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Annual Statement for the year 2013 of 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. Ar8ASUIY SECUMEIES.......cvvvveircvivere ettt sesns | eveesnsinees 93,676,592 |........... 2.3 | e 93,676,592 |...cooevverrirriririnnns (01 I 93,676,592 |............ 2.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........coueuevievrieerercreieeeienieens | cvvevevesesesssesessseesenns 0 [ 0.0 | oo (01 0 [ e (0] 0.0
1.22 Issued by U.S. government sponsored agenCies...........c.vueeererrueens | weeeeseeneeseeneseneneannns (V] I 0.0 | v (01 D (0 (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vuvreecerrirrircieieieeieeie ettt stenssnssennes | ereessssnnenns 17,272,071 | ............ 04 | oo 17,272,071 | oo (0 [ 17,272,071 | ........... 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..............cccceeve | covrvievinae 49,149,467 |............ 12 | e 49,149,467 |...ccoovvreririrrens (0] I 49,149,467 |............ 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoeeeiveevivereieeeiins | cevvererninns 75,603,132 |............ 19 | e 75,603,132 [ oo (01 I 75,603,132 |............ 19
1.43 Revenue and assessment obligations............c.cceveeveeeiereennersiresiens | vovvvenns 2,442,374,135 |.......... 60.2 | ........ 2,442,374,135 | ..ocoviiiinn (VN I 2442374135 | .......... 60.2
1.44 Industrial development and similar obligations.............cccovveveeevenivieces | voveerecesieesiad (0] 0.0 | oo (01 0 [ e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............cccovimiererverecreeeieeens | e 616,088 |...........0.0 | oo, 616,088 |....ccovverrrieeean0 | e 616,088
1.512 Issued or guaranteed by FNMA and FHLMC.. ..95,073,902 |.... ..95,073,902 |.... .95,073,902 |..
1513 Al 0NN ...t | eeesesises st et eese st neens 0 [iorieree0.0 | 0 [0 | s 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coereureeneereineneineennd (V] I 0.0 [ oo [0 O (O T (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........cccovvieecenireesieeieens | evveeieseiessee s 0 [ 0.0 | oo (01 0 [ e (0] 0.0
1.523 All OhET ..ot | cesessesenees 5,351,681 |........... (O I I 5,351,681 | .o (0 5,351,681 |........... 0.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES)...c.vvvveveririrecseeeesstsese st ssessnes | eeesessenens 191,087,704 |............ 47 | . 191,087,704 | ..ooovvvverrine. (0 S 191,087,704 |............ 4.7
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoceeevevereeiens | ovverennns 113,676,796 |............ 2.8 | oo 113,676,796 |...coovverercreirnnes (1 I 113,676,796 |............ 2.8
2.3 Affiliated SECUMLIES.........evvrerercerieeeeerrererienienisssssssensenensenssensns | cesnessenssssssssssssneenneQ | onnneennend0:00 | o) (V1 RN (0 OO (V1N I 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........c.ovrierrinineesresssses s | oreessessssssssesssssnenns (0] I 0.0 | o (0 (0 (U1 I 0.0
3.2 Preferred stocks:

3.3

34

35

3.21 Affiliated

3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated

3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural

Single family residential Properties...........co.ovreererrerrernrnrerrenereeseesseeeeeeeens
Multifamily residential properties............ccoeueevieriireereniieesee s
COMMEICIAl [OANS........vorerieriicieiee et
Mezzanine real estate I0aNS..........c.ovueerinieniieinireee s

Real estate investments:

5.1
5.2

53

Contract loans.

Property occupied by COMPANY.........cccoireuinieieeinsesee s sssenseene
Property held for production of income (including $.......... 0 of

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

DEIVALIVES. ...v.vvevieiciri et nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets
. Total invested assets

(U I 823,410,104
(O 0
(O 0
(O 0
(O 0
(N 0
(O 0
(O 0
(O 0
O 0
(U I 240,380
(U I 9,917,063

......... (96,599,862) | vrooro(2.4) | 1o (96,599,862) | o0 | s (96,599,862) | oo (2.4)
.......... 98,160,242 | vvcre2 | orirnrnnn 98,160,242 | covioiscsisinen | eorrnnnnn 98,160,242 | 24
......... 4,060,060,038 |......100.0 | ........4,060,060,038 | ........0oocooer00 | vrrn4,060,060,038 |........100.0
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Annual Statement for the year 2013 ofthe IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cc.cuiiiriiciiei ettt bttt b bbb bbb bbb s sas 5,242,770
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e 10,005,150

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s (13,383) 9,991,767
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans 0

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt 0 0
4. Total gain (Ioss) on diSPosals, Part 3, COIUMN 18............iuiiii ittt bbb bbb e R bbbttt es 0
5. Deduct amounts received on disposals, Part 3, COIUMN 15............cceiieiieicieieie ettt bbb bbb bbb s et ses 4,871,647
6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt 0

6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas 0 0
7. Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR 0

7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb 0 0
8. Deduct current year's depreciation:

8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb 131,196

8.2 Totals, Part 3, Column 9..... 74,252 205,448
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)..........cooiurieiiieiieieeiese sttt ebs 10,157,442
10. Deduct total nonadmitted @amMOUNLS...........cocvierieriininieeeeeeeeeeenes 0
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......vururrrirrirrireireieieieeeeeesesee e sse s ses s se st ess st essessessessessessassssessessessessesneens 10,157,442

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMbEr 31 Of PHIOT YT .........cuweureieiiiiiirerreiie ettt sse s nseens 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........coeuiuimiriririnineeneiseissiseiessse e 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cvurrurrrrinrinirrireeresese s 0 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee 0 0
4. ACCTUAN OF GISCOUNL......e.cvveeesies s8££ bbb 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COlUMN O.......couiuiriiriiiiiieieee e i BB s 0

5.2 Totals, Part 3, Column 8...........ccevemieiceeeecce e NN ..................................... 0 0
6. Total gain (I0ss) 0N disposals, Part 3, COIUMN 18.............cooiiieiiiicicicie ettt ettt bbb bbb s bbb s bbb st s s b st bbbt bt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cioiiiiiieie ettt s bbb bbb s et eneen 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cvieiiueiiieice et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........ciiiciicieicirei ittt bbb 0

9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas 0 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas 0

10.2 Totals, Part 3, COIUMN 10.........cuieiiiieiireieciieiee bbb 0 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)........cccovrrnirriniisinesese s 0
12, TOtal VAIUBHON GIOWENCE...........ooeeeieeeiee et 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt b bbb e85 2828 b £ £ s £ A28 bR bbb bbb bbb bbb bbb b st es 0
14. Deduct total NONAAMILEA BMOUNLS...........coirieieiieiiee e 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........c. ittt bbb bbbt es 0
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Annual Statement for the year 2013 of e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuuiuriuriieieieieii ittt bbb 157,062,534
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccciuriiriiiriirieriee e 46,152,612

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e 6,824,552 52,977,164
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16. ...ttt 0

3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee 0 0
4. ACCTUAN OF GISCOUNL......vucvreesiese s8££ 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13-ttt bbb 584,370

5.2 Totals, Part 3, COIUMN O........oeoieireeecee ettt ettt bbbttt b s st bbb ss e s bbb s seaee 0 584,370
6. Total gain (I0ss) 0N disposals, Part 3, COIUMN 19...........ciiiiieiceiceie ettt bbb bbb bbb bbb s st bbbt bbbt 41,324
7. Deduct amounts received on disposals, Part 3, COIUMN 16..........c.cceuiuiiiiieiieieeeie ettt b bbbt st bbbt bbbt s et eneen 111,216,002
8. Deduct amortization of Premium @NA GEPFECIAtION. .........euurererrerreeeeerereieere e eeeeee et e eeeeseesessesseeseeseeseesessessses e s es s eeseeseesee s e e s e s eesessensessensensensensessassensessesnns 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17 0

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

101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas 1,486

10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas 0 1,486
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445+8-7-819-10).........ciuririurinirieniereee ettt 99,447,904
12. Deduct total NONAAMILIEA BMOUNLS..........cevivii ettt ettt ettt s ettt se st s s s e s e s e e ss e s et et s s snsee ettt s es et et e s s e sn s et et sananseses s ensetetasssnsnees 1,289,859
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouiuiiiiriiieirieineei sttt bbbt 98,158,045

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.........c.vururriiereieiie ittt sttt 3,739,232,398
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb s bbbttt etes 1,074,632,387
3. ACCIUAL OF GISCOUNL. ... vttt s8££ bbb 7,050,206
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.....coieriiiireiieiiee et (881,025)

4.2 Part2, SECON 1, COIUMN 15, ...ttt ettt et b s sttt b seaee (9,400,428)

4.3 Part2, Section 2, Column 13. 41,644,977

44  Part4, Column 11.....ccocvernnee (394,184) 30,969,340
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........cerieiririeieieieieie s8££ s8R s s st n e s st ren 1,639,193
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiriiriiiee ettt bbbt 795,583,582
7. Deduct amortization Of PrEMIUM............ccieiiieicieicieie sttt ettt bbb b s b s s b s b s b s bbb s s s s b b s b s bbbt bbbt bbbt bbb 9,764,085
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, 1,358,261

8.2 Part2, SECHON 1, COIUMN 19, ...ttt ettt ettt s sttt b st b setee 0

8.3 Part 2, SECtON 2, COIUMN 6.t 0

8.4 Part4, COIUMN 15....... ettt 0 1,358,261
9. Deduct current year's other-than-temporary impairment recognized:

.1 PArt 1, COUMN ...ttt ettt a b bt b bbb ettt b n sttt s st s s ae bt s e nes 0

9.2 Part2, SECtON 1, COIUMN 17 ...ttt 0

9.3 Part2, SECON 2, COIUMN 14.......coviieececeeeee ettt bbbttt b bbb st bbb s e seaee 0

Lo = T S o) (114 I I TR 0 0
10. Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-T48-9)........c.cuiuiiiiiiiieicieiee et 4,049,534,118
11, Deduct total NONAAMILEEA BMOUNLS...........c.iviveieretieiececee ettt ettt e sttt et et a e s e s e s ae et e s et et et et et e s e sese s e et et et et e s esese s e s s s st et et et esebebesesn s s ssnaee 1,320,007
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiieirieirieiee ettt bbbt 4,048,214,111
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Annual Statement for the year 2013 ofthe IVl@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.........cooerveree | coverereiennns 94,292,681 | ..oovvvvvrrae, 93,048,592 | ..ovvovrirne, 94,389,475 | ooovvererines 95,903,516
Governments (Including all obligations 2. €anada.......ccvvereeerrereeneenns | s (O [ (0 (0 0
guaranteed by governments) 3. Other Countries........cc.cccee. | coverererrnnnenn. 17,272,071 | .. 24,275,290 | ................... 17,146,989 | ... 17,923,000
4. TotalS....ooovrrinrrrnrnsnnens | o, 111,564,752 | coovovvennnens 117,323,882 | .oovovvvnns 111,536,464 | ..oooovvvnes 113,826,516
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 49,149,468 [ .......ccocon.o.. 50,710,523 | ooovovirreenns 49,253,554 | .o, 47,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiieeeiiriieees | i, 75,603,131 | oo 69,657,254 [ ..ccvvvenn 76,313,792 [ oo 133,546,000
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....ooerrrnnrnnnnennes [ orieieis 2,537,448,028 | .............. 2,525,664,874 | .............. 2,532,893,429 | ...coooenee. 2,478,687,536
Industrial and Miscellaneous and Hybrid 8. United States........ccccoeveveeves | o 198,211,842 | ..o 216,739,174 | oo 198,816,671 | .ccvvveneee 212,001,913

Securities (Unaffiliated) 9. Canada......cccccooumrrvrrrirnns ...14,931,899 ...15,983,892 14,934,829 | o 14,914,000

10._Other Countries......c.cooouenees [ coniininiinnens 96,972,450 ..100,843,804 ....96,039,835 ...100,743,692
11, TotalS. oo eereresrirsisnns | e 310,116,191 [ oo, 333,566,870 [ ..o 309,791,335 | .o 327,659,605
Parent, Subsidiaries and Affiliates 12, TotalS......cooveeeeeecvreneneeieis | e (1 [P (U o (U 0
13. Total Bonds.......ocorenseisnnns [ oviivcinecen. 3,083,881,570 | ..ccorveeees 3,096,923403 | .............. 3,079,788,574 | .............. 3,100,774,657
PREFERRED STOCKS 14. United States........cocovereene | corvevrrenenns 140,922,440 | ..ccoovvevernnee 140,922,440 | ..coovvvernnene 136,626,899
Industrial and Miscellaneous (Unaffiliated) 15, Canada........ooevvevvenreneenrennns [ e (O AR (01 RN 0
16. _Other Countries........cooovvves [ e 0 [ 0 s 0
17, TotalS. o | ceeriisinninns 140,922,440 | oo, 140,922,440 | ..o 136,626,899
Parent, Subsidiaries and Affiliates 18, TOtalS.......cooveeeeeeeevvereneeies | e (1 [P (U o 0
19. Total Preferred Stocks..... | ................. 140,922,440 | ................. 140,922,440 | ................ 136,626,899
COMMON STOCKS 20. United States........ccovenervee | vvemrvcineiieineieienenecens U OO 0 [ e 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada........cocvveveereerrneenne | e (O [ (01 RN 0
22. Other Countries.......cooovvns | o 0 [ 0 i 0
23, TotalS..ovoeiniieiiiines | e 0 [ [0 0
Parent, Subsidiaries and Affiliates 24, Totals.....cooooveniiiiniiniinnn | v 824,730,110 | ..ooovvrininns 824,730,110 | .ovovirinines 551,722,062
25, Total Common Stocks......| .....ccccceucee. 824,730,110 [ oo 824,730,110 | oo 551,722,062
26. Total Stocks.....ccuurssenrmrnses | covivciiviiciens 965,652,550 | ....coviiiiinns 965,652,550 | ...ooiieiiena 688,348,961
27. Total Bonds and Stocks...| .............. 4,049,534,120 | .ovenenee. 4,062,575,953 | ...cceenve. 3,768,137,535

S04
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Annual Statement for the year 2013 of the  IVI€@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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
U.S. Governments
.......................... 0.4
.......................... 0.0
.......................... 0.0
.......................... 0.0

2.7

TOMAIS. ..

.................. 190,561
521,799

............... 7,637,114
....483,943

............. 15,993,330

1,278,742 ...

............. 10,464,561
....6,030,573

............. 15,993,330
....483,943

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

............................. 0] viieieieieieeeenl0
............................. (01 IS |
............. 45718458 | ...............3,431,009
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
............... 8,495,754 cevereernnn 15,603,132
............................. 0 [OOSR |
............................. 0 JEOSRORROURRRRORON |
............................. 0 JROSROROURURRRON |

..... 0

...... 0

............... 8,495,754

............. 75,603,132

5.1

5.7

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

............. 66,009,602 ..217,107,172 |.............588,297,340 | ............603,185,023 |............757,337,343 |.........2,231,936,480 |......cccrerevrrnueen. 724 |.........2,030,447,09 | ........cccnvveeee.. 72.3 | .........2,186,004,019
69,577,912 [ e 71,445,962 | ............90,204,398 |............ 278,942,777 | ... ...289,692,912 278,942,777
..................... 0 ....5,915,454 6,788,771 |.. 4,928,611 6,788,771
............................. (U [N cervnrensnnssnnnnn0 PN PR
............... 7,280,000 | ....ccoovvvvicinriennn 0 coevennieennnn 1,280,000 cerennnn29,620,000 v 1,280,000
............................. 0. 12,500,000 | o0 eeeee..... 12,500,000 corrrnernsiensienenn 0 0 12,500,000 | o0
............. 80,880,847 ....249,950,432 |............665,155,252 | ............693,046,439 |............848,415,058 | .........2,537,448,028 wo2,354,688,619 | ........................83.9 |.........2,491,515,567 | .............45,932,461
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Annual Statement for the year 2013 of the  IVI€@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 11

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............... 1,748,099 | ...............6,569,873 | .............73,649,641 | .............10,381,086 | ...............9,975,059 |........... 102,323,758 |.......cccorvererreenen.3.3 [ 118,373,746 | b2 | ee..86,172,340 | ............. 16,151,418
.................. 749,878 | .........17,222,563 | .............78,908,846 | ............25,795,395 | .............18,899,198 | ............141,575,880 | .......cc.onervurnen b6 | ............ 159,351,529 crerneeennnnD5,886,429 85,689,451
....1,748,092 ..8,956,509 | .. ...21,050,178 ....6,197,243 194,067 ....38,146,089 |... 13,324,410 ..13,314,418 ..24,831,671
............................. 0 6,938,945 | ...c0eiin9,318,216 | o0 | evieieiennl0 | 16,257,161 13,842,933 5| 4,382,431 | 11,874,730
............................. O [ o0 | eiiiiee0500,000 | o0 | eeirsieieiiennn0 [ ceeenn...500,000 cerrrernenneenni280,000 [ o000 |0 | eeee.....500,000
.................................................................................................................... 0 0 | 0 e 021,815 [ 01 |0 |0
........................................ 307,754,433 [ ..o 1.0 ) el 159,755,618 | ............ 139,047,270




L0IS

Annual Statement for the year 2013 of the  IVI€@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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
e 239,778,004 | ............ 775,319,085 | ............660,883,856 |............820,786,157 |......... 2,564,618,818 e 2,489,103,930 | oo 75,514,888
....50,256,384 |... .156,123,872 | ...........103,542,236 | ............110,968,372 436,511,987 .350,822,536 ..85,689,451
9,478,308 21,534,121 [ v 12,385,697 1,067,384 ....46,213,602 ...20,587,132
..... 6,938,945 9,318,216 ceevrernennenenn0 ceeverenernennd0 ...16,257,161 . 4,382,431
............................. 0 [ oo 7,780,000 | coovvererrrirereend0 | o0 cerernnenn 1,780,000 cereeneneenne 1,280,000
............................. O f 0 | 0e012,500,000 | v 0 .........12,500,000 v 12,500,000
. . ..306,451,641 970,075,294 789,311,789 ...932,821,913 | (b)....3,083,881,568 ...2,884,676,029 |....
9.8 Line 9.7as8 % 0f Col 6. senssessnissnes | coeessesnessisnessesnnes 28 | o 9.9 | s 35 [ 25.6 [ oo 30.2 [ s 100.0 [ e XXX e e XK | XXX | s 93.5
10. Total Bonds Prior Year
101 NAIC Tttt nsssenss | eneeneneees 78,179,245 | ............ 194,595,795 | ............629,775,418 |............630,050,134 | .........7T43,721,911 | ...cccennuee PO, 2,276,322,503 2,174,767,250
....8,639,388 72,324,482 | ... .162,050,906 |............122,413,267 | ............. 94,080,959 XXX ....459,509,002 .371,080,332
..290,576 .5,274,314 6,706,458 | ............... 8,553,587 | ..oovvrirnn 3,458,659 [0, 0.9, ORI O 0,9, CRRI NV 24,283,594 ..16,147,452 | ...
.................. 331,505 | ..o 4,723,898 | ............8,007,815 | . 575,269 | i 204,446 | XXX v 13,842,933 v 8,951,902 | eiie..5,291,031
.................. 500,000 2,240,000 | .............14,620,000 | .............12,500,000 | ...ccovrrerrerrerrerincnc0 v XXX (c).........29,860,000 crereennn.25,860,000 | ...............4,000,000
A 22,621,815 | 0 o0 | i [0 0 XXX (0 2,621,815 | o0 0f.. ....2,621,815
10.7 TOAIS. ..ot eesssnsenns | neeneinees 90,562,529 |............279,158,489 | ............821,160,597 774,092,257 ....841,465,975 |.............. ) 0.9 G (b)....2,806,439,847 2,596,406,936 |............ 210,032,911
10.8 Line 10.7.a58 % Of Col 8. | conessesnessisnessennes 32 | 9.9 | i 29.3 [ oo 27.6 [ i 30.0 [ ., SR TR 0.0, G [FSORRo 100.0 [ XXX i [ e, 92.5 [ i 75
11. Total Publicly Traded Bonds
11.1 NAIC1.. ..66,143,899 |............209,561,741 | ... .766,340,3%4 | ............651,372,648 | ............795,685,248 | ......... 2,489,103,930 | ..ococovrvrirerrnenn80.7 | o 2,174,767,250 ..2,489,103,930 | ..o XXX
11.2 NAIC 2.. ..15,071,047 ..43,233797 |... 102,974,087 | ......c.ec 80,548,421 |............108,995,184 | ............ 350,822,536 ...371,080,332 .350,822,536 | .... XXX..
11.3 NAIC 3t sesensssnns | resesesnsine 1,322,709 | v 5,406,817 | .ovovevrened 6,530,338 | ....cccovenne 6,259,885 | ...............1,067,383 | ............. 20,587,132 | oo 07 | e 16,147,452 | oo 06 | e 20,587,132 XXX
114 NAIC 4.t ssiesssssenes | e (/N 1,920,642 | ..o 2,461,789 | oo 0 [ o0 | s 4,382,431 | vl 01 | 8,551,902 | ooovvvvvvireriennn 0.3 [ e 4,382,431 | .coovvvenee XXX
.7,280,000 | ... 7,280,000 ..25,860,000 . .7,280,000 |.... XXX.. .
............. 12,500,000 v 12,500,000 | XXX
11T TOtAIS oo ...260,122,997 |......... ....750,680,954 ....2,884,676,029 |.............. XXX
11.8 Line 11.7.85@ % OF COl. Bu..uvvvvvvereeeeireereircnereecnenieeneens | cervererenreneneineenn2ed [ o, 9.0 XXX..
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9..........ccvvevecece | coveereorcececacccc 2.7 | e 8.4 XXX
12. Total Privately Placed Bonds
120 NAIC Tocncneeneseineesnsssnenssssenssssessssssessssnenss | evnenenrnenn 707,817 | i 30,216,262 | ...ovvvrvene 8,978,692 [ ..covvvrnnes 9,511,208 | ............. 25,100,909 | ..oocevvrnee 75,514,888 | ..ol | s 101,555,253 75,514,888
............... 7,022,587 | .............53,149,785 | ............22,993,815 | ..............1,973,188 | .............85,689,451 ceeenenens.88,428,670 85,689,451
.4,071,490 ...15,003,784 ....25,626,470 ....8,136,142 ..25,626,470
............... 5,291,031
............... 4,000,000
e ....2,621,815
12,7 TOAIS. oottt ensnsnes | reseesinnin 2,683,277 | .............46,328,642 | .............84,488,688 | ............38,630,835 | .............27,074,097 |............ 199,205,539 | ..c0ceervrirrivrcreccan8.5 | s 210,032,911
12.8 Line 12.7.35@ % OF COL. B..covvvvireiierereireineineesenececeeeieens | cereereeeeeeeeneenenns 13 [ o233 | 824 | 194 1306 | 1000 e XXX ) 0.9 G-
12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9............ccevevveveces | vovvreeererrrcrenn 01 [ o35 e 27 | e 13 | 0.9 | e 0.5 e b XXX XXX...........
(@) Includes $.....115,172,587 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....11,931,315 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includess.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and $..........0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §........... 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S.... 0; NAICS5S..... 0; NAIC6S............ 0.
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4

Over 10 Years

Through 20 Years

5
Over 20
Years

6
Total
Current Year

Major Type and Subtype of Issues
7

Column6 as a
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. .......vuiveiceicieieie i
Residential Mortgage-Backed Securities...........cccovuerierieriennnnnn
Commercial Mortgage-Backed Securities...........ccooevirninnirinnnnn.
Other Loan-Backed and Structured Securities..

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

.00

........................ 04
........................ 0.0

..0.0

3.1

04

All Other Governments
ISSUET ODlGALIONS........cvuceeceieirriieieie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............covnerveerevenns

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

............. 49,149,467

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

4.1 ISSUEr OblIgations.........covereerrerrenrenrnenininnieeeissessessessessssssssesns | eonnnseneensnsnsnnsnnnens0 | covvvvininns 8,495,754 34,259,829 |...........32,847,549 | ............ 75,603,132
4.2 Residential Mortgage-Backed Securities............ccoorverecnicnireins | eovvenireniienneienend0 [ o 0 | o0 | e 0 | o0 | 0
4.3 Commercial Mortgage-Backed Securities...........coovvvvrrrnncneonees | eovrneneneneneeneennen0 [ ..0 .0 .0
4.4 Other Loan-Backed and Structured Securities...........cccouerenienins | eoneeeiniisiniieisniennnen0 [ i ...0 ....0 .0
4.5 TOtalS. ..o snenssensnsenees | e | e 8,495,754 259,829 |...........32,847549 | ............ ,603,132
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUEr OBlIGAtioNS.......ceueereercereerrerrercreirieeeeee e seeseeseeseessssssssssssenes | seereeennees 78,125,931 ....249,843,163 | ............665,155,253 | .......... 652,968,353 | ..........793,419,241 | ......... 2,439,511,941 | oo 791 | 2,302,381,348
5.2 Residential Mortgage-Backed SeCUMties..........cooveerrrrresnnreninns | v, 193,855 | covvvvrrirennes 107,271 | o 0]......40,078,085 | ...........54,995,817 | ..... 295,375,028 | o3 | 28,259,153
5.3 Commercial Mortgage-Backed SECUNtIES..........cvvrerrireiniirinininns | veveereirininieinenes (V1 IR 0. w0 | 0 0 0 o000 | e 0
5.4 Other Loan-Backed and Structured Securities............cccovecvenincnn. 2,561,060 [ .o 0 ] i 0] e | 0 | i 2,561,060 e 24,048,119
............. 80,880,846 |............249,950,434 | ............665,155,253 .........2,537,448,029 ........2,354,688,620
............... 2,140,163 | .............34,703,019 |............178,871,866 v 286,618,597 vrreennnn 278,260,649 [ oo 9.9 [ el 155,422,624
.................. 335,935 | ..................742,062 cerrrennnnnn2,070,806 reeeennnnnnD,879,154 cerrennnnnn2,070,806

...2,300,488
............. 21,314,142

............ 307,754,433

TOtAIS s

Hybrid Securities
7.1 IsSUEr OBlIgations.........ceververernrrnrnieireererereeseeseeseessssssenensnnensenns | senesnssnemnsennenneneenns0 [ o0 | 0 | 0 | 0 | om0 | i 0.0 [
7.2 Residential Mortgage-Backed Securities............ccocouvirninninninnn. O] 0 [ 0.0 | s
7.3 Commercial Mortgage-Backed Securities............cocovrreerienieniiecns [ eevvivenieinieiniieineend0 | el 0 | 0 [0 [ 0 | om0 | 0.0 [
7.4 Other Loan-Backed and Structured Securities..........ccoovrvrivirnirennes .11,313,300 ..23,398,829
7.5 TOtAIS. ... vt ensenenensnessesensnns | enessesssenseniensenseniereesd | convsnsnsnienienienienieneeQ | o0 | asiiiiiiinnnnn0 [ 11,313,300 | .......... 11,313,300 [ ..o 04 | 23,398,829
. Parent, Subsidiaries and Affiliates

8.1 IsSUEr OblIGationS........cvvuevrirruririirieireeireese et

8.2 Residential Mortgage-Backed Securities............cccovvririnieiniennnns.

8.3 Commercial Mortgage-Backed Securities............ccccceeveriveriirernes.

8.4 Other Loan-Backed and Structured Securities...........c..ccocoeveverrinnnee.
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 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
. Total Bonds Current Year
9.1 IsSUEK OblIGatioNS........cvvvvevireirircirieirieisceireeseeseei e sssessssesens | erseeeseneas 80,360,109 |............301,307,058 |............964,959,115 | .......... 748,886,791 |.......... 866,318,729 |......... 2,961,831,802 | ..ooveiieeeennn96.0 | vk XXX e ) 0.0, SO T 2,780,477,560 |.......... 181,354,242
9.2 Residential Mortgage-Backed Securities............cccoevienienieniiecns | oreirininin, 529,790 | .coveirieinee 901,776 | oeovvene 1,015,475 | ..coceeve 40,424,997 |............ 55,189,884 | ............. 98,061,922 [ ..o 3.2 [ etk XXX s | e )00, GO (U 98,061,922 | ...ovovvvrerrieiriin, 0
9.3 Commercial Mortgage-Backed Securities............cooevrirerineenivcinns | evvverriieins 1,707,817 | oo 1,573,058 | cocooveeeiicad (01 [ (01 [ (] 3,280,875 | v 01 | XXX s | e ) 0.0, G I 1,573,058 | ............. 1,707,817
9.4 Other Loan-Backed and Structured Securities............cooveeveenicinees | vreenenenes 2,623214 | .o 2,669,751 | .o 4,100,705 | .o [V O 11,313,300 | .o 20,706,970 [ ..o 0.7 | XXX | XXX | e 4,563,490 |.....c...... 16,143,480
9.5 TOtAIS. ...t | eeneeeninea 85,220,930 |............306,451,643 |............970,075,295 | .......... 789,311,788 |.......... 932,821,913 |.........3,083,881,569 | .....cccoeeveeereeen100.0 [t XXX i | e e XXX | e 2,884,676,030 |.......... 199,205,539
9.6 Line 9.5a58 % 0f GOl B.....cvuiviviiiiiiiieiisicei e | ceieessisissesnsseeesneees 2.8 | s 9.9 | i 315 [ 256 | i 30.2 | e 100.0 [ XXX | e XXX e XX | e 938 [ e 6.5
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ....euveurerrecrceireireireeieieise e seessessssssessensenns | seeeeneenees 64,155,886 | ............258,965,578 |............814,390,765 | .......... 772,454,353 |.......... 790,473,239 | ..covvvrnene ). 0, GO )9, 0, SO R 2,700,439,821 | .ovvvvirrieirns 96.2 |..cone. 2,522,018,230 |.......... 178,421,591
10.2 Residential Mortgage-Backed Securities............coevierieenieneeins | veeiiieienns 3,346,479 | ccoeve 1,141,152 | oo 1,224,631 | oo 847,600 |............ 28,378,587 | .............. ). 9,9, SO IR ) 9,9, SO ISR 34,938,449 | ..o, 12 ] e 31,955,485 | ............. 2,982,964
10.3 Commercial Mortgage-Backed Securities............coevuerienienenens | cevieirieininns 546,675 | ..ocveveane 1,753,813 | oo (01 (01 R (] )9 I ). 0. NI 2,300,488 | .cooveviieeere (1% I [ 546,675 | ........... 1,753,813
10.4 Other Loan-Backed and Structured Securiies............cccouerirnernions | cvrnnene 22513489 [ ... 17,297,946 | .ooovvene 5545201 | .ooovvennen. 790,304 |............ 22,614,150 [.............. XXX | e, 0.0, S T 68,761,090 [ ..o, 25| i 41,886,545 |............ 26,874,545
10.5 TOHAIS. ..ot eiens | eeneenaeees 90,562,529 |............279,158,489 |............821,160,597 | .......... 774,092,257 |.......... 841,465,976 |.....co.c... XXX [ e XXX [ e 2,806,439,848 | .....coevveunee 100.0 |......... 2,596,406,935 | .......... 210,032,913
10.6 Line 10.5a5@ % 0f COl. 8.....oiuiiiieiiieiicieiiisicisiessissieisisnsnisnene | cesesisnsisnsisnseneas 3.2 | s 9.9 | i 293 | i 276 | o 30.0 [ 0.0, ST .9, ST VTN 100.0 .o 0.0, ST [T 925 | i, 75
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS. ... veererececrriieieieieieese e seessssssssssssensenns | seeeeeenees 79,432,650 |............257,608,561 |............883,935,761 | .......... 710,255,957 |.......... 849,244,631 |......... 2,780,477,560 | ...oovvvvreirrrcinen 90.2 | ......... 2,522,018,230 | .oovvvveirieiriens 899 |........ 2,780,477,560 |.............. XXX
11.2 Residential Mortgage-Backed SECUNHIES. .........ovvwrrrerreenrrrrrenenees | ceereereereineins 529,790 | .ovvvvriciene 901,775 | oo 1,015,476 | ............ 40,424,997 |............ 55,189,884 | ............ 98,061,922 [ ..o 32 | e 31,955,485 | ..o, L (R 98,061,922 |.............. XXX
11.3 Commercial Mortgage-Backed Securities............cccovverierriersrernees | voevieiecicsie, (VN 1,573,058 | ocoovieeien (01 [ (01 [ (11 1,573,058 | oo (1% I 546,675 | ovvreeereee 00 ] v 1,573,058 |.............. XXX.........
11.4 Other Loan-Backed and Structured Securities............ccocveeeveeevecies | covrvreraen 2575214 | ... 39,605 | ... 635,371 [ oo [V 1,313,300 | ............... 4,563,490 | ..o 01 ] ... 41,886,545 | ... 15 | e 4,563,490 |............. XXX.........
115 TORAIS ..o | s 82,537,654 |...........260,122,999 |............885,586,608 | .......... 750,680,954 |.......... 905,747,815 | ......... 2,884,676,030 | ..ovovveveeiine 935 | 2,596,406,935 | ..ooviveiins 925 |......... 2,884,676,030 |.............. XXX
11.6 Line 11.5a5@ % Of COL. B.....cvveeiiieiiececeeeeeeeesisinins | e 2.9 | 9.0 | o 307 | oo 26.0 | o 34 | 100.0 | oo )00, SO R )00, SO R ) 0.0, SO [T 100.0 | .o XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9........ccooeviiniiinininns [ e, 2.7 | s 84 | i 287 | i 243 | oo 294 | 935 [ 0.0, ST I 0.0, ST .0, O IR 935 [, XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS.....euveverreireireieireiseiseessesseserssrssseeeeseeeeeessesssssesns | seeeeseessennenns 927,459 | oo 43,698,499 | ............. 81,023,353 |............ 38,630,834 |............ 17,074,097 |............ 181,354,242 | oo 59 | 178,421,591 | oo, 6.4 | i )%, 0, GO I 181,354,242
12.2 Residential Mortgage-Backed Securities............coccovueevereiereieenees | voveveeiiececieee (0 (0 (0 [0 (0 (0] 0.0 [ i 2,982,964 | oo 01 [ 9,9,%, I 0
12.3 Commercial Mortgage-Backed Securities.............coovereerierrreenens | veeiveiiienns 1,707,817 [ o (1 [ (01 [ (01 [ (] 1,707,817 | ool 0.1 v 1,753,813 [ oo 01 | D,9.9. O 1,707,817
12.4 Other Loan-Backed and Structured Securities............coeerrerrererieins [ conieiiiiiiennnn. 48,000 | ..o 2,630,146 | .....co.e... 3465334 | oo 0 10,000,000 | ............. 16,143,480 | oo 05] i 26,874,545 [ ..o 1.0 [ XXX | e 16,143,480
12.5 TOtAIS ..o ssenes | eetereieneean 2,683,276 | ...ocoov. 46,328,645 | ............. 84,488,687 |............ 38,630,834 |............ 27,074,097 |............ 199,205,539 | wovovvvveiverririenn 6.5 | 210,032,913 | oo, 75 | )0, 0, GO I 199,205,539
12.6 Line 125852 % Of COL. B......oevvieiiiieieiececieceice s | e 13| e 233 | s 424 | o 194 | i, 13.6 | v 100.0 | oo ) 0.0, SO R )00, SO R )., GO ). 0, SO I 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooeviiniiniiinns | e, 0.1 ] e 1.5 | i 2.7 | i, 13 [ i, 0.9 | i 6.5 | i 0.0, S 0.0, S .0, S IR .09, ST [ 6.5
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAT..........cuiuiuieriirrirreneenernersssesreesiseeeeeessessesssssssssssssssassesses | sressessessessssssssssesssssssssssessessessesseses 0 | e 0 | o0 | 0 |
2. Cost of short-term iNVEStMENLS ACAUITEH............ceiiieiiieiiieiite ettt sttt snsenes || ebebesssesese s et e s s bbb bbb bbbt s s 0 | o 0 | o0 | 0 s
3. ACCTUAL OF GISCOUNL. ...t bbbttt stens || eebessess ettt 0 | s 0 | e | 0|
4. Unrealized valuation INCTEASE (ABCTEASE).........curuuiuririuririirireiriirieisie ettt ssebens | sbtbetes e bbbt 0 | e 0 | o0 | 0 |
5. Total gain (I0SS) ON AISPOSAIS........c.cvivriviiiiriiiiisicisieissctss ettt a s bbb st ess b ensebensenas | ensesissesessesssse s s s st sanes N NE ................................ 0 | o0 | e 0 s
6. Deduct consideration reCeIVEd ON dISPOSAIS...........covueuireiriieiriieiiiieirie ettt sttt sssesenses | sbebesesesetes st e b st bbb bbbt ees 0 | o 0 | o0 | 0 |
7. Deduct amOortization Of PIEMIUML..........ceiiriiiriieicieie ettt b sttt b bbbt nbebntens || ebsebebsebeb et e b e b e b s bbb bbb bbbt aes 0 | o 0 | o0 | 0
8. Total foreign exchange change in book/adjusted Carmying VAIUE............ccoueurieiriciriencs e | oottt 0 | e 0 | o0 | 0 |
9. Deduct current year's other-than-temporary impairment reCOgRIZEd...........cccevireerriniricessiees e | eoeesessisisissesssssssssseressnsssssssesessssnnnes 0 ] oo 0] o0 | o0 | i
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)..........cccoeuriirinririrnirinieinies | e 0 | o 0 | o0 | 0 |
11. Deduct total NoNadmitted @MOUNTS...........ccciiiiriri e | srbsss s 0 s 0 [ o0 | e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......ioiioiiieiiiieiiiieieieieeeieesiessiessesssenssenenss | ceressessssessssssssessssessssessssessssessssessssssans 0 ] e 0 ] oeeeeeeeceesceesceeeceesceesceeseene 0 | e 0 |

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:.............ccccoueveneee.




Annual Statement for the year 2013 of e IMl@tropolitan Property and Casualty Insurance Company
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHIOT YEBAI).........vurururereeureerereeesressesseseesessssessssessssssessessssssessesssssesssessesssssssssessssssssessassssssessenssessncs 340,923

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........ccccoevvrrrrrrinereinrennens 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccccovvevierenierninn. 0 0

3. Unrealized valuation increase/(decrease):

3.1 Section 1, Column 17 (38,089)

3.2 Section 2, Column 19 1,668 (36,421)
4. Total gain (loss) on termination recognized, SECHON 2, COIUMN 22.........cccviiueiiiiieieee ettt ettt b b s bt bbb s b b st et es s b s ae bt bbb aene (7,778)
5. Considerations received/(paid) on terminations, SECHON 2, COIUMN 15...........o.iiiieiicseieie et ts sttt et 0
6. Amortization:

8.1 SECHON 1, COIUMN M19.....oieieiieiiteeeiete ettt bbb bbb sttt bbbt e bbb 0

8.2 SECHON 2, COIUMN 27 ...ttt Rkttt 0 0
7. Adjustment to the Book/Adjusted Carrying Value of hedged item:

7.1 SECHON 1, COIUMN 20........0 ettt s et s ettt 0

7.2 SECHON 2, COIUMN 23........oioiiteete ettt s bbbttt bbb e et 0 0
8. Total foreign exchange change in Book/Adjusted Carrying Value:

8.1 Section 1, Column 18 (1,220,309)

8.2 Section 2, Column 20.. 0 (1,220,309)
9. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7 4 8)...ocvircieicicicicesecee ettt (923,585)
10, DEAUCE NONAAMILEA @SSELS.......vveririicieieicietieie et s e85 s 28R R Rkt s ettt 0
11.  Statement value at end of current period (LINE 9 MINUS LINE 10).........ccruuierrurrirreereieeseeeneeseessseeesessesssssseesessess st ettt ess et ess st ss s s ssss st ess s sest et ssessansanenns (923,585)

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior YEAr (LINE B PHOT YEAT)........cveieuiieirereieisiseiseiesssiessessstesse s sssssss sttt es st s st s s s s st s s ssssnsans 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............ccoverurirenrenenrennersinsnseeeeeesseseesnens 0
3.1 Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS..........cccveerveereeeerneerensenens 0
3.12 Section 1, Column 15, PrHOT YEAT..........ewerrererereireereeereieeeesrseseeseseeseneens 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS............ccccuvveverrrrreverisseenens 0
3.14 Section 1, Column 18, PriOr YEAI.......c.cevririerrieieireiesieieeesssssesseineas 0 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.. . 0
3.22 Section 1, CoOlUMN 17, PrIOF YEAI.......cevrriereereinireissiesseeessesssesseeeesnens 0
Change in amount recognized: E
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, PriOr YEaT..........overrererreeerneereeeeeeeseese e eeeseneens 0 0 0
3.3 SuDLOtal (LINE 3.1 MINUS LINE 3.2)......cuiiiiiieiicteiiee ettt bbbttt b s h s s b bR bbb s s b s b b s bbb s b b s bbb bbb b b s st et n b s st b s et s 0
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)................... 0
42 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22  Amount recognized (Section 2, Column 16)........c..cccoevevvereeerierrcrernnnns 0 0
4.3 SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......uuiieieeieitecteeie ettt eesst ettt s e £ e 8 828882 E 82 E 28 £E R R E bbbt n bt 0

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terminations in Prior YEar............ccoeeveveuveveeerereeesereienns 0

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year. 0
6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 =4.3 - 5.1 =5.2).....cueiiiiiiieeseie ettt bbb 0
7. Deduct NONAAMILEA @SSELS...........oiiiiiiiii bbb 0
8. Statement value at end of current period (LINE 6 MINUS LINE 7).......c.uiuiueiieiciiiieisieiieisset sttt sttt bbbttt nn 0

Si11
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Sch. DB-Pt. C-Sn. 1
NONE

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

Si12, SI13



Annual Statement for the year 2013 of e IMl@tropolitan Property and Casualty Insurance Company
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 ...ttt bbb a bbb bbbt bbb b s sttt b bbb s bt s b b nebns (923,585)

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............c.ccceuevivriveiecreesiecceseeee e 0

3. SUDLOLAL (LINE 1 PIUS LINE 2)....eeruveerrerserernceisisiesesseeseseceseesse ettt ettt (923,585)
4. PartD, SECHON 1, COIUMN B.....ouveeete ettt b st b bbbt bbbt b bt aneen 128,103

5. PartD, SECHON 1, COIUMN B.....oveeeiieireietieiet etttk sttt ettt en (1,051,688)

6. Total (LINe 3 MINUS LINE 4 MINUS LINE 5).......oureeiueeeiieiseeereeeieeeeetsese st e eeseess s e ss e st essseese s et ss a8 e 2842842588 eE 842 e 28 e E e s n bbb en e 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.........coueieiiiriieie ettt bbbt bbb bbb s bbbt b bbb s sae s (1,310,118)

8. Part B, SECHON 1, COUMN 13.........oiiieiiiieeiiicriisiessi st 0

9. TOLAI (LINE 7 PIUS LINE 8)....vueueeeerriseieeeeeie sttt isees et e et s s8££ 8428558248422 E 82848 e n e s e st e sreen (1,310,118)
10, Part D, SECHON 1, COIUMN B......couuvrirriiriiiieiessieessiess sttt 128,103

11, Part D, SECHON 1, COIUMN ...ttt s ettt s e bbb b b st ss st s e (1,438,221)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uvuivieeieictieisieieiscte ettt ettt sttt s sttt b s s s s sttt bt n s s et s sttt s st n e s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiieiiiieiresiesei it 413,939
14, Part B, SECHON 1, COIUMN 20.........cuieiieiieieieeeteeecte ettt e ettt sttt sassss st b es st et esnasssssetessnsseessnsntesenastesenantessnaesnas 0
15, Part D, SECHON 1, COIUMN 11.....ciiiiiiiiiiiresiesiie st 413,939
16.  Total (LINE 13 PIUS LINE 14 MINUS LINE 15)......coucvivieeiieiiiiteiieictse ettt bbbt bbb s st s s b bbb bbb s bbbttt ns 0

Si14



Annual Statement for the year 2013 ofthe IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 of Prior YEar..........cccceveveieveieieieeee e [ et [0 [0

2. Cost of cash equIVAlENES @CAUINEA..........ceueerrerrereirrieerssss e ssssssssssnss | seessesssseesseseneens 3,506,300 [ .oooverrerririreines 3,506,300 [ .ovoovreereeeieireireeeeireieines

3. ACCIUAL Of GISCOUNL. ....cvverrrcerricierii sttt | esbneesenbness st en e 0 [ oo 0 [ o

4. Unrealized valuation iNCrEaSe (ABCTEASE)..........cvcuivercreieieiieieieisee et ssbe s s ssssessnaes | sossessssssesssse s esse s sneas (01 TR [0 TN

5. Total gain (10SS) ON AISPOSAIS...........oevuiviriieiicieiciictsie sttt sssens | eressesssses s sb b es e nes (01 TR (01 TR

6. Deduct consideration received 0N diSPOSAS..........cccvuvrrerririiniesnnieesssesesssssssssesssssssssesssnes | coeseessssesesssssssnees 3,506,300 | oo 3,506,300 [ .eovovvrrreeeeerieeeerennienns

7. Deduct amortization Of PrEMIUM.............cvriririrreeeee e ses s esssssensesses | sesessnssssssssessassassessessesseennes [0 [0

8. Total foreign exchange change in book/adjusted Carrying ValUE..............cccueuevvevricinireseeiieieiens | oo [0 [0

9. Deduct current year's other-than-temporary impairment reCognIZed...........ccouuvverrermririneneenies |t 0 ] 0 ]
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-748-9).........ooervuvrvrencs [ vorvrrnrnenrnnrern) (0 (O U
11. Deduct total nonadmitted @MOUNES...........c..eureieeeiecerei e sses e | serssssnssns s snssnesnsensenenennes (O TR 0 ]
12. Statement value at end of current period (Line 10 minus Ling 11).......ovovinnnnnnnnensnees | cesrsssssnsnsnsnenenenennns 0 e 0 e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15




Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Other-Than- Current Total Foreign Earned Repairs,
Date of Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Last Less Year's Impairment Change in B/A.CV Change in Incurred on Expenses
Property Code City Appraisal Actual Cost Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Units 4, 6, 8 and 10 River Farms Condominium.................. ... | West Warwick.. 10/05/1995 | ... 1,014,684 0 30,254 0 0 (30,254) [ voovveerveriiniienen [ e 1,417,084
Unite 12 River Farms Condominium . | West Warwick.. 10/05/1995 | ... 253,671 0 7,563 0 0 (7,563 354,271
0299999. Properties Occupied by the Reporting Entity - ADMINISTTAtVE. ..ottt enensnes | ensesssesanens 1,268,355 | .oovvinivicniineenn0 | ... 240,380 | ..o 0 37,817 0 0 (R0 N | I [ 1,771,355 | oo 136,416
0399999. Total - Properties Occupied by the REPOMING ENBY.......o.eiieieiii sttt sttt ettt sns st snsensensnnans | cssssssssenns 1,268,355 | .0 | cinnn....240,380 | ... 0 37,817 0 0 [CTAN 0] e | I [P 1,771,355 | oo 136,416
Properties Held for the Production of Income
MOS@IC WESESNOTE. ... sssessessssssesesssssssssensss | overenees | TAMPBusassarerersnsnssersersnsssssersnes 1213172013 | oo 5,006,192 5,160,000 51,502 0 0 (51,502 270,115 | v 134,689
Broadstone Laurel Highlands v | e | LOROM. s 12/31/2013] ...............5,004,250 4,585,000 41,877 0 0 (41,877 156,216 ..67,773
0499999. Total - Properties Held for the Production of INCOME..........vuiiiiiiiiiiisiississis s sssssneenes v 10,010,442 9,745,000 93,379 0 0 (93,379 426,331 | .. ..202,462
0699999, TOAIS.......evvvrrereseeeeeree et 8 Rt | errieeeienes 11,278,797 9,745,000 131,196 0 0 (131,196) | woovvvvvvcrveriennd0 | s 2,197,686 | .....ccoourne 338,878

103
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

Showing all Real Es

SCHEDULE A - PART 2

tate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Mosaic Westshore. .| Tampa . | 05/29/2013 | Kennedy/Hoover Apartments Investors 5,000,900 0 ..4,954,690
Broadstone Laurel HIghlands..............coieuuriieiiniescsecsesee s Lorton 07/17/2013 | Broadstone Laurel Highlands LLC 5,004,250 (0 R 4,962,373
125 S. Wacker. . | Chicago. 12/30/2013 | Permanent Improvement.... 0 0 0
Units 4, 6, 8 and 10 River Farms Condominium.................. West Warwick 10/27/1989 | N/A 0 0 | oo 192,304
Unite 12 River Farms Condominium...... West Warwick........cocoevrniininnnnnins 10/20/1989 | N/A 0 0 48,076
0199999. Total - Acquired by Purchase. 10,005,150 0 10,157,443
0399999. Totals 10,005,150 (0 TN 10,157,443
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED Durlng the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other-Than- Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJA.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Property Disposed
125 S. Wacker Chicago | IL.. | 12/30/2013 | ML-AI METLIFE MEMBER 1, LLC ......cccce. | coveees 4,945,899 79,634 74,252 (74,252) | ... 4,871,647 | ....... 4,871,647 0 0 0 659,929 ..346,507
0199999. Total - Property Disposed 4,945,899 79,634 74,252 .(74,252) 4,871,647 871,647 0 0 0 659,929 ..346,507
0399999, TOAIS. ... vvvoreeeeeeeeeeeeeesseseesesssseseesssesesssessesesssseessssesssseesssssssseessseeeseseessseeessseessseessseessseeseseessssessseessseessseessssessseessseessssessssessssessssessneessseessseesees | sreens 4,945,899 79,634 74,252 (74,252) | ... 4,871,647 | ....... 4,871,647 0 0 0 659,929 ..346,507
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EOS5, E06



Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

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

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B.JA.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9|Metropolitan Money Market Pool Participation......| ... | VAHOUS....ccrercerce [NY.... | Metropolitan Money Market Pool........ccooc [t [Various..... | o 0 [ 42,035,070 | ........ 42,035,070 | ... 42,035,070 0 0 0 0 0o (147,183) | oo 0 0.0

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. ... | cvesenens 42,035,070 | ......... 42,035,070 | ......... 42,035,070 0 0 0 0 [V (147,183) | ..o 0 [..XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Blackstone Strategic Alliance Fund Il L.P.......ccco.. | voveverne New York..........c...... NY.... | BlackStone..........cccoiiveieiviieniieeieenieeens | eviiieenns 11/23/2010 |...... 13 2,503,375 241,971 0 0 0 0 0 e 1,185,512

Blue Sea Capital Fund | LP . | Palm Beach . |FL..... Blue Sea Capital........... .| 101172013 | ....... 3 42,391 0 0 0 0 0 0 [ oo 4,957,609

Brevan Howard Credit Catalysts Fund, L.P. . | New York.... ... |NY.... | Brevan Howard . ...| 06/27/2013 | ....... 4 1......6500,000 | ......6801,137 | ........ 6,801,137 301,137 0 0 0 0 0 0

Campbell Timber Fund 11, L.P........ccccovvveriverrnins | verirens Portland..........ccccooeeue OR... | Campbell TIMDer........c.evvierieriienierineiinnns [ e 03/15/2007 |....... 0 |......840,000 |.......689,880 | ... 689,880 43,249 0 0 0 0 0 0

Carlyle Partners VI, LP........cocoerneennennernnnnns | veverenes Washington............... DC.... | CaMYIE...ooeeoieieriereeeeissie s | crvesiinens 02/19/2013 |....... 3 | e 7,379 | .. 2,940 2,940 (2,953) 0 1,486 0 0 0 | v 792,621

George Town, Grand

Dymon Asia Macro (US) Fund..........cccocovvvvrens | woverenne Cayman . | Dymon Asia Capital...........coeereereereeererncninnns | errieens 10/01/2012 | ....... 0 [ e 3,500,000 | ........... 3,791,756 | ........... 3,791,756 201,036 0 0 0 0 0 0

EnCap Energy Capital [X.........cocovruvivmirirninein <eveunee | Houston . | EnCap Investments..........ccoeeveerererneincireiniens ...|01/04/2013 | ....... 0 . ....117,028 ...117,028 (12,220) 0 0 0 0 (V1 I 870,752

ESL Partners, L.P. <wveenen | Bay Harbou ESL Partners, cevenenennns | 08/01/2007 | ... 5 .. ..428,575 | ............428,575 | .............428,575 | ......... (115,420) 0 0 0 0 549,829 0

Halcyon Partners L.P..........cocveneenernereneninnins | covvene New York.........ccons oo | HAlCYOn Family.........coceveveeririeinniineieeseins | ceveninnns 11/01/2006 | ...... 13 [ e 2,000,000 | ...cooneee. 2,681,852 | .....oec. 2,681,852 | ..ocoovee. 151,377 0 0 0 0 0 0

Meritech Capital Partners IV, L.P. .| Palo Alto.......c.couunne .... | Meritech Capital ...|09/29/2010 | ....... 1 64,550 | ..... 69,966 69,966 4,188 0 0 0 0 9,679 | .o 32,500

Omega Capital Investors, L.P...... . | New York .| Omega ...|03/01/2007 |....... 5 14,500,000 | .......... 3,501,083 | ... 3,501,083 654,523 0 0 0 0 0 0

OZ Domestic Partners I, LP . | New York.... .| OZ Advisors ..|03/01/2007 | ...... 13 5,787,703 .8,353,820 8,353,820 | ......... 1,004,430 0 0 0 0 0 0

Wayzata Opportunities Fund IIl, L.P Wayzata. . | Wayzata Investment Partners.. 09/11/2012 | ....... 115,687 101,807 101,807 (13,880) 0 0 0 0 1,305 1,314,313

WIN 7, LPuiii s . . | New York.... ... INY.... | Blackstone. v | e | 03/30/2007 | ... 3. 15,742 | .........6,332,052 | ..........65,332,052 | ....... (1,880,105) 0 0 0 0| e 1,349,974 | ... 458,735
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccccoviviviriniennn. [ESRTTRR R OORRRIOO TR 26,232,156 | ......... 35,417,662 35,417,662 577,333 0 1,486 0 0 1,910,787 | ......... 9,612,042
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

MetLife 1201 TAB Member, LLC.........ccccovvvermvrns | covvinnee SEATTLE.....cccomviinnes WAL [ MEHIE. ..o [ s 10/10/2012 | ....... 0 | e 4777679 | v 5,104,959 | ........... 4,637,583 | ........... (140,096) 0 0 0 0 0 0 3.1

p001022 - ML-Al Metlife Member 1, LLC......c.cccco. [ covvvenee Chicago......ccvvvernes IL...... METLIFE...... 12/20/2013 | ....... 0 ....138,645 .1,395,360 1,156,323 0 0 0 0 0 0 [\ 4.8
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............cccccccovueee 4,916,324 .6,500,319 .5,793,906 .(140,096) 0 0 0 0 0 0 |..XXX.....
Any Other Class of Assets - Affiliated

Metropolitan Lloyds Insurance Company of Texas| ......... INVING. v TXeoo | et | e 09/30/1993 |....... 0 | 7,858,644 | ... 16,201,267 | ......... 16,201,267 | ...ccooouce 147,133 0 0 0 0 0 0] ... 100.0
4399999. Total - Any Other Class Of ASSEt = AffIIAIEA. ... v..rruireirsitis st eeb ettt snssnnsssnsensenens | snneenees [y OO 044 | covviiens 16,201,267 | ...co..e. 16,201,267 | ..covveneee 147,133 0 0 0 0 0 0 |..XXX.....
4499999. Subtotal - Unaffiliated v 1,452,732 77,452,732 577,333 0 1,486 0 U 1,763,604 | ......... 9,612,042 | ... XXX.....
4599999. Subtotal - Affiliated e 22,701,586 21,995,173 7,037 0 0 0 0 0 0 [..XXX.....
4899999, TOMAIS.......eeveeveeieseiesreseeeees etk SRR eeb Rkttt snnissnne s ssesnnsessnnnnnennns | coennen: 81,082,194 | i 100,154,318 99,447,905 584,370 0 1,486 0 (U [ 1,763,604 | ......... 9,612,042 |...XXX.....
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation, Various .. | Metropolitan Money Market POOL............ccooeririnineciniccens 06/30/2013 0 | e 1,641,392 0 0 0.0
59219# 10 9| Metropolitan Money Market Pool Participation. Various . | Metropolitan Money Market POOL...........cocviiriiniieicscsiseees 09/30/2013 {0 32,309,946 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of BONAS = UNGFfIIBIEM. ...........c..cveiiiiiieiei et tieiie ctttsitass et stessess et sesssesseesetessessetsessaseeses et eeseesebsee et eesee e b et eesebsee et eeses e b e s ee s et see et eeses et et entesses et ensensebsnsantessasse | bessessetssossessessnsnsansassnes 33,951,338 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund I L.P.... . | New York . . | Blackstone .. 11/23/12010 13 0 572,102
Blue Sea Capital Fund I LP........... .. | Palm Beach......... FL Blue Sea Capital 10/11/2013 3 42,391 0
Brevan Howard Credit Catalysts Fund, L.P . | New York .... | Brevan Howard 06/27/2013 A1 e 5,000,000 | .oovoereeeerereeeeeeeeeeeeenne 1,500,000
Carlyle Partners VI, L.P Washington cevnrenens | CAIYIBL s 02/19/2013 3 600 6,779
Dymon Asia Macro (US) Fund George Town, Grand Cayman...............co.... CYM......... DymOon ASIa Capital...........cvrrrerienririirieireisiess s 10/01/2012 0 [V I 1,500,000
EnCap Energy Capital IX Houston X EnCap Investments............... 01/04/2013 0 6,000 123,248
Halcyon Partners L.P New York NY oo Halcyon Family 11/01/2006 13 0 500,000
Meritech Capital Partners IV, L.P..........ccoirrnrncrreesceeee s Palo AIfO......coeees s 09/29/2010 1 0 24,500
Omega Capital INVeSOrs, L.P........cc.coocuiiiiinciieiiiineeeeene New York 03/01/2007 5 0 | e 1,000,000
OZ Domestic Partners 1, LP New York . 03/01/2007 13 (U IO 1,500,000
Wayzata Opportunities Fund H, L.P.........cccooeioirrrieerseeees Wayzata........cocovurene MN Wayzata Investment Partners............cccoveerinenininencsceissess s 09/11/2012 0 45,760 92,807
WIN 7, P New York NY........... Blackstone .. 03/30/2007 3 0 5116
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SIOCKS = UNGFFIIAEEY. ...t ettt esess sttt es et st ees e eeeeEses e set o281 e e o8 E A28 ee8 e EeeEee 8 e e et ees e e e e e seEeesse et sesensen et setessessnssnsantens | srssssessssossessessnsessassessnsnes 5,094,751 | oo 6,824,552
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
MetLife 1201 TAB Member, LLC . | SEATTLE 10/10/2012 (V1 RN 2,150,999 0 0
p001022 - ML-Al Metlife Member 1, LLC......c.cccooviinniinnin Chicago 12/20/2013 0 | o 4,955,524 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESTAtE = AfIIAEEN. ... ..o ittt etie0 | thsteesssss s ss st e b o818 1088884888881 E 48t s bttt enses | ebsestonssesssns s st en st s 7,106,523 0 0
4499999, SUDLOLAI = UNGFIIIAIEA. .........cvvovesiveiiisisessee ettt st s b s st s s e s b s bt e st ees s et s s st ee ke st e s e s s st b s e b e s e s s st esee st sseesseesseessess  fieessesssssssssssossssessseessees s e et ee s s see s e st e AL Lo b e Lt et s e bbbt et s s e bbb et s s et b bt st s ssesnssnsensies | enbiiessiessisseise s ssesseeees 39,046,089 | ..o 6,824,552 0
4599999, SUDEOLAL = AFFIIBIEA. ... vttt sttt ettt etk 8 8080484 E 8248408110848 E L8808 40140884 E 408 EeeeE et eeEtee 4EfeeEseeEseeE Ao LR oLt L LS eeE 4L oL eeE oA E LR EEeLE ALttt ettt enns | eiieebsnns et ettt 7,106,523 0 0
4899999, TOMAIS........vvvereveeeeeeeerisereee et e8RSk R kAR R ek e R ek e R AR fieetseLes R e R AR e LA R RS L ARttt | eebient e 46,152,612 | .ooovvvvcrrrris 6,824,552 0
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SCHEDULE BA - PART 3

Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Assets DISPOSED,
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 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.JACV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9| Metropolitan Money Market Pool Participation...............ccccc....... Various........ccceveuenene NY... | Metropolitan Money Market Pool.............. 12/31/2012 | 03/31/2013 | ..... 80,911,241 | ..cocerr () IO 0 0 0 0 0. 80,911,241 | ..... 80,911,241 0 0 0 0
59219# 10 9| Metropolitan Money Market Pool Participation..............cccevenene Various.......cooeevernenns NY... | Metropolitan Money Market Pool.............. 09/30/2013 [12/31/2013 | ... 22,987,282 | .o (U I 0 0 0 0 0... 22,987,282 | ..... 22,987,282 0 0 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated............coooirinniiiissie e .]....103,898,523 | ....cccoovrennnd (| I 0 0 0 0 0 |...103,898,523 |....103,898,523 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
ESL Partners, L.P. Bay Harbour.. .| FL.... | Normal Distributions and/or adjustments.. |08/01/2007 |12/31/2013 0 0 0 (] I— 3,391,105 3,391,105 0 0 0 0
Meritech Capital Partners IV, L.P. Palo Alto CA... | Normal Distributions and/or adjustments.. [09/29/2010 |12/31/2013 0 0 0 0 900 900 0 0 0 0
Smith Breeden Mortgage Partners L.P. ... | Chapel Hill ... NC... | Residual ACHVItY.........ccocrvrvrrerrrrererriinrnins 11/01/2006 |02/05/2010 0 0 0 0 0 0 0 0 (V[ I 2,287
Wayzata Opportunities Fund 11, L.P........ccccooooiriniieiiicas Wayzata.....coooovrreneae MN... | Normal Distributions and/or adjustments.. | 09/11/2012 | 12/31/2013 0 0 0 0 22,880 22,880 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............cccoocviiiciiniis 0 0 0 0. 3,414,885 | ...... 3,414,885 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
MetLife 1201 TAB Member, LLC SEATTLE.. . | Normal Distributions and/or adjustments.. | 10/10/2012 |12/31/2013 0 0 0 0 0 0 0 0
p001022 - ML-Al Metlife Member 1, LLC..... ... | Chicago.... Normal Distributions and/or adjustments.. | 12/20/2013 | 12/31/2013 0 0 0 0 0 41,324 41,324
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affillated..........voverrioriieisiei et neenaes 0 0 0 0 0 0] 41324 | ......... 41,324
4499999. Subtotal - Unaffiliated 0 0 0 0 ]...107,313,408 |...107,313,408 0 0 0
4599999. Subtotal - Affiliated . 0 0 0 0 0 ]......3,902,594 [ ..o | s 41324 | ........ 41,324
4899999, TOMAIS........vvveeveireeiaeieeesee et s bbb .]....107,313,408 0 0 0 0 |...107,313,408 |....111,216,002 | .....c.ccceeceee00 | corrrnc 41324 | ......... 41,324
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

I E

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EF 1|T 8 3/4 05/15/20 IO [ USRS IO L1 ST B IOV 139.531 4 | 3 | e 4 0 0 0 (V] I 8.750 [ ... 4.900 | MN...... 0 0 | 08/20/2007 | 05/15/2020
912810 EF 1T 8 3/4 05/15/20 v | SD o | e | s 1] 1,034,635 | ... 139.531 | oo 1,060,431 759,997 | ...... 918,417 0 (20,730) 0 0 8.750 | ......... 4.900 | MN..cooo | v 18,696 | ....ocoeeee 66,500 | 08/20/2007 | 05/15/2020
912810 QZ 4|T 3 1/802/15/43 v [ . RSSO s N ISR 85.625 5. . (S 10 [ 6 0 0 0 0 3.125 3.220 |FA....... 0 0 | 02/20/2013 | 02/15/2043
912810 QZ 4|T31/802/15/43 v [ Covee | oo e | e L1 I 475,512 | ........ 85.625 | ..o 414,424 | ... 483,999 | oo 475,662 | .oovvvrrririnns (VI I 149 0 (V1N I 3.125 3210 |FA....... BT3B | 7,562 | 02/20/2013 | 02/15/2043
912810 QZ 4|T 3 1/8 02/15/43 e [SDL ] 1,980,644 | ........ 85.625| . 21,726,196 | oo 2,015,995 | ..oovverneen 1,981,267 | .ooovvrereriene (VI IS 623 0 0 3.125 3210 |FA....... 23,796 31,500 | 02/20/2013 | 02/15/2043
912828 CA 6| T4 02/15/14.....ciioieieieerieeineeise st ssssss s isssssnns | criees wo e | e 95,024 | L 100.465 94,437 | ... 94,000 | ... 94,015 0 (122) 0 {1 IO 4.000 3.860 |FA....... 1420 | e 3,760 | 03/30/2004 | 02/15/2014
912828 EN 6T 4 1/2 11/15/15 RO e [T e T 107.730 L [ L 1 0 0 0 11/14/2005 | 11/15/2015
912828 EN 6|T41/211/15/15 v [ SD | o [ e | e | ... 547,550 | . 107.730 | voovvercrrrns 592,514 549,999 | ...... 549,454 (VI I 273 0 11/14/2005 | 11/15/2015
912828 RC 6|T21/808/15/21 v [ . RO IO 96.875 2. . 2 | 2 0 0 0 11/03/2011 | 08/15/2021
912828 RC 6T 2 1/808/15/21 v [ SD | o e | e L1 [ 710,233 | ........ 96.875| ..o 682,967 | ..cccverirnne 704,998 | ..o 709,173 0 (501) 0 11/03/2011 | 08/15/2021
912828 TJ 9|T15/808/15/22 IO . 4 L I 4 0 0 0 08/26/2013 | 08/15/2022
912828 TJ 9|T15/808/15/22 e [SD.L I 1] 550,688 | ........90.852| .................517,853 | .................569,996 | ...... 551,875 0 1,187 0 08/26/2013 | 08/15/2022
912828 VS 6|T21/208/15/23 v [ [P ISP IO 1 e T | 000096031 | T [ [ 1 0 0 0 11/08/2013 | 08/15/2023
912828 VS 6|T21/208/15/23 e | v Lo e [T | 49,027,543 | ........96.031] ............48,015,499 | ...........49,999,999 | ............ 49,039,957 0 12,414 0 11/08/2013 | 08/15/2023
912828 VZ 0| T 209/30/20.......cmmrireiriemriesiresisseississssssssses s sssnnns 6,011 0 0 0 10/17/2013 | 09/30/2020
912828 VZ O[T 209/30/20........cimmriiiiriiieiineieeeiesiesiesiesssss e enssseees 94,149 0].. 0 10/17/2013 | 09/30/2020
912828 WE 6|T23/4 11/15/23 ..39,256,410 39,131,200 39,256,596 0]. 0 12/30/2013 | 11/15/2023
0199999. U.S. Government - Issuer Obligation: ..93,778,422 ...92,333,288 | ............95,279,000 | ............ 93,676,594 0 0 | b XXX | XXX [ XXX | i 677,472 ] ..o 152,872 XXX [ oo XXX.ooo

i

U.S. Government - R tial Mortgage-Backed Securities

36225B QJ 0|GNMA17.000% 781357 2|...... 1 181,261 | ...... 115.710| . 213,482 182,387 0 0 11/19/2001 | 10/01/2025
36225B QL 5[GNMA16.500% 781359 . 2(...... 1 137,900 | ...... 112.648 | . 158,869 ...139,022 ...0 0 11/19/2001 | 12/01/2025
36225B QN 1[GNMA17.500% 781361........cvvrrerierrinirierirereeresesississeniesienesennns | crvens . 2|...... 1 237412 | ...... 116.241 283549 | ...............243,932 | ..... 239,757 0 0 11/19/2001 | 12/01/2025
36225B QP 6| GNMA |8.000% 781362 2| L1 [ 31,085 | ...... 105.361 | . 31,361 0 0 11/19/2001 | 12/01/2019
36225B QR 2| GNMA8.000% 781364 . 2|...... {1 [ 2,493 | ... 120.884 2,480 0 0 11/19/2001 | 12/01/2030
36225B QV 3| GNMA 19.000% 781368.........coouuiererirmirmrenisersnsssienssnssseenssssssessneenes | coneene . 2]..... 1 I 20,901 | ...... 110147 . . 21,239 | ... 21,083 0 0 11/19/2001 | 12/01/2019
0299999. U.S. Government - Residential Mortgage-Backed Securities 611,052 | ... XXX........ . 715,305 | ...... 624,516 | ...... 616,090 0].. 2,521 0 0 [ XXX | e XXX [ XXX | s 3,749 44,993 |..... XXXeooren [ o XXX......
0599999. Total - U.S. GOVEIMMENL.......ivuuiiiuiierireriisiiessiissesssens sttt snssnnsenins | evssnssnns 94,389,474 | ... XXX.oovoooe | covvirinnnns 93,048,593 | ............ 95,903,516 | ............ 94,292,684 0 (4,004) 0 0 | XXX | e KKK | XXX | s 681,221 | .o 197,865 |..... 20,9, S XXX......
All Other Governments - Issuer Obligations

105756 AP 5|BRAZIL, FEDERATIVE REPUBLIC OF.......ccoviimineirerneiinirneierseirenns | enee Flon 1 .2FE | v 479,700 | ...... 113.500 | .oovvrvrrirnnnd 681,000 | ..oovrverirnnd 600,000 | ..ooorverernens 482,636 | ..ovovrrrirerinin (0 [ IO 434 0 0 [ e 11.000] ....... 13770 | FA oo | v 24,567 | .o 66,000 | 08/21/2000 | 08/17/2040
195325 AU 9| COLOMBIA, REPUBLIC OF.......ccoovivirririeiieinerierieseseessesssersenisenens | eneens Flom L2FE | 6,564,463 | ...... 143.500 [ ..ovvnene 9,722,125 | oo 6,775,000 | ....ccooone. 6,654,682 0 12,523 0 0| v 11.750 | ....... 12160 | FA...cooo | oo 278,622 | ........... 796,063 | 02/08/2001 | 02/25/2020
362420 AA 9| GABONESE REPUBLIC 8.2% 12/12/2017........covveienireiriririrsensirens | evie F ....500,000 | ... 521,799 0 (4,655) 0 0 8.200 6.910|JD....... ..2,164 41,000 | 02/10/2010| 12/12/2017
401494 AF 6|REPUBLIC OF GUATEMALA 4.875% 2/13/2028..........cocvermvemvvmnirnes | cviene F . ....300,000 | .o 273,000 | ... (26,856) 6 0 (VN I 4.875]......... 4870 [FA.cooo | oo 5,606 | .covovrernene 7,313 | 02/07/2013 | 02/13/2028
445545 AH 9| HUNGARY 5.375% 2/21/2023........ocoovvereirrrinerierineeseniseissssissnsnnes | ceveees Flon| W3FE | i 483,750 | ... 98.750 | oo 493,750 | oo 500,000 | ..oovrnrrennens 483,943 | .o (VI I 193 0 (V] I 5.375 5.830 | FA....... ...9,705 0 | 11/12/2013 | 02/21/2023
593048 BN O [UNITED MEXICAN STATES......cccimiiimrirnrineiineiesiisesssssssisssssssesennes | sevenns F ...965,000 | ...... 132.350 | . .1,000,000 | ...... 982,431 0f.. 2,167 0 0 8.125 8.500 | JD....... 226 81,250 | 11/05/2001 | 12/30/2019
698299 AV 6| PANAMA, REPUBLIC OF.......cccovvuiimrieinerisisnesiessseesseessssesenens . ...981,920 | ...... 120.000 | . . .1,000,000 | ...... 986,193 (VI I 694 0 0 11/18/2005 | 01/29/2026
698299 AW 4| PANAMA, REPUBLIC OF........ccccocimininirnircrnirenieinenennsiscesnsseneennns [ eveeee | F | o2 | W2FE | i 1,337,540 | ...... 111750 ... 2,176,890 | .o 1,948,000 | ....corcvenee. 1,382,140 0 7,704 0 0 01/26/2006 | 01/26/2036
718286 AY 3| PHILIPPINES, REPUBLIC OF........ccoooimiieririerierieseiessenesseeseninns 5,250,000 | ...... 149.625 | . ..7,481,250 .5,000,000 | ..o 5,215,700 0 (5,832) 0 0 10/18/2005 | 02/02/2030
718286 BB 2| PHILIPPINES, REPUBLIC OF........c.cocoimiiiieieiieieeeisesiesiseissenians Flomn| W2FE| i 98,641 | Lo 131.625| . 131,625 | .. ....100,000 | ... 98,986 0 42 0 0 01/04/2006 | 01/14/2031
917288 AZ 5|URUGUAY, REPUBLIC OF........cccccoviiiiriiniinniiinninniiieniisnisssisnisssiiinnes | cvvene Floi 2FE| ... 148,000 | ... 106.700 | ..ooverirens AR 200,000 0].. 6,917 0 0 06/15/2004 | 03/15/2015
0699999. All Other Governments - Issuer Obligations.... XXX ....24,275,290 ...17,923,000 (26,856) 20,193 0 0 | XXX [ XXX | XXX | e B11776 1,691,142 XXX oo [ e XXX......
1099999. Total - All Other Government: XXX ....24,275,290 ..17,923,000 | ..........17,272,071 | ............. (26,856) 20,193 0 0 | XXX | e XK | XXX | i 811,776 | .0l 1,691,142 XXX [ o XXX......
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062R  JA 7 [CALIFORNIA ST - VETERANS.......cooosiiuriierierineirneerneisersssenesienes | cevees I 12| AFE| v 2,026,717 | ...... 100.090 | ..ccvonrenee 2,307,075 | coovvvennenn 2,305,000 0 0 (VN I 5.050 | ......... 6.010 [ Do [ v 9,700 | wovrernees 116,403 | 03/18/2008 | 12/01/2036
13063B S8 6| CALIFORNIA STATE OF .......cvvriieireririnienisiserssienssssseesssssssesssnns | svvees . .|.1FE] .. . 13,675,320 | ...... 106.605 | . ....12,792,600 ...12,000,000 13,589,286 | ..o 0 0 0 [ 5.000 3.300 [FA....... 250,000 206,667 | 05/29/2013 | 02/01/2029
13063C FP 0| CALIFORNIA STATE OF......ccovivmiiirieriereeersnssersesseseesessessssssnes | crvens . | AFE] ....5,281,700 | ...... 104.740 | . 5,237,000 | .. revneennnn5,278,199 0 0 0 5.000]......... 4.300 [ MN...... 38,889 0 | 11/01/2013 | 11/01/2032
339733 DM 6| WISCONSIN TRUST KAD.........conrirrriniiiciierirneisneineisessessseessssenes | coveeee I 12| AFE| s 3,434,013 | ...... 103.500 | ..cvovvenee 3,550,050 | ..coovennee. 3,430,000 | ...cccooneee. 3,431,009 0 0 (V1N I 9.510|......... 9.490 [MN...... | oocveern. 54,966 | ... 324,121 | 08/02/2006 | 05/01/2031
341422 XX 6|FLORIDA ST BRD ED CAP OUTLAY REF BDS1999.........couvemeveivines | cvreene | 1FE] . 3,403,764 | ...... 125.276 | . .4,159,163 .3,320,000 | ..............3,367,267 0 0 0 6.000......... 5.800 | JD....... 08/23/1999 | 06/01/2023
373383 GG 7|GEORGIA ST G.O. BDS1999 B o . | 1FE]| .. 7,014,770 | ...... 113.568 | . ..7,949,760 .7,000,000 | ..............7,003,307 0 0 (VN I 5.750 [ oo 5.730 | FA....... 01/26/2000 | 08/01/2016
882721 3T 8| TEXAS STt sssssssesss | evene . AFE] 4,388,355 | ...... 106.422 | ....ovuuvn 4,788,990 | ..............4,500,000 | .....c....... ,423,346 0 0 0 [ e 5.000]......... 5.170(FA....... 225,000 | 06/03/2008 | 08/01/2028
882722 ZN 4 |TEXAS STATE OF.....cooiivvriiinnnene B AFE] . ..10,028,915 | ...... 104.483 | . 9,925,885 ....9,992,736 .0 0 0 5.000]......... 4.180|FA....... ...100,000 | 12/12/2013 | 08/01/2036
1199999. U.S. States, Territories & Possessions - Issuer Obligations .. . .49,253,554 | ... XXX........ woerrnn..50,710,523 v 49,149,468 | ... .0 0 0 XXX........ XXX...... XXX. 1,573,891 |..... XXX.ooo | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........cooueurverrerrriessnciernsnsecnsnnns | conennenns 49,253,554 | ... XXX.oooooo | crvrinne. 50,710,523 | ............47,055,000 | ............ 49,149,468 | ..o 0 0 0 XXX XXX XXX 1,573,891 |..... XXXooow [ e XXX......
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
233433 3Z 2|DADE CNTY FLA G.0. BDS1988 D....c.cvvverrrerrireirerissiseesissisninnins | evene e | WIFE ] 2,043,257 | ...... 126.865 | ....coveuvee 1,966,408 | ..............1,550,000 | .............. 1,653,355 | oo 0 0 0] e 7750 [ e 5110 | AO. s | e 30,031 | oo 120,125 | 07/25/1997 | 10/01/2016
233433 4A  6|DADE CNTY FLA G.0. BDS1988 D.....cooevvurvuerrerirrereniseiserisssnnenes | cvvens o e | WIFE | 5,067,513 | ...... 126.865 | ...coovvvne 4,852,586 | .............3,825,000 | .....ccooon.. 4,161,690 | oo 0 0 0 [ e 7750 | 15130 [AO.ccs | o 74,109 | oo 296,438 | 07/25/1997 | 10/01/2017
233433 4X 6|DADE CNTY FLA G.0. BDS1986 C......ovvvvrrrrerrireirerinisseresiseisnisnnes | evee ....3,170,000 | ...... 116.863 | . 2,981,175 ....2,680,709 .0 0 07125l 510 | AD s | 45440 | ..o 181,759 | 07/25/1997 | 10/01/2016
251129 D2 5|DETROIT MICH CITY SCH DIST RITE-PA-997........ccovvumervmrrrnerrenins | o ..22,002,885 | ...... 107.110{ ............19,113,780 ..21,242,183 .0 0 0 343,539 2,002,464 | 03/26/2002 | 05/01/2029
280785 PB 6|EDINBURG TX CONSOLIDATED INDEPENDENT SCH.......cccooovvermver | covneee 3,078,930 | ...... 102.533 | . ..3,075,990 ....3,026,494 0 0 0 | eeeeer5.000 | o180 | FAoots | o 56,667 | ..coooveenne 150,000 | 04/26/2011| 02/15/2030
282726 DV 7|EL CAMINO CA COMMUNITY COLLEGE DISTRICT. 2,590,355 .35.166 | . ..2,090,619 2,659,537 0 69,181 0 0 0 0 | 05/07/2013 | 08/01/2033
282726 DY 1|EL CAMINO CA COMMUNITY COLLEGE DISTRICT... 4,635,260 4,802,397 | s (V1 I 167,137 0 0 0 0 | 03/05/2013 | 08/01/2038
49474E  T7 8|KING COUNTY WA 4,707,315 . ....4,642,166 0. (22,525) 0 0 [ innn5125] i 4410 [ | 115,313 | oo 230,625 | 11/24/2010| 01/01/2036
652113 WM 9| NEWPORT MESA CA UNIFIED SCHOOL DISTRICT. 6,642,521 ..6,513,126 7,158,436 0 326,955 0 0 0 0 | 05/22/2012 | 08/01/2035
702333 5Y 7|PASADENA TX INDEPENDENT SCHOOL DISTRICT......cccomevverierins | crve 3,059,638 ..2,824,559 12,996,647 | .ooviiiins (V1 I (34,831) 0 0 50,528 200,625 | 02/02/2012 | 02/15/2040
797355 N6 7|SAN DIEGO UNIFIED SCHOOL DISTRICT... ....1,185,900 879,700 ....1,230,480 0 44,580 0 0 0 0 | 03/07/2013 | 07/01/2044
797355 N8 3|SAN DIEGO UNIFIED SCHOOL DISTRIC 1,078,250 .831,000 1,118,711 0 40,461 0 0 0 0 | 03/19/2013 | 07/01/2045
797355 P9 9|SAN DIEGO UNIFIED SCHOOL DISTRICT... 3,458,569 ..3,797,300 3,779,055 | e 0 | oo 182,096 0 0 0 0 | 03/02/2012 | 07/01/2029
797355 Q2 3| SAN DIEGO UNIFIED SCHOOL DISTRICT... 3,258,330 ..3,542,206 ....3,552,560 0 0 0 0 | 04/10/2012 | 07/01/2030
797355 Q8 0|SAN DIEGO UNIFIED SCHOOL DISTRICT... 3,996,300 ..3,322,100 revneeennen 4,138,749 . 0 0 0 0 | 03/05/2013 | 07/01/2034
797355 Q9 8| SAN DIEGO UNIFIED SCHOOL DISTRICT.......cvvurrierireriririenirneians 3,690,469 3,657,480 | ............11,740,000 | .............. 3,998,460 | ...cooovvvvvrrivernn0 | i 195,377 0 0 0 0 | 05/22/2012 | 07/01/2035
80131R AH 7| SANTA BARBARA CA UNIFIED SCHOOL DISTRICT......cocvvereriirnnens ....2,648,300 1,958,600 ...10,000,000 ....2,761,502 ...113,202 0 0 0 0 | 02/05/2013 | 08/01/2041
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligatiol . 76,313,792 | .. XXX........ vonnn.09,657,254 | ..........133,546,000 | ............75,603,131 | .... .0 ........1,121,806 0 0 | XXX e XXX [ XX | s 715,627 | c.oooeee 3,182,036 |..... XXXeooveo [ oo XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions............ v | s 76,313,792 | .. XXXooovooe | o 69,657,254 | ......... 133,546,000 | ............ 75,603,131 | oo 0] o 1,121,806 0 0 | XXX | e XK | XXX | s 715,627 | ......... 3,182,036 | ..... XXXeovo [ oo XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY.......cocomirirmremeerininirines | cvveene I [ 12 AFE| s 8,875,000 | ...... 101.018 | oo 8,965,348 | ...ccoovnve. 8,875,000 | ...ocvereces 8,875,000 0 0 0 0.....5400]....5400 |AO...... | cccorreenn. 119,813 | v 479,250 | 08/17/2007 | 10/01/2038
011832 T2 8|ALASKA HOUSING FINANCE CORP.......cccoeeeremmrrineriererneesssiserinns | crveee I [ 12| AFE| v 6,020,000 | ........ 94.500 | ..voorrrne 5,688,900 | ...oocvvnnens 6,020,000 | ..ooovrvneen 6,020,000 0 0 0 0 48,193 598,681 | 09/20/2006 | 12/01/2037
011903 DZ 1|ALASKAIND. DEV. & EXPORT AUTH. PROVIDEN B AFE] 5,291,650 | ...... 104.340 | . ..5,217,000 .5,000,000 | ... ....5,240,262 0 (25,113) 0 0 11/23/2011 | 10/01/2041
011908 DD 9|ALASKA INDL DEV&EXPT AUTH PW REV BDS1998.........cccomvvvmvrrnes | crvene I 12]...... 2. 5,519,957 | ...... 100.020 | . .5,591,118 | .. .5,590,000 | ..............5,555,347 0 3,664 0 0 04/01/2001 | 01/01/2022
01852L BC 3| ALLIANCE AIRPORT AUTHORITY/TX....ovvvrerirrererineiseriesisseessseines | crveee [ 1].2FE | v 15,742,500 | ...... 103.266 | ............ 16,522,560 | ............ 16,000,000 | ............ 15,849,686 0 19,190 0 0 03/12/2010 | 04/01/2021
03255L AA 7| ANAHEIM PUBLIC FINANCING AUTHORITY/CA........cccovvvmerirmrenennns | crvene . 2|..1FE 5,830,500 | ...... 114.416 | . 5,720,800 .0 ....(46,395) 0 0 05/09/2006 | 09/01/2024
040649 LD 5|ARIZONA STATE TRANSPORTATION BOARD AZ.........ccocommervmmrenenns | covene [ AFE| 11,232,790 | ...... 1114591 ............11,686,476 .0 (T1,111) 0 0 . 12/08/2010 | 07/01/2025
04780M GF 0| ATLANTA GA AIRPORT AUTHORITY ....oovvvrirriiirerneiensseiensssisserenes | eveee el AFE ] 5,178,600 | ...... 102151 | oo 5,107,550 0 (21,367) 0 0. 5.375 (04920 | Jduis | i 134,375 | oo 268,750 | 06/03/2004 | 01/01/2017
04780M MN 6| ATLANTA GA AIRPORT AUTHORITY ....cooierririrerierineeseniseessennnes | eneens 1,294,140 | ... 112.929] . ..7,905,030 .7,000,000 1,221,371 0 (25,357) 0 0 [ ierer8.000 [ oo 5450 [ e | i 210,000 | ....ccoo.e. 420,000 | 12/16/2010 | 01/01/2030
04780M PF 0| ATLANTA GA AIRPORT AUTHORITY ...coooiiriineireiisrieeiiesisecesinens | neens ..3,112,920 | ...... 104.553 | . ..3,136,590 .3,000,000 ....3,107,418 0 (5,502) 0 0 75,000 0 | 07/23/2013 | 01/01/2026
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04780M PH 6| ATLANTA GA AIRPORT AUTHORITY......coovvirrrierimieieriirirneinnineees [ eevvene | oo [ rvverienens AFE] v 6,004,140 | ...... 103.331 | v 6,199,860 | ...cocvvvuves 6,000,000 | ...ocvoreven 6,003,042 0 (355) 0 | covvvvrrverirenennd0 | 0005000 | .o 4.990 [ .o | v 150,000 | ..ocvvrnees 300,000 | 07/25/2011 | 01/01/2028
04780M PJ 2| ATLANTA GA AIRPORT AUTHORITY.....ccovvviirmerinrereemseeneriennineins | eevnees | oo [ erneernennns AFE| v 5,000,000 | ...... 102.908 | ..............5,145,400 | .............. 5,000,000 | ..ooovrvneeen 5,000,000 0 0 0 | o0 | 005000 | .o 5.000 [Jd.ceoies | v 125,000 | .oorernee 250,000 | 07/27/2011 | 01/01/2029
04780M PK 9|ATLANTA GA AIRPORT AUTHORITY.... JAFE] 5,058,153 102.546 | ... 4,875,000 | ...ccvvneee 5,047,737 | oo 0 0 [0 [ 000 .5.000 oo 4.340 | J....... 06/10/2013 | 01/01/2030
04780T AJ 3| ATLANTA GA AIRPORT AUTHORITY..... VAFE] 3,638,400 | . 101.538 ... 3,500,000 | ......... 3,509,624 0 0 | o0 | 005000 | oo 4.710(JJ....... , 08/22/2011 | 01/01/2034
052476 ZN 1|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.... AFE| 4,720,100 | ... 106.166 | ... 4,000,000 4,633,298 0 0 2.950 |MN...... 25,556 200,000 | 07/19/2012 | 11/15/2032
052476 ZP 6|AUSTIN TEXAS WATER & WASTEWATER SYSTEM.... AFE] 4,681,440 | L 103.985] ... . 4,000,000 | ..ocovouvennn 4,512,512 0 0 3.320 | MN...... 25,556 200,000 | 07/12/2012 | 11/15/2037
088563 UK 5|BEXAR TX METROPOLITAN WATER DISTRICT AFE] 3,879,960 | ... 100.969 | ... 4,038,760 4,000,000 | ..oovernrenne 3,890,576 0 0 5.210 | MN...... 33,333 200,000 | 10/28/2009 | 05/01/2039
106214 DX 4|BRAZOS RIVER AUTH TEX - CENTERPOINT ENER AFE] 28,267,550 | .. 105.227 .29,989,695 28,416,554 0 0 04/01/2001 | 11/01/2018
10623N AZ 8|BRAZOS RIVER HARBOR NAVAL DISTRICT TX - L2FE| 4,907,300 | ... 104.670 [ ..covvnrene 5,233,500 | ..............5,000,000 | .............. 4,915,417 0 0 03/30/2010 | 05/15/2033
114894 RS 9|BROWARD COUNTY FL AIRPORT SYSTEM.......cocmirvrriererversiniires [ erine AFE] v 11,184,100 98.939 9,893,900 LG11,114.017 .0 0 05/01/2013 | 10/01/2042
114894 SP 4| BROWARD COUNTY FL AIRPORT SYSTEM.......ocvmmrrmerirererneerrrines [ wveens AFE] o 16,678,420 | ... 95.307 14,772,585 ....16,582,066 0 0 05/28/2013 | 10/01/2042
130178 P8 3| CA EDUCATIONAL FACILITIES AUTHORITY PEPP AFE] 3,434,280 | .. 105.748 3,172,440 3,376,565 0 0 05/03/2012 | 09/01/2033
130178 VU 7| CALIFORNIA EDUCATIONAL FACILITIES AUTH.. AFE] 13,782,600 1 e 116.241| ... 11,624,100 13,709,570 .0 0 X s 03/05/2013 | 04/01/2040
130178 X6 8| CA EDUCATIONAL FACILITIES AUTHORITY STAN.....cccomevermermerernee [ vevers | oo | vevvvvernnne | AFE | 13,239,500 | ... 113.212] ... 11,321,200 ....13,189,616 0 0 | eeieeeienriiennnnc0 | 005,000 | 3.180 | MN...... 83,333 230,556 | 05/01/2013 | 11/01/2039
13033A CE 9| CALIFORNIA HEALTH FACS FING AU - ST. FRA.......ccvvrvvrveivnvernns | vvvenn | oo e 12 [ | 6,334,600 | ... 100.314 | ... ...6,635,457 | ..............6,515,000 | .............. 6,437,676 0 0 5.990 | AO...... 93,653 374,613 | 03/02/2000 | 10/01/2023
130534 A9 1| CALIFORNIA POLLUTION CTL FIN AUTH. = PAC......cccosvrrmrrmerverrnne [ cvevre | oo | vevivverines | w2FE | 4,190,006 | ... 102.777 | ... 4419411 | ...........4,300,000 | .............. 4,213,437 0 0 5.010|JD....... 17,021 204,250 | 03/26/2010 | 12/01/2023
130534 B2 5| CALIFORNIA POLLUTION CTL. FIN. AUTH. = P...oovvvnrinnrncnninnn [ coeee | oo | v 1| L2FE | ... 14,160,073 | ... 102.777 | ... 14,835,860 ....14,238,046 0 15,079 0 | oiveeereeieriennd0 | e 8750 | o 4.920(JD....... 57,139 685,663 | 07/22/2010 | 12/01/2023
130536 KK 0| CALIFORNIA POLLUTION CTL. FIN. AUTH. -R .18,577,169 16,642,215 0 40,466 0 5.570|JD....... 74,594 895,125 | 03/28/2008 | 06/01/2023
130536 MJ 1| CA POLLUTION CONTROL FINANCING AUTHORITY.......ccccormerrmrens [ e 5,024,650 5,000,000 0 0 0 | oriverrerseieriennd0 | e 1875 | e 1.870|AO...... 03/28/2012 | 04/01/2025
13053C AB 8 |CALIFORNIA POLLUTION CTL. FIN. AUTH. - S 2,000,000 0 0 0 | vvererrnrvrrerinennd0 | 5100 | o 5.100|JD....... 06/09/2010 | 06/01/2040
13078R EU 0[CA STATEWIDE COMMUNITIES DEV AUTH IRVINE........ccccoovvmmurine | vervee [ oo | crverirnn [ 2FE | ............3,060,450 | ........98.458 ] ..............2,953,740 | ..............3,000,000 | ......cco..... 3,049,795 0 (5,440) 0 | o0 | 8375 | e 5.100 | MN...... 01/10/2012 | 05/15/2038
130795 5E 3|CA STATEWIDE COMMUNITIES DEV AUTH KAISER.. 10,375,825 | oo (0[N IO (36,970) 0 | vererrevererinennd0 | 1005000 | oo 4.450 | AQ...... 04/05/2012 | 04/01/2042
134340 AA 6| CAMPBELL COUNTY WY - BASIN ELECTRIC . . R 4,000,000 0 0 0 | orererrnrvererinend0 | e 5750 | o 5.750 | JJ....... .106, 07/22/2009 | 07/15/2039
155048 AZ 4|CENTRAL PUGET SOUND WASH REGL SALES TAXA......ccoccoovermeres [ oneens 6,891,847 | ... 113.8% | ......ccc..... 7,659,372 | ..ccc0eeerrn.6,725,000 | coovvnennnd 6,797,001 0 (9,853) 0 | o0 | 5250 | e 5.040 [FA.....| covvvreen. 147,109 | .oovvvrnees 353,063 | 04/01/2001 | 02/01/2021
155048 BB 6| CENTRAL PUGET SOUND REGIONAL TRANSPORTAT.......cccovvvmerres [ erenee ....3,251,658 3,256,890 3,250,000 0 0 0 [0 [ e 4750 | o 4.650 [FA....... ....154,375 | 06/15/2010 | 02/01/2028
155498 CN 6| CENTRAL TX REGIONAL MOBILITY AUTHORITY.....ccoverimrrrerrerins [ e ..11,885,915 11,456,478 11875873 | o (V1 I (10,042) 0 | o0 | 005000 | oo 4.910(JJ....... 11/20/2013 | 01/01/2033
155498 CP 1| CENTRAL TX REGIONAL MOBILITY AUTHORITY.....ccoonirmrinrinenins [ e . . ..11,285,586 . 10,286,543 ...11,280,913 0 (4,673) 0 | covverrerierireeennd0 | 005000 | .o 5.000 [ JJ....... 07/12/2013 | 01/01/2043
167592 F9 0| CHICAGO O'HARE INTERNATIONAL AIRPORT/IL......ccvvverererrerreins [ e AFE] 1,291,450 | 102.989 | ..o 1,287,363 R 1,255,052 0 (4,817) 0 | covvvvrrverirenennd0 | 0005250 | e 4.830(JJ...... . 11/17/2004 | 01/01/2024
167593 HG 0| CHICAGO O'HARE INTERNATIONAL AIRPORT IL.....oocvenevrereerernee [ reres | e | cerirneinn AFE] 15,711,779 | ....uc 99.790 | ..ooovvvnnee 14,245,023 | ...........14,275,000 | ............ 15,538,238 | ...ocvvvrirrireenns (V1 I (133,348) 0 | covvrrrerrnerineeennd0 | 005000 | e 3710 [ | s 356,875 | ...ccvenee 572,983 | 08/09/2012 | 01/01/2029
167593 HY 1| CHICAGO O'HARE INTERNATIONAL AIRPORT IL.....cvoivnreeererinnrnne | vevrene | oo | crrvvirninnn AFE] 13,257,328 101.844 | ... 12,206,003 ....13,186,072 ,256) 0 3.550 [Jd....... 299,625 299,625 | 06/06/2013 | 01/01/2026
167736 SJ 7|CHICAGO ILL WTR REV WTR REV BDS 2001........ccmmvererererererncens [ wrreens 2|.1FE] ............ 16,379,010 | ...... 110.9511 ... 16,642,650 . ....15,940,333 . ,917) 0 | covvververrerirenennd0 | eiieen5.750 | .00 5.090 [MNLccoc | o, 143,750 | vovvvrnees 862,500 | 10/09/2003 | 11/01/2030
17131H BC 1 |CHULA VISTA CALIF - SAN DIEGO G8E.........ccocommrumrirerireirieriinii .AFE] ..............5,000,000 | ...... 102.773 ] ... 5,000,000 5,000,000 0 0 0 22,917 275,000 | 05/12/2004 | 12/01/2021
17131H BL 1|{CHULA VISTA CA IDA - SAN DIEGO G&E...........ccccrvuvrnecr | AFE] 3,728,325 | 103.503 | ... 3,750,000 | .oovvereces 3,731,413 | (VI I 903 0 | covvevrrrrverirerennd0 | 100005000 | ..er..5.050 [ Do | o 15,625 | .ovvvrennee 187,500 | 05/20/2010| 12/01/2027
17131H CL 0 |CHULA VISTA CA IDA - SAN DIEGO E&G......ccconvvvrererierrrerierirnens AFE] .............3,000,000 | ... 107.617] ... . 3,000,000 3,000,000 0 0 0 14,688 ....176,250 | 06/10/2009 | 02/15/2034
18085P DY 7|CLARK COUNTY NV JAFE] 1,552,158 | 102.088 | ... ,500,694 1,470,000 ..1,475,155 0 (9,952) 0 140,425 07/29/2004 | 07/01/2019
18085P EA 8| CLARK COUNTY NV AFE] 1,730,339 | 101.8411 ... ...1,680,377 1,650,000 1,655,059 0 (9,760) 0 . 45,375 07/29/2004 | 07/01/2021
18085P EB 6| CLARK COUNTY NV. AFE| 1,344,606 | ... 101.797 | ... 1,290,000 1,293,449 0 (6,650) 0 | covvvenrernerineennd0 | eeeen5.500 | 114950 [ oo | i 35,475 70,950 | 07/29/2004 | 07/01/2022
18085P EC 4 |CLARK COUNTY NV AFE] 2,040,979 | 101.738 ... 1,970,000 | ..coovvveneee 1,974,497 0 (8,666) 0 54,175 | ............108,350 | 07/29/2004 | 07/01/2023
18085P JE 5| CLARK COUNTY NV AIRPORT......ovtvirirrirerisiissrsessesisseesesissians .|.1FE[ ..............4,938,000 | ...... 103.026 | ... . 5,000,000 4,946,829 0 2,680 0 | cooveerrerrrernenennd0 | 0005000 | oo 5110 [ e | i 125,000 | .oovvrneen 250,000 | 08/10/2010 | 07/01/2027
181004 CZ 3|CLARK COUNTY NV .AFE 99.001] ... 455,045 ..4,508,723 0 (5,835) 0 18,750 225,000 | 09/07/2007 | 12/01/2033
196632 LS 0| COLORADO SPRINGS CO UTILITIES.......cocoerrerereerrineinerineeienes .|.1FE| ............10,5678,115 | ...... 110.008 ... 11,611,344 | . veevenen 10,572,339 0 (2,050) 0 70,806 554,138 | 01/21/2011 | 11/15/2033
235036 E6 3|DALLAS FORT WORTH TX INTERNATIONAL AIRPO......ccocrmrvvvrnns [ vvreee [ | cvrrriirenns AFE| ....3,310,980 | . 94.667 | ...ovvene 2,840,010 | .ovvvernns 3,000,000 | ..coovverenns 3,279,160 | oo {0 IO (30,398) 0 | om0 | 1000005000 | <..e...3.620 [MNLL.o | i 25,000 | .coovrnne 135,833 | 12/11/2012 | 11/01/2037
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235036 JW 1|DALLAS FORT WORTH TX INTERNATIONAL AIRPO........ccocomervmnees [ rvvere | oo [ v AFE] v 6,899,748 | ...... 102.217 | vvvenen 6,986,532 | ...ccoovuen 6,835,000 | ...cccovrneen 6,848,287 0 0 5.000......... 4.750 [MN......| vovererrn.56,958 | cooecnees 341,750 | 05/27/2010 | 11/01/2025
235036 JX 9|DALLAS FORT WORTH TX INTERNATIONAL AIRPO.......covvemermmnens [ eervene | [ rneirneenns AFE| v 5,064,300 | ...... 102176 | ..o 5,108,800 | ..............5,000,000 | ...ccosrrenes 5,018,968 0 (VN I 5.000......... 4.530 [MN...... | covvrerrennd1,667 | o 250,000 | 11/09/2011 | 11/01/2026
235036 XN 5|DALLAS FORT WORTH TX INTERNATIONAL AIRPO.........coccovrvvvers [ erenee JAFE] ...5,422,500 | ........ 93.023 | .o 4,651,150 | ..............5,000,000 | .....c..co.ec 5,367,603 0 0 [ 5.000 3.900 | MN...... 250,000 | 07/25/2012 | 11/01/2038
246003 MG 9|DELAWARE COUNTY AUTHORITY PA - HAVERFORD.........cccoucvvues | crvene AFE] ..10,520,600 | ...... 105.696 10,569,600 ....10,394,109 0 0 5.000]......... 4.330 [MN...... | veevirerrrn.63,889 | oo 500,000 | 11/24/2010 | 11/15/2031
246579 ER 3 |DELAWARE VALLEY PA REGL FIN AU LOC GOVT......ccovvrvririenninens [ vrene AFE| ..23,879,880 23,661,871 0 0].c..5500] ......... 5190 |FA....... .1,265,000 | 06/16/2006 | 08/01/2028
249182 GH 3|DENVER CO CITY & COUNTY AIRPORT.......cocovvvirrerrerrrinnrirerirenens | criens VAFE] 111,300,000 | ............ 12,610,658 0 0....5.000].... 3.460 | MN...... ....467,500 | 06/04/2013 | 11/15/2037
249182 GR 1|DENVER CO CITY & COUNTY AIRPORT.. VAFE] 7,700,000 8,574,259 0 0].....5000].....3.500 | MN... ...192,500 | 05/31/2013 | 11/15/2033
249182 HH 2|DENVER CO CITY & COUNTY AIRPORT.. AFE 2,500,000 ..2,654,139 0 0 07/11/2013 | 11/15/2028
249182 HL 3|DENVER CO CITY & COUNTY AIRPORT.. VAFE] 2,500,000 | .oovvernces 2,605,966 0 0 07/11/2013 | 11/15/2031
25477G BQ 7 [DISTRICT OF COLUMBIA - PITS.....covvivirerrieiererissiresinsiessssisersnies | v AFE] 4,000,000 4,150,098 0 05250 ... 4.520 [ID..ocoo | ovrrieenn 17,500 | oo 210,000 | 12/10/2010| 12/01/2029
25477G  GJ  8|DC PERSONAL INCOME TAX.....coomreririrmemermrmserienesesesseisssnsenssenes | crveee VAFE] . 5,000,000 | ...oovrereces 5,569,462 0 0 250,000 | 04/30/2012 | 12/01/2036
254839 P4 9|DISTRICT OF COLUMBIA. AFE] 2,910,739 | 71.340] ... 3,417,186 3,979,471 0 0 0 | 03/28/2007 | 04/01/2040
254845 GF 1|DISTRICT OF COLUMBIA WATER & SEWER AUTHO. AFE] 15,229,767 1 105.656 | ... 15,531,432 15,049,692 0 0 808,500 | 01/07/2011| 10/01/2039
254845 HN 3|DISTRICT OF COLUMBIA WATER & SEWER AUTHO |.1FE| .............5,721,850 | ...... 106.320 ... 5,617,044 0 0 250,000 | 03/15/2012 | 10/01/2032
254845 HP 8|DISTRICT OF COLUMBIA WATER & SEWER AUTHO. JAFE] 1,110,390 103.938 ] ..............1,039,380 | ..............1,000,000 | .............. 1,094,837 0 0....5.000]......3.720 [AO...... | cereereeernn 12,500 | oo 50,000 | 03/28/2012 | 10/01/2037
254845 JK 7|DISTRICT OF COLUMBIA WATER & SEWER AUTHO AFE] o.......5,698,050 | ... 105.868 | ..............5,293,400 | ..............5,000,000 | .............. 5,596,930 | ..o 0 0 250,000 | 03/15/2012 | 10/01/2033
254845 JQ 4|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.......cccocvmniinnes | cove LAFE] ni...5,043,300 | ... 101.767 | ... 5,041,585 0 0 0 41,667 | 07/24/2013 | 10/01/2044
25484) AN 0|DISTRICT OF COLUMBIA - GEORGETOWN U..... AFE] 8,311,280 | 108.881 ..6,272,281 0 0 0 340,725 | 01/11/2011 | 04/01/2036
302716 AT 2|FYI PROPERTIES (STATE OF WA DIS PROJECT).......cocomerermrenennrene | wovvens | oo [ vveernenns | WAFE | e 15,427,900 | ... 105.726 15,858,900 ....15,287,181 0 0 0 825,000 | 03/23/2011 | 06/01/2034
302716 AV 7|FYI PROPERTIES (STATE OF WA DIS PROJECT)......ccoevvevvvrmervvirnns [ vvene [ oo | vererineee | AFE | 5,281,450 | ... 105.862 5,293,100 5,182,757 0 0 0 06/08/2010 | 06/01/2028
311450 EY 2|FARMINGTON NM POLLUTION CONTROL - PS NEW.........cocorneernins | vewvee [ oo | crrverrenn [ 2FE | ........... 10,650,000 | ...... 106.251 11,315,732 . ....10,650,000 0 0 0 0 05/26/2010 | 06/01/2040
339733 AZ 0|MASSACHUSETTS HOUSING FINANCE AGENCY TRU......cccovvveeer [ vvrene [ [ e 12| LAFE | e 5,522,024 | ... 93.178 5,485,000 5,492,892 0 (4,704) 0 0 06/28/2006 | 12/01/2048
339733 BB 2 |MINNESOTA HOUSING FINANCE AGENCY TRUST 0 e [ | 12 LAFE 3,801,370 97.604 | ... . . 3,790,000 | ..ooovverecen 3,792,577 0 (1,339) 0 0 . . . 06/28/2006 | 07/01/2036
339733 DP  9|ALABAMA HOUSING FINANCE AUTHORITY TRUST.......ccocvvevrmeerans | covvene [ o [ vveen 1| LIFE | cc.c..7,565,026 | ... 94.952 | ..oovrvrne 7,211,604 | ...ccooneee. 7,595,000 | ..oovvrrnnen 7,567,985 0 0 0 08338 e 8.360 [AO...... | cooverrens 160,058 | ..covonce 647,222 | 12/19/2008 | 04/01/2031
345105 BC 3|FOOTHILL/EASTERN CORRIDOR AGY......cccovvrirmrirrermrvernnnerrerinens | @ees [ [ ovverens | AFE | iin.3,488,879 | ... 58.664 5,971,627 0 308,217 0 0 5.370 | N/A..... 0 | 11/05/2003 | 01/01/2028
346668 DD 5|FORSYTH MONTANA POLLUTION CONTROL.......ccccoevvneveveenerernnnns | vevvee [ oo | crvverren [ LTFE | ..........9,000,000 | ... 103.731 ..9,335,790 | ..............9,000,000 | .............. 9,000,000 0 0 0 0 5.000 | MS......| oovrernn 150,000 | ..ovvvrnees 450,000 | 03/03/2010 | 05/01/2033
359900 YP 6|FULTON COUNTY GA DEVELOPMENT AUTH. - GEO.......ccccoeuvvmerenee | vovve | oo [ vvernena | LIFE | eec0..9,555,200 | ... 101.365 10,136,500 9,579,694 0 8,533 0 0 5.310|JD....... 41,667 500,000 | 01/21/2011 | 06/01/2040
362762 KA 3 [HOSPITAL AUTHORITY OF HALL COUNTY CITY O....c.coeeevvuvvvvicvenns | veveee [ oo [ evvereven [ LTFE | nce....9,674,800 | ...... 101.842] ... 10,184,200 R 9,696,520 0 6,081 0 0 5.600 | FA....... 203,056 537,500 | 01/25/2010 | 02/15/2040
373539 G5 8|GEORGIA HOUSING AND FINANCE AUTHORITY.......coocvmrvmermmenne | wvvene [ [ vveeinnens | WIFE | 22,815,000 | ... 93.931| o 2,644,158 | .....c0een.2,815,000 | cooirncnnnd 2,815,000 0 0 0 0. d000] ... 4.000 [ Do | v 9,383 | oo 112,600 | 05/16/2012| 06/01/2030
373539 K8 7|GEORGIA HOUSING AND FINANCE AUTHORITY......ccccovevevrvvrerinene [verne [ [vrverenn | LAFE | ee...8,000,000 | ... 85.207 | v 6,816,560 | ..............8,000,000 | .............. 8,000,000 0 0 0 0 3.850(JD....... 25,667 233,567 | 02/21/2013 | 12/01/2041
38611T AA 5| GRAND PARKWAY TRANSPORTATION CORP.........ccouvermeevvrriverines | cvvrne | v | werverinnns [ 2FE | ... 12,654,700 | ... 96.229 12,432,787 ....12,657,082 0 2,382 0 0| 5125] e 5.260 [AO...... | cooverrens 165,538 | ..ccvvrnees 110,358 | 08/02/2013 | 10/01/2043
38611T AB 3| GRAND PARKWAY TRANSPORTATION CORP........ccccoovvmmvrmmrnnerinns | evveee | oo | wevneiinnn [ w2FE | 12,955,000 | ... 95.367 2,955,000 0 0 0 0 5.590 | AO...... 41,250 27,500 | 07/17/2013 | 04/01/2053
386442 TY 3|GRAND RIVER DAM AUTHORITY OKLAHOMA REVEN.........ccccvmerine | vervvee oo | ervvervnnee [ STFE | e 4,783,450 | ... 104.864 ..5,243,200 | ..............5,000,000 | .............. 4,796,813 0 4,583 0 0 5.570|JD....... 21,875 262,500 | 11/18/2010 | 06/01/2040
392274 VR 4| GREATER ORLANDO FL AVIATION AUTHORITY......ccocomerrmrrmennnnes [ wvvene | oo [ vveervenns | WIFE | 14,618,902 | ... 107.785 15,380,920 14,459,540 | i (V1 I (45,326) 0 0 03/30/2010 | 10/01/2020
392274 VT 0| GREATER ORLANDO FL AVIATION AUTHORITY......cccovvvervnvvrernnes [ vvene [ oo | veveriveees | W AFE | 102,539,025 | ... 108.044 | .............2,701,100 | ..............2,500,000 | .............. 2,521,218 0 (5,057) 0 0 03/26/2010 | 10/01/2022
403735 BR 3| GWINNETT COUNTY GA HOUSING AUTHORITY......ccoovvemmermerirmrernee [ wovvenn | o [erveernenns | WFE | 230,000 | ... 100.7281 ...................30,218 | ...................30,000 | ..... 30,000 0 0 0 0 08/04/2010 | 03/01/2037
41524C AU 8| COUNTY COMM. OF HARRISON CNTY WV - ALLEG.. rereerenenn5,000,000 | ... 95.403 5,000,000 0 0 0 0 10/11/2007 | 10/15/2037
43232E BX 6|HILLSBOROUGH COUNTY FL HOUSING FINANCE A.. AFE 8,720,934 99.807 ..8,887,813 | .............8,905,000 | .............. 8,775,489 0 0 0 05/09/2006 | 01/01/2039
442348 3V 8|HOUSTON TX AIRPORT SYSTEM......cocvvrimrierieiesisississisnsessesienes | ceveee AFE] 1,951,160 | 106.696 | ... 2,133,920 0 0 0....5.500]......5.670 [ JJ....... 07/31/2009 | 07/01/2039
442348 3W 6|HOUSTON TX AIRPORT SYSTEM ..15,396,208 | ...... 107.292| ... .15,825,570 15,161,684 .0 0 0 12/17/2010 | 07/01/2034
442435 2P 7|HOUSTON TX WATER & SEWER SYSTEM . rerenennnnn 2,308,680 | ... 103.779] ... 2,075,580 2,293,501 0 0 0].....5000]......3.250 | MN...... 05/08/2013 | 11/15/2038
45129Y SA  5|IDAHO HOUSING & FINANCE ASSOCIATION.......ccovvvevvmrrererneerenns [ vveee | oo | vevrenns 12| AFE| s 1,255,000 | ...... 100.289 | ..oocvevnee 1,258,627 | .....o00ee..1,255,000 | oo 1,255,000 0 0 0| ennen5125] 005120 | s | 32,159 | i 06/15/2007 | 01/01/2029
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45189F CR 3 [ILLINOIS DEVELOPMENT FIN. AUTH.- DEPAUL........ccccoevvmrvreriiri | o [ AFE| e 2,818,275 | ...... 103.988 | .....cvevee 2,755,682 | ...oovverecn 2,650,000 | ...ocovvvnvne 2,665,268 | ......vvvrrriniann (V1 I (19,564) 0 0 56251 ......... 4.830 [AO...... | cererrerrnes 37,266 | ............ 149,063 | 06/07/2004 | 10/01/2016
45189F CV 4 [ILLINOIS DEVELOPMENT FIN. AUTH. - DEPAUL........ccoovvvmrvrneriirins | covs [ L AFE| e 2,101,585 | ...... 103.988 | .....covvvnee 2,095,358 | ..ooovvennen 2,015,000 | c.oovvrrnecn 2,022,933 | .o (V1 I (10,145) 0 (VN I 5.625]......... 5.080 [AO...... | coovrrrerrnnes 28,336 | oo 113,344 | 06/07/2004 | 10/01/2020
45200F 7G  8|ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....cccovrvrverrvinirens [ v .|.1FE] .. ....4,881,150 | ...... 109.298 | . ..5,464,900 .5,000,000 ....4,890,606 0 3,616 0 0 [ 6.000 6.210 [AO...... 75,000 300,000 | 01/13/2011 10/01/2032
45200F KQ 1[ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV... OO I . AAFE] . ....1,650,400 | ...... 107177 . ..1,607,655 .1,500,000 | ..............1,526,325 0 (4,823) 0 0 5250 ......... 4.830|A0...... 06/04/2008 | 10/01/2025
45200F KR 9 |ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV.....cccocrvrvirivinirens [ v [P I TAFE | e 3,338,132 | ...... 106.638 | .....covvne 3,460,403 | ..............3,245,000 | .............. 3,293,692 0 (8,906) 0 (1 I 5.250 | ..o 4.890 [AO...... 06/04/2008 | 10/01/2026
45200F KS 7|ILLINOIS FINANCE AUTHORITY - DEPAUL UNIV... RO IO [ 1].1FE| .. ...3,501,946 | ...... 106.002 | . 3,619,968 ....3,460,484 0 (8,309) 0 0 5.250 ... 4.930 [ AO...... 06/04/2008 | 10/01/2027
45200F SX 8|ILLINOIS FINANCE AUTHORITY - U. OF CHICA JOON IO [ 1].1FE| .. 12,829,590 | ...... 109.801 ..12,901,618 | ...ccvennee ceernerenn 12,335,237 | oo (V1 I (113,315) 0 (V1N I 6.250 | .......... 5.000 [ JJ....... 03/12/2009 | 07/01/2038
45200F WW 5| ILLINOIS FINANCE AUTHORITY - NORTHWESTER.........ccccovvvvrirns [ wrvrene e 121 AFE | o 4,474,420 | ...... 109.481 | coveinne 5,036,126 | ......c...... 4,600,000 | ....coonee 4,484,273 0 2,430 0 (N [ 6.000]......... 6.210 | FA....... 03/25/2009 | 08/15/2039
45200F YR 4[ILLINOIS FINANCE AUTHORITY - RUSH MEDICA.. i I [ 12| AFE] .. 7,407,300 | ...... 108.763 | . ...1,412,950 0 1,680 0 0 6.625]......... 6.720 [ MN...... 07/10/2009 | 11/01/2039
45201Y QU 4|ILLINOIS HOUSING DEVELOPMENT AUTHORITY. T I e 12|.1FE] .. 2,295,000 | ...... 100.405 | . . 2,295,000 | ... 2,295,000 0 0 0 (1 I 5.000 5.000 [FA....... 01/13/2006 | 08/01/2036
45201Y UH 8] ILLINOIS HOUSING DEVELOPMENT AUTHORITY.......cccovevvmrvrerirenes [ e I [ 12 AFE| s 4,785,000 | ...... 100479 oo ,807,920 | ..o 4,785,000 | ...ooouvennn 4,785,000 0 0 0 0 5.300 5.300 | FA....cc.| wovvrrrnn 105,669 | ...c....ce.. 253,605 | 08/16/2007 | 08/01/2032
45202H AB  9|ILLINOIS FINANCE AUTHORITY... [ 1].1FE| .. 4,186,125 | ...... 101572 . ..4,570,740 14,500,000 ...4,240,474 0 10,210 0 0| .en5.050 | ..o 5.610 | FA....... ...94,688 ...227,250 | 12/05/2007 | 08/01/2029
45202Q BD 4 [ILLINOIS FINANCE AUTHORITY... e 12|.2FE| .. 2,530,713 2,476,249 | .. .2,470,000 | ... ....2,522,235 0 (8,477) 0 0 5.000{......... 4.200 | MN...... ...20,583 61,750 | 06/26/2013 | 05/01/2025
45202Q BE 2| ILLINOIS FINANCE AUTHORITY ...ccovvvvmrrrerirrireessnisersesssneesensnnenns | crvees | 12 L2FE | 19,667,248 | .......94.446| ............ 20,726,175 | ..coonnven. 21,945,000 20,107,538 0 84,220 0 0 5.000 5.840 [MN...... | .oocvvrneen. 182,875 | ......... 1,097,250 | 03/28/2008 | 05/01/2030
45202Q CD 3 [ILLINOIS FINANCE AUTHORITY ..15,120,216 ....16,766,968 0 4,433 0 0f.....0875]..... 7.010|AO...... | wovveerrne 264,344 03/15/2011| 10/01/2043
45203H FT 4 |IL FINANCE AUTHORITY UNIVERSITY OF CHICA........ccovvenirmnirnes | cvreene ....3,072,420 2,721,630 0 0 0 4. 3.690|AO...... 30,000 01/27/2012 | 10/01/2033
452227 CW 9| ILLINOIS STATE OF BUILD ILLINOIS.......cccosturreieirerinrirneriseirsnienns | crieee 3,759,735 ..3,736,635 0 0 (V] I 5.250 [ .. 3.750 12/03/2013 | 06/15/2028
452227 HA  2|ILLINOIS ST. . 6,224,900 ..5,992,030 ...0 0 0 5.000 ..3.430 06/12/2013 | 06/15/2026
452252 HF 9| ILLINOIS STATE TOLL HIGHWAY AUTHORITY.......ovvvmrvrerieinerinns | criens 2,613,225 ..2,512,550 0 0 0 5.000]......... 4.400 07/03/2013 | 01/01/2035
452252 HG 7|ILLINOIS STATE TOLL HIGHWAY AUTHORITY. ..12,897,055 ....11,436,290 212,820,537 | e 0 0 0 3.500 04/25/2013 | 01/01/2038
45462R AS 5|INDIANA BOND BANK ..15,000,000 13,085,550 ..15,000,000 0 0 0 .1.210 08/02/2007 | 10/15/2022
45470C AA 7|INDIANA FINANCE AUTHORITY OHIO VALLEY EL ....5,019,350 4,718,200 ....5,016,838 0 (1,578) 0 0 5.000] ......... 4.950 05/31/2012 | 06/01/2032
454795 BT 1|IN HEALTH AND ED FACILITIES FINANCING AU . 5,010,900 ..4,935,350 ....5,006,590 0 (2,086) 0 0 5.000......... 4.950 09/07/2011 | 11/15/2039
454806 AX 8|INDIANA HOUSING AND COMMUNITY DEVELOPMEN.. AFE 2,735,000 ..2,751,301 2,735,000 0 0 0 0 ..5.000 06/09/2006 | 01/01/2037
454806 CM 0| INDIANA HOUSING AND COMMUNITY DEVELOPMEN.. AFE 3,918,132 ..3,701,946 ...3,915,777 0 (345) 0 0 . 9.310 10/30/2006 | 07/01/2037
455285 JK 3| INDIANAPOLIS LOCAL PUBLIC IMPROVEMENT........c..oovvevirernerins [ s AFE 7,395,076 ..7,289,641 072,354 | {1 [ I (33,728) 0 0 5250 ......... 4.710 04/18/2006 | 01/01/2029
455285 QX 7|INDIANAPOLIS IN BOND BANK - AIRPORT. [T . . 7,619,719 ..7,938,410 | .. . cevrneeennen 1,529,715 0 (25,741) 0 (VN I 5.000......... 4.600 . 03/30/2010 | 01/01/2020
455288 QZ 2| INDIANAPOLIS IN LOCAL PUBLIC IMPROVEMENT..........ccccoouvuniinans [ e [ [ AFE| v 5,514,779 | ...... 104.757 | oo 5,646,402 | .............. 5,390,000 | .ooovverecen 5,446,686 0 (20,948) 0 0 5.000......... 4.550 [J.ooves | v 134,750 | vovvvrneee 269,500 | 07/20/2010 | 01/01/2022
45884A LT 8|INTERMOUNTAIN PWR AGY UTAH PWR PWR SUP R......cccoovvvirniens [ s I 12] ... 1 1,713,201 | ...... 100.268 | . ..1,829,891 .1,825,000 1,771,307 0 6,020 0 0 5.500|JJ....... 45,625 91,250 | 11/17/2000 | 07/01/2021
462467 AU 5|IOWA FINANCE AUTHORITY ...covviuriniieinineierissieiessseissssseesssssennes | oeneee . . 1,640,136 | ........ 98.633 | . .1,612,650 | .. 21,635,000 | ... ....1,636,403 0 (653) 0 0 49501 ......... 4.900 | e | v 40,466 | ... 80,933 | 04/19/2007 | 07/01/2037
462590 JJ 0|IOWA STUDENT LOAN LIQUIDITY CORP........ooverireirerirerireeernieinns | criene o e | WIFE | 4,130,000 | ...... 100.186 | ...ovvvrenee 4,137,682 | ..vevorenn 4,130,000 | ...oovennne 4,130,000 0 0 0 0 5.300 5.300|JD....... 18,241 218,890 | 11/10/2011 | 12/01/2023
462590 JK 7 |IOWA STUDENT LOAN LIQUIDITY CORP........ccoovrvrrermrirerrernrirersnnes [ eree ...4,130,000 | ........ 99.913| . ..4,126,407 14,130,000 ....4,130,000 0 0 0 (V] I 5400 ......... 5.400 | JD....... 18,585 223,020 | 11/10/2011| 12/01/2024
462590 JM  3|IOWA STUDENT LOAN LIQUIDITY CORP.... [T . . 8,260,000 | ........ 99.089 | . 8,184,751 | .. .8,260,000 | ..............8,260,000 0 0 0 0 5.600 5.600|JD....... 38,547 | v 462,560 | 11/10/2011 | 12/01/2026
462590 JN 1|IOWA STUDENT LOAN LIQUIDITY CORP.......ccoverrrrmrierierirseirneeinns | crvene o e | WIFE | 4,125,000 | ........ 99.142 | oo 4,089,608 | ......cevenn 4,125,000 | ..ooovenne 4,125,000 0 0 0 (V] I 5.700 | ......... 5.700 [JD.coes | v 19,594 | ............ 235,125 | 11/10/2011 | 12/01/2027
46613P L8 7|JACKSONVILLE ELECTRIC AUTHORITY FL WATER.........ccormvriinns [ rrinee 5,592,700 | ...... 105.196 | . ..5,259,800 .5,000,000 ....5,486,290 .0 0 0 [ 5.000]......... 3470 |AO...... | v 62,500 | .cooconnee 250,000 | 01/26/2012| 10/01/2032
46613P M4 5| JACKSONVILLE ELECTRIC AUTHORITY FL WATER......ccccovvvrerrnees [ e . . 8,213,308 | ...... 106.094 | . ..7,596,330 | .. .7,160,000 | ..............8,039,215 | .... ...0 0 0 5.000 3.090 | AO...... 89,500 358,000 | 05/02/2012 | 10/01/2030
46613P M6 0|JACKSONVILLE ELECTRIC AUTHORITY FL WATER.........cccomivirenns [ rrin o e | L AFE | 4,019,663 | ...... 104.687 | ..ooovvvene 3,784,435 | ..coccven 3,615,000 | ..ooovernns 3,947,222 | oo, 0 0 (1 IO 5.000 3.550 |AO...... 45188 | ..o 180,750 | 01/26/2012| 10/01/2033
47770V AK 6| JOBS OHIO BEVERAGE SYSTEM.......ovvimivierirenirierinerieneenessnins | veens [ AFE] ..22,685,150 | ...... 101.884 | ............20,376,800 ...20,000,000 22,483,288 0 0 0 5.000]......... 3.380 [ JJ....... .500,000 04/10/2013 | 01/01/2038
478271 GX 1|JOHNSON CITY HEALTH & ED. FAC. BOARD - M.....cccovvvumremrinanins | crves I 12| .2FE| .. ....4,500,365 | ...... 101.481 4,718,867 | ..............4,650,000 | .....cc.o.... 4,466,040 0 0 (V1N I 5.500 | ......... 5.580 [JJ....... 127,875 01/20/2012 | 07/01/2036
478271 JG 5|JOHNSON CITY HEALTH & EDUCATIONAL FACILL......covvvvvernririiras [ e IO LW2FE 4,474,000 | ... 105.651 | .coverienne 4,754,295 | .............. 4,500,000 | ..covvunen 4,481,920 0 0 0 [ 6.000]......... 6.030 | Jdovies | e 135,000 | .coocvnvnee 270,000 | 04/05/2010| 07/01/2038
49126K HR 5|KY ECONOMIC DEVELOPMENT FINANCE BAPTIST.......cccoosevermrrnens [ eovees | oo | vvrvernne | WAFE | viiii4,859,700 | ... 98.308 4,915,400 | .ovvernnnns 5,000,000 | .oocrernens 4,869,399 0 0 0 5.250]......... 5420 |FA....... 99,167 262,500 | 12/02/2011 | 08/15/2046
49130P ZU 1|KENTUCKY HOUSING CORPORATION.......cccouvvermirerrneiererineerennnn | vvinee | oo | veereres 12 AFE]| oo 295,000 | ... 96.850 285,708 | ...... 295,000 | ...... 295,000 0 0 0 | s 5.000 5.000 | JJ....... ..1,375 14,750 | 04/27/2006 | 07/01/2036
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495289 VL 1|KING COUNTY WA - SEWER.......ccoomiriiiirinirierieseienississsinsiienes | criene I [ 12 AFE| v 7,374,750 | ...... 103.929 | ..o 7,794,675 | ...ccvonne. 7,500,000 | ...ovvenecen 7,384,497 0].. 2,517 0 0.c...5.000]..... 5110 [Jdevves | v 187,500 | vocvvrnees 375,000 | 07/29/2009 | 01/01/2039
50943P BH 1 [LAKE COUNTY, OH HOSPITAL FACILITIES.......cccoonsvumermmminnerrerirenes | cevene I 12 AFE | o 981,240 | ...... 106.946 | .............. 1,069,460 | .....cccoonc 1,000,000 | ...... 986,808 0].. 1,167 0 05500 ... 5.690 [FA. ... | covvrrerennes 20,778 | oo 55,000 | 08/20/2008 | 08/15/2024
523510 DW 2 |LEE COUNTY FL...oooiviiriiiiiiiersniseiesisissiensssesenssssssessssnssnses | avvnees [l [P 1[.1FE| .. 8,369,444 0. (25,968) 0 0 [.....5.125] . 4740 [AOQ...... 04/27/2006 | 10/01/2024
525184 BT 3|LOS ANGELES CA HARBOR DEPARTMENT.......cccovureerermrerininnines | crvens [ 1].1FE| .. v 1T, TAT,428 | ... 14,120,000 | ............ 14,993,077 | oo (V1 I (196,633) 0 0[....10.158] ....... 8.160 | FA....... 09/13/2006 | 08/01/2021
525184 CD  7|MAINE STATE HOUSING AUTHORITY ....cccvviivrirriernnieieriseiensnnins [ eree [ 1].1FE| ..............5,698,184 | ........88.647 | .............. 5,012,988 0. (27,614) 0 09295 . 9.170 | MN...... 12/19/2008 | 10/01/2035
525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY. OO [ [ 12| .AFE] .. ....11,248,037 . 0 (747) 0 0. 8218 8.200 [AO...... | coovvrrece 237,618 | ............ 949,312 | 12/19/2008 | 10/01/2031
525184 DZ 7|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR [T I [ 12| AFE] .. 6,064,030 cevreeersen8,085,000 | oo (V1 I (43,390) 0 0 8.910|JJ....... 294,850 586,407 | 10/18/2006 | 07/01/2045
525184 EF 0| GWINNETT COUNTY GA HOUSING AUTHORITY......ovvvvvererinivirnns [ erene . 2|.1FE] ..............8,051,168 | .....102.282] ..............8,116,077 | ..............7,935,000 | .............. 8,020,929 0. (21,533) 0 0 [ 9179] i 9.010 | MS...... | v 245467 | ... 734,767 | 10/18/2006 | 03/01/2037
525184 MB 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY.... RO [ 1].1FE| .. .2,140,000 ....2,159,875 0 (7,466) 0 08558 ... 8.080 | MS...... 12/26/2006 | 03/01/2038
525184 NX 1|WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A. OO I I 12|.1FE] .. 4,205,000 | ..o 4,235,416 | oo (V1 IO (11,267) 0 0 8.370 | MS...... 01/17/2007 | 09/01/2037
53945C BK 5|LOS ANGELES WASTEWATER SYSTEM.......cocovivurerrimrrnerirerienens | ceveene [ AFE| 6,201,076 | .....107.445] .............5,823,519 | ..............5,420,000 | .............. 6,165,026 | ...covvvvvviennenn0 | e (36,050) 0 0 3.290|JD....... 06/05/2013 | 06/01/2031
53945C BM 1|LOS ANGELES WASTEWATER SYSTEM......ccoontumreermmrenerinerirnnens | crven . |- 1FE]| .. ....6,317,605 . ....6,285,488 (32,117) 0 0 3.500|JD....... 23,396 06/05/2013 | 06/01/2035
544435 U9 9|LOS ANGELES CA DEPT. OF AIRPORTS......cccovuuvrmrinrererrersnrinirenns | crvees . .| AFE] .. 17,902,550 | ...... 105.629 | . ....18,485,075 | .. 17,790,475 . ....(38,006) 0 0 [.n.5.250] ... 4940 [MN...... | ooeens 117,396 11/16/2010 | 05/15/2033
544495 A5 3|LOS ANGELES CA DEPARTMENT OF WATER & POW.......coccoverrneer | crvne [ AFE| 9,435,092 | ...... 106.609 [ ...oovcvnee 8,688,634 ,150,000 | ..o 9,372,417 | oo | s (62,675) 0 0].....5.000].. 3.160 | JJ....... 234,313 0 | 05/23/2013 | 07/01/2032
544628 JJ 0|REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU.......cccovvvvirnns [ erenee .|.1FE] .. 2,396,678 .2,195,933 ....2,379,842 ...(13,738) 0 0 3.660 Jd....... 50,625 73,125 | 09/26/2012 | 01/01/2027
544628 JK 7 |REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU.......ccoocimivns | cvveene . | AFE] 9,014,140 ..8,978,760 0 [ (15,381) 0 0..5.000] ... 4870 (.o | v 225,000 | ..cooovrvrne 72,222 | 12/11/2013 | 01/01/2032
546589 SP  8|LOUISVILLE & JEFFERSON COUNTY KY MET. SE.... B - I LAFE] ..16,357,200 ....14,448480 | ............16,000,000 | ............ 16,339,973 | ..ce0orsvrrrrrirrrrnnc (V1 I (17,227) 0 04000 ... 3.720 05/22/2013 | 05/15/2037
546593 AE 4 |LOUISVILLE/JEFFERSON HEALTH - JEWISH & S.. L2FE] . 9,926,100 12,043,100 0 9,696 0 0 ..6.140 06/27/2008 | 02/01/2037
54810C S2 7|LOWER COLORADO RIVER AUTHORITY TX. . AFE] 8,951,270 8,960,107 0 0 0 0|....5.500]......... 4.950 01/04/2010 | 05/15/2019
549310 VC 1|LUCAS COUNTY OH PROMEDICA HEALTHCARE.........cccccccuvvvrinnns . | AFE] ....5,086,200 5,123,750 . 0 (7,299) 0 0...5.000]......... 4.780 11/17/2011 | 11/15/2029
56036Y DG 7 |MAIN STREET NATURAL GAS, INC s . - AFE] ..10,299,700 10,787,400 ..10,224,804 ...0 ...(13,621) 0 0 5.240 09/07/2007 | 09/15/2025
56052E VL 9 |MAINE STATE HOUSING AUTHORITY ....ovvuiirirriernieieieiceeeies . AFE 9,123,525 8,768,297 ...9,183,295 0 8,715 0 0. d800] ... 5.020 11/08/2005 | 11/15/2036
56052E VZ 8| MAINE STATE HOUSING AUTHORITY. AFE] 5,286,300 ..5,078,214 ....5,263,085 0 (3,381) 0 0 5.030 11/09/2005 | 11/15/2035
57419P JB 6|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR AFE] 5,000,000 ..4,933,000 5,000,000 0 0 0 0. d800] ... 4.800 05/09/2007 | 09/01/2032
57419P JE 0|MARYLAND COMMUNITY DEVELOPMENT ADMINISTR.... AFE] 4,085,000 ..3,920,824 ....4,085,000 0 0 0 0 [.d.900] ......... 4.900 05/09/2007 | 09/01/2042
57420N BH 3| MARYLAND ECON. DEV.. CORP. - PORT CHESAP.... OO I [ W2FE] .. 2,458,850 ..2,507,925 ...2,470,129 0 3,049 0 0. 5750] oo 5.860 01/07/2010 | 06/01/2035
57563R GR 4| MASSACHUSETTS ED. FIN. AUTHORITY - STUDE.... [T IO I [ 12| .AFE] .. 3,635,000 . ..3,881,017 rerneenn.3,635,000 0 0 0 0..8.000]......... 6.000 . 06/26/2009 | 01/01/2028
57563R JC 4 |MASSACHUSETTS EDUCATIONAL FINANCING AUTH......cccovvenrvnes | ceviene [ [ AFE| v 2,599,713 | ...... 101.109] .............2,618,723 | ..............2,590,000 | .............. 2,596,578 0 (898) 0 0 5.640 | JJ....... 73,815 03/29/2010 | 01/01/2031
575831 BK 7|MASSACHUSETTS STATE COLLEGE BUILDING AUT......cconveummeinee | crve |- 1FE] .. 2,845,875 | ...... 105.132 . .2,500,000 ....2,791,763 0].. (29,849) 0 0 3.380 | MN...... 20,833 02/02/2012 | 05/01/2037
575831 BL 5|MASSACHUSETTS STATE COLLEGE BUILDING AUT.....ccovvvvvrvirnns [ erenee . .| AFE] .. 4,814,528 | ...... 103.924 | . . 14,250,000 | ... A T26429 | 0 | o (48,601) 0 0f.....5000].... 3.440 [ MN...... 02/02/2012 | 05/01/2043
57583F FZ 9|MASSACHUSETTS ST DEV FIN AGY- BOSTON U......occomevrveirnerinens [ s [ 1 AFE| e, 15,764,049 | ...... 100.360 ............16,433,950 | ............ 16,375,000 | .....cco..e. 15,789,852 0].. 2,734 0 0 5.670 |MN...... 02/28/2002 | 05/15/2059
57583H AK 3| MASSACHUSETTS DEVELOPMENT FIN. - WMX......coovvvieerniriennns | crvns | 1FE] .. 2,500,000 | ...... 101.902 . ..2,547,550 .2,500,000 ....2,500,000 0 0 0 05450 ... 5.450 | JD....... 05/20/2004 | 06/01/2014
57583H AL 1|MASSACHUSETTS DEV. FIN. AGENCY - DOMINIO . | 2FE] .. 7,604,080 | ...... 111.039 | . ..8,883,120 | .. .8,000,000 | ..............7,629,769 0 0 5.360 | FA....... 11/30/2010 | 02/01/2036
57583R S4 8| MASSACHUSETTS DEV. FIN. AGENCY - WORCEST.......ccocurmrrrmenes | crren I AFE| s 4,477,500 | ...... 101.065 | ...oonvene 4,547,925 | ..ooooenn 4,500,000 | ..oovernrennn 4,478,421 0 05000 ... 5.030 | MS...... 01/21/2010 | 09/01/2045
57583T BW 0| MA DEVELOPMENT FINANCE AGENCY COVANTAEN.......ccccovvvrer | vrvnee .|.3FE] .. 1,991,700 | ........ 92.899| . ..1,857,980 .2,000,000 ....1,857,980 0 0. d.875] ... 4.910 | MN...... 06/12/2013 | 11/01/2027
57583U CL 0|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | . | AFE] 5,642,010 | ...... 103.209 | . .5,676,495 | .. .5,500,000 | ..............5,612,704 (12,665) 0 0.n5.250]......... 4910 AO...... 72,188 288,750 | 08/02/2011 | 04/01/2037
575854 7A 6| MASSACHUSETTS HOUSING FINANCE AGENCY/MA........cccovvvieves [ cerene IO I 12 AFE]| s 1,250,000 | ...... 101183 | v 1,264,788 | .......c...... 1,250,000 | ...ccoevenee 1,250,000 0 0 0 0 5.000 |JD....... ...5,208 62,500 | 12/16/2004 | 12/01/2026
575854 7B 4 |MASSACHUSETTS HOUSING FINANCE AGENCY/MA... IO [ [ 12| AFE] .. ....1,000,000 .1,000,000 ....1,000,000 0 0 0 0. 5125] e 5120 (Do | oo 4,271 51,250 | 12/16/2004 | 12/01/2034
575854 7C 2| MASSACHUSETTS HOUSING FINANCE AGENCY/MA... IOV I 12| .AFE] .. ....8,480,000 . . . .8,460,000 | ..............8,461,132 0 (2,626) 0 0 5.260|JD....... 03/08/2005 | 12/01/2047
57585 WA 5| MASSACHUSETTS HEALTH&ED - MIT.......ccoovinrirerrirernnieinnieiienes | crvees IO AFE] 5,003,800 | ...... 100.184 | ....covenvne 5,009,200 | ...ccvveunee 5,000,000 | ...ccovveunen 5,000,000 0 0 0 0 [.eend 750 ... 4.630|JJ....... 04/13/2010| 01/01/2028
57586E SU 6| MASSACHUSETTS HEALTH&ED - NORTHEASTERN U. IO [ AFE] 5,129,306 | ...... 107.806 | . ..5,287,884 14,905,000 15,060,760 | ..ooovvrririrns (V1 I (19,392) 0 0.....b5000]..... 4.450 | AO...... 03/26/2010 | 10/01/2026
57586P DZ 6|MASSACHUSETTS HOUSING FINANCE AGENCY/MA... N I I 12|.1FE| .. 5,000,000 | ...... 101.322| . ..5,066,100 .5,000,000 ....5,000,000 0 0 0 0. 4850 ......... 4.850|JD....... 03/08/2006 | 12/01/2031
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57586P FD 3 |MASSACHUSETTS HOUSING FINANCE AGENCY AFE] v 3,081,513 | ...... 100.085| .............3,072,610 | ....cccoonce 3,070,000 | ...covverecen 3,072,781 0 (1,352) 0 JD....... 08/01/2006 | 12/01/2031
575930 5D 0|MASSACHUSETTS HOUSING FINANCE AGENCY/MA. AFE| v 3,825,000 | ........ 95.568] ..............3,655,476 | ..............3,825,000 | .............. 3,825,000 0 0 0 JD....... 10/25/2004 | 12/01/2046
576000 LP 6|MASSACHUSETTS SCHOOL BUILDING AUTHORITY.. AFE] .. 10,190,990 | ... 103.775| ..............9,339,750 | ..............9,000,000 | .............. 9,992,362 .0 ..(109,683) 0 AO...... 05/10/2012 | 10/15/2041
576000 PQ 0|MASSACHUSETTS SCHOOL BUILDING AUTHORITY.. AFE] ... 10,825,300 | ... 105.184 ceevner 10,790,436 0 | .ennen(34,864) 0 MN...... 06/13/2013 | 05/15/2038
576047 MX 9|MASSACHUSETTS ST WTR POLLUTN A REV BDS .|.1FE] ............11,400,700 | ...... 121.2681 ............12,126,800 | ............10,000,000 | ............ 10,488,463 | ...ovvvvvvviiiren {0 [ IO (93,200) 0 FA....... 04/01/2001 | 08/01/2018
57604P RL 0|MASSACHUSETTS ST WATER POLLUTION ABATEME... AFE] v 218471 | 100.326 | .................215,701 | .................215,000 | ...... 215,000 0 0 0 FA....... 09/22/2004 | 08/01/2015
576528 DP 5| MATAGORDA COUNTY TX NAVIGATION DISTRICT .|..2FE| ..............2,500,000 | ........ 87.364] ... 2,500,000 0 0 0 JD....... 05/15/2013 | 06/01/2030
57652T BD 8| MATAGORDA COUNTY TX . AFE 10,427,085 | ...... 101.092| ... 10,244,120 0. (24,184) 0 08/27/2004 | 03/01/2027
586111 KU 9| MEMPHIS-SHELBY COUNTY AIRPORT AUTHORITY.......cccovvvmveernens [ worvene | oo [rveervenns | WAFE | 5,230,150 | ... 109.492| .............5,474,600 | ..............5,000,000 | ......c.o..... 5,157,886 | ..ovvvrerrrinrnne (V1 I (19,968) 0 01/22/2010 | 07/01/2022
591745 D7 6|METROPOLITAN ATLANTA RAPID TRANSIT AUTHO......cccccoverervens [vveee [ oo | vererinene | LAFE | ec......9,664,203 | ... 103.718 | ... 9,708,095 0 15,741 0 o 01/21/2011| 07/01/2034
592041 RQ 2|MET GOV'T NASHVILLE & DAVIDSON - VANDERB..........ccccoouvimerine | vervnie [ oo | wrveen T [ LAFE | oo 4,145,280 | ... 111572 .............4,462,880 | ..............4,000,000 | .............. 4,123,428 0 0 AO...... 03/13/2009 | 10/01/2029
592041 RR 0|MET GOV'T NASHVILLE & DAVIDSON - VANDERB.........cccccouevimmrnnee | wovvene | oo [vnenneT| LIFE | e 3,598,385 | ... 108.951] ... 3,588,142 0 0 AQO...... 03/13/2009 | 10/01/2034
592098 J8 1|MET GOVT NASHVILLE/DAVIDSON COUNTY TN W&......ccovvvrvrveres [ vovere [ [evervvrinees [ WAFE | 7,158,786 | ... 110.714 | ... ..7,055,523 .0 0 12/09/2010 | 07/01/2025
59259Y QN 2| METROPOLITAN TRANSPORTATION AUTHORITY NY......ccocconevnvens | vevrvee [ oo [evveriren [ LTFE | .c....3,456,690 | ...... 105.786 | ... 3,403,999 0 0 MN...... 07/12/2012 | 11/15/2028
592643 AC 4 |METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccovvcvens [ evene [ oo | vererinens | LAFE | ... 15,706,690 | ... 100.289 | ... ....15,615,965 .0 0 AO...... 08/23/2013 | 10/01/2039
592646 3U 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccoevenee | vevvee oo | wovverenen [ LTFE | ..........5,522,800 | ...... 103.792f ..............5,189,600 | ..............5,000,000 | .............. 5,458,087 0 0 06/06/2012 | 10/01/2029
592646 3W 1|METROPOLITAN WASHINGTON AIRPORTS AUTHORL......cccoovvnnees | vvve | oo [ vvernenns | WIFE | e 4,689,045 | ... 103.353 ] ... 4,500,000 4,681,030 0 0 06/28/2013 | 10/01/2031
592646 5M 1 |METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccoovvenee | vereee [ oo | evvercven [ LIFE | . 2,342,621 | ... 102.237 ... 2,295,000 ..2,340,867 0 0 07/17/2013 | 10/01/2033
592646 5N 9| METROPOLITAN WASHINGTON AIRPORTS AUTHORL........ccoovvvnees [ vvvene | o [ rveernenns | WIFE | 2,048,100 | ... 100452 ... 2,000,000 2,046,203 0 0 06/28/2013 | 10/01/2038
592646 B4 4| METROPOLITAN WASHINGTON AIRPORTS AUTHORI........cccovvves [ vvene [ oo | verenn 1| LAFE | cii.3,904,920 | ... 105.780 | ... 4,000,000 3,922,712 0 0 06/13/2008 | 10/01/2027
592646 V9 1|METROPOLITAN WASHINGTON AIRPORTS AUTHORL........cccovvervens [ vorvene | oo [wrneervenns | WAFE | i 7,765,725 | . 106.944 | ... 7,500,000 | ..oovvennces 7,689,130 0 (23,443) 0 07/21/2010 | 10/01/2024
592646 XC 2|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccovuvewe [ vvene [ oo | veveriveee | AFE | 3,165,470 | ... 104.421| ... 3,080,000 3,127,259 0 (11,317) 0 05/25/2010 | 10/01/2025
592646 XF 5|METROPOLITAN WASHINGTON AIRPORTS AUTHORI........ccccooevenee | veveee oo | ervverivenes [ WTFE | 2,423,925 | ... 101.146 | ... . 2,430,000 | ..oovrerecen 2,424,791 0 0 05/20/2010 | 10/01/2032
592657 AW 0| METROPOLITAN WATER DISTRICT OF SALT LAKE..........cccccomvvmmeens | wovvene | oo [ rveirnenn | LIFE | 3,016,298 | ... 104.210 | .ooee0nn2,725,092 | oo 2,615,000 | ..ooovvvnnen 2,954,371 | v 0 02/02/2012 | 07/01/2037
59333P C5 5|MIAMI DADE COUNTY OF AIRPORT.......ccccrvvivremrrrernnrneeeneniseerenns | eoveene [ oo [evervviinens | WIFE | 16,443,350 | ... 100.062 | ... ...15,000,000 ....16,324,124 0 11/26/2013 | 10/01/2030
59333P TW 8| MIAMI DADE COUNTY OF AIRPORT.........cconmvemrvmmerienireensensseesnnnns | wevinee oo [ eovveriven [ W TFE | 1,981,681 | ... 109.338 | .....c0c....2,077,422 | .. 1,900,000 | ..cooovrvrneee 1,957,493 0 08/10/2011 | 10/01/2026
59333P YK 8| MIAMI-DADE COUNTY OF = AIRPORT.......cocconuvurmerrmmrermernerrererseennne | eeveee [ oo [ evveiivens [ WTFE | nnci...6,945,892 | ... 103.689 ... 6,950,000 6,941,100 0 01/19/2010 | 10/01/2041
59333P YL 6|MIAMI-DADE COUNTY OF - AIRPORT.......cccconuvermremmrmmrrerrnrerseenene | vevieee [ oo [ evveriven [ LTFE | cec....6,599,108 | ... 101.543 | ... . 6,725,000 | ...cocvvreeen 6,606,369 0 02/09/2010 | 10/01/2041
593791 FX 9| MIAMIUNIVERSITY OHIO......c.oouvenierrrinerrerierineerssneseissssssssnensenns | ennees | oo [ vneerneeins | W IFE | 2,077,720 | ... 103.857 | .oveeernn 2,077,140 | .o 2,000,000 | .ooovrvnecn 2,063,998 0 11/17/2011| 09/01/2036
59465M PW 9| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.......cccoouvernns [ vveee | oo | vevervvnene | AFE | 2,116,853 | ... 100.432 2,075,000 | ...ccvrennee 2,103,260 0 03/26/2013 | 04/01/2031
59465M QG 3| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.......ccccovvinens [ wrvees | oo | e 12| LAFE ] 1,502,340 | oo 98.020 1,500,000 | ..cooovvrrne 1,500,799 0 07/25/2006 | 04/01/2036
59465M QH 1|MICHIGAN STATE HOUSING DEVELOPMENT AUTHO........ccccconvennee [ v | oo [rerenn 12| WAFE | 1,381,187 | e 100.028 ... 1,380,000 1,380,517 0 07/25/2006 | 10/01/2042
594712 SL 6|BOARD OF TRUSTEES OF MICHIGAN STATE UNIV........ccoecvverver | vevee [ oo | wvvercren [ LTFE | w.c....3,488,520 | ... 102.917] ... 3,000,000 | ..oovverecen 3,462,696 0 0 05/01/2013 | 08/15/2041
594712 SS 1|BOARD OF TRUSTEES OF MICHIGAN STATE UNIV........coccomevvmenne | covve | oo [ cvveirvenn | LIFE | eece..4,666,640 | ... 103.861 | ... 4,000,000 4,631,336 0 0 05/01/2013 | 08/15/2038
61212R XP 6| MONTANA BOARD OF HOUSING..... . 5,610,000 ..5,541,099 0 0 11/25/2013 | 06/01/2037
613692 AB 8| MONTGOMERY COUNTY TX HEALTH FACILITIES D....ccovvvvvvverveernae | @-ver | o+ [ wrvevrvvene | IFE | eeoc.3,438,420 | ... 73.491 6,000,000 4,036,066 0 0 02/18/2010 | 07/15/2023
631660 CZ 8|NASSAU COUNTY NY IND. DEV. - KEYSPAN........ccccovvrermrneririnnenns [vvene [ oo | v 1| L2FE | .......4,908,250 | ... 100.215 5,000,000 4,933,739 0 0 07/01/2004 | 06/01/2027
63968A TH 8 |NE PUBLIC POWER DISTRICT.......ccovuvmerirerirmeemreisnrnerirenirmeesensnens | veveee oo [ evvverivens [ W TFE | 1ii00.2,289,980 | ... 105.241 2,000,000 | .ooeverecen 2,242,866 0 0 02/06/2012 | 01/01/2032
63968A TJ 4 [NE PUBLIC POWER DISTRICT......ccccevvumerrrerimeermmrrnseesersnenisseesensenees | sevveee | oo [ eovverivens [ WTFE | 14,351,268 | ..... 104.689 | ... 3,835,000 4,268,759 | ooovvrererriin 0 0 02/06/2012 | 01/01/2033
63968A VX 0 |NE PUBLIC POWER DISTRICT......ccrvrnrirernninrermnrnernernesserssnsseesennnes | woveere [ oo [vevnninees [ WIFE | 002,032,234 | .. 104.964 | ... 1,935,000 .2,031,125 0 0 0 | 11/05/2013 | 01/01/2032
63968A VY 8 |NE PUBLIC POWER DISTRICT.......ccevuvmerrerirmeenenrserserssenermeessensnnnes | wevveee oo [ eovverovens [ TFE | 2,041,182 | ... 104.277 | ... . 1,950,000 | .... 2,040,146 0 0 0 | 11/05/2013 | 01/01/2033
63968A VZ 5|NE PUBLIC POWER DISTRICT.......ccovrnrirernnirrermrinersnrneiserssnsseerennnes | evveene oo [vervnninees | WIFE | 4,268,379 | ... 103.935| .vovrrer 4,261,335 | i 4,100,000 | ...oovvennne 4,266,480 0 0 | 11/05/2013 | 01/01/2034




Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

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

20l

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount 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
64468T 6X 0|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.......ccccomvvrurerne [ e [ [ AFE] 3,795,918 | ... 96373 ..............3,762,465 | .............. 3,945,000 | ...oovvereeen 3,796,161 0 0 5.050 5.370|JJ....... 99,611 0 | 12/16/2013 | 07/01/2036
64468T 7X 9| NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.......cccccomvemmvenne [ oneens I 12|.AFE] .............. 1,400,840 | ......101.494 | ..............1,420,916 | ..ccoorrrnnne 1,400,000 | ..coovvvnnee 1,400,113 0 (V] I 9.559......... 9.550 | JJ....... 09/06/2006 | 07/01/2025
644687 7Y 7|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY. RN IO [ [ 12|.1FE| .. 4,125,000 ....4,087,791 0 0 9514 (... 9.610 [ JJ....... 09/06/2006 | 07/01/2036
64468T 7Z 4|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY. OO I I [ 12| AFE] .. . . .2,200,000 | ..............2,168,228 0 0. 9.261] .cconves 9.500 | JJ....... 09/06/2006 | 01/01/2027
64469D BY 6|NEW HAMPSHIRE HOUSING FINANCE AUTHORITY.......ccomvvvvrrninns | crvnee I AFE 9,267,604 92.260 | ....ooovvvne 8,667,827 | .............. 9,395,000 | ...cccvvnnee. 9,267,913 0 (V1N I 4.950 5.050 [ JJ....... 12/16/2013 | 01/01/2037
645780 EP 8|NEW JERSEY ECONOMIC DEV. AUTH. - UNITED OO I [ 1].1FE| .. 9,969,300 | ...... 101.580 ............10,158,000 ...10,000,000 ....9,976,639 0 0 4.875]......... 4.900 [ MN...... 07/17/2007 | 11/01/2025
645780 EX 1|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA... RO IO [ 1].1FE| .. 4,300,000 | ...... 104.969 | . 4,513,667 | .. revneeenne4,300,000 0 0 0. 5.700]......... 5.700 |AO...... 10/14/2009 | 10/01/2039
645780 FB 8|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA..........ccccovvrirrnnns [ crrenee IO AFE] v 3,250,000 | ...... 105.709 | .ouverienees 3,435,543 | oo 3,250,000 | ..occorreneen 3,250,000 0 0 0 [ e 5.600 5.600 | MN...... 06/30/2010 | 11/01/2034
645780 FC 6|NEW JERSEY ECONOMIC DEV. AUTH. - AMERICA.........ccovvvmvvrrnens | crvens | 1FE]| .. ...1,000,000 | ...... 108.209 | . ..1,082,090 .1,000,000 ....1,000,000 0 0 0 5.100]......... 5.100 | JD....... 06/30/2010 | 06/01/2023
645903 AJ 4|NEW JERSEY ECONOMIC DEV. AUTH. - WMX T I . A1.AFE] . ....2,000,000 | ...... 101.842 . ..2,036,840 | .. .2,000,000 | ... ....2,000,000 0 0 (1 I 5.300 5.300(JD....... 06/08/2004 | 06/01/2015
646080 HG 9|NEW JERSEY HIGHER EDUCATION STUDENT ASSI.......ccocovmuvimerer | crvene I [ 12 AFE | o 865,000 | ...... 102.236 | ..ovvvrrerenns 884,341 | ...... 865,000 | ...... 865,000 0 0 0 5.875 5.870|JD....... ..4,235 50,819 | 08/01/2008 | 06/01/2021
646080 HH 7|NEW JERSEY HIGHER EDUCATION STUDENT ASSl......cccocemmevrmeees | covene I 12| .AFE] .. ..15,000,000 | ...... 104.191] . 15,628,650 ..15,000,000 0 0 0| 8125 e 6.120 [UD.coves | v 76,563 | .ovvvvnees 918,750 | 08/01/2008 | 06/01/2030
646139 2K 0|NEW JERSEY ST TURNPIKE AUTHORITY IO AFE] 445,686 | ...... 112.055| . 440,390 0 0 0 .6. 5210 J....... 13,975 27,950 | 11/21/2012 | 01/01/2016
646139 2L 8|NEW JERSEY ST TURNPIKE AUTHORITY .....ovvvmrrirrreriererneessnines | criene [ VAFE] e 844,730 | ...... 111483 v 908,586 | .................815,000 | ...... 834,693 0 0 0 6.500 5.210 [ JJ....... 26,488 52,975 | 11/21/2012 | 01/01/2016
646139 3E 3|NEW JERSEY ST TURNPIKE AUTHORITY.. JGAFE] 3,027,123 104.788 | . 2,771,643 0 0 0 [ 5.000]......... 3.170 04/30/2013 | 01/01/2031
646139 3H 6|NEW JERSEY ST TURNPIKE AUTHORITY.. | 1FE]| .. .10,935,400 | ...... 102.362| ............10,236,200 | ............10,000,000 | ...........10,871,184 | ...c.cccocvvrvrnren. 0 0 0 5.000]......... 3.790 03/21/2013 | 01/01/2038
646139 3M 5|NEW JERSEY ST TURNPIKE AUTHORITY.. | 1FE] .. 6,648,900 | ...... 110.005 | . ..6,600,300 0 0 0 3.530 11/21/2013 | 01/01/2025
646139 4N 2|NEW JERSEY ST TURNPIKE AUTHORITY.. AFE] 5,703,850 | ...... 103.214 | . ..5,160,700 ...0 0 0 5. .3.270 05/03/2013 | 01/01/2034
646139 F8 3|NEW JERSEY ST TURNPIKE AUTHORITY.. . AFE 480,413 | ...... 112.055| . 0 0 0 6.500......... 4.640 . 08/09/2005 | 01/01/2016
646139 YC 3|NEW JERSEY ST TPK AUTH TPK REV.....cccovvimrrimriierineisniinsiiennns | criene . 2|..1FE 4,210,688 | ...... 105.965 | . 0 0 0 (01 IO 6.500 ] ......... 4160 [Jdovvs | o 17,813 | e 235,625 | 10/03/2003 | 01/01/2016
647200 MY 7|NEW MEXICO MORTGAGE FINANCE AUTHORITY. AFE] .99.862 . .998,620 0 0 0 0 5.000 5.000 25,000 50,000 | 06/07/2007 | 07/01/2037
647200 SF  2|NEW MEXICO MORTGAGE FINANCE AUTHORITY.... AFE] ..2,186,562 ceerrrenenen2y 168,281 | (0 [ IO 341 0 (V1N I 5.000 5.040 54,500 | ............ 109,000 | 06/08/2007 | 07/01/2038
647200 TK 0|NEW MEXICO MORTGAGE FINANCE AUTHORITY.... AFE] ....2,209,381 2,141,607 | .......c...n.2,225,000 | coovvonceen 211,066 | ..o (VI I 333 0 0 5125 ........ 5.170 08/03/2007 | 01/01/2039
649519 BR 5|NY LIBERTY DEVELOPMENT CORP WORLD TRADE AFE] ..27,825,900 27,954,640 8,000,000 27,832,625 . 3,224 0 0 ..5.040 11/17/2011 | 11/15/2044
649667 AY 0|NEW YORKNY CITY HOUSING DEVELOPMENT COR.. AFE] ....1,000,000 | ........ 97.147| . 971,470 1,000,000 | ...ccorvene 1,000,000 0 0 0 0 AT50(......... 4.750 | J....... 03/28/2007 | 01/15/2039
649670 LF 1|NEW YORK CITY OF EDUCATIONAL CONSTRUCTIO... AFE] 9,083,433 | ...... 110.707{ ............10,345,569 19,345,000 | ...ccceeren9,095,412 | oo (0 [ IO 4,641 0 0 5.750 5.960 | AO...... 01/14/2011 | 04/01/2041
64970H DU 5|NEW YORKNY CITY HOUSING DEVELOPMENT COR.. . AFE] 2,500,000 . . .2,500,000 | ..............2,500,000 0 0 0 (V1N I 4.500] ......... 4500 [ MS...... 09/11/2009 | 09/15/2025
64971M 7 5| NEW YORK CITY TRANSITIONAL FINANCE AUTHO.........ccocvemmrverer [ e [ [ AFE] 10,242,200 | ...... 108.879 | ...ovuvn. 10,887,900 | ............ 10,000,000 | ....ccooeeu. 10,180,828 0 (21,555) 0 0 5.500 | ......... 5.180 | MN...... 91,667 550,000 | 01/13/2011 | 11/01/2035
64971Q 6A 6 |NEW YORK CITY TRANSITIONAL FINANCE AUTHO |- 1FE] .. 2,706,225 | ...... 104.233 | . .2,500,000 ....2,697,119 0 (9,106) 0 0 3.980 | MN...... 20,833 45,486 | 06/13/2013 | 05/01/2038
64972B  J3 0 |NEW YORKNY CITY HOUSING DEVELOPMENT COR......ccocovuvvvrnee [ wrniene . .| AFE] .. 5,000,000 | ........ 86.183 | . K . .5,000,000 | ... ....5,000,000 0 0 0 0 4.000(......... 4.000 | MN..coo | o 33,333 | oo 129,444 | 02/22/2013 | 05/01/2044
64972F 5C 6| NYC MUNICIPAL WATER FINANCE AUTHORITY.......cvcouervnirrnerrrenens [ e [ AFE| v 5,371,350 | ...... 104.217 | ovvvrinn 5,210,850 | covovverncens 5,000,000 | .oovvvereces 5,306,594 0 0 5250 ........ 4.330(JD....... 11,667 262,500 | 11/16/2011 | 06/15/2044
64972F 5D 4| NEW YORK CITY NY MUNICIPAL WATER FINANCE | 1FE] .. 9,769,260 | ...... 101.836 | . ..9,165,240 .9,000,000 ....9,643,301 0 (V] I 5.000 3.940|JD....... 20,000 ...450,000 | 04/02/2012 | 06/15/2045
64972H SX 1|NEW YORK CITY TRANSITIONAL FINANCE AUTHO . | AFE] 5,276,350 | ...... 105.181 | . ..5,259,050 | .. .5,000,000 | ..............5,226,283 0 0 5.000]......... 4.290 [ .o | v 115,278 ...250,000 | 12/07/2011| 07/15/2033
64972H SY 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO......cccoovvrerinierns | crrenne I AFE| v 5,349,400 | ...... 105.071 | v 5,253,550 | coovrrenncns 5,000,000 | ..ooovrenncn 5,286,280 0 (V] I 5.250 [ ..o 4.350 [ | e 121,042 | oo 262,500 | 12/07/2011 | 07/15/2037
64972H TT 9|NEW YORK CITY TRANSITIONAL FINANCE AUTHO .|.1FE] .. 6,781,466 | ...... 107.013 ] . ..6,249,559 .5,840,000 ....6,662,092 0 0 [ 5.000]......... 3110 (... 07/12/12012 | 07/15/2029
64972H TV 4| NEW YORK CITY TRANSITIONAL FINANCE AUTHO . | AFE] 9,200,640 | ...... 105.682 | . ..8,454,560 | .. .8,000,000 | ..............9,049,211 0 0 5.000 3.230 | JJ....... 07/12/2012 | 07/15/2031
649834 AS 7|NEW YORK STATE DORM AUTH. - STATE U....c.ovveirnrrerernirininnins [ v . 2|..1FE 2,987,730 | ...... 103.104 | .............. 3,093,120 | ..occveneee. 3,000,000 | ...cccoonnee. 2,999,078 0 (1 IO 5.250 5.280 | MN...... 07/23/1997 | 05/15/2015
64983Q L8 0|NEW YORK STATE DORM. AUTH. - CORNELL UNI......ccovvevvrrvrrnns | crvr [ VAFE] ...8,143,040 | ...... 106.089 | . ..8,487,120 .8,000,000 ....8,069,093 0]. (25,498) 0 0 5.000]......... 4.630(JJ...... 12/10/2010| 07/01/2031
64988P R2 4 |[NEW YORK STATE MORTGAGE AGENCY........ccovvurmrurmmrmneinnriineiinns | crvene I 12| .AFE] .. ..5,137,581 | ...... 100.076 | . 5,704,332 | .. .5,700,000 ....5,223,226 0 20,970 0 (V] I 4.800]......... 5.650 |AO...... 07/10/2009 | 10/01/2030
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY......ccccoevvvrmirrviirrerinninnes | v e 12|.1FE| .............2,099,454 | ... 100.374 | ..o 2,158,041 | ..o 2,150,000 | ..oooerereni2, 112,638 | e {1 N 1,902 0 (N [ 4750 ......... 4920 (AOQ...... 11/16/2005 | 04/01/2029
649902 SR 5|NEW YORK STATE DORMITORY AUTHORITY - PIT.. | 1FE| ... 14,258,325 | ... 111.867| ............14,822,378 ...13,250,000 | ............13,963,488 | .......ccccoeeunnven. (V1 I (110,946) 0 0 5750 ......... 4570 MS...... 03/16/2011 | 03/15/2036
649903 CK 5|NEW YORK STATE DORMITORY AUTHORITY - UNI. AFE] 3,706,384 100.221 4,409,724 0 13,191 0 (V) I 4.650]........ 5.360 | JJ....... 02/09/2010 | 07/01/2039
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649906 VR 2|NEW YORK STATE DORMITORY AUTH. - NYU.....coovevimrimrrnnninnns | criens [ [ AFE] v 2,814,925 | ... 103.855 | ...ovovvenee 2,596,375 | ...covvernvn 2,500,000 | ...ovvereeen 2,771,526 | ..o (V1 I (26,979) 0 0 5.000 3.510 [ JJ....... 62,500 | ..coovveene 125,000 | 05/04/2012| 07/01/2037
652590 AQ 3| COUNTY OF NEWTON, IN....ccuuiimerirnrereireirersssessensessseesssssssssens | crvees [ o L 7,280,000 | ...... 100.000 | ..cvonvrnee 7,280,000 | .ooovveneen 7,280,000 | .oovvvenecn 7,280,000 0 0 0 (V] I 1737 | e 1.730 |MON... | coooveirrenas 2,380 | v 123,766 | 08/28/2007 | 08/25/2022
653544 CD 6|NIAGARANY FRONTIER TRANSN AU REV BDS........ccocovvverermrrverens [ vvree [ [ vriivinne 1]..2FE 3,204,283 | ...... 100.110| . 3,148,460 ....3,145,000 0 0 0 0 [ 5.875 5.650 | AO...... 09/02/1999 | 04/01/2014
653544 CE 4|NIAGARANY FRONTIER TRANSN AU REV BDS... [ 1]..2FE| .. 3,378,685 | ...... 100.076 | ..............3,332,531 | .. 3,330,000 | ... 3,330,000 0 0 0 0 5.875]......... 5.700|AO...... 09/02/1999 | 04/01/2015
65486M AS 6| NJB PROPERTIES - KING COUNTY WA......coonivirniririisinirernninns [ vvie [P I AFE| 4,135,520 | ...... 105.992 ..o 4,239,680 | .....ooconn. 4,000,000 | ...ooovenrne 4,070,483 0 (22,206) 0 (V1N I 5.000]......... 4.350 JD....... 12/06/2010 | 12/01/2027
658207 AP 0| NORTH CAROLINA HOUSING FINANCE AGENCY IO I [ [ 12| AFE] .. ..5,673,044 | ....... 93.958 | . .5,322,721 .5,665,000 | ..............5,667,127 0 (989) 0 0. 4900 ......... 4.880(JJ....... 08/22/2006 | 01/01/2038
66285W AS 5|NORTH TEXAS TOLLWAY AUTHORITY-DALLAS/TX.. OO [ 1].1FE| .. ...5,140,550 | ...... 111430 . ..5,571,500 | .. .5,000,000 | ..covverrrn.5,066,732 | oo (V1 I (14,496) 0 0 6.000]......... 5.620 | JJ....... 03/07/2008 | 01/01/2025
66285W GT 7 |NORTH TX TOLLWAY AUTHORITY SPECIAL PROJE.........cocovvvvrens [ errnee IO AFE] 5,595,000 | ... 106.1421 ............ 5,307,100 | ...ccvrvunen 5,000,000 ) 0 0 [ e 5.500]......... 4.000 [MS...... 01/04/2012 | 09/01/2041
66285W JL 1|NORTH TEXAS TOLLWAY AUTHORITY SPECIAL PR.......ccccoonvvermees [ wreene |-1FE]| .. ...19,151,280 ...18,000,000 ) 0 0 5.000]......... 4150 [MS...... 300,000 900,000 | 11/03/2011 | 09/01/2030
662903 EG 4 |NORTH TEXAS MUNICIPAL WATER DISTRICT o [ . .| AFE] .. . ...10,417,600 | .. ...10,000,000 ) 0 (1 I 5.000]......... 4410 [MS..c.. | v, 166,667 | ............ 500,000 | 01/21/2010 | 09/01/2035
662903 ND 1|NORTH TEXAS MUNICIPAL WATER DISTRICT.......ccouvemrvrvrrncrirenes | crvene [ AFE ) - 7,268,775 | ..oovvverevn 7,500,000 ) 0 (V] I 4.000]......... 3150 [MS...... | v 100,000 | ..ocvvvnees 363,333 | 07/12/2012 | 09/01/2030
677632 A6 8| OHIO STATE UNIVERSITY ....cooiierinieneiieeiseiserisesinessessseesssinns | crvees [ AFE] 2,967,305 | ........ 95.316 ..2,621,190 .2,750,000 102,950,557 | oo (V1 I (16,748) 0 0 .nd000] ... 3100 (Do | e 9,167 | covvveens 91,972 | 01/16/2013 | 06/01/2033
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY. [ I 12|.1FE] .. 1,660,000 | ........ 94910 . .1,575,506 | .. .1,660,000 | ..............1,660,000 0 0 0 0 5. 5.200 | MS...... 28,773 86,320 | 06/14/2007 | 09/01/2038
68275M AA 4| ONONDAGA CNTY N Y INDL DEV AGY .....cvvuuvrrrerireereriseinerseninees | eneens [ AFE] 12,882,420 | ...... 116.845 | ............ 14,021,400 | ............ 12,000,000 | ....ccovenee 12,552,241 | oo (V1 I (40,427) 0 0 5750 ......... 5.160 [MS...... | coovvrrns 230,000 | ............ 690,000 | 10/07/2003 | 03/01/2024
686087 EJ 2|OREGON STATE HOUSING & COMMUNITY SERVICE.. T I e 12|.1FE| .............5,281,350 | ...... 104.516 | . 5,372,122 ol ) 0 0 [ 5.875]........ 5.460 05/21/2009 | 01/01/2038
686507 BQ 6| ORLANDO FL UTILITIES COMMISSION IO [ AFE] 11,549,340 | ...... 104.787 | ............11,526,570 . ( ) 0 0 5.250 | ......... 4.520 11/30/2010| 10/01/2039
700387 BA 0|PARK CREEK METROPOLITAN DISTRICT COLORAD... B I [ 12| .2FE] .. 2,619,675 | ...... 105.302 . ..2,632,550 o { ) 0 0 4.630 12/15/2005 | 12/01/2020
700387 BB 8|PARK CREEK METROPOLITAN DISTRICT COLORAD 3,819,103 | ...... 104.183 | . ..3,854,771 ( ) 0 0 5. .4.810 12/15/2005 | 12/01/2025
700387 BC 6|PARK CREEK METROPOLITAN DISTRICT COLORAD... . . 3,951,620 | ...... 103.982 . . o ) 0 0 5500 ......... 4.970 12/15/2005 | 12/01/2030
708692 AH 1|PENNSYLVANIA ECONOMIC DEVELOPMENT.........corvvmmirnriniirerinins [ vrene IO AFE] 5,664,608 | ...... 109.244 | . ..6,063,042 ) 0 0 5230 MS...... 99,438 298,313 | 08/03/2004 | 03/01/2031
708796 EU 7|PENNSYLVANIA HOUSING FINANCE AGENCY.. AFE] 4,704,550 | ...... 100.376 | . ..5,018,800 0 0 .5.100| AO...... 57,500 230,000 | 07/10/2007 | 10/01/2027
70917R 2H 7|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV 2,523,852 | ...... 104.903 | . ..2,654,046 0 0 6.000] ......... 6.020 [AO...... | covvrererenes 37,950 | oo 151,800 | 07/13/2011 | 10/01/2031
70917R 2J 3|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.... 5,982,780 | ...... 104.920 | . ..6,295,200 0 0 6.250 6.270 [AO...... 93,750 375,000 | 07/13/2011 | 10/01/2043
70917S DC 4 |PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV 4,847,240 87.802] . .4,574,484 0. 2,802 0 0..5.000] ... 5.490 AO...... ...130,250 | 07/29/2013 | 10/01/2044
709223 2Q 3| PENNSYLVANIA TURNPIKE COMMISSION 5,776,800 | ...... 103.112 . .5,155,600 | ..............5,000,000 | ..............5,685,957 | ..ocerirnirrriraninn 0 | o (63,961) 0 0 5. 3.210(JD....... 20,833 250,000 | 07/18/2012 | 12/01/2032
709223 2R 1|PENNSYLVANIA TURNPIKE COMMISSION. 5,659,300 | ...... 101.069 | . ..5,053,450 | ..............5,000,000 | ..............5,583,491 | ...ccoocvrrinrnnl (V1 I (53,277) 0 0 5.000].......... 3.460|JD....... 20,833 250,000 | 07/18/2012| 12/01/2037
709223 XW 6|PENNSYLVANIA TURNPIKE COMMISSION. . 4,622,870 | ........ 85.920| . ..6,014,400 | .. 0 331,019 0 (V1 I 0.000 5.910|JD....... 0 0 | 04/08/2010 | 12/01/2038
717817 KF 6| PHILADELPHIA PA........ccoiiiniiirnnineiiennenenissisenienssensensssenens | evvvene | [ o 12| WIFE | i 6,128,502 | ...... 103.966 | .............. 6,419,901 | ..oovvernves 175,000 | ... 6,138,965 | ....ooovvvrrrirnienn 0 | v 1,928 0 0 5.000 5.060|JD....... 13,722 308,750 | 08/29/2007 | 06/15/2027
717817 KY 5|PHILADELPHIA PA 4,531,680 | ...... 105.054 | . 4,727,430 .4,500,000 ...4,522,377 0 (2,864) 0 0| .en5.000] ... 4.840(JD....... 10,000 225,000 | 08/30/2007 | 06/15/2025
717817 QP 8| PHILADELPHIA PA AIRPORT.......cocvvverinrireirrines . . 4,612,905 | ...... 100.987 | . 4,544,415 | .. 14,500,000 | ... o B592,572 | 0 | o (10,166) 0 0 5.000(......... 4.670|JD....... 10,000 225,000 | 12/09/2011 | 06/15/2027
71883M JC 9| PHOENIX CIVIC IMPROVEMENT CORP AIRPORT..........cocoomeriereriens [ e [ AFE| 14,935,493 | ...... 10429 | ............ 13,417,680 | ....ccoooee. 12,865,000 | ......co.... 14,793,475 | cooovvvcrecinns (1[N IO (142,018) 0 0 5.000]......... 3160 [ | s 321,625 | .....co..... 207,269 | 02/06/2013 | 07/01/2029
71883M JF 2| PHOENIX CIVIC IMPROVEMENT CORP AIRPORT..........cocovivvmrinrins [ s ..2,456,275 | ...... 102.044 | . 2,178,639 ....2,434,349 0. (21,926) 0 (V] I 5.000 3.270| J....... 53,375 34,397 | 02/06/2013 | 07/01/2032
71884W BG 5|PHOENIX CIVIC IMPROVEMENT CORP/AZ RO . . ..11,985,450 | ...... 106.130] ............15,919,500 | ............ s 0 397,194 0 0 5.500]......... 5.200 [Jd.coves | v 412,500 | .o 0 | 01/28/2008 | 07/01/2042
71884W BH 3| PHOENIX CIVIC IMPROVEMENT CORP/AZ.........coovverieimneinerierinens [ s o e | WIFE | 3,554,311 | ...... 106.066 | .............. 4714,634 | oo 4,445,000 | ..o 4,642,555 | ..ooovrerrrrii (V1 I 117,772 0 (V] I 5.500 | .......... 5.200 [Jd.cooies | o 122,238 | ooveeerrieid 0 | 01/28/2008 | 07/01/2043
71884W CP 4| PHOENIX CIVIC IMPROVEMENT CORP AZ........cccovmmririrvrincerenineinnns | vree 6,940,880 | ...... 109.753 | . ..8,780,240 .8,000,000 ....8,409,485 0 209,112 0 0 [ 5.500]......... 5.100 [ JJ....... 220,000 0 | 09/03/2009 | 07/01/2034
71884W CT 6|PHOENIX CIVIC IMPROVEMENT CORP AZ.... RO . . 6,264,000 | ...... 104.584 | . ..5,229,200 | .. .5,000,000 | ....ccc00e0.6,243,266 | ..o {1 [ I (20,734) 0 0 5500 ......... 4,020 (oo | oo, 137,500 | v 0 | 04/18/2013 | 07/01/2042
73358W FH 2|PORT AUTHORITY OF NEW YORK AND NEW JERSE.........cccocvvunes [ evinee [P I AFE| 10,668,470 | ...... 102.320 | ..o 10,590,120 | ..coovveeee 10,350,000 | ............ 10,611,605 0 (27,355) 0 (1 IO 5.000]......... 4.610 [AO...... | covvrerrnen 109,250 | .coovrenee 517,500 | 10/26/2011 | 10/15/2033
735389 QP 6|PORT OF SEATTLE WA IO I [ VAFE] ...1,672,855 | ...... 106.464 | . 1,596,960 1,500,000 ....1,561,051 0 (5,818) 0 0 5.000]......... 4.360 75,000 | 12/01/2011 | 09/01/2026
735439 MR 9| PORT OF TACOMA WA......coomiiiirmeinerineriesirseesssiseisessessssessssenes | crveee I 12| AFE] .. ..18,420,000 | ...... 101.682| ............18,729,824 | ............18,420,000 | ............ 0 0 0 (V1N I 5.000......... 5.000 ...921,000 | 09/10/2009 | 12/01/2030
74529) AS 4 |PUERTO RICO SALES TAX FINANCING CORPORAT.......c.ovuvvrveres | crvnn El 1AFE| e 20,000,000 | ........ 58.126 | ...cooco.. 11,625,200 | ............ 20,000,000 20,000,000 0 0 0 0 [ e 1AT e 1.170 [FMAN. | ..............38,851 | ........... 224,421 | 07/13/2007 | 08/01/2057
759136 RY 2|REGIONAL TRANSPORTATION DISTRICT COLORAD........ccccommvrranns | crvre [ AFE] 12,401,600 | ...... 111.883 | oo 11,188,300 | ....cccoeee. 10,000,000 | ....ccovenee 12,334,494 | ..coovirinn, (V1 I (67,106) 0 0 5.000].......... 3.120 229,167 | 05/22/2013 | 11/01/2029
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759136 SB 1| REGIONAL TRANSPORTATION DISTRICT COLORAD.........cccrvvvruns | crvre [ [ AFE| v 9,382,008 | ...... 109.917 | v 8,298,734 | .........cc... 7,550,000 | ..ooovverecen 9,339,317 | oo (V1 I (42,690) 0 3.300 | MN...... 62,917 | coovrene 173,021 | 05/09/2013 | 11/01/2032
759911 NH 9|REGIONAL TRANSN AUTH ILL G.O. REFBDS 199........ccccomvermmerneenns | covene [ 2 AFE| 9,923,100 | ...... 116.757 | ...........11,675,700 | ............ 10,000,000 | ...ocvevneen 9,958,674 0 3,529 0 5.810|JD....... 47,917 575,000 | 03/16/2000 | 06/01/2023
759911 PJ 3| REGIONAL TRANSN AUTH ILL G.O BDS2000...........comrvrermrrnvrersnees [ erenee JAFE] 8,878,412 115.521 | ... 8,345,000 | ...ccvvvunee 8,499,252 .0 ....(38,814) 0 5.660 JJ....... 260,781 521,563 | 06/06/2000 | 07/01/2017
762197 BP 5| RHODE ISLAND HEALTH & ED. - BROWN UNIVER........cccovcvmerrvrens | crves AFE] 4,335,383 | 104.399 ... 4,250,000 | ..o 4,299,596 0 ...(12,142) 0 | o0 | 005000 | oo 4650 [MS...... | covvreerrens 70,833 | v 212,500 | 11/16/2010 | 09/01/2037
762212 3B 2|RHODE ISLAND HOUSING&MORTGAGE FINANCE CO.. AFE| ........1,820,000 | ... 100.206 | ... 1,820,000 1,820,000 0 0 0 5.000 |AO...... 22,750 91,000 | 06/06/2006 | 10/01/2036
762315 HU 6|RHODE ISLAND STUDENT LOAN AUTHORITY........coconvvmrrverininne | vvven | oo [ 12| LAFE | 7,750,000 | ... 104.176 | ... 7,750,000 | .oovverecen 7,750,000 0 0 0 5.870|JD....... 37,943 | v 455,313 | 05/01/2008 | 06/01/2028
76363P AB 1 [RICHLAND COUNTY SC - INTERNATIONAL PAPER.........ccoccommenmens | veveee [ oo [ cvveiiren [ L2FE | ..c.....4,028,920 | ...... 100.660 | ... 4,000,000 4,001,941 0 (7,545) 0 5.900|AO0...... 61,000 244,000 | 01/14/2010 | 04/01/2023
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY.. . 1,430,000 ..1,430,000 0 0 0 5.370 38,431 76,863 | 07/15/2004 | 01/01/2032
773021 AB  6|ROCKDALE COUNTY GA DEV. AUTH.- VISY PAPE.......ccoccomvvmmenne [ v | oo [ rernn12 ] s 3 4,919,300 | ... 99.119 5,000,000 | .ooovernens 4,930,791 0 2,179 0 6.250 [Jd.ovvs | covirirnn 153,125 | oo 306,250 | 08/07/2007 | 01/01/2034
786005 TC 2|SACRAMENTO MUNICIPAL UTILITY DISTRICT......cccouvvervvevrerervnnes [ vvene [ oo | vereriveee | W AFE | 1,120,450 | ... 104.841 1,000,000 1,104,421 .0 ..(10,171) 0 3.580|FA....... 18,889 50,000 | 04/20/2012 | 08/15/2033
786005 TL 2| SACRAMENTO MUNICIPAL UTILITY DISTRICT.....cosvvevvvnerererermnenee | wovvene | o [ erveervenne | WIFE | 1,688,865 | ... 106.170 1,500,000 | ..cooovrrene 1,663,669 0 ....(15,990) 0 3520 |FA....... 28,333 75,000 | 04/20/2012 | 08/15/2031
786005 VA 3| SACRAMENTO MUNICIPAL UTILITY DISTRICT.....c.sevrveenerrerermrenes | wovveen | oo [ erveerveens | WAFE | 5,186,750 | ... 103.466 | ... 5,000,000 5,185,361 0 (1,389) 0 | oomeerieeieriennd0 | 20005000 | oo 4520 [FA....... 94,444 0 | 11/20/2013 | 08/15/2037
786005 VU 9[SACRAMENTO MUNICIPAL UTILITY DISTRICT... VAFE] 3,733,781 | 105.297 | ... 3,732,124 0 (1,657) 0 67,150 0 | 11/13/2013 | 08/15/2033
786107 JQ 6|SACRAMENTO COUNTY CALIFORNIA - AIRPORT.......ocooerereerrrines | crvene - . ,451,630 | ...... 103.590 ... 3,458,353 0 1,390 0 04/18/2008 | 07/01/2033
786149 GM 0| SACRAMENTO COUNTY CALIFORNIA.......cccovvmrrvrmrnernvennirerinnneens [vvnne | oo | vevernnes e | 4,623,808 | ... 135.652| ..............4,720,690 | ..............3,480,000 | .............. 4,085,007 | ..ooovrerririrerann 0 | o (69,873) 0 06/18/2004 | 01/01/2021
78615R CV 3| SACRAMENTO COUNTY CA WATER FINANCING AUT........coocvvvvee | cvvrene oo | w12 LAFE] ..c....9,925,000 | ... 71.193] .o 7,119,300 | ...........10,000,000 | ....ocoeee. 9,944,105 0 1,594 0 07/31/2007 | 06/01/2039
79020F AM 8| ST JOHN BAPTIST PARISH LA.......coooonevinrinneineiieniiseensnsseissenens | ceveee | oo | e [ L2FE | <. 15,120,000 | ... 98.058] ... ...15,048,384 | .o (V1 I (12,682) 0 07/18/2007 | 06/01/2037
791638 NC 9|STLOUIS MO ARPT REV REV BDS1997 B........ccccooervmrvrmerrerrnrinnnns | vvvene | oo [ v 1| L2FE | ........5,368,400 | ...... 102.662 | ... ..5,000,000 0 0 0 08/21/1997 | 07/01/2014
793323 LH 7|ST.PETERSBURG FL, CITY OF......cccocnsienmmrmmrrnernerreeersenssnssensens | wonvens | oo [ e 12| WAFE | eee..5,078,050 | ... 103.237 ... ...5,161,850 5,059,179 0 0 65,625 262,500 | 08/25/2009 | 10/01/2039
79574C AB 9| SALT RIVER AGRICULTURAL IMPROVEMENT AND........ccccoevevvrvrrns | vovere | oo | evvvnrennn | LAFE | 11,645,500 | ... 108.1111 ... 10,811,100 ....11,405,390 0 0 41,667 500,000 | 04/13/2012 | 12/01/2030
79574C AC 7| SALT RIVER AGRICULTURAL IMPROVEMENT AND........ccccoovevvmrine | cvnere | oo | verivvirenne | LAFE | cocee...8,698,875 | ... 107.442 | ... 8,058,150 | ..............7,500,000 | .............. 8,524,310 0 0 | cvvervrrrrerinerennd0 | 1000005000 | .o 3140 [ID i | o 31,250 | v 375,000 | 04/13/2012 | 12/01/2031
796242 RR 8| SAN ANTONIO TX AIRPORT SYSTEMS.......cccomivverveirerinincrerneenns [ vvene | oo | veverineee | W AFE | . 3,964,889 | ... 107.433 | ... 3,455,000 3,895,250 0 0 86,375 ....187,626 | 05/07/2012| 07/01/2024
796242 RS 6|SAN ANTONIO TX AIRPORT SYSTEMS... - . rereenenn 1,412,688 | ... 106.839 | ... . 1,250,000 | ..coovvreneee 1,390,650 0 0 | o0 | 000005000 | ... 3460 [ oo | i 31,250 | .... 05/02/2012 | 07/01/2025
796253 2P 6| SAN ANTONIO TX ELECTRIC&GAS........ovvvrererrereriseirerisnrsnsniennns | crveeee I AFE| 2,629,475 | ...... 102191 | .ooveeernn 2,554,775 | e 2,500,000 | ..ooovrenecn 2,624,665 0 0 54,167 0 | 06/28/2013 | 02/01/2038
796253 2Q 4| SAN ANTONIO TX ELECTRIC&GAS........coovermrverieieierineierssisseeees | ereee e | WIFE ] 5,231,150 | ...... 101.748 | ..............5,087,400 | .............. 5,000,000 | ...cccoveuee 5,222,595 0 0 [0 [ 005,000 | ..o 4400 [ FAL | e 108,333 | oo 0 | 06/28/2013 | 02/01/2043
796842 DF 6| SAN BERNARDINO CNTY CALIF SING SINGLE FA.......ccccovuvrrererens @...|. |- ..198,010 33.834| ...ocevr... 314,656 | ... 930,000 | ...... 357,426 0 0 0 0 | 04/15/2003 | 05/01/2031
79730C EC 4 |SAN DIEGO CA PUB. FACILITIES FINANCING A......ccooovvvmrermriinninns | crvene ...5,334,550 | ...... 110.994 | ... 5,000,000 5,234,488 | ..o 0 06/17/2010 | 08/01/2027
79730C ED 2| SAN DIEGO CA PUB. FACILITIES FINANCING A.......cccovvvmrvreniinins | ceveene - . revreennnn5,305,300 | ... 110127 ... 5,000,000 | ...oocvereeen 5,214,197 0 06/17/2010 | 08/01/2028
79765A 4H 6| SAN FRANCISCO CITY & COUNTY OF.......cooommirerimerrneriseesensseinns | cevene I AFE| 3,110,043 | ...... 106.970 | ..o 3,118,176 | ......ce...n.2,915,000 | coovrnecnas 3,048,430 0 05/20/2010 | 05/01/2025
79765A 4J 2| SAN FRANCISCO CITY & COUNTY OF ....3,068,735 | ...... 105473 | oo 3,042,896 | ..............2,885,000 | ....ocovuuvn 3,004,009 0 05/20/2010 | 05/01/2026
79765R QG 7| SAN FRANCISCO CITY & COUNTY - WATER........cccoovmvrmermmrerneennnns | vvene | oo | v | LAFE ] e 14,438,935 | ... 108.043 ... 14,942,347 ..14,212,892 | ... . 0 08/20/2009 | 11/01/2030
79765R RK 7| SAN FRANCISCO CITY & COUNTY - WATER.......cccoevvvmerrvrnererinns | vevee | oo | eovrnen T WAFE | 11,092,256 | ... 105.566 | ... 11,364,180 210,971,281 | 0 09/02/2009 | 11/01/2032
79766D CB 3| SAN FRANCISCO CA CITY & COUNTY AIRPORTS........ccconmvermeennnns | cvvere | oo | vervvvirenes | LAFE ] ... 10,067,700 | ... 104.414 | ... 10,441,400 ....10,062,908 0 . 08/25/2011 | 05/01/2027
79766D DH 9| SAN FRANCISCO CA CITY & COUNTY AIRPORTS........ccoconmeermeeannes | vevens | oo | verivsennne | LAFE | .ccc...5,460,000 | ... 103.221] ... ...5,161,050 5,394,268 | .....ovviirrirrinnc 0 41,667 250,000 | 02/23/2012 | 05/01/2029
79766D DJ 5|SAN FRANCISCO CA CITY & COUNTY AIRPORTS........coccovrvvrerinee | vevees | oo | evvrvrinn | SAFE | 1,763,226 | ... 102.316 ,754,719 .1,763,138 0 14,292 0 | 12/19/2013 | 05/01/2030
798111 AV 2| SAN JOAQUIN HILLS CALIF TRANSN SRLIEN T @ | |- vevernennnn0,698,940 | ... 95.381] ... 25,752,870 121,605,857 | oo 0 0 0 | 08/11/1999 | 01/01/2018
798136 PK 7 |CITY OF SAN JOSE CA.......ooiiiiiiniernistieissiseeesiseisssesiensnsssenes | erenee .. . . ..20,594,200 | ...... 102430 ... 20,486,000 20,230,733 0 .1,100,000 | 08/23/2007 | 03/01/2032
835588 AP 9| SONOMA MARIN AREA RAIL TRANSPORTATION Dl......coouvvecrennns | crvre | | VIFE ] 6,861,120 | ... 107.759 | .ovvonrnne 6,465,540 | ..............6,000,000 | .............. 6,733,558 | ..o 0 ...300,000 | 04/26/2012| 03/01/2028
835588 AQ 7|SONOMA MARIN AREA RAIL TRANSPORTATION DI.. 1,067,500 1,117,701 0 50,000 | 04/26/2012 | 03/01/2029
837123 FY 9|SOUTH CAROLINA STATE PORTS AUTHORITY.. 110,335,240 ..9,628,783 0 261,250 522,500 | 11/17/2010| 07/01/2028
83712D MX 1|SOUTH CAROLINA HOUSING FINANCE AND DEVEL.. . . 4,557,609 4,475,000 0 | covvvrrrerrerrenennd0 | eriee5.100 | 1005100 [ e | s 114113 | v 228,225 | 06/21/2006 | 07/01/2032
85232S AB 5|ST CHARLES PARISH LA VALERO ENERGY CORP........ccoeevvervrvrins | v v | e | L2FE | .............3,000,000 | ........98.663 ] .............. 2,959,890 | ..............3,000,000 | .......cc0o... 3,000,000 0 | vovervrerreninend0 | 4000 .........4.000 | Do | o 10,000 | .o 120,000 | 05/31/2012 | 12/01/2040
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869279 AC 3| SUSSEX COUNTY VA IDA - WMX.....coovriirirerirenirerernreierineriseesenins | v [ [ AFE] v 6,000,000 | ...... 101.054 | .............. 6,063,240 | ....ccoonnee. 6,000,000 | ...ocvoreven 6,000,000 0 0 0 0 5125 ........ 5120 [MN...... | ovvreerrnnes 51,250 | covvvrnees 307,500 | 04/30/2004 | 06/01/2028
874476 DM 3| TALLAHASSEE FLORIDA ENERGY SYSTEM........coooomieumeinerirnninenes | crvene [ AFE | v 9,108,600 | ...... 102.653 | ..o 9,752,035 | ..ovvvvnncns 9,500,000 | .ooovrvnecs 9,138,490 0 10,129 0 (VN I 5.000......... 5.310 [AO..ccc. | v 118,750 | wovrvrns 475,000 | 12/16/2010 | 10/01/2035
875124 BP 3| TAMPA BAY FL WATER UTILITY SYSTEM .|.1FE] .. LA1117,555 | L. 103.571 ...11,144,240 ...10,760,000 .0 ....(39,525) 0 0f.....5000].... 4530 [AO...... 02/08/2010| 10/01/2038
875301 EP 4| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT........ccccormuver | crvne . | AFE] ..5,075,964 | ........ 94.207| . 4,488,964 .0 ....(28,451) 0 0 000 | ..o 3.200 | JJ....... 12/13/2012| 07/01/2029
875301 EQ 2| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT.......ccccovvvurs [ orenee I AFE 5,292,550 92.816 | ..o 4,640,800 0 (26,678) 0 0 | oo 4.000{........ 3.280 | ddeers | i 100 000 | oo 106 111 | 12/13/2012| 07/01/2030
875301 ER 0| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT........ccccovurer | crvr AFE] 4,644,400 | 102.996 | . 4,119,840 .0 ..(59,329) 0 0 5.000 3.040 [Jdecves | v 100,000 | ..ocvvrnee 106,111 | 12/13/2012| 07/01/2031
875301 ES 8| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT... SOV IO e | VIFE | 11,758,194 | L 102.360 ............10,650,558 ...0 ) 0 (VN I 5.000 3.330 | JJ....... 260,125 276,021 | 05/30/2013 | 07/01/2032
876385 EA 9| TARRANT CNTY TEX HEALTH FACS.......cceoeririeieerecieieeisieneens | i w12 ] 5,709,250 | 120877 | oo 6,043,850 | ..............5,000,000 | ..............5,340,449 | ........ccocevrnrnnd 0 ) 0 (N [ 6.000]......... 4760 [MS...... | covvvveren 100,000 | .coocvuenee 300,000 | 09/05/2003 | 09/01/2024
876443 HE 5| TARRANT REGIONAL WATER DISTRICT......ccoovverrerrieererirnennenes | criens ..11,340,250 ...... 104.556 | ............10,455,600 ...0 ) 0 0 5.000 3310 [MS.cco. | v 166,667 | ...ooovcc. 375,000 | 05/21/2013 | 03/01/2037
880443 BN 5| TENNESSEE ENERGY GAS ACQUISITION CORP.. RN IRV . . ...5,930,604 | ...... 108.646 | . 5,866,884 ...0 ) 0 0 [ 5.250 | ..o 4320 (MS...... 94,500 283,500 | 05/16/2007 | 09/01/2021
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY.......ccocomevvmrrivener | crvene I [ 12 AFE| s 1,200,000 | ...... 100.525 | ...oovvenee 1,206,300 0 0 0 (V] I 4.900] ......... 4.900 [Jd.ovres | o 29,400 | oo, 58,800 | 03/31/2006 | 07/01/2031
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY.......coocmmermmrermen [ crvvene [ oo [ erneeens 12| .1FE ...1,505,000 | ...... 100.186 | . .1,505,000 e ,505,000 0 0 0 0| .eennd950 ] ... 4.950 74,498 | 03/31/2006 | 01/01/2037
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY.... [T I e 12|.1FE| .. ....5,699,213 . . .5,685,000 | ... ....5,698,321 0 (1,668) 0 0 55001 ......... 5.430 ...312,675 | 06/24/2008 | 07/01/2038
88255Q AC 3| TEXAS MUNICIPAL GAS ACQUISITION & SUPPLY.......cccomevmmrerneenns | crvene I 12 AFE| 15,000,000 | ........ 82.342| ...ccoooue. 12,351,300 | ..ooovveenee 15,000,000 | .....ccvenee 15,000,000 0 0 0 (VN I 1113 e 1.110|MJSD. | oo 7,890 | o 158,503 | 07/18/2007 | 09/15/2027
88275A BG 4 |TEXAS DEPARTMENT OF HOUSING & COMMUNITY .......ocovrvvrmnns | wrvere oo e 12|.1FE ....4,500,000 0 0 0 0 [ 5.000]......... 5.000 ...225,000 | 05/31/2007 | 01/20/2047
88275F MU 0| TEXAS DEPARTMENT OF HOUSING & COMMUNITY ......ccovvvemvrvrnens [ wrvees | oo | cvvrin 12|.1FE ....1,108,401 0 (2,119) 0 0 5.625]........ 5.180 06/10/2008 | 03/01/2039
896033 QE 0| TRIBOROUGH BRDG&TUNL AUTH N SPL OBLIGREF........c.ccooonuunn | covneee AFE ....5,755,920 0 42,706 0 0...5.000]........ 5.900 12/13/1999 | 01/01/2017
901557 AB 4| TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP.. ..12,500,000 12,500,000 ..12,500,000 0 0 0 0 ..1.760 03/15/2007 | 12/25/2026
913366 BW 9| UNIVERSITY OF CALIFORNIA REGENTS . ..24,250,000 ....16,071,930 0 0 0 01030 oo 1.030 07/13/2007 | 05/15/2047
91476P CG 1 |BOARD OF REGENTS OF THE UNIVERSITY OF OK.......cocoovevererinns | covves [ oo [ ervrvrernns AFE 2,488,005 ..2,373,458 0 (22,514) 0 0 3.650 01/26/2012 | 07/01/2037
917565 HP 1|UTAH TRAN AUTH SALES TAX REV.... AFE ..5,264,400 0 (6,083) 0 0 5.090 03/27/2008 | 06/15/2038
928077 FU 5|VAPORT AUTHORITY AFE ..2,081,000 0 (3,428) 0 0.....5.000].... 4.800 06/25/2010 | 07/01/2025
928077 FV 3| VAPORT AUTHORITY .....oovrimriiiririniiieiinnsiensenesssssessnssssesseninnns | evonene | oo [ oneereeens AFE . ..5,395,468 0]. (24,781) 0 0......5.000] ......... 4.450 07/30/2010 | 07/01/2026
92812Q LL 9{VIRGINIA HOUSING DEVELOPMENT AUTHORITY.... AFE 97955 . ..8,282,095 0. 5,757 0 0 .5.010 12/01/2005 | 02/01/2035
928827 DD 3| VOLUSIA CNTY FLA ARPT SYS REV......cccovvvirmvrnerernerisensirerinnnenns [vvene | oo | veverineies | w2FE | i 1,913,753 | . 104.040 | . 0 (24,821) 0 0 5.370 07/18/2000 | 10/01/2014
928827 DE 1|VOLUSIA CNTY FLA ARPT SYS REV.......cccommrmmrrmerrnreneensniserinnns | envene | oo [veeervenins | 2 2FE | 002,062,201 | ... 109.084 | . 0 (24,539) 0 0. 7000 ... 5.410 07/18/2000 | 10/01/2015
928827 DF 8|VOLUSIA CNTY FLA ARPT SYSREV... . 2,197,031 | ...... 113.682] . . . 0 (23,921) 0 0. 7.000] ... 5.470 07/18/2000 | 10/01/2016
928827 DG 6|VOLUSIA CNTY FLA ARPT SYS REV.......ccccourimerrerrnrennninninerinnns | evvene | [evneevinns | 2 2FE | i 2,354,063 | ...... 116.935] .............2,367,934 | .....cc....... 2,025,000 | ..ooovverecen 2,125,145 0 (23,439) 0 0 5.520 07/18/2000 | 10/01/2017
928827 DH 4|VOLUSIA CNTY FLA ARPT SYS REV... 2,520,710 | ...... 118.906 | . .2,165,000 ....2,294,350 0 (23,212) 0 0 5.550 ...151,550 07/18/2000 | 10/01/2018
928827 DJ 0|VOLUSIA CNTY FLA ARPT SYS REV... . 2,704,099 | ...... 119.373 | . . . .2,320,000 | ... ....2,479,968 0. (23,018) 0 0 5.580 ...162,400 | 07/18/2000 | 10/01/2019
928827 DK 7|VOLUSIA CNTY FLA ARPT SYS REV.......coccomurmerrerrneensnirnerneniinnns | evvvene | [evneevnnns | 2 2FE | e 2,886,593 | ...... 119.329 | .o 2,953,393 | ..o 2,475,000 | ...cccooneve. 2,665,894 | ..o (V1 I (22,700) 0 0 5.610|AO0...... 43,313 | oo 173,250 | 07/18/2000 | 10/01/2020
928827 DL 5|VOLUSIA CNTY FLA ARPT SYS REV 3,098,672 | ...... 118.923 | . ..3,151,460 .2,650,000 ....2,876,975 0. (22,813) 0 0. 7.000] ... 5.620 |AO...... ..46,375 ...185,500 | 07/18/2000 | 10/01/2021
929833 AM 3| WACO EDUCATIONAL FINANCE CORP - BAYLOR U. IO I . . 2,348,258 | ...... 105.311] . ..2,369,498 | .. .2,250,000 | cooereennn2,310,343 | i (V1 I (12,966) 0 0.....5.000]......... 4290 MS...... ...37,500 ..112,500 | 12/03/2010| 03/01/2028
929833 AX 9|WACO EDUCATIONAL FINANCE CORP BAYLOR UNL.....cccovvvneriveres | crvn I AFE| s 8,949,680 | ...... 100.659 | ..o 8,052,720 | ..ovvrrnnens 8,000,000 | ..cooovereens 8,798,004 | ...oovvvrrririnnn (V1 I (82,773) 0 0| .5.000] ... 3.580 [MS...... | coovernns 133,333 | v 400,000 | 02/02/2012 | 03/01/2043
93978E A9 3| WASHINGTON STATE HEALTH FAC. AUTH. - PRO......c.coccovrmrvninns [ ervere [ [rreins 12 1,586,835 1,500,000 0 0 0 0 5.250 |AO...... 19,688 78,750 | 03/10/2008 | 10/01/2033
93978T CC 1| WASHINGTON STATE HOUSING FINANCE COMMISS.. JSOUR IPUROR (VR PR P . . v 12,175,963 | ........... 12,170,000 0 (340) 0 0. 4850 ... 4.810[UD.ccucs | e 49,187 | oo 295,123 | 11/25/2013 | 12/01/2031
93978T FD 6| WASHINGTON STATE HOUSING FINANCE COMMISS.........cccocrvvne | covnee IO I 12.. 002 e 2,079,042 | ..o 2,100,000 0 0 0 0 {4900 ... 4.900 [JD..ove | v 8,575 | .ovvvrenee 102,900 | 04/12/2007 | 12/01/2038
944514 FL 7| WAYNE CHARTER COUNTY MI AIRPORT.......ccvuiverrrrerinerienirenenns | criene [ [ 12].. veevenenn 10,672,663 ...11,290,000 0 0 0 0 5.000 | JD....... 47,042 564,500 | 01/17/2008 | 12/01/2037
956597 BQ 0|WEST VIRGINIA ST BLDG COMMN LE REV REF B. I . 2| 2 5,779,758 | ...... 106.444 | . 6,280,196 0. 9,200 0 0| .eeenn5375 ] e 5.560 [Jd.coooes | o 158,563 | ..cvvvnces 317,125 | 08/19/1999 | 07/01/2018
97689P 2P 2| WISCONSIN HOUSING&ECONOMIC DEVELOPMENT A......ccvvvvvvrnes [ wrvrene e 12 AFE | s 440,000 684 438,610 0 0 0 0 5.000 | MS...... ..1,333 22,000 | 04/20/2006 | 09/01/2036
98322P 3T 4| WYOMING COMMUNITY DEVELOPMENT AUTHORITY......ccoocvonnnnns | covee N 12 AFE| i 10,061,323 86 9,772,052 | .ooovvvaee 10,055,000 0 (632) 0 0 8.800|JD....... 75,494 868,751 | 10/16/2008 | 06/01/2031
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............cccviiiininnicniiniienisii | e 2,434,937,194 /428,912,893 | ....... 2,384,150,000 2,439,511,940 | ........... (134,048) | ........ (4,073,243) 0 0 XXX XXX | s 34,100,740 | ..... 104,994,928 | ..... XXX [ e XXX......
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U.S. Special Revenue & Special A t Obligations and all Non-G ies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H NA 9| FHLMC 7.500% GO1285..........ovveereereeeeerereesreessessrseesseessesseeessiens | eonrees | oo | eveerieni2 [ s L1 [ 1,847 | ...... 114.891 | oo 2,119 | s 1,845 1,845 0 0 0 0 MON... 12 138 | 06/22/2001 | 12/01/2030
31283H NE 1|FHLMC 8.000% GO1289.........cccevurrrerirerrerereireieeieieseeesesssssssssiessnsens [ eves [ | crveieini | cvene 1 152 | ... 115.268 | ..o 173 | e 150 | 152 | e 0 0 0 MON... 1 12 | 06/22/2001 | 10/01/2030
3128MD UQ 4 |FHLMC 3.000% G14891.......covvrmerimrrrceirieerseeissnnnneriensnensssnsensnnnne | verene | oo | vevvneinnes e | v 7,434,394 | . 102.087 | . 7,347,318 | .. 7,197,114 | .. 7,432,758 0 0 0 MON... 17,993 17,993 | 11/21/2013 | 10/01/2028
3128PX  5J 1 |FHLMC 3.000% J18049.........coooevimrriieriiirernineirsnnnieensnnenesseeeninnes | evneene oo [vevvnine [ v | i 10,648,762 | ... 102.061 | coooeveee 10,524,541 | oo 10,312,010 | ovvvereeee 10,648,067 0 0 0 MON... | v 25,780 25,780 | 11/08/2013 | 02/01/2027
3132JP VH 2| FNMA 4.000% Q22416...........ccoovrumirrerirerineenrisninerirerisenssnissninenes | vevene | oo | vevcvnnines |1 | 000000 25,440,331 | ... 102.791] ............25,075,832 ...24,394,968 25,430,858 0 0 0 MON... 81,317 81,317 | 11/21/2013 | 10/01/2043
3132JQ H8 6 |FHLMC 4.000% Q22955..........cocooererrerrerrenireenns e [ [ | e | 19,466,627 | ... 102.954 | ...........19,224,625 | ............18,673,024 | ........... 19,457,133 | oo 0 0 0 MON... 62,243 62,243 | 11/08/2013 | 11/01/2043
3138X1 6H 4 |FNMA 2.500% AU2B71........coocverieeinineneneiennsineisnsssssnssssssssnnens | eonnee | oo [vervnncnnns [ oo | i 4,438,793 | ... 99.084 | .............. 4,398,134 | .............. 438,793 | i 4,438,793 0 0 0 MON... 11/08/2013 | 10/01/2028
3138XB V2 7 |FNMA 3.000% AV0632 17,267,909 | ....ccoonee. 16,903,967 | ....cccvenee 17,493,878 0 0 0 MON... 11/22/2013 | 11/01/2028
31402C 5L 2| FNMA 6.500% 725451.......c.ccoevimriririvnnrirernnincrernsissersnsenssnssssensnnnnee | evvveee | oo o2 [ | 61,962 | 100112393 e 72,628 | 64,620 | ..... 62,592 0 0 0 MON... 04/21/2004 | 12/01/2031
31419B BT 1 |FNMA 4.000% AEQ0949..........ccoormrmrirrirmrreneeriseisssssesessssssssssssssssnes | wonere oo [evevsninees [ oo | i 10,107,826 | ... 102.999 | ..o 9,967,112 | covvvvers 9,676,902 | ............ 10,107,826 0 (4,254) 0 0 MON... 11/08/2013 | 02/01/2041
61205P  AJ 8| MHESA 2012-1T Al AFE 301,285 | ...... 100.052 300,599 ....300,440 | ...... 301,126 0 (1,214 0 0 MON... | ... 07/30/2012 | 09/20/2022
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . ..95,400,226 |...XXX........ . 94,180,990 | .. 1,963,833 [ .ovovenend 95,375,028 | ..o (U (42,561) 0 0 XXX | 271,536 | ..l 277,859 | XXX | XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
784420 AB 7 | SLCLT 2005-1 A2 | AFE] 2,556,009 | ........ 99.894 ..2,570,991 .2,573,703 ....2,561,060 0 10,373 0 0 FMAN. .
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. ..o 2,556,009 |...XXX........ . .2,570,991 | .. 2,573,703 | ..............2,561,060 0 10,373 0 0 XXX | 1,077 9,519 | XXX | e XXX......
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtONS. ... sssenissniens | nneeas 2,532,893,429 | ... XXX.ooooooe | cornas 2,525,664,874 | ....... 2,478,687,536 | ....... 2,537,448,028 | ........... (134,048) | ........ (4,105,431) 0 0 XXX | s 34,373,353 105,282,306 | ... XXX...... | cooee XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
009990 AD 4|AES ILUMINA LLC CSNB 6.0% 3/26/2032..........coecevrrmererereneenenirneens | eovveee | R{ ovireiinne | v KN 4,894,527 | ...... 106.669 | ......ocvvee 5,220,943 | c.oovvvirens 4,894,527 | ..oovvvenn 4,894,527 0 0 0 0 01/18/2013 | 03/26/2032
02507 AB 0 |AMERICAN CENTURY COMPANIES INC 5.580% 03.. 6,000,000 | ...... 108.375 | . ..6,502,500 .6,000,000 ....6,000,000 0 0 0 0 03/09/2011 | 03/09/2021
02507 AC 8|AMERICAN CENTURY COMPANIES INC 5.730% 03.. 5,500,000 | ...... 107.997 | . ..5,939,835 .5,500,000 5,500,000 0 0 0 0 03/09/2011 | 03/09/2023
03523T AP 3| ANHEUSER-BUSCH INBEV SA 6.375% 1/15/2040 5,669,163 | ...... 121.988 | . ..6,953,316 .5,700,000 15,670,126 | oo (VI I 438 0 0 10/13/2009 | 01/15/2040
040990 BV 4|CENTERPLATE TL A (2019) ...1,293,500 | ...... 100.250 | . ..1,296,734 11,293,500 1,293,500 0 0 0 0 11/27/2013 | 11/26/2019
058498 AR 7|BALL CORP 5% 3/15/2022 1,000,000 .99.000 . .990,000 .1,000,000 ...990,000 0 0 0 02/24/2012 | 03/15/2022
060505 CS 1|BANK OF AMERICA 5.625% 10/14/2016 5 5/8% ..371,000 | ...... 111.438 | . 371,000 0 0 0 11/16/2011 | 10/14/2016
06051G DZ 9 |BANK OF AMERICA CORP 7.625% 6/1/2019... 788,000 | ...... 124.033 | . 977,380 | ..cvovrrrrernn 788,000 | overeirninne 788,000 0 0 0 0 ...5,007 60,085 | 12/05/2011 | 06/01/2019
06051G EM 7| BANK OF AMERICA CORP 5.7% 1/24/2022 . ..28,563,628 | ...... 113.186 | . 30,277,255 28,312,567 (V1 I (155,250) 0 0 | e 5.700 | o810 [ e | i, 664,960 1,524,750 | 06/04/2012 | 01/24/2022
165167 CF 2| CHESAPEAKE ENERGY CORP 6.625% 8/15/2020...........cccouvevvvrverre | cvnrre | oo | vevivvrienn | WBFE | ciiiiiiicis 549,375 | ...... 111.750 544,369 0 (5,006) 0 0 12,514 33,125 | 01/31/2013 | 08/15/2020
165167 CG 0| CHESAPEAKE ENERGY CORP 6.125% 2/15/2021.. . . 1,057,500 | ...... 107.250 | . .1,000,000 ....1,062,742 0 (4,758) 0 0 23,139 30,625 | 03/08/2013 | 02/15/2021
17248R  AJ 5|AT&T MOBILITY LLC 7.125% 12/15/2031 AFE] 7,919,356 | ...... 121.690 | . . .8,000,000 | ..............7,934,542 0 1,744 0 0 | vorrerere 7125|100 7.200 | Do | oo 25,333 570,000 | 08/09/2002 | 12/15/2031
18451Q AH 1|CLEAR CHANNEL WORLDWIDE 7.625% 3/15/2020............occovvumnenne CAFE | 1,000,000 | ...... 105.125| ..o 1,051,250 | oo 1,000,000 | ..coovrvene 1,000,000 0 0 0 0 {7625 ... 7.620 [MS.... | oo 22,451 76,250 | 02/29/2012 | 03/15/2020
186108 BU 9| CLEVELAND ELEC ILLUMINAT 7.88% 11/01/201 ...1,509,435 | ...... 120.019 . .1,500,000 ....1,503,372 0 (729) 0 0 04/10/2001 | 11/01/2017
196522 AK 2| COLORADO INTERSTATE GAS COMPANY. . . 6,998,799 | ...... 110.730 | . . .7,000,000 | ..............6,999,854 0 7 0 0 06/20/2006 | 11/15/2015
202795 HK 9| COMMONWEALTH EDISON 5.9% 3/15/2036..........cocomevenerererercernnens AFE| 3,181,920 | ...... 114245 ............. 3,427,350 | ....cccoonnee 3,000,000 | .ooovrvneen 3,167,073 0 (3,796) 0 0 09/17/2009 | 03/15/2036
220027 AG 1|RETAIL PROPERTIES INC 7.875% 03/15/2016 AFE] 2,556,309 | ...... 112.985| . .2,260,000 2,327,049 0 (27,484) 0 0 09/05/2002 | 03/15/2016
228227 BA 1| CROWN CASTLE INTERNATIONAL CORP 7.125% 1. 1,386,250 | ...... 107.750 | . . .1,400,000 | ..............1,390,785 0 1,228 0 0 02/11/2010 | 11/01/2019
23331A BF 5|D.R. HORTON INC 3.625% 2/15/2018.........ccceccrermrrrrrmrrerrvnrerrercneres | wovene [ oo [reriviinen | W3FE | ciiinei...500,000 | ... 101.500 | ......oe00.ee..507,500 | oo 500,000 | ...... 500,000 0 0 0 0 01/30/2013 | 02/15/2018
242370 AA 2| DEAN FOODS CO 7% 6/1/2016.........ccovverereerrrerierereeiseenerisesnnennes | wovvene | oo [ veeervenes | AFE | i 1,419,357 | Lo 110.500 | . ..1,574,625 1,425,000 | v 1,423,246 | ..oovvern, (VI I 645 0 0 . 05/11/2006 | 06/01/2016
257559 AC  8|DOMTAR CORP.......coccovrrieririreerneinsrseriesessenssssissssssssssssensensinnens. | eonnens | oo [ veeerneens | 2 2FE [ 501,250 | e 108.220 | . 541,100 | .. ....500,000 | ...... 500,421 0 (237) 0 0 .35,625 | 02/08/2010 | 08/15/2015
277432 AK 6|EASTMAN CHEMICAL CO 4.5% 1/15/2021.........coevverevrrverernvrseinnnnes [ cvviene | oo | veverinnens | w2FE | 11,576,439 | ... 102.693 | ............ 12,220,467 | ............ 11,900,000 | ............ 11,672,808 0 33,706 0 0 535,500 | 01/26/2011| 01/15/2021
27876G BE 7 |DISH NETWORK CORP 7.125% 2/1/2016. 1,540,301 | ...... 110.750 | . ..1,716,625 .1,550,000 ....1,547,282 0 1,169 0 0 01/26/2006 | 02/01/2016
29379V AG 8|ENTERPRISE PRODUCTS OPER 6.125% 10/15/20 2,981,580 | ...... 110.391 ..3,311,730 .3,000,000 12,982,552 | .o, (V1 I 271 0 0 09/24/2009 | 10/15/2039
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29444U AL 0|EQUINIX INC 4.875% 4/1/2020. ceevirerneennssensenne | e | o [ e W3FE] 500,000 | -.......99.500 | oo 497,500 | ................500,000 | ..ccovvvrrrnn 497,500 (2,500) 0 0 (V1N I 4.875]......... 4870 [AO...... [ oo 6,094 | ...cccoonuee. 13,948 | 02/28/2013 | 04/01/2020
31620M AH 9| FIDELITY NATIONAL INFORM 5% 3/15/2022..........ccccouvemerrmmeerneinnee [ eovveee | oo [ rveernenens W2FE]| ..............1,000,000 | ......102.125] .............. 1,021,250 | ..............1,000,000 | .............. 1,000,000 0 0 0 (VN I 5.000......... 5.000 [MS...... | coovrrerr 14,722 | oo 50,000 | 03/05/2012 | 03/15/2022
36962G W7 5|GENERAL ELEC CAP CORP | AFE] 1,806,460 ....2,000,000 0 0 0 (V1N I 0.617 0.610 |[FMAN ...1,888 13,521 | 05/02/2006 | 05/05/2026
38141G GS 7|GOLDMAN SACHS GROUP INC 5.75% 1/24/202: AFE] ....16,209,936 | ............14,400,000 | ........... 14,759,116 | ...cvvoivrirrrrrrnne (V1 I (34,495) 0 0 5.750 5.360|JJ....... 361,100 828,000 | 04/25/2012 | 01/24/2022
428040 CR 8|HERTZ CORP 4.25% 4/1/2018..........covvvmrrmrrrseisninneierrseesssinseianees | evnene | oo [ vevereneins | WAFE [ iiiiiir..500,000 | ......102.500 | ..oovvirncenes 512,500 | .................500,000 | ...... 500,000 0 0 0 (V1N I 4250 ......... 4.250 [AO...... | covvrrrrrirns 5313 | v 10,802 | 03/14/2013 | 04/01/2018
454889 AM 8| INDIANA MICHIGAN POWER 6.05% 3/15/37........cocovvrvrerrmrinerririns | v . . 2,047,460 .2,000,000 ....2,044,039 0 (875) 0 0 6.050 5.870|MS...... 35,628 | .o 121,000 | 09/09/2009 | 03/15/2037
46625H JC 5| JPMORGAN CHASE & CO 4.35% 8/15/2021.........covvueverererneerneeiseiaes | cevene AFE] 1,547,520 . .1,500,000 | ..............1,540,022 0 (4,343) 0 {1 IO 4.350 3.940 | FA....... 24,650 65,250 | 03/27/2012 | 08/15/2021
471109 AB 4 [JARDEN CORP 7.5% 05/01/2017......cccovvererneeriennisernernensensnesensnnnne [ vnnene [0 | vevvervenns | WAFE | s 495,000 | .....115.750 | ..cooveeveeree . 578,750 | i 500,000 | .coovierennen 497,396 | oo 0 [ o 662 0 0 [ 7.500]......... 7.680 [MN...oo. [ o 6,250 | .ooverennes 37,500 | 02/11/2010 | 05/01/2017
494550 BD 7 |KINDER MORGAN ENER PART 6.5% 9/1/2039.........cocomurermrvmerrrirenns | crvene ...1,026,650 | ...... 109.633 ..1,096,330 .1,000,000 ....1,025,289 0 (389) 0 0 6.500 6.300 [ MS...... 21,667 65,000 | 02/23/2010 | 09/01/2039
501044 CR 0|KROGER CO/THE 5% 4/15/2042..........ocoovvovierirniiieneiseissineisssssirenns | ceveee . ..1,993,220 | ........ 95.411 ..1,908,220 | .. .2,000,000 | ..............1,995,130 0 1,342 0 (1 I 5.000 5.010|AO...... 29111 | s 100,000 | 04/10/2012 | 04/15/2042
521865 AT 2|LEAR CORP 4.75% 1/15/2023..........occcrvverrvnnrrverirnreneeieniseesennnnns | weeinee | oo [ eevvervens [ w8FE | i 500,000 | ........ 93.750 | ..oveveerrrennn 468,750 | ..ooovrrnenns 500,000 | ..oovrrerernns 468,750 | .....covvnne. (31,250) 0 0 (V] I 4750 ......... 4750 [ | 10,951 | 11,743 | 01/14/2013 | 01/15/2023
532716 AM 9| LIMITED BRANDS 6.9% 07/15/17 151,500 | ...... 115.000 172,500 ....150,000 150,832 0 (183) 0 08900 ... 6.720 10,350 | 01/07/2010| 07/15/2017
56585A AD 4 | MARATHON PETROLEUM CORP 5.125% 3/1/2021.......cccovrvvverrvnnes | v . 11,993,640 | ...... 108.327 | . 12,999,240 | .. 2,000,000 | ... ..11,997,386 0 1,368 0 0 5425 .. 5.120 01/27/2011| 03/01/2021
591709 AM 2| METROPCS WIRELESS INC 6.25% 4/1/2021.........coccorevrmeermermnninens | eevvene | [ernerrvvnns | W3FE | i 2,000,000 | ...... 103.750 | .evvonrenee 2,075,000 | ..oovvrrnnens 2,000,000 | ..oooovernnene 2,000,000 0 0 0 0 6.250 6.250 03/08/2013 | 04/01/2021
591709 AP 5|METROPCS WIRELESS INC 6.625% 4/1/2023..........ccccocorevimicmvcrnrinens [ vvcene [ oo | vererinens | w3FE | ... 1,000,000 | ... 103.250 | . .1,000,000 ....1,000,000 0 0 0 0f.....6625 ... 6.620 03/08/2013 | 04/01/2023
608990 AD 9| MTL PUBLISHING TL B1 (2019).....cvevreemrrrinernrereirserseesmsesenensssissees [ evenne | oo | veverisnns | w3FE | viiiiinnn 1,897,428 | ... 100.312 . 11,897,428 ....1,897,428 0 0 0 0 4250 ......... 4.250 . 05/22/2013 | 03/15/2019
63845P A@ O [ NATIONAL VISION TL B (2018)......vvumererrenrrrerirneerneeiseesenssssssnensins | eevveee oo [ eoveerivens [ AFE | 1,947,343 | ..o 100.250 | . . 1,947,215 0 (20) 0 (V] I 7.000 6.990 12,113 | 10/17/2012| 07/09/2018
64110L AD 8| NETFLIX INC 5.375% 2/1/2021.........ccccoseveirimrrrnrnerrererneessnserrennns | wvvene | oo [ vevervinies | #3FE [ 1iiiineenr..500,000 | ... 101.250 | . .506,250 500,000 0 0 0 0 5.375 5.370 11,198 13,438 | 01/29/2013 | 02/01/2021
641423 BM 9| NEVADA POWER CO. 5.95% 3/15/2016.........ovvenerrrrenerrereneeneninnee | wovvens | oo [evneernenins | W IFE | i 199,482 | ... 110478 | . 220,956 | .....ccceerern.200,000 | .ooiriirnienne 199,858 0 58 0 0 5.950 5.980 ...3,504 11,900 | 01/10/2006 | 03/15/2016
678026 AF 2| OIL STATES INTL INC 5.125% 1/15/2023.........ccccocrerrmrrvrmrnennnineiens [ vvene | oo | veverineee | w3FE | i 502,500 | ... 112.750 | . 563,750 502,317 0 (183) 0 0 11,816 14,521 | 03/06/2013 | 01/15/2023
69889 AA 9 |PAR PHARMACEUTICAL TL B (2019) NEW.......cccovuurmerirmeeneernninenes | veviene [ oo | erverrnn [ WAFE | 1,975,050 | ... 100425 . ..1,983,444 1,975,050 0 0 0 0 4. 02/06/2013 | 09/28/2019
706451 BC 4|PEMEXPROJECT FUNDING MASTER reveernerernnnenesnsnsnnns | eeveee | e | veeverennens | w2FE [ 1,027,000 | .o 121.750 | . ..1,582,750 0 11,067 0 0 8.625 02/10/2006 | 12/01/2023
723787 AF 4 |PIONEER NATURAL RESOURCE 6.875% 5/1/18..........ccocvvuveverennes | vvven | oo [ernrervenne | W 2FE | 493,750 | ... 117.091] .................585,455 | .................500,000 | .....cc.cc..... 496,323 | .ooorvorvrverirnnnnc0 | o, 703 0 0 6.875 01/26/2010 | 05/01/2018
73179P AK 2 |POLYONE CORP 5.25% 3/15/2023... 97500 . (53) 0 0 02/13/2013 | 03/15/2023
74273@ AC 7|PRIT CORE REALTY HOLDINGS LLC 4.000% 02/.........cccvvervrmurevrrnnes | evvvrs | oo [ evviveinns [ 02 | i ,500,000 | .o 92.749 0 0 0 02/14/2013 | 02/14/2025
74347@ AA 3 |PROSIGHT GLOBAL INC 7.500% 11/30/20.......ccccomeremermerirenirnennnnes | vnvne | oo | vevvviinnes | 0022 | vivienennn 1,000,000 | ... 109.787 0 0 0 . 11/27/2013 | 11/26/2020
743663 B* 6|PROTECTION ONE TL L+450 DUE 2019. [T . 1,237,416 | ... 100.125 0 0 0. 4.250 04/01/2013 | 03/21/2019
751277 AN 4 |NESTLE PURINA PETCARE CO 9.3% 05/01/2021..........cccoomvvemmrverns | evvvere | [ervervvnns | WIFE | i 5,122,608 | ...... 129.266 | .............6,256,474 | .............. 4,840,000 | .............. 4,987,102 | ccovovvrrrrrerin (V1 I (13,834) 0 (V1N I 9.300 09/06/1994 | 05/01/2021
751277 AR 5|NESTLE PURINA PETCARE CO 8.125% 02/01/20..........coccemmremerrrerens | coveee 4,766,150 | ...... 129.756 | . .5,000,000 ....4,863,050 0f.. 9,648 0 0 8. 09/01/1994 | 02/01/2023
781172 AB  7|RUBY PIPELINE LLC 6.000% 04/01/22.........cccovvrvivrmrniirernnisrirnnisniinns | eree . 7,770,000 | ...... 104.975 . .7,770,000 | ... ....71,770,000 0 0 0 0 ... .6.000 02/10/2012 | 04/01/2022
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 06/25/28.........c.cooveneverivernerns | cvvrene [ oo | eerrverinnns [ v 2| s 1,500,000 | ........ 95.396 .............. 1,430,940 | ....cc0o.uce. 1,500,000 | ...ccoevene. 1,500,000 0 0 0 (0] I 4.270 06/25/2013 | 06/25/2028
81211K AU 4| SEALED AIR CORP 5.25% 4/1/2023.........ccconvvumeirnrernrinerrerirseesneinns | cvees ....1,000,000 | ........ 97.250 .1,000,000 972,500 | oo (27,500) 0 0 0 5. 03/07/2013 | 04/01/2023
852061 AQ 3| SPRINT NEXTEL CORP 7% 3/1/2020........c..eververrrrerierireeerseensninns | cviene . ...1,000,000 | ...... 111.500 | . . .1,000,000 1,000,000 0 0 0 0. .7.000 02/27/2012 | 03/01/2020
87875U AC 6| TECO FINANCE INC......ooiiirrirciieieiieeisiesiseesssisenssssssssssnsssens | onvenne 2FE | s 500,000 | ...... 105.669 | ........c........528,345 | oo, 500,000 | ...... 500,000 0 0 0 (V1 I 6.750 12/21/2007 | 05/01/2015
88031N AA 5| TENASKA ALABAMA PARTNERS LP........ccocrvrririviniirernnineernsnennnnns | eovvnee | oo [ wrvvirenns 2|.3FE 2,247,005 | ...... 107.000 | ...cco0eren 2,358,811 | e 2,204,496 | ......... 2,227,531 0 (4,927) 0 0 [ 7.000 07/25/2007 | 06/30/2021
880317 AA 2| TENASKA OKLAHOMA L....ovrririeeieierieniesiesissesessesssnsessessssssesssnsns | sevens | oo | evvenienns 2|..3FE 22,562 | ...... 101.364 | ......c..0...... 23,336 | ... 23,022 | ..... 22,940 0 70 0 0 6.528 08/08/2007 | 12/30/2014
893570 BW 0| TRANSCONT GAS PIPE CORP 6.4% 4/15/2016..........cccocovuvevvmiveenns [ vvene [ oo | vererinene | w2FE | iiince...200,000 | ... 111.544 | .................223,088 | ...... 200,000 | ...... 200,000 0 0 0 0 | v 6.400 04/06/2006 | 04/15/2016
909287 AA 2| UAL CORP CB 6.636% 7/2/2022..........cocovvmrerrereimrereereeneirnressennsnsenns | eoviene | oo | evcverennies | w3FE | ivviiinnnn 149,544 | ... 106.000 | . ....171,889 0 2,431 0 0 6.636 5,672 11,407 | 02/04/2010| 01/02/2024
911365 AY 0|UR FINANCING ESCROW CORP 5.75% 7/15/2018.........ccocemevermeernnne | wovvene | oo [ vvvirnennn | 3FE | ........1,000,000 | ...... 106.875 | . .1,000,000 0 0 0 (V1N I 5.750 [ .o 5750 [ o | e 26,514 | oo 57,500 | 02/24/2012 | 07/15/2018
912920 AC 9| QWEST CORP 6.875% 09/15/2033.........ccconvvrvrrrvermrmernnernnernsenssnnennns | verene [ [orveeer 1| W 2FE | 41,005 | Lo 96.000 (V1 I 254 0 (0 IO 6.875|......10.110 [MS..cc0. | coovvrrrrrns 1194 | s 4,056 | 09/27/2002 | 09/15/2033
97381W AZ 7| WINDSTREAM CORP 6.375% 8/1/2023........ovoevrverreerreenecreeesnecenneens | evnnee | oo | cervevnreens | LAFE | 500,000 | ... 93.500| ..covevvve... 467,500 | .................500,000 | ..ceveree 467,500 | oo (32,500) 0 0 0 6.375 13,281 16,646 | 01/08/2013 | 08/01/2023
999999 99 8| SUMMARY ADJUSTMENT .....cvoiiiriiieriiiererisnieienissiessessssssnisnes | evene 0 0 0 (V1 I 0.000 | .........0.000 | oo [ i, (93) 34,618 | 01/01/2013 | 12/31/2014
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V1720E AG 7 |PETROLEOS MEXICANOS.........cccccvervmrvrrerirrirrnnns I Ef e L2FE | 1,720,926 | ...... 122500 | ..cvvonenee 2,572,500 | ..oovvverncen 2,100,000 | ..cooovirnne 1,772,448 0].. 9,289 0 0 {9500 ... . 11.820 | MS.... | covrirnnd 58,742 | .oovvnee. 199,500 | 02/08/2006 | 09/15/2027
EJ5949 55 1|BELDEN INC 5.5% 4/15/2023..........ceevommrirerierineenseissessnesensesiseens | ceveeee (0] I L3FE | 1,294,951 | ...... 134.006 | ....oocvrnee 1,340,067 | ..ooooeeeer. 1,377,961 | oo 1,340,067 | ...cvouenee (37,894) 0 0 83,010 16,000 42,343 | 03/14/2013 | 04/15/2023
008474 A@ 7 |AGNICO-EAGLE MINES LIMITED 6.670% 04/7/2.........ococvvvvermrcnecnes [ oo [ A v | 002 | 06,000,000 | ... 106.962 | ... ...6,417,720 ..6,000,000 0 0 0 0 93,380 | covvevrenn 400,200 | 04/07/2010 | 04/07/2020
136375 BD 3| CANADIAN NATL RAILWAY 6.9% 07/15/2028..........c.covvemevmnverneeennns | vevere | A cvvovien | AFE | e 458,029 | ... 127.558 | ... 528,090 0 (1,363) 0 0 13,172 28,566 | 09/06/2002 | 07/15/2028
15135U AF 6| CENOVUS ENERGY INC 6.75% 11/15/2039........cccccosvvvmrrmrrimerrscranne | eevene [A| v [ L2FE | .............3,984,800 | ...... 117.212] ... ..4,688,480 | .............4,000,000 | .............3,985,554 | ...coooovririvrninrnd (V1 I 202 0 0 | ieeeer.750 | ceoce B.TTO [ MN.c | 34,500 | ...cooouee. 270,000 | 09/15/2009 | 11/15/2039
77531Q AD 0 [ROGERS COMMUNICATIONS IN 6.375% 03/01/20.. ...200,000 199,802 0 1,156 0 0 ...4,250 12,750 | 05/17/2005 | 03/01/2014
C9824@ AF 7|WORLEYPARSONS CANADIAN FINANCE SUB LTD 3.....ccccovvemmrennes | crve 4,300,000 4,300,000 0 0 0 0 | 3450 ........3.450 IMS...o. | oo 44,505 | ..o 148,350 | 09/13/2012| 09/13/2019
N1614R AP  6|BRITISH TRANSCO INTL FIN 0% 11/4/2021. . . 7,000,000 .4,578,429 0 241,289 0 0 0 0 | 01/27/2011 | 11/04/2021
02364W AV 7| AMERICA MOVIL SAB DE CV 5% 3/30/2020..........cccouvernvreenrrrererernrnee [ wovvee | F [ cvvirvcnas | WAFE | iiinn.997,604 | ... 108.306 | ... 1,018,000 1,002,971 0 1,984 0 0 12,866 50,900 | 03/08/2011 | 03/30/2020
03938L AU 8| ARCELORMITTAL CB 5.5% 3/1/2021........cccrvvrermrmereernnrernnscerenrenes [ evvene | F | vvviiinen | W3FE | ........1,080,000 | ... 106.000 | ... 1,000,000 1,055,280 0 (4,720) 0 0 20,000 30,000 | 03/27/2013 | 03/01/2021
05330A AA 5[AUTOPISTA DEL MAIPO SOCIEDAD C SRNT 144.........ccoovurverrnnns | corens F 2|..2FE 7,183,279 | ...... 106.544 | ... 6,651,190 | .... 7,097,091 | oo (V1 I (83,756) 0 0 | oo 7373 e 5710 | ID | e 21,795 | oo 490,392 | 04/17/2012 | 06/15/2022
05540K AA 9 |BFF INTERNATIONAL LTD 7.25% 1/28/2020 Flon | 2FE | e 991,270 | ...... 110.000 ... 1,000,000 | ...... 993,971 (VI I 762 0 0 .30,813 72,500 | 01/21/2010 | 01/28/2020
05990G AA 3 |BANCO DE CREDITO DEL PER 4.25% 4/1/202 Fl. 2,975,880 92.375] ... 3,000,000 ..2,977,354 0f.. 1,474 0 0 .31,875 03/25/2013 | 04/01/2023
06849U AD 7 |BARRICK AUSTRALIA FINANC 5.95% 10/15/203.. Flon|Z2FE | i 3,902,840 4,000,000 3,908,328 0].. 1,435 0 0 238,000 | 10/13/2009 | 10/15/2039
09657Q AA 7 |BM&FBOVESPA SA 5.5% 7/16/2020 2,500,000 ..2,670,922 0 0 ....137,500 | 05/15/2012| 07/16/2020
22112E AA  6|COSAN LUXEMBOURG SA 5% 3/14/2023. 1,000,000 868,800 0 0 03/07/2013 | 03/14/2023
268789 AB 0|E.ON INTL FINANCE BV 6.65% 4/30/2038.... . 1,000,000 ..1,137,861 0 0 09/15/2009 | 04/30/2038
33938E AQ 0 |FLEXTRONICS INTL LTD 4.625% 2/15/2020. ..487,500 487,500 0 0 02/12/2013 | 02/15/2020
37957T AH 4| GLOBO COMMUNICACOES PART 4.875% 4/11/202.........coccomeverseernns | e 990,000 991,615 0 0 04/05/2012 | 04/11/2022
40049 AV 9| GRUPO TELEVISA SA......oiiiiiirnineierisisinsiesissiesssissessssessssnses | cvvees 986,310 0 0 08/31/2005 | 03/18/2025
404280 AL 3|HSBC HOLDINGS PLC 4.875% 1/14/2022............occconvvmneremerrnrineenene | covvene | F [ v | WIFE | 3,192,450 | .....107.912] ..............3,237,360 | ..............3,000,000 | .............. 3,164,348 0 0 04/18/2012 | 01/14/2022
45763P AC 0|INMARSAT FINANCE PLC 7.375% 12/1/2017 1,600,000 | .....ccooeuee 1,598,669 0 0 02/11/2010| 12/01/2017
458204 AK 0|INTELSAT LUXEMBOURG SA 7.75% 6/1/2021 . 536,250 | .. ...500,000 | ...... 500,000 0 0 03/20/2013 | 06/01/2021
458207 AH 0|INTELSAT JACKSON HLDG 8.5% 11/1/2019......cccovvvvrererneenmrrnernnnns | wvvee | F [ | AFE | inne...991,660 | ... 109125 oo 1,091,250 | .coovrrnne 1,000,000 | ...... 994,289 0 0 10/14/2009 | 11/01/2019
479142 C@ 8|JOHNSON MATTHEY PLC 4.660% 01/31/21......ccvvvvvmrevnrrerienneres [ oo | D v | e | 6,904,551 | ... 151.665 ...7,583,263 6,889,804 ..6,889,804 0 0 0 297,760 01/31/2011| 01/31/2021
603374 AB 5| MINERVA LUXEMBOURG SA 7.75% 1/31/2023........cccovverneermvvernerinenns | covven | F [ | W3FE | .c.......1,045,000 | ........ 99.250 992,500 992,500 | ...ccoonvee (48,492) (4,008) 0 0 38,750 | 01/23/2013 | 01/31/2023
675758 AC 0| ODEBRECHT FINANCE LTD 7% 4/21/2020.........cocccoseemvemmerncrrnernne | v | F [T W2FE | i 476,875 | ... 106.000 530,000 0 1,913 0 0 35,000 | 10/29/2009 | 04/21/2020
69369E AD 1 [PERTAMINAPT 6% 5/3/2042.........cccooovevrmrrnirnnrenirverrerrnennsnssnnns | evvvene | F [ [ W 2FE | 1,972,620 | ... 82.625] ... ...1,652,500 21,973,188 | (VI I 348 0 0 ...120,000 | 04/26/2012 | 05/03/2042
71645W AQ 4|PETROBRAS INTL FIN CO 6.875% 1/20/2040..........ccocvrerermeernernneinne [ eoveeee | F | oo | L 2FE | iiiii..984,520 | ... 94.575 | v 945,750 | ..............1,000,000 | ...... 985,118 (VI I 198 0 0 10/23/2009 | 01/20/2040
780153 AU 6|ROYAL CARIBBEAN CRUISES 5.25% 11/15/2022..........coocevvevrnvirers [ coveene | F | v | W3FE | 1,018,750 | ... 100.000 | ...covvuveee 1,000,000 | ..oovvevrrnne 1,000,000 | ..ovvevrenne 1,000,000 | .coovvrivrririrerenn 0 | o (18,750) 0 0 03/26/2013 | 11/15/2022
89675 AP 2 |TRITON CONTAINER INTERNATIONAL LIMITED 6........occoovvvrrvvrver | veriene [ R v [ 0002 | 110,700,000 | ... 112.160 ... 12,001,120 ...10,700,000 ....10,700,000 0 0 0 0 seveenenn 106,200 | 04/30/2010 | 04/30/2022
89675* AR 8| TRITON CONTAINER INTERNATIONAL LIMITED 6.......ocveverrerrrnnns | eevvene [ R v [ 0002 | 1000002....3,300,000 | ... 112113 ... 3,300,000 3,300,000 0 0 0 0 37,185 219,450 | 06/30/2010 | 04/30/2022
92769X AC 9 |VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018..........cocvrerermeevvrirvens | veveee [ R covivrens [ WBFE | i 1,477,320 | e 103625 .............1,564,375 | ..............1,500,000 | .............. 1,486,560 0 2,837 0 0 6.500......... 6.750 [UD.oos [ s 4,333 | o 97,500 | 01/13/2010 | 01/15/2018
65528F AA 0| NOKIA SIEMENS NETWORKS F 6.75% 4/15/2018.........ccccoeenmevvnercrne | covrere | D] e | LAFE | ... 1,938,836 | ... 149.336 | ... . 2,066,941 0 0 (1 I 128,105 03/22/2013 | 04/15/2018
65528F AB 8| NOKIA SIEMENS NETWORKS F 7.125% 4/15/202.........ccccourvvvvvunens | vveveee | D cvvivvnnen | LAFE | 1,292,557 | ... 156.948 | ... ,569,484 .1,377,961 0 0 0 85,403 03/22/2013 | 04/15/2020
G3646# AC 7|FORTH PORTS FINANCE LTD 5.030% 12/05/31........ccccconevmmvrmermnnns | vevnee [ D[ v [ 00022 | 10,612,232 | .. 157.838 ... 10,417,324 ...10,931,315 0 0 0 | s 419,082 12/05/2013 | 12/05/2031
G9105# AA 2 |PORTMAN ESTATE FUND 20 4.130% 03/06/28............ccovvreremrnererens [ eoviere [ D[ v | 3 | i 847,509 | ... 149.634 | ... 837,955 837,955 | ............ (89,551) 0 0 79,997 03/05/2013 | 03/05/2028
G9105* AA  6|PORTMAN ESTATE FUND 26 4.130% 03/06/28...........ccccovuvererermeeennns | covrere | D e | 03 | 1,089,654 | ... 149.634 | ... ..1,077,371 077,371 | (115,137) 0 0 | s 102,853 03/05/2013 | 03/05/2028
G9105@ AA 4|PORTMAN ESTATE FUND 22 4.130% 03/05/28..........ccocooneverseemmennens [ coners | D v | 03 | 1,089,635 | ... 149.634 | ... 1,077,346 1,192,507 1,077,374 | .......... (115,137) 0 0 | s 102,853 03/05/2013 | 03/05/2028
Q3535# AD 8|ENVESTRA VICTORIA PROPERTY LTD 6.520% 07 . . ..10,000,000 .10,856,900 0,000,000 10,000,000 0 0 0 0]. cered 326,000 652,000 | 07/01/2010 | 07/01/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........ocrrrisrissensnssississnenes 286,147,432 308,167,055 .287,446,687 ..286,618,596 | ........... (655,849) | oovovvvenn (78,592) | ovovvvvrisirinniin 0| e 1,299,063 | ... XXX..cooe XXX XXX | s 4,529,848 | ....... 14,980,783 |..... XXX [ o XXX,

i

Industrial & Miscellaneous (Unaffiliated) - R tial Mortgage-Backed Securities
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126694 3B 2| CWHL 2006-8 1A1 3FM 93.456 | .....covvvne 1,426,207 | ..cocovvvenee 1,626,073 | ......cco..c. 1,426,207 (35,008) | ..oocverevee (48,466) 0 0 5.900 | MON... ...7,630 91,861 05/25/2036
68389F CG 7| OOMLT 2002-3 A2 AFM 89.513 | oo 112,252 | v 125404 | v 125,404 | 0 [ 9) 0 0| .n0.704] ... 0.710 | MON... 17 930 08/25/2032
74958E AC 0| RFMSI 2006-S12 2A2 3FM 97.068 519,196 ....534,878 0 0 5.980 | MON... ..2,674 32,093 12/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........cooeovvecveviciininn | v 2,185,911 | L XXX .2,186,355 0 0 XXX...... DO, S [ 10,321 | oo 124,884 | .. XXX.ooooo | cenee XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
22545R AV 8| CSMC 2006-TF2A KERE AFM 1,707,817 ...1,707,817 (53) 0 0 MON... | ... 09/15/2021
92976B DX 7| WBCMT 2008-C23 AJ....coiveiiriiimiisisnssesssnssssisssssssssssssssssssssssssssans AFM .1,500,000 1,573,058 | 0 (14,598) 0 0 MON... | ... 01/15/2045
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities...........cccoovvirnnoniinniininiiinnonns | o 3,294,580 |00 XXX | v, 257,739 | v 3,207,817 | oo 280,875 | i [ (14,651) 0 0 XXX | e 1513 | 41,295 L XXX XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
1248EP AZ 6|CCO HLDGS LLC/CAP CORP 5.125% 2/15/2023........cocovvveererrirrens 1AM 92.750 W AB3750 | e 500,000 | ..oooreurernens )| [ 587 0 0 9,681 12,813 02/15/2023
247367 AX 3|DELTA AIR LINES INC CSNB 6.718% 1/2/2023...........cccovvvorererererinens 1AM 111.000 [ oo 276,152 | ..covvrcrirnnn 248,786 | ...... 3,119 0 0 | oo 8.718] 108800 [ oo | o 8,310 | cvvvvrrns 16,713 07/02/2024
350235 AA 5|FOSTER WHEELER COQUE VERDE 108.125| . 188,138 L AT4000 | e 0 0 0 | 11443 . 11440 | APR ... | oo 14,159 | oo 19,911 04/15/2015
85571N AB 5|STARZ LLC/STARZ FIN CORP 5% 9/15/2019.. 102.250 | . 511,250 ....500,000 (854) 0 0 ...1,361 25,139 09/15/2019
31572U AB 2 |FIBRIA OVERSEAS FINANCE 7.5% 5/4/2020..........ccocconeveneernerinirnns 109.375 | .ovvonrrnee 2,617,344 | ............. 2,393,000 32,674 0 0| .eeen?.500] ... 10.270 [MN...ooo | oo 28,417 | oo 179,475 05/04/2020
55659Y AA 1|MASF 1AC1 17.739 110,869 ....625,000 0 0 0 0 13,771 12/05/2036
67572W AE 6|0OCT10 2006-10A B , . .2,000,000 0 0 0....0626].....0630 [JAJO. | ... 2,609 | oo 13,642 10/18/2020
83272T AA 1| SMURFIT KAPPA 7.75% 11/15/2019......cccinvvininnns .3AM ..1,501,977 1,377,961 2,560 0 59,198 | ... 7750 | oo 7770 [MNL.coos | s 13,646 | .o 102,444 11/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ..7,553,620 .7,818,747 ..(15,211) 38,086 0 59,198 84,183 383,908
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .300,659,606 720,121) | oo (103,232) | cvvovererisrinien 0] e 1,358,261 [ ... XXX.oooooe [ e XXX eiee [ XXX | s 4,631,865 15,530,870
Hybrid Securities - Issuer Obligations
524ESC WZ 9 | LEHMAN BROTHERS HOLDINGS CAPITAL TRUST V.... 0.000 0 15,000,000 0 0 0 0.000 | JAN.... 0 0 01/01/9999
4299999. Hybrid Securities - Issuer OblIgatioNS..........ccuiriirniiniiirsersier e senssnsssesssesseeensennes | eensrssessensnsessseennens0 | aene XX evinnes oo 0 ...15,000,000 0 0 0 XXX XXX... 0 0 ]..XXX...... | ... XXX......
Hybrid Securities - Other Loan-Backed and Structured Securities
161239 AM 0| CHARTER MAC EQUITY ISSUER TRUST.... 112.0281 ............11,202,800 ...10,000,000 ..10,000,000 0 0 0 0 28,000 630,000 10/31/2052
G60956 AA 0| HSBC BANK 66.400 1,328,000 ...1,313,300 0 0 0 0]......0446 ] .......5150 | D....... | coovvriinnics SA77 | oo, 6,067 01/01/9999
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities...........covrerrvniennnnsnisscsiessseenninnns | e 11,313,300 | XXX ....12,530,800 0 0 0 0 33,177 636,067 | ... XXXoooo. [ oene XXX......
4899999. Total - Hybrid SECUMHES. ........evviirciesriesiieiissiseissssiesisenssseisssnsssnesssssensssssssssssssssssesnsesssessssssssssesses | sesenenennee 11,313,300 | c0e XXX ....12,530,800 0 0 0 0 33,177 636,067 | ... XXX.cooo. [ e XXX
Totals
7799999. Total - ISSUET OBIGALIONS...........coveevererieeiresiieesress e ssssssssesssssnssesssssssssnssnnennns | oeeeen2y 950,577,383 | . XXX, ....2,974,056,303 2,980,399,687 .2,961,831,800 3,132,889) | .vovvenciinrinniin [ I 1,299,063 XXX XXX | s 41,464,993 126,575,652 | .. XXX.oooo. | coeee XXX..ooo
7899999. Total - Residential Mortgage-Backed SECUMHES. .......cocvrviirieriiinnnssiisrssnerssissisnsssrssnsseensnssssssssssssesens | enneennnnnn 98,197,189 |1t XXX vivvves | cvvininns 96,953,950 94,774,704 | ............ 98,061,925 . ....(88,115) 0 0 XXX XXX [ 285,606 | ............ 447,736 | ... XXXeoooo. [ e XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES........c..ruvirirrmiinniiisniniescnsnissrisssnssnenessnsssssnssns | oonenenennner 35,204,980 oo XXX vwriven | cvvrverenens 3,257,739 | oo 3,207,817 | e 3,280,875 | oo |, (14,651) 0 0 XXX XXX | s 7513 | s 41,295 [ ... XXXeooooe [ e XXX......
8099999. Total - Other Loan-Backed and Structured SECUNHIES. .......oovinrvriiriiscissiinninsiissinssseissressnnesnssessnennens | evrvnneensni0, 719,422 | e XXX | s 22,655,411 22,392,450 | ..cooovenns 20,706,970 48,459 0 59,198 XXX...... XXX | s 118,437 1,029,494 [ ... XXX.ooooo [ e XXX......
8399999. Grand Total - BONGS............c..everiverieirieriecenceisiiseresieseseessissrseniensseessessssssessessnesssensssnesesnnsns | ooeeren3,019,788,674 | .. XXX ,096,923,403 3,100,774,658 .3,083,881,570 | ...........(881,025) | ........ (3,187,196) | ..o (U 1,358,261 XXX...... XXX | s 41,876,549 128,094,177 | ... XXX...... | ..... XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
010392 51 2| ALABAMA POWER CO 5.625%.......coveumeremmeereriereneesssnnes | cvveees | eene | oeees 400,000.000 | ..............25.00 | ...... 0.000 | ..............9,140,000 |.....22.850 | .....coor.c... 9,140,000 | ..cccvvneees 10,000,000 | ..eouevmreererrirna 0 562,501 0 (980,000) 0 (V1N IO (980,000) .| 12/05/2006
010392 56 1 |ALABAMA POWER CO......coovviirnrinrererieisensiernnsneisennnens | wonveres [ene | cere 448,000.000 | ..............25.00 | ...... 0.000 10,828,160 11,312,000 | oo 0 593,600 0 (927,808) 0 0 ..(927,808) | ... 03/10/2006
40428H 88 8 |HSBC USAINC......cooovveererreriiesiesiesssssissssssiesssssissnns | covvies | v | eoree 377,500.000 |..............25.00 | ... 0.000 | ..............7,655,700 |.....20.280 | ..............7,655,700 | .............. 9,437,500 97,521 382,743 0 (913,550 0 0. ..(913,550) | ... 10/06/2005
486606 2# 2|KAYNE ANDERSON MLP INVESTMENT COMPA........cccoce | covvrne [vnr | vurnd 900,000.000 |..............25.00 | ...... 0.000 22,500,000 1,253,250 | cvivciieieieennn0 [ s (1,116,000) 0 (V18 PO (1,116,000) | .... .| 05/07/2010
48660P 2# 0|KAYNE ANDERSON ENERGY TOTAL RETURN........ccevvee | crvrns . [...1,000,000.000 |..............25.00 | ...... 0.000 25,000,000 1,370,000 | o0 | s (1,170,000) 0 (V1N IO (1,170,000 | .... .| 03/05/2010
524ESC 72 0|LEHMAN BROS HLDG 6.5000% SERIES 8/3.........ccocovvvrmvvens | covverer | cene | eeer 780,000.000 | ..............25.00 | ...... 0.000 0 0 0 0 0 0 03/06/2007
74251V 20 1| PRINCIPAL FINL GROUP.........ccoviieriirvirnriernniseirersninnins | cevenes | voee | veres 149,000.000 ...100.250 14,937,250 .14,937,399 .0 828,887 0 372,500 0 0 372,500 .| 11/02/2005
74251V 30 0| PRINCIPAL FINL GROUP..........ccoommeemrinermeriererseensniseins | vvvines [ eone | o 870,000.000 |..............25.00 |...... 23.859 ceerenernn 20,757,330 | ... 21,750,000 3,938 | e 1,417,665 | oo 0 | s (1,749,570) 0 (V1N IO (1,749,570) 09/30/2008
902973 15 5|US BANCORP 3.5% 07/15/2049...........cccvvvvmrivmrivnrreriniis | v | eene | e 600,000.000 |..............25.00 | ...... 0.000 | ............11,664,000 |....19.440 | ............ 11,664,000 | .............. 9,000,000 134,166 532,290 (V1 IO (3,144,000) 0 0 (3,144,000) 01/17/2007
902973 83 3| US BANCORP........ccovvereinirerierisireeissiserisesseneseessnens | cvveees | cone | oeees 100,000.000 | ..............25.00 | ...... 0.000 | ..............2,630,000 |.....26.300 | ..... 2,630,000 | ..... 2,690,000 40,625 0 (60,000) 0 0 (60,000) 08/14/2013
949746 46 5| WELLS FARGO & COMPANY......cocoiiiriiminrinsnriisnnnsnsnsnenseis | ervvnnes | onne | ones 400,000.000 | ..............25.00 | ...... 0.000 . ....10,288,000 0 0 288,000 0 0 288,000 12/11/2013
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccooveiiiiiiiniiiiniinenns . 140,922,440 | ... XXX..... ..140,922,440 6,981,561 | .0 (9,400,428) 0 0]......(9400428)| ... XXX
8999999. TOtal = PTEFEITEA SOCKS. .....cvuveeciiiteei ettt nsninenies | cersenies 140,922,440 |...XXX..... ..140,922,440 6,981,561 | ..ovvvcrrerriiinen0 | s (9,400,428) 0 (V)] [ (9,400,428) | .... XXX




Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code| n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscell: (Unaffiliated)
46581@ 10 8 | IVANS INC | ........ | | ............ 25,150.000 | oo [ I 0.000 | i 0 [ s 0 0 295,513 0 0 0 0 0|A 01/16/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........covrririerniininiiisiisinnines 20 [ XXX oores [ e [0 N 0 0 295,513 0 0 0 0 0 |..XXX..... XXX
C Stocks - Parent, Subsidiaries and Affiliates
32000 10 3|ECONOMY FIRE&CASUALTY CO....oovverrermrirerrerinersessseessissensesssssssssssns | oneenee | evn | cevernenns 600,000.000 | ...coovernvenns 362,789,435 | ....... 468.955 | .....ccocvvnnens 362,789,435 | ..o 266,626,410 | ...oovevnirriinnn (V] IO 19,000,000 | cooovvnrernireniren (V1N IR (1,332,411) 0 (1,332,411) 0 |K 05/01/2000
59155# 10 5|METLIFE AUTO & HOME INS AGY INC......cocvviiierniiernnissinniserseseeenssninnns | erennne | oo | vveersnnins 5,000.000 | ..ooovrerviriininnn 1,319,007 | ........... 0.020 ..1,319,007 100 0 0 0 (30,819) 0 (30,819) 0K 12/15/1999
59180* 10 8|METROPOLITAN CAS INS CO COMCHANGED FR. 1,000.000 ....51,249,756 |...41,329.500 51,249,756 ...41,329,518 0 0 0 1,775,726 0 1,775,726 0 |K 03/31/1982
59188# 10 6|METROPOLITAN DIRECT PPTY & CAS INS CO......coevueviriinirnnivciiieniiens [ e 1,000.000 ....29,554,870 |...23,621.600 26,846,064 0 0 0 383,010 0 .383,010 0 |K 08/31/2000
591990 10 6|METROPOLITION LLOYDS INC COM.......ovvrmverermrimerierieresseesssseriessiens | cvveees 1,000.000 1,000 | oo 1.000 1,000 0 0 0 0 0 0 0 |K 03/30/1993
59200 10 4|METROPOLITAN GENERAL INS CO........c.ccouuunee 1,000.000 ....34,919,488 |...26,373.500 21,372,402 0 0 0 1,461,874 0 1,461,874 0 |K 04/16/1981
59214# 10 4| METROPOLITAN GROUP PPTY&CASINS CO COM.....cvvvnirnnrnnrenmnnirsrnnes [ vnninne [ eeen | covvvernnis 1,000.000 | .o 344,896,554 | .195,546.000 ..195,546,568 0 2,000,000 0 39,387,597 0 39,387,597 0 |K 12/31/1991

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates ....824,730,110 ..551,722,062 .0 .21,000,000 0 41,644,977 .0 41,644,977 .0

9799999. Total - Common Stock 824,730,110 ..551,722,062 0 .21,295,513 . ..41,644,977 .0 41,644,977 0

9899999. Total Common and Preferred Stock ....965,652,550 ..688,348,961 340,063 28,277,074 0 32,244,549 0 32,244,549 0

m
-—
N

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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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
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912810 QZ 4|T 3 1/8 02/15/43 02/20/2013 | BANK OF MONTREAL - BMONT.... 3,438,627 3,500,000 1,813
912828 TJ 9|T15/808/15/22 .| 08/26/2013 | VARIOUS 550,692 570,000 264
912828 VS 6|T21/208/15/23 11/08/2013 | CITICORP SECURITIES INC......coivuiiiiiriireiissisisesiesisseesesssssssssssesssessssssssans | stsessssessssssssssssssssessseesssesssssssssssssssesssseses | sossessssssssssssssnsssesssssssssssasssan 98,055,088 | ...oocvvuiirriiniieeiseiiniieen s 100,000,000 604,620
912828 VZ 0T 2 09/30/20 10/17/2013 | BANK OF AMERICA. 100,164 100,000 99
912828 WE 6|T 2 3/4 11/15/23 12/30/2013 | JEFFERIES & CO INC.....cuuiiuieieiiseissssisssissees st snssnnsens 39,256,410 | ovveicrinnineiinnieens 40,000,000 139,779
0599999. TOtal - BONGS = U.S. GOVEIMMENT. ...ttt esessesesss st sess s ess s s 0881888888101 E 00 44 eE e s L0 E o088t 141,400,981 | coooviviiinicsci 144,170,000 746,575
Bonds - All Other Government
401494 AF 6|REPUBLIC OF GUATEMALA 4.875% 2/13/2028.........ccocovemriiiiiiiierinsiernsies F 02/07/2013 [ HSBC SEC INC......ouoiriiieeiieicicieieeisessie sttt 299,850 300,000 | oo s 0
445545 AH 9| HUNGARY 5.375% 2/21/2023........ccccrvvenivniiinirinirirsnerninens F 11/12/2013 | BANK OF AMERICA......ccotiiiiiniinirinisississssisnrissnienes 483,750 500,000 [ ..o 6,271
1099999. TOtal - BONAS = All OtNEI GOVEIMIMENL. ...ttt sttt eesseee st e8 s e8 42888888 E 8 £ EeEE1EE 8488 eeEfeeE 8 eEE 10 EeLEeeEE oL 184 E 8oL oA L8Rkt 783,600 800,000 [ ..o 6,271
Bonds - U.S. States, Territories and P
13063B S8 6| CALIFORNIA STATE OF 05/29/2013 | MERRILL LYNCH........outituiiiieininerisrissssessssisssssssssssssessesessessssssssssesssessssessnes | seessssssssssesssesssssssssssssesssesssesssssssssssssssnns | oossssesssessssesssnsssesssssssssssessnssas 13,675,320 | ..oovverreririienins 12,000,000 110,000
13063C FP 0 |CALIFORNIA STATE OF 11/01/2013 | MORGAN STANLEY & CO. INC.......ccvvrririerirircierinesirsierssiennnes 5,281,700 5,000,000 694
882722 ZN 4|TEXAS STATE OF. 1201212013 ] VARIOUS.... ..ottt 7,768,155 7,500,000 29,167
1799999. Total - BoNds - U.S. States, TEITHOMES & POSSESSIONS..............c.cvieiuiueieiteteteieteteeeeeeteteteteeteteeetetesesaeeesessetesesesseaesessseses  etessesesesassssesassssesesssssesassesesesssassesassesesessssesesssesesessssesessseses s sesesesssesees s sesesessssesesssetesasssaesessssesesassssesassesetesnsssensnsesesessnssensnnse | ouetesessssessssesesesssssaseneesesnssaseans 26,725,175 | .coooveeeecerce, 24,500,000 139,861
Bonds - U.S. Political Subdivisions of States
282726 DV 7|EL CAMINO CA COMMUNITY COLLEGE DISTRICT.... ... | 05/07/2013 | MORGAN STANLEY & CO. INC....c.coovrurrrrrinerierieereriseiseeissesnes 2,590,355 5,945,000 0
282726 DY 1|EL CAMINO CA COMMUNITY COLLEGE DISTRICT.... .| 03/05/2013 | CITICORP SECURITIES INC.......coovveerrirrernrierniicinnns 4,635,260 | ...covrveiiriiieriiinn 14,000,000 .0
797355 N6 7|SAN DIEGO UNIFIED SCHOOL DISTRICT. 03/07/2013 | CITICORP SECURITIES INC.......covvermrirrierierererreenns 1,185,900 5,000,000 .0
797355 N8 3| SAN DIEGO UNIFIED SCHOOL DISTRICT......oouiiuririimeireieseisessieeeseisseesesssesssesssesens 03/19/2013 | CITICORP SECURITIES INC....ccoooverrirircrierieeireinne 1,078,250 5,000,000 .0
797355 Q8 0| SAN DIEGO UNIFIED SCHOOL DISTRICT........cevireierirririieniierireressissisesssesssenssenens 03/05/2013 | MORGAN STANLEY & CO. INC......ccovoivirreririinirerirerieseienisisenins 3,996,300 | ..ooevrveriieriniis 10,000,000 .0
80131R AH 7| SANTA BARBARA CA UNIFIED SCHOOL DISTRICT.......cccceene 02/05/2013 | BARCLAYS BANK OF N Y 2,648,300 | ..o 10,000,000 .0
2499999. Total - Bonds - U.S. Political Subdivisions of States........c..ccvieriniricisrninsinnines 216,134,365 | s 49,945,000 0
Bonds - U.S. Special R and Special A it
04780M PF 0|ATLANTA GA AIRPORT AUTHORITY 07/23/2013 | MERRILL LYNCH 3,112,920 3,000,000 10,417
04780M PK 9|ATLANTA GA AIRPORT AUTHORITY 06/10/2013 | CITICORP SECURITIES INC........ocvvrrriirierierererieenne 3,093,673 2,875,000 64,688
114894 RS 9|BROWARD COUNTY FL AIRPORT SYSTEM......ovvuiireinerneriereseesssissensssines 05/01/2013 | CANTOR FITZGERALD & CO....ouvvuuiinrircireeiseiseisessssssseesssssssessesssesssessssssses | seesssssssssesssessssessasssssessesssesssssssssssssssnes | sessssesssesssesssnsssessssssssssesssssas 11,184,100 | coooveeriereiis 10,000,000 48,611
114894 SP 4| BROWARD COUNTY FL AIRPORT SYSTEM......cccvvvevreirereieiriieie e 05/28/2013 | CANTOR FITZGERALD & CO.. 7,512,190 7,000,000 58,333
130178 VU 7| CALIFORNIA EDUCATIONAL FACILITIES AUTH......covveriirieineineiieseseesenisseisessssseens 03/05/2013 | CITICORP SECURITIES INC.......couurimmrimiimriereieesseessssssessesisesssessssssssssesssessss | seessssssessessessssessssssssesssesssesssssssssssssssnes | oosssesssesssesssssssesssssssssssesssesas 13,782,600 | ..o 10,000,000 228,958
130178 X6 8| CA EDUCATIONAL FACILITIES AUTHORITY STAN.....oivuiiierireineirsseiseiieiseeissisnnis 05/01/2013 | GOLDMAN, SACHS & CO. (DOMESTIC).......cverurrermrrereeesneessseessnessssssssnnsssns | sonseessnssessnssessnssessanssssnnsssssnsssnnsssnnsssenes | conneessnnessnnnssnnsssnnsesnnseensssns 18,239,500 | wovivvverneressesesnneneonns 10,000,000 | ooocvvuniiiiiiieies 0
155498 CN 6| CENTRAL TX REGIONAL MOBILITY AUTHORITY. 1172072013 | VARIOUS.......ooriiiiriniieriesiesiesissesssisssisssesssssssssssssssssessessssssssssssessssssnes | siossssnessesssessssssnsssnsssessessssssnssnssenes | sronessessssessensnsssnssnsneneenenns 1 1,885,918 | i 11,880,000 138,100
155498 CP 1| CENTRAL TX REGIONAL MOBILITY AUTHORITY. 07/12/2013 | VARIOUS........comiiriiriniiseise ittt sssssinsins. | sesssessassissssssssssssssssssssnsssesssnssssssssnssonns | sessonsessssensesssssnnsssessensonsseesone 1 1,285,588 | covievirncirissiseissniins 11,430,000 19,646
167593 HY 1| CHICAGO O'HARE INTERNATIONAL AIRPORT IL....ovuriviriiiririeisnneierssiesssesessnsenns 06/06/2013 | MORGAN STANLEY & CO. INC.......covvrirrririrnierssisciesissisnssiensees . L A3,257,328 | 11,985,000 266,333
249182 GH 3|DENVER CO CITY & COUNTY AIRPORT.......c.ccccvrmirrnns 06/04/2013 | CANTOR FITZGERALD & CO....ouvvuurimrireireeieiseisessssssssessssssessessessssenssssssees | seessssssssssesssessssessssssssessesssessssssssssssssssnes | oossssesssesssesssssssesssssssssssesssssas 12,688,511 | oo 11,300,000 190,750
249182 GR 1|DENVER CO CITY & COUNTY AIRPORT 05/31/2013 | MESIROW FINANCIAL - MSF.... 8,621,844 7,700,000 21,389
249182 HH 2|DENVER CO CITY & COUNTY AIRPORT 07/11/2013 | CITICORP SECURITIES INC........ovverriirierierirerieenns 2,659,875 2,500,000 | oo 0
249182 HL 3|DENVER CO CITY & COUNTY AIRPORT.......c.ccccomrrrnns 07/11/2013 | CITICORP SECURITIES INC......cooovereririrerierireereinns 2,609,925 2,500,000 X
254845 JQ 4|DISTRICT OF COLUMBIA WATER & SEWER AUTHO.......ccovvuiviirinerirerirereeisninniens 07/24/2013 | BARCLAYS BANK OF N Y 5,043,300 5,000,000 ceevenen0)
3128MD UQ 4 |FHLMC 3.000% G14891 1172172013 | RBS...ooooeieeieeeetsiseese it 7,508,804 7,269,149 15,144
3128PX 50 1| FHLMC 3.000% J18049.........coouiriomrirmrriireiineiieseeisesssssssssessssss s essssesssssssssees | cossissssinnns 11/08/2013 | WELLS FARGO & CO 20,767,434 | 10,426,930 14,771
3132JP VH 2|FNMA 4.000% Q22416 11/21/2013 | GOLDMAN, SACHS & CO. (DOMESTIC) . 25474720 | oo 24,427,944 67,855
3132JQ H8 6|FHLMC 4.000% Q22955 T1108/2013 | RBS.....coouieuciieesscesseise st ss ettt | £48eb bbb bbbt enes | Shbseeb bbb 19,494,750 | c.oovvovreiierieiis 18,700,000 24,933
3138X1 BH 4 [FNMA 2.500% AUZBT1.......oomvirrirrieerieniiesiesisesssis s ssssssessses | oesesesssesens 11/08/2013 | MORGAN J P SEC INC......coouirriiiiiiienieristiiesisssisesisesissesssssssssessesssesesseens 4,477,664 AATTB64 | ..o 5,286
3138XB V2 7 |FNMA 3.000% AV0632. 11/22/2013 | PARIBAS CORPORATION.......covvvmmrimrireerriniserieseieeseenns 27,597,656 | oo 17,000,000 36,833
31419B BT 1 |FNMA 4.000% AE0949 11/08/2013 | MORGAN J P SEC INC ..10,207,609 9,772,430 13,030
373539 K8 7|GEORGIA HOUSING AND FINANCE AUTHORITY......ccovtuuirimreierireereeinseisersesesecissenns 02/21/2013 | MERRILL LYNCH.......ovvviiviririereiiseresieeiseeseessssienienes 8,000,000 8,000,000 | .ooverieeraiiieeren e 0
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1 2 3 4 5 6 7 8 9
CusiP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

38611T AA 5| GRAND PARKWAY TRANSPORTATION CORP.......ccooveeuiermreesrneesineesssesessessssesesseeeees 08/02/2013 [ VARIOUS........cooeeteeieeeseeesse s sss st ess e | 1eeessseeee s st | ieeessses s s st 12,654,700 | .oovoorerereris 12,920,000 [ cvooooverneerneeereeeseeeeeees e 2,921
38611T AB 3| GRAND PARKWAY TRANSPORTATION CORP... . 07/17/2013 | GOLDMAN, SACHS & CO. (DOMESTIC) 2,955,000 3,000,000 0
442435 2P 7|HOUSTON TX WATER & SEWER SYSTEM.......coirrerreereeerneessnsesssnssssesessessssssssnnees 05/08/2013 | LOOP CAPITAL MARKETS.......corvermreermreerreesnaeeesnseessasessnneees 2,308,680 2,000,000 S|
45202Q BD 4 [ILLINOIS FINANCE AUTHORITY 06/26/2013 | MESIROW FINANCIAL - MSF.... 2,530,713 2,470,000 20,583
452227 CW 9| ILLINOIS STATE OF BUILD ILLINOIS.........coovvvrrrrerrnnens 12/03/2013 | CANTOR FITZGERALD & CO.......... 3,759,735 3,500,000 87,281
452227 HA 2| ILLINOIS ST...oouiiiieiieeeineiesseeesseeessesessesessesssessssesssssssesnnes 06/12/2013 | BARCLAYS BANK OF N Y 6,224,900 5,500,000 [ rveoureerneierenieee e 0
452252 HF  9|ILLINOIS STATE TOLL HIGHWAY AUTHORITY. 07/03/2013 | CANTOR FITZGERALD & CO.......... 2,613,225 2,500,000 18,403
452252 HG 7 |ILLINOIS STATE TOLL HIGHWAY AUTHORITY. 04/25/2013 [ VARIOUS.......cooveteeie ettt | 1eeessesee st e sttt ens s sesssnns | fieesssnes sttt 12,897,055 | .ovvooreerreerrrriins 11,500,000 | rveoorerneereeesseees s 0
47770V AK  6|JOBS OHIO BEVERAGE SYSTEM.......cocovvevrieriereieinns 0471072013 | VARIOUS........oouiiririiieeesieissi ettt bens | ahbsebsess st s sttt | eebseb s bbb 22,685,150 | ...cvvvvreererieieniiis 20,000,000 56,250
53945C BK 5|LOS ANGELES WASTEWATER SYSTEM.......cooiirirmmremmeresmnnsssnessssnessssssssssssssssssneeens 06/05/2013 | SIEBERT BRANDFORD.......cvomrermrermresmnessnenessesssneees 6,201,076 5,420,000 | cvvooorernrrereeeeee s 0
53945C BM 1|LOS ANGELES WASTEWATER SYSTEM RSP 06/05/2013 | SIEBERT BRANDFORD.........ooouvermrerreesneeeseneseeeesneens 6,317,605 5,615,000

544495 A5 3|LOS ANGELES CA DEPARTMENT OF WATER & POW 05/23/2013 | GOLDMAN, SACHS & CO. (DOMESTIC) 9,435,092 8,150,000

544628 JK 7 |REGIONAL AIRPORTS IMPROVEMENT CORP LAXFU 12/11/2013 | CANTOR FITZGERALD & CO.......... 6,820,860 7,000,000

546589 SP 8 |LOUISVILLE & JEFFERSON COUNTY KY MET. SE......ccovivirmrirernireirerinsissisienssiensnes 05/22/12013 | MERRILL LYNCH........coutiiiiririeiiisisieiesissiesssssisssss s ssssssesssssssssssensessas | aeesessssssssssssessosssssesssssssssesssesssssssssesssnsss | sosssssesssssssossssssssssssessasssssnenss 16,357,200 | ...oovvevereiieieicicene 16,000,000

57583T BW 0 |MA DEVELOPMENT FINANCE AGENCY COVANTAEN.......... 06/12/2013 | MESIROW FINANCIAL - MSF.... 1,991,700 2,000,000

576000 PQ 0|MASSACHUSETTS SCHOOL BUILDING AUTHORITY.......coouirirrircireineiissiseiseeineens 06/13/2013 | MERRILL LYNCH. ......vvouiiemiioneeeseeeesesessesissesesssssssssssss st ssssssssesssssssssenes | 1eessssasssssesssssasssssesssssesssssesssssensssssssssnes | esessssssssssssssnssssssessssasssssensssas 10,825,300 | ..ovoorvirriieriis 10,000,000 X
576528 DP 5| MATAGORDA COUNTY TX NAVIGATION DISTRICT 05/15/2013 | MORGAN STANLEY & CO. INC.......ovvmrrrrnrrirnnrinerisenisssssssssinnns 2,500,000 2,500,000 ceevenen0)
592643 AC 4| METROPOLITAN WASHINGTON AIRPORTS AUTHORL.......ccourvererernreesnneesssnenesnins 08/23/2013 [ VARIOUS........cooeteeeieeeie et ssss sttt | 1eesssaeee s ss ettt s st nns | fieeessaeess st eee et 15,706,690 | ...cvooureerreerrrriinns 14,750,000 167,500
592646 3W 1 |METROPOLITAN WASHINGTON AIRPORTS AUTHORL.......ccocvvieiirieirerineisisier s 06/28/2013 | MESIROW FINANCIAL - MSF.... 4,689,045 4,500,000 57,500
592646 5M 1| METROPOLITAN WASHINGTON AIRPORTS AUTHORL.......ccourvermerermreemneessnesssennes 07/17/2013 | SIEBERT BRANDFORD........cveourermreermneesneessseeessssessneees 2,342,621 2,295,000

592646 5N 9| METROPOLITAN WASHINGTON AIRPORTS AUTHORIL.........covrviirriiriiiineiiseseieiies 06/28/2013 | SIEBERT BRANDFORD.........ooomrermeireeeseiseeeseeessneens 2,048,100 2,000,000

59333P C5 5|MIAMI DADE COUNTY OF AIRPORT.......ciivimrmimrrimnersnesssnsesssssssssssssssssanessssssssnses | sossesnssesnes 1112612013 | VARIOUS.......ocvvoovirmeesesessese sttt sess st | aeesssaeess st | oesss s s st 16,443,350 | ...vooocverrrireriins 15,000,000

59465M PW 9| MICHIGAN STATE HOUSING DEVELOPMENT AUTHO.......ovveriereierneeeeeeeeseeeeeseenns 03/26/2013 | MERRILL LYNCH 2,116,853 2,075,000

594712 SL 6|BOARD OF TRUSTEES OF MICHIGAN STATE UNIV.. 05/01/2013 | MERRILL LYNCH. 3,488,520 3,000,000

594712 SS  1|BOARD OF TRUSTEES OF MICHIGAN STATE UNIV 05/01/2013 | MERRILL LYNCH 4,666,640 4,000,000

61212R XP 6 | MONTANA BOARD OF HOUSING........oovverreermerereiesneeesnesissesissessssssessessssssssssssssnns | oneessnseenns 11/25/2013 | MERRILL LYNCH.......cosrviiiniiineeiseeeseeeseeseseseeseeeonns 5,540,885 5,610,000

63968A VX 0|NE PUBLIC POWER DISTRICT 11/05/2013 | MESIROW FINANCIAL - MSF.... 2,032,234 1,935,000

63968A VY 8|NE PUBLIC POWER DISTRICT 11/05/2013 | MESIROW FINANCIAL - MSF.... 2,041,182 1,950,000 X
63968A VZ 5|NE PUBLIC POWER DISTRICT 11/05/2013 | VARIOUS 4,268,379 4,100,000 . .0
64468T 6X 0 |NEW HAMPSHIRE HOUSING FINANCE AUTHORITY. 12/16/2013 | MERRILL LYNCH.......coirviirierrrereeesseeesseeesseeesseeeseseeenns 3,795,918 3,945,000 92,971
64469D BY 6 |NEW HAMPSHIRE HOUSING FINANCE AUTHORITY. 12/16/2013 | MERRILL LYNCH.......cosriiiiirniieiseeesseeeeeesesseseeennns 9,267,604 9,395,000 217,025
646139 3E 3| NEW JERSEY ST TURNPIKE AUTHORITY......ooirvirmrrirmmrensessssessnsesssssssnssssssssssseeens 04/30/2013 | MESIROW FINANCIAL - MSF.... 3,027,123 2,645,000 10,653
646139 3H 6|NEW JERSEY ST TURNPIKE AUTHORITY ......ooiiriiriiirrirneeesnseeseneesseeeessessssssessseeens 03/21/2013 [ MORGAN J P SEC INC.....ooouiveoreiieiiseeissesisesesssesssesssssessssssssssssssssssssssssssenes | 1esssssssssssesssssasssssessssssesssesssssessssssssssnes | esesssnssssssssssnsssssssssssasssssensssas 10,935,400 | ...ovoovveeeriiii 10,000,000 | veoooverreerieeeee s 0
646139 3M 5[NEW JERSEY ST TURNPIKE AUTHORITY. ....cocvurmrieiiieirineienseisessessiesssssesesssinennns 11/21/2013 | CANTOR FITZGERALD & CO.......... 6,648,900 6,000,000 120,833
646139 4N 2| NEW JERSEY ST TURNPIKE AUTHORITY s 05/03/2013 | CITICORP SECURITIES INC.....cooovvvvrrvirrreerrreenseienes 5,703,850 5,000,000 [ rvooueermeereeeeeeseee e 0
64971Q 6A 6|NEW YORK CITY TRANSITIONAL FINANCE AUTHO.......ccoommrvirinrieniinrieieneeieneiienees 06/13/2013 | LOOP CAPITAL MARKETS 2,706,225 2,500,000

64972B  J3  0|NEW YORK NY CITY HOUSING DEVELOPMENT COR.......cocvomrrrmmrrerrrirmereseeesneeens 02/22/2013 | MORGAN STANLEY & CO. INC.....o.vvvmrvrrnrrirnnrinrsesersssesssssnennns 5,000,000 5,000,000 X
677632 AB 8| OHIO STATE UNIVERSITY .....coiiiiriiireeineeesneeesseeessssesssessssesessesssssssssssssssssssssesssssns | cossnseesnneees 01/16/2013 | BARCLAYS BANK OF N Y 2,967,305 2,750,000 | cooooevereieee e 0
70917S DC 4|PAHIGHER ED FAC AUTH SHIPPENSBURG UNIV.. 07/29/2013 | BARCLAYS BANK OF N Y 4,847,240 5,210,000 86,833
71883M JC 9| PHOENIX CIVIC IMPROVEMENT CORP AIRPORT........cooreeimererneeerneeesneeessseesssaseeenns 02/06/2013 | BARCLAYS BANK OF N Y.....cooiviuiiimeessneessseesseesssasesssssssssessssessssesssssssssssssn. | oeeesssassssssesssassssssessssesssanssssanssssnssssnes | iemesssnsssssnsssssnssssssssssssasssssessssns 14,935,493 | oo 12,865,000 | vooooveeneeieeesseees e 0
71883M JF 2| PHOENIX CIVIC IMPROVEMENT CORP AIRPORT......cocooiieiiieiieieieisiesie s 02/06/2013 | BARCLAYS BANK OF N Y 2,456,275 2,135,000
71884W CT 6| PHOENIX CIVIC IMPROVEMENT CORP AZ.........coomireimmeirneeenneeesneessssesssssesssssssssssenns 04/18/2013 | MORGAN STANLEY & CO. INC.....ocvvrrrerrrrerrenrinnesnneessneesssneennes 6,264,000 5,000,000

759136 RY 2 |REGIONAL TRANSPORTATION DISTRICT COLORAD........ocomsrrernnens 05/22/2013 | CITICORP SECURITIES INC......covvvereeeereeeseeesneeseeeesseeeesseseessesesssesessssesssssesssas | eeesssssessssessssasssssesesssasssssesssssansssssssssnes | iesessssssssnssssssssssssessssasssssensenns 12,401,600 | oo 10,000,000

759136 SB 1| REGIONAL TRANSPORTATION DISTRICT COLORAD........cooomrrermanens 05/09/2013 | MORGAN STANLEY & CO. INC.....cevvvrrvrrrrienrisnreserissesssssninnns 9,382,008 7,550,000

786005 VA 3| SACRAMENTO MUNICIPAL UTILITY DISTRICT 11/20/2013 | MORGAN STANLEY & CO. INC......crrrerrrrerrrerinresnseeenseeesseeenneees 5,186,750 5,000,000

786005 VU 9[SACRAMENTO MUNICIPAL UTILITY DISTRICT. 11/13/2013 | CANTOR FITZGERALD & CO.. 3,733,781 3,555,000

796253 2P 6| SAN ANTONIO TX ELECTRIC&GAS 06/28/2013 | CITICORP SECURITIES INC.....ccoovvvormrerrrneernneeseeeees 2,629,475 2,500,000 | cveooeereeereeeseee s 0
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796253 2Q 4|SAN ANTONIO TX ELECTRIC&GAS s 06/28/2013 | CITICORP SECURITIES INC......coooverreeircrierirneereenns 5,231,150 5,000,000 | oeeovernrerneineinerieei e 0
79766D DJ 5| SAN FRANCISCO CA CITY & COUNTY AIRPORTS........ovvurierriiiierieriiessenissiaesien 12/19/2013 | CANTOR FITZGERALD & CO.. 1,763,226 1,715,000 12,624
875301 ES 8| TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT......... 05/30/2013 | CITICORP SECURITIES INC.......coovvrmrirrieriererenreenns cee | e | s 11,758,194 | .ooovoecs 10,405,000 214,823
876443 HE 5| TARRANT REGIONAL WATER DISTRICT.......coovvuiemriiiieiieiseiseeessseiensnnnes 05/21/2013 | GOLDMAN, SACHS & CO. (DOMESTIC) 5,691,400 5,000,000 57,639
93978T CC 1| WASHINGTON STATE HOUSING FINANCE COMMISS.......ccovirimviririinisissrsssnrisnenenes 11/25/2013 | MERRILL LYNCH......o ettt ettt | chsess st et as sttt | ent ettt 12,179,128 | oo, 12,170,000 288,564
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments ettt et etetetuetet et ettuetetotaetes s ietesetasaesessetetessaetans  eesesesessssesessssesetosssetasstetetsestesassseetessietesesseeetes s setesasseeetessssetesassetet et eAet et s eet et s s eteteseseetetensetetesanaet et s setetasassetesnsetetasarsesannsetess | cetesiseietesntetesseetesesaeterarasaeen 566,480,439 | ..coooiviriiieeeeeee 523,874,117 3,270,466
Bonds - Industrial and Miscellaneous
009990 AD 4|AES ILUMINA LLC CSNB 6.0% 3/26/2032..........ccocrrreverererennns R 01/18/2013 | Transferred in kind 5,000,000 5,000,000 | ooovvrmerreireirerieeieeens s 0
03064X AB 0|AMCAR 2012-5A2 071712013 [ RBS.....ooioeieeeieieesee e 3,565,325 3,568,670 708
040990 BV 4|CENTERPLATE TL A (2019) 12/02/2013 | EXCHANGE FAIL 10% NPV TEST....... 1,293,500 1,293,500 [ ..vouverrrierierieereeieesee e 0
1248EP AZ 6|CCO HLDGS LLC/CAP CORP 5.125% 2/15/2023 02/22/2013 | FIRST BOSTON CORPORATION 491,250 500,000 854
165167 CF 2| CHESAPEAKE ENERGY CORP 6.625% 8/15/2020 01/31/2013 | MORGAN J P SEC INC......ovvriiiieiiirrisissisieissieiesis s ssesssenes 549,375 500,000 15,642
165167 CG 0| CHESAPEAKE ENERGY CORP 6.125% 2/15/2021 03/08/2013 | MORGAN J P SEC INC.....oorirmeimrimeiieiiesiiessesise et esssesissessssssss s 1,057,500 1,000,000 [ .oeoovrmeerreereirerieeiseerees s 4,764
23331A BF  5|D.R. HORTON INC 3.625% 2/15/2018.........ccovvuriermirirerniissienissisissssessnsssiesssssssesesssssns | sesessnsensenns 01/30/2013 | MORGAN J P SEC INC......ovvuiirieiiirisissisiensssie i ssessssnes 500,000 500,000 .0
29444U AL 0 |EQUINIX INC 4.875% 4/1/2020. 02/28/2013 | JP Morgan Securities- TradeWeb...........c..ocverereerireerierierienes 500,000 500,000 .0
428040 CR  8|HERTZ CORP 4.25% 4/1/2018........cooiiurrieeiiieineineiiesiiesissssss e ssssssssssessssssnsnns | sessossissinns 03/14/2013 | Exchanged 500,000 500,000 .0
521865 AT 2 |LEAR CORP 4.75% 1/15/2023.........ccocviviiriniineiienrinerieniresesnseienienns 01/14/2013 | CITICORP SECURITIES INC.........evvririrrirerierirenieinne 500,000 500,000 .0
591709 AM 2| METROPCS WIRELESS INC 6.25% 4/1/2021 03/08/2013 | DEUTSCHE BANK (U K) 2,000,000 2,000,000 0
591709 AP 5|METROPCS WIRELESS INC 6.625% 4/1/2023 03/08/2013 | DEUTSCHE BANK (U K).. 1,000,000 1,000,000 .0
608990 AD 9|MTL PUBLISHING TL B1 (2019)............ 05/22/2013 | UBS SECURITIES INC 2,000,000 2,000,000 .0
63845P A@ O [ NATIONAL VISION TL B (2018).....ccuvuurermirmienniieisneeiseissssssssssssesssssesssssssssesssesssesesne | oesesesesnsens 11/07/2013 | MORGAN J P SEC INC.....cvvvmiriiiiieiineiise st 6,950,467 6,948,333 .0
64110L AD 8|NETFLIX INC 5.375% 2/1/2021 01/29/2013 | MORGAN STANLEY & CO. INC......coovuerirririririierirerieseieninsisenins 500,000 500,000 .0
678026 AF 2| OIL STATES INTL INC 5.125% 1/15/2023........cccomveemerrerierineriseiseensseinns 03/06/2013 | Exchanged 502,500 500,000
69889 AA 9| PAR PHARMACEUTICAL TL B (2019) NEW. 02/06/2013 | EXCHANGES (UNLIKE)........cooiiiiiiiiniiiiessieiessssiesessssissssssss e ssnes 1,995,000 1,995,000
73179P  AK 2 [ POLYONE CORP 5.25% 3/15/2023..........c0omvureviririreeseiisessessenssssessssssssssssesssassssssssens | oesesesssenens 02/13/2013 | Exchanged 500,625 500,000
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC 4.000% 02/.........ccovrvnrrrnnn . 02/14/2013 | MORGAN J P SEC INC.....ooririimiiieiissies ittt sssssenes 1,500,000 1,500,000
74347@ AA 3 |PROSIGHT GLOBAL INC 7.500% 11/30/20..........ccmmrummrrmerierireeseeisssssensenesesessessssssenes. | eenerseninenes 11/27/2013 | Direct Placement 1,000,000 1,000,000
743663 B* 6|PROTECTION ONE TL L+450 DUE 2019. 04/01/2013 | MORGAN J P SEC INC.....oorirmiimrieieiiesieiteeise st sssssaenes 1,246,854 1,246,854
79575@ AK 3 |SALTCHUK RESOURCES INC 4.270% 06/25/28............ccc.covvvvnecs 06/25/2013 | Direct Placement 1,500,000 1,500,000
81211K AU 4 |SEALED AIR CORP 5.25% 4/1/2023 03/07/2013 | BANK OF AMERICA..........cvemeerienrienienerseensnsnsiens 1,000,000 1,000,000
85571N AB 5| STARZ LLC/ISTARZ FIN CORP 5% 9/15/2019.......ccvuurirerireirneiisiineisneniesisseissssissisesnins | cesessesienes 02/13/2013 | Exchanged 505,000 500,000
92976B DX 7|WBCMT 2006-C23 AJ 07/29/2013 | RAYMOND, JAMES & ASSOCIATES, INC....... . 1,587,656 1,500,000
97381W AZ 7|WINDSTREAM CORP 6.375% 8/1/2023. 01/08/2013 | Exchanged 500,000 500,000
EJ5949 55 1 [BELDEN INC 5.5% 4/15/2023.........cccevmtiiriniiieirinieiississiesississisessssssssssessssssssessssssssenens [0S 03/14/2013 | DEUTSCHE BANK SECURITIES - London...........ccouvevervnienes 1,294,951 1,377,961
03938L AU 8|ARCELORMITTAL CB 5.5% 3/1/2021 F 03/27/2013 | VARIOUS.......coomimmriiriieeieisise s sssss sttt 1,060,000 1,000,000
05990G AA 3 [BANCO DE CREDITO DEL PER 4.25% 4/1/2023.........ccocconvvumrimiirniineiieeisseississssissesnns F 03/25/2013 | CITICORP SECURITIES INC......cooovvvrirrircrierieeireenns 2,975,880 3,000,000
22112E AA  6|COSAN LUXEMBOURG SA 5% 3/14/2023..........c.ccrvvvnrrernrrnnes F 03/07/2013 | MORGAN STANLEY & CO. INC......coovvmerirrerreirrnerireriesesenissesenens 988,390 1,000,000 .
33938E AQ 0|FLEXTRONICS INTL LTD 4.625% 2/15/2020. .|F 02/12/2013 | Exchanged 500,000 500,000 | .eveurerrereereeseiseriene e 0
43641IN BC 7| HMI20T0-TA A2ttt S 12/09/2013 | VARIOUS.......oouiiiiriiiiesieeisiisse ittt 7,720,653 7,686,074 31,144
458204 AK 0| INTELSAT LUXEMBOURG SA 7.75% 6/1/2021.........covvuereererneeririseeieiins F 03/20/2013 | GOLDMAN, SACHS & CO. (DOMESTIC) 500,000 500,000 | .ooovermerernereseeesseees e 0
603374 AB 5| MINERVA LUXEMBOURG SA 7.75% 1/31/2023..........covvemiiriiniiceiiincirecienians F 01/23/2013 [ MORGAN J P SEC INC.....oouviimrirriiineiisseiisseissesssesssesess s essssesessessssnees 1,045,000 1,000,000 [ ooouienieiriieeieee e 0
780153 AU 6|ROYAL CARIBBEAN CRUISES 5.25% 11/15/2022.........crvvumeeeerimeriereresensenseeiessseninenes F 03/26/2013 | BANK OF AMERICA..........covemimiisrierienirseesseissiens 1,018,747 1,000,000
65528F AA 0| NOKIA SIEMENS NETWORKS F 6.75% 4/15/2018.........cvvomrrieririeeiseineiessisessesesseenns [ D 03/22/2013 | MORGAN J P SEC INC (U K) 1,938,836 2,066,941
65528F AB 8| NOKIA SIEMENS NETWORKS F 7.125% 4/15/202 ...|D 03/22/2013 | MORGAN J P SEC INC (U K) 1,292,557 1,377,961
G3646# AC 7|FORTH PORTS FINANCE LTD 5.030% 12/05/31 12/05/2013 | BARCLAYS BANK OF N Y.....ciimiiiiiiimeiieeiesisesssssssessesssessseesssssssssssssessssessane | stsesssesssesssssssssssssesssesssssssssssssssssseses | sossssssssssssssessnsssssssessssssasssnes 10,512,232 | oo 10,931,315
G9105# AA 2| PORTMAN ESTATE FUND 20 4.130% 03/06/28... 03/05/2013 847,509 927,506
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G9105* AA 6|PORTMAN ESTATE FUND 26 4.130% 03/06/28... 03/05/2013 1,089,654 1,192,507 X
G9105@ AA 4|PORTMAN ESTATE FUND 22 4.130% 03/05/28... 03/05/2013 1,089,654 1,192,507 .0
3899999. Total - Bonds - INAUSEIAI BN IMISCEIIANEOUS. ...ttt eE e ffeeEeEfoEE R eEE S8 f o8R8 0 EEE R EE£EE R £EESEE 0 SR e f 0 E R0 oL Ef £ E 80 E e £EEEf £ E L0 E R E e h b ettt | ebenbsen et sen bt 72,119,115 | s 72,805,129 95,090
8399997. TOAl - BONAS = PAI 3...... stk e0E ek e0h i fhiELE o0 L eeE e E b L E oL L e0E oL E 0L EE oL E oL EEE0E oL E oL L0 LA E e E L 0L E L0kttt | eent et 823,643,675 ....816,094,246 4,258,263
8399998. Total - Bonds = SUMMANY IEM fTOM PAIE 5. ..ottt eh et ee et ses et eesesee 18808 eE 1o e e EeeEoes e eE 4o 840 e £ e e R eeE o e84 81 L8 e 8408 £ 0808 HE8 401828408 S 08 L0 e #0842 88128 4L 8401 £ E 118408020 4L 8401112 E 408402 E 421 e e et ensee et snrenses et snnanenstanss | aesesssonsessssssssssansessesnenns 236,364,861 ....232,790,941 268,043
8399999. OB = BOMAS. ettt stttk 884848 4£EE L848R 48 4EEE 14848 4EEE4oEE4EEE L8 1oLE 8RR 4oEE e 4LEE1eEE4LER4EEEoeEE LR 4EEE LA E R4 EE LR R LR 4EEE4EEEeLE R LA LR LR LR LR HELE LR R LR AL R eLE ARkttt | enhEent ettt 1,060,008,536 | ...ceoorererrenisrinsnisninies 1,048,885,187 4,526,306

Preferred Stocks - Industrial and Miscellaneous

902973 83 3|US BANCORP. 08/14/2013 | WELLS FARGO & CO 100,000.000 2,690,000 0.00 [ covorerrireereeiere et 0

949746 46 5[ WELLS FARGO & COMPANY.....cciiuiiuimiiiisisinissrsesssseenssnsssssesssnsssnssnesenssnsssenes . 12/11/2013 | WELLS FARGO & CO 400,000.000 0.00 .0
8499999. Total - Preferred Stocks - Industrial aNd MISCEIANEOUS. ...ttt nes | enssee s ee bbbt s XXX 0
8999997. Total - Preferred Stocks - Part 3........coiiiiiiissi s XXX .0
8999998. Total - Preferred Stocks - Summary Item from Part 5 951 XXX 0
8999999. TOAl = PrEIEITEA SHOCKS. ...tttk E R eEE R e ffeEEeEE oL LR eEE oL R HEE LA E£EEHEE L E oL Ef £ EoEE e R oL E R L EeEE £ Ef £ E LR £E LR R f L E L E LR E bbbt | Hreneer s 12,690,951 XXX oot | e 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccccveivrnnines 1,932,900 XXX
9799999. Total - COMMON SHOCKS......voieiesieiiei it 1,932,900 XXX .
9899999. Total - Preferred @Nd COMMON SHOCKS...............cciiiiuiieiiitcteteiceeteeeceteteeeete et teetetetsteteteseeteteseaesesesseaesesesaesesessesesesassesass  aessesesesessssesassesesesassssesassesetesessetesassseesessssesesassesesessssesesansesesessesesesanses et s sesesesessses s sesetesessssesssesesesassssessssesesesassssasnsesesasarsssansnsess | creteressssesissesesesassesasseesesnseareens 14,623,851 XXX oitieveeeeeieeeeieies | oottt 0
9999999. Total - Bonds, Preferred and Common Stocks ..1,074,632,387 XXX 4,526,306
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36225B QJ O [GNMA17.000% 781357 ......ccvverrremrimerierirerereeens ... | 12/01/2013. | MBS PAYDOWN 76 0 50,215 0 0 (V18 O 1,707 {10/01/2025.
36225B QL 5|GNMA16.500% 781359 ... | 12/01/2013. | MBS PAYDOWN 99 0 46,127 0 0 (V18 IO 1,533 |12/01/2025.
36225B QN 1| GNMA [ 7.500% 781361.......covvrrrrerrrirerrernirnirenns ... | 12/01/2013. | MBS PAYDOWN ..139 0 64,441 0 0 () IO 2,420 | 12/01/2025.
36225B QP 6|GNMA |8.000% 781362 ... | 12/01/2013. | MBS PAYDOWN 0 0 17,102 0 0 0 699 | 12/01/2019.
36225B QR 2| GNMA [ 8.000% 781364.........cocvvvrerrriererirerrirniirenns ... | 12/01/2013. | MBS PAYDOWN 0 0 481 0 0 0 21 | 12/01/2030.
36225B QV 3| GNMA19.000% 781368 ... | 12/01/2013. | MBS PAYDOWN 13 0 8,536 0 0 0 393 | 12/01/2019.
GOLDMAN, SACHS & CO.
912810 QZ 4 |T 31/8 02/15/43......covovvvirierriserersesieerinin ...|05/16/2013. [ (DOMESTIC) | eeevecrvervevennns | 201,008,863 | ........1,000,000 | ........... 982,465 982,549 0 26,314 26,314 02/15/2043.
912828 BA 7T 35/805/15/13... ... 05/15/2013. [ VARIOUS........ooooveererereerenienennes | evvreierereniisnenienns | 201,800,000 | ........1,800,000 | ........ 1,720,406 | ...........1,796,384 | ..ooovviricn0 | e 3,616 | 0 | 3,616 | 0 [ 1,800,000 0 0 0 05/15/2013.
912828 BH 2|T4 1/408/15/13 ... | 08/15/2013. | MATURITY .205,316 206,000 0 0 0 08/15/2013.
912828 DM 9| T 4 02/15/15 ... | 02/20/2013. | RBS . .953,281 989,194 0 | oo 84,318 | ........ 84,318 02/15/2015.
912828 TJ 9|T15/808/15/22............... o ... [02/20/2013. | UBS SECURITIES INC......oevvvrrrees | coveerreerenecscreenrs | 4,862,675 | ........5,000,000 | ........ 4,996,484 | ..........4,996,607 | ..o | v | 0 i85 [0 | 4,996,652 | ..o | e (133,977) | ...... (133,977) | ...ovc. 41,972 | 08/15/2022.
912828 VS 6|T21/208/15/23............... oo [ [ 1203172013, [ VARIOUS......ooooiivissiississiiieniies | avvissisessisssiesssssni | e 48,684,956 | ......50,000,000 | ......49,027,544 . . . . .0 .......49,035,737 |.. 0] (350,781)] ......(350,781) | ...... 414,402 | 08/15/2023.
0599999. Total - BONAS = U.S. GOVEINMENE. ...viorestistiseisess s ees st itss s sttt | eoees 57,822,908 | ...... 59,192,902 | ...... 58,068,493 ..8,173,992 0 . 0 [ 58,197,034 0 [ . (374,126) | ...... (374,126) | ...... 533,046 |..... XXX.oone
Bonds - U.S. States, Territories and P
13062R JA 7 |CALIFORNIA ST - VETERANS... ... | 09/03/2013. | Called.........ccrverrrrerirrererieirirerienes 2,640,000 | ........ 2,640,000 | ........ 2,321,273 ..2,355,829 284,171 0 2,640,000 0 0 0 e 73,793 | 12/01/2036.
339733 DM 6| WISCONSIN TRUST K40. .]...110/01/2013. | Called.. v | 201,085,000 | ... 1,085,000 | ........ 1,086,269 21,085,456 | ..ooocoveenn0 | i (456) | i | [CR1)) I— 0 | s 1,085,000 0 0 0.... 60,173 | 05/01/2031.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o crriirisimissiisessesssessssesssissesssssssenssessssssssssssssensensssssses | eonsesns 3,725,000 | ........ 3,725,000 | ........ 3,407,542 | ........... 3,441,285 283,715 0 3,725,000 0 0 0. 133,966 | ..... XXX..ooo
Bonds - U.S. Political Subdivisions of States
233433 3W 9 |DADE CNTY FLA G.0. BDS1988 D.......ccccevruneeee. 11 10/01/2013. [ MATURITY ...vvoriirriiernnicienins | cevvninereninsissnnnees | vvveene 1,840,000 | ........ 1,840,000 | ........ 2,338,953 | ........... 1,873,639 | o 0 [ e (33,639) [ .o 0 [ (33,639) [ oo 0 [ 1,840,000 0 0 0. 141,680 | 10/01/2013.
233433 4U 2|DADE CNTY FLA G.0.BDS1986 C.......cccoovvvuurrrnnee ... | 10/01/2013. | MATURITY 2,075,000 | ....... 2,075,000 | ....... 2,551,150 | .ocvvneee 2,106,573 | coovvvrerirens 0| s [CARSTA) | — (U1 (31,573) 0 2,075,000 0 0 0. 147,844 | 10/01/2013.
GOOSE CREEK TX CONSOLIDATED
382604 B4 7 |INDEPENDENT ... | 06/28/2013. | MESIROW FINANCIAL - MSF........ [ covvvoeviirineiveiins | v 1,145,500 | ........ 1,000,000 | ........ 1,202,170 | ........... 1,187,529 | .ocveivirinnnd 0| s (10,626) | ....oovvvvrnvnnd 0 | s (10,626) | .....oovvevveend (U IO 1,176,903 | ...covvvvnnn. 0| e (31,403) | ........ (31,403) | ........ 44,167 |02/15/2023.
GOOSE CREEK TX CONSOLIDATED
382604 B5 4|INDEPENDENT ... | 06/28/2013. | MESIROW FINANCIAL - MSF........ | ocvviiiinnisiiiniins | v 3,405,720 | ........ 3,000,000 | ........ 3,567,150 | .ooovvee 3,526,324 | oo 0| s (L) ] 0 (29,649) 0 3,496,676 0 [ (90,956) | ........ (90,956) | ...... 132,500 | 02/15/2024.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. .....cuuuivieieiieriiiiiiis it snsssensssnssnssssnsnnes | sessenes 8,466,220 | ........ 7,915,000 | ........ 9,659,423 | ..o 8,694,065 | ...ooovivirins 0] (105,487) | covovvererirens 0 s (105,487) 0 8,588,579 0 [ . (122,359) | ...... (122,359) | ...... 466,191 |..... XXX.oone
Bonds - U.S. Special R ue and Special A it
01030R FA 5| ALABAMA HOUSING FINANCE AUTHORITY........ oo | 10/01/2013. | Called.........vrvervrerierirririnrinenes [ | v 1,155,000 | ........ 1,155,000 | ........ 1,155,000 | ........... 1,155,000 | ..ocververrenad (V1 I (V1 IO [0 T (U IR (U IO 1,155,000 0 0 (V] IO 51,975 | 10/01/2038.
011832 T2 8|ALASKA HOUSING FINANCE CORP..........ccccomuvenae v | 12/02/2013. | Called.......coueveerereeierieierierinenes [ e | e 4,125,000 | ........ 4,125,000 | ........ 4,125,000 | ...coovee 4,125,000 | cooovrvrerinnns (010 (V1 IO (1 I (1 I (U I 4,125,000 0 0 0. 134,033 | 12/01/2037.
AUSTIN TEXAS WATER & WASTEWATER
052476 UG 1|SYSTEM ... | 08/22/2013. | MERRILL LYNCH........coovervrmrrnenns v | e 11,007,754 | ...... 10,910,000 | ...... 11,300,687 | ......... 11,203,373 | oo 0| s (24,261) | oo (V1 (24,261) [ ..vvvcernnnnd 0 | e MA79,112 | 0| e (171,358) | ...... (171,358) | ...... 427,308 | 11/15/2039.
AUSTIN TEXAS WATER & WASTEWATER
052476 ZM 3|SYSTEM ... | 07/03/2013. | CANTOR FITZGERALD & CO........ 2,526,908 | ....... 2,365,000 | ........ 2,780,956 | ........... 2,766,425 (18,413) | o0 [ (18,413) 0 2,748,012 0| e (221,104) | ...... (221,104) | ........ 76,863 | 11/15/2031.
10623N AP 0 [BRAZOS RIVER HARBOR NAVAL DISTRICT/TX... | ... | 05/31/2013. | Called.. 5,400,000 | ........ 5,400,000 | ....... 5,957,375 ..5,429,200 .(29,200) | .. (29,200) 0 5,400,000 0 0 0. 194,775 | 05/15/2033.
130536 LT 0|CALIFORNIA POLLUTION CTL. FIN. AUTH. - W.... | ... | 05/01/2013. | Called.. .4,000,000 | ........4,000,000 ..4,000,000 .0 ..4,000,000 0 0 0. 100,000 | 11/01/2038.
13077C BL 7 |CALIFORNIA STATE UNIVERSITY SYSTEM......... ... | 05/01/2013. | Called.. ...500,000 | .cvvnees 503,750 500,800 0 500,000 0 0 0. 12,500 | 11/01/2035.
CASSIA COUNTY ID INDUSTRIAL
148188 AD 7|DEVELOPMENT || 031172013, [ CAlled.......coosomrrrrrrrrvvicrrissssnnrinssiins | covinmssssnnsisssssiinns | crvsinns 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ...c....... 5,000,000 | .ooovrrrerirnnns (01 I (V1 O 0 0 0 5,000,000 0 0 (V8 20,003 | 03/10/2021.
163103 MS 0|B 1| 07/01/2013. | Called......oouvvrerererieeiseiseriieeins [ e | e 12,726,000 | ...... 12,600,000 | ...... 12,734,966 | ........ 12,643,838 | .ooovvverennn 0 | v 82,162 | coovvrreriens (1 I 82,162 | ..o 0 | e 12,726,000 0 0 0 e 762,300 |07/01/2032.
181117 DW 9| CLARK COUNTY WA PUD NO.1.....coovvvieririirrns .. | 01/08/2013. | Called.........crvrrvrrerieriririnrinenes e | v 3,340,000 | ....... 3,340,000 | ........ 3,366,720 | ........... 3,340,000 | ..ooovrrerirnns [V I (V1 IO 0 0 0 3,340,000 0 0 0 94,912 | 01/01/2025.
DALLAS FORT WORTH TX INTERNATIONAL
235036 FV 7|AIRPO v | 11/01/2013. [ Called......vveeieiieiieeriseireineis | e | s 7,000,000 | ........ 7,000,000 | ........ 7,102,620 | ........... 7,026,525 | ......covvnnend 0| v (26,525) | ..cvovvrrerininnn (V1 I (26,525) | ..oovvrrennnn (V1 I 7,000,000 0 0 0. 367,500 | 11/01/2025.
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235416 Z8 0|DALLAS TX WATERWORKS AND SEWER............ ... | 08/21/2013. | MERRILL LYNCH.......oeviirimrinrins [ | e 5,768,085 | ....... 5,650,000 | ........ 5,904,307 | .coovvveee 5,874,346 | ..covvvrirnnn 0 s [QENNE) | E— 0 | (14,175) 0 5,860,171 0 e (92,086) | ........ (92,086) | ...... 255,035 | 10/01/2039.
DISTRICT OF COLUMBIA WATER & SEWER
254845 CF 5|AUTHO 1o | 10/01/2013. | Called. ... oo [ e | e 22,000,000 | ...... 22,000,000 | ...... 22,395,120 | ......... 22,080,081 | ..ocovvvnrinnens 0| s (80,081) [ .ovvererernnenad 0 (80,081) 0 22,000,000 0 0 0 | ...1,100,000 | 10/01/2033.
31283H NA 9|FHLMC 7.500% G01285.. ... | 12/01/2013. | MBS PAYDOWN 0 516 0 0 0 18 | 12/01/2030.
31283H NE 1|FHLMC 8.000% G01289.. wr || 12/01/2013. | MBS PAYDOWN 0 218 0 0 0 9 | 10/01/2030.
3128MD UQ 4| FHLMC 3.000% G14891.......ccvvvrerriirrniereireririrns ... | 12/01/2013. | MBS PAYDOWN 0 72,035 0 0 0 180 | 10/01/2028.
3128PX 5J 1|FHLMC 3.000% J18049... ... | 12/01/2013. | MBS PAYDOWN 0 114,919 0 0 0 287 | 02/01/2027.
3132JP VH 2|FNMA 4.000% Q22416.... ... | 12/01/2013. | MBS PAYDOWN 0 32,976 0 0 0 110 | 10/01/2043.
3132JQ H8 6|FHLMC 4.000% Q22955.. ... | 12/01/2013. | MBS PAYDOWN 0 26,976 0 0 0 90 | 11/01/2043.
3138E6 JQ 0[FNMA 3.500% AK2070.... woer | . | 05/29/2013. | VARIOUS 0 28,096,486 0| oo 472,780 | ....... 472,780 | ...... 441,806 | 01/01/2042.
3138X1 6H 4| FNMA 2.500% AU2671........ocovvereriiririernnieines ... | 12/01/2013. | MBS PAYDOWN 0 38,870 0 0 0 81 |10/01/2028.
3138XB V2 7 |FNMA 3.000% AV0632 . ... | 12/01/2013. | MBS PAYDOWN 0 96,033 0 0 0 240 | 11/01/2028.
31402C 5L 2| FNMA 6.500% 725451.........ccccommrererrneirneirneinenines ... | 12/01/2013. | MBS PAYDOWN 0 20,397 0 0 0 631 | 12/01/2031.
31419B BT 1 |FNMA 4.000% AEQ949.........ccccomvvmerimrinrirnrrreriens ... | 12/01/2013. | MBS PAYDOWN 0 95,529 0 0 0 318 | 02/01/2041.
SOUTH DAKOTA HOUSING DEVELOPMENT
339733 AX 5|AUTHORI 1o | 05/31/2013. | Called........oevvrvrerirrineieriiniieeies [ e | e 1,665,000 | ........ 1,665,000 | ....... 1,683,914 | ......... 1,672,137 | oo (110 I (UAKTA] E— (V10 (CAKTA ] p— (U I 1,665,000 0 0 (V1N I 80,856 | 05/01/2036.
MINNESOTA HOUSING FINANCE AGENCY
339733 BB 2|TRUSTO v | 12/02/2013. | Called. ... [ e | s 350,000 | .....c...e. 350,000 | ........... 351,050 | .cooocrenees 350,362 | ..o 0 | o (362) | vovocrerrirens 0 (362) 0 350,000 0 0 (V1 25,343 | 07/01/2036.
ALABAMA HOUSING FINANCE AUTHORITY
339733 DP 9|TRUST oo | 10/01/2013. | Called.......oueveervrerrerireererinrinenes [ e | e 1,339,872 | ........ 1,340,000 | ........ 1,331,879 | oo 1,332,706 | ..cvorvrrernnnd (V1 7,166 | v (V1 I 7466 | .o (1 I 1,339,872 0 0 (V] I 76,452 | 04/01/2031.
HILLSBOROUGH COUNTY FL IDA - TAMPA
432320 DY 2|ELECT ... | 09/03/2013. | PUT BY HOLDER 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ...coooee. 5,000,000 | ..oovvrrrerirnns (V1 I (V1 I 0 0 0 5,000,000 0 0 0 ... 257,500 | 09/01/2025.
HILLSBOROUGH COUNTY FL HOUSING
43232E BX 6|FINANCE A ... | 08/01/2013. | Called.........evverrerierirrirrierinenes [ e | e 10,000 | coovvvrnees 10,000 | cooovvrnnne 9,793 .155 0 10,000 0 0 0 515 | 01/01/2039.
45129Y SA 5|IDAHO HOUSING & FINANCE ASSOCIATION....... ... | 07/01/2013. | SINKING FUND REDEMPTION..... . 555,000 | ........... 555,000 | ........... 555,000 0 0 555,000 0 0 0. 17,809 | 01/01/2029.
45201Q AM 6 | ILLINOIS EDUCATIONAL FACILITIES AUTH. -...... 1 | 07/01/2013. [ Called......coveerrieieieieircirerneis | e | e 8,240,000 | ........ 8,240,000 | ........ 8,417,654 (28,222) 0 8,240,000 0 0 0. 412,000 | 07/01/2033.
45201Y QU 4]ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 08/01/2013. | Called 440,000 | .......... 440,000 | ........... 440,000 0 0 440,000 0 0 0. 12,500 | 08/01/2036.
45201Y UH 8]ILLINOIS HOUSING DEVELOPMENT AUTHORITY | ... | 08/01/2013. | Called . 1,375,000 | ........ 1,375,000 | ........ 1,375,000 | ... 20 ] (1 I (1 I 1,375,000 0 0 0| s 56,180 | 08/01/2032.
453424 BP 7|INDEPENDENCE COUNTY ARKANSAS................ .. | 02/04/2013. | Called.........cvvervrerieririrererinrinenes [ | v 5,000,000 | ....... 5,000,000 | ........ 5,040,400 | ........... 5,000,000 | ..ooovrrrerirnnns (V1 I (V1 O 0 0 0 5,000,000 0 0 0. 147,917 | 01/01/2021.
INDIANA HOUSING AND COMMUNITY
454806 AX 8|DEVELOPMEN 1| 07/01/2013. | Called........ourverirrierieriirinriieenies v | s 950,000 | ........... 950,000 | ........... 950,000 | ....cccooven 950,000 | ..ooovrverirnen (V1 I (V1 IO 0 0 0 950,000 0 0 (V18 34,250 | 01/01/2037.
INDIANA HOUSING AND COMMUNITY
454806 CM 0|DEVELOPMEN 1| 07/03/2013. | Called.........cvvrrereriiriseieniiiniieeies [ | e 1,230,000 | ........ 1,230,000 | ........ 1,230,984 | ........... 1,230,353 | .oveerrireiennd 0 | oo [RISX) ) I (V1 (1K) ) I (U I 1,230,000 0 0 (V18 I 87,458 | 07/01/2037.
462467 AM 3 |IOWA FINANCING AUTHORITY. ... | 05/16/2013. | Called 455,000 | .......... 455,000 | ........... 456,693 ...455,620 (620) 0 455,000 0 0 0. 18,899 | 07/01/2030.
462467 AU 5|IOWA FINANCE AUTHORITY. ... | 10/15/2013. | Called 1,345,000 | ........ 1,345,000 | ....... 1,347,152 1,345,861 | o0 [ eend(861) | 0| (861) [ +oeverreerneenad (1 I 1,345,000 0 0 0. 67,422 | 07/01/2037.
462590 JJ 0|IOWA STUDENT LOAN LIQUIDITY CORP. ... | 12/02/2013. | Called 870,000 | ........... 870,000 | .......... 870,000 870,000 0 0 0 12/01/2023.
462590 JK 7|IOWA STUDENT LOAN LIQUIDITY CORP. ... | 12/02/2013. | Called .870,000 .870,000 .870,000 870,000 0 0 0 12/01/2024.
462590 JM 3 |IOWA STUDENT LOAN LIQUIDITY CORP. ... | 12/02/2013. | Called 1,740,000 1,740,000 1,740,000 | ...........1,740,000 | cooocvvvreen0 [ v [0 | 0 0 [ 1,740,000 0 0 0 12/01/2026.
462590 JN 1|IOWA STUDENT LOAN LIQUIDITY CORP. ... | 12/02/2013. | Called 875,000 | ........... 875,000 | ........... 875,000 875,000 0 0 0 12/01/2027.
469485 FN 1|JACKSONVILLE FL - SALES TAX. weer | . [ 10/01/2013. | Called o 16,500,000 | ...... 16,500,000 | ...... 17,000,765 | .........16,600,086 | .........ccccoecc.0 | 1eeeers(100,086) | wevvoovvevrrrnc0 [ 1ierrnn(100,088) [ coovvvvvcrirenn0 | o 16,500,000 0 0 0] .. 825,000 | 10/01/2030.
49130P ZU 1|KENTUCKY HOUSING CORPORATION................ v | 1112112013, | Called......oouveerrierieriririerinens [ | v 3,160,000 | ....... 3,160,000 | ........ 3,160,000 3,160,000 0 0 0. 178,470 | 07/01/2036.
525184 BV 8| PENNSYLVANIA HOUSING FINANCE AGENCY.... | ... | 04/25/2013. | VARIOUS.........ccosevrmeimmmrisernerirnnes | crvveseenneriisssineenens | cevvees 7,300,000 7,300,000 | ........ 7,306,254 | ..., 7,302,199 | i | eiieenn(2,199) | 0 [ end(2,199) [0 | 7,300,000 0 0 0. 346,886 | 10/01/2037.
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525184 DV 6|NEW YORK STATE HOUSING FINANCE AGENCY | ... | 06/06/2013. | Called..........ccoueurrremrrrnerierineirnniis [ overremriesineeinneinnes | onrirenns 135,000 | .ocvvrne 135,000 | .oovvrnees 135,000 | covvvernene 135,000 | coovvevrrinens (01 I (V1 IO 0 0 0 135,000 0 0 (V10 7,609 | 10/01/2031.
TEXAS DEPARTMENT OF HOUSING &
525184 MB 0|COMMUNITY v | 12/02/2013. | Called........ouveerereererieeerieeineees [ e | e 1,925,000 | ........ 1,925,000 | ....... 1,984,059 | ........... 1,949,594 | ..o 0| s (24,594) | ..ocvornnnd (U1 (24,594) [ ...oovvrnnnd (1 I 1,925,000 0 0 0. 131,354 | 03/01/2038.
WISCONSIN HOUSING&ECONOMIC
525184 NX 1|DEVELOPMENT A .. | 09/03/2013. | Called.........evvervrerrrrirrernerinrinenes [ | v 1,495,000 | ........ 1,495,000 | ........ 1,530,297 | ..oonve. 1,509,820 | ..ocovuernrennd 0| s (G 720) | (U1 (14,820) [ ..o (U I 1,495,000 0 0 (V] 99,155 | 09/01/2037.
54811A S8 7 |LOWER COLORADO RIVER AUTHORITY TX........ ... | 05/15/2013. | MATURITY 2,255,000 | ........ 2,255,000 | ....... 2,260,863 0 0 2,255,000 0 0 (V1 67,650 | 05/15/2013.
56052E VZ 8|MAINE STATE HOUSING AUTHORITY. .| 05/15/2013. | Called 925,000 .925,000 .929,625 (1,137) 0 925,000 0 0 0 11/15/2035.
MARYLAND HEALTH & HIGHER ED. -
574217 S8 9|WASHINGTO ... | 11/07/2013. [ MORGAN J P SEC INC....ccoovvrvvires | cerrvrrrererrneersernnens | vervenne 1,507,500 | ........ 1,500,000 | ........ 1,476,480 1,479,739 |... .27,761 27,761 | ... 117,875 | 01/01/2033.
MARYLAND HEALTH & HIGHER ED. -
574217 T2 1|WASHINGTO ... | 11/07/2013. | MORGAN J P SEC INC 2,525,000 | ........ 2,500,000 | ........ 2,492,525 | ........... 2,492,759 | oo, (V1 I 89 | s 0 89 0 2,492,848 0 32,152 32,152 | ...... 205,000 | 01/01/2043.
MASSACHUSETTS ED. FIN. AUTHORITY -
57563R GR 4 |STUDE 10| 07/01/2013. | Called. ....oouvereeeireererireirerieeins [ e | v 505,000 | ........... 505,000 | ........... 505,000 | .coocrvnees 505,000 | ..oorrerrinnn (010 I (V1 IO 0 0 0 505,000 0 0 (V1 25,200 | 01/01/2028.
MASSACHUSETTS EDUCATIONAL FINANCING
57563R JC 4|AUTH ... | 07/01/2013. | Called 365,000 | .......... 365,000 | ........... 366,369 (1,054) 0 365,000 0 0 0. 17,243 | 01/01/2031.
57583U BU 1|MASSACHUSETTS DEV. FIN. AGENCY - BROAD | ... | 02/20/2013. | MORGAN STANLEY & CO. INC..... | cccoevrerrvrrrvririvniens | cerrenna 2,031,500 | ........ 2,000,000 | ........ 2,000,000 0 0 2,000,000 {0 31,500 | ..couee 31,500 | ........ 19,552 | 04/01/2014.
MA HEALTH AND ED FACILITIES AUTH
57586E B2 6|NORTHEA ... | 07/10/2013. | CANTOR FITZGERALD & CO....cc.. [ covrererrrnriseiseinns | v 1,026,660 | ........ 1,000,000 | ....... 1,104,490 | ........... 1,098,666 | .....coocoonrencd 0 | oo (4,564) | .ovvvrrienennd (1N (4,564) | ..ocvvrrirnns (U I 1,094,102 | ..ccovvernnen. (V1N I (67,442) | ........ (67,442) | ........ 39,444 | 10/01/2030.
MA HEALTH AND ED FACILITIES AUTH
57586E B3 4 |NORTHEA ... | 07/11/2013. | CANTOR FITZGERALD & CO....... IO 2,704,696 2,650,000 | ....... 2,912,483 .2,897,894 0 2,886,399 0| e (181,703) | ...... (181,703) | ...... 104,896 | 10/01/2031.
57586P FD 3| MASSACHUSETTS HOUSING FINANCE AGENCY |... | 09/03/2013. | Called.........ccoevvrremrrmrreinrirerieineines | cormrireisninsiesnsinens | coveenen 3,895,000 | ........ 3,895,000 | ........ 3,909,606 .3,900,244 0 3,895,000 0 0 0. 130,074 | 12/01/2031.
MASSACHUSETTS ST WTR POLLUTN A WTR
576047 VD 3|POLLU ... | 08/01/2013. | VARIOUS 29,090 | i 9,090 | oo 9,447 | oo 9,090 | oo (U T (V1 IO 0 0 0 9,090 0 0 0 382 | 08/01/2013.
METROPOLITAN ATLANTA RAPID TRANSIT
591745 M5 0|AUTHO ... | 12/19/2013. | MORGAN STANLEY & CO. INC..... [ .cevererrrrinerrierinns | oveenns 8,360,760 | ........ 9,000,000 | ........ 9,341,010 | ..ccoonee 9,323,642 | ..ovvvcrinnns 0| s (26,000) | ...vvverernennd 0 (26,000) 0 9,297,642 0 . (936,882) | ...... (936,882) | ...... 500,889 |07/01/2033.
MICHIGAN STATE HOUSING DEVELOPMENT
59465M QF 5|AUTHO ... | 03/26/2013. | MERRILL LYNCH........oconervrmrimerns [ | v 1,075,862 | ........ 1,035,000 | ....... 1,045,360 | ........... 1,038,833 | ..overrirernnnd 0 | oo (298) | covovrerrirens (V1 (298) [ ..vevreerrennd (U I 1,038,535 [ ..ccovvernnens (V1N I 37,326 | ......... 37,326 | ........ 49,748 | 04/01/2031.
MICHIGAN STATE HOUSING DEVELOPMENT
59465M QH 1|AUTHO 1o | 10/01/2013. | Called......oouverreerrierierieercrienies [ v | s 755,000 | ........... 755,000 | ........... 755,649 (298) 0 755,000 0 0 0 10/01/2042.
61205P AJ 8|MHESA 2012-1 A1 ... | 12/20/2013. | MBS PAYDOWN B TN ISV 868,230 | ........... 868,230 | ........... 870,672 (1,267) 0 868,230 0 0 0 . 09/20/2022.
61212R XS 0| MONTANA BOARD OF HOUSING...... ... | 12/02/2013. | VARIOUS 3,300,885 | ........3,370,000 | ........3,373,033 (445) 0 3,370,535 0 et (69,650) | ........ (69,650) | ......301,852 | 06/01/2037.
64468C BG 8|NEW HAMPSHIRE BUSINESS FIN - PSNH.... [ 12123/2013. [ Called... ..o | ceveneereeiseesseiienes | e 13,260,000 | ...... 13,000,000 | ...... 12,923,960 | .........12,950,559 | ...covvvrveen0 | 100 309,441 | i [ o 309,441 | ..o 0 | e 13,260,000 0 0 0 e 706,694 |05/01/2021.
NEW HAMPSHIRE HOUSING FINANCE
64468T 7X 9|AUTHORITY v | 12/05/2013. | Called.......couvemreerrierieriieecrieiies v | s 125,000 | .ovvvrneee 125,000 | .oovvrnees 125,075 | v 125,017 | v (V1 IO (0] I— 0 (17) 0 125,000 0 0 0| e 13,143 | 07/01/2025.
NEW HAMPSHIRE HOUSING FINANCE
64468T 7Y 7|AUTHORITY v | 12/05/2013. | Called........ourvvmrenrrierieriririieenies v | e 450,000 | ........... 450,000 | ........... 445613 | oo 445893 | ..o (V1 4,107 | e 0 4,107 0 450,000 0 0 0 52,396 | 07/01/2036.
NEW HAMPSHIRE HOUSING FINANCE
64468T 7Z 4|AUTHORITY 1 | 12/05/2013. [ Called.........overriereirireieiseirernnis | e | e 240,000 | ........... 240,000 | ........... 235313 | oo 236,336 | ovveririnnn (V1 3,664 | oo, 0 3,664 0 240,000 0 0 0 e 27,240 | 01/01/2027.
NEW HAMPSHIRE HOUSING FINANCE
64468T 8A 8|AUTHORITY ... | 12/16/2013. | VARIOUS 2,040,927 | ........ 2,190,000 | ........ 2,223,901 | ........c. 2,203,894 | ..oovviiinnn (VI IO (4,929) | oo 0 (4,929) 0 2,198,965 0| (158,038) | ...... (158,038) | ...... 301,766 |07/01/2036.
NEW HAMPSHIRE HOUSING FINANCE
64468T 8B 6|AUTHORITY oo | 12/16/2013. | VARIOUS........ocevvmrrnernnrerncernnninnes [ e | oveenns 4,982,583 | ........ 5,110,000 | ........ 5,163,502 5,131,721 (7,445) 0 5,124,276 0| e (141,693) | ...... (141,693) | ...... 690,880 | 01/01/2037.
NEW JERSEY HIGHER EDUCATION STUDENT
646080 HG 9|ASSI 1| 07/01/2013. | Called.......coeveerrrrerierereeerinernenes | v | v 2,175,000 | ........ 2,175,000 | ........ 2,175,000 .2,175,000 0 0 2,175,000 0 0 0 42,080 |06/01/2021.
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646139 YC 3|NEW JERSEY ST TPK AUTH TPK REV........ccoceune. ... 01/01/2013. | SINKING FUND REDEMPTION...... [ ..ccvovierniirniincines | v 870,000 | ........... 870,000 | ........ 1,010,565 | ..coorvnnes 870,000 | ..ooovrvrinnc (01 I (V1 IO 0 0 0 870,000 0 0 0| e 28,275 | 01/01/2016.
NEW MEXICO MORTGAGE FINANCE
647200 MY 7|AUTHORITY [ 0710172013 [ Called......ouevererrrrerieieireeieniies | cerereeneniseiseniinnes | ereseenns 715,000 | ..oovoveeee 715,000 | ........... 715,000 | .covcrvnees 715,000 | ..oooovvvrrnne (0 I (V1 IO 0 0 0 715,000 0 0 (V] 27,125 | 07/01/2037.
NEW MEXICO MORTGAGE FINANCE
647200 SF 2|AUTHORITY [ 07/0172013. [ Called........eeueereeeierieieereriees | e | e 2,610,000 | ........ 2,610,000 | ....... 2,593,688 | ........... 2,595,560 | ..oovvrrrirnns 0 | v 14,440 | oo (V1 IR 14,440 0 2,610,000 0 0 0. 110,125 | 07/01/2038.
NEW MEXICO MORTGAGE FINANCE
647200 TK 0|AUTHORITY [ 07/01/2013. [ Called. ... | e | e 2,405,000 | ........ 2,405,000 | ........ 2,388,117 | oovverece 2,389,579 | oo, 0| v 15,421 | oo 0 | 15,421 0 2,405,000 0 0 0. 107,625 | 01/01/2039.
NEW YORK CITY NY MUNICIPAL WATER
64972F 5D 4|FINANCE ... 1 07/29/2013. | CITICORP SECURITIES INC....cc.. | cerrvrrrerrerinrersenniens | vereend 5,102,550 | ........ 5,000,000 | ........ 5,443,650 | ........... 5,417,135 | oo 0 . (21,966) | ..cvovrrrinnan 0 (21,966) 0 5,395,170 0. (292,620) | ...... (292,620)| ...... 156,944 | 06/15/2045.
64988P R2 4 |NEW YORK STATE MORTGAGE AGENCY............ 1| 10/01/2013. | Called. ... oo [ v | s 315,000 | ........... 315,000 | ........... 283919 | .o 287,493 | ..o 0 | v 27,507 | coooveveerireens 0 27,507 0 315,000 0 0 0 10/01/2030.
64988P T8 9|NEW YORK STATE MORTGAGE AGENCY.... .. | 08/29/2013. | Called 1,065,000 | ........ 1,065,000 | ........ 1,039,962 1,045,551 | o0 | 19,449 | 0 | 19,449 | .o (1 I 1,065,000 0 0 0 04/01/2029.
652590 AQ 3|COUNTY OF NEWTON, IN .| 12/26/2013. | Called 840,000 | ........... 840,000 | ........... 840,000 ...840,000 0 0 840,000 0 0 0 08/25/2022.
NORTH CAROLINA MUN PWR AGY NO
658203 PH 1|CATAWBAEL o | 01/01/2013. | MATURITY ...oocvirriririininirrerinnens [ | v 3,480,000 | ....... 3,480,000 | ........ 3,406,189 | ........... 3,480,000 | ..covrrerirnns [V T (V1 IO 0 0 0 3,480,000 0 0 0 . 95,700 | 01/01/2013.
658207 AP 0|NORTH CAROLINA HOUSING FINANCE AGENCY]| ... | 09/03/2013. | Called 490,000 | ........... 490,000 | ........... 490,696 ...490,269 (269) 0 490,000 0 0 0. 21,172 | 01/01/2038.
662903 ND 1 [NORTH TEXAS MUNICIPAL WATER DISTRICT.... | ... | 12/12/2013.| CANTOR FITZGERALD & CO........ [ ccovvvverveirerrnrsens | cvvvees 1,475,625 | ........ 1,500,000 | ........ 1,604,700 | ...........1,600,909 20 [ (9,398) | cvvuvvrerrines (VI I 1,591,511 | oo (VN (115,886) | ...... (115,886) | ......... 90,333 | 09/01/2030.
66353R AH 7|NORTHAMPTON COUNTY PA - ST. LUKE'S......... ... | 11/25/2013. | MORGAN J P SEC INC 2,507,500 | ....... 2,500,000 | ....... 2,465,075 | ........... 2,468,417 | oo, (V1 I 826 | .o 0 ..826 0 2,469,243 0 38,257 38,257 | ...... 177,222 | 08/15/2035.
66353R AJ 3|NORTHAMPTON COUNTY PA - ST. LUKE'S......... ... | 11/25/2013. | MORGAN J P SEC INC 5,000,000 | ....... 5,000,000 | ....... 4,881,650 | ........... 4,888,997 | ..ovvvrrrins (V1 1,809 | oo (110 I 1,809 | .o (U I 4,890,806 |.....ccoounne (V1N I 109,194 | ....... 109,194 | ...... 354,444 | 08/15/2040.
OHIO HIGHER ED. - CASE WESTERN RESERVE
67756B LD 0fU v | 12/03/2013. | Called......coouevvrerererieeireireriienins [ e | e 25,805,000 | ...... 25,805,000 | ...... 26,476,652 | ........25,964,331 | ..o | cen(159,331) | o0 | (159,331) 0 25,805,000 0 0 0| ..1,297,424 | 12/01/2034.
67756Q CQ 8|OHIO HOUSING FINANCE AGENCY/OH............... ... | 06/03/2013. | Called 965,000 | ........... 965,000 | ........... 965,608 (209) 0 965,000 0 0 0 60,209 | 03/01/2037.
67886M EQ 8| OKLAHOMA HOUSING FINANCE AGENCY........... 1. | 09/03/2013. | Called.......courvemreerrrerierireirerinenns [ v | e 955,000 | ........... 955,000 | ........... 955,000 0 0 955,000 0 0 0| s 34,580 | 09/01/2038.
OREGON STATE HOUSING & COMMUNITY
686087 EJ 2|SERVICE [ 10/01/2013. [ Called. ... | s | e 1,855,000 | ........ 1,855,000 | ........ 1,906,013 | ........... 1,887,579 | .ovvevrierenad 0| s (7274 | — 0 | e (32,579) [ ..o (U I 1,855,000 0 0 0. 101,858 | 01/01/2038.
ORLANDO & ORANGE COUNTY EXPRESSWAY
686543 MZ 9|AUTHO 1 | 07/01/2013. [ Called......coveeririerrieieieiicirernnis | e | v 8,625,000 | ........ 8,625,000 | ........ 8,637,938 | ........... 8,627,891 | ..coveinnnd 0] e (2,891) | v 0 (2,891) 0 8,625,000 0 0 0 ... 431,250 | 07/01/2035.
733905 AL 7|PORT CORPUS CHRISTI AUTH TX - UNION PACI | ... | 05/14/2013. | Called.........ccoeverrererenrinerierienins | reeeseesnerissssneenens | cevee 8,040,000 | ........ 8,000,000 | ....... 6,780,380 800,720 0 8,040,000 0 0 0 ... 242,322 | 12/01/2022.
745270 JV 1 |PUERTO RICO HSG FIN CORP REV........ccccovunnene ... | 06/03/2013. | SINKING FUND REDEMPTION..... . 450,000 | ........... 450,000 | ........... 450,000 0 0 450,000 0 0 (V] 11,588 | 06/01/2020.
RHODE ISLAND HOUSING&MORTGAGE
762212 3B 2|FINANCE CO [ 10/01/2013. [ CallEd......ooeeeereeeiieeieriseineriees | e | cerveeeiens 75,000 | .ovvorncne 75,000 | .oveoerenne 75,000 | cooovvvrrinnes 75,000 | cooovrvreiinens (010 I (V1 IO 0 0 0 75,000 0 0 (V] 3,250 | 10/01/2036.
RHODE ISLAND HOUSING&MORTGAGE
76221R EJ 8|FINANCE CO .. | 04/01/2013. | Called........oeveerrrerirrireererieeinenes [ | v 1,625,000 | ........ 1,625,000 | ........ 1,625,000 | ........... 1,625,000 | ..oooruvernrennd (01 I (V1 IO [0 I (1 I (U I 1,625,000 0 10/01/2022.
765639 AB 5|RICKENBACKER OHIO PORT AUTHORITY.......... 1o [ 07/01/2013. [ Called........oovevereiriieeieieieeeieiees | cevreiieiseieseieiens | e 70,000 | ..o 70,000 | .oovveenn 70,000 0 0 70,000 0 01/01/2032.
784420 AB 7|SLCLT 2005-1 A2 ... | 11/15/2013. | MBS PAYDOWN 02,022,819 | ........2,022,819 | ........2,008,913 4,249 0 2,022,819 0 11/15/2021.
784447 AC 1| SLMA 2007-4 A3......coooirirereirrriseiiesiee e ... | 04/26/2013. | VARIOUS........ocomeremrimerinrirncennnns [ cveriieeineeineinseinns | oeeens 18,327,814 | ...... 18,340,000 | ...... 18,295,583 | .........18,307,025 | .cccovvrcviernn0 | 3,002 | o0 [ 3,002 | .o 0 | 18,310,027 | ..cocovvvrnecne 0 01/25/2022.
SALT RIVER AGRICULTURAL IMPROVEMENT
79574C AC 7|AND .| 07/30/2013. | CANTOR FITZGERALD & CO........ | ceoeoveerereneeneiinnns | cves 10,558,300 | ...... 10,000,000 | ...... 11,682,275 | ..ccvoeee 11,586,074 | oo 0| s 2R 74) | (U1 (84,879) [ ..ovvnvrnnnd 0 | e 11,501,196 | ..covovverneene 0| e (942,896) | ...... (942,896) | ...... 334,028 |12/01/2031.
SAN BERNARDINO CNTY CALIF SING SINGLE
796842 DF 6|FA 1| 07/01/2013. | Called..... oo [ v | s 116,636 | ..covvnve 305,000 | ..oooocvenen 64,939 | ..o 110,929 | oo 0 | s 5,707 | v 0 5,707 0 116,636 0 0 0 0 | 05/01/2031.
837031 QG 1|SOUTH CAROLINA JOBS EDA - BON SECOURS.. | ... | 02/11/2013. | Called.......coooererrererenienerinerieeins | veeeseisneeiesineenens | cevees 7,500,000 | ....... 7,500,000 | ........ 7,567,500 | ........... 7,500,000 | cooovrerrcrinnnns (01 I (V1 IO 0 | oo (10 I (1 I 7,500,000 0 0 0. 100,781 | 11/15/2030.
SOUTH CAROLINA HOUSING FINANCE AND
83712D MX 1|DEVEL ... | 10/01/2013. | Called 280,000 | ........... 280,000 | ........... 280,000 0 0 280,000 0 0 0. 13,324 | 07/01/2032.
849088 BM 0| SPOKANE WASH PUB FACS DIST HOT.... .1 12/03/2013. | Called.....vuvvvririeriseiererinrisnrniiees [ v | s 3,845,000 | ........ 3,845,000 | ........ 4,101,808 (28,509) 0 3,845,000 0 0 0] ... 221,088 | 12/01/2024.
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849088 BN 8|SPOKANE WASH PUB FACS DIST HOT................ 1 12/03/2013. [ Called.........veivrcreiereircieineis | e | e 3,125,000 | ........ 3,125,000 | ....... 3,328,563 | ..coonee 3,147,616 | oo, 0| s (P23 ) ) 0 (22,616) 0 3,125,000 0 0 0. 179,688 | 12/01/2025.
880459 5L 2| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... | 12/02/2013. | Called.........cccnevvmereeernerieeirneennenins [ oveereerinsineninseines | eoveeeeens 510,000 | ........... 510,000 | ........... 510,000 | .cooocvvrees 510,000 | ..coovrvrrrnne (0 I (V1 IO 0 0 0 510,000 0 0 (V] 24,010 | 07/01/2031.
880459 5N 8| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... | 12/02/2013. | Called.........cccvvrmerrrererienerieennenins [ overiersinesneeinseines | eoveeienns 615,000 | ........... 615,000 | ........... 615,000 | ...oocvenee 615,000 | ..ooovrvrnnnen (V1 I (V1 I 0 0 0 615,000 0 0 0 28,793 | 01/01/2037.
88045R DN 9| TENNESSEE HOUSING DEVELOPMENT AGENCY] ... | 10/01/2013. | VARIOUS 2,390,000 | ....... 2,390,000 | ........ 2,395,975 | ........... 2,393,932 | oo, 0| e (3,932) [ vooverrirninnd 0 (3,932) 0 2,390,000 0 0 0. 124,231 | 07/01/2038.
TEXAS MUNICIPAL GAS ACQUISITION &
88256C EX 3|SUPPLY ... | 04/26/2013. | CANTOR FITZGERALD & CO........ | cevvvrrerrerrnrersernnens | vrrvennd 9,315,675 | ........ 7,460,000 | ........ 9,977,424 | ........... 9,351,880 | ..ovvviinnnd 0 [ e (50,598) [ ..vrrvreriinan (1 I (50,598) 0 9,301,282 { 14,393 | ... 14,393 | ... 176,139 | 12/15/2026.
TEXAS DEPARTMENT OF HOUSING &
88275F MU 0| COMMUNITY .1 10/01/2013. [ VARIOUS........cooviirinirnnriirerneinnns | vervnieeeninsisssinnnes | veveriees 785,000 | ........... 785,000 | ........... 798,738 ...795,752 785,000 0 0 0| s 37,828 | 03/01/2039.
TRIBOROUGH BRIDGE AND TUNNEL
89602N ZP 2| AUTHORITY N ... | 07/10/2013. | CANTOR FITZGERALD & CO.....c.. [ cevrerrerrnriseirscinns | v 2,275,939 | ........ 2,375,000 | ....... 2,533,104 2,528,332 2,521,152 0 . (245,213) | ...... (245,213)| ........ 63,333 | 11/15/2032.
TWIN FALLS CNTY IDAHO ECONOMIC DEV
901557 AA 6|CORP v | 06/21/2013. | Called........oureervrerrrieierierineees [ e | e 4,000,000 | ........ 4,000,000 | ........ 4,000,000 4,000,000 | o0 [0 |0 | 0 0 [ 4,000,000 0 0 (V] 22,570 | 12/25/2020.
928827 DC 5|VOLUSIA CNTY FLAARPT SYSREV.......ccovvvieree 11 10/01/2013. [ MATURITY ...cvvrriiriiriernnicienins | cevvninerenineissnnnens | vvveene 1,545,000 | ........ 1,545,000 | ........ 1,792,602 1,564,121 | 0 s (19121) |0 (19121 el [ 1,545,000 0 0 0. 108,150 | 10/01/2013.
WASHINGTON STATE HOUSING FINANCE
93978T FD 6|COMMISS vv | 06/03/2013. | Called......couvvmrerrererieriseinerineins [ e | e 900,000 | ........... 900,000 | ........... 900,000 | ..coocvvneer 900,000 | ..ooorerirnn (01 I (V1 IO 0 0 0 900,000 0 0 0 22,050 | 12/01/2038.
WISCONSIN HOUSING&ECONOMIC
97689P 2P 2|DEVELOPMENT A ... [ 09/03/2013. | Called.......oovrvnrenrrinrinseiserisninnnes i | s 1,680,000 | ........ 1,680,000 | ........ 1,680,000 | ........... 1,680,000 | ..ooovviencnenad (O] (V)] [ [ 0 [ 0 | s 1,680,000 0 0 0 [ 58,125 | 09/01/2036.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........vuururrruiririiieierssiess s sersssesessesssssssnsssssssssssssssenss | coe 376,957,905 |..... 373,749,032 |..... 383,070,413 | ....... 379,004,197 | ... 0 ... 331,785 | ... (V] 331,785 | ..o 0 ... 379,813,325 |................ 0 | ..(2,855421) ...(2,855,421) | .15,600,460 |..... XXX......
Bonds - Industrial and Miscellaneous
009990 AD 4 [AES ILUMINA LLC CSNB 6.0% 3/26/2032.............. R | 12/29/2013. | SINKING FUND REDEMPTION..... | cvevveerrerreirneriinnes | e 105,473 | v 105473 | v 105,473 0 0 105,473 0 03/26/2032.
03064X AB 0 [AMCAR 2012-5 A2.......ccoivuirinrinirierisrirseisiiens ... | 12/09/2013. | VARIOUS 3,568,750 | ....... 3,568,670 | ........ 3,565,325 .0 2,143 0 3,567,468 0 01/08/2016.
06423R BC 9| BOIT 2003-A8 AB........covrvrrererrrrirersnrissesensneens ... | 04/25/2013. | DEUTSCHE BANK (U K) 5,003,906 | ........ 5,000,000 | ........ 5,014,063 . .0 (4,047) 0 5,004,751 0 05/16/2016.
126694 3B 2| CWHL 2006-8 1AT.......covirieririieirerieisercierisnins ... | 12/26/2013. | MBS PAYDOWN e | 582,008 | ........... 636,829 | ........... 637,426 ...561,298 .0 0 582,008 0 05/25/2036.
15672W AA 2| CEQUEL COM HLDG I/CAP CP 8.625% 11/15/20.. | ... | 06/17/2013. | VARIOUS 1,410,714 | ......11,325,000 ..1,306,185 11,312,028 w0 ] 98,686 | 0 [ 1,410,714 0 11/15/2017.
22545R AV 8| CSMC 2006-TF2A KERE.........c.ccovumrrierireirreineinns ... | 11/15/2013. | MBS PAYDOWN e | e 45996 | ......oo..... 45,996 .0 45,996 0 09/15/2021.
247367 AX 3|DELTA AIRLINES INC CSNB 6.718% 1/2/2023..... ... | 01/02/2013. | SINKING FUND REDEMPTION..... . .0 11,140 0 07/02/2024.
350235 AA 5|FOSTER WHEELER COQUE VERDE..................... ... | 04/15/2013. | SINKING FUND REDEMPTION..... . . ...45,000 .0 45,000 0 04/15/2015.
501044 CQ 2|KROGER CO/THE 3.4% 4/15/2022. ... | 02/20/2013. | MORGAN J P SEC INC 2,647,632 | ........ 2,600,000 .0 2,584,938 0 , 04/15/2022.
58988P B* 8|MERIT INDUSTRIES TL A 2007.. .. [ 10/18/2013. | VARIOUS.........eveereerimneererineinnes [ eormeenenissiseissenins | oveennd 4,004,974 3,750,152 | ......1,705,514 | ..o 1,705,514 | o0 [ i [0 | 0 0 [ 1,705,514 0 2,299,461 2,299,461 | . 12/31/2013.
58988P B@ 6|MERIT INDUSTRIES TL B 2007.. ... | 10/18/2013. | VARIOUS 2,573,552 2,340,878 | ........... 916,301 916,301 (VN 1,657,250 |..... 1,657,250 | ........ 11,412 | 12/31/2013.
608990 AD 9 |MTL PUBLISHING TL B1 (2019).....ccvvvumreririerin ... | 12/31/2013. | SINKING FUND REDEMPTION...... [ ..ccooovrvrcrririivines | wovevienes 102,572 | v 102,572 | oovvenee 102,572 102,572 0 0 0 . 03/15/2019.
61745M TD 5|MSC 2003-1Q5 A4 ... | 07/01/2013. | MBS PAYDOWN B [TUTTUIINN ISV 546,675 | ........... 546,675 | ........... 550,946 546,675 0 0 0. .8,796 | 04/15/2038.
63845P A@ O|NATIONAL VISION TL B (2018).....ccvveverirererircrnns ... | 11/07/2013. | VARIOUS 6,988,800 | ........ 6,986,667 | ........ 6,989,094 6,988,800 0 0 0. 140,036 | 07/09/2018.
65476G AB 8|NAROT 2012-B A2 ... | 04/15/2015. | VARIOUS.........oevmeremrimerineerneernnns [ coverineineeinesiseines | oevens 10,003,639 | ...... 10,000,000 | ........ 9,999,257 9,999,686 0 3,953 3,953 | ........ 14,169 | 04/15/2015.
68389F CG 7|OOMLT 2002-3 A2 ... | 12/25/2013. | MBS PAYDOWN e | 20,088 | .covvenen 20,088 | ...cvvrnne 20,049 20,088 0 0 0 91 | 08/25/2032.
693990 AW 3| PAR PHARMACEUTICAL TL B (2019) ... | 02/06/2013. | EXCHANGES (UNLIKE)........cooveevrs [ vorerirerrsnissieniiies | v 1,995,000 | ........ 1,995,000 | ........ 1,995,000 | ..........1,993,338 | ..cccee. 1,662 | o0 | 0 | 1,662 | 0 | e 1,995,000 0 0 (V18 10,252 | 08/02/2019.
69889 AA 9 |PAR PHARMACEUTICAL TL B (2019) NEW... ... | 12/31/2013. | SINKING FUND REDEMPTION..... [ ..covonvererineincrinns | cererireens 19,950 | coovrernns 19,950 | .ooovrrrnee 19,950 19,950 0 0 0 445 |09/28/2019.
714290 B# 9|PERRIGO CO 5.550% 04/30/2022 ... | 12/23/2013. | Prepaid . | e 7,000,000 | ....... 7,000,000 | ........ 7,000,000 | ..........7,000,000 | ..cooooririire0 [ v | 0 [ 0 0 7,000,000 0 0 0 ... 445,696 | 04/30/2022.
743663 B* 6|PROTECTION ONE TL L+450 DUE 2019.... .| 12/31/2013. | SINKING FUND REDEMPTION..... . B I 9,438 | v 9,438 | ..o 9,438 9,438 0 0 0 202 | 03/21/2019.
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74837TR AC 8|QUICKSILVER RESOURCES 7.125% 4/1/2016...... ...101/16/2013. [MORGAN J P SEC INC......c.covorvvres | cerrrrirernrneirernnnes | e 251,250 | ........... 300,000 58,802 0 298,803 0 e (47,553) | ........ (47,553) | .......... 6,591 | 04/01/2016.
749121 CC 1|QWEST COMMUNICATIONS INT 7.125% 4/1/2018| ... | 11/27/2013. | Tender offer............ccoueuvrrnrrverrns [ ovrrrverrinninenrnrinns | ovevienns 990,541 | ........ 1,000,000 1,627 0 990,521 0 21 21 82,341 | 04/01/2018.
74958E AC 0 |RFMSI 2006-S12 2A2........ccoomvveerierieriscerneeisninns ... | 12/01/2013. | MBS PAYDOWN 48 0 146,918 0 0 (18 I 4,379 | 12/25/2036.
83272T AA 1| SMURFIT KAPPA 7.75% 11/15/2019.. ... | 05/15/2013. | VARIOUS 0 0 {0 [ (452) 0 (452) 0 | 11/15/2019.
88031N AA 5| TENASKA ALABAMA PARTNERS LP. ... | 12/30/2013. | VARIOUS (239) 0 212,734 0 0 0 06/30/2021.
880317 AA 2| TENASKA OKLAHOMA | v | [ 12/30/2013. | VARIOUS 146 0 24,925 0 0 0. 1,017 | 12/30/2014.
88732J AX 6| TIME WARNER CABLE INC 4.125% 2/15/2021...... ... | 12/02/2013. | DEUTSCHE BANK (U K)....ooovvvverer [ o | v 4,691,050 | ........ 5,000,000 | ........4,726,400 | ..........4,769,079 | ..cocccvevienc0 | 100ieei22,100 | o0 [ i 22,100 |.covrrerirens (U I 4791179 | v 0 . (100,129) | ...... (100,129) | ...... 269,271 | 02/15/2021.
909287 AA  2|UAL CORP CB 6.636% 7/2/2022...........ccovveerernens ... | 07/02/2013. | SINKING FUND REDEMPTION..... . 10,051 | coovrrrns 10,051 39 0 10,051 01/02/2024.
97381W AF 1| WINDSTREAM CORP. ... | 08/26/2013. | Tender offer. ..93,750 .100,000 .563 0 93,750 03/15/2019.
999999 99 8|SUMMARY ADJUSTMENT.. ... | 12/01/2013. | VARIOUS (5,179) .5 (6,280) 0 (6,281) | ... 11/15/2019.
041239 BR 4|ARKLE 2010-1A 2A F.|102/17/2013. | MBS PAYDOWN . 2,980,000 | ....... 2,980,000 (2,963) 0 2,980,000 05/17/2060.
05330A AA 5|AUTOPISTA DEL MAIPO SOCIEDAD C SR NT 144/ F. | 12/15/2013. | SINKING FUND REDEMPTION..... . 415,787 | ..o 415,787 (3,111) 0 415,787 06/15/2022.
06849U AD 7|BARRICK AUSTRALIA FINANC 5.95% 10/15/203.. | F. | 09/17/2013. | MORGAN STANLEY & CO. INC.....|. 830,080 | ........ 1,000,000 .256 0 976,979 10/15/2039.
43641N BC 7|HMI2010-1A A2 F. [ 12/09/2013. [ VARIOUS.........ccooevrrerrrrieierrnenies | eeveeiereissiensiies | cvveis 7,701,636 | ........ 7,686,074 | ........ 7,720,653 | ...oovvvverevniieenn0 [ il | e (15,746) | viiiennl0 [ (15,748) | ..ooovvverinnn 0 [ 7,704,907 10/15/2054.
639365 AD 7|NAVIOS MARITIME HOLDINGS 8.875% 11/1/201.. | F. | 02/13/2013. | MORGAN STANLEY & CO. INC..... | .ccccevrrmrererrrreirnes | wverrenes 498,750 | ........... 500,000 | ........... 503,750 | ... ...498,750 3,174 0 501,923 11/01/2017.
705011 AA 2 |PEARSON FUNDING FOUR PLC 3.75% 5/8/2022.. | F. [ 02/21/2013.| MORGAN J P SEC INC.......cccoovvrvrer [ vovrrrerrmrnerirneicins | ovvee 12,206,280 | ...... 12,000,000 | ...... 11,923,800 | ......... 11,927,913 | i 0 [ e 985 | o 0 [ 985 | . 0 | e 11,928,897 05/08/2022.
PROYECTOS DE ENERGIA S A DE SR SECD
744291 AA 3|NT14 F. | 07/15/2013. | MATURITY ....ccvoerinirrnrineienienens [ e | oneenne 1,200,000 | ........ 1,200,000 | ........ 1,184,388 | ... 1,198,950 | covvvivcinnnn0 | e 1,050 | 0 | e 1,050 | .o (U I 1,200,000 0 0 0. 117,000 | 07/15/2013.
902133 AM 9| TYCO ELECTRONICS GROUP S 3.5% 2/3/2022.... | F. | 02/21/2013. | MORGAN STANLEY & CO. INC..... N 7,053,608 | ........ 6,940,000 | ........ 6,850,757 1,188 0 6,857,643 0 . 195,964 | ... 195,964 | ...... 136,969 | 02/03/2022.
3899999. Total - Bonds - Industrial and Miscellaneous................. e 85,987,036 | ...... 85,626,022 | ...... 81,716,527 | ........65,078,932 | ........94,098 | ..........90,578 | .0 | i 184,676 | ..o 0 | 81,790,248 | .......... 664 |..... 4,196,122 |..... 4,196,786 | ...1,730,595 |..... XXX.oone
Bonds - Hybrid Securities
320808 AD 0 |FIRST MARYLAND CAP | 1.403% 01/15/2027........ ... | 08/07/2013. | BANK OF AMERICA 680,000 | ........... 800,000 | ........... 772,704 ...784,679 639 0 785,318 0| (105,318) | ...... (105,318) | . 01/15/2027.
62625X AM 4 | MUNIMAE TE BOND SUBSIDIARY LLC................. ... | 07/11/2013. | VARIOUS 3,960,000 4,000,000 2,917,800 .2,917,800 0 0 2,917,800 0. 1,042,200 |..... 1,042,200 01/01/9999.
62625X AP 7 |MUNIMAE TE BOND SUBSIDIARY LLC .| 07/11/2013. | MERRILL LYNCH........cvvverirmrinenns [ | v 1,980,000 | ........ 2,000,000 | ........ 1,359,120 1,359,120 | 0 [0 | 0| (U I (U I 1,359,120 [ ..ccovvvrnnene 0| . 620,880 | ....... 620,880 01/01/9999.
62625X AQ 5|MUNIMAE TE BOND SUBSIDIARY LLC ... | 07/11/2013. | VARIOUS 2,850,000 | ....... 3,000,000 | ........ 2,066,730 .2,066,730 0 0 2,066,730 (VN I 783,270 | ....... 783,270 01/01/9999.
62625X BK 7| MUNIMAE TE BOND SUBSIDIARY LLC ... | 07/11/2013. | VARIOUS 3,960,000 | ........ 4,000,000 | ........ 2,877,160 .2,877,160 0 0 2,877,160 0 ... 1,082,840 |..... 1,082,840 01/01/9999.
62625X BM 3| MUNIMAE TE BOND SUBSIDIARY LLC .1 07/11/2013. | VARIOUS 3,600,000 | ........ 4,000,000 | ........ 2,080,040 .2,080,040 0 0 2,080,040 0. 1,519,960 |..... 1,519,960 01/01/9999.
4899999. Total - Bonds - Hybrid SECUMLIES...........ciiiiiiiiiiisiii st ittt | nnies 17,030,000 | ...... 17,800,000 | ...... 12,073,554 | ......... 12,085,529 | ..o | o839 | 0 | 839 0 [ 12,086,168 | .....ccoconeenn. 0 [... 4,943,832 |..... 4,943,832 | .....514,481 |..... XXX......
8399997. Total - Bonds - Part 4 549,989,069 |..... 548,007,956 |..... 547,995,952 | ......476,478,000 | ........94,098 | ........ 614,263 | ..o | 000 708,361 |0 [ 544,200,354 | ...........664 |..... 5,788,048 | ..... 5,788,712 | 18,978,739 |..... XXX..oooo
8399998. Total - Bonds - Summary Item from Part 5. ..|....231,669,880 |..... 232,790,941 |..... 236,364,860 | ...ooovveriniiinnenn0 |0 | (140,946) | ..ooovvvvvreen0 [ n(140,946) | o0 | e 236,223,914 | ... ...(4,554,033) | ...(4,554,033) | ...1,357,812 |..... XXX..oone
8399999. Tl = BONGS.......cvivisiiiteticteiei ettt ssebens ebessesesesetsesesas et ebebstsesetan et esebeasesesansetesessanesanensetesessnneranas | ere 781,658,949 |..... 780,798,897 |..... 784,360,812 | ......476,478,000 | .........94,098 | ........ 473,317 | o0 [ 567,415 | 0 [ 780,424,268 | ............ 664 |..... 1,234,015 |..... 1,234,679 | .20,336,551 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
78442P 30 4[SLM CORP.......oovviririiriieeieeiseissesissisesisesiseens ... | 03/15/2013. | VARIOUS 85,000.000 2,079,908 | ...cccovvrenas 25.00 | ........ 1,585,268 | .......... 2,039,150 | ...... (453,882) | ..vvovvvrerirnnn0 [ v | (453,882) | ...oorvvnenen (U I 1,585,268 |.....cccon. (V1N I 494,640 | ....... 494,640 | ........ 12,608 |..... XXX......
842400 74 9|SOUTHERN CAL ED 6.125% 9/30/2010................. ... | 02/28/2013. | Called........ovrovivirririsrinnicnninnnes | v 100,000.000 | ...... 10,000,000 | ...cooouvene 100.00 | ...... 10,000,000 | ......... 10,034,400 | ........ (34,400) | ..ovvvvvircenn [0 | (34,400) [ ...oooovveiinen0 | s 10,000,000 0 0 0 [ . 100,380 | ..... XXX.....
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. .........cvueiiiiiriiiins otisieriiesesessssisees s ssss st ssesssnssnessnes | eonees 12,079,908 |......... XXX [ e 11,585,268 | ......... 12,073,550 | ...... (488,282) | ..cvvovvvinrrennnn0 [ o0 | (488,282) | ..cooevinenn0 | i 11,585,268 | ....ccocoonneens [V 494,640 | ...... 494,640 | ...... 112,988 |..... XXX..oone
8999997. Total - Preferred STOCKS = PaI 4........ciiiiiiiriicisi st osesssssss s ens s es bbbt enssnssnssenensas | evsnns 12,079,908 |......... P, S I 11,585,268 | ......... 12,073,550 | ...... (488,282) | ..ovvovvreinnnd0 | i [ (488,282) | ....ccvvvvennnnd [V 11,585,268 |.....ccceveee. 0 [ . 494,640 | ....... 494,640 | ...... 112,988 |..... XXX......
8999998. Total - Preferred Stocks - Summary fem from Part 5.........coooiiiiiiiiiins i sn e snssnsensnssrensensees | cosnsersssesees D22 | cerneneen XXX 951 | ... (L I— 0 0 0 951 0 (329) (329) 0 ... XXX......
8999999. Total - Preferred STOCKS. ... ssessssssnssssssssssssssssssssssnssessssssssssssessesssenssnsssssssssssnness | onees 12,080,930 | covoens XXX [ e 11,586,219 | .ccveeee 12,073,550 | ...... (488,282) | ..oovrveriinns (V] [P [ (488,282) | ...oovvviiinnn [ 11,586,219 [ .o 0 [ . 494,311 | ... 494,311 | ... 112,988 |..... XXX......
C Stocks - Parent, Subsidiaries and Affiliates
590894 10 6| MET P&C MANAGING GEN AGENCY.......cccovurvns I | 08/08/2013. | OTHER - ISSUING COMPANY...... | .ccoveee. 1,000.000 | .cooovvinenne 1,000 |........ XXXerwoeree [ rrernernnnnen 1,000 | i 1,000 | i | e, 0 | s 0 0 0 1,000 0 0 0 0]... XXX..ono
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates...............c.ccccocevviereireriennann. 1,000 |......... XXX......... 0 0 1,000 0 0 0 0 .. XXX......
9799997. Total - COMMON SEOCKS = PAM 4. ...ttt st bbbt | senssnsssenas 1,000 |......... XXXeovoeee 0 0 1,000 0 0 0 0 ... XXX..oone
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJA.CV. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

9799998 Total - Common Stocks - SUmmary Hem from Part 5....... ..o i eis st snssnssens | aesiaes 1,843,103 |......... XXX [ e 1,932,900 [ .0 | e, 0 o0 [0 | i 0 oo 0 [ 1,932,900 [...ccooonen. (V) I (89,797) | ....ons (89,797) [ cvvvvenrirns 0. XXX......
9799999. Total - COMMON SHOCKS. .....veuverreriesirisiiissii i o 1,844,103 |........ XXX [ s 1,933,900 | .o 1,000 | i, 0]... w0 0 0 0 | 1,933,900 [..coooeeen0 [ oo (89,797) | ..o (89,797) | cvovvvnrienns 0 ... XXX..oooe
9899999. Total - Preferred and Common StockS........c.vveuieeriennns | s 13,924,633 |......... XXX [ e 13,520,119 | .........12,074,550 | ...... (488,282) | ... w0 | 0 e (488,282) [ 0 | 13,520,119 [..ooooovennn0 [ s 404,514 | ...... 404,514 | ...... 112,988 |..... XXX..one
9999999. Total - Bonds, Preferred and COMMON SOCKS............c.iuiuiuiieiniiiieiies cvsiiiesieisssssssse st sss st ssss s ssse st ssssssessesss | senee 795,583,582 |......... 2,99 GRS P 797,880,931 | .......488,552,550 | ...... (394,184) | ........ 473,317 | e (U [ 79,133 | v (V) 793,944,387 | ............ 664 |.... 1,638,529 |..... 1,639,193 | .20,449,539 |..... XXX......
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
GOLDMAN, SACHS & CO.

912810 QZ 4[T 3 1/802/15/M3......c.cocvv. 02/20/2013 | RBC DOMINION SECURITIES... | 05/16/2013|(DOMESTIC) | ... 3,500,000 | ......... 3,439,297 | ... 3,531,021 3,439,590 0 293 0 293 0 0 | e 91,432 | .ol 91,432 | ....... 27,495 | ... 1,813
0599999. TOtal - BONAS = U.S. GOVEIMMENT. ... vitieittisitseters st ss st stesens | aessass st ee s8££ttt nsentennes | ontsees 3,500,000 | ......... 3,439,297 3,531,021 3,439,590 0 293 0 293 0 0] 91,432 | ......... 91,432 | ....... 27,495 | ... 1,813
Bonds - U.S. Special Revenue and Special A it

GOLDMAN, SACHS & CO. GOLDMAN, SACHS & CO.
01F022 61 8|FNMA 2.500% FNCL2501.........cccovrrmerieriririrnens ...| 01/02/2013 | (DOMESTIC) 01/02/2013 | (DOMESTIC) | . 24,600,000 | ....... 25,005,516 | ....... 25,005,516 25,005,516 0 0 0 0 0 0 0 0 0 0
NOMURA SECURITIES INTL., NOMURA SECURITIES INTL.,
01F030 61 1|FNMA 3.000% FNCL300T.......cocvvvvverrirerrercernns ... | 01/02/2013 | INC. 01/02/2013|INC. | ... 23,750,000 | ....... 24,852,148 | ....... 24,852,148 | ......... 24,852,148 0 0 0 0 0 0 0 0 0 0
04780M RU 5|ATLANTA GA AIRPORT AUTHORITY......ccccvvvrnne ... | 01/11/2013 | MESIROW FINANCIAL - MSF.... | 07/23/2013 | MERRILL LYNCH.......cccovvvmerrane | wovrirns 3,065,000 | ........ 3,522,605 | ........ 3,111,220 3,498,999 0| s (23,605) 0 (23,605) 0 0. (387,779) | ...... (387,779) | ....... 87,267 | ...... 6,385
GOLDMAN, SACHS & CO.
3138MR K6 7 |FNMA 2.500% AQI316.......coovrvrerrrrirerrrerererinens ...| 01/02/2013 | (DOMESTIC) 06/13/2013 | VARIOUS.........oovveerererrririseines | cvree 24,600,000 | ....... 25,005,516 | ....... 23,564,375 | ......... 24,985,931 | ..ocovrvcrirnns 0| s (19,585) [ ..overeerneennd (U (19,585) | ..uvvurenen 0 | oo 0 | ..(1,421,555) | ...(1,421,555) | ..... 267,975 |..... 22,208
NOMURA SECURITIES INTL.,
31417E CN 9 FNMA 3.000% ABT7276.........ccovervmrvrerirerirrreirnniens ...| 01/02/2013 | INC. 06/04/2013 | VARIOUS...........oevvmreiririniinns | v 23,750,000 | ....... 24,852,148 | ....... 24,295,753 | ........ 24,787,029 | ..oovvverirnnn 0| s (65,119) [ oo (U (65,119) | .eovvvrrenan 0 | oo 0. (491,276) | ...... (491,276) | ..... 273134 | ... 25,729
LEWISBURG TENNESSEE INDUSTRIAL DEV
528236 AC 6|WASTE 07/31/2013 | MERRILL LYNCH.......covvvrvrrrnnee 11/01/2013 | PUT BY HOLDER........c.coccovrvrins | wrvrene 13,000,000 | ....... 13,000,000 | ....... 13,000,000 | ......... 13,000,000 0 0 0 0 0 0 0 (V1 I 31129 | e 0
MISSION TEXAS ECONOMIC DEV REVENUE

605155 BM 1|REPUB ... | 07/31/2013 | MERRILL LYNCH & CO............. 11/01/2013 | PUT BY HOLDER........ccoccconivanne | e 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ...c..... 10,000,000 0 0 0 0 0 0 0 0 23,945 0
3199999. Total - Bonds - U.S. Special Revenue and SPeCial ASSESSMENES.............c..iiuriruersierisiisiseisiesssesssssssssssssssssessssess sttt esss st asssssssssssssssenstssssssnssassssnnes | snves 122,765,000 | ..... 126,237,933 | ..... 123,829,012 | ....... 126,129,623 | ...ocvvvvernns 0 ... (108,309) | ..ooovvvrvirnns 0 | (108,309) | ..ooovvevnves [0 0 |..(2,300,610)] ...(2,300,610)] ..... 683,450 |..... 54,322
Bonds - Industrial and Miscellaneous

03064Y AB 8| AMCAR 2013-1 A2.....ovmiierrieinriseiseiseisnsssinine ... | 01/15/2013 | DEUTSCHE BANK (U K)............ 04/25/2013 | DEUTSCHE BANK (U K)......ocves | covrines 8,000,000 | ......... 7,999,736 | ......... 8,004,063 | ........... 7,999,752 | oo {0 TR 16 0 16 0 (0] I 4,310 | .o 4,310 | ....... 10,018 | oo 0

EXCHANGE FAIL 10% NPV EXCHANGE FAIL 10% NPV
040990 BV 4|CENTERPLATE TL A (2019)... 11/27/2013 | TEST 12/02/2013 | TEST 1,293,500 1,293,500 ..1,293,500 0 0 0 0 0 0 0 0 0 0
FIRST BOSTON

053332 AP 7|AUTOZONE INC 3.125% 7/15/2023........c.coevernvcne ... | 05/03/2013 | DEUTSCHE BANK (U K). ... | 06/18/2013 | CORPORATION 2,350,000 2,260,019 2,346,633 0 0 64 0 0

13975E AA 1| AFIN 2013-1 A1 .. |...] 01/15/2013 | BANK OF AMERICA v | 0412512013 | RBS.....ooovieiirieieieieiesissinnnns 6,000,000 | .........5,999,885 | ......... 6,002,109 5,999,968 0 . 0 82 0 0

19259P AH 5| COINSTAR INC 6% 3/15/2019......ccooeverererirrinnnns ... | 03/07/2013 | EXChanged..........ccervermevemvenerinns 10/07/2013 | BANK OF AMERICA........ccccovuvne | ovrrnnee 1,000,000 | .........1,000,000 | ............ 971,250 | ........... 1,000,000 0 0 0 0 0 0

FIRST BOSTON
260543 CH 4|DOW CHEMICAL CO/THE 3% 11/15/2022........... 04/25/2013 | CORPORATION 06/10/2013 | BANK OF AMERICA.........ccoovvens | wrrne 10,000,000 | ....... 10,024,300 | ......... 9,617,800 | ......... 10,024,114 0 (186) 0 (186) 0 0] . (406,314) | ...... (406,314) | ..... 174,167 |...138,333
GOLDMAN, SACHS & CO.
46284P AP 9[IRON MOUNTAIN INC 5.75% 8/15/2024............... ... | 02/04/2013 | DEUTSCHE BANK (U K)............ 10/24/2013 | (DOMESTIC) | e 500,000 | ..covenee 498,750 | .oocvuenn 476,250 | ..oovvrenee 498,816 | ...covvrivennnd 0 | e 66 0 66 0 (VN (22,566) | ........ (22,566) | ........ 35,059 |..... 14,135
477879 AB 6|JDOT 2013-B A2 08/27/2013 | BANK OF AMERICA............ccocounu. 12/09/2013 | MORGAN J P SEC INC......cccorvee | wovrrrnee 7,000,000 | ........ 6,999,680 | ......... 7,006,836 6,999,757 (1 T 77 0 77 0 [V I 7,079 | oo 7,079 | ....... 10,481 | oo 0
GENERAL ELECTRIC CAPITAL

48273* AB 5|CENTERPLATE TL A INCREMENTAL (2018)....... ...| 10/01/2013 | CORP. 11/27/2013 | VARIOUS, 3,896,750 | ........ 3,896,750 3,896,750 3,896,750 0 0 0 0 0 0 0

594918 AT 1|MICROSOFT CORP 2.375% 5/1/2023.................. ... | 04/25/2013 | BANK OF AMERICA................... 06/18/2013 | VARIOUS.........oovrvrernerrnneineinns | e 20,000,000 | ....... 19,932,800 | ....... 19,064,900 | ......... 19,933,546 0 0 746 0 0 ... (868,646)

80283F AB 2|SDART 2013-1 A2 01/09/2013 | CITICORP SECURITIES INC..... 04/25/2013 | DEUTSCHE BANK (U K] 7,000,000 6,999,556 7,002,188 | ........... 6,999,594 | ....ccovvvinnne. 0 0 39 0 0 2,593

92887C AE 8|VFET 2012-1A A3 08/29/2013 | LOOP CAPITAL MARKETS........ 12/09/2013 | VARIOUS, 3,000,000 3,006,563 3,004,029 3,004,972 0 0 (1,591) 0 0 (943)

92887D AB 2|VFET 2013-1A A2 ...| 08/29/2013 | LOOP CAPITAL MARKETS........ 12/09/2013 | CITICORP SECURITIES INC..... | ......... 4,000,000 | ......... 4,001,250 | ......... 4,002,188 | ........... 4,000,794 0 0 (456) 0 (O 1,393

94106L AY 5| WASTE MANAGEMENT INC 2.9% 9/15/2022....... ... | 04/25/2013 | BARCLAYS BANKOF N Y......... 06/10/2013 | DEUTSCHE BANK (U K)......cccvv. | veruenne 7,500,000 | ........ 7,506,600 | ......... 7,148,325 | ........... 7,506,571 0 0 (29) 0 0 ... (358,246)

GOLDMAN, SACHS & CO.
097751 BF 7|BOMBARDIER INC 6.125% 1/15/2023.................. A.| 01/09/2013 | MORGAN J P SEC INC.............. 11/25/2013 | (DOMESTIC) | s 250,000 | ............ 250,000 | ............ 246,875 250,000 0 0 0 0 0 0 (3,125)| .ocv..s (3,125)] ....... 13,398 | oo 0
JP MORGAN SECURITIES LTD
15126Q AA 7|CEMENTOS PACASMAYO SAA 4.5% 2/8/2023.... | F. | 02/01/2013 | BANK OF AMERICA................... 09/20/2013 |- EMERGING MKTS | ..., 500,000 | ... 501,250 | ...coevuee 445,000 | ..o 501,186 0 (64) 0 (64) 0 0] . (56,186) | ........ (56,186) | ....... 14188 | ............. 0
25243Y AU 3| DIAGEO CAPITAL PLC 2.625% 4/29/2023............ F.| 04/25/2013 | BANK OF AMERICA.................. 06/18/2013 | BANK OF AMERICA.........ccovvvens | wrrnne 10,000,000 | ....... 10,030,100 | ......... 9,494,200 | ......... 10,029,717 0 (383) 0 (383) 0 0. (535,517)] ...... (535,517) | ....... 37,917 | v 729
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i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUSIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
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34988W AF 1| FOSSM 2011-TA A2.....coouiiiiereieeerceniereeis F.| 07/08/2013 | BARCLAYS BANK OF N Y......... 12/26/2013 | VARIOUS.........oooeviiirnircins | s 1,727,330 | ......... 1,739,939 | ......... 1,736,670 | ........... 1,735,986 | oo (1 I (3,953) 0 (3,953) 0 0 684 684 | ... 18,128 | ...... 6,759
34988W AL 8 [FOSSM 2012-1A 2A2.......covvvmrrimirierirerernieisniane F.| 07/17/2013 | CITICORP SECURITIES INC..... 12/09/2013 | VARIOUS.......ccormvirivriririnci | v 3,775,000 | ......... 3,830,115 3,830,036 3,823,445 0| e (6,670) 0 (6,670) 0 0 6,591 6,591 | ....... 24,946 | ... 699
CRT CAPITAL GROUP, LLC -
43641N BE 3|HMI 2011-1A A2 F.| 07/10/2013 | CRT 12/09/2013 | VARIOUS 5,283,361 ...5,312,948 5,304,595 5,303,339 (1 I (9,609) 0 (9,609) (V1 I 1,256 | ..
552081 AG 6|LYONDELLBASELL IND NV 5% 4/15/2019........... F.| 02/14/2013 | MORGAN STANLEY & CO. INC. | 06/18/2013 | MORGAN J P SEC INC........cccec. | werrvrrrenes 500,000 | .. 559,375 | .cooouvn. 552,265 | ...ovvveres 556,261 | ..ovovrrrrinen 0| e (3,114) 0 (3,114) 0 .(3,996) | ..
82846G AA  8|SMI2010-1A A1 F.| 07/08/2013 | DEUTSCHE BANK (U K)............ 10/21/2013 | MBS PAYDOWN........ccovvririnns | v 2,950,000 | ......... 2,957,965 2,950,000 2,950,000 0] . (7,965) 0 (7,965) 0 0
3899999. Total - Bonds - INustrial aNd MISCEIBNEOUS. ... vuuuireriresiirsiiissiis it eeoiisssess s eees s es ettt | creas 106,525,941 | ..... 106,687,631 | ..... 104,309,848 | ....... 106,654,701 | .oooovivieen0 | s (32,930) ) (32,930)| ... .0 | ..(2,344,856) | ...(2,344,856) | ..... 646,867 |...211,908
8399998. TOHBI = BOMAS. stttk SeEfEEE LR R E Rkttt | nnen 232,790,941 | ... 236,364,861 | ..... 231,669,881 | ....... 236,223,914 | o0 | (140,946) .0 ...(140,946) | ... .0 | ...(4,554,034) | ...(4,554,034) | ..1,357,812 | ...268,043
Preferred Stocks - Industrial and Miscellaneous
ORCHARD SUPPLY HARDWARE STORE EXCHANGE PASS 10% NPV
685691 50 3|PREFERRED .| 06/07/2013 | TEST W/$ 07/31/2013 | VARIOUS.. 951 0 0 0 0 0 0 (329) (329) 0 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.. 951 0 0 0 0 0 0 (329) (329) 0 0
8999998. Total - Preferred Stock: 951 0 0 0 0 0 0 (329) (329) 0 0
Common Stocks - Industrial and Miscell
EXCHANGE PASS 10% NPV
05329W 10 2| AUTONATION INC .| 06/07/2013 | TEST W/$ 06/11/2013 | BARCLAYS CAPITAL-EQUITIES | ....... 16,634.000 | ............ 778,804 | ............ 742,704 | ..o 778,804 0 0 0 0 0 0. (36,100) | ........ (36,100) [ ..vovrreres 0 [ v 0
EXCHANGE PASS 10% NPV
685691 40 4|ORCHARD SUPPLY HARDWARE STORE........... .| 06/07/2013 | TEST W/$ 06/10/2013 | BARCLAYS CAPITAL-EQUITIES| ............ 360.000 | ..cooovrerees 1,004 | i 894 1,094 0 0 0 0 0 0 (201) (201) 0 0
EXCHANGE PASS 10% NPV
781220 10 8|RUCKUS WIRELESS INC........cocommrvmrrierirnrireenns . | 05/14/2013 | TEST W/$ 06/18/2013 | DEUTSCHE BANK - EQUITY..... | ccoovvvnnee 180.000 | ovovcernenas 2,349 | s 1,976 2,349 0 0 0 0 0 0 (373) (373) 0 0
EXCHANGE PASS 10% NPV
812350 10 6|SEARS HOLDINGS CORP.......cccovvereermrirerieiinnas 11/29/2013 | TEST W/$ 12/02/2013 | BARCLAYS CAPITAL-EQUITIES]| ....... 13,458.000 | ....coooue 854,987 | ........ 826,262 854,987 0 0 0 0 0 0| s (28,724) (28,724) 0 0
EXCHANGE PASS 10% NPV
812362 10 1| SEARS HOMETOWN OUTL......cvvviviniiiniiniiines ... | 06/07/2013 | TEST W/§ 06/11/2013 | BARCLAYS CAPITAL-EQUITIES | ......... 6,034.000 295,666 295,666 0 0 0 0 0 0 ] (24,399) (24,399) | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous... ,932,900 . ..1,932,900 0 0 0 0 0 0 .(89,797)] ........(89,797) | ...
9799998. TOtAl = COMMION SHOCKS. ...ttt stttk nie 44 eb et e e e st e o8 feeE e E 888888882 E 1880ttt ensennes | crenianes 1,932,900 | ........1,843,103 | ........... 1,932,900 0 0 0 0 0 0 ... (89,797) [ ........ (89,797) ...
9899999. Total - Preferred AN COMMON SHOCKS. ... v irruiesirsiasssers s tess i eriis | oesesees s8££ttt | nnriaens 1,933,851 | ..ocee. 1,843,725 | oo, 1,933,851 0 0 0 0 0 0 | (90,126)| ........ (90,126) [ ...cvovvrnvens (V)] I 0
9999999. Total - Bonds, Preferred @and COMMON SEOCKS..............cuuiuuriiiriieiiiries  ereseesssesseisesssesssaess s ss bbbkttt nennnns | arins 238,298,712 | ..... 233,513,606 | ....... 238,157,765 | ...coovvvrrnnd 0. (140,946) | ...cvovvvrernd (V) (140,946) | .............. (V) [ 0| ..(4,644,160) | ...(4,644,160) | ..1,357,812 | ...268,043




Annual Statement for the year 2013 of e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CusIpP 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 C Ity Insurer
32000* 10 3 |ECONOMY FIRE & CASUALTY CO.....ovvvmerimrerrerirneerininns | ceveniiies 22926 2ciB1 362,789,435 600,000.000
59188# 10 6|METROPOLITAN DIRECT PROPERTY & CAS INS CO...... . . |25321............ | 2ciB1... .29,554,870 ..1,000.000
59180* 10 8 |METROPOLITAN CASUALTY INS CO ....occovvuririnriierians . . | 2ciB1... . 51,249,756 | ... ..1,000.000
59200 10 4|METROPOLITAN GENERAL INSURANCE CO......cc.ccvunenne 2CB1.. WNO i | e | s 34,919,488 | ..cocoovvrrrns 1,000.000
59214# 10 4|METROPOLITAN GROUP PROPERTY & CAS INS CO...... 20B1.s WNOeicii | e | i, 344,896,554 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty INSUMET.........c.iiiiininiiiisnisse s 823,410,103
Common Stocks - Other Affiliates
591990 10 6|METROPOLITION LLOYDS INC COM 2ciB3 1,000 ....1,000.000
59155# 10 5|METLIFE AUTO & HOME INS AGY INC.... 20iB3.....cooceiriee | N | o0 |, 1,319,007 | oo 5,000.000
1799999. Total - Common Stocks - Other AfflIAtES...............c..cueveiiuiieiiicieeeictee ettt en e sensaeneness | aeveraens ...1,320,007
1899999. TOtal = COMMON SHOCKS. ...ttt bt 824,730,110
1999999. Total - Preferred and COMMON SEOCK..........c..ccuoiiuiiiicieieiiceteie ettt ettt sttt bbb sa et s bt s st en bbb nantenas 824,730,110
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: $.....1,859,311,065.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

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

Showing all SHORT-TERM INVESTME
7 8

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

NONE
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

813

1 2 3 4 5 6 7 8 10 12 13 14 15 17 18 21 22 23
Description of Strike Current Year Total Hedge
Item(s) Hedged, Exchange, Price, Rate Initial Cost Book/ Unrealized Foreign Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed of Premium Current Adjusted Valuation Exchange Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or | Number of Received (Received) Year Carrying Increase Change in Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts (Paid) Paid Income Value Code (Decrease) B./A.C.V. Exposure Entity | Year-end (b)
Swaps - Hedging Effective - Foreign Exch
479142C@8 JOHNSON
Currency swap - Rec fixed USD MATTHEY PLC 4.660% Deutsche Bank 5.4700%
[Pay fixed EUR] 01/31/21 D1... Currency | AG TLTWFZYICNSX8D621K86.... |.02/24/2010|.01/31/2021] ............. 0 [4.6600%] 52,524 (104,805) | .....o. [ vrveere(272,867) [ oo 0 [ (297,760) 90,335 99/100..........
Currency swap - Rec fixed USD PORTMAN ESTATE FUND Deutsche Bank 4.3475%
[Pay fixed GBP] 20 (Multiple Cusips) D1... Currency | AG TLTWFZYICNSX8D621K86.... |.02/06/2013(.03/05/2028| ............. 0 [4.1300%] 3432 (182,120) | .vvovve [ v (284,134) [ oo (V) I (182,120) 58,953 95/100..........
Pending Settlement -
G3646#AC7 FORTH PORTS
Currency swap - Rec fixed USD FINANCE LTD 5.030% 5.4800%
[Pay fixed GBP] 12/05/31 NAA........ Currency | Citibank N A....... E570DZWZ7FF32TWEFAT6.. |.11/13/2013].12/05/2031] ............ 0 [5.0300%] 2,044 (381,215) | oo [ e (497,67 1) [ oo 0 [ (381,215) 223,426
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 58,000 (668,139) | XXX .....(1,054,672) | ...oovvvererceec0 [ (861,094) | ... XXX
0909999. Total-Swaps-Hedging Effective 58,000 (668,139) | XXX | .....(1,054,672) | .....coocceeennn0 [ ceencd (861,094) ] ... XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 | 17248RAJ5 AT&T MOBILITY 0.0000
[PAY 0.5200]; AT&T Inc.; T LLC 7.125% 12/15/2031 D1.... Credit.... | Citibank N A....... E570DZWZ7FF32TWEFAT6.. |.10/31/2008.12/20/2015| ............. 0 [0.5200] (21,089) (36,107) | ....... 6,784 0 0 |1FE....... 0001....couue
Credit Default Swap - Rec 0.0000
[PAY 1.0000]; BANK OF AMERICA | BANK OF AMERICA CORP Barclays Bank 0.0000
CORP; BAC (Multiple Cusips) D1.... Credit.... |PLC G5GSEF7VJP5I70UK5573..... |.03/31/2010[.06/20/2015] ............. 0 [1.0000]] -.veeerer 11,986 | o0 | (VALY I (12,837) ] ....... (2,432) 0 0 [1FE....... 0001,
0929999. Total-Swaps-Hedging Other-Credit Default (33,256) (48,944) | XXX 4,353 0 0 | XXX [ e XXX......
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD B3YQ8Y4 SMURFIT KAPPA JPMorgan Chase 7.8475%
[Pay fixed EUR] 7.75% 11/15/2019 D1... Currency | Bank THBGLXDRUGQFUS7RNES7. (.11/16/2009|.11/15/2014] ............. 0 [7.7500%]| ...ovvvvvvirerrn0 [0 [ 14,872 | oo 128,103 |....... (7,500) (59,552) | cvvvvvevrriiinnnn0 | cvviiieninn0 [ e, 7,000 [ .o 0002.............
Currency swap - Rec fixed USD B8H35P7 BELDEN INC 5.5% Barclays Bank 6.0150%
[Pay fixed EUR] 4/15/2023 D1..... Currency | PLC G5GSEF7VJP5I70UK5573..... .03/15/2013|.04/15/2018] ............. 0 [5.5000%] 3,116 (92,671) | cevveer [ cereererne(92,671) [ coveveennd (22,910) | ccovvveene (69,761) | vvvvvvevrrerreen0 | o0 [ oo 13,549 | .o 0002........c..
B8J4310 NOKIA SIEMENS
Currency swap - Rec fixed USD NETWORKS F 6.75% Barclays Bank 7.1340%
[Pay fixed EUR] 4/15/2018 . | Currency | PLC G5GSEF7VJP5I70UK5573..... .03/26/2013|.04/15/2015 0 [6.7500%] i (142,379) | oo [ v (142,379) [ oo (4,138) | oo (138,241) | ... .10002...
B92WXF2 NOKIA SIEMENS
Currency swap - Rec fixed USD NETWORKS F 7.125% Barclays Bank 7.5475%
[Pay fixed EUR] 4/15/2020 D1..... Currency | PLC G5GSEF7VJP5I70UK5573..... |.03/26/2013].04/15/2016] ............. 0 [7.1250%] 247 (99,554) | .ovvvvr | coreeennn(99,554) | covvvvnn (7,894) [ ...vveeee (91,661) 9,733
0939999. Total-Swaps-Hedging Other-Foreign Exchange. ....18,307 (206,502) | XXX ........(206,502) | .......... (42,442)] ........ (359,215) | ... .41,225 | ... XXX....
0969999, Total-SWaPS-HEAGING OtNET.........iiieueseiieisssiiisssieiss st fsssnsssssnnssssnsnnsssssnnsssssnnnssssnnsssnsnsssssnnsssnsnsssssssnsssnennessssnsssns | cossennees | 1,980 [ oo (14949 [ (255,446) | XXX | ........(255,446) | .......... (38,089)] ........ (359,215) | ... 41,225 | .. XXX....
1169999. Total-Swaps-Credit Default (33,256) (48,944) | XXX 4,353 0 0 .. XXX....
1179999. Total-SWaPS-FOTEIGN EXCHANGE. .......u it siis s eebsbb bbbt ssnnsssnnsssssnnsssssnssnenns | cnssnssssssnnsssensd | sonvnssssssnenenss0 | covviiinnas 76,307 | .o (874,641) | XXX |.....(1,261,174) [ ....vcvo (42,442) ] ....(1,220,309) | ..oocoovvvvieieenn0 |0 [ 413,939 |...XXX....
1209999, TOIAI-SWADS. ... rviesisisssies s8££ shit st snssnssennnsns | cvsssssnen | 18O | sorresssrssseneensQ | e 43,051 | oo (923,585) [ XXX .....(1,310,118) | .......... (38,089)] .....(1,220,309) [ .coooovvverereren0 [0 | s 413,939 | .. XXX...
1399999. Total-Hedging Effective 58,000 (668,139) [ XXX .....(1,054,672) | ..oovvvvcriin 0 | (861,094) | ... 372,714 | .. XXX....
1409999. TOtAl-HEAGING ONET..........iiieiiii s nnesbss s snnsssssesssssnsssssssssssnees | onsssssses | 1,900 | consrnnesssnnnieens0 [ coinnnnnd (14,949) (255,446) | XXX (38,089) | ........ (359,215) | ... ceennnn81,225 XXX
1449999, TOTAL.....vvvvtueeeressaesiessesessssssessss st s8Rttt nens setssissenssssssssssssessssssnsssissssnnsssssssssnsssssnsssssssssssssssssssssssssnenns | ceennesens ] 1080 | verrviiinerriiienns0 | rerriinennd 43,051 | .covve (923,585) [ XXX | .....(1,310,118) | .......... (38,089) | .....(1,220,309) | ..veovevrvrireeen0 | o0 [ s 413,939 |...XXX....
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Cumulative | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Price, Rate | Prior Year(s) | Initial Cost Book/ Unrealized Foreign Current to Carrying Credit | Effectiveness
Used for Income Schedule| Type(s) Counterparty Date of of Indexed Initial Cost of Premium Current Adjusted Valuation Exchange Year's Value of Quality of | at Inception
Generation [Exhibit | of Risk or Central Trade | Maturity or [Number of|  Notional Received of Premium (Received) Year Carrying Fair Increase Changein | (Amortization) | Hedged Potential  |Reference|  and at
Description or Replicated Identifier (a) Clearinghouse Date Expiration | Contracts Amount (Paid) (Received) Paid| Paid Income Value Code Value (Decrease) B./A.C.V. Accretion ltems Exposure Entity | Year-end (b)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the credit risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART A - SECTION 2

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

5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description of Indicate Strike Prior Year(s) | Current Year Total Adjustment Hedge
Item(s) Hedged, Exchange, Exercise, Price, Rate | Initial Cost Initial Cost | Consideration Book/ Unrealized Foreign Current Gain (Loss) | to Carrying | Gain (Loss) | Effectiveness
Used for Schedule] Type(s) Counterparty Date of Expiration, of Index of Premium | of Premium Received Current Adjusted Valuation Exchange Year's on Value of on at Inception
Income Generation | /Exhibit | of Risk(s) or Central Trade | Maturity or | Termination| Maturity or | Number of Notional Received (Received) (Received) (Paid) on Year Carrying Increase Change in | (Amortization)/| Termination Hedged Termination and at
Description or Replicated | Identifier (a) Clearinghouse Date Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) | B.A.C.V. Accretion | Recognized Item Deferred  [Termination (b)
Purchased Options - Hedging Other - Put Options
Interest in Hedge JPMorgan Chase 35.00000000
Equity Option............. Funds BA........ Equity/Index| Bank THBGLXDRUGQFUS7RNEQ7. [12/11/2012]02/26/2013|02/26/2013 | Expiration. | ........... 3934 |.... 137,690 [0 0 0 0 7778 |....... ...1,668 0 {0001
0099999. Total-Purchased Options-Hedging Other-Put Options. 0 0 0 7778 [ XXX oo 1,668 [ o0 |0 [ (7,778) | 0 | 0] XXX.....
0149999. Total-Purchased Options-Hedging Other. 0 0 0 7778 [ XXX overeeen 1,668 [ o0 |0 [ (7,778) | e | i 0 ] XXX.oono
0379999. Total-Purchased Options-Put Options 0 0 0 7,778 [ XXX oo 1,668 | o0 o0 e (7,778) | o0 [0 [ XXX
0429999. Total-Purchased Options 0 0 0 7,778 0 [ XXX
1409999. Total-Hedging Other 0 0 0 7,778 [ XXX coveeeeee 1,668 | vviiiccnec0 [0 [ t(7,778) [0 | e 0 [ XXX
1449999. TOTAL 0 0 0 7778 | XXX covveere 1,668 | vvcircn0 [0 [, 778) [ e | 0 | XXX......

(b) Code

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

0001 Hedged the equity risk

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

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

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

E20, E21
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description of Exchange, Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Central Agreement | Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Clearinghouse (YorN) (Y or N) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure

NAIC 1 Designation
Barclays Bank PLC......... G5GSEF7VJP5I7TOUKS573...... | ..... A (RPN I ) S ..(347,442)| ...... 0 0 ....(347,442) 0
Citibank N A E570DZWZ7FF32TWEFATS.. | ..... A CRTN - L (417,321) | ... 0 0 ....(533,778) 0
Deutsche Bank AG TLTWFZYICNSX8D621K86.... | ..... A (ST I Yoo ....(286,924) | ...... 0 0 ....(557,001) 0
JPMorgan Chase Bank................. 7HBGLXDRUGQFUS7RNEYY. | ... Yoo | ) T . 128,103 128,103 0 ....128,103
0299999. Total NAIC 1 Designation (1,051,688) | .. 128,103 128,103 (1,438,221) 128,103
0999999. Totals. (1,051,688) | .. 128,103 128,103 (1,438,221) 128,103
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Annual Statement for the year 2013 of the  IVI€@tropolitan Property and Casualty Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Exchange, Counterparty or Type of CusIpP Book Adjusted Type of Margin
Central Clearinghouse Asset Pledged Identification Description Fair Value Par Value Carrying Value Maturity Date | (I, VorIV)
Collateral Pledged by Reporting Entity
Deutsche Bank AG TLTWFZYICNSX8D621K86.... | Treasury ... 912810 QZ 4| T31/802/15/43 368,145 [ .o 432,000 .02/15/2043... | .......... AV
Deutsche Bank AG 7LTWFZYICNSX8D621K86.... | Treasury ... 912828 VS 6] T21/208/15/23 LA24.587 [ 130,000 .08/15/2023... | .......... Vi
0199999, TOMAIS. .. erv ettt ettt ee etk s s s st ens et | ffeeesoeeE oo e s s eE oL E 4L L8 48 eEE o E L8414 E 4oL oL L848R eEE oL E L8 4EE R4k ee R EE e EieEEeeEE LR ARt 492,732 [ 562,000 | ..o 552,062 | ..o XXX | s XXX
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Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E24, E25
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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.coviuiieiceeiceeee e Dallas, TeXaS........cccoevverererrrerererernnns

Bank One. . Columbus, Ohio....
Citibank. New York, New YOrk...........coccverienrinneenennns ) [ XXX
First National..........c.cvoevmevreiiirecseeeeeseee s Anchorage, Alaska.
FIrSt UNION. ..o Philadelphia, Pennsylvania...... .
JP MOrgan Chase.........oururimrireinririsneisisessssesssssessessssssnseees NEW YOrK, NEW YOrK.......coovivvrnrieinrrireiinniennnissnsnssessnssesensnnes | vevsenesens | everenensnnsns0.000 [ oviviiivrnrinninniinnen0 | o0 | e, (7,024,033) [ XXX
Northern Trust Bank Chicago, lllinois....... 15,549,008 | XXX
0199999. Total - Open DEPOSIHOMIES. .......uererieiriersteeerieseieeers st enensnees . ....(96,617,361) | XXX..
0399999. Total Cash 0N DEPOSIL.........ocruereereeiriiriiriaiieisissiesieiseeessienierseeessnsensesserssssnssssesessnssnsessesessssessensessessnsensensessessnssnsessesessnsans | XKKuee | srrerers XK urrrrens [ errenrersensnnsnnnenienens0 [ orsnieisnsinnisnisienedd | oieieini (96,617,361) [ XXX..
0499999. Cash in COMPANY'S OffICE. ... vuereuiesrrerseeseesetstr ettt 17,500 | XXX..
0599999, TOtAl CASN.......crverrerririreiseiieeese et (96,599,861) | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (105,398,101) | 4. April (100,415,103) | 7. July. (121,201,514) | 10. October. (99,697,364)

2. February. (93,941,053) | 5. May (109,642,348) | 8. August (122,351,383) | 11. November. (99,471,156)

3. March (109,623,820) | 6. June (130,073,329) | 9. September. (112,459,741) | 12. December. (96,617,361)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

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

XA

NONE
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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 AL s | e | et [V IO 0] 0. 0
2. Alaska.... 0 | e 0. 0| 0
3. Arizona... 0| v 0. 0. 0
4. Arkansas... (U I 0 .68,520 163,596
5. California 0 0 0 0
6. Colorado.... 0] v 0. 0. 0
7. Connecticut [V I 0] 0. 0
8. Delaware... 0 0 .98,277 .85,625
9. District of Columbia 0 | v 0] 0. 0
10.  Florida.... 0 | oo 0. 0| 0
11.  Georgia.. 0 0 277,943 320,921
12. Hawaii.... 0] e 0.
13.  Idaho.. 0| v 0]
14.  lllinois. 0 0
15.  Indiana... 0| v 0]
16. (R I 0.
17. 0 0
18. 0 | o 0.
19. 0| e 0.
20. 0 0
21. 0| e 0.
22.  Massachusetts...........ccccceeeer. MA | LB [MARSD CH 175 SECTION 157.....ouiiiiiiiiniicisicssee e 0] i 0
23.  Michigan, (] I (]
24, MINNESOtA.......ovveererieeeeeee s N i | s | st 0] 0.
25.  Mississippi.. (N I (]
26.  MiSSOUTM....c.cveerivnrrrererrineees MO [t [ e (VN 0.
27, MONEANA. ..o T i | e | erierins 0| v 0.
28.  Nebraska........ccoocovevivrvvvernen NE it [ [V I (/N
29. 0| e 0.
30, New Hampshire.........ccoveveeed NH i s ssnssssssssssssnsssessnsssssessnsens | sosnsisssnssnssnennnen0 | o 0.
310 NEW JBISEY .ot [ e ettt nsnsesnessnnnnans | ceennennsessesensnsnnensens 0 | erenees (/]
32, New Mexico........cccoeveervvvevecee NM | L Buss | T 3 1/8 02/15/43,T 3 5/8 05/15/13,STATEDEP,,......viviveiieeiieieiceisieeneeiesienenens | evvenseesnisesnsnnenenns0 | o 0 886,296 805,323
330 NEW YOTK.ooovoererererinernernennedNY | it [ ettt sesssnissnnns | enensssesnnsssnsnsenenn0 | eeeenns 0. 0] 0
34.  North Carolina..........ccccccerereeene.NC | ... Boe. [ T4 1/4 08/15/13,T 2 1/8 08/15/21,STATEDEPOSIT......oovveeieieeieieeeiseiesesenienens | cveiseieriesesensessnensens0 | oveiins 0 321,750 292,491
35, NOMH DAKOtA. ..o sdND | et [ ettt enssenssnissnsns | snensssessnssensnsnenenn 0| eerins 0. (] I 0
36, ONI0....cicericierinenerinnieed OH | it [ et | e 0| e 0. 0. 0
37, OKIAhOMA. ... OK i e ninniens | creninenennneensnenenniens0 | ereenes 0. 0. 0
38, OregON.....cvireririnriieeninenedOR | it [ e | 0| e 0 ... 0. 0
39, PenNSYIVANIA. ... PA | e ettt stnnesnnnsennnans | sreenensnsensenensennnsenrens0 | oeereis (] 0 .. 0
40.  RhodeIsland.............ccccoeceneeee.RI | ... B, | FOR THE BENEFIT OF ALL POLICYHOLDERS,T 3 5/8 05/15/13,T 2 1/8 08/15/21.... | .....c.ce..e.... 2,547,341 | oo 2,406,249 | ....... 0. 0
41.  South Carolina... . 0. 0. 0
42, SoUth DaKOta.......cvveerrierereeer e SD s e nniens | e | e (/N 0. 0
43, TENNESSER.......cereveerrerrerereeere IN i | ettt nsnninens | cnsenireneninneenseenennien0 | eneenes 0. 0. 0
B4, TEXAS v TX |t | ettt ennssnnns | cesnsssssnssnnssennenns 0| enrins 0. 0. 0
45, UtAN..cocccncedUT | i [ ettt | snensssennessnsnsenenn 0| e 0. (] I 0
46, VEIMONt.....oieirrerrernrreee VT [ | ettt sensssnssssssensnnsens. | eonnnsnessesssesensenenniens0 | v 0. 0. 0
47.  Virginia... VA e | et ensesnenesnnnans | sressessnsessennensennsnensens0 | erenean (] 0. 0
48, WashiNGON........covivervrrerecee WA [ | et nsnnsens | ennnsnenenssneenenennien0 | s 0] 0. 0
49, WSt VIrGiNia.......oveeereereerereeed WV [ i sttt ssessessensssesesnnnsennnans | sreenensssessenensennnnnnsens0 | overenns (] 0 .. 0
50, WISCONSIN.....cvurvcercrrrereeriereeed W i et senssssssenseniens | connineniessseeennenenniens0 | oenienns 0. 0. 0
51, WYOMING..oeoereriireeenereeeen e WY [ i ettt ssessessensssenesnsnsennnans | sesnessesessenensennnsnnsens0. | overenns (] 0. 0
52. 0 0 0
53, GUAM..ceicreecricenrrinerneneOU | i [ ettt | cnensssensnssnnnensenn 0| e 0. (] I 0
54, PUEHO RICO...c.overirririerieneeer PR s | et nsssssensnniens | eennenensnesenennnens 0| v 0. 0. 0
55.  US Virgin Islands... 0 0 0 0
56.  Northern Mariana Islands.. 0| e 0. 0. 0
57.  Canada........ccccoevevveriviniinens . [V I 0] 0. 0
58.  Aggregate Alien and Other.... XXX 0 0 0. 0
59.  Total XXX . 2,547,341 | oo 2,406,249 2,257,010 2,265,611
DETAILS OF WRITE-INS
5801. 0 | e 0. 0. 0
5802. 0 0 0 0
5803. .. OO ISR O 0 | e 0. 0. 0
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX e XXX oottt | eneenes (VN I (/] 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe).....cvuurrerrerreriarirnes XXX XXXttt snsssssnnes | aeeeenes [ 0. 0] 0

E28
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