY DISTRICT. 04/20/2012 [ MORGAN J P SEC INC.......ooovveivieeiscieesisstes e sssssssssses s sssssssssans | esssssssssssssessssssssssssssssesssessssenes 1,120,450 ...1,000,000 0
786005 TL 2[SACRAMENTO MUNICIPAL UTILITY DISTRICT 04/20/2012 | MORGAN J P SEC INC 1,688,865 ,500,000 0
79574C AB 9| SALT RIVER AGRICULTURAL IMPROVEMENT AND....... 04/13/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......courvirrrreriiesisecisseissssssssessissssessssssns | ossssesssssssessssssssssssssssssssesssenes 11,645,500 10,000,000 | .veovorerrrrerrreennns 0
79574C AC 7|SALT RIVER AGRICULTURAL IMPROVEMENT AND....... 04/25/2012 [ VARIOUS.......coouiiiiitesiiee ittt | fnebse bbbt enes 20,381,150 17,500,000 [ ..ooovvermerirreiineeineeis 4,167
796242 RR 8| SAN ANTONIO TX AIRPORT SYSTEMS 05/07/2012 | SIEBERT BRANDFORD........ccvuuiimrermiimiinniisesiisesessssessessesssessesssesesssssssssssssses | onsissesssessssssessssssesssesssnssssenes 3,964,889 13,455,000 | ..o 0
796242 RS 6|SAN ANTONIO TX AIRPORT SYSTEMS. . 05/02/2012 | SIEBERT BRANDFORD.........ccouuitrrirmisaeiseissesiseessesssssesseessssssssssesssesssesssssssssssns | ossessesssessssssessssssssesssssssssnenes 1,412,688 | ..o 1,250,000 0
79766D DH 9| SAN FRANCISCO CA CITY & COUNTY AIRPORTS...... 02/23/2012 | BANK OF AMERICA.. 5,460,000 ...5,000,000 0
835588 AP 9| SONOMA MARIN AREA RAIL TRANSPORTATION Dl.....covvrmrirrirrieineriesssseneesesnseens 04/26/2012 | BARCLAYS BANK OF N Y ....ccouvimiimriaeiieriseeesseeseisesssssssesiessssessssssssssssssenssess | osssssesssesssesssesssssssessssssssssnenes 6,861,120 ...6,000,000 0
835588 AQ 7|SONOMA MARIN AREA RAIL TRANSPORTATION Dl.....ouvvvniirrireiineineiississeniesissneens 04/26/2012 | BARCLAYS BANK OF N Y .....oouiiuimiiiiiieiies i sessssssee s ssisssssesssessssens | onsissssssesssesssesssssssessssssesssnenes 138,110 | oo 1,000,000 | cooovevrirciirrireenne 0
85232S AB 5|ST CHARLES PARISH LA VALERO ENERGY CORP... 05/31/2012 | SUNTRUST ROBINSON-HUMPHREY.........ocvuurimmriairmrirereseessesesssssesssesssenss | onsssessesssessesssssesessssssesssenes 3,000,000 ..3,000,000 | cveoorverrrrirnieis 0
875301 EP 4| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT... 12/13/2012 | MERRILL LYNCH. ....ootittitmtiaeiieriseiseeiesessees sttt ss s ssesssessssess | cossessssissssssssssssssssssssssssssssnns 5,075,964 ...4,765,000 0
875301 EQ 2| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT... 12/13/2012 | MERRILL LYNCH 5,292,550 ...5,000,000 0
875301 ER 0| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT... 12/13/2012 | MERRILL LYNCH. ...ttt ssessss s ssesssessssnss | cesessssssssesssssssnsssesssssssssssansssnns 4,844,400 | oo 4,000,000 0
876443 HE 5| TARRANT REGIONAL WATER DISTRICT. 02/07/2012 [ MERRILL LYNCH......couvitiieiiieiiiieiisseiisesisseieseiseseise st ssssssssssssssssesins. | eevsssssisesssses s 5,648,850 ...5,000,000 | .oooeiiiiiininiis 0
89602N ZP 2| TRIBOROUGH BRIDGE AND TUNNEL AUTHORITY N.....coovvvmmrimerierieeienireeieeinnniens 08/03/2012 | GOLDMAN, SACHS & CO. (DOMESTIC).......coorvuurrrerirerireeserisesssesssessseeseessness | onsssesssesssesssesssssesesssssssessenes 2,533,104 22,375,000 | v 0
91476P CG 1 |BOARD OF REGENTS OF THE UNIVERSITY OF OK. 01/26/2012 | BARCLAYS BANK OF N Y ... sssssssssessssessssns | sessssesssnsssssssssssssssssssssssssnnes 2,488,005 12,250,000 | v 0
929833 AX 9[WACO EDUCATIONAL FINANCE CORP BAYLOR UNL......cooviiiiirinniisinsiisrsssisrssessisnnens 02/02/2012 | BARCLAYS BANK OF N Y.....ooviiiiieiieiiiiieieiei s sssesssns | oovessessessssssssssssesessessesssssssnsnes 8,949,680 ..8,000,000 | .oveiiiiinicae 0
3199999. Total - Bonds - U.S. SPeCial REVENUE ANA SPECIAI ASSESSMENES. ... .. .iueuuieiieeiueiseeeteteseterssesesesesseeseeasesesassseseeeesesessessees | seeesesessessesasssesessessessesessessesasssesessessesaesesseeseesesessessesaessesesseesessesestesseesessesessessesanseesessessesassessetanssesesssesessesantesssssessssassessnsansessessnse | tosssessossessnsansessassessnsansansassssas 392,731,456 | oo 359,737,562 | ....ccevvvrererrcrrn. 607,690
Bonds - Industrial and Miscellaneous
058498 AR 7 |BALL CORP 5% 3/15/2022..........c0crvrirremriresiensississsissians 02/24/2012 | BANK OF AMERICA.........ccooieiriiiieiieeriesiesissessesse st sssssssssssssessesssses | ssissesssesssesssesssssssessssssesssenes 1,000,000 | ovooverreinierecereeneeneies 1,000,000 | cooovvvrireiirrirene 0
06051G EM 7 [BANK OF AMERICA CORP 5.7% 1/24/2022...........ccomevereineieerineiiesinesissisessesisessnesens 06/04/2012 | BANK OF AMERICA. ......coumivirmeeeieeeseeesseesssesess e essssessse st sssss st ssssssasssssnes | eesssssessssessssessssesssssssssnsssssnnes 28,563,628 26,750,000 | vvoooeverrriieeieens 432,092
06423R BC 9| BOIT 2003-A8 AB.......couirmuriuiiirrireriiiesssiseissesisesssesssesesssssssssse s sssesssesssssssssssssenin | nevesssssensiens 07/30/2012 | CITICORP SECURITIES INC.......ouuiviririrriiiiiriiiesiessiessesesssssssissssesssesssness. | ossisesssesssesssesssssssessessssssssenes 5,014,063 25,000,000 | oo 1,178
18451Q AH 1|CLEAR CHANNEL WORLDWIDE 7.625% 3/15/2020 02/29/2012 [ EXCHANGE. ......cvvvevrreirsceiseisseissssessesessses it sessnnns | enesssesssessseesssenssss s sssssnssenes 1,000,000 | ovooverrererereeereie i 1,000,000 | coooverrererirnirenne 0
31620M AH 9| FIDELITY NATIONAL INFORM 5% 3/15/2022............c.cccuuuuee 03/05/2012 [ EXCHANGE. .......cvvveirriiireiseiseei sttt nnns | nebssssssssses st steees 1,000,000 | .ooooveoierriieireereeeenis 1,000,000 | c.ooovvrerireiirrirnne 0
38141G GS 7 [GOLDMAN SACHS GROUP INC 5.75% 1/24/2022..........c.ovvemiroreririeerserncrierseeienesseenns 04/25/2012 [ VARIOUS......cccoueimiiiiaeeiieetesiseesssssssse st nisens | ontsssesssesss st sse s sssssenes 14,815,887 . 14,400,000 | ..ooovveermcrinrirerienns 190,117
46625H JC 5| JPMORGAN CHASE & CO 4.35% 8/15/2021......cuvuurvvnrireerneirseesssiisesiesissessssisssssssinns 03/27/2012 [ MORGAN J P SEC INC....covouiviriiiiseireeissise et esssssssssesssessssssssssssssas | ssessssssesssessssesssssssessssssesssneses 1,547,520 | coooovereeeieeisee e 1,500,000 | ...oomeemmeererieeerenreeineenns 8,156
501044 CQ 2|KROGER CO/THE 3.4% 4/15/2022...........ccoccomvrvmrrimeriranes 04/10/2012 | CITICORP SECURITIES INC.......cvvuirirririeiiiiriiiesiessiessesisssssessissssesssensssess. | ossisesssesssesssesssssssesssssssssnenes 2,583,230 22,600,000 | ..o 0
501044 CR 0|KROGER CO/THE 5% 4/15/2042.........c.ovvemierrererirereneenseiseessssinns 04/10/2012 [ RBS.......ouvimiereireeie st ss st sttt | Heebse st 1,993,220 ...2,000,000 0
63845P A@ O [NATIONAL VISION TL B (2018)......ccrverrerierrieireiiniiseninnes 10/17/2012 | MORGAN J P SEC INC 1,995,693 ...1,995,000 0
65476G AB 8| NAROT 2012-B A2.......oovuieierireireeisiieeriesiesesees st sisssssssans 07/31/2012 | CITICORP SECURITIES INC.......cvuuirimririereieiserisisessiessssessssssssssssssesssessssess. | sssssesssessssssesssssssessssssssssnenes 9,999,257 10,000,000 | .ooovvernrvrnerrnirenne 0




¢eld

Annual Statement for the year 2012 ofthe IVl@tropolitan Property and Casualty Insurance Company

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
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693990 AW 3| PAR PHARMACEUTICAL TL B (2019). 10/12/2012 | BANK OF AMERICA........cccooieiireieieeeseesesssesesssee s sssss s sssssssessssasssssas | sesessssesssessssssessssssssssssssssssnas 2,000,000 ...2,000,000 0
781172 AB 7|RUBY PIPELINE LLC 6.000% 04/01/22 02/10/2012 | BARCLAYS BANK OF N 'Y 7,770,000 0
852061 AQ 3|SPRINT NEXTEL CORP 7% 3/1/2020, e 02/27/2012 | BANK OF AMERICA.........cootimmrimeimeiieesiesiesisssessessse st sssssssesssses | osssssesssesssesssessssssesssssssssssenes 1,000,000 0
90321N AA 0| UR FINANCING ESCROW CORP 5.75% 7/15/2018.........ovvvuerinerierinneineinssisssiesinsnins | veverssiinseinns 02/24/2012 | MORGAN STANLEY & CO. INC......coriimiriiiiiieiieissesissisessesssessssesssssssssssssssens | onsissssesssesssssssssssssssssssessssenes 1,000,000 | ..ooovverinreineinnrineieeriieninenennn 1,000,000 | oo 0
C9824@ AF 7|WORLEYPARSONS CANADIAN FINANCE SUBLTD 3... A 09/13/2012 | BANK OF AMERICA.........cooiiimriiiiiesiiesiesisesssise st sessssssssssssssessessseees | nssssesssesssesssensssssssessesssesssenes 4,300,000 4,300,000 | .o 0
041239 BR 4| ARKLE 2010-TA 2A. ..ottt F 08/01/2012 [ VARIOUS........coomiimieitieeiieeteeisse st ens | inebsess s s bbbt enen 2,993,908 12,980,000 | .ooouvvnreieirenieenns 10,834
05330A AA 5|AUTOPISTA DEL MAIPO SOCIEDAD C SR NT 144....... F 06/22/2012 | VARIOUS.........ooovieiieiciiiisie ettt bbbt ssessenss | oebssessessssssssssesse s s sesssssnssssnes 8,003,103 T A10,287 | e 189,708
09657Q AA 7 |BM&FBOVESPA SA 5.5% 7/16/2020.........cccmvvumerereeririerieisiesseeisseesssissessssssesssesesssesas S 05/15/2012 | JP MORGAN SECURITIES LTD - EMERGING MKTS........oviiririeimerineieriesinees | oveesersessneesessssessesssssssssenes 2,706,250 22,500,000 | eoouvrnerireienireenns 46,597
37957T AH 4| GLOBO COMMUNICACOES PART 4.875% 4/11/202 | P 04/05/2012 [ HSBC SEC INC......couivuiiriiiiieiieeiss s st enbss | sssestsesss e ss bbbt enes | etbses s e bbbt 990,260 | ...oooevririiiiee i 1,000,000 | cooooverrirciirrirnne 0
404280 AL 3|HSBC HOLDINGS PLC 4.875% 1/14/2022 F 04/18/2012 | MORGAN STANLEY & CO. INC......couviuiriririeierirreseeissieesiessssesssessssssessssesssens | onssssesssesssessssesssssssesssssssesssenes 3,192,450 3,000,000 | .ooourereriierierireenns 63,375
69369E AD 1 [ PERTAMINA PT 6% 5/3/2042.........cooomirmiiiriririeinsineiiseiseesiesisse st F 04/26/2012 [ HSBC SEC INC.......oouivuiireiriiniiie ittt s st ssnssas | ssisessessses st ssssesssnenes 3,945,240 4,000,000 | oo 0
705011 AA 2 |PEARSON FUNDING FOUR PLC 3.75% 5/8/2022 F 05/01/2012 | RBS.......oveirieiiieieie ettt ss s esnass | oebessessessssssssssesses st es e s snes 11,923,800 | ..o 12,000,000 | ..ovovvveieireirercine 0
902133 AM 9| TYCO ELECTRONICS GROUP S 3.5% 2/3/2022 F 04/11/2012 [ VARIOUS...... ottt | bbbt 6,850,757 | oooveieirienissi s 6,940,000 | .iiiniiiininieens 49,255
3899999. Total - Bonds - INAUSTTIAl NG MISCEIIANEOUS...............cvevvereiecieeiiieeeieeeeeceeeeeeeietesststeseseeeeseeaesessesaesssesessessesesssesesesasases  vsssssssesessesessseseeesasasssesssessssssassssassessssssssntassasessssssaesasssssesnsseesntanassssessnensnsanansasas 126,188,266 991,312
8399997. TOHAI = BONAS = PAIM 3.ttt E 08 SEE 160 oEEE 0L LR DL LR LR 551,055,813 2.544,212,849 | i 1,647,613
8399998. Total - Bonds - SUMMANY HEM fTOM PAM 5.ttt ets et sa et et e e et essess et et sesessesetans  fetsetassessesssssssassas et aesaeseesesee et estebseE e s eesessee et eetes s et s et enben et et entenses et et entensessrssntas 26,689,444 25,000,000 199,528
8399999. TOHBI = BOMAS. ...ttt E R e E e fE LR e E L LR E LR s 569,212,849 [ .o 1,847,141
8999998. Total - Preferred Stocks = SUMMAIY EM fTOM P 5.ttt sttt ee et ee e se e et ensensees | eesetsesaesesseteeaeseesee et aeEeeteeseEaeEeeEeE1eEeEeeEee8eEseE et eeEee s e b e eeEeesee e b e b anEeeset et et ensensetntes 0
8999999. Total - Preferred Stocks.... . 0
9799998. Total - Common Stocks = SUMMANY EM FTOM PAI 5.ttt es et e et et sereesseeeseeemine | oefeseeseeeEaeEeeseeseeseeee8eE1eEseEseEee8 o2 1 £E 428 4EEoE8 e e LA 428428 eE £ EaeE4E 8o 08 eE e eEE 4212 e e aeE e eseesee et eeteesee e sesenseser et ensensesessnsantessensnsessensennnsnsensennssnns | crnrsnssnrenensessnnsnsenensessnnsnessersnensed 19,280 | verrrrrnsrerssrsnrsesese KKK tsensesesnnsnrersrssennans | eorserssesssssssssessneces 0
9799999. TOtal = COMMON SHOCKS. ...k sEhE s oL4beLE b Lo e 0L E b L 0L EE L E L L0 bbbkttt snsssisssnsnnisssnsenssnssennsnnns | onnssnnsensinnssennsnnsennsosnssnssennene D 19,280 | it XXX | i 0
9899999. T0tal - Preferred AN COMMON SHOCKS. ... .. v ereirisiiesiiisseieiere e ses s sees stk E e f4 e R EE LA E L E L0kttt nnisnnssensnnnsnnsenessnnsennennnsnnens | snnsesnrssnnssnnsnnnenssnessensnnnnenen b 1,933 i XK s | v 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cciiiucieiciieiieie ettt ettt ettt s st et ee st e b s asbebes s aesebebastes  sassetebassssesssesetesasseses st ebebesassesesssseses s set et s see et s s bebebasses et s e bebesansebessesetessantetassssessssnsetesassesesnsnsetesnsetassnsesetessnsesansnsesesssnsesanseses | sovesesensesensnsesesssesesssesensesesernD 18,185,190 [ tiiiviiiiiiiiereiie oo XXt [ et 1,847,141
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Bonds - U.S. Government
36225B QJ O |GNMA17.000% 781357......coovverrerrrinirierirnniirenes ... | 12/01/2012. | MBS PAYDOWN v | e 56,847 .0 0 0. 2,256 | 10/01/2025.
36225B QL 5|GNMA16.500% 781359 . ... | 12/01/2012. | MBS PAYDOWN coee [ e 44,164 .0 12/01/2025.
36225B QN 1| GNMA 1 7.500% 781361.......cooevrrvrerrierinieireniees ... | 12/01/2012. | MBS PAYDOWN woe | e 58,170 .0 12/01/2025.
36225B QP 6 |GNMA 18.000% 781362 . ... | 12/01/2012. | MBS PAYDOWN 18,745 0 12/01/2019.
36225B QR 2| GNMA 18.000% 781364..........cevrvverrierinricirerinns ... | 12/01/2012. | MBS PAYDOWN 339 .0 12/01/2030.
36225B QV 3| GNMA19.000% 781368 . ... | 12/01/2012. | MBS PAYDOWN v | e 10,634 .0 12/01/2019.
912827 TL O[T 4 7/802/15/12...cccoivirirceireineiiiseiseiiesiseeissinns 1| 02/15/2012. | VARIOUS.........vtirrriernerinninerines [ covneirneiissinesinsninns | ceneriens 730,000 .0 . 0 | 0 | 17,794 | 02/15/2012.
912828 AJ 9T 4 3/808/15/12... ... | 08/15/2012. | VARIOUS.... 70,000 el0 [ 70,000 | 0 | (V1 I 0 [ e 3,063 | 08/15/2012.
912828 RC 6|T21/808/15/2 .| 04/04/2012. | JEFFERIES & CO INC... 74,088,650 | .. 0 ......(706,639) | ...... (706,639) | ...1,006,248 | 08/15/2021.
0599999. Total - Bonds - U.S. GOVEMNMENL........coiiiiiiiiiiiiniisiisiici i eoesienissiens 75,077,549 75,833,588 | ........75,796,827 | ...cccocenee0 | ein(12,640) | 0 [ (12,640) | 0 [0 75,784,188 | 0] L (706,639)] ...... (706,639) | ...1,034,958 | ..... XXX......
Bonds - All Other Government
226775 AD 6|CROATIA 6.375% 3/24/2021.........ocvomrerrrirniiinnins F.|10/03/2012. | VARIOUS.........osveerermerrmrirnerierinns | covverimeeneeineineiins | ceneens 5,143,125 | ....... 4,600,000 | ........ 4,519,500 | ..oovvne 4,524,019 | .o, (V1 IO 4,690 | oo (U I 4,690 | .o (V1N IO 4,528,709 | ..ccocovirrs 0] e 614,416 | ....... 614,416 | ...... 302,859 | 03/24/2021.
Y9374Q AA 2|VIETNAM, SOCIALIST REPUBLIC OF.... v | F. [ 04101/2012. [ VARIOUS.......ooovivieieinrinrineiinns | cevverseiseissinsinsnns | aeererinees 118,957 | v 130,435 ..123,913 117,147 ....126,582 | ... O] cn(7,629) | ... (7,625) | ... (12,164) | 03/12/2016.
715638 AL 6|PERU, REPUBLIC OF ceer | F. 1 02/21/2012. | MATURITY w.ooniriiceieieinerieenes [ coverisessensssensenses | eerneens 5,269,000 | .. 25,060,899 | ...........5,264,328 20 ,269,000 |... 0 | 0 | 0 ... 240,398 | 02/21/2012.
V1720E AG 7 |BANQUE CENTDE TUNISIE.........cccovorrrererirrnnas D ] 09/18/2012. | UBS SECURITIES INC.....c.oovovriies [onrenimninsinnnnnninnns | vevies 3,737,435 | ........ 3,955,227 | ........ 3,616,043 | ........... 3,865,799 | .0 | 1,907 | 0 1,907 (234,964) | ....ocvnon 3,632,743 | ... 240,526 | ...... (135,833) | ....... 104,693 | ..... 213,459 | 06/22/2020.
1099999. Total - Bonds - All Other GOVEMMENL. ......c.uiuuuiieieiiisereseess s sensssenes | eessesssessssses s sttt snnssenesenens | eoenes 14,268,517 | ...... 13,954,662 | ...... 13,320,355 | ......... 13,771,293 | .ocovvenes 8,471 | oo 12,232 | i 0 [ 20,703 | ... (234,964) | .......... 13,557,034 | ..... 240,526 | ...... 470,958 | ....... 711,484 | ... 744,552 |..... XXX......
Bonds - U.S. States, Territories and Pc i
13062R JA 7| CALIFORNIA ST - VETERANS.... [ 1210312012, | Called......covveecereceeeeceeeeeierees | v 2,675,000 | .......2,675,000 | .......2,352,047 | ..........2,378,935 | ..cccoovrrrrnnd 0] oo 296,085 | ..o (V1 I 296,065 . 0. O]l ] e 135,088 | 12/01/2036.
339733 DM 6| WISCONSIN TRUST K40 v | [ 1211712012, [ Called....oovecseniceecseiceniiens | eevessicesieesiceniiinnns | v 1,010,000 e s 1,010,531 0 (531)] ... 0 (531) . 0. 0 0 | 68,969 | 05/01/2031.
1799999. Total - Bonds - U.S. States, TErtories & POSSESSIONS. ........iiiiiiiiiniiins  orieiesiiiessssesassssssssessssessssssssssssssssssssssssnssssssssssssssenssnns | annsees 3,685,000 | ........3,685,000 | ...... 3,363,229 | ..ccooone 3,389,466 | ..o (V) 295,534 | oo 0 | e 295,534 |.ooovriinninns (V)] P 3,685,000 | ..o (V] [P [ 0]... 204,057 |..... XXX......
Bonds - U.S. Political Subdivisions of States
167501 WF 8| CHICAGO ILL BRD ED G.0. SCHBDS 1999A....... ... | 12/10/2012. | LOOP CAPITAL MARKETS......ccocee | conrivmrirmrineinnenns | s 19,864,822 | ...... 15,575,000 | ...... 15,144,819 | ......... 15,273,440 | ..o (V10 IO 13,909 | oo 0 | i 13,909 [ .ovvvricnnne (V] I 15,287,349 | ..oovvvernn. (VN 4577474 |..... 4577474 | ...... 885,179 | 12/01/2026.
233433 3V 1|DADE CNTY FLA G.O. BDS1988 D........cocoorvvvrnncns v | 10/01/2012. | MATURITY ...crirrvirirnirriinnnnenes [ e | s 1,635,000 .1,635,000 | ........2,099,275 | ..........1,667,062 | .......cccounnnc (V1 IO (32,062) | ..ocvorerirnnnnd 0].........(32,062) 1,635,000 | ..vviiceenc0 | i LV I 0 ... 125,895 | 10/01/2012.
251093 Q4 5|DETROIT M...oituuiiiniriieriienisensssissnsssnsssssensnens ... | 04/05/2012. | VARIOUS.....cccviviinirnnriinnineninsninns | e | ceneens 4,352,500 | ........5,000,000 | ........ coeeenenn4,505,200 | ... 494,800 | ..o 0] o 521,250 |...........(26,450) 4,478,750 |... 0] (126,250)| ...... (126,250) | ...... 204,444 | 04/01/2014.
2499999. Total - Bonds - U.S. Political SUDGIVISIONS Of StALES...........iiiriiiiiiiiiinis ittt snsssnssnsssssens | aveies 25,852,322 | ... 22,210,000 | ...... 22,244,094 | ......... 21,445,702 | ....... 494,800 | ......... (18,153) | ....... 521,250 |........... (44,603) [ ...ooovvvvrnnnne [V [P 21,401,099 | .o, 0. 4,451,224 |..... 4,451,224 | ..1,215,518 |..... XXX......
Bonds - U.S. Special R and Special A t
01030R FA 5|ALABAMA HOUSING FINANCE AUTHORITY........ o[ 10/01/2012. | Called.........ovveereereeceeereseeieeerenns | v | e 1,120,000 | ........ 1,120,000 | ........ 1,120,000 | ........... 1,120,000 0 0 10/01/2038.
01170P BQ 8 |ALASKA HOUSING FINANCE CORP ree [ | 0610172012, | CAllEd........oveoveceeeeeeeevieerienies | eeeeeeeeesseensesniens | corei 1,000,000 . 946,500 .950,386 (V10 IO 49,614 06/01/2038.
011832 T2 8|ALASKA HOUSING FINANCE CORP e[ | 1200312012, | Called......oooveoveceeeeeveeiieeieein | e | e 6,160,000 | ........6,160,000 | ....... 6,160,000 0 12/01/2037.
03255L BH 1 [ANAHEIM CALIF PUB FING AUTH LE LEASE REV|... | 07/31/2012. | VARIOUS..........cocovurriirerriririrnrnns 15,958,733 | ...... 25,865,000 | ........ 8,520,966 389,212 | ... 09/01/2023.
075676 AZ 9|BECKER MN - NORTHERN STATES PWR. .| 09/28/2012. | Called 15,150,000 | ...... 15,000,000 | ...... 17,162,100 | .........15,509,079 | ..ccoovvrirennc0 | s (359,079)| ... 09/01/2019.
BRAZOS RIVER AUTH TEX - CENTERPOINT
106214 DY 2|ENER 1| 02/21/2012. | VARIOUS........covvvirrrnerinrinerirenins | e | s 6,000,000 0 w0 | 5,653,187 | .iienl0 | .....346,813 | ......346,813 | ... 125,417 | 04/01/2019.
163103 NR 1| CHELAN COUNTY PUBLIC UTILITY DISTRICT NO| ... | 07/02/2012. | Called..........ccorvvuereererneerseerseinens | corvereesennesinseisseens | cereeens 3,030,000 | ........ o cerenernn3,036,651 | oo 0 0 [ 3,030,000 [ o0 | i [0 | 165,135 | 07/01/2037.
167592 J8 8|CHICAGO O'HARE INTERNATIONAL AIRPORT/IL | ... [ 09/12/2012. | Called........ocoverrverrrreirerirernnireins | covereieniseisennines 915,000 915,000 914,635 .914,865 0 w0 915,000 | 0 | 0 | 0 | 54,115 | 01/01/2016.
167592 QC 1|CHICAGO ILL O HARE INTL ARPT R REF REV B. |... | 09/12/2012. | Called.........cccovvemermrerenrenererneniines | coveeieiensenesinnninns | veees 10,000,000 | ...... 10,000,000 | ........ 9,952,600 | ...covvnee 9,995,007 | ovooerrrerirnn 0 0 [ 00000010,000,000 | o0 | i [ il 658,472 | 01/01/2013.
167592 WG 5| CHICAGO O'HARE INTERNATIONAL AIRPORT/IL | ... | 09/12/2012. | Called.........cccmvremrrrrreerineeineiinnees | corneiriniiesineinneinns | e 10,000,000 | ...... 10,000,000 | ...... 10,151,500 0 w0 [ 100000010,000,000 |0 | e | 0| 688,403 | 01/01/2020.
167592 Y4 0|CHICAGO O'HARE INTERNATIONAL AIRPORT.... | ... | 09/12/2012. | Called 2,500,000 ..2,500,000 0 0 [ e2,500,000 |0 | 0 [ il 149,653 | 01/01/2026.
DALLAS FORT WORTH TX INTERNATIONAL

235036 DB 3|AIRPO oo | 11101/2012. | Called.......coovveereereeceeeeseeeseienss | v | s 8,140,000 0 32,065 0 {32,065 [ .ooviveicinncnc0 | 8,140,000 | oocvecieennn0 [0 | cvieiceienn0 | 309,149 | 11/01/2035.
235036 NN 6 |DALLAS-FORT WORTH INT'L AIRPORT.......ccccouc. v | 11101/2012. | Called.......couverereceeriieeiseinens [ e | e 3,765,000 0 0].. 0 0. O | 0 [ 166,701 | 11/01/2028.
311450 EU 0| FARMINGTON NM......cooooiiiriiniinieineiiseirseiiniins 1| 09/27/2012. | Called........orvvvrieririneirseeineieens | e | s 5,000,000 0 0].. 0 (V] IR (V1 IO 5,000,000 | ..oovrirrennes (V1 IS [V I 0. 211,722 | 06/01/2037.
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31283H NA 9| FHLMC 7.500% GO1285.........ccvvrvmrrrncrerrirceineenns ... | 12/01/2012. | MBS PAYDOWN SOV T 283 284 | ... 283 0 0].. 0 0 e [ o283 | 0 | 0 [0 |, 8 | 12/01/2030.
31283H NE 1|FHLMC 8.000% G01289.. ... | 12/01/2012. | MBS PAYDOWN v | e 84 85 84 0 0].. 0 0 10/01/2030.
3138E6 JQ 0[FNMA 3.500% AK2070.... 1| 12/01/2012. | VARIOUS.......ccoovverriirierineenerinns | e | e 21,778,017 | ......20,830,326 | ...... 21,375,495 0 (V1 I (35,488) | ...vvrncernennnd 0 | e (35,488) [ ovvvirreenns0 | 121,303,002 | .0 | 475,015 | ... 475,015 | ... 278,301 | 01/01/2042.
31402C 5L 2| FNMA 6.500% 725451........ccovvvvermrirernnieererinnirnnnns ...|12/01/2012. | MBS PAYDOWN woe | e 34,113 | 34113 | 32,710 | v 33,932 | i (1[0 AR 181 | e 0 [ 181 0 [l 34113 |0 | 0 | 0 | 1,187 | 12/01/2031.
SOUTH DAKOTA HOUSING DEVELOPMENT
339733 AX 5|AUTHORI v | 11/09/2012. [ Called........ooereereeerecieeceiens e | e 4,205,000 | ........ 4,205,000 | ........ 4,252,769 | ........... 4,228,506 0 (23,506) | ... 0 (23,508) [ ...vovrernenne (V1 IO 4,205,000 | ..cocovvrrnne (0[N I (1 I 0. 321,286 | 05/01/2036.
MINNESOTA HOUSING FINANCE AGENCY
339733 BB 2|TRUSTO 11| 12/03/2012. | Called........oevoeereereerieeeeeeeeeeiesens | e | eveeri 470,000 | ........... 470,000 | ........... 471,410 470,686 0 (686)| ... 0 ((1215) ) I (V1 I 470,000 | ..coovvvernenne (V1 IO (1 I 0| s 37,879 | 07/01/2036.
ALABAMA HOUSING FINANCE AUTHORITY
339733 DP 9|TRUST 11 10/01/2012. | CAllE.vvonveeeeveer e | oo 545,000 545,000 541,638 541,896 0 3,104 | ... 0 3,104 04/01/2031.
401905 BF 0|GULF COAST WASTE DISP AUTH TX - VALERO.. | ... [ 05/03/2012. [ Called..........ceveevrrrrrrerieriierineirnns | ceviseiesiiesineninnes | evviens 1,900,000 | ........ 1,900,000 | ........ 1,700,709 | ........... 1,728,821 | oo (V1N I A7T179 | e 0 | e 171,179 04/01/2032.
40220T AB 2 |GULF COAST INDL DEV AUTH TX - VALERO....... v | 05/03/2012. | Called.......c.ovveerierirrererinerinrinens | e | s 5,640,000 | ........ 5,640,000 | ........ 5,128,442 | ........... 5,202,721 | covovrrrerin (VN I 437,279 | oo 0 | e 437,279 12/01/2031.
442348 ZY 7|HOUSTON TX AIRPORT SYSTEM.......c.covvvrnevrnncns ... | 05/07/2012. | Called 885,000 885,000 882,788 .883,043 (V1 I 1,957 | v 0 | s 1,957 ....885,000 37,613 | 07/01/2025.
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION....... ... | 07/01/2012. | SINKING FUND REDEMPTION..... e | e 150,000 | ..ooveueee 150,000 | ..cvuveee 150,000 .150,000 0 0 0 0. ....150,000 |... L0 L0 .7,047 |01/01/2029.
451888 DU 2|ILLINOIS DEV FIN AUTH - AMEREN CIPS............. .. | 09/06/2012. | Called.........ccoorreemreereerrreeieseieenns | coverveesiieeiseeesnies | s 10,000,000 | ...... 10,000,000 | ...... 10,023,000 | ......... 10,000,000 0 0 0 (V] IO (V] IR 10,000,000 | ....ovvernene (V1 IO (1 I 0 ... 420,139 | 03/01/2014.
45201Y QU 4 [ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 11/02/2012. [ Called........ccrevvvrrrernriiineierinniniens | cevrerieissnssenensnsenes 640,000 640,000 | ........... 640,000 .640,000 0 0 0 0 ....640,000 08/01/2036.
45201Y UH 8|ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 11/02/2012. | Called.........coovuevererereriirininineiirens | crverieesenissisenins | eereeens 1,270,000 | ........ 1,270,000 | ........ 1,270,000 | ........... 1,270,000 0 0 0 0. .1,270,000 08/01/2032.
452245 AR 4|ILLINOIS ST TOLL HWY AUTH TOLL TOLL HWY.. | ... [ 01/01/2012. | MATURITY ...ccovvumrrimienrinnrineirnnns | ceveseinseiiesisneniinnes | eeviees 7,670,000 | ........ 7,670,000 | ........ 8,806,387 | ........... 7,670,000 0 0 0 (V] IO (V1 IO 7,670,000 01/01/2012.
INDIANA HOUSING AND COMMUNITY
454806 AX 8|DEVELOPMEN 1. | 07/02/2012. | Called.........ocoeerreeereeereereeeeeserenis | creeriiesiesisesiennas 585,000 585,000 | ... 585,000 .585,000 0 0].. 0 (V1 IO (V] I 585,000 | ...coovrrrnns (V1 I (1 I 0| 22,125 | 01/01/2037.
INDIANA HOUSING AND COMMUNITY
454806 CM 0|DEVELOPMEN 1| 07/02/2012. | Called. ... | oo | eveeeiiens 495,000 | ........... 495,000 | ........... 495,396 495,173 0 (173)] ... 0 | oo (173) e [ 495,000 | v [0 | 0 | 36,200 | 07/01/2037.
462467 AM 3| IOWA FINANCING AUTHORITY ....cccoorrerrirrireinns 1| 12/20/2012. | Called.......couvvereeririreeiseeiseinees [ e | e 2,445,000 | ........ 2,445,000 | ........ 2,454,095 | ........... 2,449,339 | .o (V18 I (4,339) [ oo 0 | ovrreereene(d,339) [ o0 | 02,445,000 | o0 [ i | 0 | 160,882 | 07/01/2030.
462467 AU 5|IOWA FINANCE AUTHORITY 1| 1171512012, | Called.........ovveereereeeeeeeeseeesrieenss | cveenviesicseeesseessies | eveeeenn 730,000 | ... 730,000 | ........... 730,583 .730,304 0 (304) 0 | cvereereenea(304) | 0 [0 730,000 | v [0 | 0 | 38,702 | 07/01/2037.
49130P ZU 1|KENTUCKY HOUSING CORPORATION vee | oo | 1200312012, [ CallEd.......oocvrrieiiieieieeiericeisies | e 0 0 0 | o0 i 3,495,000 | oo [0 | eveveeeenn0 | e 184,042 | 07/01/2036.
525184 AM 9|ST. LOUIS MO IDA TRUST SERIES 06-K50........... 1o [ 07/02/2012. [ Called........ocveeeeereeieieieeieieieieiees e | v 5,319,417 | ........5,320,000 | .......5,239,891 | ..........5, 241,617 | ..ccoovrrrnrnnd 0 [ o 77,800 | oo 0 [ oo 77,800 | o0 [ 8,319,417 |0 | a0 | 0 | 237,391 | 12/20/2044.
525184 BV 8|PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... | 10/01/2012. | Called 30,000 ..30,000 0 0 0 .2,700 | 10/01/2037.
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY | ... [ 07/23/2012. [ Called.........cevererrrenericriinerieeinns | ceriseinseisissineinenes 35,000 ..35,000 (1 IR 9)] . 0 2,417 | 10/01/2031.
WEST VIRGINIA HOUSING DEVELOPMENT
525184 EB 9|FUND oo | 11/01/2012. | Called........oeevecrereeceeeeeseeeeerenns | v | s 4,500,000 | ........ 4,500,000 | ........ 4,505,490 | ...cooonc 4,502,855 | ..ocvvevirnens (V1 I (2,855) [ .oovercirneennd (U R (2,855) | .oocvvreirnnne (VN IO 4,500,000 |..ccooovrrrnnc (V1 IO (1 I 0 ... 355,080 | 05/01/2037.
NEBRASKA INVESTMENT FINANCE
525184 HK 6|AUTHORITY/NE 1. | 08/01/2012. | VARIOUS......ccorvvrerrerierirerienins | o | oo 1,360,000 | ........ 1,360,000 | ........ 1,375,123 | ..cooonee. 1,364,782 | ..o (V18 I (4,782) [ oo (U (4,782) | oo (V1 IO 1,360,000 | ..corverenne (V1 IS LU I 0| v 88,162 | 09/01/2013.
TEXAS DEPARTMENT OF HOUSING &
525184 MB 0|COMMUNITY 1| 12/03/2012. | Called..........vverveereeeeeeeeeseeseeenee | oo 530,000 530,000 546,260 538,635 (V18 I (8,635) [ .evverucernrnnnd (U (8,635) [ ..overerernnne (V1 IR 530,000 | ..ccoovrrrnec (V1 IO LV I 0| v 46,442 |03/01/2038.
WISCONSIN HOUSING&ECONOMIC
525184 NX 1|DEVELOPMENTA oo [ 09/04/2012. [ Called.........cveeeeereeieieieieieieieiens [ e | v 1,280,000 | ........ 1,280,000 | ........ 1,310,221 | oo 1,296,167 | .cvvverrernnnd 0 [ v (16,167) | w.vvvvrrrernnnnd (V1 I (16,167) [ ..ovoevrrrennd 0 [ 1,280,000 |.....ccovenend 0 [ e (V1 I 0 [ e 88,528 | 09/01/2037.
MASSACHUSETTS ED. FIN. AUTHORITY -
57563R GR 4|STUDE 1o [ 07/02/2012. [ Called.......ooeveeeieiecieieieieieieieins [ e | e 425,000 | ........... 425,000 | ........... 425,000 425,000 0 0].. 0 (U IR {1 425,000 | ..coovrernnnn 0 | e (V1 I 0 17,700 | 01/01/2028.
MASSACHUSETTS EDUCATIONAL FINANCING
57563R JC 4|AUTH 1| 07/02/2012. | Called........coveeeeeereeeeeeeeeeeseceenee | oo 310,000 310,000 311,163 .310,997 0 (997)] ... 0 (15T} I (V1 I 310,000 | ..ccoovrrrnn (V1 IO (1 I 0 e 12,255 | 01/01/2031.
575930 QM 7| MASSACHUSETTS HOUSING FINANCE AGENCY | ... [ 11/01/2012. [ Called..........oevvrreririrrireiinerirerines | cevierieeisnesissinenes | v 11,870,000 | ...... 11,870,000 | ...... 11,894,463 | ......... 11,866,499 0 3,501 | ... 0 3,501 | oo (V1N IR 11,870,000 | ....ovvevuvene (V1 IO LV I 0 ... 791,333 | 07/01/2022.
MASSACHUSETTS ST WTR POLLUTN A WTR
576047 VD 3|POLLU ... | 08/01/2012. | SINKING FUND REDEMPTION..... [ .coeoirerrririreirennns 22,725 | cvvne 22,725 | cvvn 23,618 | .o 22,725 0 0].. 0 (U IR () IR 22,725 | .o {1 I {01 I (1] U 954 | 08/01/2013.
594520 JF 6|MICHIGAN HIGHER ED STUDENT LN........ccocvvnuee v | 09/04/2012. | Called.......covvmereerieereriierineinens | e | s 3,500,000 | ....... 3,500,000 | ........ 3,701,250 | ..ovevrnee 3,518,573 | oo (V18 I (18,573) | wooverrernnnnd (U (18,573) | ..ovvrrernenne (VI IO 3,500,000 | ...oocrvernnnes (V1 IS (U I 0 ... 182,000 | 09/01/2020.
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605277 AC 6|MISSISSIPPI BUSINESS FIN CORP - SYSTEMS... | ... [ 09/27/2012. [ Called.......c.coevervevrricrireriierineirnns | cevireineriiesinenienes | eevies 9,125,000 | ........ 9,125,000 | ........ 8,838,840 | ........... 8,932,007 | ..oceerrrinnad (VN I 192,993 | oo (V1 I 192,993 | .o (1 [ I 9,125,000 | ...ocovvrrnnee (0[N I (VN IO 0. 487,528 | 05/01/2022.
MOHEGAN TRIBE OF INDIANS OF
608333 AH 3|CONNECTICUT .| 07/16/2012. | FIRST ALBANY CORPORATION... | ..coocerrrerernnrrinnae 950,000 | ........ 1,000,000 | ........... 979,720 | ..coovvvvrne 833,550 | ....... 154,801 | oo 808 | .o 0 | e 155,609 | .vvoevvnrenne (V1 I 989,159 | ..ccvvvirrns (VN IO (39,159) | ........ (39,159) | ........ 53,813 | 01/01/2023.
MOHEGAN TRIBE OF INDIANS OF
608333 AJ 9|CONNECTICUT ... | 07/16/2012. | FIRST ALBANY CORPORATION... | ....cvvrivreririeeririins | vereens 9,328,000 | ...... 10,600,000 | ...... 10,420,712 | cooovvvenee 7,583,028 |..... 2,873,008 3,085 0 2,876,093 | ...cccooovnn0 [ 10,459,121 | e 0 | ..(1,131,121) | ...(1,131,121) 01/01/2033.
61205P AJ 8|MHESA 2012-1 A1 .. | 12/20/2012. | MBS PAYDOWN 673,141 | .......... 673,141 | ....ccc.... 675,035 0 0 (335) 0 (335) 09/20/2022.
61212R XS 0|MONTANA BOARD OF HOUSING.. .| 12/03/2012. | Called 605,000 605,000 605,545 605,226 0 (226) 0 (226)|. 06/01/2037.
NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM
644614 CF 4|0 1 07/01/2012. | MATURITY coooiiiierineienrnines [ e | senee 1,430,000 ..1,430,000 1,476,804 1,432,848 |0 | (2,848) | 0 | (2,848) | 0 1,430,000 | 0 | 0 |0 ] 75,075 | 07/01/2012.
NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM
644614 CG 2|OF [ 07/02/2012. [ CallEd. ... | cevessiinneiesineninnes | eeris 2,580,550 | ........ 2,555,000 | ........ 2,622,503 | ...ooouc 2,566,247 | .oocovrvcrinnn (V10 IO 14,303 | oo (VI I 14,303 | .o (0 [ IO 2,580,550 | ...cvvrrrnnn (0 [ IO (1 I 0. 134,138 | 07/01/2013.
NEW HAMPSHIRE HEALTH&ED - UNIV SYSTEM
644614 CJ 6|OF 0710212012, [ Called........ooeoveeeeeeeeeeeeeiceeees | e 2,858,300 | ....... 2,830,000 | ........ 2,860,904 | ........... 2,835,165 0 23,135 0 23,135 | oo (VI IO 2,858,300 | ..oorvvurenne (V1 IO (0 I 0 ... 148,575 | 07/01/2015.
NEW HAMPSHIRE HEALTH&ED - UNIV. SYSTEM
644614 CL 1|0 0710212012, [ CallEd.........cooeeveereeceeieveseieeii | oo 2,272,500 | ........ 2,250,000 | ........ 2,230,425 | ..ccooone 2,239,522 0 32,978 0 32,978 | o) (VP 2,272,500 | .oovvoee. ([ [V I 0 ... 120,938 | 07/01/2020.
NEW HAMPSHIRE HOUSING FINANCE
64468T 7X 9|AUTHORITY 1200312012 [ Called........oooeveveeveeeeeeceseeseies | cenveeeeeeeeeeneesneenns | eeeeienens 115,000 | vovvvrnee 115,000 | .cooeveeee 115,069 115,021 0 .(21) 0 (VA D) - (V1 I 115,000 | .ooovvrenrrnne (V1 IO LU I 0| e 10,584 | 07/01/2025.
NEW HAMPSHIRE HOUSING FINANCE
64468T 7Y 7|AUTHORITY 1200312012, [ CalIED... ..o seeeseeeeeres | ceereeeeseseeeseeerienes 210,000 210,000 207,953 .208,046 (V1 I 1,954 | i [V I 1,954 | (V1 IR 210,000 | ..ccoovrrrnen (V1 IO LV I 0 19,252 | 07/01/2036.
NEW HAMPSHIRE HOUSING FINANCE
644687 7Z 4|AUTHORITY [ 1200312012, [ CallEd......covveieieieiseineiis | eevieeeeeiesiseienne | e 115,000 | woovvree 115,000 | oooverenee 112,754 113,139 ([ I 1,861 | e [V I 1,861 | v (1[N IO 115,000 | .ooovrerrenne (V1 IO (0 I 0. 10,321 | 01/01/2027.
NEW HAMPSHIRE HOUSING FINANCE
64468T 8A 8|AUTHORITY [ 12103/2012. [ Called......o.ceeeririeireiseineiis | e | s 155,000 | .oocveeee 155,000 | .cooevenee 157,399 .156,260 (VN IO (1,260) | oo (VI I [QIVZ10) | (0[N IO 155,000 | ..covrrrnnnn (0[N I (U IO 0| e 14,427 | 07/01/2036.
NEW JERSEY ECONOMIC DEV. AUTH. -
645780 EF 0|AMERICA 1211712012, [ Called......oooeeeeveeeeeeeieees | e | ervies 3,737,000 | ........ 3,700,000 | ........ 3,770,263 | ..ccovne 3,723,019 | oo (V10 IO 13,981 | oo (U IO 13,981 [ .o (V1N IO 3,737,000 | .covcreerrnne (V1 IO LV I 0 ... 229,657 | 04/01/2022.
NEW JERSEY HIGHER EDUCATION STUDENT
646080 HG 9|ASSI 1| 07/02/2012. | Called.........ovveeveeeeeeeeeeesseeereeenee | oo | s 3,075,000 | ........ 3,075,000 | ........ 3,075,000 | ..ocevrnee 3,075,000 0 0 0 (V[ 0 | 3,075,000 | orvvceorvcee0 | o0 o0 | 36,792 | 06/01/2021.
646139 F9 1|NEW JERSEY ST TURNPIKE AUTHORITY. .| 11/21/2012. | EXCHANGES (UNLIKE).......cocovvies [ oreermrieiinnerieins | e 1,290,416 ..1,245,000 1,303,755 | (1 I (13,339) | v 0 1,290,416 | o0 [0 | 0| 80,925 | 01/01/2016.
646139 YC 3|NEW JERSEY ST TPK AUTH TPK REV .1 01/01/2012. | SINKING FUND REDEMPTION..... | cccovvveeerrerirerinces | veviens 1,335,000 ..1,335,000 0 0 0 1,335,000 |0 | e [0 | 43,388 |01/01/2016.
NEW MEXICO MORTGAGE FINANCE
647200 MY 7|AUTHORITY 0710212012, [ CAlIEM.........ooeoveeeeeeeeeeeeeseieesi | v 520,000 520,000 520,000 .520,000 0 0 0 (V1 IR (V1 IR 520,000 | ...cccovrrnen (V1 IO LV I 0| e 21,000 | 07/01/2037.
NEW MEXICO MORTGAGE FINANCE
647200 SF 2 [AUTHORITY 101/03/2012. | Called.........oveveeeveeereeeevesrereeiens | e 215,000 215,000 213,656 213,778 0 07/01/2038.
NEW MEXICO MORTGAGE FINANCE
647200 TK O[AUTHORITY ... | 07/02/2012. | Called 340,000 340,000 337,613 337,771 0 01/01/2039.
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY............ 1| 07/23/2012. | Called.......courveereererieeerierinees [ e | e 680,000 | ........... 680,000 | ........... 664,013 667,009 0 04/01/2029.
652590 AQ 3|COUNTY OF NEWTON, IN.....cvvvmirirerrrrrcrieninnns 1| 12126/2012. | VARIOUS.........oooiiiiirieieincirenines | cevieeierienireresinsines 840,000 840,000 | ........... 840,000 .840,000 0 08/25/2022.
NORTH CAROLINA MUN PWR AGY NO
658203 PH 1|CATAWBA EL ... | 01/01/2012. | SINKING FUND REDEMPTION..... | .ocvvrivreririeennnins | e 3,350,000 3,278,947 | ..o 3,350,000 0 0 0 13,350,000 | ..vovvreernc0 | v [ il | 92,125 | 01/01/2013.
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY| ... [ 10/01/2012. [ Called..........cvvvrrerreriireiiiseiiniiens | eeereeissinsesiseieenes | ceevneennsd 430,000 R 430,308 0 (308) 0 830,000 |0 | 0 | 0| 19,641 | 01/01/2038.
664252 CS 0|NORTHEAST MD WASTE DISP AUTH - WMX....... 1| 01/01/2012. | MATURITY ...cvvrrvivirnirnniieninenes | e | s 5,000,000 | ........5,000,000 | ....... 4,697,900 | ...cooouee 5,000,000 0 0 0 (V1 IR (V1 I 5,000,000 | ..coorierinn0 | evcvrireiienn0 | 0 [ 118,750 | 01/01/2012.
676907 FG 8|OHIO HOUSING FINANCE AGENCY/OH.... .. | 09/04/2012. | Called..........oooerreeerrereeereerieeeiesens | e | cveeeris 715,000 ....750,643 .715,000 0 0 0 715,000 |0 | 0 | 0 | 28,613 | 09/01/2031.
67756Q CQ 8| OHIO HOUSING FINANCE AGENCY/OH.... oo [ 12103/2012. [ Called........ooveeeereieieieeiereieieiees e | v 3,270,000 . 3,272,060 | ........... 3,270,873 0 (873) 0 .3,270,000 . O]l ] e 242,275 | 03/01/2037.
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY........... 1. | 09/04/2012. | CAllE. ..o eeeeeeeeeeeeeseeseee | eeeereeeeeeseseesseenne 570,000 570,000 570,000 .570,000 0 0 0 | vvvrrererineeen0 e s 570,000 |...cooovurrnee (V1 I (U 0| 20,280 | 09/01/2038.
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OREGON STATE HOUSING & COMMUNITY
686087 EJ 2|SERVICE 1| 10/01/2012. | Called.......couvverierircereriseeineinens | e | s 2,455,000 | ........ 2,455,000 | ........ 2,522,513 2,505,430 | oo (V1 IO (50,430) | ..overerernennd (U (50,430) | ... 2,455,000 | ..cooovveeenc0 | o0 [0 | 143,717 | 01/01/2038.
708796 AH 0|PENNSYLVANIA HOUSING FINANCE AGENCY..... | ... [ 10/15/2012. | Called......c.couvvrererrrreriereiereneennns | verereeneiiesinenienes | aeviens 4,750,000 | ........ 4,750,000 | ........ 4,750,000 ..4,750,000 0 0].. 0 0. 4,750,000 |... L0 0| 246,772 | 10/01/2037.
745270 JV 1|PUERTO RICO HSG FIN CORP REV.........cccnvvrnc. 1| 12/101/2012. [ VARIOUS.....c.oovvriiiiiriierinsirenines | ceveeisissiesessnnin 80,000 | .covvrnee 80,000 | .coovvuene 80,000 | ..o 80,000 0 0.. 0 {1 I {1 RN 80,000 |....ccovunend 0 | e (V1 I 0 [ s 2,961 | 06/01/2020.
RHODE ISLAND HOUSING&MORTGAGE
76221R EJ 8|FINANCE CO 1| 10/01/2012. | Called........eeeeeeveereeeeeeeeeeeeeeenee | e 2,355,000 | ........ 2,355,000 | ....... 2,355,000 | ..covrnee 2,355,000 0 0f.. 0 (V] IO (VI IO 2,355,000 | .coovrierenn0 | evirriiniinenn0 | 0 [ 120,581 | 10/01/2022.
784420 AB 7|SLCLT 2005-1 A2 ... | 11/15/2012. | MBS PAYDOWN ceee | s | e 2,419,979 | ........ 2,419,979 | ........ 2,403,341 2,415,960 | covovrrrerin 0 | s 4,018 | oo [V I 4,018 2,419,979 | o0 | 0 [0 | 8,642 | 11/15/2021.
79164Y AD 3|ST.LOUIS MO IDA - ANHEUSER BUSCH. [ 06/22/2012. [ Called........cooeevereereeeeieeeeeeiees | eeeveenressieeeieeeienns | erviens 5,000,000 | ........ 5,000,000 | ........ 5,000,000 0 0 0 0 | evveceeecen0 [ 100000005,000,000 | ovvocveeenc0 | e [0 | 197,031 | 03/01/2032.
SAN BERNARDINO CNTY CALIF SING SINGLE
796842 DF 6|FA o 110/01/2012. [ CalleD.....eoeeeeeeeeeeee e eeeeeeies | eeveeeeeeerseeereesees 68,424 | ........... 190,000 | ..vvveninns 40,454 | ...coovevene 65,394 0 3,030 | ... 0 3,030 | .o (1 [ IO 68,424 | ...coovvvenn (V1 IO LU I 0 | i 0 |05/01/2031.
SOUTH CAROLINA HOUSING FINANCE AND
83712D MX 1|DEVEL 11 10/01/2012. | CllE.verveeeeeeer e eeeeeeeeeeeeeeee | e 215,000 215,000 215,000 .215,000 0 0f.. 0 (V1 IO (V1 IR 215,000 | ..ccovvirrnns (V1 I (U I 0 | s 9,308 | 07/01/2032.
SOUTH CAROLINA ST PUB SVC AUTH REV REF
837147 VE 4|B 1o | 07/02/2012. | Called.........ovvvrrierirerireeseeisnienns | e | eoeeens 2,020,000 | ........ 2,000,000 | ........ 2,107,940 | ........... 2,017,961 0 2,039 | ... 0 2,039 | .o (V1 IO 2,020,000 | ..ovreeinnnes (V1 IO (U I 0] ... 110,000 | 01/01/2014.
SOUTH CAROLINA ST PUB SVC AUTH REV REF
837147 VG 9(B 1o [ 07/02/2012. [ Called........ooveeeeereieieieiereieieiees [ | v 1,328,150 | ........ 1,315,000 | ........ 1,366,324 | ........... 1,323,597 | o 0 [ et 4,553 | oo (V1 I 4,553 | i 0 [ 1,328,150 | ..coovvrinend 0 | e (V1 I ([ 72,325 | 01/01/2016.
SOUTH CAROLINA ST PUB SVC AUTH REV REF
837147 VK 0|B 1. | 07/02/2012. | Called..........ooveereeriereeeeeseeesereenss | oo | e 1,010,000 | ........ 1,000,000 | ........ 1,026,920 | ........... 1,004,531 0 5469 | ... 0 5,469 | ..ooovrrniinnn (V1 IO 1,010,000 | ..ccoovrrrnne (V1 IO (1 I 0| s 55,000 | 01/01/2019.
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY| ... [ 10/01/2012. [ Called.......c.everrerrrenericriierinsirnes | cevireinersesisneninenes 230,000 230,000 230,000 .230,000 0 0].. 0 (V] IO (V1 I 230,000 | ..ccoovrrrnns (V1 IO (0 I 0| oo 9,126 | 07/01/2031.
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY| ... [ 10/01/2012. [ Called.......c..vverrvrmirrmerierirerineenes | veviieineriesninenienes 310,000 310,000 310,000 .310,000 0 01.. 0 (V] IO (V1 I 310,000 | ..ccovvirrne (V1 IS LV I 0| e 12,561 | 01/01/2037.
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... | 10/01/2012. | VARIOUS..........cccosvvimrimernirrerrns | i 2,275,000 | ........ 2,275,000 | ....... 2,280,688 | ........... 2,279,309 | .ooovrreri (V18 I (4,309) [ oo (U (4,309) [ .oocverrirnnne (V1N IR 2,275,000 | ..ovvrerrnnnes (V1 IO LV I 0 ... 109,313 | 07/01/2038.
TEXAS DEPARTMENT OF HOUSING &
88275F MU 0| COMMUNITY 1 12/03/2012. [ VARIOUS.......oovviireririeinnisinnines [ eviveeesiseisnnnsninnns | ervees 1,115,000 | ........ 1,115,000 | ........ 1,134,513 | ... 1131124 | 0 e (16,124) | 0 | (16,124) |0 [ 1,115,000 | ...cccvvenecnd 0 | e (V1 I (1 56,016 | 03/01/2039.
890340 AF 9| TOOELE COUNTY UT - UNION PACIFIC... .. | 04/30/2012. | Called..........ooveereeriecrrereseeieseienns | v | s 4,000,000 | ........ 4,000,000 | ........ 4,085,800 ..4,004,061 4,000,000 | ..oooovverrenc0 | e [0 | 150,100 | 11/01/2026.
914460 BM 1 [UNIVERSITY MINN UNIV BDS1996A. .1 07/01/2012. [ MATURITY ...ovvvicnicninne 7,000,000 .7,000,000 | ........7,811,300 ..7,045,206 000,000 402,500 |07/01/2012.
928827 DB 7|VOLUSIA CNTY FLA ARPT SYS REV.... | [10/0172012. [ MATURITY .o | ceverseriessnssssenienes | eeviens 1,440,000 1,440,000 | ........ 1,669,435 ..1,458,665 .1,440,000 | ... L0 0| 100,800 | 10/01/2012.
938121 AA 8| WASHINGTON CNTY NB - CARGILL........ccccoerrrnnee 1| 11/01/2012. | Called........oevveerereeeeeeeeeeeeeens | oo | s 11,867,500 | ...... 11,750,000 | ...... 12,662,038 | ......... 11,946,714 | o0 | cien(79,214) | o0 [ (79,214) [0 | e 11,867,500 | ....vvvernene (V1 IO (0 I 0 ... 693,250 | 11/01/2027.
WASHINGTON STATE HOUSING FINANCE
93978T FJ 3|COMMISS oo | 12/03/2012. | Called.........ovveecreereecereeieseeesevenns | oo | e 4,580,000 | ........ 4,580,000 | ........ 4,579,863 | ...covvne 4,579,863 | ..ocvvrvvernnn. (V1 I 137 | o (1 I 137 | oo (V1N IO 4,580,000 | ....ccoevrnee (V1 IO (U I 0 ... 227,188 | 06/01/2048.
WASHINGTON ST PUB PWR SUPPLY S REF
939828 WJ 4|REVB v | 07/01/2012. | MATURITY ...vvvrrvrrireenmrinernenes | o | s 5,400,000 | ........ 5,400,000 | ........ 5,446,980 | ........... 5,402,629 | ..o (V18 I (2,629) [ .oovercerrnnnd (U R (2,629) | ..ocverrirnene (V1 IO 5,400,000 | ..oovrerrnnnes (V1 IO 0 | oo 0 ... 291,600 | 07/01/2012.
967246 GZ 6|WICHITA KANS ARPT AUTH - TEXTRON.............. 1o | 1212812012, | Called........overieerierieieeiierinees [ s | s 14,771,250 | ...... 14,625,000 | ...... 15,887,576 | ......... 14,840,667 | ....oovvonennc (V18 IO (69,417) | oo (U (69,417) [ ..o (VN DU 14,771,250 | oo (V1 IO (0 I 0 ... 947,070 | 06/15/2032.
WISCONSIN HOUSING&ECONOMIC
97689P 2P 2|DEVELOPMENT A .. | 09/04/2012. | Called.........oooerreeereerieereeeieeeiesens | coveereesiieeiiesiienies | cveeiies 705,000 | ........... 705,000 | ........... 705,000 .705,000 0 0].. 0 (V] IO (V1 I 705,000 | ..oooovrrrnees (V1 IS (1 I 0| s 35,250 | 09/01/2036.
98267V AN 3| WYANDOTTE COUNTY KANSAS CITY KANSAS... | ... | 12/03/2012. [ Called..........cccoverrerrrrirririeiereirens | crveireissieseiieisennns | ceenins 4,105,000 | ........ 4,105,000 | ........ 4,133,599 | ....cco... 4,116,968 | ....coovveenend 0 [ v (11,968) | ..vvvvrrinnnnd (V1 I (11,968) [ ..vocvrrirena 0 [ 4,105,000 | ....ccovunenn 0 [ e (V1 I 0 ... 168,375 | 12/01/2020.
WYOMING COMMUNITY DEVELOPMENT
98322P 73 6|AUTHORITY ... | 12117/12012. | Called o 5,000,000 | ........ 5,000,000 | ....... 5,000,000 | ..coovrne 5,000,000 0 0 5,000,000 | .0 |0 [ 0 ... 263,722 | 06/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.. .].....321,143,582 |..... 330,930,651 |..... 319,755,012 | ....... 293,945,961 |..... 3,027,809 | ........ 717,648 | .ovoovveeen0 | 3,745,457 |0 ] 319,703,383 |.......c........0 |.....1,440,198 |..... 1,440,198 | .15,303,112 |..... XXX......

Bonds - Industrial and Miscellaneous

126671 SJ 6|CWL 2002-4 Al.......covovvirrinnne | | 12/25/2012. | MBS PAYDOWN v | e | s 198,922 | .......... 198,922 | ........... 198,922 .198,922 0 0.. 0 0 [ (1] I 198,922 | ... {0 (U I (U I 1,036 | 02/25/2033.
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126694 3B 2| CWHL 2008-8 1AT.....coouiiiiircirnrieeiieeieeeiseisneis ... | 12/01/2012. | MBS PAYDOWN......ccoovvvmrrnrrirnnnns | e 307,576 307,576 307,864 269,283 | ........ 38,293 0].. 0 38,293 |0 [ 307,576 | 0 | 0 [ 0 | 11,434 | 05/25/2036.
14041N CH 2 |COMET 2005-A7 A7 ... | 08/15/2012. | MBS PAYDOWN........ovvirirvmrinin | o | oo 1,000,000 | ........ 1,000,000 | ........1,045,977 | ........... 1,025,282 0 (25,282)] ... 0 (25,282) | ...vvvverrienc0 [ 01,000,000 | oo | oo | i | 31,333 | 06/15/2015.
184496 AF 4| CLEAN HARBORS INC 7.625% 8/15/2016.. L[ 07/30/2012. [ VARIOUS.......oevvmimrieiieniseinens | eeereesesinseessenns 366,027 360,000 .366,943 0 (923)] ... 0 (923) | cevvvrererreen0 [0 366,020 {0 | i 7 [ s | 26,231 | 08/15/2016.
22025Y AJ 9|CORRECTIONS CORP OF AMER 6.75% 1/31/2014| ... | 12/19/2012. | Called...........vvverrrrerrrenerreenvnrenns | onseeernsessnesesnneens | convevens 132,000 | wovvvrne 132,000 | ... 129,030 .130,506 (V1 IO 1,49 | (U I 1,49 | .. 0 01/31/2014.
22545R AV 8| CSMC 2006-TF2A KERE.........cccovvuervrrirciirircenns ... | 11/15/2012. | MBS PAYDOWN v e | 37,754 | i 37,754 | 37,734 |l 37,710 | (V1 I A4 | (U A4 |, 0 09/15/2021.
247367 AX 3|DELTAAIR LINES INC CSNB 6.718% 1/2/2023..... ... | 01/02/2012. | SINKING FUND REDEMPTION..... 0 8 0 8 .0 07/02/2024.
350235 AA 5|FOSTER WHEELER COQUE VERDE............cc....... ... | 04/15/2012. | SINKING FUND REDEMPTION..... ...45,000 N .45, cevenernnnn: 80,559 | s 4,441 0 0 4,441 .0 04/15/2015.
36158Y EQ 8|GECMC 2002-1A A3 ...102/01/2012. | MBS PAYDOWN woe | e 2,032,464 | ........ 2,032,464 | ........ 2,137,342 | ........... 2,039,134 | .o 0 [ v ((CXY(0) ] (1 R (6,670) .0 12/10/2035.
373298 CH 9|GEORGIA-PACIFIC LLC 7.125% 1/15/2017.... .[01/17/2012. | PRIOR YEAR INCOME..........coevrnee | omrrreerrinirieiicinnns (O 0 0 0 0 0 0 0 .0 01/15/2017.
GOLDMAN, SACHS & CO.
38141G EG 5| GOLDMAN SACHS GROUP INC........ccoorrerirerernens .1 03/23/2012. | (DOMESTIC) | | e 1,806,320 | ........ 2,000,000 | ........ 2,000,000 | ..covvnee 2,000,000 0 0 0 (V1 IR (VI IO 2,000,000 03/22/2016.
428040 BZ 1|HERTZ CORPORATION 8.875% 1/1/2014.............. .| 03/15/2012. | Called..........ovveereeereereeereeeeeseieeens | coveereeiieeiceesseeies | cveeeiiens 151,000 | .ocvvrnee 151,000 | oovvvnee 150,362 .150,760 (V1 IO 240 | o (1 I 240 [ .o (V1 I 151,000 01/01/2014.
44108E AY 4[HOST HOTELS & RESORTS LP veee [0 ]09/05/2012. | Calle.......oucvvevieeirereciieieieiereis | e | ereeens 4,117,307 .4,074,000 | ........4,074,000 | ...........4,074,000 | ....ccoeoernnee (0 43,307 | oo (V1 I 43,307 .0 4,117,307 03/15/2015.
462846 AC 0|IRON MOUNTAIN INC 6.625% 1/1/2016 v | 02| 08/20/2012. | Called.......ooeveeerecreerieeieeeieeiieens | eoveevessieesiesssenies | eveniiens 100,000 0 2,820 0 2,820 .0 ....100,000 01/01/2016.
502413 AU 1|L-3 COMMUNICATIONS CORP 6.375% 10/15/15... | ... | 10/15/2012. | Called..........ovverererrriniireriseiiinriens | eeereiississeisnsienies | cevieneinns 101,594 0 6,448 0 6,448 .0 ....101,594 10/15/2015.
52108H MY 7|LBUBS 2002-C7 Ad.........ooeverrrerieririerieirneeieeiens v | 11711/2012. | MBS PAYDOWN.....coouvierrierrnenen [ e | s 3,698,987 3 TTL8T | 3,718,395 | (V1 I (19,407) | ..o (U (19,407) .0 698,987 12/15/2031.
58988P B* 8|MERIT INDUSTRIES TL A 2007........cccomrererenerrns 1. | 09/28/2012. | VARIOUS.........vverrriernerineinernes | covneiineiiiseinesiissinns | e 191,961 | .............63,987 | oo 159,258 159,258 0 0 0 (V1 0 12/31/2013.
58988P B@ 6 |MERIT INDUSTRIES TL B 2007.. ... | 09/28/2012. | VARIOUS........ovvoiviirneiinniierines [ e | e 173,079 ...140,813 140,813 0 0 0 0 .0 12/31/2013.
59022H AU 6| MLMT 2002-MW1 A4 ... | 04/01/2012. | MBS PAYDOWN........oovvvrerirmrinenns | crrerimeineeiseinenins | e 8,509,500 8,839,243 | .......... 8,539,251 0 (29,751)| ... 0 (29,751) .0 07/12/2034.
61745M TD 5|MSC 2003-1Q5 A4 ... | 12/01/2012. | MBS PAYDOWN........ovvvmrrnniirenis | i 202,511 204,093 .202,940 0 (429)] ... 0 (429) .0 04/15/2038.
618270 AD 4|MORRIS PUBLISHING GROUP.........ccccnuverirrnninne 1 08/10/2012. | Called.....veooveeeeeeeeeeeeeeeeeceeeeeeeeeeeee | oo 77,518 | oo 76,871 | oo 76,871 | oo 65,341 .0 09/01/2014.
63845P A@ O [NATIONAL VISION TL B (2018) ... | 11/07/2012. | SINKING FUND REDEMPTION..... | .ocveerereeiirincinns | cerreiienes 10,000 | .ooovvrennee 10,000 10,003 0 .0 07/09/2018.
63934E AM 0 [NAVISTAR INTL CORP 8.25% 11/1/2021... ... | 07/10/2012. | CITICORP SECURITIES INC. 830,250 900,000 866,952 870,711 0 11/01/2021.
651290 AJ 7|NEWFIELD EXPLORATION CO 6.625% 4/15/2016 | ... | 07/03/2012. | Tender offer. . 500,000 500,000 500,000 .500,000 .0 X 04/15/2016.
68389F CG 7|OOMLT 2002-3 A2 ... | 12/25/2012. | MBS PAYDOWN v | e 17,520 | oo 17,520 | oo 17,485 | ..o 17,511 .0 .0 08/25/2032.
693990 AW 3| PAR PHARMACEUTICAL TL B (2019 ... | 12/31/2012. | SINKING FUND REDEMPTION..... | ..coceevivrcririrircenne 5,000 5,000 0 .0 0 08/02/2019.
74958E AC 0 |RFMSI 2006-S12 2A2 . [12/01/2012. [ MBS PAYDOWN.........ooouiimiiniinns | oreereereeiseiisienn 300,794 300,794 299,877 276,187 .0 0 12/25/2036.
76169# AC 7|REYES HOLDINGS 6.080% 07/31/12.. .| 07/31/2012. | MATURITY ...coovvvrrirrircrienrierienes 5,000,000 ..5,000,000 5,000,000 ....5,000,000 0 0 07/31/2012.
761735 AJ 8|REYNOLDS GROUP ESCROW 7.75% 10/15/2016. | E. | 10/29/2012. | Called 519,375 500,000 ....508,750 506,434 .0 0 10/15/2016.
88031N AA 5| TENASKA ALABAMA PARTNERS LP 1 | 12/30/2012. [ VARIOUS.....c.oovviirriiiieieiniinnires [ vvireiesissisnnsiienns | vevnnies 196,659 200,451 .196,872 .0 .0 06/30/2021.
88031T AA 2| TENASKA OKLAHOMA | o[ 12130/2012. | VARIOUS.........ooirviiriierrireneiins | coreeieceisneiirsnenenns 25,519 .0 0 12/30/2014.
881609 AQ 4|TESORO CORP 6.25% 11/1/2012... ... 09/21/2012. | Tender Offer...........ccooerrveeereereeeeres | coeerierieeesesennae 623,000 .0 0 11/01/2012.
909287 AA 2|UAL CORP CB 6.636% 7/2/2022. .| 07/02/2012. | SINKING FUND REDEMPTION..... |..... ...10,235 0 0 01/02/2024.
999999 99 8|SUMMARY ADJUSTMENT. v | | 12/30/2012. | VARIOUS........covrvrrieriinerierireenns (X1 | - 0 0 0 .0 516 12/30/2013.
05330A AA 5| AUTOPISTA DEL MAIPO SOCIEDAD C SR NT 144|F. | 12/19/2012. | SINKING FUND REDEMPTION..... | .ccvcvvimrrrvirirrnnns 343,310 343,310 370,775 .0 .0 06/15/2022.
43474T AB 9 |HOLCIM LTD 6.875% 9/29/2039...........ccruverirerrrnnne F.|01/24/2012. | CANTOR FITZGERALD & CO........ | coovvvrrevrreriieeinnins | cerneens 2,019,580 | ........ 2,000,000 | ........ 1,950,980 | ........... 1,952,162 .0 09/29/2039.
69369E AD 1 |PERTAMINA PT 6% 5/3/2042.........coccovvvrerirerirenns F.|09/11/2012. | BARCLAYS BANK OF N Y.....cocoves | covmrimrinniincnnins | v 2,197,500 | ........ 2,000,000 | ........ 1,972,620 0 0 05/03/2042.
CREDIT SWISS FIRST BOSTON
13463P AA 5| CAMPOFRIO FOOD SA 8.25% 10/31/2016 D [09/21/2012. |[(UK) e | e 1,295,656 | ........ 1,318,409 | ....... 1,491,228 | ... 1,291,978 | .ol (V) I 915 [ o0 | 915 | 201,631 ..(201,016) | oooovrenas 2,148 | ... (198,868)] ........ 98,155 | 10/31/2016.
3899999. Total - Bonds - Industrial and Miscellaneous. 37,177,523 | ...... 36,932,832 | ...... 37,755,407 | .........34,655,921 | ......... 78,729 | ......... (13,485) [ oo | 65,244 | .o 201,631 ...(201,532) | ....... 124,044 | ........ (77,488) | ...1,332,981 |..... XXX......
Bonds - Hybrid Securities
161480 AA 6] CHASE CAPITAL Il [..]03/26/2012. [MORGAN J P SEC ING.....cococo | e | o 1,522,500 | ....... 2,000,000 | ....... 1,900,000 | ... 1,995,543 | oo 0] 341 | 0 [ 341 [ 0] 1,995,885 | ... 0] ....(473,385)]| .....(473,385)] ........8,085 | 02101/2027.
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GOLDMAN, SACHS & CO.
38144Q AA 7 |GOLDMAN SACHS CAP IIl FLOAT 9/29/2049........ .| 04/25/2012. | (DOMESTIC) | | e 16,297,500 | ... 25,000,000 | ........ 8,834,250 | ... 0 0 0 0 [oveirerinend0 | 008,834,250 | ..o l0 | 7,463,250 | ..... 7,463,250 | ...... 124,260 | 01/01/9999.
780097 AH 4|ROYAL BK SCOTLND GRP PLC 7.648% 08/31/20. | F. [ 09/11/2012. [ RBS......cccistuimiinnnmiinriinienensssisssness | sernemsssessenssssssnsnes | sves 10,450,000 | ...... 11,000,000 | ........ 6,105,000 | .......... , 0 0 0 0 ... 4,345,000 |..... 4,345,000 | ...... 803,890 | 01/01/9999.
4899999, Total - Bonds - Hybrid Securities 28,270,000 | ...... 38,000,000 | ...... 16,839,250 | ......... 16,934,793 | .o (U] I 341 | 0 |34 |0 [0 16,935,135 | 0 [..11,334,865 |...11,334,865 | ...... 936,215 |..... XXX......
8399997. Total - Bonds - Part 4 . .|....505,474,493 | ..... 520,997,044 |..... 489,110,935 | ....... 459,939,963 |..... 3,609,809 | ........ 981,477 | .......521,250 | .......4,070,036 | ....... (33,333)] ........488,320,850 | ....... 38,994 |..17,114,650 |...17,153,644 | .20,771,393 |..... XXX......
8399998. Total - Bonds - Summary Eem from Part 5.........coiiiii it et enans | crenes 26,711,181 | ...... 25,000,000 | ...... 26,689,444 0 (U (45,095) [ ..ooovvirirnninnd [V (45,095) [ ..oovvvrinena (L 26,644,349 | ..o [ 66,833 | ... 66,833 | ...... 516,791 |..... XXX......
8399999. TO1AI = BOMAS. .tttk fEE Rttt | s 532,185,674 |..... 545,997,044 |..... 515,800,379 | ....... 459,939,963 |..... 3,609,809 | ........ 936,382 | ....... 521,250 | ....... 4,024,941 | ....... (33,333) | ..ovos 514,965,199 | ....... 38,994 |..17,181,483 |...17,220,477 | .21,288,184 |..... XXX......
Preferred Stocks - Industrial and Miscell
00371G 10 5|ABN AMRO N AMER CAP FDG TR | PFD SECSFX] ... | 05/25/2012. [ VARIOUS.........ccovvumermermerrerirnees | woeeens 44,000.000 | ...... 28,380,000 | .......... 1,000.00 | ...... 23,320,000 23,320,000 0 0 0 (V[ [V 23,320,000 | ..eovvveeennne. 0. 5,060,000 |..... 5,060,000 | ...... 231,692 |..... XXX......
74251V 20 1|PRINCIPAL FINL GROUP... .1 02/23/2012. | BANK OF AMERICA..........coovvvevrnr | e 40,000.000 | ........ 3,759,949 . ....3,800,000 | ....... 210,040 | ... ...210,040 4,010,040 | .0 | e (250,091)| ...... (250,091) 0 XXX......
74251V 30 0 |PRINCIPAL FINL GROUP... v | .| 02/23/2012. | BANK OF AMERICA......coocvevirinine | o 180,000.000 | ........ 4,569,964 .......4,500,000 | ..........4,530,600 | ........ (30,600) | ... ..(30,600) 14,500,000 0] e 69,964 | ......... 69,964 | .. L0 XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS. .........riuriiiiiiiiis ot st ssnsensssssns | seeses 36,709,913 | ... XXXeoriorwe [ s 31,830,040 | ......... 31,650,600 | ....... 179,440 | oo, (V] [ [ I 179,440 | oo [V P 31,830,040 | ..o 0 . 4,879,873 |.... 4,879,873 | ...... 231,692 |..... XXX......
8999997. Total - Preferred Stocks - Part 4.. s e senensnsessnsnesenensssnsnsnensnsneenens | eeererd0y 109,913 | e XXX i | i 31,830,040 | ......... 31,650,600 | ....... 179,440 | oo (U I 0 | 179,440 31,830,040 |..............0 | ..... 4,879,873 |..... 4,879,873 | ...... 231,692 |..... XXX......
8999998. Total - Preferred Stocks - Summary Item from Part 5 .. 647 0 0 0 0 0 o0 | e 47 [0 (N[O I—— (L) I— 0. XXX......
8999999, Total - Preferred SOCKS. ... bbbt | sniies 36,710,444 |....... XXXoovoovwr [ onens 31,830,687 | ......... 31,650,600 | ....... 179,440 | oo (L] 0 | 179,440 |0 [ 10..31,830,687 [ o0 [ 4,879,757 |..... 4,879,757 | ... 231,692 |..... XXX......
Common Stocks - Industrial and Miscellaneous
25212W 10 0|DEX ONE CORP . ... | 02/01/2012. | UBS SECURITIES.........covvemeerveinne | rerineinne 955.000 (726) 0 0 ([25)) I (V1 I 860 | ..coovvrrrnn (V1N ISV VK I - 793 | oo 0 .. XXX......
453096 20 8|IMPERIAL SUGAR CO NEW COM NEW................ ... | 02/01/2012. | UBS SECURITIES.......c.ccooinivvivnne | wovvrirnninns 591.000 (2,110 0 0 (2,110) o0 | o0 [0 | 1,983 | 11,983 |0 [ XXX......
9099999. Total - Common Stocks - Industrial and MiSCEHIANEOUS. ..o ottt (2,836) 0 0 (2,836) 0 860 0] e 2776 | 2776 [0 [ XXX......
9799997. Total - Common Stocks - Part 4......... (2,836) 0 0 (2,836) w0 | 860 [0 2,776 | ..o 2,776 | .0 [ XXX......
9799998 Total - Common Stocks 0 0 0 0 w0 | 419,286 [0 | (34,753) | ........ (34,753) | .. L0 XXX.....
9799999. Total - COMMON SEOCKS. ....vvusreuresenssaresseessssessessens s snssenes | snssensssssssssssnssssnsssnsessssensssssssssssssnssssnssssssensssssssnsenees | ersonnersss 88y 109 | corerseee KX Kwrsrens | wonerennnes 420,146 . (2,836) 0 0 (2,836) w0 | 420,146 [0 | e (31,977) | oo (31,977) [ oo 0 ... XXX......
9899999. Total - Preferred and Common Stocks ....37,098,613 | ... 32,250,833 | .........31,654,295 | ....... 176,604 .0 .0 0 ] 000032,250,833 | .0 ] 4,847,780 |..... 4,847,780 | ...... 231,692 |..... XXX......
9999999. Total - Bonds, Preferred and Common Stocks 569,284,287 548,051,212 | ......491,594,258 | ..... 3,786,413 33,333)| ........547,216,032 ...22,029,263 |...22,068,257 | .21,519,876 | ..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 14 15 16
Par Value Current Interest
(Bonds) Book/ Year's Total Foreign Total and Paid for
or Adjusted Unrealized Other Than Total Foreign | Exchange Gain Dividends | Accrued
Number of Carrying Valuation Temporary Change in Exchange Gain (Loss) Received Interest
CUsIP Date Disposal Shares Actual Value at Increase/ Impairment B./A.C.V. Changein | (Loss)on on During and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Recognized (12+13-14) B./A.C.V. | Disposal Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
13077C YA 6 |CALIFORNIA STATE UNIVERSITY SYSTEM....... ...| 08/02/2012| BARCLAYS BANKOF N Y......... 09/25/2012 | BARCLAYS BANK OF N Y......... 10,000,000 10,574,600 10,622,900 | ......... 10,569,644 | .......ccceenennd 0 | voerere(4,956) | o0 | i (4,956) | ...oovvvneee (V1 0] ....53256 | ... 53,256 | ....... 40,000 | ...coooe.ad 0
REGIONAL AIRPORTS IMPROVEMENT CORP
544628 GW 4 [LAXFU 01/05/2012 | BARCLAYS BANKOF N Y........ 11/13/2012 [ Called.......covvvivririiiinrssiririiniians 5,000,000 | ......... 5,000,000 5,000,000 | .......... 5,000,000 | ..coooiriiinnnnns 0 (U (O ISR o I [N 0 ... 238,333 | ... 6,875
3199999. Total - Bonds - U.S. Special Revenue and Special A t 15,000,000 15,574,600 15,622,900 | ......... 15,569,644 | ..o 0 | orenn(4,956) | o0 i (4,956) (I I 0].....53256 | ....... 53,256 | ... 278,333 | ...... 6,875
Bonds - Industrial and Miscellaneous
17305E CJ 2| CCCIT 2005-A2 A2 10,000,000 11,114,844 11,088,281 11,074,705 (40139 coveeen0 | 0 | 13577 ] L1357 238,458 |...192,653
3899999. Total - Bonds - Industrial and Miscellan@ous...........ccouuvereiereinsiiissineeens 10,000,000 11,114,844 11,088,281 11,074,705 (40,139) | o0 | ciiiinn0 [ 1 43,577 | Ll 13577 ] 238,458 |...192,653
8399998. T0tAl = BONGS. ...t ebsenee b nens 25,000,000 26,689,444 26,711,181 | ........ 26,644,349 ...(45,095)] .o | 0 | ........66,833 | ........66,833 | ... 516,791 |...199,528
Preferred Stocks - Industrial and Miscell
ORCHARD SUPPLY HARDWARE STORE EXCHANGE PASS 10% NPV
685691 50 3|PREFERRED ... | 11/23/2012 | TEST W/$ 12/04/2012 | BANK OF AMERICA........ccccovves | wornnvnnnns 332.000 0
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. .........vuuiiiiiiiiiins coiiiiiiiirisiissis s 0
8999998. Total - Prefermred SIOCKS. ...t sssersssies esssssssssassaseses 0
Common Stocks - Industrial and Miscell IS
EXCHANGE PASS 10% NPV
05329W 10 AUTONATION INC....ovvirrircririerierieneierieens ... | 11/23/2012 | TEST W/$ 12/03/2012 | BARCLAYS CAPITAL-EQUITIES 5,805.000 | ............ 244274 | ... 224,442 | .............. 244274 | ..o 0 (V1 0| .in(19,833) | ..o (19,833) | ..ovvrrerens (U IO 0
EXCHANGE PASS 10% NPV
685691 40 4|ORCHARD SUPPLY HARDWARE STORE........... ... | 11/23/2012 | TEST W/$ 11/30/2012 | BARCLAYS CAPITAL-EQUITIES | ............ 309.000 2,877 2,401 2877 | oo 0 (V1 0 | oo (476) | e (CY(5) ) I (U I 0
EXCHANGE PASS 10% NPV
812350 10 6 [SEARS HOLDINGS CORP......oorivivriierariiissninnes ... | 11/27/2012 | TEST W/$ 12/03/2012 | BARCLAYS CAPITAL-EQUITIES] .........3,738.000 ....157,691 .0 0 w0 ] (14,444) | (14,444) | ...
9099999. Total - Common Stocks - Industrial and MiSCEHIANEOUS. ..........cuiiiriiiiis ettt eneeseees ....384,534 .0 0 0] (34,753 (34,753) | .... . .
9799998. TORAI = COMMON SHOCKS. ...ttt ettt ettt ettt ssses e bsiee | oeiessessesssassessesesseseesesebaesseseesee et eeseeteEseE e e eeseeseE et eeseeseEseE et eeEee s e b e ee s e e s s et ben st st et enten b e b s et et entensesntnes .0 (] 0 ].....(34,753) | ........ (34,753) | .ovvnnn (O 0
9899999. Total - Preferred and COmMMON SOCKS. ... avesesississisansnees .0 0 0] (34,869) | ... (34,869) | ..oovverrnnns [V I 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........cciiuiieiieiiiiciiiiie ettt ettt bbbt s b se s s st bessssssensssesesssesessnsesessssnsesassssesessssnsesenseens | eeenenn 20,109,377 | .......27,096,246 | .........27,064,282 | ....cccceeeeeen0 | i (45,095) | o0 [ [CIR0EE) | — 0 a0 | 31,964 | 31,964 | ... 516,791 |...199,528
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

Common Stocks - U.S. Property and Casualty Insurer

32000 10 3|ECONOMY FIRE & CASUALTY CO......coomurvmrvrrernriniernnins | ceveriniins 22926 2ciB1 ..NO (V1 IO 364,121,848 | .............. 600,000.000
59188# 10 6|METROPOLITAN DIRECT PROPERTY & CAS INS CO...... | cccovevennee 25321 2ciB1 ..NO 0 .. 29,171,860 .1,000.000
59180* 10 8|METROPOLITAN CASUALTY INS CO o |40169............ 2ciB1 ..NO (U IO 49,474,030 | .oooovvrvriinnen 1,000.000
59200* 10 4 |METROPOLITAN GENERAL INSURANCE CO.. reverreenn | 39950 2ciB1 ..NO 0 ... 33,457,614 .1,000.000
59214# 10 4 |METROPOLITAN GROUP PROPERTY & CAS INS CO...... | .ccovurnunee 34339............ 2ciB1 ..NO 0 ....305,508,956 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casually INSUFET..........c.. e sssansenes 0
Common Stocks - Other Affiliates
59089# 10 6|MET P&C MANAGING GEN AGENCY... . ..NO 0 .1,000.000
591990 10 6 |METROPOLITION LLOYDS INC COM... . | 2ciB3 ..NO 0 .1,000.000
591554 10 5|METLIFE AUTO & HOME INS AGY INC. 2ciB3 ..NO 0 1,349,826 | oo, 5,000.000
1799999. Total - Common Stocks - Other Affiliates.... 0
1899999. Tl - COMMON SHOCKS...... ettt | enssnsenssnsnessns e 0
1999999. Total - Preferred and COMMON SOCK..........cc.vuueiuririiieiiiireiiiisiesiseresisee i 0

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,734,696,685.

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

NONE

E16
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Showing all SHORT-TERM INVE
7 8

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

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

NONE
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SCHEDULE DB - PART A - SECTION 1

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

813

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Index of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or| Number of Notional Received (Received) (Received) Year Carrying Fair Increase Changein | (Amortization)/|  Hedged Potential Reference and at
Description Generation Identifier | of Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)
Purchased Options - Hedging Other - Put Options
JP Morgan Chase
Equity OptiON. .....ccevsveesiiieiienienns Interest in Hedge Funds................. BA........ Equity/Index| Bank, N.A. .12/11/2012[.02/26/2013| .......... 3,934 | ... 137,690 | ... 35.0000 | ..oooiirinnninad (V) I TITT | s (U] I 6,109 |.......
0099999. Total-Purchased Options-Hedging Other-Put Options...... e bbbttt ansenes | entersentaneenes 0 s TITT i, (L] 6,109 | XXX
0149999. Total-Purchased Options-Hedging Other .. s .
0379999. Total-Purchased Options-Put Options s [ XXX] ...
0429999. Total-Purchased Options...... ettt et fseeseeene s er et neees XXX
Swaps - Hedging Effective - Foreign Exchange
Currency swap - Rec fixed USD 479142C@8 JOHNSON MATTHEY 5.4700%
[Pay fixed EUR] PLC 4.660% 01/31/21 . | Currency.... | Deutsche Bank, AG|.02/24/2010) . L0 6,785,000 [4.6600%)] .192,956 .310,238 (101,235)
0879999. Total-Swaps-Hedging Effective-Foreign Exchange .. e eteeieeieinee eeeeeeeesereeeseerersesesiesesieserseieesessesierseiesiesiesiesisesiesiesscsesesiesiesacesieriisinis 0] 192,956 310,238 | .. L0 [ (101,235) | ..
0909999. Total-Swaps-Hedging Effective . OO OO OO OOS OO OO OO OO PP OO PP UOTPPOUOTOURPOURPTVURPUR [PVVUROPORPOPPPORY | N [POPPOURPUORPOVRPON | I IPVOURPPORRY o< Lo < I IFPRPRIOOIOON 192,956 310,238 | ..o 0] e (101,235)
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 | 17248RAJ5 AT&T MOBILITY LLC 0.0000
[PAY 0.5200] 7.125% 12/15/2031 D1.... Credit......... Citibank, NA.......... .10/31/2008|.12/20/2015] ................. 0 ... 4,000,000 [0.5200] ....ovovevrrnee (01 S 0 [ e (21147) [ e (42,891) [ ovvee | e (42,891) | ..o 9,240 | oo (V1 I (01 I (11 IO 0 |1FE.ins 002
Credit Default Swap - Rec 0.0000 0.0000
[PAY 1.0000] Bank of America - Multiple cusips... Barclays Bank, PLC|.03/31/2010[.06/20/2015] ................. 0 ... 1,200,000 [1.0000]] ... 11,986 | coooviiiniiiann0 | e, (12,200) .(10,406) | covooos | v (10,406) | ....... (128,928)] ....
0929999. Total-Swaps-Hedging Other-Credit Default ..(563,297) | XXX v (53,297) | ....... (119,688) | ....
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD B3YQ8Y4 SMURFIT KAPPA 7.75% JP Morgan Chase 7.8475%
[Pay fixed EUR] 11/15/2019 D1 Currency.... | Bank, N.A. .11/16/2009[.11/15/2014] .....ocvones 0. 1,497,500 [7.7500%]] ....ooovrennrnnad 0 [ o 0 [ i 18,243 | oo 195,155 | oo | v 195,155 | oo (6,477)
0939999. Total-Swaps-Hedging Other-Foreign Exchange: .. OO OO OO OO OO OO OO PP PO PO PPO OO POYPPPRPORPPS [FUTPRPYRPOPPPYRPOOSY I [PUVRTORUORRVRPOVRR | B IPVPOOOON 18,243 | .o 195,155 | XXX | oo 195,155 | .ovvreee. (6,477)
0969999. Total-Swaps-Hedging Other..... O OO OO OO OO PO OO PP P PO POP OO PPPPPPPOPOPPPOURPOUPPPPPPPPOPS IVPPPPPPOOY I o< o [FUTRRSORPRUORPOON | B IPVOPOPOON (15,104) 141,858 | XXX | cooeee 141,858 | ... (126,166) | ...

1169999. Total-Swaps-Credit Default , e e e (33,347) (53,297) | XXX oo (53,297)] .......(119,688) .
1179999. Total-Swaps-Foreign Exchange... . PO (NP 1 I} 91,435 | oo 388,111 [ XXX | o 505,393 | ... (6477)] ......(121,482)
R ..58,088 334,814 [ XXX ....... 452,096 | ...... (126,166) | ......(121,482) | .

1399999. Total-Hedging EffECHVE. ..ot o 0] . 73,193 192,956 | XXX ........ 310,238 | .o 0] . (101,235)| ..
1409999, TOtAI-HEAGING OtNET. ...ttt E 88 4£EE L8Rkttt | ernniiens 11,986 [ oo YRLLE (15,104) | oo 147,968 | XXX | <ot 147,968 | ....... (127,834) | ......... (20,247)
1449999, TOTAL ..ttt E L4844 E L8411 E 8448 1LEE 1L E 181 L 1LE8eEEE oL 1L E 4L 4L LE 1L bbbttt sninnnns | crrssinas 11,986 | .oooocrennee 777 | o 58,088 | ..c.cooceene. 340,923 | XXX] ........ 458,206 | ....... (127,834) ] ....... (121,482)
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 Hedges the equity risk of assets.
002 Hedges the credit risk of assets.
003 Hedges the currency risk of foreign assets.
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SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 9 12 13 15 16 17 19 20 21 22 24 25
Indicate Strike Prior Year Total Hedge
Exercise, Price, Rate Initial Cost Consideration Book/ Unrealized Foreign Current Gain (Loss) Gain (Loss) | Effectiveness
Description Schedule Date of Expiration, of Index of Premium Received Current Adjusted Valuation Exchange Year's on on at Inception
of Hedged [Exhibit | Type(s) Exchange or Trade | Maturity or |Termination| Maturity or Received (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/ | Termination Termination and at
Description Item(s) Identifier | of Risk(s) Counterparty Date Expiration Date or Sale (Paid) Paid Termination Income Value (Decrease) | B.JA.C.V. Accretion Recognized Deferred  [Termination (a)
Purchased Options - Hedging Other - Put Options
JP Morgan Chase 50.42000000
Equity Option.........ccccveveeunes Interest in Hedge Funds.... | BA.......... Equity/Index| Bank, N.A. .11/09/2012/.01/18/2013|.11/20/2012| Sale............ 0 05,568 | oo 14,703 0 5,568 0 0 0 9,136 0 | 001
JP Morgan Chase 50.42000000
Equity Option........cocvveesenreens Interest in Hedge Funds.... | BA.......... Equity/Index| Bank, N.A. .11/09/2012|.02/26/2013[.12/11/2012| Sale............ 0 | 0 35,013 0 11,133 0 0 23,879 0
0099999. Total-Purchased Options-Hedging Other-Put Options. 0 0 0 33,015 0
0149999. Total-Purchased Options-Hedging Other. 0 0 0 33,015 0
0379999. Total-Purchased Options-Put Options 0 0 (O IO | I OO 33,015 | covernnnenn0 [ 0
0429999. Total-Purchased Options 0 0 0 33,015 0
Swaps - Hedging Other - Foreign Exch
Currency swap - Rec fixed | B0ZL450 BANQUE CENT 5.5600%
USD [Pay fixed EUR] DE TUNISIE D1.... Currency.... | Citibank, NA............. |.06/09/2005|.06/22/2020(.09/19/2012| Sale............ [4.5000%] | oo 0 (139,172) | ...cvc... 24779 | oo 0 (159,948) | ........ 234,485 | ..o 0 (139,172) 0 {002
B4532F0 CAMPOFRIO
Currency swap - Rec fixed FOOD SA 8.25% 8.3190%
USD [Pay fixed EUR] 10/31/2016 Di.... Currency.... | Citibank, NA............. |.10/30/2009].10/31/2013|.09/25/2012| Sale............ [8.2500%] | ..corcreineniens 0 ..(12,017) | .....(181,138) | .
0939999. Total-Swaps-Hedging Other-Foreign Exchange: 0 171,965) | ......... 53,347
0969999. Total-Swaps-Hedging Other. 0 (171,965) | ......... 53,347
1179999. Total-Swaps-Foreign Exchange 0 (171,965) | .........53,347
1209999. Total-Swaps. 0 (171,965) | .........53,347
1409999. Total-Hedging Other. 0 (171,965) | ......... 53,347
1449999. TOTAL 0 (171,965) | ......... 53,347

(@)

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 Hedged the equity risk of assets.
002 Hedged the currency risk of foreign assets.
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Sch. DB-Pt. B-Sn. 1
NONE

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

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

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

E20, E21
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SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

¢ed

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

NAIC 1 Designation

Barclays Bank, PLC...........ocuruemriiisiesiesiseesssssessesiessseesssssssssensns | cve A (ST D Y. 0 0 | covvrrrrrrerrerenerreeneee( 10,408) | o0 [ e 0 (10,406) .0 .0

CHIDANK, NA. ...t | eee A (RTRT D Y. 0 0 | covrerrrnerierrnenneeeenn(82,891) | o0 [ s 0 (42,891) L0 .0

DeutsChe Bank, AG............ocieiiienieiesisisssiessssssesesssssssssssessssssssenss | soeee A (RTRIN I R (TR L 350,000 | vovererenieirereierieen 192,956 310,238 [ oo 0 0 ....96,495

JP Morgan Chase Bank, N.A........ccimniisisinnsssmssssssssssssssnssenesssesssnsnse | conee (R P Y. 0 | s 201,264 201,264 [ oo s 0 | oo 201,264

0299999. Total NAIC 1 DESIGNALION.........cuiviuiiiiiiesiiiiniisiis i ssss st senssnisnns | fenssensssnnsssssssssessssens 350,000 394,220 511,503 (53,297) | evveeriiriisnissiissiin 201,264

0899999, TOAIS. ...t s 350,000 394,220 511,503 (53,297) 201,264
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E23, E24
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SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of AMETICa........c..vuririeiereseee e Dallas, TEXAS........vurerrierereirirerierieiesise et essenees 0.000 (U I 0 221,283 | XXX
Bank One.......c.ocvvveireveieirisieseese s Columbus, Ohio 0.000 ([ I 0 2,470,414 | XXX
CHIDANK. .o NEW YOrK, NEW YOrK.......couvvuurirreriererinerisesiessiseesesessensesssnenens | seesneeinn 0.000 (U I 0 (119,463,340) | XXX
First National...........ccccoovviienieniiens Anchorage, Alaska...........c..creerimniiierneiernines 0.000 (V[ I 0 ..10,000 | XXX
First Union......ccoevceeoeirencseeeesescseeesees Philadelphia, Pennsylvania 0.000 [ 0 ..7,063,205 | XXX
JP Morgan Chase...........cccovuunen. NEW YOrK, NEW YOTK.......corvvererireicieiieicieisesie e seseseiesseniens | svenienans 0.000 (V1 0 (6,311,263) | XXX
Northern Trust Bank............coevrereeeeneeninercseeeeseeeeeeeees Chicago, MlNOIS...........cureeererrereircinieeeereiseieee st | veeeeeens 0.000 [V 0 13,491,550 | XXX
0199999, Total - OPEN DEPOSHOMES. ... everesrerersrstesereserssresse st XXX [t XK [0 [ 0 (102,518,151) | XXX..
0399999. Total Cash 0N DEPOSIE.......e.verrersirssiressersarsseessensssesse s sass sttt XKoo e XK |0 | s 0 (102,518,151) | XXX..
0499999. Cash iN COMPANY'S OffICE........tuuuieurerirriarsissteserssst st ess st ., [T 0.9, SN IO 0., SR R 0.3, ST 17,500 | XXX..
0599999, TOAI CASN........cvvuverrireiaiieerierie st XXX... (U 0 (102,500,651) | XXX..

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

1. January. (101,883,020) | 4. April (94,258,637) | 7. July. (126,551,083) | 10. October (104,097,903)
2. February (101,691,919) | 5. May. (100,016,977) | 8. August (115,591,377) | 11. November. (138,097,251)
3. March (98,123,309) | 6. June (134,906,204) | 9. September. (97,675,680) | 12. December. (102,518,151)
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Annual Statement for the year 2012 ofthe IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 20120 e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e dAL i | bbb | cees 0 0 0 0
2. AIASKAL e K | i | s | i 0 0 0 0
30 ANZONA. e B | s | et | s 0 0 0 0
4. ArKaNSas........coverereerereeneeerees AR | ot Buitd [ T BI8 08/15/22......cee et snssneeens | oeees 0 0 69,953 69,541
5. CalifOrNIA. vl OA | s || eres 0 0 0 0
6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0 0
7. Connecticut CT [ s | s | s 0 0 0 0
8. Delaware.........cccoeernerrnrrnencenn.DE | .i.Bocc. [ DE RSD FOR WC TITLE 18 CH 5 SECT 513....ccvuviicerriseierireriseesssisessseniennes. | cenne 0 0 99,799 | v 101,289
9. District of COUMDIA........crvrerersDC [ s | oo | s 0 0 0 0
10.  Florida e et | s 0 0 0 0
L PR 7Yoo OO GA|... B.... | GARSD SE€CHON 33-3-9.....cuiiuiiuiiniiieireineiiesise st issssenes | oeees 0 0 284,216 | .ovoeeiiinnes 353,211
12, Hawaii cevtrneenene | bR | eres 0 0 0 0
13.  Idaho. ID [ vt [ ettt | cenae 0 0 0 0
14.  llingis........... IL | ot | e | s 0 0 0 0
15, INGIANA....cooveicceeendIN | it | st | s 0 0 0 0
16, TOWAL e /A Lt | st | s 0 0 0 0
17, KANSES.c.verieciicieinerierieenn K it | bbb | e 0 0 0 0
18, Kentucky......oooeveevievereiernciniinnnns KY [ corirrrie [ e | benes 0 0 0 0
19.  Louisiana LA | s | et | s 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
210 MaYIANG. ... dMD [ i | bttt ettt entenas | eeen 0 0 0 0
22.  Massachusetts...........cccocceeeee. MA | LB [IMARSD CH 175 SECTION 151, ssiesiens | s 0 0 617,862 | oo 767,850
23, Michigan........ccccoeueneernerineennenins M| e | ettt | e 0 0 0 0
24, Minnesota........ccccovuvviniiriiniinns MIN | s [ s | e 0 0 0 0
25.  Mississippi . [ 3 S TP SO 0 0 0 0
26, MISSOU...cvvvveerrrirererinrirereee MO s | e | bees 0 0 0 0
27, MONEANA. ..o T s | s | s 0 0 0 0
28, NEBIaska........oovveerninrereeeeed NE [ | oo | s 0 0 0 0
29, NEVA......cveerecerenieinereenedNV i e | i 0 0 0 0
30, NeW HamPShIre.......oueverererereed NH | s | oo | beees 0 0 0 0
31, New Jersey. SN | e | ettt ennenne | enea 0 0 0 0
32.  New Mexico........c.cccooevrevereeee . NM | .....B.... | NM RSD NMSA 1978 59A 5-18 & 59A-5-19......cocvvicririiieieeeeeieeeeeesssenseeieseneninns | evae 0 0 399,196 | oo 405,156
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34.  North Carolina.............cccceoeeeeee...NC | ......B.... | NC RSD Statute 58-5-10,T 2 1/8 08/15/21......coucvermireieirerirriieieieseesieseseisessssssenes | eoeee 0 0 325,252 | oo 335,471
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36, N0 OH s | e | s 0 0 0 0
37, OKIANOMA. ... DK s | s | s 0 0 0 0
38, OregON.....cvirerrrinninriierienee el OR [ i s | e 0 0 0 0
39, PeNNSYIVANIA. ... PA s | ottt nnenne | eeen 0 0 0 0
40.  Rhode Island.. 2,568,152 | .....cccovvnneae 2,692,650 0 0
A1, SOUtN CarOliNG. ... SC | s | e | s 0 0 0 0
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
A4, TEXAS...cerereeerernriersnireeerinninenins LK | et | oottt | s 0 0 0 0
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
A7 VIEGINIA. oo VA i | ottt snenne | eeen 0 0 0 0
48, WASKINGLON. ...t WA | e ottt nnenns | eeen 0 0 0 0
49, WESEVIFGINIA. ..ot WV i | oottt enne | eeen 0 0 0 0
50, WISCONSIN.....vrverecerereeremnreeed W s | e | nes 0 0 0 0
510 WYOMING.coueeieierriierreerereeeee d WY i | oottt | cees 0 0 0 0
52, AMENICAN SAMOA.......ocvrerirererendAS | s | et | s 0 0 0 0
53, GUAM...ciirvceiernreinenienreerer sl OU [ i [ | e 0 0 0 0
54. PR it | et | enen 0 0 0 0
55.  US Virgin Islands............c.ccccoouuu. VI cririeiine | oot | eres 0 0 0 0
56.  Northern Mariana Islands VP | e | ot | eree 0 0 0 0
57.  Canada.......occevererniiininnind CAN | .. e bbb nnenaens | benee 0 0 0 0
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 2,568,152 | ....covvirnrenns 2,692,650 |..corvrvirnn 1,796,278 | ..covvvvrrnen 2,032,518
DETAILS OF WRITE-INS

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

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

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX | i XXX ot senens | s 0 0 0 0
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