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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS ettt nnnns | erennees 24,136,261,745 | .oooveeeenes (V1 24,136,261,745 | ........ 24,426,207,100
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt ettt essensnen | eressesens 1,908,390,052 | ...oooveevrrirreeircinen (V1 I 1,908,390,052 | .......... 1,640,473,596
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 3,927,201,286 | ..oooveveeireireiriieenns (V1 I 3,927,201,286 | .......... 4,089,189,454
3. Mortgage loans on real estate:
3 FIESEIENS ettt | fesseenstess et (0 (0 (0 0
3.2 Other than firStHENS.........ccuivririreecrereceer et | fresieseessessesseseseesees (01 (0 (0 S 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBTANCES)......cvoveiicviiieiee ittt st s s s ssssnas | sevsesassensns 32,021,354 | oo (01 I 32,021,354 | ..o 14,693,842
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cvoveiietieiiie ettt bbb bbbt sb et enses et | sesesbessesssnsessens 2,500 | oo [0 IR 2,500 | oo 2,500
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vveeereeeirneieeeiieeeseiesseesseseeeess | eereesesssessessssesssssnenn (01 (0 R 0 [ e 0
5. Cash ($....45,835,306), cash equivalents ($.....600,878,084)
and short-term investments ($.....962,884,823)...........ccccrmmrrermrreermmeresinneeesnesessnsessssssessssssseses | oseeeenns 1,609,598,013 | .ovoovernererrererereeens (U I 1,609,598,013 | .......... 1,496,302,057
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vueeeeeeereireeieeiseeseeeeeseeseeseesessssesessessensesens | sesessessesssesssssessssssesans (01 (0 TR (01 0
7. Other NVESIEA @SSEIS.........cveeurerreririseeriieeseses st ssnsssstsenins | eosesinnes 1,940,886,821 | ..ooovvvrevereircrirenens (U I 1,940,886,821 | .......... 1,813,691,488
8. ReCEIVADIES fOr SECUMTIES. .......vvieeeceee ettt ettt ettt ettt ettt et en s en s er s s s s s s s s enenes s | eerereseseses 567,320,729 | .oooveveeeee 225,000 | .o 567,095,729 | ............. 203,873,465
9. Aggregate write-ins for INVESIEd @SSELS..........cccveviveieeieeieese e | erresesiseenns AT375817 | oo, [V I 47375817 | e 1,500,883
10. Subtotals, cash and invested assets (LINES 110 9)......cvcuieeiciciisieeiseeeeese e | saeveens 34,169,058,317 | ..ooovverernee. 225,000 | ........ 34,168,833,317 | ........ 33,685,934,387
11. Title Plants less §.......... 0 charged off (for Title INSUFErS ONlY)........ccccveurieievriieieieeeieiesienens | v (0 U (0 U (0 T 0
12.  Investmentincome due and CCTUB............covuuriiriiriiriiririnreeses e esienes | cveesianeeas 364,585,776 | ...ooovverirririiriines (U S 364,585,776 | ............. 204,000,903
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............cceveevees | wevverrinans 491,776,803 | ....ceonu. 100,593,346 | ............. 391,183,457 | ............. 379,218,656
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....64,532,654 earned but unbilled premiums)...........cooeeeerns | vovvverneend 626,278,691 | ...ccovvrenn. 15,901,332 | ..oovvvennce 610,377,359 | ..covvvernen 548,423,545
13.3 Accrued retrospective PremiUMS..........ccvieeriniiereiesiesessssseses st sessssessesssssssessees | sressessssnns 280,560,741 | .coooverennne 15,991,400 | .....coo..... 264,569,341 | ............. 267,247,504
14. Reinsurance:
14.1 Amounts recoverable from FEINSUIETS.............oviiiiiii s | coeeeseenenes 306,176,829 | ..o (U S 306,176,829 | ............. 398,851,730
14.2 Funds held by or deposited with reinsured COmMpanIes.............ccccvevveeerivereseeereeeesieens | cveevenns 1,946,078,768 | ............... 32,359,194 | .......... 1,913,719,574 | .......... 1,851,170,445
14.3 Other amounts receivable under reinSUranCe CONMraCS...........cc..civiviieriniiniisiissinns | e (U 0 ] oo LU N 0
15.  Amounts receivable relating to UNINSUrEA PIANS............cceviveiiiiieiiece e sereies | everssesessse e esesna 0 [ oo [0 R 0 | e 0
16.1 Current federal and foreign income tax recoverable and interest thereon............cccccoeevvvcvevce | veevivccecieeeend [0 R [0 IR 0 | e 0
16.2 Net deferred taX @SSEL.........c..urrrrrrrrireiiresies st esssessses | seessaeees 1,622,107,708 | ............. 882,165,601 | ............. 739,942,107 | ..cooonven. 681,039,064
17.  Guaranty funds receivable Or 0N ABPOSIL............ccvveveriiiereie et | sesseesnsnneas 40,290,325 ....52,939,367
18. Electronic data processing equipment and SOftWare..............ccccevvieeiricreeecesce e 106,643,558 ....24,803,151
19.  Furniture and equipment, including health care delivery assets ($.......... 0. | e 6,813,995 | ...oioiieeen6,813,995 | o0 | e 0
20. Net adjustment in assets and liabilities due to foreign exchange rates..........coeveeevvveerveseeens | covevveveeeeeeeseseeis [0 SRR [0 TR 0 | e 0
21. Receivables from parent, subsidiaries and affiliates.............cccoveveverrieriereieiieeeeeceeseeeseeees | e 1,324,141 | oo (01 I 1,324 141 | oo 8,441,631
22. Health care ($.......... 0) and other amounts reCeIVaDIE.............ccveveveevrieveseseeees e | eveereeienans 22,197,657 | .coovverernns 1,605,834 | ............... 20,591,823 | ...ccvveveee 16,759,974
23. Aggregate write-ins for other than invested asSets............coeevcveieicveseeeseee s | cvereniinnas 356,965,028 | ............. 198,630,476 | ............. 158,334,552 | ............... 79,520,159
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)........c..neveeeerrrrrnernmernnennrineeenesnnesssssrsesssensnnssnenens | veeeenn40,340,858,336 | ... 1,319,478,130 | ........ 39,021,380,206 | ........ 38,198,350,519
25.  From Separate Accounts, Segregated Accounts and Protected Cell Accounts .0
26, TOTALS (LINES 24 AN 25).........oorveucrirririeiieriecesessesssessseessssesssssssesssessessssesssesssenses 38,198,350,519
0901. Financial futures, options and fOrWards............cccceeeenieieienieesnsneessenesesessssssnessessnses | envenrennnesnd 1,379,817 | oo (01 I 47375817 | oo 1,500,883
0902, ..ot Rt | et (O R (O [V RN 0
0903, .. eoeeeeteeerere e Rt | Shbee et (U R (O R [V N 0
0998. Summary of remaining write-ins for Line 9 from overflow page..........ccccveenininnniseninsiens | coevveiesseneisessenseennnnd (0 (0 (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LIN€ 9 DOVE)......cucuurrerriereresrrrineriessressseseseressenesnes | corsneneesnnees 47,375,817 | oo (O I 47,375,817 | oo 1,500,883
2301. Amounts receivable under deductible and service only plans (SSAP 65)..........ccccevvevveereeeees | covevereenns 219,064,286 | ............... 86,101,508 | ............. 132,962,778 | ............. 157,977,274
2302. Return of capital from subsidiary dividend (SSAP 88)..........cccoueevieeieereeesiesseeesssiesenens | cvveresienens 106,633,340 | .ocovverrierericreiinns (0] I 106,633,340 | .ocoovverereereieennd 0
2303. MisCellaneous rECRIVADIE.............cvwurverriirrieceierieseie st enesins | cessenssaeness 48,265,418 | ..coevvevev. 21,246,291 | ..oovvenn. 27,019,127 | oo 23,768,659
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccoccvvvvveevieeceieieeenens | eeverevnnns (16,998,017) | ovvevvrree 91,282,677 (108,280,694) | ............ (102,225,774)
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 356,965,028 198,630,476 | ............. 158,334,552 | ....... ....19,520,159




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decenfber 3
Statement Date Prior Year
1. Losses (current accident year $.....1,645,009,502)...........ccoeumrrrrerrrinirerseesiesesssssssessssssesssssssesssssssssssssssssssssssessessesssssesssesans | srsessissesssssinsns 17,424,661,150 | ..oooocvvvrvernes 17,459,277,801
2. Reinsurance payable on paid losses and (0SS adjuStMENt EXPENSES.........c.rririreirierireereee et eesessnsees | sesesseenesseseseeneessseens 82,201,631 | oo 64,473,326
3. LOSS QQUSIMENT EXPENSES........cvcvieiriieiisetsieie ettt b sttt s b st s st s st st s s e s b s s b s s se s sansetennns | sressnsesesnsesensnrens 2,767,603,825 | .....ccoovvvireinns 2,782,937,774
4. Commissions payable, contingent commissions and other Similar Charges..............cceveieicicieieceeese et | cvevesessesssse s 82,672,988 | ....coooevvreerrinne 106,663,937
5. Other expenses (excluding taxes, ICENSES ANA FEES)..........c.cviuieeveeiiereiesee ettt st ssaeseses | evessssessssessssssaesans 203,549,343 | ..coooveeein 280,045,053
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccevuiviuireieiiiriiieieieiesee s sessssesesnaes | evesessesssseesssssseses 183,046,541 | coovvereeia 201,995,440
7.1 Current federal and foreign income taxes (including $.....6,872,109 on realized capital gains (I0SSES))..........ovvvrrremrrmrirnris | corvrreiireiissiiseiisnies 84,447,590 | oo 100,168,882
7.2 NEt defErred taX HADIIEY..........eveererreseeeeeeeeees ettt ettt ettt essnssents | estneessessens st seeses s st e e st st e 0 [ e 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0.ttt ettt n et et ne et etennantananes | teseetesesinaeteseneetesnaee et snaetesneneas () 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....290,249,591 and including
warranty reserves of §.......... 0]ttt bbb bbbttt b st sttt st et nnsns | evsessesssesaeseesnean 7,838,431,752 | oovevveere. 7,449,901,906
10, AQVANCE PrEIMIUM......coucvieiviitiieietcte ettt s st bbb bbb s s e s bbb bbb s s b b steb s sntensesans | sebessessesssessesassessesaess 1,913,441 | oo, 2,783,217
11.  Dividends declared and unpaid:
111 SHOCKNOIIETS. ...ttt | sestseent et 68,348,239 | ....oirerrein 0
11,2 PONCYNOIELS. ... ..o ettt 8 bbbttt st s | enbeebebsesben s et se s es bbbttt (0 O 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........c.cviriiiiriiiiieicisiieie e essesssnaes | evesissessesessssssesaas 402,159,685 | ...ovveviiiririeieinns 370,328,384
13.  Funds held by company under reinSUraNCE trEAtES...........c.ccueiuivciieieiceiee ettt ssssssesnsans | svaessesssssssesessssessenas 72,080,751 | oo 89,957,830
14.  Amounts withheld or retained by company for aCCOUNt Of OETS...........c.cuiieiieiciicic e ssins | everssesse s 335,185,972 | oo 357,872,419
15, Remittances and items MOt AlIOCALE. ... | sbiestes e 97,703,908 | ....covovrirririieris 90,549,822
16. PrOVISION fOF FEINSUIANGCE..........cvuuieeiiniiriiriinier e bbbt nbens | sbtstnsb st rees 592,856,580 | ...oovreriiriiriis 592,856,580
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAtES.........ccccvcviiicieee e | et 0 [ e 0
18, Drafts OUESTANMING........cveeeieeiicicie ettt bbb s bRttt s st s s ennens | ebsebisbens sttt ettt (0 RN 0
19.  Payable to parent, subsidiaries and affiliAtes.............ccueiirieieiiieieccse ettt nes | seaestes et naens 8,114,098 | ...cooovivee 27,434,573
20, PAYADIE fOF SECUMHES. ... .cvrvevreiriteiieiettieie ettt s bbbttt s s nsensens | sensessssnnsessessnsensenas 552,225,519 | oooveivereeis 239,471,451
21.  Liability for amounts held Under UNINSUIEA PIANS..........cccviuriiiieiieiirisieie ettt bss s ssessns | ssesssssstessessstessessesssessessessnsansas 0 [ e 0
22. Capital notes §........ 0 and interest thereon §.......... Dttt bbb e e b ettt a bt baens | saiesbaesb s bbbt e b e e e 0 | e 0
23, Aggregate Write-inS fOr ADIIES............ceieviieieicisisie sttt s s snsensenes | sastesssssnsessessessnsasaans 28,915,192 | oo 42,213,372
24,  Total liabilities excluding protected cell liabilities (LINES 1 through 23)..........cccuirieiiiresseeseeie s ssesssesses | sreessssssessssssees 30,826,118,205 | ....ccovvrrrennen. 30,258,931,766
25, Protected Cell NADIIHIES.............couuiviiieiei bbb | erbbnbb bbb 0 | s 0
26.  Total liabilities (LINES 24 @NA 25).........c..riuuririiieriieirieeeies ettt ass s sss e neesssenens | stsssssssnsssesssss 30,826,118,205 | ....cocovevrercrennes 30,258,931,766
27.  Aggregate write-ins for SPECIal SUMPIUS FUNAS..........vuivveiiiiiieieicieie et sntense | snsessessntessesssensassees (17,944,310) | covvvveererrreiereinns (17,938,222)
28.  Common capital stock 39,282,790 39,282,790
29, Preferred CAPItAl STOCK.........cvueiriviieiieieieiieie sttt s sttt s sttt bnte | Sressesestes et e ten st s et enta 0 [ e 0
30.  Aggregate write-ins for other than special SUMPIUS fUNGS...........cciiveiicieccecs et ssnsaens | sesssbesesssessssssebesssesss st ssstenas 0 | o 0
31, SUIMIUS NOLES........oucvieiececiicte ettt bbbt b et s bbb s s bbb s s R b s s et bbb s s b b st et s s se s e b naebesnsesens | bessebesessssessssesebessnsessssnaetenantenas 0 | o 0
32, Gross paid in and CONHDULEA SUMPIUS........c.uevvveevcreieeieieie ettt tes e bbb s e ss st es et bs s s snssssesassntans | stessessssessessssansnes 5,341,559,967 | ....occevvvirerrinnns 5,341,559,967
33, UN@SSIGNEA fUNAS (SUIPIUS)......ocvueviveeeeieieeeie ettt bttt et st ss s s s s s b en st s ssses s snssssassssnnes | stessesissessesassansans 2,832,363,554 | .oveverereieirin. 2,576,514,217
34. Less treasury stock, at cost:
341 . 0.000 shares common (value included in Line 28 §.......... 0) vttt ettt nas | erebnbes ettt an e (0 TR 0
342 .. 0.000 shares preferred (value included in Line 29 §.......... 0)rtreirrteee e ere ettt enne | entent et en ettt 0 | 0
35.  Surplus as regards policyholders (LINES 27 10 33, 18SS 34).......c.vueueeicurieerieeceeee ettt ses et sesss s sssaessessssens | sressssssesssssssssenes 8,195,262,001 | ...cocvovvirernnas 7,939,418,752
36, TOTALS. ... ocoeeeeeeerueesseeesseeessssesssseesseess e ss st 8888858888888t nns | eesteneneeetsennenas 39,021,380,206 | ..oovveerneerneennn. 38,198,350,519
DETAILS OF WRITE-INS
2301. Estimated future costs related t0 bUSINESS QIVESHIUIES..........cccucvevcvceeee ettt be s sssnes | stessessssessssesssssssenens 21,996,786 | ..ooovvvereeerieeieian 20,867,141
2302, DEPOSIt IYPE CONIACES.......vucvvieceeisicieteicie ettt bbb st et se b s s s s s sttt s s ase b s st ennanesans | resessssssessssnsessnsnsesans 12,193,699 | oo 18,711,942
2303, ESCREALADIE FUNGS. ... veooeeeeeerreeseeeseeees s eess st es sttt nnnnn | eesssnesssees st 7,530,257 | coovvverreererereeeersneenns 7,175,857
2398. Summary of remaining write-ins for Line 23 from OVEMIOW PAGE.........cururirieririe ettt sssssssssessens | sessesseesessesssssssssesens (12,805,550) | ...ooovenrerrerrernernnereenns (4,541,568)
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BDOVE).......cuurerureruiresssresssseesssesssmsssssssssssssessssssssssssssssssssssssssssssssssssssssssssss | sesessssssssssssssssssssssas 28,915,192 | oo 42,213,372
2701. Special surplus fund - Allstate retroactive reiNSUrANCE CEABM.............cvvvivriiciiiieieieiee ettt ssaenens | erenssssessssssese s sesaenas 5,865,775 | oo 5,939,812
2702. Special surplus fund - Seaworthy retroactive reiNSUrANCE CEABT...........ovuiuiuriiieieirere ettt esaseessesses | setesesessessessssesessessensnenns (27,393) | ceovereeeeeeee e (95,342)
2703. Special surplus fund - CNA Surety retroactive reinSUranCe CEARM. ...ttt ssessssssesns | seeeeeseessssessssssessesens (23,782,692) | ...ovvveeeeiiiireins (23,782,692)
2798. Summary of remaining write-ins for Line 27 from OVEMIOW PAGE.........cuuruuriueererriniireireieeseeisct et sesssssse s ssssssssssssens | ssessessssssesssssssssssessessnsssessassnnes 0 [ e 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 ADOVE).........reeurersirresieeesasesssssesssessssessssenssssesssesssssesssssesssenssssssssssssssesssssssss | esssenssssssssssssssssssees (17,944,310 | oovovvverscrcienccenns (17,938,222)
300, oottt Rt | eeeRt et (0 RN 0
3002, oottt | eeeRt et (0 RN 0
3003, oottt | eeeRt e sttt (1 RN 0
3098. Summary of remaining write-ins for Ling 30 from OVEMIOW PAGE........c.ciiiiiiiiieicseee ettt bessesees | etessssessessssssss e sess s s senas 0 [ e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 @DOVE).......cccurumirrerirsireesserssssesssesesssenesseesssenssssesssens st sssesssessssssssssenssssses | sosesssssssssssssssssssssssssssssssssssesans 0 | oo 0




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

STATEMENT OF INCOME

33.

34.
35.
36.
37.
38.
39.

31,
32.

Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paid in

32.2 Transferred from surplus (Stock Dividend)
32.3 TranSTEITEA t0 SUIPIUS.......cvveevicvceer ettt sttt ettt ss bt s

Surplus adjustments:
331 Paid iN..eereecerseeeeeeneean

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from CAPItAL...........ccocueveverieeeiecse ettt et

Net remittances from or (to) Home Office
Dividends to stockholders

Change iN trEASUNY STOCK........c.iveiieiiciiieie ettt bbb bbb bbbt et
N SUMPIUS. .o

Aggregate write-ins for gains and losses i

Change in surplus as regards policyholders (Lines 22 through 37)

Surplus as regards policyholders, as of statement date (Lines 21 plus 38)

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
(written $ 2,157,538,741 | ........... 2,019,689,925 |.......... 4,237,805,424
(written $ 1,882,612,736 | ........... 1,969,361,706 | ........... 3,896,205,771
. (written $ 1,090,405,265 | .. ....980,457,181 ...2,054,615,484
(written $ 2,949,746,212 3,008,594,450 6,079,395,711
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,815,346,507):
28 o OO USROS USSR BT 1,175,818,549 | ........... 1,063,841,793 | ........... 2,365,848,202
2.2 Assumed 1,089,502,026 | .. .1,097,437,379 ..2,234,254,716
2.3 CABH. ...ttt Rttt nnennn | srpentneenes 463,554,299 | ...coovrnnn. 441,225,007 | ..coonrenees 980,855,190
2 NBL ..ottt ettt | entensneas 1,801,766,276 | ........... 1,720,054,165 | ........... 3,619,247,728
3. Loss expenses incurred................... ..526,433,288 | .. ....616,685,855 ..1,299,138,478
4. Other underwriting expenses incurred............. ..946,585,332 | .. .1,009,871,938 ...1,958,690,805
5. Aggregate write-ins for Underwriting ABAUCHIONS.............cceviveieicieicie ettt | ebssssassscsssssneas 199,622 ..o 8,353,549 |. ..(53,272,871)
6. Total underwriting deductions (LINES 2 throUGN 5)........cucvieieiiicicieccececee et nas | senaesenans 3,274,984,518 | ........... 3,354,965,507 |........... 6,823,804,141
7. NetinCOME OF PrOtECIEA CEIIS.......uvueeierereireiieeeieie ettt bbbttt ns s | £restessaesessess st ssnssenes (0 SR (0 RS 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)....cvuvvuriiuiieiireieieeissee e sssesssssnss | sessessessnes (325,238,306) | ............. (346,371,057) ....(744,408,429)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM..........ccciiiireee ettt esss st ansenns | sbsesessns 1,007,078,946 782,477,612 | ........... 1,611,071,012
10. Net realized capital gains (losses) less capital gains tax of $.....5,105,225. .(184,205,063) | ............... (50,600,468) | . ..(85,429,215)
11. Netinvestment gain (I0SS) (LINES 9+ 10)........cviviiiereiieiceeeesce ettt st saes s sen s s sssaenes | cbessessesanes 822,873,883 731,877,144 | ........... 1,525,641,797
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....596,043 amount charged off $.....22,912,240)........c..cccvcueermrrcreriinreseeesesessesessesssssessssssseens | seesserssesenss (22,316,197) | ..cvvvrrennn (36,725,860) ....(102,598,702)
13. Finance and service charges not included iN PrEMIUMS............ccveviiriieicieie et | essessssessesinsan 2,404,729 | ...covvernne. 2,076,315 | .ooereren. 4,374,382
14. Aggregate write-ins for MiSCEllANEOUS INCOME...........ccvevervcvieeieiieiese ettt LAT192173 (o, (7,386,068)] .... 51,982,873
15. Total other income (LINES 12 thrOUGN 14)..........cueieiiiieieicsie ettt ...27,280,705 |...oovernna (42,035,613) (46,241,447)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINES 8 + 11+ 15) ...t bt snsnes | essessesnses 524,916,282 | .............. 343,470,474 | ... 734,991,921
17. DivIdends t0 POICYNOIIELS. ......vueeererreiicie ettt sttt ss s ensnssnssns | srastssssssnnes 10,715,865 | ..ooovervennenns 8,195,041 12,754,691
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......cuoieiiiiieeeieteiesee et s st s sssssssesanns | oesesasssssnes 514,200,417 | .ccveenee. 335,275,433 | .... 722,237,230
19. Federal and foreign income taxes incurred...... L A77,822,229 | .. ....150,658,863 ..208,667,337
20. Netincome (Line 18 minus LN 19) (10 LINE 22).........ccuvrrrrerrerineinrirnisisnsissiessssssssessssesssssssssessssssssssssesssssssssessessnsses | sesssssssseses 336,378,188 |.....c.cee... 184,616,570 | .... 513,569,893
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHOE YEAI..........cviiveiieieiriieieieisssesseiseesstese st sssssssessessnss | essssasees 7,939,418,752 |........... 6,733,484,606 |........... 6,733,484,606
22. Netincome (from Line 20) 184,616,570 | .... 513,569,893
23. Net transfers (to) from Protected Cell ACCOUNES...........cceiieiieiciins st ssnsenes | sesessessessssessesssssssessesnd (0 (0 0
24. Change in net unrealized capital gains or losses less capital gains tax of ..(35,527,214) | .. ....201,637,784 ..674,286,782
25. Change in net unrealized foreign exchange capital gain (loss) ....20,602,866 | ......ccoou.. 19,936,740 11,281,562
26. Change in net defermed iNCOME tAX............cucuiuieeiciieieic ittt et saenes | oevesaessssans 116,482,085 | .....ccooe... 34,799,795 | ... 4,576,725
27. Change in NONAAMIEA BSSELS.........cccvieveriireiri ettt bbb bbb bbb b s s antns | nesebebnaesens (43,958,925) | ....covvereen 44,459,880 129,218,312
28. Change in provision for reinsurance. 149,326,948)
29. Change in surplus notes...............
30. Surplus (contributed to) withdrawn from protected cells..

..(93,428,998)

...115,756,818

.............. 255,843,249

.............. 445,435,510

1,205,934,147

........... 8,195,262,001

........... 7,178,920,116

7,939,418,752

0501.
0502.
0503.
0598.
0599.

North Carolina reinsurance facility recoupment - underwriting
Change in allowance for uncollectible reinsurance recoverable..

Summary of remaining write-ins for Line 5 from overflow page

Totals (Lines 0501 thru 0503 plus 0598) (

Line 5 above)..........

...8,353,549 |.

291,017
..(53,563,888)

.(53,272,871)

1401.
1402.
1403.
1498.
1499.

Funds held interest inCOME (EXPENSE)........cvvvevveeieerieieireieieseisseeieienans

Change in estimated reserve for current and future uncollectible receivables.
Allstate retroactive reinsurance reserve development - ceded
Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498) (

Line 14 above)

47,192,173 |..

(12,527,218)
..9,450,326

13,071,206
38,786,576
228,000
(102,909)
51,982,873

3701.
3702.
3703.
3798.
3799.

Pension additional minimum liabilty in excess of unrecognized prior service cost
SERP additional minimum liabilty in excess of unrecognized prior service cost
Other SUMPIUS AQJUSIMENL........c.uiuieeiiiiee etttk
Summary of remaining write-ins for Line 37 from overflow page

Totals (Lines 3701 thru 3703 plus 3798) (

Line 37 above)

107,388,681
..8,368,217

The prior year to date amounts in Column 2 of the Statement of Income and Capital and Surplus Account page have been restated to include the impacts of the merger
transaction that occurred on December 31, 2006. See Note 3B - "Statutory Mergers" of the Company's 2006 Annual Statement for further details.




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted Net Of FEINSUTANCE. ..........c.cveveieeie ettt st b et ssssessessntessesans | evsssssessesnsas 3,299,122,505 | ......ccvveveen 6,799,249,766
2. NEUINVESIMENT INCOME......ouieiecieieiecie ittt bbbk bbbt bbbttt enbnnbans | sbsesbssbsnesestanean 831,099,774 | ..o 1,571,917,251
3. MISCEIIANEOUS INCOME..........cviiiiiiiiecteteete ittt s bbb s bbb bbb s s a bbb s st bt a ettt s sttt n s 27,280,705 (46,241,447)
4. Total (LINES 1 HhTOUGN 3).....ioiieiieiiiii ittt sttt | sebsesisenstensted 4,157,502,984 | ......covvnrienn 8,324,925,569
5. Benefit and 0SS related PAYMENLS. ..........ccvieeieicieee ettt ettt st s st en s bnssnaenes | sensnseseesnsanes 1,788,326,263 | ....ccvovvevnee. 2,496,246,175
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccceieiiiinieieeisseeeetsiessienies | censresessssese s sessssenses [0 T 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cccvuiveieiciccieee et sesnes | seevesaesaesensanes 1,595,338,706 | ...coevvvvrnne. 3,050,552,053
8. Dividends paid t0 POIICYNOIAETS..........covueveiiiieiieicise ettt sttt s s b st s ntenses | sresstessesssnsansans 10,715,865 | .oovvverreieinne 12,754,691
9.  Federal and foreign income taxes paid (recovered) net of $.....88,621,053 tax on capital gains (losses) 198,648,746 117,225,369
10.  Total (Lines 5 through 9).........cocevvvvnrivnrrinriinnnenn. .3,593,029,580 ...5,676,778,288
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 564,473,404 2,648,147,281
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONAS....eoieiae ittt Rt | ententnnbneees 20,689,583,120 | .....ccvvvvuven. 39,595,930,155
12,2 SHOCKS. ... vvueerriseiseitee ettt sttt | enssensienssen st ennees 473,991,808 | .ooovvrrrieines 307,952,684
12.3 Mortgage loans
124 Real estate.... .0
12.5  OthEr INVESIEA @SSELS........vvucvuiirieeciscieteeeis ek 61,098,045 ...81,278,220
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENLS...........c.orrriririrrieree e eesssieeees | ceesesseeeseeessessseseenas 536,473 | oo (1,041,290)
12.7  MISCEIIANEOUS PIOCEES........cocveiiriviiicteiitcieisi ettt st bbbt bbb bbbt b s s bbbt s s b s st et s snnsbessenessnans | ebessssesessnnnsesaes 312,754,068 | ....ccoeeverernnes 133,958,159
12.8 Total investment proceeds (LINES 12,110 12.7) ...ttt assse s ssnnes | sesssssessssinsas 21,537,963,513 | ..cooevrnnn 40,118,503,408
13.  Cost of investments acquired (long-term only):
131 BONAS ...ttt s s f SRR AR A R E R E AR 20,547,546,993 39,797,868,981
1312 SHOCKS. ... vvueeueeeees ettt 745,910,600 1,661,342,662
13,3 MOMGAGE I0BNS........oocveiiiicieiiiei sttt bbb b s bbbt b s bbb e s st s bbbt es bt nsesaens | dbsssessnsentes et st en s s bt nans 0 | oo 0
134 REAIESIALE........cvvcieiecie sttt bbbttt sttt | eebsnssens st 17,327,512 | covvveevveriers 12,901,527
13.5  OhEr INVESIEA @SSELS......euceuieiecire ittt bbbttt bas | ebsnteeeentesbeens 117,093,886 | ..oovvvcerrrereenas 305,679,174
13.6  MiSCEllaneous @pPlICALIONS..........ccrreeeirireieiire ettt ssssssssssesssssssessesessnsensesesessessnsenens | ennsnsesseensesness o 9O A4 T,204 | overvirvennnirennes 137,961,452
13.7 Total investments acquired (LINES 13.110 13.6)......civieiiiiiiisiieieseies ettt 41,915,753,796
14.  Netincrease (decrease) in contract loans and premium notes ]
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 1,797,250,388)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES......c.veviieiieiciee et b st entes s st | dissssessnssntessessnsenses e snsensns 0 | oo 0
16.2 Capital and paid in SUPIUS, 1€SS trEASUNY STOCK. .........vuririurieciei ittt sttt ssessenes | setseeseesestsssessesseessessnssensnes 0 | oo 0
16.3 BOIMOWEH FUNGS.........vuoivririeieii sttt | sebseb et sttt 0 | o 0
16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIlIIES. ..o | seeeeseesesesee et essenenes 0 | e 0
16.5  DIVIAENAS 10 STOCKNOITETS.........ouveiiiercisriiererc bbb 69,785,511 106,644,172
16.6 Other cash provided (applied)... ..(128,029,196) | . (876,747,215)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........c.cccvevrveverererirnnnes (197,814,707) ....(983,391,387)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiNg 17)......c.cccvcureererieneenmineneneens | cermerneeneenseeneens 113,295,955 | oo (132,494,494)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt bbbttt sttt s b bense s snsnns | sntessessessnsanes 1,496,302,057 | ...ccovvverene. 1,628,796,551
19.2  End of period (LiNe 18 PIUS LINE 19.1).......cuuiuuiuriiriiiiiieieeiteiteeieeeeee et ssssssnisnins | aeesssisesssnssenes 1,609,598,013 | ..coovvrvrrrenee 1,496,302,057
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  Non cash invested assets exchanged for NON Cash INVESIEA BSSES........oouu..crerrrsssccseersssscssesssssseesesssssssseesessssssessssseseees | cseseessssesseeeses 544,950,260 | ......ooovevce 1,368,119,553 |




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The accompanying financial statements of Continental Casualty Company (“Company” or “CCC”) have been prepared in conformity with
accounting practices prescribed or permitted by the State of lllinois (“lllinois”) and the National Association of Insurance Commissioners (“NAIC”).
In the opinion of management, these financial statements include all adjustments (consisting of normal recurring accruals) that are necessary for
the fair presentation of the statutory financial position, results of operations and cash flows.

Illinois requires its domiciled insurance companies to prepare statutory basis financial statements in accordance with the NAIC Accounting
Practices and Procedures Manual (“NAIC SAP”), subject to any deviations prescribed or permitted by lllinois.

The Company follows a permitted accounting practice, which differs from NAIC SAP, relating to the accounting for the uncollectible reinsurance
reserve in excess of the provision for reinsurance as calculated in Schedule F. If an additional reserve is deemed necessary, the permitted
practice allows the Company to record this additional reserve amount through operations as an “Aggregate write-in for underwriting deductions”
rather than through the accounts previously utilized to establish the reinsurance recoverable. This reserve amount would be reported as a liability
included on the “Liabilities, Surplus and Other Funds” exhibit as “Aggregate write-ins for liabilities”, entitled “Additional allowance for uncollectible
reinsurance recoverable.” There was no additional allowance for uncollectible reinsurance recoverable required as of June 30, 2007 and
December 31, 2006. There is no impact to statutory surplus or income as a result of following this permitted accounting practice rather than
following the NAIC SAP guidance set forth in Statement of Statutory Accounting Principles (“SSAP”) No. 62 — Property and Casualty Reinsurance.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

A. Details for those Greater than 10% of Admitted Assets
No significant change.
B.  Write downs for Impairments

AG-Tech Fund. L.P.

Investment limited partnership whose purpose is to invest in a broad spectrum of Israeli agro-tech businesses, such as irrigation control and water
supply management, agricultural biotechnology and agricultural management and control systems.

The partnership is currently in voluntary liquidation and plans on concluding operations prior to year end 2007. There are limited business
opportunities available for the investments in the partnership and therefore a meaningful recovery in market value is not expected.

Impairment amount $205,036
Book value was adjusted to market value, as determined by the partnership, at the time the impairment was recorded.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.



Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A.

D.

Nature of Relationship
No significant change.
Detail of Transactions

The Company paid dividends to The Continental Corporation ("TCC") in the amount of $38,040,823 on February 15, 2007 and $31,744,688 on
April 2, 2007. In addition, on February 28, 2007, CCC declared and accrued for additional dividends to TCC totaling $68,348,239 to be paid out in
third and fourth quarters of 2007. These dividends will fund debt service payments scheduled for 2007.

On May 29, 2007, Continental Assurance Company ("CAC"), a direct subsidiary of the Company, declared and accrued a dividend totaling $250.0
million to be paid on July 2, 2007. Payment of the dividend will consist of $102.5 million in real estate (the Company’s home office) and $147.5
million in cash. In accordance with SSAP No. 88 - Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of SSAP No. 46,
the Company reduced the carrying amount of its investment in CAC by $106.6 million, the amount by which the dividend exceeded the
undistributed accumulated earnings of CAC attributable to the Company. This reduction in the carrying value is offset with a write-in receivable
labeled "Return of capital from subsidiary dividend (SSAP 88)." The remaining $143.4 million was accrued for as a dividend receivable as of June
30, 2007, within Line 12 "Investment income due and accrued.”

Change in Terms of Intercompany Arrangements

No significant change.

Amounts Due to/from Related Parties

The Company has the following amounts receivable from and payable to related parties. Related party balances are generally settled monthly and

generally include activity from the previous month. Related party balances that are greater than ninety days overdue are non-admitted and
recorded as a direct charge to unassigned surplus. The total amount of related party balances that are non-admitted as of June 30, 2007 is $0.

Related Party Receivable From
CNA ClaimPlus, Inc. $ 492,223
CNA National Warranty 168,053
Columbia Casualty Company 128,870
Balances less than $100,000 534,994
Tofal Intercompany Receivable $ 1,324,141

Related Party Payable To

Continental Assurance Company $ 6,020,509
The Continental Insurance Company 1,941,423
CNA Financial Corporation 136,959
Balances less than $100,000 15,207
Total Intercompany Payable $ 8,114,098

Guarantees or Contingencies for Related Parties

The Company executed a Deed of Guarantee, effective January 24, 2002, to support the financial strength of its United Kingdom affiliates, CNA
Insurance Company Limited (“CICL"), CNA Insurance Company (Europe) Limited (“CIE”), and Maritime Insurance Company Limited (collectively
“CNA Europe”) to maintain a Standard & Poor's rating at the same level as the rating assigned to the Company. This Deed of Guarantee covers all
policies issued by, transferred to, or reinsured by CNA Europe prior to the termination of the Guarantee. This Guarantee was filed with and
approved by the lllinois Division of Insurance — Department of Financial Regulation (“Department”). The Company has extended the term of the
Deed of Guarantee from December 31, 2007 until December 31, 2009, through a Deed of Amendment No. 1, which was filed with and approved by
the Department.

In connection with the 2002 sale of its subsidiary, CNA Re Management Company Limited (“CNA Re”), the Company was obligated to transfer to
itself or another affiliate all shares and obligations with respect to a corporate joint venture investment of CNA Re. CNA Europe Holdings Limited
(“CEHL"), an affiliate of the Company, has assumed such shares and obligations. Through a letter agreement, approved by the Department, in
consideration for assuming these obligations, the Company agrees to reimburse CEHL for any disbursements that it makes resulting from these
obligations and to indemnify CEHL from and against any liability whatsoever that it might incur as a result of assuming these liabilities. The
agreement has no termination date and will continue in effect as long as CEHL continues to have obligations related to its shareholding in this
corporate joint venture, not expected to exceed thirteen years. At the time the shares and obligations were transferred from CNA Re to CEHL, the
Company received $1 million from CNA Re. In addition, the Company estimated its future reimbursement to CEHL, in excess of the $1 million
received from CNA Re, to be $9 million, and recorded that amount as a liability at December 31, 2002. Since December 31, 2002 the Company

6.1



Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

has made disbursements totaling approximately $4.1 million, including $1.1 million in 2006. No disbursements have been made in 2007.

Also related to the 2002 sale of CNA Re, CEHL, at the Company’s request, executed a Deed of Substitution of Principal Employer and Amendment
and Removal of Trustee, dated October 31, 2002, pursuant to which CEHL became the New Principal Employer of the CNA Re Benefits Scheme
(1977) (the “Scheme”) replacing CNA Re, which was removed as the Old Principal Employer of the Scheme. Through a letter agreement dated
November 3, 2005, in consideration for CEHL assuming the obligations of New Principal Employer of the Scheme, the Company agreed to
indemnify CEHL for any disbursements that CEHL makes as New Principal Employer of the Scheme. This agreement did not require prior notice
or approval.

Prior to the Company’s 2002 sale of CNA Re, CNA Re was part of the CEHL Value Added Tax (“VAT") group. During the time that CNA Re was
part of the CEHL VAT group, CEHL submitted VAT returns to the UK taxing authorities on behalf of the CEHL VAT group. Subsequent to the sale
of CNA Re, an audit of the CEHL VAT group returns resulted in an assessment of taxes and interest totaling GBP 425,751, all of which relates to
representations in the VAT returns pertaining to CNA Re transactions. CEHL, at the Company’s request, paid the assessment, and has yet to be
reimbursed for the taxes and interest by CNA Re. Through a letter agreement dated January 12, 2006, in consideration for CEHL assuming this
obligation, the Company agreed to indemnify CEHL for any part of the GBP 425,751 in assessments and interest that are ultimately not recovered
from either CNA Re or the taxing authorities. This agreement did not require prior notice or approval.

The Company has a contingent liability to fund capital up to a maximum of $350 million to its insurance affiliates formerly comprising The
Continental Insurance Company Pool ("CIC Group") to enable the CIC Group to maintain capital at a prudent level. The agreement is subject to
termination by the Company upon regulatory order or the achievement by the pool of a stand alone rating of A- by the Standard and Poor's
Corporation. This agreement was filed with and approved by the Department.

The Company and its wholly owned subsidiary, Continental Assurance Company ("CAC") are parties to a Corporate Guarantee whereby CCC
agrees to cause CAC to have sufficient cash for the timely payment of claims under certain insurance policies or contracts issued by CAC so long
as CAC is owned directly or indirectly by CNA Financial Corporation (“CNAF”). This Corporate Guarantee was filed with and approved by the
Department.

Management, Service Contracts, Cost Sharing Arrangements

CCC and its affiliate Global Resource Managers Limited (“GRM Ltd.”) are parties to a Claims Administration and Service Agreement in which GRM
Ltd. agrees to provide claims adjusting and information services for certain business reinsured by CCC. This Agreement was approved by the
Department on February 11, 2003. The business reinsured by CCC was transferred from CCC's former affiliate, CX Reinsurance Company Limited
(formerly CNA Reinsurance Company Limited) to CICL, effective January 1, 2007 in accordance with English law. The Claims Administration and
Service Agreement was amended effective January 1, 2007 to confirm that GRM Ltd. would continue to provide claims adjusting and information
services to CCC after the transfer. This amendment was filed with and approved by the Department.

The Services and Indemnity Agreement between the Company and Western Surety Company became effective January 1, 2007 and was
approved by the Department in December 2006. This agreement is related to the Surety Quota Share Treaty between the Company and Western
Surety Company, also effective January 1, 2007, through which the Company agrees to cede and Western Surety Company agrees to accept a
100% quota share of the Company’s net retained liability on Surety Business written or renewed, by or on behalf of the Company, during the term
of this agreement. The purpose of the Services and Indemnity Agreement is to grant Western Surety Company the authority to conduct the day to
day underwriting, accounting and claims operations with respect to the assumed surety business relative to the related Surety Quota Share Treaty.

Effective January 1, 2006, CCC and its affiliate, Viaticus, Inc, entered into an Administrative Services Agreement pursuant to which CCC has
agreed to provide a variety of administrative and advisory services. This agreement was submitted to the Department for prior notice and was
approved on December 21, 2005. The Administrative Services Agreement was amended effective January 1, 2007 to be more specific with regard
to the due date for paying the fees associated with this agreement and to remove certain extraneous and duplicative language. The amendment
was filed with and approved by the Department.

The Company and its affiliates are parties to an Investment Facilities and Services Agreement between Loews/CNA Holdings, Inc. and CNAF,
effective January 1, 2006, as signatories to individual acknowledgments to the agreement. Through this agreement, Loews/CNA Holdings, Inc. will
provide investment facilities and services to CNAF and certain of CNAF’s insurance and non-insurance subsidiaries. This agreement was filed with
and approved by all applicable domestic state insurance departments. The Investment Facilities and Services Agreement was amended effective
January 1, 2007, to be more specific with regard to the due date for paying the fees associated with this agreement. This involved an immaterial
change that did not require regulatory approval.

Note 11 - Debt

No significant change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit

Plans

No significant change.
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Note 13 - Capital and Surplus, Stockholders’ Dividend Restrictions and Quasi-Reorganizations

C. Stockholder Dividend Restrictions

As an lllinois property and casualty insurer and a member of an insurance holding company system, the maximum amount of dividends which can
be paid by the Company to stockholders without prior approval of the Director of Insurance is the greater of (a) 10% of the policyholder surplus as
of December 31, 2006, or (b) the Company’s net income for the 12-month period ended December 31, 2006. All dividends must be paid out of
earned surplus, which is unassigned funds excluding unrealized capital gains, and are subject to a 12 consecutive-month restriction.

As of June 30, 2007, the Company is in a positive earned surplus position, thereby enabling the Company to pay approximately $671 million of
dividend payments during the remainder of 2007 that would not be subject to the Department's prior approval.

Dividends to stockholders are declared and paid as determined by the Board of Directors.

Note 14 - Contingencies

A.  Contingent Commitments

The Company has entered into a limited number of guaranteed payment contracts, primarily relating to telecommunication and software services,
amounting to approximately $7 million at June 30, 2007. Estimated future minimum payments under these contracts are $4 million in 2007 and $3
million in 2008.

As of June 30, 2007, the Company has committed approximately $102 million to future capital calls from various third-party limited partnership
investments (already initially funded) in exchange for an ownership interest in the related partnerships. In addition, the Company has committed
$80 million for two limited partnerships subscriptions not yet funded.

The Company invests in multiple bank loan participations as part of its overall investment strategy and has committed to additional future
purchases and sales. The purchase and sale of these investments are recorded on the date that the legal agreements are finalized and cash
settlement is made. As of June 30, 2007, the Company had commitments to purchase $137 million and sell $14 million of various bank loan
participations. When loan participation purchases are settled and recorded they may contain both funded and unfunded amounts. An unfunded
loan represents an obligation by the Company to provide additional amounts under the terms of the loan participation. The funded portions are
reflected on the Balance Sheet, while any unfunded amounts are not recorded until a draw is made under the loan facility. As of June 30, 2007,
the Company had obligations on unfunded bank loan participations in the amount of $16 million.

The Company has provided guarantees of the indebtedness of certain of its independent insurance producers. These guarantees expire in 2008.
The Company would be required to remit prompt and complete payment when due, should the primary obligor default. In the event of default on
the part of the primary obligor, the Company has a right to any and all shares of common stock of the primary obligor. The maximum potential
amount of future payments that the Company could be required to pay under these guarantees is approximately $5 million at June 30, 2007.

In the course of selling business entities and assets to third parties, the Company and certain of its subsidiaries have agreed to indemnify
purchasers for losses arising out of breaches of representation and warranties with respect to the business entities or assets being sold, including,
in certain cases, losses arising from undisclosed liabilities or certain named litigation. Such indemnification provisions generally survive for periods
ranging from nine months following the applicable closing date to the expiration of the relevant statutes of limitation. As of June 30, 2007, the
aggregate amount of quantifiable indemnification agreements in effect for sales of business entities, assets and third party loans was $657 million.

In addition, the Company has agreed to provide indemnification to third party purchasers for certain losses associated with sold business entities or
assets that are not limited by a contractual monetary amount. As of June 30, 2007, the Company had outstanding unlimited indemnifications in
connection with the sales of certain of its business entities or assets that included tax liabilities arising prior to a purchaser’s ownership of an entity
or asset, defects in title at the time of sale, employee claims arising prior to closing and in some cases losses arising from certain litigation and
undisclosed liabilities. These indemnification agreements survive until the applicable statutes of limitation expire, or until the agreed upon contract
terms expire. As of June 30, 2007, the Company recorded an aggregate of approximately $0.4 million of other liabilities related to these
indemnification agreements.

B.  Guaranty Fund and Other Assessments

The Company is subject to guaranty fund and other assessments by the states in which it writes business. Guaranty fund assessments should be
accrued at the time of insolvencies. Other assessments are accrued either at the time of assessments or, in the case of premium based
assessments, at the time the premiums are written, or, in the case of loss based assessments, at the time the losses are incurred.

The Company has accrued a liability for guaranty fund and other assessments of $154,385,594 and a related premium tax benefit asset of
$40,290,325 as of June 30, 2007. These represent management's best estimates based on information received from the states in which the
Company writes business and may change due to many factors including the Company’s share of the ultimate cost of current insolvencies. The
Company expects to pay the liability out over the next 3 years and realize the asset over the next 13 years.
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Note 15 — Leases

Operating Leases

A. Lessee Leasing Arrangements

The Company leases office space under various non-cancelable operating lease agreements that expire through December 2015. Rental expense
for year to date second quarter 2007 and 2006 was approximately $16 million and $20 million, respectively.

At June 30, 2007 the minimum aggregate rental commitments are as follows:

Year Ending December 31  Operating Leases

2007 $ 16,641,295
2008 30,806,911
2009 29,751,826
2010 26,839,006
2011 23,084,725
2012 20,023,114
Thereafter 37,911,048
Tofal $ 185,057,925

There are no renewal options.
The Company is not involved in any material sales - leaseback transactions.
B. Lessor Leases
The Company owns or leases numerous sites that are leased or subleased to franchisees. Buildings owned or leased that meet the criteria for
operating leases are carried at the gross investment in the lease less unearned income. Unearned income is recognized in such a manner as to

produce a constant periodic rate of return on the net investment. The typical lease period is 5 years and some leases contain renewal options. The
franchisee is responsible for the payment of property taxes, insurance and maintenance costs related to the leased property.

Future minimum lease payment receivables under non-cancelable leasing arrangements as of June 30, 2007, are as follows:

Year Ending December 31 Operating Leases

2007 $ 1,328,013
2008 2,541,172
2009 2,548,397
2010 2,536,454
2011 2,570,567
Thereafter 5,565,319
Tofal $ 17,089,922

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales
No disclosures required.

B. Transfers and Servicing of Financial Assets
At June 30, 2007, the Company had Corporate Bonds and Government Securities on loan in the amount of $2,638,931,657. The Company
requires collateral of at least 102% of the fair value of the securities loaned which may consist of cash, cash equivalents, or fixed income securities.
The collateral received is not available for the general use of the Company (restricted).

C. Wash Sales

1. In the course of the Company’s portfolio management, securities or other assets are sold and acquired within 30 days of the sale date to
enhance the Company’s investment performance.
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2. The details by NAIC designation 3 or below of securities or other assets sold between March 1, 2007, and May 31, 2007, and acquired within 30
days of the sale date are:

Number of Book Value of Cost of Securities Gain / (Loss)
Transactions Securities Sold Repurchased
Bonds:
a. NAIC3 2 $ 4,000,000 $ 3,990,000 $ 40,000
b. NAIC4 6 $ 13,791,043 $ 13,902,500 $ 280,832
c. NAIC5 6 $ 9,119,923 $ 9,588,543 $ 24,205
d. NAIC®6 8 $ 26,265,025 $ 27,012,620 $ 1,139,866
Preferred Stock:
e. NAIC P/RP3 0 0 0 0
f. NAIC P/RP4 0 0 0 0
g. NAIC P/RP5 0 0 0 0
h. NAIC P/RP6 0 0 0 0

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - September 11 Events

No significant change.

Note 21 - Other Items

C. Other Disclosures

Other Regulatory Matters

Along with other companies in the industry, the Company received subpoenas, interrogatories and inquiries from and have produced documents
and/or provided information to: (i) California, Connecticut, Delaware, Florida, Hawaii, lllinois, Michigan, Minnesota, New Jersey, New York, North
Carolina, Ohio, Pennsylvania, South Carolina, West Virginia and the Canadian Council of Insurance Regulators concerning investigations into
practices including contingent compensation arrangements, fictitious quotes, and tying arrangements; (ii) the Securities and Exchange Commission
(“SEC”), the New York State Attorney General, the United States Attorney for the Southern District of New York, the Connecticut Attorney General,
the Connecticut Department of Insurance, the Delaware Department of Insurance, the Georgia Office of Insurance and Safety Fire Commissioner
and the California Department of Insurance concerning reinsurance products and finite insurance products purchased and sold by the Company;
(iii) the Massachusetts Attorney General and the Connecticut Attorney General concerning investigations into anti-competitive practices; and (iv)
the New York State Attorney General concerning declinations of attorney malpractice insurance. The Company continues to respond to these
subpoenas, interrogatories and inquiries to the extent they are still open.

Federal National Mortgage Association (“FNMA”)

As of June 30, 2007, the Company has $99,000,000 of commitments to sell FNMA securities one month after the commitment date.

Impairment of Investments

Net realized investment losses in the Statement of Income for the six months ended June 30, 2007 included other-than-temporary impairment
losses of $246 million pretax, recorded primarily in the corporate and other taxable bonds, asset-backed bonds and U.S. Government bonds
sectors.

F.  Hybrid Securities

During 2006, the NAIC held discussions regarding the appropriate reporting/classification of certain securities (hybrid securities) on insurers’
Schedule D. These discussions were primarily focused on determining the appropriate charge for Risk-Based Capital for these securities. The
discussion has continued into 2007. Short-term reporting guidance on this issue can be found on the NAIC website. In compliance with the
current guidance, the Company reported certain long-term bonds as preferred stock on Schedule D, Part 2, Section 1 to allow RBC schedules to
utilize the preferred stock factors. This does not necessarily indicate that hybrid securities are actually preferred stock.

6.5



Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company owned the following hybrid securities at June 30, 2007.

BOOK/ADJUSTED
CARRYING
cusIP ISSUER DESCRIPTION VALUE

002927AA9 |ABBEY NATL CAP Capital Security or Trust Preferred $ 3,018,314
03076CACO0 AMERIPRISE FINANCIAL INC Capital Security or Trust Preferred 10,000,000
037388AE5 AON CAPITAL TRUST A Capital Security or Trust Preferred 11,229,700
04622DAA9 ASSURED GUARANTY US HLDG |Capital Security or Trust Preferred 9,795,400
04626KAC5 ASTORIA CAPITAL TRUST I Capital Security or Trust Preferred 5,682,975
054536AB3 AXA SA Perpetual/Callable 20,216,190
054536AC1 AXA SA Perpetual/Callable 18,041,400
06423KAA9 BANC ONE CAP SEC Capital Security or Trust Preferred 613,245
06605HAA6  BANKAMERICA INST Capital Security or Trust Preferred 1,664,640
073294AA8 BB&T CAPITAL TRUST IV Capital Security or Trust Preferred 19,839,800
05565AAB9  BNP PARIBAS Perpetual/Callable 7,000,000
05567SAA0 |BNSF FUNDING TRUST | Capital Security or Trust Preferred 13,701,750
05563RAA6  BNY CAPTAIL | Capital Security or Trust Preferred 4,159,400
05568AAA8 |BOI CAPITAL FUNDING NO 3 Capital Security or Trust Preferred 2,259,864
12480WAA1 |CGB FLORIDA REIT CORP Capital Security or Trust Preferred 4,936,800
17305HAA6 CITIGRP CAP I Capital Security or Trust Preferred 6,389,108
20036CAA7 COMERICA CAP TR Il Capital Security or Trust Preferred 9,684,300
218698AA6 |CORESTATES CAPTL Capital Security or Trust Preferred 15,582,000
22237AAB2 | COUNTRYWIDE CAP Capital Security or Trust Preferred 2,836,145
225313AA3  CREDIT AGRICOLE (LONDON) Perpetual/Callable 43,743,150
25746NAA3  DOMINION CAP TR Capital Security or Trust Preferred 1,360,906
32007YAA9 |FIRST EMPIRE CAP TRST | Capital Security or Trust Preferred 1,981,278
320870AA6  FIRST MIDWEST CAP TR | Capital Security or Trust Preferred 5,089,150
33716PAA8 |FIRST TENNESSEE CAP Il Capital Security or Trust Preferred 14,359,005
33735YAA6  FIRST UNION CAP Capital Security or Trust Preferred 4,507,667
337357AA5  FIRST UNION CAPI Capital Security or Trust Preferred 2,119,897
337363AE5 FIRST UNION INST Capital Security or Trust Preferred 257,970
302570AW6  FPL GROUP CAPITAL INC Capital Security or Trust Preferred 9,987,215
379308AB5 | GLITNIR BANKI HF Perpetual/Callable 10,000,000
381427AA1  GOLDMAN SACHS CAPITAL II Perpetual/Callable 39,037,600
42205MAB2 HBOS PLC Capital Security or Trust Preferred 14,975,680
42205MAC0 HBOS PLC Perpetual/Callable 18,866,280
40427QAA1 HSBC AMER CAP II Capital Security or Trust Preferred 12,502,800
40427LAA2  HSBC CAP FUNDING Capital Security or Trust Preferred 1,700,000
45104GABO ICICI BANK LIMITED Perpetual/Callable 10,902,870
44965UAA2  ILFC E-CAPITAL TRUST Il Capital Security or Trust Preferred 16,481,185
44978NAA3  ING CAP FNDG I Capital Security or Trust Preferred 16,185,585
46627VAA5  JP MORGAN CHASE XVII Capital Security or Trust Preferred 9,191,279
48123QAA1 JPM CHASE CAPITAL XXII Capital Security or Trust Preferred 28,749,880
481227AA4 | JPMC CAPITAL XVIII Capital Security or Trust Preferred 19,978,248
48123CAA2  JPMORGAN CHASE CAPT XX Capital Security or Trust Preferred 3,852,200
49326QAA4  KEYCORP CAP Il Capital Security or Trust Preferred 2,788,649
482917AA9 KN CAP TRUST IlI Capital Security or Trust Preferred 1,912,556
539439AA7 LLOYDS TSB GROUP PLC Perpetual/Callable 14,760,300
606859AA4 | MIZUHO CAPINV1LTD Capital Security or Trust Preferred 11,865,360
62874HAA3 'NB CAP TRUST IV Capital Security or Trust Preferred 6,231,000
628958AB6  'NB CAPITAL TR II Capital Security or Trust Preferred 92,484
66567FAA0  NORTHERN ROCK PLC Perpetual/Callable 30,000,000
66644PAA5  NORTHGROUP PFD CAP CORP  Capital Security or Trust Preferred 14,539,950
733186AA8 POPULAR N.A. CAP TRUST | Capital Security or Trust Preferred 9,723,000
74927PAA7 |RBS CAPITAL TRUST II Capital Security or Trust Preferred 4,858,850
759351AE9  REINSURANCE GRP OF AMER Capital Security or Trust Preferred 11,326,422
82463R207 |SHINSEI FINANCE Il Capital Security or Trust Preferred 44,346,920
84604BAA7  SOVEREIGN CAPITAL TR VI Capital Security or Trust Preferred 13,510,429
853254AB6  STANDARD CHARTERED PLC Perpetual/Callable 4,795,700
90262PAA6 |UBS PFD FUND TR Capital Security or Trust Preferred 11,000,000
90264AAA7 UBS PFD FUNDING TRV Capital Security or Trust Preferred 7,800,000

6.6



Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

BOOK/ADJUSTED
CARRYING
CUSIP ISSUER DESCRIPTION VALUE

903312AA4  USB REALTY CORP Capital Security or Trust Preferred 15,999,362
90330SAA8 USF&G CAPI Capital Security or Trust Preferred 11,479,384
93934VAA5 |WASH MUTUAL PFD FDG CAYM  |Capital Security or Trust Preferred 29,936,700
93934WAA3 |WASH MUTUAL PFD FDG DEL Capital Security or Trust Preferred 19,662,800
93935JAA1 WASH MUTUAL PFD FDG Il Capital Security or Trust Preferred 7,446,192
93935RAA3  WASH MUTUAL PFD FDG Il Capital Security or Trust Preferred 19,861,800
98372PAJ7  |XL CAPITALLTD Perpetual/Callable 9,391,900
98877CAA5 ZFS FINANCE USATRUST | Capital Security or Trust Preferred 19,342,800

Subfotal: Long-term bonds reported as hybrid securities on Schedule D, Part 2, Section 1.

125581207
125581306
337158208
38144X500
40429C607
59021V813
59021V839
59156R504
59156R603
652486200
74251V300
75670L104
78442P502
842400731

842400749
842400756
902973155

CIT GROUP INC

CIT GROUP INC

FIRST TENNESSEE BANK
GOLDMAN SACHS GROUP INC
HSBC FINANCE CORPORATION
MERRILL LYNCH

MERRILL LYNCH

METLIFE INC

METLIFE INC

NEWS CORP LTD

PRINCIAPL FINL GROUP

Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Capital Security or TrustPreferred
Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Capital Security or Trust Preferred
Perpetual/Callable

RED LION HOTELS CAPITAL TRUS Capital Security or Trust Preferred

SLM CORP

SOUTHERN CAL EDISON
SOUTHERN CAL ED
SOUTHERN CAL ED

US BANCORP

Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Perpetual/Callable
Perpetual/Callable

Subfotal: Preferred stocks reported as hybrid securities on Schedule D, Part2, Section 1.

$ 775,153,434

$ 25,000,000
21,869,386
13,000,000
25,000,000
21,631,500
30,240,000
30,000,000
30,000,000
60,156,000

3,252,000
10,000,000
814,650
1,506,700
19,250,000
16,476,126
24,812,500
20,000,000

$ 353,008,862

Tofal: Hybrid Securities reported on Schedule D, Part2, Section 1.

$ 1,128,162,296

The information in the description column is from Bloomberg.

Note 22 - Events Subsequent

A.  Description, Impact

No disclosures required.

Note 23 - Reinsurance

B. Reinsurance Recoverables in Dispute

No significant change.

D. Uncollectible Reinsurance

The Company has written off in the current year reinsurance balances due (from the company listed below) in the amount of $284,294, which is

reflected as:

Statement of Income Account Amount
1. Losses incurred $ 284,294
2. Loss adjustmentexpenses incurred 0
3. Premiums earned 0
4. Other 0
Tofal $ 284,294
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Reinsurer

American Reinsurance Company $ 284,294
Total $ 284,294

E. Commutation of Ceded Reinsurance

The Company has reported in its operations in the current year as a result of commutation of reinsurance with the companies listed below,
amounts which are reflected as:

Statement of Income Account Amount
1. Losses incurred $ 924,922
2. Loss adjustment expenses incurred 0
3. Premiums earned 0
4. Other 0
Toftal $ 924,922
Reinsurer

Abco Insurance Company

Big Red Insurance Company
Praetorian Insurance Company
Standard Fidelity Assurance

G. Reinsurance Accounted for as a Deposit

No significant change.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 25 - Change in Incurred Losses and Loss Adjustment Expense (“LAE”)

The estimated cost of loss and LAE attributable to insured events of prior years increased by $111.3 million during the first six months of 2007 as
shown in the chart below. Loss and LAE reserves represent management’s estimates of ultimate liabilities based on currently available facts and
case law. The Company regularly reviews its reserves, and any adjustments to the previously established reserves are recognized in the period
that the need for such adjustments develops.

Amount

Line of business (in millions)
Workers' Compensation $ 147.0
Other Liability-Claims Made 86.9
All Other 19.5
Commercial Multi-Peril 18.6
Other (Credit, A&H) 6.2
Assumed Reinsurance (5.7)
Other Liability-Occurrence (13.6)
Product Liability-Occurrence (22.0)
Special Property (25.7)
Medical Malpractice (42.9)
Commercial Auto Liability (57.0)

Total $ 111.3

Below is the line of business discussion of the other primary drivers of the prior year loss and LAE:

Commercial Auto Liability

The favorable development in Commercial Auto is primarily due to improved frequency and severity on Large Account business in recent accident
years and improved severity on known claims on Supported Umbrella business.

Workers’ Compensation

The adverse prior year reserve development is primarily due to continued claim cost inflation in older accident years, driven by increasing medical
inflation and advances in medical care. Additional losses were also recorded related to premium development.
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Medical Malpractice

The favorable prior year reserve development is due to improved severity and frequency in the healthcare professional liability business, primarily
in dental and other healthcare facilities.

Other Liability-Occurrence

The favorable development is primarily due to improved frequency and severity on Large Account business in recent accident years, which is
partially offset by adverse development related to higher frequencies in accident years 1994 — 2001 for Excess Workers’ Compensation business.

Other Liability-Claims Made

The adverse prior year reserve development is primarily due to increased severities in the architects and engineers book of business in accident
years 2003 and prior. Further adverse development was related to increased severity on large claims from large law firm errors and omissions,
and directors & officers coverages.

Special Property

The favorable prior year reserve development is related to continued improvement in severity and frequency for property coverages, primarily in
accident years 2005 and 2006.

Product Liability-Occurrence

The favorable development in Product Liability is primarily due to improved frequency and severity on Large Account business in recent accident
years and improved severity on known claims on Supported Umbrella business.

The remaining changes in prior year reserves not discussed above relate primarily to the shifting of reserves between lines of business due to
certain losses on certain exposures that involve multiple lines of business.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.
Note 29 - Participating Policies
No significant change.

Note 30 - Premium Deficiency Reserves

No disclosures required.

Note 31 - High Deductibles

A.  Recoverable Asset and Amount Netted Against Reserves
As of June 30, 2007, the amount of reserve credit recorded for high deductibles on unpaid losses was $2.3 billion. The amounts recoverable as of

June 30, 2007 were $219,064,286. Ten percent of the unsecured recoverable and other amounts deemed uncollectible, or $86,101,508 were
non-admitted.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid LAE

A. Tabular Expenses

The Company discounts on a tabular basis certain liabilities for unpaid losses on structured settlements, workers’ compensation lifetime indemnity
claims and accident and health disability claims. The Company does not discount unpaid LAE.

Structured settlements are negotiated agreements to provide periodic installment payments to claimants, which payments are fixed and
determinable as to the amount and time of payment. Discount rates range from 4.58% to 7.50%.
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Structured Settlements Valuation Table

Line of  Accident Annuity Table Valuation Int. Statement Tabular Ultimate
Business Year Rate Reserve Discount Liability
HOMEOWNERS/FARMOWNERS

PRIOR 1983 GRP ANN Various $ 8,488,110 $§ 15,501,529 $ 23,989,639
1997 1983 GRP ANN Various 9,602 1,766 11,368
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 0 0 0
2000 1983 GRP ANN Various 0 0 0
2001 1983 GRP ANN Various 0 0 0
2002 1983 GRP ANN Various 0 0 0
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 8,497,712 $§ 15,503,295 § 24,001,007
PRIVATE PASSENGER AUTO LIABILITY/MEDICAL

PRIOR 1983 GRP ANN Various $ 54161312 § 75871,464 $§ 130,032,776
1997 1983 GRP ANN Various 46,111 97,169 143,280
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 41,847 6,903 48,750
2000 1983 GRP ANN Various 21,193 8,538 29,731
2001 1983 GRP ANN Various 0 0 0
2002 1983 GRP ANN Various 0 0 0
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0

Tofal $ 54,270,463 § 75,984,074 § 130,254,537
COMMERCIAL AUTO/TRUCK LIABILITY/MEDICAL

PRIOR 1983 GRP ANN Various $ 183,191,202 $§ 333,638,726 $ 516,829,928
1997 1983 GRP ANN Various 6,407,205 7,006,843 13,414,048
1998 1983 GRP ANN Various 8,012,093 9,402,834 17,414,927
1999 1983 GRP ANN Various 12,306,565 15,566,457 27,873,022
2000 1983 GRP ANN Various 5,159,889 4,979,932 10,139,821
2001 1983 GRP ANN Various 4,699,985 4,494776 9,194,761
2002 1983 GRP ANN Various 1,228,715 1,158,077 2,386,792
2003 1983 GRP ANN Various 30,685 2,447 33,132
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 221,036,339 § 376,250,092 $§ 597,286,431
WORKERS' COMPENSATION

PRIOR 1983 GRP ANN Various $ 95204,124 § 75,956,672 $§ 171,160,796
1997 1983 GRP ANN Various 6,766,530 5,639,893 12,406,423
1998 1983 GRP ANN Various 6,567,798 5,010,358 11,578,156
1999 1983 GRP ANN Various 8,438,277 7,440,200 15,878,477
2000 1983 GRP ANN Various 5,436,712 7,166,389 12,603,101
2001 1983 GRP ANN Various 1,214,269 917,655 2,131,924
2002 1983 GRP ANN Various 719,022 278,761 997,783
2003 1983 GRP ANN Various 248,209 99,780 347,989
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 380,612 118,289 498,901
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 124975553 § 102,627,997 $§ 227,603,550
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Line of  Accident Annuity Table Valuation Int. Statement Tabular Ultimate
Business Year Rate Reserve Discount Liability
COMMERCIAL MULTI PERIL

PRIOR 1983 GRP ANN Various $ 51,186,229 § 76,694,525 127,880,754
1997 1983 GRP ANN Various 4111173 6,071,425 10,182,598
1998 1983 GRP ANN Various 4,711,659 6,644,343 11,356,002
1999 1983 GRP ANN Various 2,919,194 3,199,082 6,118,276
2000 1983 GRP ANN Various 1,820,966 1,846,363 3,667,329
2001 1983 GRP ANN Various 6,454,168 7,976,714 14,430,882
2002 1983 GRP ANN Various 291,684 162,338 454,022
2003 1983 GRP ANN Various 172,430 267,103 439,533
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 71,667,503 $§ 102,861,893 174,529,396
MEDICAL MALPRACTICE - OCCURRENCE

PRIOR 1983 GRP ANN Various $ 54,182,449 § 119,417,103 173,599,552
1997 1983 GRP ANN Various 56,650 68,018 124,668
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 0 0 0
2000 1983 GRP ANN Various 137,909 171,683 309,592
2001 1983 GRP ANN Various 157,041 35,681 192,722
2002 1983 GRP ANN Various 598,296 2,103,719 2,702,015
2003 1983 GRP ANN Various 49,170 59,316 108,486
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 55181515 § 121,855,520 177,037,035
MEDICAL MALPRACTICE - CLAIMS MADE

PRIOR 1983 GRP ANN Various $ 53,204,540 $§ 89,705,658 142,910,198
1997 1983 GRP ANN Various 6,459,775 12,467,091 18,926,866
1998 1983 GRP ANN Various 3,988,193 8,986,275 12,974,468
1999 1983 GRP ANN Various 923,842 1,470,257 2,394,099
2000 1983 GRP ANN Various 4,363,529 2,894,561 7,258,090
2001 1983 GRP ANN Various 649,943 670,031 1,319,974
2002 1983 GRP ANN Various 271,349 161,386 432,735
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 69,861,171 § 116,355,259 186,216,430
SPECIAL LIABILITY

PRIOR 1983 GRP ANN Various $ 11,000 $ 0 11,000
1997 1983 GRP ANN Various 0 0 0
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 0 0 0
2000 1983 GRP ANN Various 0 0 0
2001 1983 GRP ANN Various 0 0 0
2002 1983 GRP ANN Various 0 0 0
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Total $ 11,000 $ 0 11,000
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Line of  Accident Annuity Table Valuation Int. Statement Tabular Ultimate
Business Year Rate Reserve Discount Liability
OTHER LIABILITY - OCCURRENCE

PRIOR 1983 GRP ANN Various $ 124,497,438 § 204,534,358 $§ 329,031,796
1997 1983 GRP ANN Various 3,434,968 4,778,328 8,213,296
1998 1983 GRP ANN Various 1,025,082 2,877,587 3,902,669
1999 1983 GRP ANN Various 2,522,963 3,533,029 6,055,992
2000 1983 GRP ANN Various 1,566,169 1,401,849 2,968,018
2001 1983 GRP ANN Various 352,629 346,678 699,307
2002 1983 GRP ANN Various 2,198,680 836,431 3,035,111
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 135,597,929 $§ 218,308,260 $ 353,906,189
OTHER LIABILITY CLAIMS-MADE

PRIOR 1983 GRP ANN Various $ 18,648,142 § 29,986,863 $§ 48,635,005
1997 1983 GRP ANN Various 0 0 0
1998 1983 GRP ANN Various 704,457 489,182 1,193,639
1999 1983 GRP ANN Various 1,684,683 1,507,678 3,192,361
2000 1983 GRP ANN Various 220,883 108,118 329,001
2001 1983 GRP ANN Various 279,748 125,168 404,916
2002 1983 GRP ANN Various 0 0 0
2003 1983 GRP ANN Various 40,173 15,971 56,144
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 21,578,086 § 32,232,980 $§ 53,811,066
AUTO PHYSICAL DAMAGE

PRIOR 1983 GRP ANN Various $ 211,081 § 70,926 $ 282,007
1997 1983 GRP ANN Various 0 0 0
1998 1983 GRP ANN Various 686,942 2,299,854 2,986,796
1999 1983 GRP ANN Various 3,660,358 4,910,304 8,570,662
2000 1983 GRP ANN Various 678,438 536,568 1,215,006
2001 1983 GRP ANN Various 1,048,689 928,861 1,977,550
2002 1983 GRP ANN Various 0 0 0
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 6,285,508 $ 8,746,513 $§ 15,032,021
OTHER

PRIOR 1983 GRP ANN Various $ 967,299 $ 536,993 $ 1,504,292
1997 1983 GRP ANN Various 83,723 14,358 98,081
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 0 0 0
2000 1983 GRP ANN Various 0 0 0
2001 1983 GRP ANN Various 18,312 3,451 21,763
2002 1983 GRP ANN Various 133,050 55,057 188,107
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Tofal $ 1,202,384 $ 609,859 $ 1,812,243
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Line of  Accident Annuity Table Valuation Int. Statement Tabular Ultimate
Business Year Rate Reserve Discount Liability
PRODUCTS LIABILITY - OCCURRENCE

PRIOR 1983 GRP ANN Various $ 30,657,681 § 51,107,173 § 81,764,854

1997 1983 GRP ANN Various 274,082 414,603 688,685
1998 1983 GRP ANN Various 0 0 0
1999 1983 GRP ANN Various 387,764 422,460 810,224
2000 1983 GRP ANN Various 0 0 0
2001 1983 GRP ANN Various 0 0 0
2002 1983 GRP ANN Various 84,609 54,327 138,936
2003 1983 GRP ANN Various 0 0 0
2004 1983 GRP ANN Various 0 0 0
2005 1983 GRP ANN Various 0 0 0
2006 1983 GRP ANN Various 0 0 0
2007 1983 GRP ANN Various 0 0 0

Total $ 31,404,136 $ 51,998,563 $ 83,402,699

Company Total § 801,569,299 $ 1,223,334,305 $ 2,024,903,604

Workers’ compensation lifetime claims are discounted using the July 1, 1991, National Council on Compensation Insurance Workers’
Compensation Pension Table Guide, at an interest rate of 3.5%. The table below displays the discounted reserves retained by the Company.

Workers' Compensation Lifetime Claims

Accident Statement Tabular Non-Tabular Ultimate
Year Reserve Discount Discount Liability
Prior § 281,554,277 $ 157,218,000 $ 0% 438,772,277
1997 30,724,940 19,735,000 0 50,459,940
1998 40,592,393 26,663,000 0 67,255,393
1999 31,640,905 20,796,000 0 52,436,905
2000 31,573,826 20,321,000 0 51,894,826
2001 10,628,509 7,954,000 0 18,582,509
2002 23,092,950 17,754,000 0 40,846,950
2003 14,133,357 10,545,000 0 24,678,357
2004 14,393,420 12,720,000 0 27,113,420
2005 7,735,745 6,444,000 0 14,179,745
2006 3,468,502 2,411,000 0 5,879,502
2007 1,312,581 895,000 0 2,207,581
TOTAL § 490,851,405 $§ 303,456,000 $ 09 794,307,405

Certain accident and health disability claims are discounted during the first two accident years using company experience and thereafter using the
1987 Commissioners’ Group Disability Table and the 1985 Commissioners’ Individual Disability Table A at interest rates ranging from 3.5% to
6.0%. The June 30, 2007 liabilities were net of $85,557,275 discount, of which $73,891,967 related to case reserves and $11,665,308 related to
incurred but not reported (“IBNR”).

Note 33 - Asbestos/Environmental Reserves

The Company has exposure to asbestos related bodily injury claims and environmental related bodily injury claims resulting from general liability
coverage for accident years 1988 and prior, which coincides with the adoption of the Simplified Commercial General Liability coverage form which
included an absolute pollution exclusion. In addition, the Company’s exposure to asbestos is further limited by the use of policy aggregates on all
policies written in the past several years.

Loss and LAE reserves represent management’s estimate of asbestos and environmental-pollution liabilities, which are based on currently
available facts, case law, and current estimation methods. Consistent with sound reserving practices, the Company regularly adjusts its reserve
estimates in subsequent reporting periods as new facts and circumstances emerge that indicate the previous estimates need to be modified.

The following tables display experience for direct business, assumed business, and direct-assumed business net of third-party reinsurance (“net of
reinsurance”). Note that the assumed amounts below reflect assumptions from outside entities and do not include intercompany activity.
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

A. Asbestos Reserves

Six months
Year ended December 31, ended June 30,
Direct 2003 2004 2005 2006 2007
Beginning Reserves: $ 1,373,204,872 $ 2,360,180,756 $ 2,263,918,071 $ 2,084,101,950 $ 1,885,677,004
Incurred Losses and LAE: 1,155,963,765 123,809,041 35,067,219 337,785 7,324,710
Calendar Year Payments
for Losses and LAE: 168,987,881 220,071,726 214,883,340 198,762,731 130,428,931
Ending Reserves: $ 2,360,180,756 $ 2,263,918,071 $ 2,084,101,950 $ 1,885,677,004 $ 1,762,572,783
Six months
Year ended December 31, ended June 30,
Assumed 2003 2004 2005 2006 2007
Beginning Reserves: $ 62,615,884 $§ 137,459,000 $ 130,388,000 $ 126,113,300 § 121,628,713
Incurred Losses and LAE: 80,254,116 9,720 (130) 0 0
Calendar Year Payments
for Losses and LAE: 5,411,000 7,080,720 4,274,570 4,484,587 4,133,584
Ending Reserves: $ 137,459,000 $ 130,388,000 $ 126,113,300 $ 121,628,713 § 117,495,129
Six months
Year ended December 31, ended June 30,
Net of Reinsurance 2003 2004 2005 2006 2007
Beginning Reserves: $ 1246222709 $ 1,766,937,262 $ 1685634574 $ 1,553,637,335 $ 1,452,466,297
Incurred Losses and LAE: 641,238,599 54,271,995 9,843,939 1,141,576 2,636,539
Calendar Year Payments
for Losses and LAE: 120,524,046 135,574,684 141,841,178 102,312,613 88,779,374
Ending Reserves: $ 1766937262 $ 1,685,634574 $ 1553,637,335 $ 1,452,466,297 $ 1,366,323,462

B. Asbestos IBNR and Bulk Reserves: Direct, Assumed, and Net

Direct $ 1,237,451,375
Assumed 92,059,301
Net of Reinsurance 968,716,949

C. Asbestos LAE Reserves: Direct, Assumed and Net

The Company does not specifically identify reserves for future allocated LAE (including coverage dispute costs). Management's estimate of the
necessary reserves for unreported claims is intended to include the future liabilities for these expenses.

D. Environmental Reserves

Six months
Year ended December 31, ended June 30,
Direct 2003 2004 2005 2006 2007
Beginning Reserves: $ 494651723 § 436,979,689 $ 367,049,560 $ 365,112,487 $ 309,554,794
Incurred Losses and LAE: 4,720,545 (14,044,221) 58,050,347 (1,974,609) 794,421
Calendar Year Payments
for Losses and LAE: 62,392,579 55,885,908 59,987,420 53,583,084 25,918,720
Ending Reserves: $ 436979689 $ 367,049560 $ 365,112,487 $§ 309,554,794 $ 284,430,495
Six months
Year ended December 31, ended June 30,
Assumed 2003 2004 2005 2006 2007
Beginning Reserves: $ 11,286,265 $ 37,048,000 $ 35,953,000 $ 34,089,104 $ 33,635,178
Incurred Losses and LAE: 27,616,735 (596) 271 0 0
Calendar Year Payments
for Losses and LAE: 1,855,000 1,094,404 1,864,167 453,926 56,013
Ending Reserves: $ 37,048,000 $ 35,953,000 $ 34,089,104 $ 33,635,178 $ 33,579,165
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Six months

Year ended December 31, ended June 30,
Net of Reinsurance 2003 2004 2005 2006 2007
Beginning Reserves: $ 378843720 $§ 393,988,869 $ 341,505,024 $§ 335703610 $ 284,800,636
Incurred Losses and LAE: 72,516,522 206,540 50,000,321 (99,555) 616,341
Calendar Year Payments
for Losses and LAE: 57,371,373 52,690,385 55,801,735 50,803,419 20,331,375
Ending Reserves: $ 303988869 $ 341505024 $ 335,703,610 $ 284,800,636 $ 265,085,602

E. Environmental IBNR and Bulk Reserves: Direct, Assumed, and Net

Direct $ 204,481,872
Assumed 32,068,854
Net of Reinsurance 186,456,299

F.  Environmental LAE Reserves: Direct, Assumed, and Net

The Company does not specifically identify reserves for future allocated LAE (including coverage dispute costs). Management's estimate of the
necessary reserves for unreported claims is intended to include the future liabilities for these expenses.

Note 34 - Subscriber Savings Accounts

A.  For Reciprocals Only, Surplus Represented by Subscriber Savings Accounts

No disclosure required.

Note 35 - Multiple Peril Crop Insurance

No significant change.
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES
GENERAL

21

22

41

4.2

6.1

6.2

6.3

6.4

71

7.2

8.1

8.2

8.3
8.4

9.1

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

If yes, date of change:

If yes, has the report been filed with the domiciliary state?

er or consolidation.

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y-Part 1 - Organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merg

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

Yes[ ] No[ | NA[X]

By what department or departments?

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

12/31/2008........oovevvenne

12/31/2008.........coevvvnne

11/18/2005.........ovvveeenn.

lllinois Department of Financial and Professional Regulation - Division of Insurance

If yes, give full information:

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

Yes[ | No[X]

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].

Yes [ X] No[ ]

1 2 3 4 5 7
Affiliate Name Location (City, State) FRB oCC 0TS SEC
CNA Investor Services, Inc. Chicago, lllinois YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
Compliance with applicable governmental laws, rules and regulations;

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
Accountability for adherence to the code.

Yes [ X] No[ ]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers:

Yes[ | No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

Yes| ] No[X]




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

10.1

10.2

1.

N

1.2

12.

N

12.2

15.

PN

15.2

16.1

16.2

18.1

18.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount. B 42,793
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [ X]
If yes, explain:
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: [T 54,190,656
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
15.21 BONGS.....ooieiveiieictcie ettt sttt enaentes | arsesiestessisseesaes s saesan 11,264,860 11,268,737

15.22
15.23
15.24
15.25

Mortgages, Loans or Real EStALE............ccciuriieieiiiccee e sssssnsenesens Dsevsessssessesessssesssssssessessesssssssenses

15.26 All Other. 189,797,842
15.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 15.21 to 15.26).............. ....3,707,446,599
15.28 Total Investment in Parent included in Lines 15.21 10 15.26 @bOVE  ......ccevvcvvieieccriiieieiniies S0 S 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
. Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
J.P. Morgan Trust Company, N.A. 227 West Monroe St., 27th Floor, Chicago, IL 60606
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
NONE
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ | No [ X]
17.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
131517 Swank Energy Income Advisors, LP 3300 Oak Lawn Ave, Suite 650, Dallas TX 75219
107423 Conning Asset Management Company One Financial Plaza, Hartford, CT 06103
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ ]

If no, list exceptions:
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3.1
3.2

4.1

42

GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NA[ ]

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part, from

any loss that may occur on the risk, or portion thereof, reinsured? Yes[X] No[ ]
If yes, attach an explanation.
The Company settled commutations for specific treaties with two reinsurers. Please see Note 23E for details.
Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ 1] No [ X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of "tabular reserves,") discounted at a rate of interest greater
than zero? Yes[X] No[ 1]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 11
Maximum Disc. Unpaid Unpaid Unpaid

Line of Business Interest Rate Losses LAE IBNR Total Losses Total
Farmowners Multi Peril | ........... 0.0 |Various........... w0 | 11,014 | oo (1,80N) [ evereeerceeeee0 | 0 [ (1,801)
Homeowners Multi Peril Various........... ....15,492,281 .0 ]...15,492,281 | ........ (281,257) | cooevveereereereann0 | a0 | (281,257)
Commercial Multi Peril Various........... ..102,861,893 .0 [..102,861,893 | ..... (2,494,166) | ...ovvvvvreeenn0 | crerveieienenn0 | (2,494,166)
Medical Mal (Occurence) Various.. ..121,855,520 0..121,855,520 | ..... (1,778,031) | vevevevverreeceen0 | e 0 | (1,778,031)
Medical Mal (Claims Made) Various.. ..116,355,259 01..116,355,259 | ..... (3,117,843) | cooevvrvvieeenn0 | evvrieieieenn0 | (3,117,843)
Group Accident & Health Various.......co.. | ceveee. 609,859 (V)N I 609,859 | .......... (38,970) | .evvevrvereereenen0 | el | (38,970)
Workers' Compensation Various........... ..102,627,997 ..0|..102,627,997 | ..... (3,457,355) | vovvveerieeeienn0 | 0 | (3,457,355)
Other Liab (Occurence) Various........... ..218,308,260 .0 [..218,308,260 | ..... (4,556,902) | ..ocvvrverreeeann0 | creiieieieenn0 | (4,556,902)
Other Liab (Claims Made) Various........... ....32,232,980 ..0]...32,232,980 | ........ (855,107) | ovvovvvvrrvereeen0 | eveiieiieiienn0 | e (855,107)
Products Liab (Occurence) Various........... ....51,998,563 .0 |....51,998,563 | ..... (1,019,357) | vevvrerveeeeennn0 | eieeieennn0 | s (1,019,357)
Private Passenger Auto Liab]| ............ 0.0 |Various........... ....15,984,074 .0 ]...75,984,074 | ..... (1,985,488) | ..coovvevvereeeenen0 | eeveveeieenn0 | e (1,985,488)
Commercial Auto Liability | ............ 0.0 |Various........... ..376,250,092 .0 [..376,250,092 | ..... (7,139,702) | c.evvrerrieeenn0 | ceeiieceienenn0 | (7,139,702)
Auto Physical Damage | ...........0.0 |Various........... | ...... 8,746,513 | ..ooovvverieneen0 [ i [ 8,746,513 | ....... (163,642) [ oooovvevrriinennn |0 [ (163,642)
Total.ceereereceeeseie 1,223,334,305 .0 [1,223,334,305 | ...(26,889,621) ...(26,889,621)
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SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOF YEAI..........cccoviveriiriiereseieseeeese e ssssessesssssssssessessssenses | sessssessessessssssessennnsens 194696,342 | ivoiviveisesisieseisian 2,192,316
2. Increase (decrease) DY AQJUSIMENL. ..ottt
3. Costof aCqUIred........ccvvrverererieieieesesieeieeas
4. Cost of additions to and permanent IMPrOVEMENLS.............eueirrruririreenrereiesie ettt es st esssesessens
5. Total Profit (I0SS) ON SAIES........ccviieiiiiiieiciseieie ettt bbb sttt bbbttt
6. Increase (decrease) by foreign exchange adjustment...
7. AMOUNL FECEIVEA ON SAIES.......ouierieeiriiiieierieie sttt
8. Book/adjusted carrying value at end Of CUITENE PEIOD. ..o vttt
9. Total ValULION GlIOWANCE............cuuieeireiiieiserieesi ettt | ehbetb bbbt 0 | o 0
10, SUDLOLAL (LINES 8 PIUS 9)...cuvvovierierieiescti sttt sttt s sttt sttt nst s | sestinsssesssessses s ssenneas 32,023,854 | ..ooieee 14,696,342
11, Total NONAAMILEA BMOUNES.......courvuiiiieicrieiie bbbttt | embetssts st 0 | o 0
12. Statement value, current period (Page 2, real estate lines, net admitted assets COIUMN)..........occveiireiereiciiiceiesiereeiiens | s 32,023,854 | oo 14,696,342
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest on mortgages owned, December 31 0f Prior YEar...........cccoccee | ovevverrieiieiieiesee e 0 [ e 0
2. Amount loaned during period:
2.1 Actual cost at time Of ACUISIIONS............cccveviiriieiecs ettt bbbttt s e ssessnaans | ebsebssssssssessessnses et b s s s bt ensns 0 | e 0
2.2 Additional investment made after ACUISITIONS. ...........ovuririierirririe sttt s st stesssnsss | sssestesssnssessessesssessessansssessessnens 0 | o 0
3. Accrual of discount and mortgage interest points and commitment fees...........c..cccoc.con.. e st en s bensessenntns | eviesssestes ettt st 0 | e 0
4. Increase (decrease) by adjustment... 0 N E
5. Total profit (I0SS) ON SAIE........cevueviieireieiiesiie sttt bbbttt s bbb a et
6. Amounts paid on account or in full dUNG the PEFIOM. ...t nses
7. Amortization of premium....
8. Increase (decrease) by foreign exchange adjustment
9. Book value/recorded investment excluding accrued interest on mortgages owned at end of current Period..........cceevevies | covreireieieiesesie e 0 [ e 0
10. Total valuation allowance.. e
11, SUbLOtal (LINES 9 PIUS 10)....uvuiieiiieeiiiiieieise ettt bbbt bbbttt
12, Total NONAAMILEA AMOUNES........uurererierieireiieeie ettt st
13. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column).........
SCHEDULE BA - VERIFICATION
Other Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of long-term invested assets owned, December 31 0f Prior Year...........ccoccueeerievevcieiieieens | evvevereereesiesenas 1,813,691,488 | ..covvvvvvererre. 1,417,388,831
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACUISIIONS...........cceveiviiireieictsee ettt stesesns | sesessesssssssessesesssesans 81,664,644 | ...ooovveeiereinn 241,825,215
2.2 Additional investment made after aCQUISIIONS............c.cc.cueieiiieiriccee et bbb seaens | sevessesesssesesssaesesseenas 35,429,242 | .coovreeieerne 63,853,959
3. ACCTUAL OF QISCOUNL. ..ottt ettt ettt £ £ R e b E et s et sessents | sebsessestssssessastansnssestess e ssnssensnes O 100
4. Increase (decrease) by adjustment... ....71,213,035 ..172,037,772
5. Total Profit (I0SS) ON SAIE........evueeureuririeiieiseieeeese ettt sttt es bbb bbb bbbt e b e bs st aents | oebseesanbetsee st et b s bt et nes 0 | oo 0
6. Amounts paid on account or in full UING the PETIO............cereicviieie et b st ssssssesanes | sresssssessssssessesssessenes 61,098,045 | ....oocvvvieieein 81,278,220
7. Amortization of premium.............ccceeveerrerrerererrerennns 136,169
8. Increase (decrease) by foreign exchange adiUSIMENL............cccveiciciiicieeree ettt sesses s ssssessens | sresisssssessssssnssssesnssssensessesensessld | creviesissonsessssssssssssesnssssessesansenes 0
9. Book adjusted/carrying value of long-term invested assets at end of current period...........cceeeveveviereieseeiieseessieienens | cvvnereesesneniennnn 1,940,886,821 | oo, 1,813,691,488
10, Total valuation AlIOWANCE...........ccvireeirerieiireieieist ettt ent s nenteninens | nntssssessensensnensensensnnrsersensenssnenesQ | eonnenssnesonssnsssesenssnsssssensesssnessenes 0
11, Subtotal (LINES 9 PIUS 10)......ceuieriireieirieieieiieits sttt ssssessses st esssesssssssssssssssssnsssssssnsssssssnsssesssesssesssenss | eessenssnnsssnssnsssncees 1,940,886,821 | i 1,813,691,488
12, Total NONAAMILEEA @MOUNES........c.vueieriieeieicis ettt es e bntes | sfessesssssssessessessnseseesntens et snsanas 0 | oo 0
13. Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3)......ccocveeieriereesiisnieniens | covrerieriisseneninnns 1,940,886,821 | ...oovvcvereriinen. 1,813,691,488
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year.... 30,155,870,150 | .. ..28,051,288,128
2. Cost of bonds and StOCKS ACQUIMEA.............cuiviueiicicricicte ettt sttt 21,293,457,595 | ..ooovveverireians 41,459,211,643
3. ACCTUAI OF GISCOUNL.......veetaee ittt | etbsbsebs st 33,596,582 | ...covvierireiiene 73,109,803
4. Increase (decrease) by adjustment... .(381,627,345)| .. ...486,489,998
5. Increase (decrease) by foreign exchange adjiUSIMENL.............cccviiiieiic e sns | stebessses st s e ees 27,294,499 | ..o 11,462,153
6. Total Profit (I0SS) ON GISPOSAL.......e.cvureuiereeiriieeeseieee ettt b et b bbbttt bsnnns | sebstssesns st s s e ssestenens 25,038,814 | ..o 11,577,921
7. Consideration for bonds and StoCkS ISPOSEA Of............cucueiiieiiiiciccce ettt snaebs | sesbesessssssesassesenen 21,163,574,928 | .....coovvevrerrns 39,903,882,839
8. AMOItiZAtioON Of PIEMIUM.........ouvuiviieiicicteie ettt ettt bbbt bbb s s b s st ensesses et | sbnsessesssssssessessntensenas 18,202,284 | ..o 33,386,657
9. Book/adjusted carrying value, CUITENE PEIIOM..........cvevrureiieeiriseee et ses st sses st s bbb ssesssssssessessssssesassas | sressesssesssssssansnns 29,971,853,083 | ...covirericrins 30,155,870,150
10, Total ValULION GlIOWANCE........ceueereeiecirciseeseeeee sttt b bbb bbb bbbttt es st ents | oeEbetb st sebsee bbb sen bbbt 0 | o 0
11, SUDLOAL (LINES 9 PIUS 10)....vuuveureurirriseresreserisesesesssentsesssebs bbb bbbt | eebseessesesees s ren 29,971,853,083 | ....ccoovrrerreirns 30,155,870,150
12, Total NONAAMILEA BMOUNTS.......cuueirieieeiciieieeie ettt bbb bbbttt | ebbets et e b s ettt ees L0 OO 0
13, SHAIBMENE VAIUE. .......ivesieiirtitet ettt etttk 88kttt enb b ssens st | snssessssnsssnssenssenes 29,971,853,083 | ...coooovreireiins 30,155,870,150




ol

Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o CIBSS ettt | e enen s 19,988,172,950 | .....ooovvrrennee. 22,973,676,928 | ....oocovvvvereenn 23,802,866,516 | .....ocnvvrrerncrreenne (33,800,399) | .ccvvvruvrerns 19,988,172,950 | ...cooovvvrevnneee 19,125,182,963 | ....vvvvvvrrrrnnrrincrernnneniinen0 [ 19,870,842,588
2. ClASS 2.t st | setesi s 3,452,577,489 | ..cooomvrrrircriienne 989,549,527 | ....ovvvvrrririienns 567,069,211 | ..oooovvvvrrrririns (30,595,347) | ....oovvmrrrirnnns 3,452,577,489 | oo 3,844,462,458 | ......coocvvimrrrincriinnnerinnenn0 | s 3,502,903,861
3. ClASS 3iiirriecr sttt entans | sensrensenensrenas 1,071,632,560 | ...ocovrerrerrirnnees 361,964,928 | .....coovvvviriens 194,893,422 | ..o 43,528,997 | ..o 1,071,632,560 |...cocovrerrreenes 1,282,233,062 | ...ovvvvvvrreerrerineeneneereenn0 | e 1,151,398,717
A, CIASS Aottt | sestenese st 1,037,112,399 | ..ooorvverrrrrirnns 363,178,388 | ....cvvverrrririees 295,145,378 | ...oorvverrerrerinens (57,420,057) | .cveeorerrernes 1,037,112,399 | .coovvrverrriennnn. 1,047,725,353 | ..ooeveereereeennreennnneeinnerennns0 [ e 949,979,185
B, ClASS Bunevevererr ettt | sesesi et 301,841,507 | ..cvvererrireeens 126,054,926 | ....ovvvrverreriennnne 133,061,660 | ...eooueverrerrernenes 16,587,939 | ...vvernrrrireeennns 301,841,507 | ..oovveernrrreries 311,422,712 | ovoverneecnnneriinneeeennnd0 [ 282,307,186
B, ClASS B..vveeerereereeririeeni et | st 125,954,439 | ..oooovviriiicriiiseinns 81,174,948 | ...cooovvrivcricnienns 109,449,285 | .....coovvrrrisiriiniens (8,682,198) | ..covuvvvvruiriennnns 125,954,439 | ...ooovvviininirind 88,997,904 | ....oocovvvvrinnmnrissricnnnnnnnsd | i 113,043,991
7. TOMIBONGAS.....coveveiieeicsee ettt ..25,977,291,344 | ..., 24,895,599,645 25,102,485,472 | ....ooovvvrerririnns (70,381,065) 25,977,291,344 | ......ccvvvnn. 25,700,024,452 | ......ocvvvreeinrerenrinrninnen0 | e, 25,870,475,528
PREFERRED STOCK
8. ClASS Tttt st | sesssi e 920,906,055 | ....covvermrrvrnnienenns 69,582,000 | ....oouverermrrriirnnns 50,583,739 | ...ovcvrrirriiiiennns 75,358,918 | ..ovvvvvircriincnns 920,906,055 | ...covvvvvriernns 1,015,263,234 | .....coomurrrrmncrennneriineeeninnnd0 [ 896,942,483
0. ClASS 2.ttt st | ersestenens st st nneae 566,663,980 | ......oevvrririrrennes 196,500,276 | ..oveveevcrirrireiens 57,513,238 | .o (60,846,842) | ......oovverrrrrrenns 566,663,980 | .....cccovrrrrrrrennnd 644,804,176 | ...covveeerereerenereeieenend0 [ 521,196,217
10, CIASS B..oruieeereeessseeesseeeessseeessseesss st sss st s st sst s | eneestnssesnnsnean 237,961,067 | ...ovveorereerrrreeenns 59,987,900 | ..veoovveerrrrerrnenes 3TTTT,575 | oo (LR N L:) | I— 237,961,067 | ...cveerrreerrreeenn 221,425,766 | ..oooveerereeerseneeennnereseneeenens0 [ e 209,422,746
11, ClASS 4ottt | neses st 5,330,000 | ..oooueererneriirnenns 10,000,000 | .vveveuveeeereriireens 5,000,000 | ..ceorerrernereirnenns 12,752,226 | .covooeerrineriieeens 5,330,000 | .cooooureerreririnn 23,082,226 | ..oooovrvennrerinerrinsneriineneenn0 | e 8,330,000
12. Class 5 4,582,150 | .oooovvveeeerirsceineeniseeeiens 0 0B T87,500 | covvvvveeeireriicenieeniieenns 0 4,582,150 | .oooovevvieeiricreiinane 814,650 4,582,150
13, CASS Bu.ovvvveeercerissrieieeses ittt | e (O 3,000,000 | ..overurineiniecrreeneieee 0 | oo 0 | oo [0 3,000,000 | ..ooveerreensrnriscrinennsenineeen | 0
14, Total Preferred STOCK........ovirieriririierieieiesse ettt ssssesessessssssesses | sesssssssssssssssssns 1,735443,252 | ..covvviviiininnnn, 339,070,176 | ..o 154,642,052 |...covoviiriininnnns (11,481,324) | oo 1,735443,252 | ..covviiriinnns 1,908,390,052 | ....cvvvvvvrcrirninnieninninnennnd0 [ e 1,640,473,596
15.  Total Bonds and Preferred StOCK..............rrverrrcermnreresineceenneeesseeesnneesssseeeesnns | seeessssesessnnees 27,712,734,5% | ...ccoovrrernnne 25,234,669,821 | ...cooovvvvnnnen. 25,257,127,524 | .....covvvvvrearrrenne. (CRRE A )| —— 27,712,734,5% | ...cooovvvernnee. 27,608,414,504 | ......oovvveereveireerrrinerreirnnen0 | e 27,510,949,124




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999, TOtalS.......oceveeerrrrerieririeinee | e 962,884,623 |................ XXX ovoeveireinveeneenne | cvveneeeneinseenenees 981,226,857 | ...vvvveeieieieirinns 1,003,366 | ...oovoveeerreiieiennes 126,700
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI...........ciueiieieieiieesese ettt snsessesenes | evsesssssssassesnsnnees 1,023,536,269 | ...ccooovvrrrrerieinne 1,576,884,952
2. Cost of short-term iNVEStMENS @CQUIFET. ..........veieiiiriieieieie ettt sensessennns | sbessesssentessesnsenns 3,992,853,292 | ..covvevrreieiene 10,398,525,899
3. Increase (decrease) by AQJUSIMENT..........ccieieiiiiice ettt naenes | sbentesesent st nsenas 8,518,880 | .ovvverreierrrieieiris 43,869,740
4. Increase (decrease) by foreign exchange adjUSIMENL. ..ot snes | ssessesssssstes et tensesaees 15,028,929 | .o 3,235,941
5. Total profit (loss) on disposal of Short-term INVESIMENES..........cceiiriccee st | setesessssessese s ensesesaneas 537,512 | oo (950,509)
6.  Consideration received on disposal of ShOrt-term INVESIMENLS............cccieviiiiieiicsces e | oenieresiseeressnesarnd 4,077,5690,258 | ........ccccovuennnn 10,998,029,755
7. Book/adjusted carrying value, CUITENE PEIIOG. ...........c.evevieereieieee sttt st st s s sse s ssstenes | svsesssassesissssesessenes 962,884,623 | ....ccevvverirne, 1,023,536,269
8. Total Valuation AlIOWANCE............ccuiiiiii bbbt | b 0 ] i 0
9. SUDLOLAI (LINES 7 PIUS 8).....veeeeeeeecetet ettt sttt s st a st s b st sas st saeneis

10.  Total nonadmitted amounts

11.  Statement value (Lines 9 minus 10) 962,884,623 1,023,536,269
12, Income COlIECEA AUIING PEIIOM. .......c.cviveveiireieiieteiee sttt a bbbt s s a bbb b s ea s s et s st s ssnsnsas | sbssesesssssesensetesnsnaes 14,911,962 | ..o 59,620,306
13, INCOME €ArNEA AUING PEIIOM. .......cvevieiteiiicteiicieisee ettt b bbbttt ss s b s st s s s st e snsesenas | sbssesesssnsessnsntesesnaas 14,142,086 | ....ccoovvrererierinnd 61,071,666
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY
SCHEDULE DB - PART F - SECTION 1
Replicated (Synthetic) Assets Open

Replicated (Synthetic) Asset Components of the Replicated (Synthetic) Asset
1 2 3 4 5 Derivative Instruments Open Cash Instrument(s) Held
Replication 6 7 8 9 10 1 12
RSAT NAIC Designation Statement Fair Fair Statement Fair NAIC Designation
Number Description or Other Description Value Value Description Value CUSIP Description Value Value or Other Description

Replicated Assets Open

097751B#7......... Asset Backed Bond w/Credit Default Swap 06/20/2 ...........cccocovvvvvenen | 10,809,233 Credit Default Swap, rcv premium 06/20/2011........ | cooovvnnn 811,004 | 69363Y AC 5|Public Service New Hampshire Funding LLC........ | .......... 9,998,229 |........ 10,384,724

12574#AE4......... Mortgage Bond w/Credit Default Swap 05/25/2046| .........cccoccvvvrencnnc ] | e 12,118,814 Credit Default Swap, rcv premium 05/25/2046..... (7,784,945)| 86361L AA 3|Structured Asset Securities Corporation.. 19,903,759 | ........ 19,962,500

.. |Mortgage Bond w/Credit Default Swap 05/25/2046| ..........c.cccoeveveveeein | e, 6,866,879 Credit Default Swap, rcv premium 05/25/2046..... .(3,085,000) | 86361L AA 3|Structured Asset Securities Corporation.. 9,951,879 | .......... 9,981,250

Mortgage Bond w/Credit Default Swap 05/25/2046 ,866,879 Credit Default Swap, rcv premium 05/25/2046..... .(3,085,000)| 86361L AA 3|Structured Asset Securities Corporation.. 9,951,879 ....9,981,250

90320LB@5....... Asset Backed Bond w/Credit Default Swap 06/20/2 3,046,270 Credit Default Swap, rcv premium 06/20/2012..... ...43,086 | 250854 AD 8|Detroit Edison Securitization Funding LLC... ..3,003,184 3,057,486

TBA....ooiern. Municipal Bond w/Credit Default Swap 06/20/2012 2,464,391 Credit Default Swap, rcv premium 06/20/2012..... ...(26,158) | 93974A 4T 8|Washington ST.......ccceeververerrervererrernns ..2,490,549 ....2,638,550

152312B*4.......... Municipal Bond w/Credit Default Swap 06/20/2017 5,164,327 Credit Default Swap, rcv premium 06/20/2017..... ....19,067 | 560551 FK 4|Maine ST Tpk Auth.........cccccvvrernenee. 5,085,260 5,132,600

031652B@8....... Municipal Bond w/Credit Default Swap 06/20/2012 4,957,217 Credit Default Swap, rcv premium 06/20/2012..... (115,961)| 417123 AY 2 |Hartnell California Community College. 5,073,178 5,286,350

152312A@3....... Municipal Bond w/Credit Default Swap 06/20/2017 2,184,284 Credit Default Swap, rcv premium 06/20/2017..... ....60,241 | 167484 QP 2|Chicago IL City Cap City Colleges... ..2,124,043 2,301,950

Municipal Bond w/Credit Default Swap 09/20/2012 2,913,482 | .. Credit Default Swap, rcv premium 09/20/2012..... ..(82,158)| 251237 Y6 4|Detroit MI Sew Disp.........cccceuevene .2,995,640 |..........3,151,830

Municipal Bond w/Credit Default Swap 09/20/2012] . A 3,437,046 |......... 3,256,383 | Credit Default Swap, rcv premium 09/20/2012..... ..(32,877)| 646139 B4 6|New Jersey ST Tpk Auth.. 3,469,923 |.......... 3,289,260

9999999, TOAl......ciieeveeiceeereretecte ettt enaenas | errere 60,828,822 |........ 61,949,049 | ...oovveveeeeeeeeens DO U I (13,218,700) [ ........ D00 SO IS )OO U 74,047,523 | ........ 75,167,750
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY.........cvuevueiiiericieiesise e siessssies | ctesssssessisssessessssssessessnes LS 33,068,629 | ....ooorveererieeis 10 | o 69,163,575 | oo 0 | cveveereeveierenseeenen0 | e 0 | ceeeeverierreierieniseeeeen0 | e 51 e 33,068,629
Add: Opened or Acquired TranSaCtioNS..........cc.cceueeverernees | cerverresrseiesesseessseesaesenns [0 44,042,278 | oo 5 s 18,656,356 | ...coocvererieieierieeieie 0 | coveeeeeereeveeereneeeeeen0 | e 0 | ceeeevererreeeresienieeeen0 | e 12 | e 62,698,634
Add: Increases in Replicated Asset
Statement ValUe.........c.o.eeveeveveeeeeee e | cveveesinnns ) 0.0 G IS 642,623 | ..o ) 0.0 S ISR 2,934,647 |.............. XXX ooeveeveveees | eveeereeseneeeressesnerenensns0 | e XXX ooverveevenes | conevereeseseeerensessensnenns0 | eeveeeieeiene D00 SO IS 3,577,270
Less: Closed or Disposed of Transactions............cccceveeveeee | cevevveereisecreseeeseesens 2 | s 8,305,116 | ..covvverieeiceeeeee 41 e 25,504,134 | oo 0 [ cveverereerereeeereeieenen0 [ e 0 [ o0 [ e (3 [ 33,809,250
Less: Positions Disposed of for
Failing Effectiveness Crteria...........cooveriereieieiniiens | ceveiseieieiseissese s [0 R [0 T [0 TR [0 RN 0
Less: Decreases in Replicated (Synthetic)
Asset Statement ValUe..........cc.oveveeeeeieeecieeieeissesieens | cervseesnians D0, S [P 284,839 |......... 0.0 S [ 4421622 ... DS S [FSSUOURRRSRON 0 I [UORRO DS S [FSSUURRUOON | 1 (OO DS S [P 4,706,461
ENAING INVENTOTY.......ocvorvereciciee et sssesssessssesssssssssssensns | sssssssssnssssssssnsnsssssneas 10 | oo 69,163,575 | oot (K 60,828,822 | ...oovvrrerereerersrnienn [0 R | I [OOSR (01 R I [OOSR K I 60,828,822




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

... |03-0359077....
... |98-0525109....
... |AA-3770305...
.. |AA-0000000...

... [98-0222253....
... [13-1912900....
... |98-0355201....
... [98-0361138....
... |03-0358016....
... |AA-3190886...
.. |AA-1127415

AA11220071........

.. | Campanile Assurance Line Limited
.. | Centegra Insurance Services Ltd...
.. | Certus Indemnity Company Ltd..
. |East End Insurance Limited.......

.. |Loyola University of Chicago Insurance Company.
.. [Mill River Re Limited.........cccccoevrrreririniisiinnnns
.. | Peachtree Insurance Company Ltd
.. | Pin Drop Insurance Ltd.......

.. |Western Re Inc..
. | Harbor Point Re

Novae Lloyd's Syndf('fates ..........
Lloyd's Underwriter Syndiate 2007...........cccceevreviereirisiersenresessennseens

... |Bermuda...........
....|Cayman Islands....
... |Cayman Islands....

. |Bermuda...........

03-0346985.... Exchange Indemnity Company...... Bermuda...
98-03432063........ FillCare Reinsurance Company Ltd............cccoruumeerreeneenreneeneeneireeeeneeneenns
AA-3771004......... L. Gilbraith Insurance SPC Limited...........ccccevvereerrieneeisssseseesseennne Cayman Islands

... |Cayman Islands....
.... |Bermuda...........
... |Bermuda...
... | Bermuda...
... | Bermuda...
... |Bermuda...........

. | United Kingdom....

United Kingdom

BEIMUAA. ..ot

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
[00000............... [02-0597423.......... [ O v [T [NO....ccovveerrrans
All Other Insurers
48-1269440.......... Alexandria Indemnity COrporation.............cc.eveerereeceneereereeeneeneesesnesnseneens BerMUAA. ...
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama........ccccovvnminririniinnens AL|...YES.... 32,888,914 | ..ccvvveneen. 30,517,557 | oo 20,415,054 | ..coovveinenee 25,674,070 185,251,560 185,152,475
2. Alaska.... AK ... YES...... ...5,989,086 ...4,030,518 | ... 2,505,721 21,819,932 | 12,690,694 ...13,916,282
3. ANZONA.. e AZ|...YES... 40,245,624 32,444,685 | ......coccee.e. 15,189,331 22,124,455 114,547,725 119,656,665
4. Arkansas........oninenen. AR | .LYES. | e, 30,173,052 | oo 27,185,666 | .....cocveenee 12,042,903 | oo 10,555,817 | coovvvvrrenne 96,920,191 | covvovvvrevennee 91,801,321
5. California.......ccooceveeereeererneiins CA[.... YES....| v 243,622,944 | .............. 226,259,049 | .....oevonne. 156,019,804 | .............. 122,057,101 | ..ccoovee. 1,155,564,149 | ........... 1,210,236,398
6. Colorado.......ccoeurmrermiirnrirniinnes CO| . YES oo e 60,576,221 | .cooovvverennee 70,616,774 | ..coovvveenee 14,036,413 | oo 11,720,985 | ...oceonevne. 127,824,676 | ......cconecee. 94,678,581
7. Connecticut..........oouvnrvrirennen. CT|.. YES | oo 51,411,005 | ..covvvvnen. 50,332,809 | ..cocovvvrerenee 30,880,953 | ..covvvinenee 15,760,652 | ..cvvnvvee. 191,448,895 | .............. 187,973,697
8. Delaware.......cccccoomermerniirneinnees DE[...YES.....| oo 12,133,078 | oo 72971 | oo 2911470 | oo 9,366,993 | ...covvvrinnns 41,780,198 | .oovvvrrnns 50,215,154
9. District of Columbia................. DC[..YES....| v 10,423,796 | ..ovvvvrrnnen 10,148,531 | oo 1,485,271 | oo 2,070,969 | ..oocvvrrnnee 20,938,517 | oo 19,815,372
10, Florida.......oocovevrernerirciircineiene FL|.... YES o] e 171,795,851 | oo 175,528,505 | ..coocvvnvencd 67,659,521 | ..ccoovvvrneee 115,783,132 | oo 687,371,277 | c.vvvennnnd 689,809,507
11, GEOrGia....cvveeeeereereerreineiees GA| ... YES | o 72,493,800 | ...coovvvreen. 70,244,262 | ................ 40,951,147 | oo 34,197,820 | ...covevnneee 261,657,572 | ..vvvvcrnnee 264,112,496
12, HaWali...oooeeeeeeeeeeeeins HI W YES ] e 11,708,271 | oo 11,467,073 | oo 393,776 | o 3,886,488 | ...cccovvvvnne 22,790,160 | .covvevrennee 21,708,407
13, 1daho.....cccovevcenencneeineineend D [ YES ] e 20,719,348 .14,675,391 ...14,829,415 ...4,366,862 ....116,168,207 102,519,170
14. 111,777,158 152,795,848 176,666,342 60,175,379 829,323,078 774,859,271
15, Indiana......cccocevevenerneenerineeneed N [l YES ] 54,318,413 | v 46,349,074 | ....ccoovveenee 19,402,808 | ...ocvvvenne 17,447,975 | oo, 126,423,463 | .............. 133,716,522
16. 14,791,952 14,214,287 .7,393,253 ...6,341,587 52,382,500 ..52,639,019
17. Kansas 19,580,750 17,089,273 7,585,447 11,170,510 61,882,596 63,145,248
18, Kentucky.....oocovevnevnerenrrnnenn KY [ i YES.oo| oo 29,786,190 | .ovovvvvrerennee 31,112,552 | oo 12,108,337 | cooovvrrrirnes 11,464,608 | .............. 143,964,411 [ oo 145,562,414
19.  Louisiana..........ccooeevveerrvereen LA [ oo YES .| oo, 61,144,139 | ccoovvevenn 56,093,340 | ... 71,040,333 | .............. 134,798,996 | .............. 389,358,870 | .............. 496,170,625
20. Maine.....ccouvvmrnnennernerneenn. ME | . (=SS T 8,806,638 | ...ovvvrcvirnnn 9,337,295 | v 2,855,312 | oo 3,337,373 | v 28,722,805 | oo 27,373,400
21. Maryland.........ccooosvrnrvenere. MD | ... YES.oo| oo, 63,384,447 | oo 63,522,736 | ...ccevvnnn 21,319,507 | oovorirene 24176,515 | ...cooeve 168,495,509 | .............. 172,390,993
22. Massachusetts......................MA | ..... A USIS T I 57,293,809 | ....ccooouue.. 57,785,689 | .....ccccceo... 19,535,486 | ...cooovrevees 31,374,809 | ..o 211,872,456 | .............. 213,724,133
23.  Michigan........ccccoeerevercneree M1 | YES | oo, 57,298,175 | ..coovvvvnece. 56,040,923 | ................ 29,024,746 | .....ccoonee. 20,021,798 | .............. 171,011,588 | .............. 176,435,381
24.  Minnesota.........ccccoerevererneen. MN | ... AUSIS T I 39,408,391 | ..cooovvvreee. 38,899,332 | ..coovvrnnne 11,235,752 | cooovvverinnes 14,996,249 | .............. 122,192,448 | .............. 123,658,939
25, MiSSISSIPPi....vervrverrerrnniene MS | YES.ooo| v 24,161,989 | ..occovverennn 22,907,962 | ..ooovvvrrene 15,414,445 | ..o 13,224,000 | ..ovvverenees 74,048,118 | ooovvn 96,123,680
26.  MiSSOUT.......cocvvrrrrrerrnnnenn. MO | o YES .| v 35,215,770 | oo, 35,606,727 | ..coovvvenn. 13,660,729 | ...oovvrvrenee. 21,252,110 | oo 121,577,979 | .o 139,225,525
27. Montana........cccoeevmrrnrrenenn. MT YES .| v 5,040,629 | ..coovrrrirenn 4,846,046 | ....oovvonnen. 2,671,339 | oo 4,932,205 | ..ooovvrvnne. 18,720,766 | ...cooovvenee. 20,621,116
28. Nebraska.........cccooerverirrennn NE | .. YES .| v 11,276,234 | c.cvvvrrnne. 10,807,152 | covvvrrrrnnne 9,570,375 | cvevverieriann 5,760,797 | coovvvvvrnnns 50,302,195 | .coovevvrrennn 43,718,947
29. Nevada......ocomrvmrrmrrcnnennn NV | YES...... 26,951,349 | .oooovrennn 25,290,506 | ...covoreene 11,598,431 12,695,909 | ..ovvvrrrvnnes 51,781,819 [ oo 51,298,022
30. New Hampshire............c.......NH] ... YES...... ..8,551,361 | . ...9,059,737 | .... 2,968,819 | ... 4516516 | ..cooovveneee. 22,097,450 ...26,476,847
31, New Jersey.......coovmevnrcrnrcnn.NJ | oo YES o] v 87,124,810 | ... 107,980,857 | ...cccornenes 54,067,158 [ .coocvvvenee 50,032,342 500,981,992 506,166,584
32, New Mexico.......ccocconvvrnrrrene . NM] .o YES o] v 17,139,558 | c.ovvvrrrnnes 13,391,620 | ..oovvvirnnne 4,784,368 | ..o 3,640,603 | ..oovoriennns 40,600,194 | ...oovvrvnnns 40,598,310
33, New YOrK.....ooovvernrireiieiinnes NY | YES o] e 196,232,444 | .............. 218,207,813 | covvvrrvnne. 90,766,486 | .............. 149,241,147 | ........... 1,131,024,867 | .......... 1,157,414,049
34.  North Carolina.........ccccooeuenen. NC [... YES. .| o 44,716,133 | oo 41,218,030 | .oooovvene 22,525,498 | ....coooene. 20,447,469 | .............. 179,547,057 | ..o 195,183,264
35.  North Dakota.........cccnrvenrernce. ND [..YES....| oo 3,162,329 | oo 7514768 | c.ovvvrne 1,605,256 | ....ccocorrrenee. 1,331,930 | oo 11,382,128 | coovvvrrnee 10,725,089
36.  ONi0...oiceenee OH|..YES.....| ceverrnenns 56,234,302 | ..coovvvnnen. 66,820,963 | .......ccocen... 27,359,977 | oo 21,385,477 | oo 254,585,939 | .............. 248,327,662
37.  Oklahoma.........ccoovverrrenriennnenes OK [...YES.....| o 26,694,162 | ..oovvrenee 22,832,256 | ...covvrrennn. 8,488,856 | ............... (22,088,579)| ...vvvrrrennnn 77,137,049 | oo 74,345,611
38, Oregon.....ccooceeeeereeeeeeieneens OR [... YES o] e 35,917,247 | ... 37,483,939 | ..o 22,653,806 | ..coovveeenee 14,428,696 | .............. 174,283,815 | ....cceoeec. 172,980,662
39. Pennsylvania.........ccccoourrnrenne. PA|LYES oo 87,068,763 | .....c.cevenne. 87,508,644 | ... 49,084,449 | ..o 43,541,064 | ............. 442,110,636 | .............. 473,760,403
40. Rhode Island.......c.ccccorvrnrienne. RITCYES | 5,968,003 | ..ccovvrrerrienne 7,101,993 | .o 13,629,057 | ..oovvvvrirnen. 8,424,164 | ......ccoene.. 35,892,618 | ...ovvvevennee 23,552,008
41.  South Carolina...........ccccouvenee. SC|... YES o] v 25,519,890 | .ooovvvriennee 24,918,643 | ...cccovvrennn. 9,262,433 | .oovvernnn 9,334,289 | ..o 92,328,374 | coovvenne 94,494,691
42.  South Dakota........cccccosrenrennc SD|... YES. ooit] v 3,345,336 | .ovvverriiienns 3,431,597 | v 1,217,398 | oo 1,499,313 | oo 13,340,223 | c.covvvrinne 13,884,757
43.  TEenneSSee......ccocomrrmrurernrinnes TN [ YES ] 60,829,971 | oo 58,134,478 29,981,750 | .ooovvereenee 29,602,098 200,579,384 232,544,933
44, TeXaS....comomeomeonseirnrirnecnnee T X | . YES . 177,495,529 | . 149,258,003 | .... 62,228,248 | ... 51,967,232 ....619,039,724 633,002,841
45, 11,707,492 | oo 10,512,505 | ..oovvrviinnes 5,201,672 | coovvrrie 3,815,546 | ..cooovvrenne 36,004,334 | .coovvriennee 36,772,018
46.  Vermont.........coooovenrevnrvenenen VT |l YES (3,353,842) [ covovvvirnens 5,339,813 | oo 1,902,873 | oo 2,631,517 | oo 13,378,022 | ..covvvvirnne. 11,433,472
47. \Virginia.. . 55,209,020 ..50,990,239 19,072,128 23,279,612 ....139,666,730 135,210,026
48.  Washington.........c.cccccovirniennce. 46,081,916 43,834,696 20,915,056 | ..coovverrenee 18,800,260 169,419,121 166,798,795
49.  West Virginia........coocooevevercee WV | LU YES | 7,100,795 | e 6,600,019 | oo 3,194,605 | ..oooovirinnee 3,498,883 | ..cooevvrinne 70,426,893 | ...ovvreiennee 75,491,783
50.  WIiSCONSIN......orvvrvrrririeriennne 36,660,809 | ... 35,042,348 | ..o 12,531,124 | oo 13,551,329 | ..ovvrne. 159,709,531 | ..covvvennee 129,955,191
51, Wyoming......cocovevnernernereeece WY | Ll YES | i 2,565,122 | .ovevvireinne 2,433,833 | v 1,003,488 | ...covvervrins 925,881 | .ovvereriienan 6,910,564 | ..ccoovvrrerinne 7,591,411
52.  American Samoa.........ccccoeeeeesAS |t NOvioc [ o (01 I 23,385 | ..o (V1 TR (U1 OO (U1 TR 0
53, GUAM...covvvvrrrnrrnerneineieeees QU |t NO [ (01 IO 43,235 [ oo (U1 R (U1 O (01 T 0
54.  Puerto RiCO.......cccourrrvrreriinens 20,271,160 | ccooovvverennee 20,263,535 | .cooovvverenene TAT1374 | 6,672,685 | ...ovvovrinnns 47,607,720 | cooovverrrnns 41,793,407
55.  US Virgin Islands..........coccorvee VI] b YES i | i 436,391 | oo 282,256 | .overeiinne 285,975 | oo 285,045 | oo 470,588 | ..ooovvreeireiins 448,249
56. Northern Mariana Islands......MP [....NO......| ccooerrerrirnrcrrrninns (U1 OO (U1 OO (U1 SRR (U1 PR (U1 PR 0
57. Canada......commmrnneinneennens CN .. YES o] e 112,175,846 | .............. 107,806,295 | ....cccovvrenee 15,207,221 | oo 36,102,127 | oo 321,286,568 | ....cooennee 238,835,234
58. Aggregate Other Alien............. OT | oo XXX | e (CCRIURCT:I0) ] I 5,029,528 | ..ocovirrennnnd 6,946,580 | ..oovrviirriinnee 5,194,087 | .ovvrviirrine 5,563,188 | ...occverennee 14,894,622
59.  TotalS....couwrirriiniisiiseiseisrinnens (@).......53 [ 2,508,340,620 | ........... 2,509,287,561 | ........... 1,308,279,076 | ........... 1,274,616,829 | ......... 10,422,389,131 | ......... 10,544,940,679
DETAILS OF WRITE-INS
5801. South America write-ins................| v.... XXX oo [ 357,797 oo, (V1 IS (AT7.977) | o (4,241) [ oo 483,666 |....cccovrrrerrnne 210,955
5802. Various alien write-ins..........cc..cce. [ ... XXX...... (625,728) ...... ..352,544 |..... 2,114,686 |.... ..1,350,208 |.. ..1,536,223 |..... 1,604,977
5803. Europe write-ins........cccocevevererrenes [ e XXX...... (663,019) [ ..ovorririnne 4,676,642 |....cccoovvrvnns 4844389 |....ccooovivnne 3,848,120 |..oocvviririrenes 3,473,325 | .o 12,301,348
5898. Summary of remaining write-ins
for Line 58 from overflow page.....] ..... XXX oo [ e (01 N K772 35,482 | oo (U1 I 69,974 | oo 777,342
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... .0 S [P (930,950)  ..ovveviinnees 5,029,528 | ... 6,946,580 | ..o 5,194,087 | .o 5,563,188 | .....ccoocvennee 14,894,622
(@) Insertthe number of yes responses except for Canada and Other Alien.
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

88.90% DE
Loews CNA Financial
! 1 Corp.
Corporation 36 6169860
‘ I_.._.._.._.._.._.._.._.._.._.._.._.._...I
100% DE 100% AZ 100% NY

Organizational Chart as of

9l

CNA National Warranty

The Continental

| |
11:?927703222 — Corporation Corporation : June 30, 2007. i
b 36-4034956 13-2610607 | !
T00% DE \ I | See page 16.1 for footnotes. I
100% EL 100% I 100% 1L A PRt
CNA Financial Capital | CNA National Warranty Continental Casualty
o CNA Solution, Inc Company
363124829 52-1737576 NAIC # 20443
100% DE 36-2114545
100% NJ 100% \ IL \ (Continental Casualty Company continues on page 16.1)
CNA Financial Capital Il Continental Service Financial Services 100% PA 100% L 100% PA
Plan, Inc Representatives PG American Casualty Co. Continental Assurance The Continental
22-3188117 Inc. ' of Reading, PA Company Insurance Company
100%. DE NAIC # 20427 NAIC # 62413 NAIC # 35289
100% L 13.9% Malaysia 23-0342560 36-0947200 13-5010440
6 9%
CNA Financial Capital ) | 100% | PA 98% Argentina I
I Continental Service MUI Continental Valley Forge aurance 100% N 100% 1L
2723875980 Insurance Sdn . Bhd . Company CNA Aseguradora de The Continental
7272% UK NAIC # 20508 Riesgo de Trabajo SA \msuramcho.oFNew 10101\:Iforgar‘w Lane
23-1620527 ersey ices, Inc.
100% IL 100% Bermuda M NAIC # 42625 363749805
CNA Europe Holdings Continental 100% IL 100% Bermuda 22-2476313
Ltd CNA Structured vy >
Reinsurance Corp Columbia Casualty 50% HI 100% IL
2) — Set;iegnézn;&Jnc, International , Ltd. Company North Rock Insurance P C P
- A 3190065 NaTRa Company Limited irst gsurajcftdO-o Bellerive Office Park,
470490411 780171855 el Inc.
100% UK 100% DE 30% | Bermuda NAIC # 41742 364109179
100% M (3) 990218317
CNA Insurance Viaticus, Inc. I 100% Australia

Company Limited

36-3944609

Bishophouse , Limited

100% | UK

CNA Insurance
Company (Europe) Ltd

100% UK

Maritime Insurance
Company Limited

100% UK

Global Resource
Managers Limited

National Fire Insurance
Company of Hartford
NAIC # 20478
06-0464510

100% | NY

Transcontinental
Insurance Company
NAIC # 20486
36-6043106

100% IL

Transportation
Insurance Company
NAIC # 20494
36-1877247

100% HI

First Fire and Casualty
Insurance of Hawaii ,
Inc.

NAIC # 41726
99-0218320

CNA Insurance
(International Agencies)
Australia Pty. Ltd.

100%. NJ

100% Hl

First Indemnity
Insurance of Hawaii ,

Global Resource
Managers, Inc.

Inc 13-3398009
NAIC # 41734
990218318 100% NY
100% HI

First Security Insurance

IDBI Managers, Inc.

of Hawaii, Inc 13-3031396
NAIC # 10938
99-0335740 100% I
100% Hl
New Mexico Medical
Offices, Inc.
First Risk Management 36-4157978

Services, Inc

100% Hl

J.M. Lydgate, Limited
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

(Continental Casualty Company continued from page 16)

36-2791009

100% NV 100% IL 60.50% | DE
CNA ClaimPlus, Inc. CNA Services, Inc. ggﬁj:‘;?zﬂ
16-1633560 36-3178804 36-4144905
(4)
100% IL 100% L |
100% SD
CNA Investor Services, 2
Inc. E.G. Company Western Surety
362639574 36-3971453 Company
NAIC # 13188
460204900
100% DS 100% L
CNA Motor Transport . . ‘
Underwriters Agency , Foothill & Mountain 100% SD
N Inc. a5 Surety Bondi
B - urety Bonding
742917631 Company of America
100% IL 100% L NAIC # 24047
460417363
CZ‘:&?:‘S Ef;:te Los Lunas Center , Inc. 100% TX
36-4003221 36-3886005 Universal Surety of
America
100% DE NAIC # 13200
760090463
CNARealty Corp. 100% SD

SUR Insurance Agency ,
Inc.
59-1630046

100% DE

CNA Surety Capital
Trust |

Footnotes

(1) Continental Casualty Company (“CCC") owns 98% of CNA
Aseguradora de Riesgo de Trabajo SA (“CNA ART"). The other
2% is owned by The Continental Insurance Company (“CIC").
CNA ART is shown only once on this chart , underthe CCC
occurrence .

(2) CNA Financial Corporation (“CNAF") owns 72.7% of CNA
Europe Holdings Limited . The other 27.3% is owned by CIC .
CNA Europe Holdings Limited and its subsidiaries are shown
only once on this chart , under the CNAF occurrence .

(3) CIC owns 50.0% of First Insurance Company of Hawaii , Ltd.
The other 50.0% is owned by The Tokio Marine and Nichido
Fire Insurance Company , Ltd., which is not an affiliate of CIC .

(4) CNA Surety Corporation ownership percentages

CCC -  60.50%

CIC - 1.85%

CNA Surety Corporation and its subsidiaries are shown only
once on this chart , under the CCC occurrence



Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage

FITB. ettt ettt et | enbsbees st saeneas 131,922 | oo (175,352,390)
...215,617,840
. Farmowners MUIIDIE PEIl........c.ciiieiieeeiee et | eressssesses st nsnes [0 1,597
. Homeowners multiple peril... 103,024 | .. .
. Commercial multiple peril. ..120,910,853 | .. 62191 ,650
. MOItgagE QUATANLY........cvuieiieiecic ettt | ebsessssesse st sst st s s anee 0 | oo 0
. Ocean marine....... 55,108,768 ..31,995,955
. Inland marine ....280,876,305
. Financial guaranty.
11.1. Medical malpractice-occurrence...
11.2. Medical malpractice-claims made
12. Earthquake
13. Group accident and health 12,899,439
14. Credit accident and health.... ] e 0
15. Other accident and health ..2,109,816
16. Workers' compensation.... ..104,117,480
17.1 Other liability-occurrence.. ..165,778,005
17.2 Other liability-claims made
18.1 Products liability-occurrence
18.2 Products liability-claims made
19.1, 19.2 Private passenger auto liability
19.3, 19.4 Commercial auto liability..............cccoevirereiricreriiese e
21. Auto physical damage......
22. Aircraft (all perils)......
. Fidelity..

N
S©OWmoO U~ WN

..1,088,532
....19,041,528

151,821,308
..78,189,494
..67,399,051
....311,759,872

. Reinsurance-nonproportional assumed property............cocoveerneinennenns
31. Reinsurance-nonproportional assumed liability...............ccoeererrierirererennennn,
32. Reinsurance-nonproportional assumed financial lines.
33. Aggregate write-ins for other lines of business.........

....0

3301. Auto warranty...

3398. Sum. of remaining write-ins for Line 33 from overflow page
3399. Totals (Lines 3301 thru 3303 plus 3398) (Line 33)...........

oooo

24496 1924816

PART 2 - DIRECT PREMIUMS WRITTEN

3
Current Current Prior Year
Quarter Year to Date Year to Date

. Allied lines....

. Farmowners multiple peril....

. Homeowners multiple Peril.........ccoieviiirereieesee e , 024 | e (2,052,168)
. Commercial multiple peril. ..131,051,882

. Mortgage guaranty.......
. Ocean marine.......
. Inland marine........
. Financial guaranty....................
11.1. Medical malpractiCe-0CCUITENCE. ........cceevrirrererereieree et
11.2. Medical malpractice-claims Made............cccoevereeererirererieeescee e
12. Earthquake
13. Group accident and health.............ccovrrveirrnrirnieeessse e
14. Credit accident and hgalth.............cc.ocueeeeveveirieeece e
15. Other accident and health
16. Workers' compensation....
17.1. Other liability-occurrence..
17.2. Other liability-claims made...
18.1. Products liability-occurrence.
18.2. Products liability-claims made
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability
21. Auto physical damage.........coeueerirerririiieereee e
o AIrCraft (@l PEIIS).....cvurereererrereierir ettt enes

_
OO WO, WN =

221,042,421
112,197,732
169,392,369
.556,483,234

..230,505,342
..133,995,068
.177,498,165
..583,824,718

34983112
628,659

40,029,006
4

. Reinsurance-nonproportional assumed property............ccoeveveereereeneeneeenees
31. Reinsurance-nonproportional assumed liability.
32. Reinsurance-nonproportional assumed financial lines
33. Aggregate write-ins for other lines of business.............cccceeeveiireeeieireieenen.

B4, TORAIS ..o | s 1,258,267,710

DETAILS OF WRITE-INS

3301. Auto warranty...

3398. Sum. of remaining write-ins for Line 33 from overflow page.
3399. Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).......ccccvvrererirercrisirieinens
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

8l

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2007 2007 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2007 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior | Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2004 + Prior | ccoeereaae 7,229,940 | .o 6,546,658 | .............. 13,776,599 | ooovvcrans 1,328,366 | oo 25,925 | oo 1,354,291 ....6,861,886 55224 | . 5,831,104 12,748,214 960,312 (634,405) 325,906
2. 2005 977,312 | oo, 1,804,913 | oo, 2,782,226 | oo 346,537 | oo 3,287 | oo 349,824 | .o 907,133 |t 11,825 | oo, 1,427,133 | oo 2,346,001 | oo, 276,357 | oo (362,668) | ..oovvrreririana. (86,311)
3. Subtotals
2005 + Prior | .o 8,207,253 | ....ccocvnn 8,351,572 | ....c..... 16,558,825 | ......cocoevee 1,674,903 | .o 29212 | oo 1,704,115 ....1,769,019 7,258,237 15,094,305 1,236,669 (997,073)
4. 2006 | 787,685 | ..ccuaee. 2,895,705 | ..o 3,683,390 | .o 420,958 | ..o 27,891 | oo 448849 | ..o 835,732 | oo 70,024 | ............ 2,200,496 | .......c....... 3,106,252 | ..oovoviernna 469,005 | .oovierierns (597,294) | oo (128,289)
5. Subtotals
2006 + Prior | .o 8,994,938 | ........c.... 11,247 277 | e 20,242,215 | ..o 2,095,861 | ...ocoeerererean. 57,103 | .. 2,152,964 137,073 9,458,733 18,200,557
6. 2007 [l .0 S [ D9, SN .0 T D0, S [ 250,559 | .o, 250,559 ..o D0, S I 331454 | e, 1,660,255 | ...cooovennee 1,991,709 | ..o XXX oorierens [ errerieiiinines )0, T P XXX
7. Totals | . 8,994938 | ............. 11,247,277 | ... 20,242,215 | oo 2,095,861 | ..ooovevervirean 307,662 | .oocvvereee 2,403,523 | ..o 8,604,751 | .oeverien 468,527 | ...ccvvnee. 11,118,988 | .............. 20,192,266 | ......cccooevvnee 1,705,674 | ...cooeveree (1,594,367) | .oovvcveerrrirnes 111,307
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line7 Line 7 Line 7
Policyholders | ...cccovcvene 7,939,419
L P 19.0% (2. covverirrn. (14.2)% | 3. oo, 0.5 %

Col. 13, Line 7

Line 8

4 i 1.4 %




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Response

NO

2. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement?

YES

3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

NO

Explanation:

Bar Code:

* 2 044 3 20074 9000002 =«

* 2 044 3 2007 3650000 2 =«
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2304. Equities and deposits in pools and aSSOCIAtIONS............cceereiieiriiereieieesee s | sresesssesenns 19,998,572 | .o 0 | e 19,998,572 ....31,257,619
2305. Deposit type contracts 11,412,477 11,412,477
2306. Expense receivable from Hartford
2307. Other MISCElIANEOUS @SSELS..........cvvvveevereieese ettt sttt
2308. Expense recoverable from Allstate................... .1,707,322
2309. Estimated reserve for uncollectible receivables . N .(148,041,924)
2310. Prepaid BXPENSES........c.cuvueveiiireseeieieeiese ettt bbbt s s bessesssensens | erressesessenes 68,737,027 | ............... 68,737,027 | o0 | e 0
2311. Other assets NON-AdMItEEA...........cccceuiviiiiirieee et sssssaenees | seressesensnes 22,368,975 | .ooovvvrrnne 22,368,975 | oo | e 0
2397. Summary of remaining Write-ing for LiNE 23..........ovsiirinininsssiisi s sssssnessessssssssnessesssssnsns | sesssessssees (16,998,017) | ..eovvrrvrrnas 91,282,677 | ............(108,280,694) | ............ (102,225,774)
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2304. Deferred INVESIMENT QAIN.........cc.cviiiiieeceeie ettt bbb bbbttt s s s s s nsnes | sbessessesssssssessessntensenas 2,190,374
2305. Expense payable to Swiss Re ...309,009
2306. Retroactive reinsurance reserve Ceded - SEAWONY...........ccciueiiiiuiiiiecceisie ettt bbbt ens | essbsbese s enes (382,000) | ..o (503,592)
2307. Retroactive reinsurance reServe CEARM = AlSTALE............cc.vcviiceeeeiee ettt s st et sn st esaetesnes | sesebessssesessnassesneesans (5,865,774) | wecvveverererererereians (5,939,811)
2308. Retroactive reinsurance reserve ceded - CNA Surety... ..(9,057,069) | .... ....(10,065,089)
2397.  Summary of remaining WIte=iNS fOr LINE 23..........cuiiriieieii ettt sttt bbbttt sttt seeanans (12,805,550) | .ocvvverercieicicias (4,541,568)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Seaworthy retroactive reinsurance reserve development - CEAed..........ocvieicieieieeieeceeseeeese s | evsenienseensennen0 1,949 i, (73,997)
1405. Miscellaneous profit and (I0SS) IEMS...........ccueicuiieieiciiccese et ssssssensennns | essssessensnsssensen @ EOT2 [ vererrsreraenns (1,069,723)

. Fines and penalties of regulatory authorities

1407. CNA Surety retroactive reinsurance reserve development..............
1408. Interest on Internal Revenue Service 2002 - 2004 exam adjustment.. G0
1497. Summary of remaining Write-iNS fOr LINE 14........oiiiiiiiiieiict sttt ettt sttt st s sntensessensns | sresssssnsessesnsnns (32,814) | ..o, (4,309,176)
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Is Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (Yes or No) to Date to Date to Date to Date to Date to Date
5804. Asia PU......ccccooomvveeeereeveeereereee [ e D00 N (0} I K772 35,482 | oo (01N I 69,974 | oo 777,342
5897. Summary of remaining write-
ins for Line 58 from overflow........ | ..... XXX oo ] e {1 IR 342 | oo 35482 | i (V1 I 69,974 | oo, 777,342
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarter
4 5

1 Location 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract"
Location 4 5 6 7 8 9 10 11 12 13 14 16 17
2
Expended for
Book/Adjusted Increase Additions, Gross Income Taxes,
Carrying Value (Decrease) Permanent Book/Adjusted Foreign Earned Repairs,
Less Increase by Foreign Improvements Carrying Exchange Realized Less Interest and
Disposal Encumbrances (Decrease) Exchange and Changes in | Value Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Prior Year by Adjustment Adjustment Encumbrances | Encumbrances Received on Sale on Sale Encumbrances Incurred
Property Sold
Goodyear - 1800 Buchholzer Blvd.............. JAKION. .ccccccocssrneerrerreees [OH....]01/11/2007 [Kin Properties, INC.........ccvcve | coorervsssmssserrreee0 | eereisnssssssserees (O o [ o [, (O (O 0 [oorvenerrcreeennc0 [0 [ [ 1,013 [, 0
[T LT T T v o ] — [ o I P ) [—— [ [ [O I o I o N I ) I L K 0
9999999, TOAIS...v.vroveererrererrerresreseeseseseeseesessssssssessesssesessessesssessessesssssessessssssssessessnssessessesssessessessasssessessenssnsessasss | susessmssesssnssnssensQ | sonvsersnseessessnnes O OO o I USROS [ [ [ [O o U o N VU B USSR 0 K IS 0




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

[AVE

Showing all Mortgage Loans ACQUIRED During the Current Quarter
1 Location 4 5 6 8 10 1 12
Increase
2 3 Book Value/Recorded Increase (Decrease) by Value of Date of Last
Loan Actual Date Rate of Investment Excluding (Decrease) Foreign Exchange Land and Appraisal
Loan Number City State Type Cost Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 1 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

NONE




Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

€03

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter
1 2 Location 5 6 7 8 9 10 1 12 13 14 15 16
3 4 Book/Adjusted Increase Commitment
Name of NAIC Date Type Carrying Value Increase Decrease) b for Percentage
CusIP Name or Vendor or Desig- | Originally and Actual Amount of Less Fair (Decrease) reign Excharl Additional of
Identification Description City State General Partner nation | Acquired | Strategy Cost Encumbrances Encumbrances Value y Adjustmer| Adjustment Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
APOLLO INVESTMENT FUND 6.......cccevervrrne. PURCHASE............. NY.. [APOLLO MANAGEMENT VILP.......coooevverererreieieriennes | cevierineinns 05/10/2007 | ........... (V10 5,851,786 | .ocvevrervrieiereenns0 | i 5,851,786 | ............ 5,851,786 | ..ccvvreeen. (VI () I 15,465,055 | .......... 0.3
CLARITY ML HOLDINGS.......cocovverrrrerrerrrrirnen. BEVERLY HILLS...... CA.. |CLARITY GENPAR, LLC.....cocoverrerrrireireriesiseisesesesniesens | cevissennins 06/18/2007 | ........... (V10 5,000,000 | .ocovrervrrerereenns0 | e 5,000,000 | ............ 5,000,000 | ..cocrvrenn. (VI (01 (018 0.0
CLARITY PARTNERS.......cccoverrresrienireeerinene BEVERLY HILLS...... CA.. |RADAR REINFRANK GEN PAR I, LLC......ccovvrerrernrreins | cerrnrinninns 12/06/2000 | .........0 | covrerree. 1,892,352 | oo | v 1,892,352 | ..o 1,892,352 | coovvrenenns (VI (] I 3,321,803 | .......... 36
DOMUS CO-INVESTMENT HOLDINGS. ... INEW YORK NY..|DOMUS CO-INVESTMENT HOLDINGS LLC ... | 04/04/2007 .0 .........23,000,000 verrennn23,000,000 | ..........23,000,000 | ... 0 0 verennn0.0
LINX PARTNERS Il...cooooriririeieies e ATLANTA......covvve. GA.. |LINX PARTNERS, LLC......vvirrierierieeissiseiseiseissssssesinns | eevvesinens 12/02/2005 | ........... (VN [ 1,820,000 | ..coooovrrrrrriinrenn0 [ i 1,820,000 | ............ 1,820,000 | ..ccoovvvenee 0 [ e (V10— 7,370,000 | .......... 6.4
LS POWER EQUITY PARTNERS Il..........ccoccou... EAST BRUNSWICK. [NJ...|LS POWER PARTNERS I, LP.........vvvrrirrirnrreirnireiinns | cvrvisiinns 02/02/2007 | ........... (V1 [ 1,863,203 | ..oooovverrrriirnennn0 [ i, 1,863,203 | ............ 1,863,203 | .o [ o0 [ 8,218,126 | .......... 0.7
RUSSIA NEW GROWTH FUND..........ccccoonrvvnnn. DOUGLAS................ IM... | TROIKA GENERAL PARTNER LIMITED.......c.ccovvvmrimiins | crrerreniene 01/09/2007 | ........... 0 [ oo 282,800 | .oovvrrerierieneenn0 [ i 282,800 | ...coovenee. 282,800 | .o | v | 10,162,181 | .......... 6.4
SPO PARTNERS Il.....cvviiiiineireiieireereeree MILL VALLEY........... CA..|SPO PARTNERS & CO......ovvurierrirneerneireiineeieeiseeesnnesnnees. | eeeveeeennees 12/11/2001 | ........... 5| e 2,179,823 | oo (V10 2,179,823 | ........... 2,179,823 | oo | el | 11,403,767 | .......... 2.8
TRIMARAN FUND 2......ovoiiieieiesiecieiesseiaeiaas NEW YORK.............. NY.. |[TRIMARAN FUND MANAGEMENT, LLC.. 06/28/2000 |. L0 641,024 | ... .0 ... 641,024 | ... 641,024 2,539,327 | 5.0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cciieieioiieieicsiscssssessissessssssssssssssnsessessssssensnes | ceriesees 42,530,988 | ..o 0| s 42,530,988 | .......... 42,530,988 | ...coccoeee0 | o0 [ e 58,480,259 |...XXX.....
3999999, SUDLOAl = UNGIFIIALEH. ... ..cvocveeieeisieiieie ettt ettt ettt ettt bs s s s st s ssess st ses es2sstsessessessees et ses s e s st et et R s e st et s s d et E st et E et st bt st es bt bt ettt es st st s sententsssensantans | sesassend 42,530,988 | ..o, 0] s 42,530,988 | .......... 42,530,988 | ..o | vl | 58,480,259 |...XXX.....
4199999, TOAIS........uvvueveeirieeieiestessssse e ss st s s st s s s b st s st s bt b e s s R s RRe Se4aeeaesRes A s e e AR RS eR AR AR R RS e b EesReR Rttt bttt en e saentns | nerinriend 42,530,988 | ..cverreereiinn (V) I 42,530,988 | .......... 42,530,988 | .....ccooe... (V1 (] I 58,480,259 |...XXX.....
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange | Realized Total
CusIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease)  -oreign Exchangd Encumbrances Consideration | Gain (Loss) |Gain (Loss)|Gain (Loss)|  Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment | Adjustment on Disposal Received on Disposal |on Disposal|on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
FIVE MILE CAPITAL STRUCTURED INC FD..... [STAMFORD.................. CT..[SCFFIGP LLC.....o it ssenssseenens 09/04/2003 | ..o (01 [ (010 [ (01 (V18 IS (V10 (V1 (0] I (O] I 317,237
TCW CRESCENT/MACH L..vvererereeiseierenians NEW YORK......cccoouueues NY..|CRESCENT MACH I GP.....ccoevereetiirercieeies s 1211711993 | oo (01 I [ I (O] I (1N I (V] I [V I (V)] I 0] i 204,444
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.........ocovrioriniinnninrnnisississsssssessissssssssenns | osessessessssssessessesad (O] P [ I (O (1 [P (V) I [ I 0| 0 s 521,681
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
ADVANTAGE PARTNERS.........ccoocomimrinrireniines ARDMORE..........ccooen... PA..| ADVANTAGE CAPITAL MANAGEMENT.........ccccorrunnn. 03/01/2000 116,752

AIG ORION FUND.........cccooounuue .. INEW YORK...

....[NY..|AIG ORION VENTURE PARTNERS, LP..... ... | 08/09/1999 | ............... L0 ....120,498
..[NY..|APOLLO ADVISORS Il LP..............

APOLLO INVESTMENT FUND 3.. ...|NEW YORK... . ... |04/18/1995 | .... L0 ....933,031
APOLLO INVESTMENT FUND4...........ccccoovernenn. PURCHASE................ NY..|APOLLO ADVISORS IV LP......ccooverveemerireceiererncenines 06/25/1998

APOLLO INVESTMENT FUND 5.........coovvivnnenn. PURCHASE.................. NY..|APOLLO ADVISORS V LP.......ccommrmriinrinnrinsiiisniis 05/18/2001

APOLLO INVESTMENT FUND 6..........ccocvunenee PURCHASE................ NY..|APOLLO ADVISORS VI LP........covririvirriviniisrirserins 05/10/2006

DOMUS CO-INVESTMENT HOLDINGS............. NEWYORK........cccoouuuue. NY..|DOMUS CO-INVESTMENT HOLDINGS LLC.................. 04/04/2007

GREENVILLE CASINO PARTNERS.................. GREENVILLE.............. MS. | GREENVILLE CASINO PARTNERS..........ccccocummrivnnnens 06/01/1995

ISRAEL GROWTH FUND.........oovvrmveerririrciis HERZELIYA PITUACH. |IL....| APAX PARTNERS & CO......coovvoerrmmerrerrereeciireeeinens 11/15/1994

KODIAK FUNDING.........ccocouvuue .. |ARLINGTON..........cee0e. VA..|KODIAK FUNDING COMPANY;, INC... o | 1211412005 | ....

LS POWER EQUITY PARTNERS .. .. |EAST BRUNSWICK...... |NJ.. |LS POWER PARTNERS I, LP.... ... [02/02/2007 | ...

SPO PARTNERS II.... . [MILL VALLEY ....|CA..|SPOPARTNERS & CO........... e |1211/2001 ] ...

SWACQUSITION JERICHO........coevvvn. .| SWIACQUISITION GP, LP.......oovririiriiiriierisniiis 08/09/1999

TRIMARAN FUND 2.......omvveirerreieceierenereeennns NEW YORK......cccoovuveene. NY..| TRIMARAN FUND MANAGEMENT, LLC.........cccvvrrmurnenn. 06/28/2000 | ......covnnvn 384,957 | .o (U I (U IO 384,957 | ..o 384,957 | ..o (U I (U O 0
WASHINGTON SPECIAL OPP FUND................. DARIEN......ccccovmrivnrrinnn. CT..| THE PATRIOT GROUP, LLC.......cccooosvriimrirsriiiririnnniiines 07/01/2004 | ............ 9,222,370 | oo (U I (VN I 9,222,370 | ... 9,222,370 | .oovvvrvrnns 0 [ i (U [ 0

YOZMA 2 (BVI)...ooiivierriisiericcseenins TELAVIV....cocoirrn. IL....| YVC-YOZMA MANAGEMENT & INVESTMENTS LTD... |09/01/1998 | ............... 753,805 | ..o (U E (U A 753,805 | ..oovvveunes 753,805 | ..cvvvnne (U RO 0 [ s 0
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange | Realized Total
CusIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease)  -oreign Exchangd Encumbrances Consideration | Gain (Loss) |Gain (Loss)|Gain (Loss)|  Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment | Adjustment on Disposal Received on Disposal |on Disposal|on Disposal Income
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........cccoeeocoioicciiseececseeeeeevans eieen42,016,075 | o0 | v 0 42,016,075 42,016,075 |0 0 | 0 ] 13,426,224
3999999, SUDOAl = UNGIFIELEA. ........ceeeseieeiteit ittt ettt sttt sttt st et ses sttt sttt s £t 8k et E ettt n bbbttt v 42,016,075 ieeeeen2,016,075 | o0 | i |0 13,947,905
4199999, TOAIS........oocveeveeeceecieieeetee et te s sss s s e es s s e es s s s s st s s s es st s s ess s ssss e ssessss e see | S4sessestssaesaeseess e saesees st s s e es sttt en st s es s s st e st st en s sees s snsensannsensensans | suerseres 42,016,075 | .o | cviviiieen0 | 42,016,075 | ... 42,016,075 | oovieeeel0 | 0 |0 | 13,947,905
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government
01F060 67 5|FEDERAL NATIONAL MORTGAGE ASSOC 07/01/2034..........coeveeererereeereereeresinees | ceveeereerees | ervand 06/13/2007...... VAHOUS. ..ovvoeveieiecte ettt tes e sses s st sss e ssesssssssssssnsns | evssssssssssssssssssesessssssnssnsss | sevsenseeseenssi 240,476,563 | coveivrirrninnes 250,000,000
01F050 65 0|FEDERAL NATIONAL MORTGAGE ASSOC 05/01/2034..........coevverererrerieisriesinens | ceveveriesees | eevaad 04/13/2007...... BANC OF AMERICA SECURITIES. ...20,000,000 |....
912828 GD 6| TREASURY INFLATION INDEX 01/15/2017......ovoerereeeeierssieisesesisesesiesssssessessns | evvesssenens | veveend 05/15/2007...... VariouS. ..o .400,000,000 |....
912828 GH 7| WI TREASURY N/B 02/15/2017......ooovvereerirereriesiisresssissssessessesssssssssssssssssssssssssssssens | avsssssssiens | aeveens 04/17/2007...... VAHOUS. ...o.cvvcvierieteisssste ettt ssessssssssesssssssssessessssssnnss | sesssssesssssssssessssssessessenssnss | sossvenseennreen9, 757,813 | vt 50,000,000 |....
912828 GS 3|WI TREASURY N/B 05/15/2017..... 06/27/2007...... Various ..2,500,000,000 |....
0399999. TOtal - BONAS = U.S. GOVEIMMENE......evuiititsiseitessistsessesessses e sssss s essess s s ess s ses st ees s st a8 se8 e e 8 en8 s e s8ee8ees s st eesentsns o41sEoessesseeseesaee s esE a8 s st et E et ee b et es s st nten s st st st ant s stantsnsanssensensanssesansnsnssantanssnsensensanssnsensans | sensensenseerdy |1 Oy OO 4T [ trrerrrrrnns 3,220,000,000
Bonds - All Other Government
135087 XN 9| CANADA-GOV'T 09/01/2008...........ccoerrrireereerereseesiesesiese e ssssssessesssssssessssesssenes CIBC WORLD MARKETS........coeteiieiriereiseresiesse st ssssenens
465410 AH 1|REPUBLIC OF ITALY 09/27/2023... . |F. MANDATORY EXCHANGE.
1099999. TOtal - BONGAS = All OtNET GOVEIMMENL. ........cuieisictiiteitei ettt ettt et sttt st s sesebsee et st essessssessessessessssessesssses et sntenses | s4esssssssossesssssssessessessesesses et st et e ssetee s bseasee et s s e et et es bt s s ss et et entenses et ensesetaes
Bonds - States, Territories and Pc ions
345102 DZ 7|FOOTHILL CLG-1999-B -CA 08/01/2035 BEAL (MLR.) & CO....oeeceeeeee st ssss s ssssssssisssesins | esssssessssssnsssssssssnsssssessens | sesssessnssensenssn 3y SO A48 | i 13,300,000 | ...ocvrrerrircieiierienan 0
38122N BY 7|GOLDEN TOB SETTLEMT -CA 06/01/2043.........oooereerrerereriesiseiesssseisssssesseenes | seeieeiienes | eveenee 04/17/2007...... VAHOUS. ..ottt st sses s ssssssssssssssssssnses | sesesssssssssessessssssnssssessenss | sonssssensenseens 19,889,888 | 1vveiveirniinns 18,170,000 |...cccooerrrrrrerrnnn. 370,552
594610 B2 2|MI ST-REF -MI 12/01/2013.......coeveren ...04/24/2007...... CITIGROUP GLOBAL MARKETS ...20,000,000 |.... ..446,111
1799999. Total - BONAS - States, TOITHOMES & POSSESSIONS. ... uevutuureeisetettistseestessseseessessssessessessessssasseesessssessessssensessessessssessessnsans  s1essessssassessessesessessessnsessessessnsessassnsansassessnssssassessnsansessesnsessassesnsassassesnsansessassnsessanessnsansessessnsensessnsansensanss | vonvensnssnsansen 40,20 03129 | tosverssesssanens 51,470,000 | ..o, 816,663
Bonds - Special Revenue and Special A 1ent
09088R TM 8 |BIRMINGHAM ALA 12/01/2032.........ceverieriieirerierissiessessssieissssessssssessesssssssssssssssssssens | sesssssesses | seesen 05/10/2007...... STERNE AGEE & LEACH. ..ottt stsissiessessssssessessns | vsssesssssssssesssssessssessessnns | sussssessssssessns 12,267,053 12,360,000
472682 MH 3| JEFFERSON SWR-UNREF -AL 02/01/2041.........covvrrrererinneeiesnsrsessssiessesssssessenes | snsssesinnss | eovenes 04/10/2007...... LEHMAN BROTHERS INC.......ocviieieiierissieiesissieiesiesisesessessssssssssssssssees | sessessssssessessssssesssssssssnsens | seens .10,607,500 | ... 10,000,000
66585V AT 2|NORTHERN TOB SECURITIZATION 06/01/2029..........cocevereererrerererverseiersereseseens | eeveveeseenes | eeveees 04/12/2007...... MORGAN STANLEY & CO......oeveeeeriereieiieteeeece et sessssesesssssessesesssses | cvesesssssssssssssssssesssssssenes | ovees 1,642,584 | .o 7,160,000
13066Y CJ 6|CADEPTWTR-SERA -CA 05/01/20716.......cccveererererrercrrererrereseseereseesessessesssssses | esvesensnns | eoveend 04/11/2007...... J.P.MORGAN SEC. INC......oooteieicteeteteee ettt ssesssns | eressessssessesissessssssssssssnees | oees .33,840,020 |... 30,500,000
127109 MT 0|CABRILLO CALIF CMNTY COLLEGE 08/01/2032.........cceoevererererereeeseesiesieneens | eveveereeinns | eveenad 04/05/2007...... BEAL (M.R.) & CO..ocove ettt sssssssenas | evssssessssssssssssssessnssssenes | sres 2,574,857 | .o 8,570,000
127109 MV 5| CABRILLO CALIF CMNTY COLLEGE 08/01/2034...........covvuerrnrienrrerrenneireeeesineiinns | eeivnrinnins [ eried 04/04/2007...... BEAL (M.R.) & CO.ccoieeeiiiieeieeiseeeieeisesssessssssssssssssssssssssssssnns | sessssssssssssssssssssssssssssnns | seees 22,665,230 | ..o, 9,790,000
13062P PU 0| CALIFORNIA ST 02/01/2033........ccomieereeeinrissineinsisneisssssssssssssssssssssssssssssssssssssesssns | sessnsssnnses | aevend 04/30/2007...... VAIIOUS. ..o vvotnitaieitiessses sttt s | sesssssessssnssensssnssnsssnssnnes | conns 32,431,455 | ... 30,095,000
13062T SB 1|CALIFORNIA ST 10/01/2036.........couerrerereerieiereeessesesssssssessessssssssessssssssssssssnsss | essesssssens | eeveess 04/19/2007...... GOLDMAN SACHS........oooieieisecisesetse et sssass s sssstes s ssssssssssens | sestessisssessssssssssssssessessens | sens 85,384,150 | ... 86,500,000
13062T TA 2| CALIFORNIA ST 10/01/2029.........cvmiirerereerereiieieeeesieiessssess st siessssssssssssssnsss | evsesssesens | aeveesd 04/19/2007...... BEAR STEARNS & CO...coovieicieseveetests s sissesstesssesssssssassssssssens | sessessssssesssssssssssssssessensnns | sens ...9,895,100 | ... 10,000,000
13066Y JT 7|CALIFORNIA ST DEPT WTR RES PW 05/01/2017.......coeveeeverersereieresissiesiesiseins | eosevesnnes [ erenee 06/04/2007...... CITIGROUP GLOBAL MARKETS.......coiviiteieieriesiseiesesinsssssessesssssesieses | sessessssssssssssssssesssssesssssiens | sens 34,274,222 | ... 31,355,000
13067J AY 7|CALIFORNIA ST ECONOMIC RECOVE 07/01/2012......c.cverererererirerersesisesesssssenns | evveviveniens | veveend 06/01/2007...... BEAR STEARNS & CO....cooviiiicieiiesieteissiseses st sses s sssssessssssessssses | essessessssssssssssesssssisssessnns | soossesssssssans 19,145,165 | ... 18,150,000
13078R DB 3|CALIFORNIA STATEWIDE CMNTYS D 05/15/2034.........ccocevvereierireieresiesisesessssnens | cvvnenveniens | eevend 05/10/2007...... VAHOUS. ..ottt ss bbb stesssnas | sessssessesssssessssssssessassanss | oessessesssssens 48,189,224 | ....ceverran 42,650,000
13077V L5 9|CALIFORNIA STATEWIDE CMNTYS D 07/01/2015.......coeierireierineeeieissiseesesienisees | erveeesnnes [ eovenes 06/28/2007...... MERRILL LYNCH......cooiiiiiiieisrisieiesiesieise s sessssssssssssessssssssssssssssssens | esssessessssssessessesssssssesssns | ssssssesssssessns 10,793,520 | .ovvvrerrnenee 10,800,000
38122N AP 7|GOLDEN ST TOB SECURITIZATION 06/01/2033...... Various ...338,819,415 | ... .307,180,000 |....
38122N AQ 5|GOLDEN ST TOB SECURITIZATION 06/01/2039 VATIOUS. ....cvcvveiieiieeete ettt b s s s s s s s st ssnsssesns | svsssesessssesessnsesessnsesssansnses | sesssissessssesens 46,328,134 | ... ...40,055,000 |....
38122N AR 3|GOLDEN ST TOB SECURITIZATION 06/01/2040. VATIOUS. ....cvevreiseiietctessse ettt s st b st s s s s s s b ssssesasns | svsssesessssesessnsesessnsessssnseses | sessssssessssesens 12,030,835 | ... ...10,380,000
544644 QL 4|LAUSD SER A-FSA -CA 01/01/2028..........oooorrerrrerriirnieneineinseeseseseseesseesssessssseees VBIOUS. ..o vvoeneenieseesetesssesse sttt sess sttt nssnnsns | sessesssessssssnssssssnssnsssnnes | sosessssssssssan 49,215,061 | ..ovvvorrrneen. 45,890,000
796711 UJ 6|SAN BERNARDINO CALIF CITY UNI08/01/2031........vveeriereeeeieeiseiseesseieseieeienns BEAL (M.R.) & CO.ctritieeiriieieeeeieiseiseies e sssssssssssssssens | sesssssssssssssssssssssssssssssanss | sessesssssssnsssnnes 3,932,874 | ..o 12,460,000
801686 LK 0|SANTA CLARITA CALIF CMNTY COL 08/01/2045...........cooorrrerremienrernierseisrissesinns | ceveenssssnes | eeeens 06/06/2007...... BEAL (M.R.) & CO.uctieicieiseese ettt ssssssssssssssnssnns | sessssssssssssssssssssssssssssnns | seees ..1,539,613 | ...
801686 LL 8|SANTA CLARITA CALIF CMNTY COL 08/01/2046..........c.ccoooevererereerreresrreriesesiseienns | evveeiseriens | eeveend 06/06/2007...... BEAL (MLR.) & CO..uceeeeee ettt sesass s sasssssssssesies | sessessssssesssssssssssssssessensens | seens ..1,522,508 | ...
888804 AP 6| TOBACCO SECURITIZATION AUTH 06/01/2027........ccoereeeererereerrereseseiiesesiseieens | evveeiseriens | eeveend 04/17/2007...... CITIGROUP GLOBAL MARKETS.......cooeviiteieiesiesisetesessssssssessessssesieses | sevsessssssessessssssssssssessensinns | seens 16,148,560
988176 CC 5|YUBA CALIF CMNTY COLLEGE DIST 08/01/2040.........cccoeveerrrererreerrererseresiseisesens | evveeiseiiens | eeveend 06/27/2007...... BEAL (M.R.) & CO..ocotcee et sssssessssesaes | sessessssssesssssssssssssssesssssiens | seens 1,680,947
988176 CD 3|YUBA CALIF CMNTY COLLEGE DIST 08/01/2041..........cooveveerrreiereervererssresiseiieniens | evvveiveiiens | erveend 06/27/2007...... BEAL (M.R.) & CO..ocoeesse et sesassssssssssssssssesas | sessessssssssssssssssssssssessssens | seens 1,678,522
20772F K4 1{CONNECTICUT ST 11/15/2012.....ccuirereerireieiesisereiesiesisessssessssssessesssssssessessesssnss | eesssssiesses | eeva 05/31/2007...... LOOPS CAPITAL MARKETS, LLC....cooevereeereiesiseieissiesisesesiessssssessensns | sessessssssesssssssssessessssssssiens | seens ...9,603,630 | ...
20772F ZQ 6|CONNECTICUT ST 04/15/2019......c0cirererireieiesissisesssiesssesssssessssssessesssssssssessessesssnss | sesssssiesses | seeean 04/11/2007...... BAIRD (ROBERT W)...c.o.ocvuiirirrieiissiessesssisssesessessssssesssssssssssssssesssssessesss | sessessssssessessssssessossssssesiens | seens .10,848,256 | ...
20772G JV 1| CONNECTICUT ST 12/15/2013.....crmreeereierirnireiiesinsisssssssssssssssssssesssssessssssssssssessanss | sesssssesses | evesns 06/06/2007...... LEHMAN BROTHERS INC........oviiiiieiierieieiesisetesssississssssssessessesssssens | sesssessessssssessssssssssssssessnns | ssssssesssssessns 16,341,150 | ...
20772G LH 9|CONNECTICUT ST 06/01/2012.......ccoeveeeerieereerereeeseeieeiesesssesssssesssssssssesssesssensens | eevessensenes | erennd 05/31/2007...... LOOPS CAPITAL MARKETS, LLC......ooeviiietereieeteeee et seisetesiesesiesas | evesessessesesessessssssssssssenes | svenssssessesinnas 13,830,107 | ...
20772G XH 6|CONNECTICUT ST 05/01/2016........coevererrreerriereieesieseseseesesesssssessesssssssesssessssssens | evessensenes | erend 05/15/2007...... MERRILL LYNCH......cootitieeeseeteeetees et tsies s sssessesanss. | svsesssessesssssssssssssssssssesss | sresssssessesinsan 35,597,724 | ...
246380 XL 8|DELAWARE ST 01/01/2012.....c.comieeierriereeireseiesisesisesssessssssssssssssssssssssssssssssssssssssnsss | ssssssssnss | oevens 04/18/2007...... PIPER JAFFRAY ..ottt sttt ssssssssssssssssssssss | sosssssssssssssssssssssssssnsssnns | sessssssssssnsens 34,969,730 |...
25154C FC 3|DEUTSCHE BK SPEARSI/LIFERS TR 12/01/2033.........covveerreereierineiseiiseisnineies | eeinrinnins [ eeved 06/28/2007...... MERRILL LYNCH. ...ttt sssssssssssssssssssssssssesssensss. | sessssssssssssssssssssssssssssnns | seees ...123,106,092 | ...
57582P CV 0|MASSACHUSETTS ST 05/01/2037.......coorrerreeirrieeiireiisesisssesssesssssssssssesssssssesssens | eesssssssnnns | oneens 05/10/2007...... LEHMAN BROTHERS INC........oooiriririeiseiiseie s sisseisssessississsssssssnses | censssssssssssssssssssssssnsssnns | sessssssssssesens 10,000,000 | ...
74703P AE 9|PUTTABLE FLOATING OPT TAX  10/20/2039.... IO PSSRSO DR 06/28/2007...... MERRILL LYNCH. ..ottt stestes e saessssssasssesssssssessnss | oevsessssssesssssssssnsssssessensnns | seens .79,952,000 | ...
74703R YT 6|PUTTABLE FLTG OPT TAX EXEMPTS 03/01/2027.......ooeveeererererirereeecesieeieesessenas | coveveereenes | eveenee 06/28/2007...... MERRILL LYNCH.......couiitieeieteese ettt ssssssstssanns | estssssssssssssssssesssssssssssnns | stessssssssssaeses 9,499,297
34073N  2J 8|FLORIDA HSG FIN CORP REV 07/01/2038.........cccvvrerrerrrerrresieiesssisessesiesie s UBS WARBURG LLC.......ooooviiieteieiesse st
341507 QM 6|FLORIDA ST BRD ED LOTTERY REV 07/01/2017.... CITIGROUP GLOBAL MARKETS
341507 SY 8|FLORIDA ST BRD ED LOTTERY REV 07/01/2018 UBS WARBURG LLC.......oooitiiieicisiesse st ssessss s
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34160W EF 7|FLORIDA ST DEPT ENVIRONMENTAL 07/01/2016.........commverrrvrerrieniersssisseisnessses | vnseesnnnes | oneend 04/24/2007...... |UBS WARBURG LLC.......cooovsverriiriiiessiesissssiessssessssssssssssssssssessssssssns | sosssssssssssssssesssssssssssssnnss | sossssessssssssnns 9,821,221 | oo 9,060,000
34160W NP 5|FLORIDA ST DEPT ENVIRONMENTAL 07/01/2017.......cvoerreeerreneireniesseisseissessss | vnseesnnnes | oneend 05/15/2007...... | CITIGROUP GLOBAL MARKETS..........cocomrvirriirnsisnsiissssssssssssssssssssssssnns | sosssssssssssssssssssssssssssnnss | seves 7,813,866 | ..oooverrirnnns 7,170,000
392274 QW 9| GREATER ORLANDO AVIATION AUTH 04/01/2013........ovvvvvrrerrneerensisssssssisnsssss | vsseesennses | oneend 06/28/2007...... [MERRILL LYNCH......coooiiriirriinniisssisssissssssssssssssssssssssssssssssssssssssssssns | sossssssssssssssnsssssssssssssnnss | seves ..9,589,243 | ...cooverrns 9,595,000
684545 TE 6|ORANGE CNTY FLA TOURIST DEV T 10/01/2012......cvvrvermreerereisseersressssssnnsssnns | cvssessnnens | veeend 04/18/2007...... | FIRST ALBANY CORP.......cccrmrrirmrirnrernsssssssssessssssssssssnssssssssssssssssssssss | sssssssssssssssssssssssssnsssnsss | seves ..6,625,695 | ...oovvoerrinens 6,245,000 |....
68802K AW 2|OSCEOLA CNTY FLA 10/01/2025........ooeveeereseseeiisssiesssssssssessssssssns | cvnsessennens | coneend 06/08/2007...... | CITIGROUP GLOBAL MARKETS..........c.omreerrrrresnsissessssssssssssessssssnns | sosesssssssssssnssssssssssssnnss | seves 11,083,807 |... ...10,475,000 | ....
747038 RZ 2|PUTTABLE FLTG OPT TAX EXEMPT 08/15/2029.........ouvuemrvermeermresssneesneeesnnssnnnes | cvseeesennees | coneeed 06/28/2007...... [MERRILL LYNCH. ....otvirriiriieeenscissnsisssessssssssesssssssssssssssssssssssssssssssns | snsssssssssnsssssssssssssssssnness | sovesssssssassesns 12,807,311 ...12,815,000 | ....
240505 PV 3|DE KALB CNTY GA SCH DIST 02/01/2012.......cvoereerrrermreerneeesnneessssesssesssseessnsesnnes | cvsesssnnees | cnneees 06/04/2007...... | J.P. MORGAN SEC. INC........ovverrreenriimrrernnsesesesssessssssssssssssssssssssssnsss | snssssssssssssssssssssssssssssness | sovessessssaseesns 26,175,000 ...25,000,000 | ....
240505 PX 9|DE KALB CNTY GA SCH DIST 02/01/2013.......ovrrurerreerrereerneenserssssesnsesssssssssssssssssens | svsssessssens | seveens 06/04/2007...... J.P. MORGAN SEC. INC.....c.overrrrrrirrineinsereesisessssssssssssssssssssssssssssssssessnns | sesssssesssssssssesssssssssesssssenss | sosssessassnssens 23,322,543 22,105,000
373383 4K 1|GEORGIA ST 07/01/2017 CITIGROUP GLOBAL MARKETS.........covvrureerneeneerresnssnnesessssesssssessessanssnes 14,121,437 12,860,000
373383 4U 9|GEORGIA ST 04/01/2012.. LEHMAN BROTHERS INC 11,516,330 | ... ...10,870,000 |....
373383 4V 7|GEORGIA ST 04/01/2013.. LEHMAN BROTHERS INC.. 12,838,322 | ... ...12,020,000 | ...
373383 4W 5|GEORGIA ST 04/01/2014.. LEHMAN BROTHERS INC.. 15,091,229 | ... ...14,030,000 | ...
373383 RM 2| GEORGIA ST 05/01/2017 LEHMAN BROTHERS INC 15,783,863 14,875,000
373383 RN 0| GEORGIA ST 05/01/2018.........cevvvriirrirnsisessisssssssssssssssssssssssesssssssssssssssssssssssnnns | sssssssnssss | soneens 04/12/2007...... | J.P. MORGAN SEC. INC........coovrrrrreririneiressisessisssssssssssssssssssssssssssnns 14,995,100 14,125,000
403755 VN 8| GWINNETT CNTY GA SCH DIST 02/01/2012.......cccumrvermrrirerrireessssssssesissssssssssnssss | sevessssses | evveons 04/02/2007...... PIPER JAFFRAY ........ommriiriinieinsisnssissssssssssssssssssssssssssssssssesssssnsssssnsss | soes 42,456,400 | ... ...40,000,000 | ....
426362 JR 1|HENRY CNTY GA SCH DIST 04/01/2012........evvvrerrerrmreeerrismrsrsssesssssssssssssssssssssnnses | sessssnnees | 100.06/01/2007 ... J.P.MORGAN SEC. INC.....oovvvrmrirreinriiesesinssissssssssssssssssssssssssssssssssssns | ooes 38,235,447 | ... 36,495,000
426362 JS 9|HENRY CNTY GA SCH DIST 04/01/2013.. J.P.MORGAN SEC. INC....covvoorerriirrsssissssssssssssssssssssessssssssssssssessssnes 41,170,168 | ... 39,005,000
419780 J3  6|HAWAII ST 10/01/2011...eeorverreerercernns CITIGROUP GLOBAL MARKETS ...6,016,409 | ..coovvvrrriens 5,715,000
167484 D9 2|CHICAGO ILL 01/01/2036...... MERRILL LYNCH............ .10,616,500 |... 10,000,000
167485 H6 1|CHICAGO ILL 01/01/2029...... MANDATORY EXCHANGE. 1,859,376 | oo 8,475,000
167485 H7 9|CHICAGO ILL 01/01/2030...... MANDATORY EXCHANGE. 8,245,297 | o, 8,890,000
167485 K2 6|CHICAGO ILL 01/01/2029...... MANDATORY EXCHANGE. L2, 134914 | e 2,995,000
167485 K3 4|CHICAGO ILL 01/01/2030...... MANDATORY EXCHANGE..... 22,864,716 | ..o 3,140,000
213183 Y6 7|COOK CNTY ILL 11/15/2011. CITIGROUP GLOBAL MARKETS ...6,381,660 | ....ccorvvrrrnnt 6,000,000
452150 X8 3|ILLINOIS ST 08/01/2012.... MERRILL LYNCH........coovvverrverrinnn. .10,608,200 |... 10,000,000
452151 R5 4|ILLINOIS ST 01/01/2012.... LOOPS CAPITAL MARKETS, LLC.. 110,354,600 |... 10,000,000
452151 R7 0]|ILLINOIS ST 01/01/2013.... LOOPS CAPITAL MARKETS, LLC.. ..5,199,900 | ..coovvrerrrrrens 5,000,000
452151 ZH 9|ILLINOIS ST 06/01/2013......vevrrvrrreerrrirenerrnnens MORGAN STANLEY & CO...... W T872,521 | 7,475,000 |....
581850 ME 1|MC LEAN & WOODFORD CNTYS ILL 12/01/2017.....ovvvoereeereernsiriessessssessssesnsesnns RBC DAIN RAUCHERS..........oovumrerreirreissssssessssssnssssssssssssssssssssssssssens 10,816,105 10,010,000
455280 5Q 6|INDIANAPLS PUB IMPT-A-IN 07/01/2033.........cevurmrerreerneeerenesssessssessnsessssesnesssnees MERRILL LYNCH.........oorreieireeesreiseesssessssssssssssssssssssnsssssssssssssssssssnnes | sesssnssssmssssssssssssnssssnsssss | sessmmsssnsssnes 10,744,600 10,000,000
888805 AG 3|TOBACCO SETTLEMENT AUTH IOWA 06/01/2035. MORGAN STANLEY & CO....oovvrrrerrcrnreinsesnssisssssssssssssssssssssssssssssssssss | sesssmsssnsssssssssmssssnssssssssss | coons .15,100,120 |... ...14,000,000 | ....
485424 JM 8|KANSAS ST DEPT TRANSN HWY REV 09/01/2012.. CABRERA CAPITAL MARKETS INC......ovevirererniinrisseeiressnsesesssssssssesnsses | sessssessssesssssssssesssssssssessens | seees ..6,681,856 | ..o 6,400,000
270848 LU 6|EAST BATON ROUGE PARISH LA SA 02/01/2016.... " BAIRD (ROBERT W)......cccovverrerrrnnes rerreer e | e A1,111,514 . 10,360,000
546415 UN  8{LOUISIANA ST 05/01/2015.........couerreerriesieessisessssssissssssssesssssssssssssssssssessssssssenns LEHMAN BROTHERS INC........ooviiiieiesiississssiesssessssssssssssssssssssssnes | svssssssssessssssssssssssssssssnssss | sossosssssssssnsns 9,565,249 | ...ooovvvrrrirnnn 8,970,000
79020F AM 8|ST JOHN BAPTIST PARISH LA REV 06/01/2037.........cooovorveerrersrisnsiiesiessiinsione MORGAN STANLEY & CO 102,703,125 102,500,000
574192 VG 2| MARYLAND ST 08/01/2012.........cvvvrrvrrnreeeeriessssesesssssssessisesssssssssssssssssssssssssssnses | sosssssessses | ceseind 06/06/2007...... | J.P. MORGAN SEC. INC..... 12,052,614 ..11,450,000 |....
574192 WM 8| MARYLAND ST 02/01/2011.......ooerrvrerieriieeisessssssissssssesssssssssssssssssssssssesssssssssnses | svsssssssses | ooeeens 04/18/2007...... PIPER JAFFRAY..... 58,970,612 ...56 155,000 |....
574192 WN 6| MARYLAND ST 02/01/2012........cmmvvrmriieriensriessssssissssssesssssssssssssssssssssssssssssssssenses | sosssssessses | coneess 04/18/2007...... PIPER JAFFRAY 31,436,837 ...29,630,000 | ...
574192 XY 1{MARYLAND ST 08/01/2012........comvvurrrirmreerneeiesessseissssssesssssssssssssssssssssssssssssssanses | svsssssnssss | coneens 04/18/2007...... PIPER JAFFRAY 25,864,081 ...24,245,000 | ....
574192 ZQ 6|MARYLAND ST 08/01/2011........rrrerrrirnrerneesessssssisssssssssssssssssssssssssssssssssssssssenses | svsssssssses | soneens 04/18/2007...... PIPER JAFFRAY 22,545,053 21,360,000
574192 ZR 4|MARYLAND ST 08/01/2012........cmvrrrmrermrernresssssssessssssssssssssssssssssssssssssasssssssssnnses | svsssssssses | soeeens 04/18/2007...... PIPER JAFFRAY..... 21,863,656 20,495,000
575579 BR 7|MA BAY TRANSN-SR-A -MA 07/01/2032.........omrermrrrmmrernneernsrenssssssssnssssnsssssssss | cvnesssnsees | coneees 04/12/2007...... BAIRD (ROBERT Wi)....... ..9,580,649 |...coooovvrrrnnens 9,030,000
575579 QX 8|MASSACHUSETTS BAY TRANSN AUTH 07/01/2036.........cccevrerrerrrirreesnnerneeenns | cvnseeseneeen | vneend 04/26/2007...... MORGAN STANLEY & CO. 5,399,614 21,595,000
575579 QY 6|MASSACHUSETTS BAY TRANSN AUTH 07/01/2037........covonrurmenrnnireeneinnereissssnnens | eveneesninns | vevens 04/26/2007...... MORGAN STANLEY & CO. 5,147,272 21,590,000
575827 T4 2|MASSACHUSETTS ST 01/01/2017 ....ovverrererernrerrernernsessessssesssssssssssssssssesssssssssssnssens | svsssessssens | sevsens 04/12/2007...... MORGAN STANLEY & CO. 18,735,133 17,805,000
57582N 2Y 0 [MASSACHUSETTS ST 09/01/2025...........coouiererrriseisesisesssesssssssssssssssssssssssssssens | svsesssnnes | sveeed 04/18/2007...... BAIRD (ROBERT W)........... ...5,429,550 | ..oovvorerrrrns 5,000,000
57582N DJ 1 |MASSACHUSETTS ST 11/01/2012....c..commrvercreecrieseiseiiesseessssssssssssssssssessssssssns | eosensssenns | svennd 06/27/2007...... LEHMAN BROTHERS INC.. .34,715,660 | ... 32,420,000
57582P AK 6|MASSACHUSETTS ST 03/01/20271.........covuerrerrrieiesiineiiesissessssssssssssssssssessssssssssnss | sosssssensses | ceneisd 04/20/2007...... BAIRD (ROBERT Wi)....... 11,998,330 | ... 11,070,000
57586C DW 2 |MASSACHUSETTS ST HEALTH & EDL 07/01/2039..........ccmeverrrerrerieeiiessisessisnnns | evssensssenns | serned 06/28/2007...... MERRILL LYNCH.... 13,476,909 | ... 13,485,000
57586C MM 4 |MASSACHUSETTS ST HEALTH & EDL 07/01/2035..........cocmeverrrerneiieseiessssessisnnns | evssessesenns | serend 06/28/2007...... MERRILL LYNCH........ooivivrriesiissiiesssssssisssssssssssssssssssssssssssssssssssssnnns 11,508,091 | ..oooovrvrrenn. 11,515,000
57586C QF 5|MASSACHUSETTS ST HEALTH & EDL 07/01/2035..........coormmvermrrereneerseisssessnssens | eeversnniinns | ervenne 06/28/2007...... MERRILL LYNCH. ...ttt ssssssssssssssssssssssssssssssssssssnnss | sesssnssssnsssnssssssssssssssnssss | sosssssssmssssnses 9,684,186 | ....covvvvrrrrnnns 9,690,000
576000 EU 3|MASSACHUSETTS ST SCH BLDG AUT 08/15/2017.........vmvrerrrerreirsnesnnsinnsessnsens | cvnseesnnens | vneend 05/15/2007...... MORGAN STANLEY & CO....oocvovrrirriinriississsisssssnsssssssssssssssssssssssnsssns | sesssnsssssssssssssssssnssssnnssss | sessssssnssssnnses 7,803,806 | ...coovvvrrrirnnn 7,140,000
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747038 K2 2|PUTTABLE FLTG OPT TAX EXEMPT 07/01/2018.......ccmrienrrerneirissieeseissssisssisenss | cvssvesennses | veeend 06/28/2007...... MERRILL LYNCH. ...t ssssssssssssssssssssssssssesssssssssnnes 16,320,202 16,330,000

74703R 6E 0|PUTTABLE FLTG OPT TAX-EXEMPTS 12/01/2026...........ccoooormrrererrimnrrrseirnsiesnnens | eevirsniies | 0000..06/28/2007 ...... MERRILL LYNCH.... 11,498,097 |... 11,505,000

603827 LQ 7|MINNEAPOLIS & ST PAUL MINN ME 01/01/2024..........coocoomvrimnrrrerrrsssisssisssssnnses | cvnssesennnes | 000r..06/28/2007....... MERRILL LYNCH.... .9,629,219 | ..o 9,635,000

604128 4F 2|MINNESOTA ST 11/01/2012 CITIGROUP GLOBAL MARKETS 13,315,807 |... 12,325,000

604129 BK 1|MINNESOTA ST 06/01/2011 PIPER JAFFRAY .......cooriiriinrerneisnsssnsessssssssssssssssssssssssssssssssssssssnsess | vees 22,241,472 | ... ...21,120,000 | ....

604129 EA 0|MINNESOTA ST 08/01/2011 CITIGROUP GLOBAL MARKETS.........ovvermreerreimresseesnssssssssssssssssssnnens | vees 29,584,523 | ... ...28,100,000 | ....

604129 EB 8|MINNESOTA ST 08/01/2012 CITIGROUP GLOBAL MARKETS.........omrermrrerreerneesnsessnesssssssssssssssaneees 28,911,276 | ... ...27,195,000 | ....

604129 EC 6|MINNESOTA ST 08/01/2013 CITIGROUP GLOBAL MARKETS 28,999,606 27,065,000

604129 ED 4|MINNESOTA ST 08/01/2014 CITIGROUP GLOBAL MARKETS 29,149,176 27,020,000

604129 EE 2|MINNESOTA ST 08/01/2015 CITIGROUP GLOBAL MARKETS 29,211,430 | ... ...26,920,000

605580 DA 4|MISSISSIPPI ST 11/01/2014 UBS WARBURG LLC.............. 10,374,285 | ....ovvvvveennn 9,500,000

605580 KE 8|MISSISSIPPI ST 11/01/2017 GOLDMAN SACHS........cccooeees . 25,179,607 | ... ...22,565,000 | ...

105459 AB 7 |BRANSON MO REGL ARPT TRANSN D 07/01/2025..........oovvvmrermrrernsissnsssssssnnnes | eeveesnniies [ evvenne 06/13/2007...... CITIGROUP GLOBAL MARKETS.........omrvirrirrissssisssssssssssssssssssssssnnses | sesssesssssssssssssssssssssssssnssss | sossssssssssssnses 3,913,880 | ..oovevrvrrrirnnn 4,000,000

105459 AC 5|BRANSON MO REGL ARPT TRANSN D 07/01/2037........cvoervvenrireneesnsissssssssssnnses | eeversnssies | ervenne 06/13/2007...... CITIGROUP GLOBAL MARKETS.........omrvirrirnsessssissssssssssssssssssssssssnnses | sesssesssssssssnssssssssssssssnssss | sossssssssssssnses 4,378,005 | ..covvvrerrernens 4,500,000
60636W CN 3| MISSOURI ST HWYS & TRANS COMM 02/01/2016.........cvvverrrerrrernneesneeisssessnisens | eevessesies | evvenns 04/24/2007...... BAIRD (ROBERT W)........covvvvrnnee ..6,101,448 | ..oovvorrns 5,740,000

154871 AS 6|CENTRAL PLAINS ENERGY PROJ NE 12/01/2026..........c.commveeereemneersserssessmssssnnses | eevernsenns | evvenns 06/28/2007...... MERRILL LYNCH.... 9,989,003 | ...oovrvrrrrirnns 9,995,000

180847 SX 4 |CLARK CNTY NEV 06/01/2020.........cemvvermrrermrernrisnssssssssssssssssssssssssssssssssssssssssssans | sessssssss | aevenns 04/12/2007...... MERRILL LYNCH.... 10,133,364 | .oooovrvrerrirnns 9,555,000

181054 3M 7 |CLARK CNTY NEV SCH DIST 08/15/2014..........rmveerrrerrreerceenneesseessensssssssssssnssss | sessssseses | evvenns 04/12/2007...... MERRILL LYNCH.... 5,381,400 | ..ovvrvrrrrirnnn 5,000,000

181054 3N 5|CLARK CNTY NEV SCH DIST 08/15/2015........coomrrerrrernererreiseeesssessensssssssssssssnssss | sesesnsesne | avvenns 04/12/2007...... MERRILL LYNCH.... 6,457,680 | ...oovrvrrrrirnnn 6,000,000

181054 3P 0|CLARK CNTY NEV SCH DIST 06/15/2016........ccocreurererrererrnrrnreeernesneeseessessssessssssessenes | senseseseses | eereees 04/12/2007...... MERRILL LYNCH............ 5,381,400 | ..oovovrrvrirnnnne 5,000,000

181054 5M 5|CLARK CNTY NEV SCH DIST 06/15/20271.......ccvurevrererrererrnernreseessesnnesessesssssssssssesseses | snnesesseses | eereees 04/10/2007...... LEHMAN BROTHERS INC.. 19,664,134 | ... 18,560,000

641460 ZM 5| NEVADA ST 02/01/20713......reriieeerrerirneeneereesisnsessesssessssessssessssssssssssesssssssssessssssessessns | ssssssssssens | sessees 06/01/2007...... GOLDMAN SACHS......... 24,345,466 | ... 23,150,000

897825 AY 1|TRUCKEE MEADOWS NEV WTR AUTH 07/01/2017.......oooeveecreneisesireseiesesinies | vervienines | e 04/12/2007...... MERRILL LYNCH............ 12,687,956 | ... 11,865,000

897825 BN 4|TRUCKEE MEADOWS NEV WTR AUTH 07/01/2034..........oovrerreenriseseresriiessiinnns | vssviennnes | eneind 04/18/2007...... MORGAN STANLEY & CO. 20,008,360 | ... 18,855,000

365418 CE 0| GARDEN ST PRESERVATION TR N J 11/01/2015.......cooorremrieenisessiessisssssssessssenns | cvsssesnnies | veeend 05/29/2007...... SEASONGOOD & MAYER.. .16,468,989 | ... 14,050,000

645916 N\W 3| NEW JERSEY ECONOMIC DEV AUTH 09/01/2016..........ocvorrrererireniesnrisessssensisnns | cvsseesnnnns | veeend 04/10/2007...... LEHMAN BROTHERS INC...... ...5,345,800 | ...cooorevrrrnnns 5,000,000

646039 JN 8|NEW JERSEY ST 07/15/2017......crvvrrrenriireseisessisssesssssssssssssssssssssssssssssssssssssssnnss | sssssssssses | soneens 05/15/2007...... CITIGROUP GLOBAL MARKETS ..9,185,991 | ..coovvrerrns 8,330,000

64605 EU 8|NEW JERSEY ST EDL FACS AUTH  07/01/2022.........cccommvvmmreernnrinmreessnessnsssssssesnns | cvsssesennees | 00ene. 041182007 ....... CITIGROUP GLOBAL MARKETS.........oovverrrerrermerssssssssssnssssssssssssnsens | vees +..5,356,300 | ..ovvvorerrrrnens 5,000,000

646136 ET 4|NEW JERSEY ST TRANN TR FD 12/15/2030......cc0vcmmrerrereresssesmsssnsessnssssssssnnees PIPER JAFFRAY .......ooriiirrinsisnsessssssssssssssssssssssssssssssssssssssssssssssssssnnses 38,924,400 120,000,000

646135 3P 6|NEW JERSEY ST TRANSN TR FD  12/15/2012.......cmmveerrrirreerseirinreesneeessessnnenns CITIGROUP GLOBAL MARKETS.........omriirrrereesressssssssssessssssssssssnnses | sesssmsssmsssssssssssssssssnsssns | sessssssssssnes 41,764,441 38,825,000 707,747
646135 3Q 4|NEW JERSEY ST TRANSN TRFD 12/15/2013... SEATTLE-NORTHWEST SEC INC. 29,711,435 | ... 27,680,000 ..710,453
646135 7V 9|NEW JERSEY ST TRANSN TRFD  06/15/2011... LEHMAN BROTHERS INC.......... 11,622,642 |... ...10,960,000 |....

646135 P8 O|NEW JERSEY ST TRANSN TRFD 06/15/2011... LEHMAN BROTHERS INC.. 13,956,626 | ... ..13,290,000 |....

646135 Q4 8|NEW JERSEY ST TRANSN TR FD  06/15/2013........ovvveerverrrireeisessiessieseiissiis MERRILL LYNCH.........ooivveiieeiiseieseisesses s ssssssssens 10,562,300 | ..ooovrvernnn. 10,000,000

646135 WM 1|NEW JERSEY ST TRANSN TR FD  12/15/2016........covvevrverrrrrseresiiessieseieesiis LEHMAN BROTHERS INC......o.coovvieeeieeiisiessssssssssssessssessssssssssssssenss | svssesssessssessssssssssssssnsssss | sossessssissssnnns 10,976,300 | ..oooovvvvrncnn. 10,000,000

646135 WP 4|NEW JERSEY ST TRANSN TRFD  12/15/2018... LEHMAN BROTHERS INC........ooorvieiieiisiiesesissssssssissssssssssssssssssenss | svsssssssssssesssssssssssssnsssss | soone ...8,231,025 | ..covvvoerrrrnnn. 7,500,000

646135 X7 3|NEW JERSEY ST TRANSN TRFD 06/15/2011... LEHMAN BROTHERS INC......ocvovriirriesiissiiesssssssissssssssssessssssssssssssnnss | svsssesssssssssssssssssnssssnsssss | sooee 27,900,427 | oo 7,450,000

646136 EV 9|NEW JERSEY ST TRANSN TRFD 12/15/2032... PIPER JAFFRAY ........ooiiviiiriiesissiessssssssssssssssssssssssesssssssssssssssssssssssnses | svsssesssssssssassssnssssnssssnsssss | svone 47,152,000 |... .160,000,000 | ....

646136 EW 7|NEW JERSEY ST TRANSN TRFD  12/15/2033... PIPER JAFFRAY .......ooriiirriesiinsisssssssssssssssssssssssssssssssssssssssssssssssssanses | svsssnsssssssssssssssssnssssnsssss | sossemsssnsssnns 27,206,570 | ..coovvrvrrrrnnns 96,855,000 | ....

646136 EX 5|NEW JERSEY ST TRANSN TRFD 12/15/2034... PIPER JAFFRAY .......ooriiirrireriinsissssssssssssssssssssssssssssssssssssssssssssssssnnses | svsssnssssmssssssssssssnssssnsssss | ssssesssssssssns 31,162,259 | ..o, 116,390,000 |....

646136 EY 3|NEW JERSEY ST TRANSNTRFD 12/15/2035... PIPER JAFFRAY .......ooriiirrirnsesnsisssssssssssssssssssssssssssssssssssssssssssssssssssanses | svsssnssssmssssnsssssssnssssnsssss | sossssssnssssns 14,632,465 | ...oovvvrrrennn. 57,335,000 |....

646136 EZ O|NEW JERSEY ST TRANSN TRFD 12/15/2036... PIPER JAFFRAY ....couiirriinrireesnsessssssssssssssssssssssssssssssssssssssssssssssssssnsss | sesssssssssssssssssssssnssssnsssss | seoes .25,868,268 | ... .106,340,000 | ....

646136 HR 5|NEW JERSEY ST TRANSN TRFD 06/15/2018... BAIRD (ROBERT W)....ovcuiereerecsseessessssssssssssssssssssssssssssssssssssssssnses | sesssmsssssssssssssssssnssssnsssss | soens ...6,501,000 | ..covvvrrrrerens 6,000,000

646135 Q9 7|NJ STTRANSN-C  -NJ 06/15/2017............ GOLDMAN SACHS........cooieieinrieinissiseissssssssissssssssssssssssssssssssssssssssssssses | sesssssssssessessssssessassssssnsens | seees 1,087,430 | 1,000,000

646135 R3 9|NJ ST TRANSN-C ~ -NJ 06/15/2018... SEATTLE-NORTHWEST SEC INC...coovvurierirrireseinsisseeiresissssesssssssssesssses | sessssessssssssssssssssssssssssnsnns | seees 9,745,740 | e 9,000,000

747038 J7 3|PUTTABLE FLTG OPT TAX EXEMPT 06/01/2026.........cccovurverrermrrnerneereinernnensersesnne | eeeseereenns | veveees 06/28/2007...... MERRILL LYNCH.....cvuriiirirrineinsineiesssissieessssssessesssssssssssssssssssssssssessnes | sessssssssessssssssssssssenssnsnse | seees 11,123,322 ... 11,130,000

888808 AT 9|TOBACCO SETTLEMENT FING CORP 06/01/2042..........covvveecereermreeeesceinneesneees | cvneeenenenen | vneeed 04/19/2007...... BEAR STEARNS & CO......ouriimreiieeieeeineeisneessseesssessssssssssssssssssssssssss | sessssssssmssssssssssessssssssnsssns | sessssssmessssneees 5,563,800 | ..eeovverrreenns 5,000,000

888808 BK 7|TOBACCO SETTLEMENT FING CORP 06/01/2039........cccrvereeermrmmeeencnmmneeseees | vveeesenenen | vneeed 04/05/2007 ... | VAIOUS......oooorveeerieerieesseies e ssssssssssssssssssssssessssssssssssss s ssssssssssssns | sesssssssssssssessssassssasssssnsss | seoes ..107,642,446 | ... 92,430,000

888808 BM 3| TOBACCO SETTLEMENT FING CORP 06/01/2041........oooorverrrirnrisenisesiissesenies | cvsnvisenenes | eeeend 06/14/2007...... | Various.... | e | e 18,194,249 | ... ...15,690,000 | ...

888808 BP 6|TOBACCO SETTLEMENT FING CORP 06/01/2043...........covvveerrvrenrirnnisesriesssnnnes | cvnssesennies | vneend 06/14/2007 ... | VAIOUS. .....ovoorvererresesisssissesssessssesssssssssssssssssssssssessssssssssssssssssssesssssssssessssnns | sessssssssssssssssssassssessssnnsss | sessssssssnses 100,235,023 | ...ccovverrennns 88,560,000

888808 DE 9|TOBACCO SETTLEMENT FING CORP 06/01/2034...........ovvveerreenrirnneeesiissesnnnes | cvnseesennies | cvneend 0471912007 ... | VAIOUS. ....vvverernreresisesissesis st sssssssessssssssssss sttt sesssssssssssssssssns 81,030,639 | ..ccoocrvrrrrnnn 85,860,000

888808 BH 4| TOBGEN 06/01/2032............cmrrerrrireniineissssissssesssssssssssssssssssssssssssssssssssssssnssssssssns | sosssssesssss | soneees 06/14/2007...... | Various...........c..... 29,195,313 | ... ...26,060,000 | ...

44420P AB 0|HUDSON YDS INFRASTRUCTURE COR 02/15/2047.........ccocrmvrermmreemeeransessnnessenens | eeversnnenns | eevenne 04/11/2007...... GOLDMAN SACHS 33,962,720 | ..oovorrrirnnn 32,250,000
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44420P AC 8|HUDSON YDS INFRASTRUCTURE COR 02/15/2047 JP.MORGAN SEC. INC....oovorieriiinsiesiiesiiessssssisesssssssssssssssssssssssns | sssesssssssssssssssssssssssssensssnns | onsssssssssanses 28,342,440

542690 QT 2|LONG ISLAND PWR AUTH N Y ELEC 09/01/2025.... CITIGROUP GLOBAL MARKETS.........osrvirrirsisnsissssssssssssssssssssssssnnses | svssssssssssssnssssssssnssssnsssss | sooes 47,059,387 |...

592596 UR 9|METROPOLITAN TRANSN AUTHN'Y 07/01/2016... LEHMAN BROTHERS INC......ocvvrivrrississiessssssssssssssssssessssssssssssssnnss | svsssnsssssssssnsssssssnssssnsssss | soone ...6,195,351 | ...

64966F 3S 1[NEW YORKN Y 06/01/2032........ccnmvrermrrernrrernes MERRILL LYNCH............ S 17,269,280 | ...

64966F FD 1|[NEW YORKNY 12/01/2026.........ccococrmrrvrmrrirnns BEAR STEARNS & CO........... ST 18,456,804 | ...

64971K M8 6|NEW YORKN Y CITY TRANSITIONA 11/01/2013. CITIGROUP GLOBAL MARKETS T 34,908,200 | ...

64972H CX 8|NEW YORKN'Y CITY TRANSITIONA 01/15/2015..... FIRST ALBANY CORP................ . [ S 11,360,511 | ...
64971M KT 8|NEW YORK N 'Y CITY TRANSITIONA 11/01/2012......coevrrieererrrrerreeseeee e RAMIREZ & CO., INC.....oooeereeieiseeecetetese et ssstese s sesssssssanes | svsesissessesssssssssssssssssssesss | sresssssessesinsns 12,898,469 | ......ccccevveeee 12,270,000
64971M KW 1|NEW YORK N 'Y CITY TRANSITIONA 11/01/2013.......oeverieeiecrereeesce e RAMIREZ & CO., INC.....ooooeieeiceieteecetctese et ssstese s sessssassanes | svesssessesssssssssssssssssssesss | sresssssessesinsns 11,690,016 | ....coocvevrneeee 11,050,000
64971M LL 4|NEW YORKN'Y CITY TRANSITIONA 11/01/2027..... RAMIREZ & CO., INC..... P [P 10,881,101 | ... ...10,335,000
64983W 7U 4|NEW YORK ST DORM AUTH REVS 05/15/2013... RBC DAIN RAUCHERS...........cooeireimeeireeseeessssseessesssssssssssesssssssssssns | sessseesssssssssssssnnsssssssnnssens. | coons .10,837,800 |... 10,000,000
64988P E7 7|NEW YORK ST MTG AGY REV 10/01/2034........ MERRILL LYNCH........ SO DU ..9,644,210 | ..ccooverrrnns 9,650,000 |....
64988P X5 0|NEW YORK ST MTG AGY REV 10/01/2034.........ooooerrerrrireerirensiensissnsesessssessssensens MERRILL LYNCH. ...t sssssssssssssssssssssssssssssssssssnnes | svsssnsssssssssssssssssnssssnsssss | sossemsssnssssns 15,150,904 | ...covvvrennn. 15,160,000
650017 QA 7|NEW YORK ST TWY AUTH SVC CONT 04/01/2015........ccmrremrrererrirensirnsirnsisnnns LEHMAN BROTHERS INC......ovoriiieiinsiesssisssssssssssssssssssessssssssssssssnss | sesssessssssssssssssssssssssenssss | sossmsssssssssnses 5,293,950 | ..coovrireriinns 5,000,000
650017 QC 3|NEW YORK ST TWY AUTH SVC CONT 04/01/2017.. BEAR STEARNS & CO............... ...6,970,260 | ...

658256 GK 2|NORTH CAROLINA ST 03/01/2019......cc.crvvrevrrrenn. BANC OF AMERICA SECURITIES. AT.972,412 | ...

658256 PZ 9|NORTH CAROLINA ST 03/01/2013.... RAYMOND JAMES..........cccomnnens 110,651,300 |...

658256 VB 5|NORTH CAROLINA ST 04/01/2013 UBS WARBURG LLC.. ...9,249,237 | ...

930863 A5 4|WAKE CNTY N C 03/01/2011.... PIPER JAFFRAY .....o.voriirrineesnsesssssssssssssssssssssssssssssssssssssssssssssssnsses 12,810,116 | ...

930863 F6 7|WAKE CNTY N C 03/01/2011.... PIPER JAFFRAY............. 23,923,771

930863 F8 3|WAKE CNTY N C 03/01/2013.... LEHMAN BROTHERS INC.. 24,481,231 |...

930863 ZC 2|WAKE CNTY N C 03/01/2011 ..o PIPER JAFFRAY............. 10,504,400 |...

172252 XV 5|CINCINNATI OHIO CITY SCH DIST 12/01/2031 BAIRD (ROBERT W)... ..5,377,350 | ...

677519 BL 3| OHIO ST 08/01/2012........ccouemrvrrrrerrierririnrirans UBS WARBURG LLC.. ...5,607,961

677519 LX 6|OHIO ST 05/01/2012.. UBS WARBURG LLC.. ...7,206,291 | ...

677519 PY 0|OHIO ST 11/01/2013.. UBS WARBURG LLC.. ...7,108,708 | ...

677519 ZW 3|OHIO ST 09/15/2012.. UBS WARBURG LLC...... 11,889,524 | ...

677520 CD 8|OHIO ST 09/15/2017.. MORGAN STANLEY & CO. ...7,956,760 |...

677520 PM 4|OHIO ST 09/15/2012 UBS WARBURG LLC.......covvvirierrerneisnrisssssssesssssssssssssssssssssssssssssnees 10,717,392

677520 PN 2|OHIO ST 09/15/2013 UBS WARBURG LLC.......corvirriinreireernsecsnsissesssssesssssssssssssssssassssssssssnnes | sesssnssssssssssssnsssssnssssnnssss | sessmsssnsssssnees 8,332,284

677520 TQ 1|OHIO ST 06/15/2013.. UBS WARBURG LLC.......crrvireiercreireeesssesssssssssssssssssssssssssssssssssnses | sesssmsssssssssssssssssnssssssssns | soons 11,613,353 | ...

677520 US 5|OHIO ST 05/01/2012.. MORGAN STANLEY & CO.....oorrvrrrrcrrnneeisnssssnssssssssssssssssssssssssssssss | sesssssssssssssssssssssssssssnnsssss | soees 12,739,376 | ...

677520 UU 0|OHIO ST 05/01/2013 . FIRST ALBANY CORP.... ST PR ...7,869,003 |...

67756Q CP 0 |OHIO ST HSG FIN AGY RESIDENTI 03/01/2037......cvveorreeerneeeerneeeessneeessseeessneees MERRILL LYNCH. ..ot ssssssssssssssssesssssssssssssssssnss | sessssssssesssssssssssssssssssssss | sossosssssssssnsns 9,494,300

67760H CC 3|OHIO ST TPK COMMN TPK REV 02/15/2018...........cvorrreeeriesrressieseissssies s UBS WARBURG LLC.......oovooeiverciisiiissiisesiesssssssssssssssssssssssssesssssnsss | svssessssesssssssssssssssssssnsssss | sossessssissssnnns 13,799,833 | ..ooevvrnn. 12,115,000
736742 PU 5| PORTLAND ORE SWR SYS REV 06/01/2014 PIPER JAFFRAY......... 32,429,405 | ... ...30,020,000 | ...
709141 V7 7|PENNSYLVANIA ST 07/01/2016................ FIRST ALBANY CORP.... 22,939,969 | ... ...20,505,000 | ...
709141 V9 3|PENNSYLVANIA ST 07/01/2018.... BEAR STEARNS & CO... 34,000,774 | ... ...30,040,000 | ....
70914P AE 2|PENNSYLVANIA ST 11/01/2012.... MERRILL LYNCH.... 12,795,560 | ... ...12,175,000 | ....
70914P AF 9|PENNSYLVANIA ST 11/01/2013............ MERRILL LYNCH.... 14,438,457 | ... ...13,645,000 | ....
717880 5X 2|PHILADELPHIA PA SCH DIST 02/01/2030.... MERRILL LYNCH.... 14,939,359 |... ...13,940,000 | ....
745291 TZ 7|PUERTO RICO PUB FIN CORP 08/01/2027...... MERRILL LYNCH.... ...9,889,063 | ...ccoorerrrrrens 9,895,000
74703R X3 4|PUTTABLE FLTG OPT TAX-EXEMPTS 08/01/2039... MERRILL LYNCH........covvrverrrrennn. 113,991,600 |... 14,000,000
837152 EP 8|SOUTH CAROLINA TRANSN INFRAST 10/01/2027.. CITIGROUP GLOBAL MARKETS 17,181,450 | ... 16,250,000
586145 QH 0|MEMPHIS TENN 10/01/2017......oevverrrrernrrrrerrernes MORGAN STANLEY & CO...... 10,043,910 | .o 9,000,000
821686 UW 0|SHELBY CNTY TENN 04/01/2013............coovvvrnnnn. CITIGROUP GLOBAL MARKE 11,588,280 |... 11,000,000
880443 BQ 8|TENNESSEE ENERGY ACQUISITION 09/01/2023... FIRST ALBANY CORP................ ...5,510,000 | ..ovveorrrrrens 5,000,000
235036 GK 0|DALLAS FORT WORTH TEX INTL AR 05/01/2011.... MERRILL LYNCH.... ..9,834,096 | ....cooorvrrrenens 9,840,000
29333C FC 9|ENHANCED RETURN PUTTABLE FLOA 08/15/2010 MERRILL LYNCH.... . 22,071,749 | ... 22,085,000
293443 TA 5|ENNIS TEX INDPT SCH DIST 08/15/2031.......cvvumrrerrrrrnriresssssssssessssssssssssssssssenees BEAL (M.R.) & €Ottt sssssssssssssssssssssssssssssssssns | sesssessssossssnsssssssssssssnnssss | sossssssssssssnses 1,203,080 | ..covvvrrrrrrinnn. 4,000,000
414004 RD 5|HARRIS CNTY TEX 08/15/2023..........00commrermrireiesssinssssssessssssssssssssssssssssssssssnsees CITIGROUP GLOBAL MARKETS.........mriirrirnressssisssssssssssssssssssssssnnses | sesssmssssssssssssssssssnssssnnssss | sessmsssnssssness 6,588,430 | ...oovrvrrrrirnnn 6,200,000
509552 UZ 6|LAKE DALLAS TEX INDPT SCH DIS 08/15/2033.........ccccrmrvermmeerneirnsiesssissssssnsesns BEAL (M.R.) & COucorrirciieeiissiesiississessssssssssssssssssssssssssssssssssans | sssssssssssssssssnssssessssnnsssns | sommssssnsssssssssnns 819,980 | ..covvevrvrrennn. 2,910,000
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521840 X3 7|LEANDER TEX INDPT SCH DIST 08/15/2038...........cevvvrmrirnrreersisneissssssasssssssssnses | cosssssnnses | vneens 05/24/2007...... MORGAN STANLEY & CO....occooouririiiiieesisssisssssssssessssssssssssssssssssssss | sesssnssssssssssssssssssssssssenssss | sossssssssssssnses 1,499,309 | ...oooovrvrrinnn. 7,040,000
521840 X4 5|LEANDER TEX INDPT SCH DIST 08/15/2039........c.emvvmvirrnrrirrsisneissssssssssssssssnnes | svsssssnsses | eneens 05/24/2007...... MORGAN STANLEY & CO.
521840 X5 2|LEANDER TEX INDPT SCH DIST 08/15/2040..........ceevurmrerrereremresssismssssssssssssssnnes | svsssssssses | eneens 05/24/2007...... MORGAN STANLEY & CO..
521840 X6 O|LEANDER TEX INDPT SCH DIST 08/15/2041........ccomrrvrrrrirnrresressssesnssssssssssssssnses | svsssssnssns | cveeens 05/24/2007...... LASALLE FINANCIAL SERVICES, INC...
521840 X7 8|LEANDER TEX INDPT SCH DIST 08/15/2042..........cevvurmrernrrirnneesmeessssssnsssssesssnses | consessnsens | cveeees 05/24/2007...... LASALLE FINANCIAL SERVICES, INC.......ccoovvrrmrrernnrermerrnsesssssesnsessnnens | vees
780869 KU 6|ROYSE CITY TEX INDPT SCH DIST 08/15/2028..........cccommvermreerrrermeessresssssssnsesnes | cvsseesnneen | cvneees 04/30/2007...... BEAL (M.R) & CO...oovvvvrrerrirerrins
785138 AD 0|SA ENERGY ACQUISITION PUB FAC 08/01/2011.......ccorreerreerrrernerernnesssesssnesnnes | cvneessnnees | vneens 06/21/2007...... GOLDMAN SACHS.....
785138 AE 8|SA ENERGY ACQUISITION PUB FAC 08/01/2012........covrrermrenrerrerrernrensesnessssnsessesnes | evessesseens | veveens 06/21/2007...... GOLDMAN SACHS.......oooeeieietreteee sttt sese s sesssssnaes
796237 FL 4 |SAN ANTONIO TEX 02/01/20718.......oecveereeirererierreeeseieesese s ssses e sees MERRILL LYNCH......couvitiieesee et ens
796237 FP 5|SAN ANTONIO TEX 02/01/2025..........ccccvververrennenee MERRILL LYNCH....
806640 QZ 4|SCHERTZ-CIBOLO-UNVL CITY TEX 02/01/2029. BEAL (M.R.) & CO..
806640 RA 8|SCHERTZ-CIBOLO-UNVL CITY TEX 02/01/2030 BEAL (M.R.) & CO .
88256C AR 0|TEXAS MUN GAS ACQUISITION & S 12/15/2024 MORGAN STANLEY & CO....oucovmrirriesiiessssseissssssssssssssssssssssssssssssssss | svsssnsssssssssssssssssnssssnsssss | sossessssnsssnns 14 378,780
88256C AS 8|TEXAS MUN GAS ACQUISITION & S 12/15/2025 MORGAN STANLEY & CO....oocovvrirriieiiessiinsissssssssssessssssssssssssssssssssns | sesssnssssssssssssssssssssssssnssss | sossssssssssssnses 3,293,790
88256C AT 6|TEXAS MUN GAS ACQUISITION & S 12/15/2026. MORGAN STANLEY & CO....oocvvvnrerrirnriinsessssisssssssssesssssssssssssssssssssss | svsssessssssssonsssnssssnssssnsssss. | soone ...7,887,703 | ...
915115 2S 7|UNIVERSITY TEX PERM UNIV FD 07/01/2030...... VTIOUS. ..o vvvoreree it isssss st ssss st sssssssssssssssssssssssss | sssesssssssssssssssssssnnsssnnsssns | oo 64,383,350 |...
31371M 6S 1|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31371Q T5 7|FEDERAL NATIONAL MTGE ASSOC 02/01/2037. GREENWICH CAPITAL MARKETS
31403D J7 5|FEDERAL NATIONAL MTGE ASSOC 06/01/2036. UBS WARBURG LLC..
31405T AM 4|FEDERAL NATIONAL MTGE ASSOC 10/01/2034. UBS WARBURG LLC.........ccc....
31405W XP 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31406R UC 7 |FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.................
31406R UD 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.
31407M JA 4|FEDERAL NATIONAL MTGE ASSOC 08/01/2035. UBS WARBURG LLC......
31409G VB 9|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. J.P. MORGAN SEC. INC.
31409W GQ 8|FEDERAL NATIONAL MTGE ASSOC 08/01/2036. UBS WARBURGLLC......
31410C SE 3|FEDERAL NATIONAL MTGE ASSOC 06/01/2036. UBS WARBURG LLC........ccoocon...
31410C UJ 9|FEDERAL NATIONAL MTGE ASSOC 06/01/2036. GREENWICH CAPITAL MARKETS
31410E MG 0|FEDERAL NATIONAL MTGE ASSOC 06/01/2036 BARCLAYS CAPITAL...covorrrerrerseessesssssssssssssssssssssssssessssssssssssssssssnns
31410U CL 4|FEDERAL NATIONAL MTGE ASSOC 11/01/2036 GREENWICH CAPITAL MARKETS
31410U HS 4|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. VarioUS.....oveveerrrereecrereieeeeseees
31410V 3P 3|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. UBS WARBURG LLC..................
31410V 6L 9|FEDERAL NATIONAL MTGE ASSOC 02/01/2037. GREENWICH CAPITAL MARKETS
31410V 6W 5|FEDERAL NATIONAL MTGE ASSOC 02/01/2037 GREENWICH CAPITAL MARKETS
31410W FY 9|FEDERAL NATIONAL MTGE ASSOC 05/01/2037 GREENWICH CAPITAL MARKETS
31410W K3 1|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. VarioUS. ..o
31410W KX 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31410W LB 2|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31410W LG 1|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31410W LP 1|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.
31410X B7 0|FEDERAL NATIONAL MTGE ASSOC 08/01/2036. UBS WARBURGLLC......
31410Y Y5 7|FEDERAL NATIONAL MTGE ASSOC 10/01/2036. UBS WARBURG LLC........cccoocon...
31411B FW 8|FEDERAL NATIONAL MTGE ASSOC 11/01/2036. GREENWICH CAPITAL MARKETS
31411B HV 8|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31411C G5 4 |FEDERAL NATIONAL MTGE ASSOC 01/01/2037. GREENWICH CAPITAL MARKETS
31411C P2 1|FEDERAL NATIONAL MTGE ASSOC 11/01/2036. GREENWICH CAPITAL MARKETS
31411C PR 6|FEDERAL NATIONAL MTGE ASSOC 11/01/2036. GREENWICH CAPITAL MARKETS
31411C YB 1|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31411C YU 9|FEDERAL NATIONAL MTGE ASSOC 01/01/2037. GREENWICH CAPITAL MARKETS
31411D CN 7|FEDERAL NATIONAL MTGE ASSOC 12/01/2036 UBS WARBURG LLC.......oovvirirrireiisssiessssssisssssssssssssssssssssssssssssnnes
31411D U8 0|FEDERAL NATIONAL MTGE ASSOC 11/01/2036 GREENWICH CAPITAL MARKETS
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31411E FZ 5|FEDERAL NATIONAL MTGE ASSOC 12/01/2036..........ccccoermvvrrmrrermmrisnrissnissniinnses | vssvessanses | 00002.06/01/2007....... | GREENWICH CAPITAL MARKETS........oooviirieinsisssssessssssssssssssssssssss | sssesssssssssnssssnssssnssssensssns | sonssssessssnsenns 1,690,640 | ..ooovvrrreene. 1,779,914
31411E H3 4|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. .
31411E L9 6|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411E P9 2|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411E PQ 4|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411E TM 9|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411E WE 3|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411E XC 6|FEDERAL NATIONAL MTGE ASSOC 01/01/2037 GREENWICH CAPITAL MARKETS
31411E ZZ 3|FEDERAL NATIONAL MTGE ASSOC 01/01/2037 GREENWICH CAPITAL MARKETS
31411F 4N 1|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31411F EQ 3|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31411G 6U 1|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKETS
31411G MZ 2|FEDERAL NATIONAL MTGE ASSOC 01/01/2037 GREENWICH CAPITAL MARKETS
31411G SP 8|FEDERAL NATIONAL MTGE ASSOC 02/01/2037 GREENWICH CAPITAL MARKETS
31411H 6B 1|FEDERAL NATIONAL MTGE ASSOC 01/01/2037. GREENWICH CAPITAL MARKETS
31411H N2 2|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411H N5 5|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411H QQ 6|FEDERAL NATIONAL MTGE ASSOC 01/01/2037.
31411H XU 9|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411J G2 6|FEDERAL NATIONAL MTGE ASSOC 12/01/2036.
31411J KE 5|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411) R8 1|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411K 4U 4|FEDERAL NATIONAL MTGE ASSOC 05/01/2037.
31411K 7C 1|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411K EP 4|FEDERAL NATIONAL MTGE ASSOC 03/01/2037.
31411K NV 1|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411K NX 7|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411K R8 8|FEDERAL NATIONAL MTGE ASSOC 01/01/2037. UBS WARBURG LLC
31411K XL 2|FEDERAL NATIONAL MTGE ASSOC 02/01/2037 UBS WARBURG LLC
31411L BK 6|FEDERAL NATIONAL MTGE ASSOC 02/01/2037 GREENWICH CAPITAL MARKETS
31411L CG 4|FEDERAL NATIONAL MTGE ASSOC 01/01/2037. GREENWICH CAPITAL MARKETS
31411L CR 0|FEDERAL NATIONAL MTGE ASSOC 01/01/2037. GREENWICH CAPITAL MARKETS
31411L QV 6 |FEDERAL NATIONAL MTGE ASSOC 02/01/2037. GREENWICH CAPITAL MARKETS
31411L RQ 6|FEDERAL NATIONAL MTGE ASSOC 03/01/2037 GREENWICH CAPITAL MARKETS
31411L S4 4|FEDERAL NATIONAL MTGE ASSOC 02/01/2037 GREENWICH CAPITAL MARKETS
31411L TQ 4|FEDERAL NATIONAL MTGE ASSOC 03/01/2037.
31411L X5 5|FEDERAL NATIONAL MTGE ASSOC 04/01/2037.
31411N 5F 0|FEDERAL NATIONAL MTGE ASSOC 02/01/2037.
31411N NJ 2|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. UBS WARBURG LLC
31411N NV 5|FEDERAL NATIONAL MTGE ASSOC 02/01/2037. GREENWICH CAPITAL MARKETS
31411N XT 9|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. UBS WARBURG LLC
31411N XY 8|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS
31411R AG 3|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS
31411R GS 1|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC
31411R K3 1|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS 409,621 |...
31411R LP 1|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC 917,056 | ...
31411R MF 2 |FEDERAL NATIONAL MTGE ASSOC 04/01/2037. GREENWICH CAPITAL MARKETS ..43,89% |...
31411S 6C 5|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. Various ...27,399,951 | ...
31411U G8 8|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. GREENWICH CAPITAL MARKETS........cooorviineiinsinsissenssesssssssssssssnsss | svssssssssssssssssssssssssssssnnssss | svsenssisnsssnnses 5,101,837 | v, 1,791,386 | ....
31411U G9 6|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC
31411U GT 2|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC
31411U H5 3|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC
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31411U RL 7|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC.......oosvirriiriirsiissisesisssssssssssssssssssssssssssssesssssnnss | sesssesssssssssssssssssssssssnnssss | sossssssssssssnsss 6,131,363 | ..ovovrvrrrirnnn 6,213,399
31411U SF 9|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC.......oorvvrriieiieierssisssissssssssssssssssssssssssssssssssnnss | svsssssssssssssnssssssssnssssnsssss | sooes ..1,973,595 | ...
31411U TC 5|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC.......orrririvrriisiessssissssssssssssssssssssssssssssssssssssssnsss | svsssssssssssssansssssssnssssnsssss | soens .30,322,553 |...
31411U XE 6|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS........ovomrrirneerneissssssssssssssssssssssssnnses | svsssmssssssssssssmssssnssssnsssss | sones 7
31411U Z5 3|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS
31411V CS 6|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. UBS WARBURG LLC........cccocon...
31411V JV 2|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. UBS WARBURG LLC........ccoocon...
31411V PM 5|FEDERAL NATIONAL MTGE ASSOC 03/01/2037 GREENWICH CAPITAL MARKETS
31411V T3 3|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC.......oeiieeececicseteee e
31411V TM 1|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC..
31411W 3T 2|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. Various.........cooc.eevveee.
31411W A5 6|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC..
31411W AE 7|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC.......ovvviririirsiisiissssssises s st ssssssssnnes
31411W CQ 8|FEDERAL NATIONAL MTGE ASSOC 05/01/2037 VTIOUS. ....ocvvoorieec ittt
31411W D8 7|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31411W DV 6|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. VarioUS.....ovvvreeeiieeeissseessssssniss
31411W E5 2|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31411W EK 9|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31411W FT 9|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31411W UX 3|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. UBS WARBURG LLC.........ccc....
31411W XT 9|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC..
31411X NC 5|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC..
31411X VB 8|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. UBS WARBURG LLC..................
31411X XK 6|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31411Y 4T 7|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. J.P. MORGAN SEC. INC.................
31411Y 5N 9|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. GREENWICH CAPITAL MARKETS
31411Y GE 7|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.................
31411Y JV 6|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.....
31411Y JZ 7|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 J.P.MORGAN SEC. INC....ovvorrerriinrrtsrissesssssssssssssssssssssssssssssssssssnns
31411Y KH 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037 GREENWICH CAPITAL MARKETS
31411Y LK 7|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.............
31411Y QE 6|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. Various........cccevvvvevnne.
31411y SC 8|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. VarioUS......cvevireriieeereieeeessesesenns
31411Y ZU 0|FEDERAL NATIONAL MTGE ASSOC 03/01/2037 GREENWICH CAPITAL MARKETS
31412A CH 5|FEDERAL NATIONAL MTGE ASSOC 04/01/2037 UBS WARBURG LLC.......ovvirieiiieiirssicssisssssse s ssssnns
31412A E2 6|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC..................
31412A EP 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31412A K2 9|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.................
31412A TW 4|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31412A UC 6|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. VarioUS......cvvoreerreeseeeceriesiesnnes
31412B EW 8|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. GREENWICH CAPITAL MARKET
31412D 6D 5|FEDERAL NATIONAL MTGE ASSOC 12/01/2036. UBS WARBURG LLC........cccoocon...
31412L F6 2|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. UBS WARBURG LLC........ccocco....
31412L FU 9|FEDERAL NATIONAL MTGE ASSOC 03/01/2037. GREENWICH CAPITAL MARKETS
31412V 7G 7|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P. MORGAN SEC. INC.................
31412W RF 5|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. GREENWICH CAPITAL MARKETS
31412W SB 3 |FEDERAL NATIONAL MTGE ASSOC 05/01/2037. J.P.MORGAN SEC. INC.................
31412W XB 7|FEDERAL NATIONAL MTGE ASSOC 04/01/2037. J.P.MORGAN SEC. INC.................
31412X DM 3|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. GREENWICH CAPITAL MARKETS
31412X E7 5|FEDERAL NATIONAL MTGE ASSOC 06/01/2037 J.P.MORGAN SEC. INC....ccovoorrvtriieeiisesiessisssssssssssssssssssssssssssssssnns
31412X HL 1|FEDERAL NATIONAL MTGE ASSOC 05/01/2037 GREENWICH CAPITAL MARKETS
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31412X RM 8| FEDERAL NATIONAL MTGE ASSOC 06/01/2037 06/01/2007...... GREENWICH CAPITAL MARKETS........otitriiieeeireiseiinesinsiinsssessessssis | eessessssssssssssssssssssssinns | sesseessesssssssnssnees 48,529
31413A PS 6|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. 05/15/2007...... J.P. MORGAN SEC. INC............. . S ..1,335,531 | ...
31413B F8 9|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. 06/01/2007...... VBIIOUS. ..o vttt bbbt | sebsesssesssessessssnsssnssenssnses | conns . 1171,262 ..
31413B FX 4|FEDERAL NATIONAL MTGE ASSOC 05/01/2037. 05/15/2007...... J.P. MORGAN SEC. INC. SO ..36,094 | ...
31413B JB 8|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. 05/15/2007...... J.P. MORGAN SEC. INC..... e 1,129,213 ..
31413C JX 8|FEDERAL NATIONAL MTGE ASSOC 06/01/2037. 05/15/2007...... J.P. MORGAN SEC. INC.
3136FC T3 0|FANNIEMAE STRIP-10 08/01/2036................... 06/27/2007...... GOLDMAN SACHS.........ccoovvvn.
3136FE AB 8| FANNIEMAE STRIP-I0 05/25/2036............cccevrerereirireriesnsssiesesessssisssesssssssssesesssssens | svesessessnns | erenead 04/16/2007...... CITIGROUP GLOBAL MARKETS........oooveeviereeereiesisie e sssnes
32051G RB 3 |FIRST HORIZON MORTGAGE PASS-T 08/25/2035..........ccvevvreverereereesrerrnseissenes | eeveereerenes | erend 06/01/2007...... SCHEDULED ACQUISITION
31371N DQ 5{FNCL 256711 01/01/2049.........coueieeereeeeeceeeceesee et seessssssiesessssesse s ssssns | sresssensnns | cvenead 04/06/2007...... UBS WARBURG LLC..........
31371N G7 4|FNCL 256822 01/01/2049.........cocoonrrerrrrrrrrres S0 USRI PR 05/15/2007...... J.P. MORGAN SEC. INC.....
31395V UJ 6|FREDDIE MAC REFERENCE REMIC 06/15/2035. JU UURRN PUN 06/01/2007...... SCHEDULED ACQUISITION..
917542 KZ 4 |UTAH ST O7/01/2012......ceieeieeiiniieiiseiseieeiseisei e essesssessssssse s ssesssssssssss | eessssssnes | eeeens 04/18/2007...... PIPER JAFFRAY ..ottt sttt
917565 GM 9 |UTAH TRAN AUTH SALES TAX REV 06/15/2036...........cccosverrereereernerireeisseissiseeisnes | ceseesrenes | eeeens 05/24/2007...... MORGAN STANLEY & CO.....oiuiuiiriieiieiieeieeieeisessessesssessssssssssssses | sesisessssssssssssssssssssssssssnss | sesssssssesnessnnes 1, 177 800 | o 5, 000 000
917565 GN 7 |UTAH TRAN AUTH SALES TAX REV 06/15/2037... JS%0 USRI PR 05/24/2007...... MORGAN STANLEY & CO. ...16,935,000 |....
303820 N2 6|FAIRFAX CNTY VA 10/01/2012.......ocvenvreererrennens U ISP IR 06/07/2007...... BEAR STEARNS & CO... ...16,685,000 |....
88880N AU 3|TOBACCO SETTLEMENT FING CORP 06/01/2047.. I ISP I 06/21/2007...... Various. ... .103,505,000 |....
927790 BM 6 |VIRGINIA COMWLTH TRANSN BRD 09/27/2012.. U RPN IR 06/29/2007...... BAUM GEORGEK. & CO INC
928109 MQ 7 |VIRGINIA ST 06/01/2011... [P0 USRI IR 04/18/2007...... PIPER JAFFRAY. 10 623 110 ...
928109 PD 3|VIRGINIA ST 06/01/2012... [OOSR IS 06/06/2007...... MERRILL LYNCH.... ..1,450,668 |.....cccvvenene
928109 PE 1|VIRGINIA ST 06/01/2013......c.cvererrerererererernns [OOSR IS 06/06/2007...... MERRILL LYNCH.... ...71,950, et ———
181144 PK 6|CLARK CNTY WASH SCH DIST NO 0 12/01/2015 U ISR [ 04/12/2007...... MERRILL LYNCH.... .
25154C CT 9|DEUTSCHE BK SPEARS/LIFERS TR 01/01/2036 e e e 06/28/2007...... MERRILL LYNCH.... 51,878,854 | ...
93974B E3 2|WASHINGTON ST 07/01/2017.....covvverrrrrirenn. JS%0 USRI PR 05/15/2007...... J.P. MORGAN SEC. INC. 2.5,526,756 | ..cooovrvrrirnnn. X
88880L AA 1|WEST VIRGINIA ST TOB SETTLEME 06/01/2047..........coovemiemierneirneerneirneirnnesneeinnees | ceneenssinnes | eeeens 06/14/2007...... CITIGROUP GLOBAL MARKETS........cocoriuieriineieeiieiseeisssiesssesssssessens .20,000,000 | ...
97705L HM 2 |WISCONSIN ST 05/01/2071......comeierieeiiriieiieeieeineeeseiseieeisseesseessesssessesssssssssssssns | eesessssnes | eeeens 04/18/2007...... CITIGROUP GLOBAL MARKETS 15,753,845 | ... .15,
97705L PC 5|WISCONSIN ST 05/01/2012... 1S%0 USRI PR 06/06/2007...... MERRILL LYNCH......c.vvvirrrienn. 5,872,335 | oo,
97705L PD 3 |WISCONSIN ST 05/01/2013.....cciverimirimirieisssrissesssiins ...06/06/2007...... MERRILL LYNCH....
3199999. Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENES...........coeuiiiuiriieiteritetisieseteseeetesesessssesesesssssssssssesessesessssssass | s4essssesessssesessssesessssesessssesessssesassesesessssesssssesessssesessssesassesesassnsessssnsesessssesssnsasanas
Bonds - Public Utilities
131347 BC 9| CALPINE CORP 07/15/20710........c0mevmermcricricrierienisesssessiessisssssssssesssesssenssnssssnssne | sesnessnenns | seveed 05/09/2007...... VAIIOUS. ...ttt
111021 AE 1|BRITISH TEL PLC 12/15/2030... MANDATORY EXCHANGE.
3899999. TOHAl - BONAS = PUDIC UIIEIES. .. ... vttt ittt ittt sttt sttt et et sssstes st esessssesesssesessasesesses et essesesessssesessnsesessasesessnses  oesessssssesossesessssnsesessesessssesessssesesessesesss et et asseses s et s anse b et s et et easeten e et et snebennsetens
Bonds - Industrial and Miscellaneous
016275 AF 6 |ALION SCIENCE AND TECH C 02/01/2015........ovuieeeeireerenieneeeneesseseseessesesssesssinnens | eneesssssnes | eeeens 06/20/2007...... VOLUNTARY EXCHANGE...........cooiiiriiniineiesieeeeesseisseesssesssssssssssssssssns | sessssssssssssssssssssssssssssnnsss | seossssssssnsssssens 5,041,223
020002 AU 5|ALLSTATE CORP 05/15/2057.................... JS%0 USRI PR 05/03/2007...... GOLDMAN SACHS.......ooiiirirriseeseeseeisesisessssisee s ssssssssssnns | seesssssssssssssssssssssssssssssnns | oeees 17,433,325 | ...
020002 AV 3|ALLSTATE CORP 05/15/2037........ccocrsvunnvene. JS%0 FUSTRRRS PR 05/03/2007...... JP.MORGAN SEC. INC......cosvtieriirieniieiesiiesiiessiessiesssssessssssssssssnnes | seesessssessesssesssssssenssenssnnses | conne ...7,986,320 | ...
LN2629 50 6|AMERICAN AIRLINES INC TERM 2 12/17/2010 U PRI PR 05/21/2007...... CITIBANK NA BANK DEBT. . S ...2,500,000 |...
02687Q BW 7|AMERICAN INTL GROUP 05/18/2017............ [P0 PO PPN 05/15/2007...... BARCLAYS CAPITAL..... N SN ...4,994,650 | ...
031162 AT 7|AMGEN INC 06/01/2037.........cccconnene. JS%0 FUSPRRRIRS PRO 06/28/2007...... ValioUS. ... I SN 42,525,290 | ...
037411 AR 6|APACHE CORPORATION 01/15/2037....... I ISP I 06/13/2007...... BANC OF AMERICA SECURITIES. I SO ...6,840,796 | ...
04853E AR 0|ATLANTIC EXPRESS TRANS 04/15/2012............. o e e 05/01/2007...... JEFFERIES & CO.....c.ovevvvrrrinnes O ...2,955,000 |...
05949A 3F 5|BANC OF AMERICA MORTGAGE SECU 04/25/2035 JS%0 FRSPPRRRRNS FRO 06/01/2007...... SCHEDULED ACQUISITION. ....couriiireireeierieressirseesseseesseessesssessensens | oveesnessnessnessessessssssssnns | seees ...88,007
05949A U5 7 |BANC OF AMERICA MORTGAGE SECU 03/25/2035.........coevevereeresrereeseereerennes | eeereerennes | eevenns 06/01/2007...... SCHEDULED ACQUISITION.. N ...82,881
079857 AH 1|BELLSOUTH CAP FUNDING 02/15/2030........ccccevrererrererrrreesreersereresesissessesessessesnns | svereessnses | eevenns 04/16/2007...... MANDATORY EXCHANGE..... N .286,222
LN3286 03 3|BERRY PLASTICS HOLDING CORP 04/03/2015.........cceevererererrirerenerseiesesessenens | evveererinns | eoeeiad 04/25/2007...... CREDIT SUISSE-BANK DEBT I R ...6,000,000 |...
09348T AA 6|BLAZE RECYCLING & METALS 07/15/2012...... SO IR D 06/22/2007...... JEFFERIES & CO.....ooovvvrrrririreinn S ...3,000,000 |...
LN3317 91 1|BOISE CASCADE LLC E 05/03/2014.........ovvorirrierrierreiiseirseiseiseisssisse s ssssssssnns | eeessssssnns | eneens 05/09/2007...... CHASE SECURITIES INC-BANK DEBT.........ooturiirieriieieneiisisnesseiennns | eresisisnssssssssssssssssssssssnns | oeees 4,670,230
101137 AE 7 |BOSTON SCIENTIFIC 11/15/2035.........crverieeireirneiieiineiieseeseeessessseessesssesssssssssis | seeeeesnness | eevend 05/01/2007...... UBS WARBURG LLC.........cocuuenee S ...9,676,700 |...
110394 AA 1|BRISTOW GROUP INC 09/15/2017......correrireirnrirciinciensiinssessessssssssesssesssesssesssessens | seessssnnies | aevend 06/08/2007...... GOLDMAN SACHS.......ooieiiiirineiseiiseeiesisssie s sssstesstnns | seeisesssesssesssssssesstssssesstnss | seesesssssessessnnes 3,000,000 | ..oovverieriens 3,000,000
LN3208 87 0|CALPINE CORP-FIRST PRIORITY D 03/29/2000..........cccosrurrrerinerierineenniesnsnseenns | ceeeeneeennns | eneens 04/20/2007...... CREDIT SUISSE-BANK DEBT........ctiuiiiiierieiieeissiseississsssssssssesseses | crsessssssssssssssssessssssssnse | sessssssssssnsens 49,000,000 | ..eocvvvnvencene 49,000,000
LN2777 67 7|CEBRIDGE CONNECTIONS INC_1ST 11/05/2013......c.oviererriimieneineineirneisneineens | coeeeensnns | eneens 04/27/2007...... GOLDMAN SACHS-BANK DEBT........ooeuiiriieiicrieriesiesissssssssssssssssnsses | sesesessssssssssssssssssssssnss | seessesssessessnees 9,975,000 | ..oovvrrvrnnen. 10,000,000
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
LN3197 65 1|CEDAR FAIR -LP 08/30/2012.......cccomrierrireriresiissisnssssssssssssssssssessssssssssssssssssssenses | sevssnssss | avveons 05/23/2007...... MANDATORY EXCHANGE..........cosvieriiersiineiesisessiesssssssssesssssssssssssnss | svsssssssssssssssssssssnssssssssss | sossessssnsssnns 11,910,000
LN3239 26 3|CELANESE HOLDINGS LLC 03/30/2014.........coommreerrrirererinsirsssssssssessssssssssssssesssns | eevssssssies | avvenns 04/26/2007...... DEUTSCHE BANK SECURITIES INC-BANK DEBT.......ccoovvvvmmrireriiinsinns | evvrnssissnsssnsssssssssssnnsens | coone .10,000,000 |...
151169 AC 3 |CELLU TISSUE HOLDINGS 03/15/2010.......c.mmvermrrirrrerreisnsisssisssssssssssssssssssssnnses | sessssssssns | eevenns 06/26/2007...... BNY CAPITAL MARKETS, INC......ovvvrriinriisrenssisssssessssssssssssssssssssssssns | svsssessssssssssssssssnsssnsssns | soene ...2,000,000 |...
152312 AT 1 |CENTEX CORP 05/01/2018.........coumrermrirrrrernressssssssssssssssssssssssssssssssssssssssssssenssss | sessssssssnns | avveons 06/01/2007...... | VAIOUS.....vvveverreesnresnsessssssessssssssssssssssssssssassssessssssssssssssssssssssssssssssssssns | sasssssssssssssssnssssssssnsssnnss | seves 17,503,608 |...
LN3330 85 6|CEQUEL COMMUNICATIONS LLC 1ST 10/15/2013......ccomrrermrrenerirsrenneesssesssnesens | eeversnneinns | eevenne 05/23/2007...... MANDATORY EXCHANGE..........osviriinreeinecrnsesnsssssssssssssssssssssssssssnss | sessssssssssssssssssssnssssnsssns | sossessssssssnns 23,930,663 | ...
LN2670 91 4|CHARTER COMMUNICATIONS OPER B 04/28/2013.........coccommvrermmrernererneeenmnesnneens | eeversnrenns [ eevenns 05/29/2007...... CHASE SECURITIES INC-BANK DEBT.......conmrerreirreesnresnnessssssssessnnes | eesssmssssssssssssssssnssssnsssss | coons .16,000,000 |...
LN3226 17 9|CHARTER COMMUNICATIONS OPER N 03/06/2014.... I SRS PO 05/29/2007...... CHASE SECURITIES INC-BANK DEBT.......coonvrereirreernresnnessnssssnessnees | eesssmssssssssssssssssnssssnsssss | coens ...6,000,000 |...
16163E AL 2|CHASE MORTGAGE FINANCE CORPOR 03/25/2037........ccovverrermernrerrermernsessaessnnes | ensesnesnnes | eereees 04/01/2007...... VATIOUS. ....cvcveveireeeieiste sttt ssssess e ssse b s b sesesssssse s ssssessssssesns | aressesesssssessssesesssssessnseses | sessssssessssesens (1,567,305)
171798 AA 9| CIMAREX ENERGY CO 05/01/2017......vviveererrereiereieiseeeiseesstesesssssesie s sesnans J.P.MORGAN SEC. INC......oooteieveteee ettt ssssessssssnns | srevessisssssssessessssssssesssssnses | sessesssssessesinsas 3,000,000
172973 XW 4| CITICORP MORTGAGE SECURITIES, 06/25/2034... SCHEDULED ACQUISITION........ooveieiiecieieisereseiee et sssesssseessssssesens | eveesessessssssssssssssesesssssenes | ovees 642,512 | ...
17309V AQ 6|CITIMORTGAGE ALTERNATIVE LOAN 08/25/2021.. VETOUS. ......ovooivercveessess sttt ssssssses | sssessssesssssssssessssessssessssns | soves .(29177)] ...
179584 AA 5|CLAIRE'S STORES INC 06/01/2015.........c..cormvrvrevene. Various.........ooc.uevenne. SO DU ...3,995,000 |...
179584 AG 2 |CLAIRE'S STORES INC 06/01/2017........mvvvrrrererirresiiessisssissssssessssssssssssssssssssnns BEAR STEARNS & CO......iviriiiiiesiiesiiessssssissssssssssssssssssssssssssssses | sesssnsssssssssnssssssssssssnnssss | sossmsssssssssnses 4,967,500 | ..coovvrerrrrnens 5 000 000
181592 AD 8 |CLARKE AMERICAN CORP 05/15/2015.........ommveerrrirereisneisinssssessssssssssssssessssssssnns CREDIT SUISSE........iitriiriiinsiseesisssssssissssssssssssssssssssssssssssssssssssssssns | sesssnsssssmsssssssssssssssssnnssss | sossssssssssssnsss 4,000,000 | ..oovvrrrrernnens 4,000,000
181592 AF 3 |CLARKE AMERICAN CORP 05/15/2015.... CREDIT SUISSE............. ...4,000,000 | ..oovvvrrrirnnens
LN3246 74 8|CLARKE AMERICAN CORP B 05/01/2014 BANK DEBT PRINC ADV.... .25,000,000 |...
19075Q AA 0|COBANK, ABC 06/15/2022...........ccoo..... LEHMAN BROTHERS INC.. 10,000,000
20030N AM 3 |COMCAST CORP 03/15/2037................ VariouS....cveemeeerreerererereeneees 26,591,600
202795 HK 9| COMMONWEALTH EDISON 03/15/2036....... CITIGROUP GLOBAL MARKETS 4,519,750 | .coovvvrrriernnens
12543D AD 2|COMMUNITY HEALTH SYSTEMS 07/15/2015.. CREDIT SUISSE..........cccrnvnne. 14,894,100
208251 AE 8|CONOCO INC 04/15/2029.........occvverrererrrrenens MANDATORY EXCHANGE............ooeveieeieeieieesiteeseiesesee s vesesssssssssens | evesesssssssessssssssssssssssssesss | coesssssessesissosseses 276,330 | .oooereveriiererns
21079N AA 9 |CONTINENTAL AIRLINES INC 04/19/2022........ MORGAN STANLEY & CO. .16,540,660 | ...
02150J AT 9|COUNTRYWIDE ALTERNATIVE LOAN 01/01/2049... Various. ........oevvvervvcrvresiiennns ...(34,907,031) | ...
02150E AA 1|COUNTRYWIDE ALTERNATIVE LOAN 04/25/2037.......c0oomrveemrriissrsessisssissssnnses | coessisessins | eneind 04/02/2007...... CITIGROUP GLOBAL MARKETS 50,226,406 | ...
02150J BA 9|COUNTRYWIDE ALTERNATIVE LOAN 05/25/2022............ommvveerreesirsnsissssssssisnns | wvsenssenss | sereend 04/01/2007...... DEUTSCHE BANK SECURITIES INC. .34,453,135 | ...
12667G UH 4|COUNTRYWIDE ALTERNATIVE LOAN 07/25/2035..........ccoovommrrersnrerenrisnsessnssssssiens | eeverisniies | ervenne 06/01/2007...... SCHEDULED ACQUISITION.........civiriirriiseisnsisessssessssssssssssssssssessssens | svssmsssssssssssssssssesssssssses | somssssessssossssnsens 95,103
23243B AB 0|COUNTRYWIDE ALTERNATIVE LOAN 09/25/2048...........covvvermmrerrmrermneessssissssnnnes | cvnsvessnsees | coneend 06/29/2007...... COUNTRYWIDE................... 5,403,024
22238H GR 5|COUNTRYWIDE FINL CORP 05/07/2012........... U0 ISTURRPRON PO 06/04/2007...... GOLDMAN SACHS............. 20,000,000
126694 AG 3|COUNTRYWIDE HOME LOANS 08/25/2035..........ccceccomrverrrernrersnssesnsssssssssssssssssssnns | sevsssnsssns | aevenns 06/01/2007...... SCHEDULED ACQUISITION.........mrirrirrrrirneesssssnsssssssssssssssssssssssssssens | sessmsssssssssssssssssssssssnnsssns | semmssssnsssssnsssonss 191,933
12669F ZT 3|COUNTRYWIDE HOME LOANS 07/25/2034..........cmvveenreraneernseesseesnssssssssssssessnssens | cvnseesnseen | cnneeed 06/01/2007...... SCHEDULED ACQUISITION........crvuerermrrereeesnessnsessessnsessssssssssssssssens | eessmessssssssssssssssnssssnnsssns | semmssssnsssnsssssnns 417,023
12669G YA 3| COUNTRYWIDE HOME LOANS 05/25/2035..........cmvvermrereemmeessersssesssssessssssssssns | sevssnssses | aevenns 06/01/2007...... SCHEDULED ACQUISITION.........crierreerrerrernressnessssesssssssssssnssssnssssns | sesssmssssssssssssmssssnsssnssssss | ceons ..79,933 | ...
22545Y AG 6|CREDIT SUISSE MORTGAGE CAPITA 01/15/2049.........ooovvernrreesrennseissrnssniiens | aveseerniens | vevend 04/27/2007...... CREDIT SUISSE.........coiieiireirinrinsisississississssssssssssssssssssssssssssssssssssesssssses | sesssssssssesssssssssessasssnssnssnss | seees .50,250,000 | ...
126650 BJ 8|CVS CAREMARK CORP 06/01/2027........cvuremernrerermernsessessesnsensssssseesssssssssssessssssnsses | ssnmssessenss | eereees 06/14/2007...... VATIOUS. ....cvevvirerieictessse ettt s st s s s s s s s ssnsssesns | svsssesessssesessnsesessnsessssnseses | sesssissessssesens 48,879,660 | ...
24668P AA 5|DELHAIZE AMERICA INC 06/15/2017.......c.cvvoerveeerieseriessisesssesssssssssssssesssssssssnssons | cosssssensnes | ceneind 06/18/2007...... BANC OF AMERICA SECURITIES........c.osiviiivieesiesiiesesiesssisesssesssssssins | evssessisessssessssssssssssssssssns | sosersssissssnnns 11,958,720
LN3295 07 5|DELTA AIR LINES INC 2ND LIEN 04/30/2014...........omvveerreierererriesersseseesssssssssnses | eevvesesiiies | ervenne 05/14/2007..... GOLDMAN SACHS-BANK DEBT.........coommiurmrirreriessisssssssssssssssssssssssnes | eesssesssessssssssssssssssssssssss | sossosssssssssnses 5,000,000
247907 AC 2|DELTA PETROLEUM CORP 04/01/2015........coommveerereereeseissssssssiessisssssessssessssnns | cosssssensnes | ceneind 05/18/2007...... | VariOUS........crvveerrrrreerrernrenns 6,631,875
25179S AD 2| DEVON FINANCING 09/30/2031........coommrermrirneriesssssssssssssssssssssssssssssssssssssssssnses | svsssssnsses | coneens 04/16/2007...... MANDATORY EXCHANGE.........coosverrieerisiisssisssisssssssssssssssssssssssssnnss | srssessssssssssssssssssssssnnssses | susssssnssssssssnns 291,770
254709 AA 6|DISCOVER FINANCIAL SVS 06/11/2010.......ccvrrernriresiesensisnssssssssessssssssssssesssses | cvsssssnsses | ooneend 06/05/2007...... MORGAN STANLEY & CO. ...7,000,000 |...
254709 AB 4|DISCOVER FINANCIAL SVS 06/12/2017......cvveevrernririneessssiessssssessessssssssssssssssssns | svsssssessses | coneens 06/05/2007...... MORGAN STANLEY & CO. 14,969,400 | ... .15, 000 000 |....
260543 BJ 1|DOW CHEMICAL 11/01/2029........ccvummreerriireneesssisnssissssssssssssssssssssssssssssssssssssssenes | sonssssssses | onneens 04/16/2007...... MANDATORY EXCHANGE. 270,677 | ... ...244,000 |....
26816L AU 6|DYNEGY HOLDINGS INC 06/01/2019........ccummrrerrrirmrernresssssnssisssssssssssssssssssssssssss | sssssssnsses | cvneens 05/17/2007...... | J.P. MORGAN SEC. INC..... .20,000,000 |...
26816L AY 8|DYNEGY HOLDINGS INC 06/01/2015........cccrmrrerrrirreernresnnsssssessssssssssssssssssssssssss | svsesssnsees | cnneees 05/17/2007...... | J.P. MORGAN SEC. INC........cosvrrrrrrrrermrirnseesnsrisssssssssssssssssssssssssssnnes | oo 10,000,000 | ...
277432 AC  4|EASTMAN CHEMICAL 06/15/2024...........c.omveemrreereernerinseesssesnssssnsssssssssssssssssssnnss | svsessssseen | cnneees 05/16/2007...... CITIGROUP GLOBAL MARKETS .10,887,100 |...
280146 AC 5|EDGEN ACQUISITION CORP 02/01/20711.....cvurrererrrenrirrernrenseseisessssessesssssesssssnssssens | evsseesnssens | seveens 04/16/2007...... JEFFERIES & CO.....oovvvvvrrirrnne ...5,370,000 | ..ovvreirriienee
281023 AY 7|EDISON MISSION ENERGY 05/15/2027 ........covverveerrnrenrersesnesnsesesnsesssnsssssssssssssssseess | svsssessssens | sevsens 05/01/2007...... CITIGROUP GLOBAL MARKETS .10,000,000 |...
29078E AA 3 |EMBARQ CORP 06/01/2036.............comvverrrirriaressissesesessssssssssssssssssssssssssssssssssssssnnss | sossssssssses | seneind 06/12/2007...... | J.P. MORGAN SEC. INC........ccoeooirrrirrierrrsssisssiesssessssssssssssssssssessssnsss | sosssssssssssssssessssssssssssssnnss | sovsssesssnnssenssd 385,180 | vvvveivensinnn.
29270U AD 7 |ENERGY PARTNERS LTD 04/15/2014.........cvvoorrieeereeereessieeesessiessssssssesssesssiens | eosensinnns | sorennd 04/18/2007...... BANC OF AMERICA SECURITIES........c.coosviierrerrieerisssissssssssesssssssins | evvessssssssssssssssssssssnsssss | evvenssisnsssnnsen 1,500,000 | covvoocivoeniinnn
29270U AE 5|ENERGY PARTNERS LTD 04/15/2013........ccvorrvieeieeeieessiessisessisesssssssssssisssssns | evsesssnnns | sorened 04/18/2007...... BANC OF AMERICA SECURITIES..........cooevierrerresriessiessssssssessissssons | evvesssssssssssssssssssssssnnssss | evsenssisnssennsnn 1,000,000 | covvocivoeniinnn
29276K AA 9|ENERGY XXI GULF COAST IN 06/15/2013... IO IS 05/24/2007...... | JEFFERIES & CO......ccocorerrverrrrnne I
LN3334 66 8|ENTEGRA TC LLC 2ND LIEN 04/19/2014.........cooovvvrerrrenriiesiiessissssssssisssssssesssssnsses | eevsssnssies | evvenne 06/01/2007...... CREDIT SUISSE-BANK DEBT.......cccoovviimrrinrinssissssessssssssssssssssssssssnnss | sossssssssssssessssssssenssssnssss | svssessssnssenns 18,929,068 | covvvvvvrnrinnn.
LN3334 78 3|ENTEGRA TC LLC REVOLVING 2ND 04/19/2014.........oooverererrrereersressssssessisnnsees | eeversnniinns | arvenne 06/01/2007...... CREDIT SUISSE-BANK DEBT........cormriimmrirnressisssssssssssssssssssssssssssnns
293791 AW 9|ENTERPRISE PRODUCTS OPER 01/15/2068 J.P. MORGAN SEC. INC
298726 AA 8|EUROFRESH INC 01/15/2013......crvirrirercrneiisessssssissssssssssssssssssssssssssssssssssssssans IMPERIAL CAPITAL......oovirrrierrreseresneesssssssssssssssssssssssssessssssssssssssnssssns
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
314275 AA 6|FEDERATED RETAIL HOLDING 12/01/2016........ccosvveerrerrrirneressssisssssssssssssssnsssses | cvsssssnnses | eneend 06/11/2007...... UBS WARBURG LLC.......oorvirriiriiriiisssisesissssssssssssssssssssssssssssssssssnnss | sesssesssssssssssssssssssssssnnssss | sossmssssnssssnnss 4,837,150 | .covvvrerrirns 5,000,000
314275 AC 2|FEDERATED RETAIL HOLDING 03/15/2037.......ccocrsvverrerseerneresessssssssssssssssssssssns | cvsssssensses | ovneend 06/13/2007...... BANC OF AMERICA SECURITIES........cccocoommrrunnne ...9,539,800 |... ...10,000,000
LN3178 11 5|FOAMEX L.P. ST LIEN 02/12/2013.......crverrerreriieesssessisssssssssssessssssssssssssssssssssssns | sessssssses | aevenns 05/16/2007...... BANC OF AMERICA SECURITIES LLC BANK DEBT.........coccmmvvemrernnrirs | cons 24,709,632 | .o 4,705,882
LN3178 15 6|FOAMEX L.P.-2ND LIEN 02/12/2013........cmmrerrrirrnriieresssnsisssessessssssssssssssssssssssssnssss | sesssnnssns | aevenns 04/10/2007...... BANC OF AMERICA SECURITIES LLC BANK DEBT. ...3,046,958 | .....ooovevrrrens 3,000,000
LN3032 33 8|FORD MOTOR COMPANY 12/15/2011.......osvverrrernrernseissessssisssssssssssssssssssssssnns | sevssssssns | aevenns 06/01/2007...... MERRILL LYNCH BANK DEBT........ovvverrrernrireriernees ...9,380,056 |... 10,000,000
345397 VC 4|FORD MOTOR CREDIT CO 12/15/2016........vvurrverrrrirneeereeesssesnsnessessssssssssssssssssnes | cvsssssnsees | cnneees 06/06/2007...... | J.P. MORGAN SEC. INC......... 4,937,500 | ..covvrrerriens 5,000,000
346091 AX 9|FOREST OIL CORPORATION 08/15/2019.......cccmrvirreermrereeeseressesssssssssssssssesssssens | cvsssssnsees | cnneees 06/01/2007...... | J.P. MORGAN CHASE.... . . ...3,000,000 | ..covvvrrrrirnens 3,000,000 |....
302570 AX 4 |FPL GROUP CAPITAL INC 06/15/2067..........ccoeveerereeseeererrereereseeressessssessssssessessens | avesesssnses | eeveens 06/22/2007...... VATIOUS. ....cvcvvireiicicte sttt s bbb s st s s s s s ssesessnsssesns | svsssesessssesessssesessnsessssnseses | sessssssessssesens 19,317,920 19,500,000
LN3242 19 2|FREEPORT-MCMORAN COPPER 03/19/2014........cccoviveerrrrerieeercersereseseeessssssesees | evveriennns | erennad 04/20/2007...... CHASE SECURITIES INC-BANK DEBT........c.covsiurenirnereirnernssnsesesssssssnes | vessessssssssssssssssssssssssensnns | sessssmssssssessns 17,080,800 17,080,800
36159X AJ 9|GE CAPITAL COMMERCIAL MORTGAG 04/10/2017.......ouvereerrerrereeenrereesensessinnens | eeeseereenns | veveeed 04/26/2007...... BANC OF AMERICA SECURITIES.........ooirreeineireinincensensessssssesseseesnsens | veeessessssssessssssssssssssessnns | sessesessnsssnesns 50,251,852 | ... ...50,000,000
37247D AJ 5|GENWORTH FINANCIAL INC 06/15/2012.........c.erveeerereeerirsiiressisissssssssesssesssssssnns | evsensinnns | sorennd 06/05/2007...... BANC OF AMERICA SECURITIES..........osveereeieeineeeneeesenesesessessneeses | eesseesssssessssssmssssssesnssens | ceens 14,995,950 | ... 15,000,000
36185N D5 6|GMAC MORTGAGE CORPORATION LOA 11/25/2033.. 0 ISUURRRRROTS PO 06/01/2007...... SCHEDULED ACQUISITION...... SO DU 351,292 | oo 351,292 | ...
381303 GP 5| GOLDEN VY UNI SCH DIST CALIF 08/01/2032.........ccccomrveerrerneimessssssissssssssssnsssns | cvssessensses | vneens 04/04/2007...... BEAL (M.R.) & COucotriirieresisssesisss e ssssssssssssssssssssssssssssssssssans | svssesssssnsssssssnssssnssssnnssses | ssmssssnssssansssnss 704,457 | .vvoerinnn. 2,385,000
LN3301 69 1|GOODYEAR TIRE & RUBBER CO 04/30/2014..........ccovvvrmrrrenrismsiissseseessssssisssssssnns | eeveessniies | envenne 05/02/2007...... CHASE SECURITIES INC-BANK DEBT.........osmrienriiririneissssssnsssessssnses | evssnssssssssssssssssssssssssssss | sossemsssinsssnns 18,000,000 | ..ooovrvvrnnenn. 18,000,000
LN3282 86 7|GRAHAM PACKAGING CO LP-1ST LI10/07/20711...couriorvernrisnseississsessssssisssssnns | eevesnniins [ arvenne 04/26/2007...... DEUTSCHE BANK SECURITIES INC-BANK DEBT........ccconmvimmrirrrrinneinns | ervrmseimssssssssssssnsssnssens | voene ...4,000,000 |...

39678Y AA 2| GREENWICH CAPITAL COMMERCIAL 03/18/2051.........cmmvverrrernmrersniisssessnisnnsens | cvsseesnenes | vneend 06/05/2007...... GREENWICH CAPITAL MARKETS.......ovurvirneerneessssssssssssssssssssssssnnses | svsssmssssssssssssssssssnssssnsssss | soons .19,000,000 |...

410345 AE 2|HANESBRANDS INC 12/15/2014........omvvermrriinrisnsiiserississssssssssssssesssssssssssssssnsssss. | sesssesssns | avvenns 06/19/2007...... | VOLUNTARY EXCHANGE..........

413627 AX 8|HARRAHS OPERATING CO INC 06/01/2018..........cmmveerrrerrrerererneessssessensssesssnnees | sevesseneses | aevenns 06/22/2007...... | ValOUS. ....cvovrverrrerrrerrrernns

LN3270 85 4|HAWKER BEECHCRAFT INC 03/26/2014.........ccccovvvemmeernnrermeeernseesmssssssssssssssssssnnses | sevesnsssns | avvenns 04/20/2007...... CREDIT SUISSE-BANK DEBT....

LN3270 93 8|HAWKER BEECHCRAFT INC 03/26/2014.........oovvrrerenrinsereensensessisessssssssssesssssssanes | sonsessennes | eereees 04/20/2007...... CREDIT SUISSE-BANK DEBT....

421924 BC 4|HEALTHSOUTH CORP 06/15/2014........ccovurrererreriseenseseissssssessessssesssssssssssesssssssses | snssssssnsss | eereees 06/08/2007...... VOLUNTARY EXCHANGE......

421924 BF 7|HEALTHSOUTH CORP 06/15/2016........cccovurerererrerrerneennereesnesneesessessessssssessssesssssssss | sonsssssnnes | eereees 06/08/2007...... VOLUNTARY EXCHANGE..
40426W AU 5|HRPT PROPERTIES TRUST 06/15/2017........cvvvorevoeriiesrieseeessisesssesssssssssssssssses | evvssessies | arvenne 06/18/2007...... | WACHOVIA CORPORATION..

451663 AC  2|IDEARC INC 11/15/20716.......covoervirrrireriresiissiesssssssssssisssssssssssssssssssssssssssssssssssnns | sssssssssses | anvenns 06/11/2007...... | VOLUNTARY EXCHANGE..

456671 AA 4 |INDYMAC IMSC MORTGAGE TR 01/01/2049...........comvvererrirerreeneiessissssisssssssssssnsses | eevessnsies | evvenns 05/10/2007...... CREDIT SUISSE...........couvvvnee.

LN2252 81 2|INTERSTATE FIBERNET-ITC DELTA 08/26/2000...........coovvemmrermrrinrersmesssessessssssnns | eeveessniiins | ervenne 04/02/2007...... BANK DEBT PRINC PAYDOWN.

45974V B4 9|INTL LEASE FINANCE CORP 08/01/2014..........ovsvverrirreeenrisessissssissssssssssssssssnsssss | sevessnnsins | arvenne 05/23/2007...... BARCLAYS CAPITAL........coevrvrnenn.

44980Y AH 0[IPCS INC 05/01/2013......ccrvvrrerrierressssssssessssssssssssssssssssssssssssssssssssssssssssssssnnsses. | sessssnssss | aevenns 04/11/2007...... BANC OF AMERICA SECURITIES. ol

44980Y AJ 6]IPCSINC 05/01/2014........overrrereriieresseseissssesssissssssssssssssssssssssssssssssssssssssssssssssnssss. | sesssnsssns | aevenns 04/12/2007...... BANC OF AMERICA SECURITIES..........covvirriinrinsernsisssssssssessssssnsenns

730481 AE 8|J.B. POINDEXTER & CO 03/15/2014........ccorreerreernrieeesnsesnsessssessssssssssssssssssssnes | svsssssnsees | cnneens 05/02/2007...... UBS WARBURG LLC.......cvrvirrerrerreereeisnssnssessnsssssssessssssssssssssssssnees

708130 AC 3|JC PENNEY CORPORATION IN 10/15/2036.........ccccurreerrernerereeesnnessnsssssnsssessnnees | cvseeessnnen | cvneees 04/24/2007...... LEHMAN BROTHERS INC..

46631B AK 1|JP MORGAN CHASE COMMERCIAL MO 06/15/2049..........ccovvurverrrnrerrirsensseireennes | wovrereernnes | eereees 06/28/2007...... J.P. MORGAN SEC. INC.....

442438 BA 9|K HOVNANIAN ENTERPRISES 01/15/2017.....couiveerereirerereireieesnsesseseesnsessessssessssssssses | srnsessennes | eereees 04/17/2007...... UBS WARBURG LLC......

48238Q AB 1|KAR HOLDINGS INC 05/01/2014.........coooerveerreerieeiiressiessessssssssssssssessssssssssssssnns | cossssssssses | coneind 04/13/2007...... GOLDMAN SACHS........oovoivisiesisesssssssies s ssss s

487836 AT 5|KELLOGG CO 04/01/2031........ovverrrereriesiiessiesssssssssssssssssessssssssssssssssssssssssssssses. | aesssssssies | avveons 04/16/2007...... MANDATORY EXCHANGE..........ccoovoeeveeresitesesse s

LN3226 85 6|KELSON ENERGY 1ST LIEN B 03/08/2013........commveeermrecermneeessneeessnnesssssessssessssnns | sesmmeessnns | conseed 06/07/2007...... | ValiOUS........ovvverrrrrrererrerrrenne A7,441750 | ...

494550 AV 8|KINDER MORGAN ENER PART 02/01/2037..........covoevrererirmssssssisesssssssssssssssssssnsses | sevssssnsses | avvenns 05/23/2007...... CITIGROUP GLOBAL MARKET ...9,184,582 | ...

494550 AW 6| KINDER MORGAN ENER PART 01/15/2038............c0ommvererirsiisniiessssssisssssssssssnsses | sessssssees | avvenns 06/18/2007...... | J.P. MORGAN SEC. INC............. .39,906,000 | ...

52107Q AD 7 |LAZARD GROUP 06/15/2017........osvrerrrerrrersrerssisssissssssssisssssssssssssssssssssssssssssns | sonssssnnsss | cnneees 06/18/2007...... GOLDMAN SACHS............. 14,955,300 | ...

50180J AG 0|LB-UBS COMMERCIAL MORTGAGE TR 02/15/2040.........c.ccmmveemeremmrersmereensssensesnns | eeversneenes [ evvenne 04/24/2007...... LEHMAN BROTHERS INC.. 20,099,228 | ...

524908 WH  9|LEHMAN BROTHERS HOLDINGS 05/03/2032............cmvvermrerrrersrssssssssssssssssssssses | cvsssssnsens | vneens 04/24/2007...... LEHMAN BROTHERS INC.. 119,736,400 |...

527288 BA 1|LEUCADIA NATIONAL CORP 03/15/2017.......cmvverrrermrernreirsessssesmssssssssssssssssssnns | svsssssnsees | coneees 06/27/2007...... | JEFFERIES & CO........... ...4,812,500

LN3197 00 8|MACH GEN LLC-1ST LIEN B 02/22/2014..........covvromrrererenreirneeesnsresssnssssessssssssssesnns | sevesnssses | avvenns 06/01/2007...... | Various................ 10,847,882

LN3196 96 8|MACH GEN LLC-1ST LIEN SYNTHET 02/22/2013........cooovrrierinrirernirnnissisisnsessesnnes | aovrereesnnes | eereees 06/01/2007...... Various.... 1,125,007

LN3197 08 1|MACH GEN LLC-2ND LIEN C 02/15/2015........ccocrvrmrerrermirnrensesernssssesessssssssssssessenes | snseseesnses | eereees 06/08/2007...... Various.... 3,261,621

56845T AF 4 |MARINER ENERGY INC 05/15/2017......coovveeeerrerenieneessessinseseessesssessssesssssssssessssenens | eessssssesses | rvennd 04/26/2007...... Various........cveeveereenenns 4,010,000

573284 AJ 5|MARTIN MARIETTA MATERIAL 05/01/2037.........coovourveeriirsrinsiiessssesssisssssessisenss | cessvssensses | ceeeind 04/25/2007...... | J.P. MORGAN SEC. INC. 9,998,600

552953 BC 4|MGM MIRAGE INC 06/01/2016...........covvererreerrercrireeiesssiessssessssssssssssessssssssssssens | sosssssensses | ceenind 05/22/2007...... | Various...........cccoeveen... 7,990,000

618270 AB 8|MORRIS PUBLISHING 08/01/2013...........erverrrerreiesiesessiesssisssssssssssssesssssssssssssss | sosssssnsses | conened 05/22/2007...... | VAOUS.....covoorverrrerrrisriiesiians - . ...3,263,750 | ...
624758 AA 6|MUELLER WATER PRODUCTS 06/01/2017.........covrmriererrirerseississssssssssssssssssssssssss | cosssssesnses | oneend 05/16/2007...... BANC OF AMERICA SECURITIES........c.commiieriiensiessississssisssssssssssssses | sessessssessssssssssssssssssssssss | sosssssssssssnses 1,000,000 |...oooevrrrrennn. 1,000,000
638612 AJ O|NATIONWIDE LIFE GBL FUND 05/15/2037.........ccommrrrmrrernnrernssesssssssssssssssssssssssses | cvssssssnsses | coneees 05/14/2007...... MORGAN STANLEY & CO....oucvomrirrirriinnssississssssssssssssssssssssssssssssssss | svssssssssssssssssssssnsssnsssss | sossessssnsssnnns 24,962,000 | ...coocovrrrrnnn 25,000,000
640071 AR 7|NEENAH CORP 01/01/2017......cvuorrreieerenreiesiissssssessssnsssssssssssssesssssssssssssssssssssssssnes | svsssssssses | soneens 04/18/2007...... | VOLUNTARY EXCHANGE..........cocosvviirrriinerinsscsseissssssssssssssssssssssssssssssns | sossssssssssssssssssssssssnssssnnss | sossssssssnnssssnes 4,000,000 | ..oovvrrrrrrnnens 4,000,000
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Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
640094 AG 3|NEFF CORP 06/01/2015........coomrinriireiiseisseisssssssssssessssssssssssssssssssssssssssssssssssses | sosssssssses | soneens 05/23/2007...... BANC OF AMERICA SECURITIES........c.commiinriinniieniississsisisssssssssssssss | sessesssssssssssssssssssssssnssss | sossssssssssssnses 1,000,000 | ..oooovrrrrnennn. 1,000,000
651716 AB 8| NEWPAGE HLDG CORP 11/01/2013.......ccvvreieeerirneiinsisessiesssesssssssssssssssssesssses | svsssssensses | ooneens 05/01/2007...... | VAIOUS.....coooorrerrrererirnriisesiennns
652482 BM 1|NEWS AMERICA INC 03/01/2037.......c0ccrmvreremrerinsiressissssssssssssssssssssssssssssssssssssssns | sossssssssss | ooneens 06/13/2007...... LEHMAN BROTHERS INC..
LN3322 97 8|NORANDA ALUMINUM INC 05/18/2014.........errerrrermreeeneerssssnsssssssssssssssssssssssanses | sevessnssss | aevenns 05/30/2007...... MERRILL LYNCH BANK DEBT...
LN2669 44 5|NORWOOD PROM PRD A 08/17/2009.........c.cmmreermrerreernneermesssnsesssssssssssssssssssssasses | sevssnsssns | aevenns 04/02/2007...... BANK DEBT PRINC ADV........
LN1914 84 2|NOVELIS INC BT USD 01/07/2012......cccrrermreerreinneesssesseessnessssssssssessessssssssssssnss | sevssssssns | aevenns 05/21/2007...... CITIBANK NA BANK DEBT.............
67105E AA 0|OUTBACK STEAKHOUSE INC 05/15/2015 I SURRRRN FR 06/27/2007...... BANC OF AMERICA SECURITIES.
690742 AA 9| OWENS CORNING INC 12/01/2018........ceoererrerrrererrieenernseseessssssssssesssssssssssssssssssness | sesssessesens | sevsens 06/22/2007...... VOLUNTARY EXCHANGE...........ocooiiirieieieiseteeeis et
690742 AB 7|OWENS CORNING INC 12/01/2036........c.corerrerrrrnerrrereenrinseeesssssssssssessessssssssssssssssness | svsssessssens | sevsens 06/22/2007...... VATIOUS. ....cvevveireisisie sttt bbbt bbbt a s n s
713409 AC 4|PEPSIBOTTLING 03/01/2029........ MANDATORY EXCHANGE............ooeieiieiiecieiscte et ssssissnens | evesesssssesessssssssssssssssssenes | cvesssssessesissessenes 275,932 |...
716424 AC 0|PETRA CRE CDO LTD 01/01/2049............ GREENWICH CAPITAL MARKETS.........cooivirreieseriesssessiesssssssssssssssnses | evsssssssssssesssssssssssssssssns | soone .18,000,000 | ...
72347Q AB 9|PINNACLE FOODS LLC/CORP 04/01/2017... LEHMAN BROTHERS INC........coovrviirieeiiessiesssisssissssssssssessssssssssssssnss | svssssssssssssssssssssssssssssssssss | svone ...1,987,500 |... ,000,
723787 AB 3|PIONEER NATURAL RESOURCE 01/15/2028 BANC OF AMERICA SECURITIES........c.commvieeiiinniiesiinsisnsssisssssssssssssss | sessesssssssssssssssssssssnnssss | sossssssnssssnses 7,481,680 | ..ocoovrvrrrirnnns 8,000,000
72650R AQ 5|PLAINS ALL AMER PIPELINE 01/15/2037........covvorrirerierriisssesssisssssssssss s BANC OF AMERICA SECURITIES........c.commvieriinneiesiinssisnsisssssssssssssssss | sessesssssssssssssssssssssnnssss | sessssssnssssness 6,794,562 | ...oovrvrrrirnnn 6,680,000
726505 AD 2|PLAINS EXPLORATION & PRO 06/15/2015.........covvoorrvereriirnrrisssessssssssssssessssssennes | vssssssnnses | oneens 06/13/2007...... | J.P. MORGAN SEC. INC........ccoovrrrrrrmrrernriinsessssisssssssssssssssssssssssssssnnns | oo .5,000,000
LN2575 65 9|PLY-GEM INDUSTRIES 08/15/20711.....ccvorrrernrirnrisnssssssssssssssssssssssssssssssssssssssses | sevsssnsssns | aevenns 04/05/2007...... BANK DEBT PRINC ADV.......oomvrirrirneernsisnessssssssssssssssssssssssssssssssssssns | sssmmsssmssssssssnsssssssssnssssns | semmssssnssssansssonss 393,187
LN3291 00 9|PLY-GEM INDUSTRIES 08/15/20711.....ccvomrrernrerrisnsssssssssssssssssssssssssssssssssssssssses | sevsssnsssns | aevenns 05/23/2007...... MANDATORY EXCHANGE. 14,315,062
LN3291 04 1|PLY-GEM INDUSTRIES 08/15/2011.....cvveureerreerresnrrsssessssessssssnssssssssssssssssssssssses | sevsssnssses | aevenns 05/23/2007...... MANDATORY EXCHANGE..........oovverreirciireeseeesssessssssssssssssssssssssssssnnes | sessssssssssssssssssssessssnssssns | semmsssnsssnnssssnes 534,938
69351H AD 4 |PPF FUNDING INC 04/15/2017........eveorrrerreernerersneesssesneesssssssssssssssssssssssssssssssssssssnns | sessensssenes | sesnned 04/04/2007...... MORGAN STANLEY & CO. 9,962,200
69351H AE 2 |PPF FUNDING INC 04/15/2012........cveverreeinrirseressinsessessssessssssssssssnssssessssssssssssssessns | snsssssesses | neeens 04/04/2007...... MORGAN STANLEY & CO.............. 9,981,700
74161Y AT 2|PRIME MORTGAGE TRUST 11/25/2021.......covrrrrrirrereineinsiseieensensieessssssssssssssessnns | sesssssnssens | sevens 04/30/2007...... FTN FINANCIAL SECURITIES CORP. .10,596,628 | ...
743315 AM 5| PROGRESSIVE CORP 068/15/2037........ovureerrerrrereeserneensereisessnsesesssessssssessssesssnsssssess | sesssessesens | sevsees 06/18/2007...... GOLDMAN SACHS.......cccovrerrinenne 24,932,250 |...
745332 BY 1|PUGET SOUND ENERGY INC 06/01/2067..........cccceverremerieemmenereeessessseessssesnsesnns | cvseeesneeen | cvneees 05/30/2007...... LEHMAN BROTHERS INC.. 25,000,000 | ...
74834L AN 0| QUEST DIAGNOSTIC INC 07/01/2037........ccvvvvrrieriereriessissssssssssssssessssssssssssssnss | svsssssssses | enennd 06/19/2007...... MORGAN STANLEY & CO. 19,778,200 | ...
76112B SQ 4|RAAC SERIES 09/25/2034..........ccooorviieriiesriesssississssssssssessssssssssssssssssssesssssssssssssns | sosssssessses | soneens 06/01/2007...... SCHEDULED ACQUISITION.........oevvuriirriisnsisssisssssssssssssssssssssssssssssens | ssssmsssssssssssssssssssssssssssss | sssmsssssssssessssnsens 98,446
LN3195 76 2|RAILAMERICA INC 08/14/2008............ccoovvmmrernriireriisssisesssnssssssssesssssssssssssssssssnsssss. | sevsssnsssns | avveons 04/30/2007...... MORGAN STANLEY & CO. INC BANK DEBT. 15,000,000 | ...
576442 AA 5|RARE RESTAURANT GROUP LL 05/14/20714........ccommvirrriinrrinerinsiiesissnsessssssnnnes | cvssesssssses | oneend 04/30/2007...... | JEFFERIES & CO ...1,250,000 |...
75725# AA 0|REDBUD ENERGY A 10/25/2011.......cooneverne. N PSRN PO 06/01/2007...... | Various................ - 6,614,620
75725# AB  8|REDBUD ENERGY B 10/25/2011.....corverrrernrirseissssssssssnsssssssssssssssssssssssssssssssssnns | sessssesssss | avvenns 06/01/2007...... | VAIOUS.....vvververrrirserisessssnsissssssssssssssssssssssesssssssssssssssssssssssessssasssssssssnsssans | sosssssessssssssssssssssssnssssnnss | sessssmssssssssns 1,023,900
759509 AB 8|RELIANCE STEEL & ALUM 11/15/2036........ccvvorrrerrrerneeesnrersneessressessssssssssssssssns | cvsesssnnees | cnneees 04/02/2007...... | VOLUNTARY EXCHANGE..........cocommrumrrireinnrcrnneissssssssssessssssssssssssenns 24,501,285
759509 AD 4|RELIANCE STEEL & ALUM 11/15/2016........cvvverrrerererrreeserersnessssessesssssssssssssssssss | cvssessnneen | cnneees 04/02/2007...... | VOLUNTARY EXCHANGE.. 24,855,457 | ...
LN2927 95 9|RENFRO CORP B 03/08/2013........c.cevererrirerinrerineinsessessssesssssssssesssssssesssssssessssssessenes | snssssensss | eereees 05/04/2007...... BANK DEBT PRINC ADV.......oveieiieeeieieeseieseisetese s sssssssssesssssssesens | svessessessssssssssssssssssssssesss | soesssssessesissossenes 567,241
76110H GV 5|RESIDENTIAL ACCREDIT LOANS, | 08/25/2033.........ocomvererrereneernernesnsessessssssessesnsses | sonsesnesnnes | eereees 06/01/2007...... SCHEDULED ACQUISITION.. 211,747
45660L SX 8|RESIDENTIAL ASSET SECURITIZAT 07/25/2035.........ccvoerveeerveesiisssiessssssissssens | eevvreensiies | ervenne 06/01/2007 ..... SCHEDULED ACQUISITION.........ovverrieiriirnsiisesissssessssssssssssssssssssssens | svssessssssssssssssssssessssssssss | sossssssssssssssnns 148,259
76114E AC 6|RESIDENTIAL CAPITAL LLC 06/01/2012.........coooevveevrrenrirseiissnseessssssssssssissssssessons | cosssssensnes | ceneind 05/22/2007...... BANC OF AMERICA SECURITIES.........coovverreeeieeeiiesiiessssssiesssiessoons 34,872,600
76775W AA  O|RITE AID CORP 12/15/2015.......ceverveereieiseisssiiessiiessissssssssssssssssessssssssssssssssssssnsss | cossssssnsses | conennd 05/17/2007...... | VaIOUS.......ooorverrrvrrrisrriesiies ..4,968,300
76775W AD  4|RITE AID CORP 06/15/2017.......oevverrrirerirsnsissssissssissssssssssssssssssssesssssssssssssssssssnsss | sosssssssses | coseend 05/17/2007...... | ValiOUS.......oevrerrrerrrrinriranns 4,935,760
LN3047 43 5|RIVERDEEP INTERACTIVE LEARN 11/28/2013........c.mmvvnrvirenrirssiisssssssisssssissssens | eevisinnsies | anvenne 05/21/2007...... CREDIT SUISSE-BANK DEBT 2,500,000
775371 AU 1|ROHM & HAAS CO 07/15/2029.......ccvurmrrererrisreeisssisnssssesssssssssssssssssssssssssssssssssnnses | svssssssssses | connens 04/16/2007...... MANDATORY EXCHANGE..........osvverririisiisnsisssissssssssssssssssssssssssenss | ssssssssssssssssssssssssssssnnsssns | semmssssnssssssssnns 290,067
781904 AR 8|RURAL CELLULAR CORP 06/01/2013........ccommveeriinsiersniesessssssessssssssssssssssssssssssns | svssssssnses | coneens 05/24/2007...... BEAR STEARNS & CO............... 3,000,000
769422 AA 4| RVMLT 2007-1 A 05/25/2047.........ovvveonrrirnreirssiisssssssssssssssssssssssssssssssssssssssssssssssss | sosssssnsses | soneens 05/15/2007...... GREENWICH CAPITAL MARKET 00,000,000
800907 AN 7| SANMINA-SCI CORP 06/15/2014.......cccmvrermreerrrirneesssesnssssnssssssssssssssssssssssssssssnnss | svsssssnsses | soneees 06/07/2007...... BANC OF AMERICA SECURITIES.......cccovvvmreennrennrernresssssssssssnsssssnssss | vens 4,000,000
LN3376 85 9|SC TERMOELECTRIC 05/15/2017......ccourvrrreerrrirneesnsisnesssssessssssssssssssssssssssssssnns | sessssssssnns | aevenns 05/23/2007...... DEUTSCHE BANK SECURITIES INC-BANK DEBT 7,814,008
827065 AB 9|SILICON VALLEY BANK 0B/01/2017.......coevererrerrirnrereersisnsessesessssssssssssesssssssessssesssnens | svsssesnssens | sevens 05/15/2007...... MERRILL LYNCH.....cooviveieeeeeeeeee e 9,978,100
LN3377 05 5|SIX FLAGS THEME PARKS E 05/25/2015.........ccccovumrirmemerneensessesssssessssssssssssssesssssnns | snsessesnses | eereees 05/31/2007...... CHASE SECURITIES INC-BANK DEBT.. 4,000,000
832248 AQ 1 |SMITHFIELD FOODS INC 07/01/2017 ......oveivereeireeieireieieieereeiesesssesissieseessssessesenas | svvesesinnes | eeveens 06/19/2007...... CITIGROUP GLOBAL MARKETS........ 7,000,000
LN3230 10 6|SOLAR CAPITAL CORP-SUNGARD DA 02/28/2014.........coovveeeirreeereeereraseeessmeeesnns | cermneessns | coneeed 05/23/2007...... MANDATORY EXCHANGE..... 7,369,614
84649P AF 2| SPANSION LLC 06/01/2013.........cooomrvveerrerreiesesisssiessssessisssssssssssessssssssssssssssssssssens | sossssssnsses | ceneend 05/31/2007...... | ValiOUS........ovvvrrrerrrrerioanes 6,516,875
852060 AG 7|SPRINT CAPITAL CORP 05/01/2019..... I IS 04/16/2007...... MANDATORY EXCHANGE..........cooovoeiiriiniisneisssiiesssssssssssssssssssssssnss | svssessssssssssssssssssssssssssnssses | sosssssnssssnssssnns 251,893
854631 AB 4|STANLEY-MARTIN COMM 08/15/20715.........cvvvrmrrerriirensisssisssssssssssssssssssssssssessssas | svsssssensses | oneens 04/24/2007...... | WACHOVIA CORPORATION........ovvvrrierrrirrsssssissssssssssssssssssssssssssssssnss | sosssssessssssssssssssssssnssssnnss | sessssssssnsssnns 3,375,000
83272A AC 8| STONE CONTAINER 03/15/2017 ....c.cvvorrrereriierisnssisssissssssssssssssssssssssssssssssssssssnses | svsssssnsses | soneens 06/13/2007...... | VOLUNTARY EXCHANGE.........ccocosirirrriinerinnsisssisssssssssssssssssssssssssssssssns | sosssssesssssssssssssssssnssssnnss | sossssssssnssssns 4,000,000
878483 AM 8| TECH OLYMPIC USA, INC 04/01/2011.....oorverrrreererenserescssssissssssssssssssssssssssssnnes | vsssssnnses | osneens 05/08/2007...... BANC OF AMERICA SECURITIES........c.commvirrirnneisnrinsesnsisisssssssssssssns | sessnsssssssssssssssssssssssnnssss | sessssssnssssnees 1,875,000
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
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CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
87922R AG 7 |TELCORDIA TECHNOLOGIES 07/15/2012 CREDIT SUISSE.......ciierriiriinsisssiiesssssssssssssssssssssssssssssssssssssesssssssssns | svssmssssssssssssssssnssssnsssss | sossemsssnssssns 14,850,000 | ..ooovrvvrnenn. 15,000,000
88033G BA 7|TENET HEALTHCARE CORP 07/01/2014. VETIOUS. ....ovvoorive sttt st ssss st sssssssss | stsessssessssssssssssssssssssensssns | oo .3,947,500 | ..oovvorrrirnnns 4,000,000 |....
872384 AC 6|TEPPCO PARTNERS LP 06/01/2067..... WACHOVIA CORPORATION..........ooevurrrirmriinsisnssssssssssssssssssssssssssssssssans | sessssessssssssssssssssssssessssnns | s ...9,983,900 |... ...10,000,000 | ...
88732 AC 2|TIME WARNER CABLE INC 05/01/2017.... CITIGROUP GLOBAL MARKETS.........rmrvirmrerresnresssssssssssssssssssssssnnses | svsssmsssssssssssssmssssnssssnsssss | soons .29,930,700 |... ...30,000,000 | ....
88732 AE 8|TIME WARNER CABLE INC 05/01/2037.... DEUTSCHE BANK SECURITIES INC.......ovvurrrirrienrireesnsesnssssssssssssns | eessssssssssssssssnssssnssssssess | coons 24,839,000 |... 25,000,000
88731E AF 7|TIME WARNER ENT 03/15/2023........ MANDATORY EXCHANGE..........oosverriieciiriereeesssessssssssssssssssssssssssssnnes | sesssessssssssssssssssessssnssssns | semssssnsssnsssssnes 290,538 | ..o 244,000
887317 AD 7|TIME WARNER INC 11/15/2036........ . CITIGROUP GLOBAL MARKETS R OO O 18,574,000 20,000,000
88830M AD 4| TITAN INTERNATIONAL INC 01/15/2012......oueveerereereeeieireeseeieeeessetese s senasss s VOLUNTARY EXCHANGE...........ocooiiiiiieietctsesie e tsssess s sssssseses | crevssssssssssessessssssssssssssnaes | sessesssssessesinsas 4,000,000 | ...ccovererrernn 4,000,000
89417E AD 1|TRAVELERS COS INC 06/15/2037........ccooevererreeerrieiseieseieeseseses s ssssssssessssnnes BANC OF AMERICA SECURITIES.........covieieierieeiceeeeesiesissiesiessssnaes | eveesissssiesessesssssssssssssssenes | sresssssessesienns 14,797,200 | ...coovvernene 15,000,000
89421E AA 1|TRAVELPORT LLC 09/01/2014. VOLUNTARY EXCHANGE..........oonieireinrireiniineiseieesesensessssssssssssssssesssnnns | sesnsessesssssssssessssessssssssnsss | senes 2,928,026 | ..o 3,000,000
LN3308 98 5|TRIBUNE COB05/17/2014...........ccoeureee... CHASE SECURITIES INC-BANK DEBT........coreemreirreeieremnresssesssmessnees | eessseessssesssesssmsessssesnnesens | coens .34,737,500 | ... 35,000,000
LN3304 76 0|TRUMP ENTERTAINMENT-C1 05/20/2012.... MANDATORY EXCHANGE................. SO DU 27,368,750 | ..oovvorcrirnnns 7,368,750 |....
LN3304 80 2|TRUMP ENTERTAINMENT-C2 05/20/2012 BANK DEBT PRINC ADV.....cccoorrriiriireiissssssssssssssssssesssssssssssssssssssessssns | sesssessssssssssssssssssssssssnssss | sossmsssssssssnses 7,368,750 | .ovovevrvreriinnns 7,368,750
873168 AQ 1| TXU CORP 11/15/2034..........orrieriereiiersisssissssssss s ssssssss st sssssssessssssssnses CITIGROUP GLOBAL MARKETS.........omrvirrirnsessssissssssssssssssssssssssssnnses | sesssesssssssssnssssssssssssssnssss | sossssssssssssnses 4,269,900 | ...coooovevrvrnnns 5,000,000
904677 AG 6|UNIFIINC 05/15/2014................ BMO CAPITAL MARKETS.......ovvvreiierirneinesisssissssssssssssssssssssssssssssns | svssssssssssssssssnssssnsssnsssss | soons ...2,000,000 |...
906548 CE 0|UNION ELECTRIC CO 06/15/2017 GOLDMAN SACHS.......corvirnriinriinessssssssssssssssssssssssssssssssssssssssssssssssnns | ssssssssssssssasssssssssssssnsssss | soons ...6,993,840 | ...
909214 BJ 6|UNISYS CORP 10/15/2012................. BANC OF AMERICA SECURITIES........c.covmvmmrennrcineesnssssssssinsssssssssssssnes | evsssssssssssssssssssssssssssnsssss | soene ...3,960,000 |...
91324P AU 6|UNITEDHEALTH GROUP INC 06/15/2037. BANC OF AMERICA SECURITIES..........convvimrernrcieeenneesnsesssssssssssnsesses | sessmsssssssssssssmssssnssssnsssns | coons 19,779,200 | ...
EG4565 52 9|US CORRUGATED INC 06/01/2013... JEFFERIES & CO....ocoorieeiieeisecessessssessssssssssssssssssssssssssssssssssssss | sssessssesssssssssssssnsssssssssnns | ..6,728,750 | ...
912909 AC 2|US STEEL CORP 06/01/2017........ J.P. MORGAN SEC. INC. [T 12,486,625 | ...
912909 AD 0|US STEEL CORP 06/01/2037.... Various......cceereereenenns R I 10,755,200 | ...
902917 AH 6|USA WASTE SVCS 07/15/2028. Various........cvveeereenenen. F 10,162,950 | ...
903293 AR 9|USG CORP 11/15/2016.......coovvverrrreennne VOLUNTARY EXCHANGE..........ooveieviriiseieeiesssessssssssssssssssessssssses | soessssessssssssssssssssssesssnns | s 53,617,526 | ...
918866 AP 9|VALASSIS COMMUNICATION 03/01/2015 LEHMAN BROTHERS INC........coorvirrieeiiessisssisssissssisssssesssssssssssssnnss | sossssssssssssssssssssssssssssssssss | svoee ...1,955,000 |...
91913Y AL 4|VALERO ENERGY CORP 06/15/2037....... JP.MORGAN SEC. INC....oooorerrririssiiesiiessssssisss s ssssssssssssssssssnns | sssessssesssssssssssssssssssesssnns | e 119,942,600 |...
92344G AM 8| VERIZON GLOBAL 12/01/2030.......... MANDATORY EXCHANGE..........cosvveriireiinsiesiissssessssssssssssssssssessssnns | svsssssssssssssensssnssssssssnsssss | sooes .282,903
925524 AH 3|VIACOM INC 07/30/2030.........c.c0cen.... MANDATORY EXCHANGE..........oosvveriierriinsissiinsssessssssssssssssssssssssssnss | sesssesssssssssssssnssssnsssnsssss | sooes 256,224
LN2199 52 6|VIRGIN MOBILE USA LLC 12/30/2011.. CHASE SECURITIES INC-BANK DEBT.. ST B 982,500
931142 BF 9| WAL-MART STORES 02/15/2030.........cmmreerrrrrreernressssssnssssessssssssssssssssssssssssssssnsees MANDATORY EXCHANGE..........ovvvirriiercisrisssssnsissssssssssssssssssssssssssnnss | sessmsssssssssssssnsssssssssnssssns | semmssssnsssssssssnss 293,098
92927X AA 2| WAMU MORTGAGE PASS-THROUGH CE 05/01/2037.........ccooveonmrermrrerneeerneesnnenns WASHINGTON MUTUAL......cooverrirnrerecinssssesssssssssssssssssssssssssssssssnnss | sssesssssssssssssssssssssssensssnns | onsssnsssssnees 24,999,663
947074 AG 5|WEATHERFORD INTL INC 06/15/2037.........ccocoormrreennens MORGAN STANLEY & CO....oovvrrrerrcrnreinsesnssisssssssssssssssssssssssssssssssssss | sesssmsssnsssssssssmssssnssssssssss | coons .19,876,000 |...
94985R AQ 5|WELLS FARGO MORTGAGE BACKED S 04/25/2037... GREENWICH CAPITAL MARKETS.......ooiveririniinrinsiessssnssssessssesssssessesss | sessssessssesssssssssesssssssssnsens | seees ...5,009,375 |...
94986A AR 9|WELLS FARGO MORTGAGE BACKED S 01/01/2049... HSBC SECURITIES........cccovvenee ST [P 49,671,875 |... .
LN2092 94 5|WHITE BIRCH PAPER CO 2ND LIEN 04/07/2013........cooovooerveererecriessissiessisensenns CREDIT SUISSE-BANK DEBT.......cooviivierriieriieesiessisssssssssssssssssssssssnes | sessssssssessssssssssssssssssssssss | sossosssssssssensns 1,980,000 2,000,000
LN2092 90 3|WHITE BIRCH PAPER CO T/L B 1S 04/07/2012.........cooeemverereerriesrieseeeessissssinns CREDIT SUISSE-BANK DEBT........cooosrvirriineiissiessssssssesssssssesssssssenns 10,000,000 10,000,000
96950H AB 6 |WILLIAMS PARTNERS LP/WIL 06/15/2011....... VOLUNTARY EXCHANGE...... ...4,000,000 |...
976657 AH 9|WISCONSIN ENERGY CORP 05/15/2067..... J.P. MORGAN SEC. INC. ...9,973,400 |...
978093 AE 2|WOLVERINE TUBE INC 04/01/2009.............. JEFFERIES & CO........... ...2,005,000 |...
034918 AF 9|ANGIOTECH PHARMACEUTICAL 12/01/2013.. VOLUNTARY EXCHANGE.. ...3,000,000 |...
22530U 9A 6|BEAR CAT 2006-1 D 03/15/2013... BEAR STEARNS & CO... 14,093,596
135087 YE 8|CANADA-GOV'T 12/01/2008...... CIBC WORLD MARKETS... 185,623,897
135087 YB 4|CANADA-GOV'T 06/01/2016.................. CIBC WORLD MARKETS........ 3,272,423
138747 AA 0|CANWEST MEDIAWORKS LP 08/01/2015 CITIGROUP GLOBAL MARKETS 5,000,000
15101Q AC 2|CELESTICA INC 07/01/2013......covvevrrrrnne GOLDMAN SACHS................. 1,910,000
599908 AE 0|MILLAR WESTERN FOREST 11/15/2013.. Various........ccceeenen. 7,920,000
65334H AG 7 |NEXEN INC 05/15/2037......ccovvvrerrerernne BANC OF AMERICA SECURITIES. 29,868,000
748148 PD 9| QUEBEC PROVINCE 02/09/2024.. MANDATORY EXCHANGE..........ooovoeiveeeresiiesesies s sssssssssssssssnnns | svssessssssssssssssssssesssssssss | sossssssssssssssonns 288,152
87425E AK 9|TALISMAN ENERGY 02/01/2038........... BANC OF AMERICA SECURITIES..... .4,897,326
89352H AC 3 |TRANS-CANADA PIPELINES 05/15/2067.. .. DEUTSCHE BANK SECURITIES INC. .19,964,200
002920 AC 0|ABBEY NATIONAL PLC 10/26/2029...........covvvumererenrirsssisssinesssssssssssssssssesssssssssnses MANDATORY EXCHANGE.........coosviiriieerieniisssisssissssssssssssssssssssssssssnnss | svssssssssssssssssssssssssssnsssses | susssssnssssnsssonss 305,600
03235E AQ 3| AMVESCAP PLC 04/17/2012......cocrveiereeeriieneissesisssissssssesssssssssssssssssssssssssssssssanes CITIGROUP GLOBAL MARKETS.........omriirrirnressssinssssssssssssssssssssssnnses | sesssessssosssssssssssssnssssnssss | sessssssnssssnses 9,997,400
12650Q AE 0|CAPITAL TRUST RE CDO LTD 04/03/2052... WACHOVIA CORPORATION 19,175,280
5
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Identification Description Foreign Shares of Stock and Dividends Indicator (a)
25030Y AA 4|DESARROLLOS METROPOLITAN 05/09/2017........ccevererrerrererserensesresesssessessensens | Feveseeeias | 0.....05/03/2007....... DRESDNER KLEINWORT BENSON NORTH AMERICA............oooeereieies | cerrreierseeeiceiesseiesiesiens | covevssasssssaenes 8,000,000 |...ccovrrrernnen. 8,000,000
23330J AA 9 |DUBAI PORTS WORLD 07/02/2037........cccovverreerrererrrerrersssessesessssssessssessssssssesnnss | Favvenvienns | 00e0..06/21/2007 ....... DEUTSCHE BANK SECURITIES INC.......ovuiirierseeiieiesseieesesissiesesins | cevvesisesessesssssssssssessesens | seens .
284138 AG 9|ELAN FIN PLC/ELAN FIN CP 12/01/2013.......ccevererrrerieresseireriessessessessssssesssssessessnns | Fovessinenns | 000....06/08/2007....... VOLUNTARY EXCHANGE.........coosiieieiieeieesesse et sses e ssssessnses | evesssessssssssssssssessssssssesss | ooves
LN3147 84 7|EUROTUNNEL TIER2 03/01/2026..........cccceererrrerrererineiseresiesisesssssssssssssssssssesesssnss | Doveevrerons | 10...08/15/2007 ... DEUTSCHE BANK SECURITIES INC-BANK DEBT.........ccoveureieirreireienins | cevreeisesiessnsssessessssssssssiens | seens
35177P AL 1|FRANCE TELECOM 03/01/2031.......cccsvvrrrrererrrerreiresesisessesesissssessssssssssssssessssssessenss | Fovenvineins | 000, 04116/2007....... MANDATORY EXCHANGE.........ccooiieiireieiniseteissssieise s ssssssssssssens | sessssssssssssssssssssssssssssssssens | seens
LN2591 11 0|GATE GOURMET BORROWER LLC 2ND 03/09/2013........cccceveverermrrerrerimnsessensenes | Fuverovenns [ 000...04118/2007...... GOLDMAN SACHS-BANK DEBT.......cosvrrieirnrinsieiesiesiessssessssssesssssssssees | sesssssssssessessssssessessssssnsiens | seens
LN2711 67 6|GRUPO ISACELL A 02/28/2049...........coccrvrmrerrrrrnnnns | Frverenes | 2....05/01/2007....... BANK DEBT PRINC ADV......oooviiiiiniieieieississisesiesssssssssesssssssssssssessssses | sessessssssessessssssesssssssssnsiens | seens
LN2711 71 8|GRUPO IUSACELL B 02/28/2049..........cccceoeverereerreererrerseereeessssssesesssssessssnsssesens | Foveverinnn | 000...05/01/2007 ... BANK DEBT PRINC ADV......coviieiieciteieiseteseisetese s iessssesssssssssessssssesses | evesessssssssssssssssssesssssssesss | sveesissessesssesssssns
LN3367 85 8|HLTH LAMBERT 12/31/2008...........ccccccsvrrererrerereerreresiesesseesssessesessssssssessesssssssnsessesens | Doverenrenns | 0002.05/16/2007....... CREDIT SUISSE-BANK DEBT.......covviveeereteeee et
449130 AF 0|HYNIX SEMICONDUCTOR INC 06/27/2017........covevevereererreeereereeseereniseeseesenesessens | Frveeennns | ......06/20/2007 ....... CREDIT SUISSE
459056 LD 7|INTL BK RECON & DEVELOP 01/19/2023..........coovrmremrierenrineinnisneeseesnesnsssesnnes | Fovecnrionns [ 1000..04/16/2007 ... MANDATORY EXCHANGE.
62947Q AF 5|NXP BV/NXP FUNDING LLC 10/15/2014... o |Forienes | .....06/18/2007...... VOLUNTARY EXCHANGE..
62947Q AG 3|NXP BV/NXP FUNDING LLC 10/15/2015.......cccververerverrrerserenrssienssereseessesesssnenns | Foveveveies | e0ree 0612712007 ... [VAIHOUS....oocvovevececicseec ettt sttt
EG3816 47 7|PEERMONT GLOBAL LTD 04/30/2014.........coooeveereerersereeieressereesesseiessesssssssssens | Dvevevernns | 100...04/18/2007........ CITIGROUP GLOBAL MARKETS........c.oeveeiereereseieiessete s seesssssaes
716745 AA 2| PETROPLUS FINANCE LTD 05/01/2014........ovvereerrerieresserreriesseieessssssssessessesesnns | Fovesveees | 000, 04127/2007....... MORGAN STANLEY & CO
716745 AB 0|PETROPLUS FINANCE LTD 05/01/2017......ccevvvrrereerrererseressessnssesssssesssesssssesssssnns | Fovesvisens | 000es 082712007 ... [VAHOUS....oovvovecvrcce s
75114W AB 0|RALI NIM CORP 04/25/2048...........ccccoerverrerrerinrserseriesssssessssissssssssssssssssesssssssssessessens | Fovessnenns | 000e.05/03/2007....... GREENWICH CAPITAL MARKETS
87927V AR 9| TELECOM ITALIA CAPITAL 07/18/2036.........cccoererererrererereirersssssisessesssssseessssesssnsses | Fovenrneins | 000e.06/15/2007....... J.P. MORGAN SEC. INC
LN3289 57 3|VIRGIN MEDIA INVESTMENT B-NTL 10/04/2013..........cccosvceeverimrrerernsiserrensenisnnsens | Fuveronenns [ 100...05/23/2007....... MANDATORY EXCHANGE
92857W AQ 3|VODAFONE GROUP PLC 02/27/2037.......ccoosuerriesrerenrisssssessesssssssesssnsssessnssnsens | Faveriennns | 1000 06/13/2007....... CITIGROUP GLOBAL MARKETS.......ccooooiiiteieisiseisisresisssesessssssiesesssnsenns | eveersnseniesssssnssssssssnssnsense | ernessnseneeneeree 18,186,000 [ 1ivivvivenennnr 20,000,000 | oviveveivveneenes 379,250
4599999. Total - Bonds - INAUSHTIAl & MISCEIANEOUS..........cuivieiieiiiiiteit ettt sttt sttt et s s st st es bt snsssseses | sbesssssstssssssesssssssessessnssnsessesansnaans 11,894,273
6099997. Total - Bonds - Part 3.........ccccccevnnnnnee T 63,020,185 |..
6099999. ST =TT oY o [TV LRI IR L R PL P . 63,020,185
Preferred Stocks - Industrial and Miscellaneous
25153X 20 8|DB CONT CAP TRST ll..ccviieireericiereesereiesiesieessesiesssssessessssssssssssessssssessesssssensessens | sevensessens | 0erees 091812007 ceves [VAIHOUS....vvcveveivecicieciiesies ettt b s saes s ssstssnnas | stessessasssanes 780,000.000 |.....ccconee. RP1UFE.............
313400 66 5|FREDDIE MAC........coooiiieieieieisctseieesiesiss s sesssssssssssssiesssssesssesssssssssssssssensss | avseeseesenns | eereens04110/2007 ...... .2,000,000.000 |..... RP1LFE.
642876 91 6|LOCKDOWN NETWORKS, INC SERIES PREFERRED............ccccovvvrvereinrseiieiiens | evvereernns | 000, 04113/2007....... 15,649,453.000 | .....
05565A AB 9 |BNP PARIBAS 06/29/2049...........cccovververererirerennns | Freine | 1......06/18/2007...... ....7,000.000 | .....
073294 AA 8|BBA&T CAPITAL TRUST IV 06/12/2057.........coverersrirereisrseisessssssssesssssssssssssssennns | svsesiesiens | 000e.06/05/2007....... 20,000.000 | ..oovverrerennee
12480W AA 1|CGB FLORIDA REIT CORP 02/15/2049..........ccccovrrrerirrirerierseieresisssssssessssssssssssssss | sevssesinnees | 00enee05/15/2007 ... 10,000.000 |...ccooorrrerenee
225313 AA 3| CREDIT AGRICOLE (LONDON) 05/29/2049..........coccovrmrmrrersrinsserrnriessessessssssssenns | Foesrcnens | 000..05/24/2007....... ..45,000.000
225448 AA 7 |CREDIT SUISSE GUERNSEY 05/29/2049..........c.ccccoevevererveseereereeesssessesseesensniens | Foververiens | 000..05/17/2007 ....... ..15,000.000
381427 AA 1|GOLDMAN SACHS CAPITAL I 12/29/2049... v | eeeeeeieens [ +.....05/08/2007...... ..40,000.000
42205M AC 0 |HBOS PLC 05/29/2049..........cooeeceeereeeeeeeeeeereeeeeeessessesessesssssenssssssssesssssesssesssssssssesons | Frveveseens | 20n2.06/07/2007 ....... 19,700.000 |....coooevvneee.
66567F AA 0|NORTHERN ROCK PLC 06/29/2049..........cccoccommrmmimmimnernrrnesssssssseesseesssisssssssssnnes | Foverennees | 10...06/18/2007....... 30,000.000 | ...covernenne.
66644P AA 5|NORTHGROUP PFD CAP CORP 01/29/2049 o | [ 2..05/10/2007....... LEHMAN BROTHERS INC.. ..20,000.000 |.....
74730U AA 3|QBE CAP FUNDING Il LP 06/01/2049............ o |Feeiees | .....04/25/2007....... J.P. MORGAN SEC. INC 10,000.000 |.....
853254 AB 6|STANDARD CHARTERED PLC 07/29/2049... o |Feneis | .....05/24/2007....... BANC OF AMERICA SECURITIES. 5,000.000 |.....
93935R AA 3|WASH MUTUAL PFD FDG Ill 12/31/2049.. | eeeerieninns | 000.05/21/2007....... GOLDMAN SACHS 20,000.000 | .....
98877C AA 5|ZFS FINANCE USA TRUST 1 05/09/2037.......ccccvererinrerssisciisrisssesssssesssssssssssssssesss |essresssesees | 00enee.05/03/2007....... CITIGROUP GLOBAL MARKETS .000 |.....
6399999. Total - Preferred StOCKS = INAUSEIAI & MISCEIBNEOUS.......v.evuiuuieiisersieiesseesseesesessessssssssssessessessssessessessssessesessessessnsassessess | oesessssessessessnsassessessesassessessnsessessesansassessessnsassessesansessessesansesseesesansessessasensessessntessessessnsansesnssntensessnsansassessnss | soees
6599997. TOtAI - Prefermea STOCKS = PAIt ... ..o eiisteseiist ettt st st st sse st s sss s s s e s sns et es st eeses e et ess e et seEee et sntne  fe88eEaesessessesansoeseesesanseeseE e Eee s e 8o e oA a0 EeE e oo 8 o0 8 eE R E o0 Ao E e ee o0 Ao et 4eEee s en s bt ee sttt en b st et en s snsansensnsans | srres
6599999. T OtAl = PrEIEITEA SHOCKS. ... vuevuettitit ettt st etiest et ees st see st ess et sessess st s ses s s et s s et s e eeseeE s s f et s e s a8 en s s essenEsns  e48eetseEsessessoessesessanssessestoesaeEoeE e s ee 8o s s et oeE o8 Ao e A eeE oo R e e R eeE Ao eE et R s et Rt st st et st ent et s st ant et ententas | sressensensienes
Common Stocks - Industrial and Miscellaneous
04939R 10 8|ATLAS PIPELINE HOLDINGS LP.......ocoeverireecrrerereieecetseteseeeiesisseeessssessessnssssesens | sevssnseneens | 200n.05/25/2007....... GOLDMAN SACHS.......oooieteetertesse et sssssessssesssens | snssesssssssssesenas 416.000
049392 10 3|ATLAS PIPELINE PARTNERS-UTS... o e | 2.06/25/2007........ ..53,993.000
09250G 10 2|BLACKROCK FLORIDA INSD MUNI.. oo e [ 00...06/15/2007....... STIFEL NICOLAUS CO... ..20,900.000
09254E 10 3|BLACKROCK MUNIYIELD INSURED..........coocosiirmiirneineineineineisseisssissseseissssssnssssssnns | cenvesnennns | 00ne.09/30/2007 ...... ..76,400.000
09255E 10 2|BLACKROCK MUNIYIELD NY INSUR.......ccccooeieeriereeereieeieeseieesee st seesesssssessessens | evveesensenns | 000e.06/15/2007....... N ..27,300.000
29250R 10 6|ENBRIDGE ENERGY PARTNERS LP........c.ceovereieeerernereeiseseeessesiesssessssesseesensns | cenveessnses | 0ereed0B/1612007 cooces [VAIOUS. ..ottt saes st sss s ssessnsenss | svssesssssensans 103,808.000 | ...cooeereereereenn8,078,012 | vt e XXX e [ evveveieeeeeeiceieseeeen0 [ L
293792 10 7|ENTERPRISE PRODUCTS PARTNERS........cccocosiviieieirereiiesiessesesssssssessesssssennns | evveereeninns | oeneen 0411712007 ...... LEHMAN BROTHERS INC.......oooiviieieeiseeeeseteesissess st ssesssssens | evvessessessnnns 50,000.000 | ...cceevereerenena 1,601,606 | .vovrere e XKX oo [ eeveieiseseieeiissiesieeen0 [ L
43129M 10 7 |HILAND HOLDINGS GP LP.......ovevrererersercresseesissiessesssiesssssssssssssssssssssessnsss | sosssensienss | 20eeiei08/01/2007 oot | VAIOUS ...ttt ssssans | sensassssssnssanss 43,179.000 | ...cooveieeennn 1,292,538 | oot XXX | o0 | Lo
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SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
431291 10 3|HILAND PARTNERS LP.......cooiiiiiiiiieiieineieeiieiie sttt VAIOUS. ..o oottt eseetet ettt s | coesisssisssian 29,898.000 | ....coovvrrerienne 1,645,549
435763 10 7|HOLLY ENERGY PARTNERS LP... Various........ . ..83,700.000 | .. ...4,219,069
45661Q 10 7|INERGY HOLDINGSLP..........ccoeueneec. CITIGROUP GLOBAL MARKETS.. ..97,000.000 ....5,000,350
55907R 91 8|MAGELLAN MIDSTREAM HOLDINGS... DIRECT...... ..61,224.000 ....1,499,988
61745P 58 5|MORGAN STANLEY QUAL MUNI SEC.. STIFEL NIC .. ..11,000.000 ...163,094
63900P 10 3|NATURAL RESOURCE PARTNERS LP. LEHMAN BROTHERS INC........coorvviririniriseissssssiesisesisesesensssssssneens | eees ..23,800.000 797,324
63900P 50 9|NATURAL RESOURCE PARTNERS LP. LEHMAN BROTHERS INC. N ....5,900.000 196,216
82966U 10 3|SIRIUS SATELLITE RADIO INC.......oovieiecicieeeiesceseteee st OPPENHEIMER & CO.....cooveiieercieictesce e sessesesssssssssssssnns | seeseessssnssnnens 50,000.000 | ...cccoovvrrerrrrirenns 153,000
84756N 10 9|SPECTRA ENERGY PARTNERS LP........cccovviieieieeieeieserscesce e VATIOUS. ....cvcvieirereiete ettt s s s s nsesessnsesnsns | sessesessssesasans 27,890.000 | ..ocoovrvrverrrerrnnad 687,819
87233Q 10 8|TCPIPELINESLP.........cccoevvrrene. LEHMAN BROTHERS INC. . ....126,000.000 5,015,254
872384 10 2|TEPPCO PARTNERS LP Various.... ..55,737.000 |.... ....2,486,612
6899999. Total - CommOon StOCKS - INAUSEHAl & IMISCEIBNEOUS..........c.cvueveiiieiieeiiitiite ettt ettt sttt esses st et st s bessesstsssssess  ssessssssessessssessessesessessesseeses st ee et sbee et et st et et et e s bse e et ettt ee b sttt s s b s et sttt snbes et st ensenssnsstsnsensessnts | oeristessessesanes 35,328,076
7299997. TOtAl - COMMON SHOCKS = PAI ...ttt ettt ettt ettt a st se s s s st ses st et seten st e ket essesseesesessesns | 4ieksesssessessssessessesssessesseeeesess e et et ee e s et e se s et et et s s e et et ee et ee b st d b et s st s et sttt et es bt entensebntantensesntas | oetstensessesanes 35,328,076
7299999. TO1A = COMMION SHOCKS. ...t ctttetet ettt sttt ettt ettt bttt bt ses st e s st s essetesses e st es s s see et st e et et ed s et ensesesessnsess | 44etsesossessessssessessesssessessessesessee et eeteesee et et e s et et ee s s s e et eetee et eet et e b et st s s ee b sttt et es bt entensesntansensesntas | oetstensessesanes 35,328,076 ..
7399999. Total - Preferred and Common Stocks ....374,398,252 ....21,053 |..
7499999, Total - Bonds, Preferred and Common Stocks 63,041,238

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......1.
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
Bonds - U.S. Government
01F060 67 5|FEDERAL NATIONAL MTGE ASSOC....... ..|.06/14/2007 | CITIGROUP GLOBAL MARKET| .......covvverrriennriiss | e 245,957,031 | ...... 250,000,000 | ...... 245,476,563 0 0 0 0 0 (N 245,476,563 | ........cc0..0 | 480,469 | ...... 480,469 |...458,333 |07/01/2034 | 1..........
01F050 65 0|FEDERAL NATIONAL MTGE ASSOC....... .1.04/16/2007 | BANC OF AMERICA SECURIT ...couvvorvvvernmriiinnies | s 19,253,125 | ........ 20,000,000 | ... 19,223,438 0 0 0 0 0 (I - 19,223,438 |..ccoovreinn0 | o 29,687 | ... 29,687 |..... 36,111 [05/01/2034 | 1..........
36212C B8 3| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 35,254 35,254 35,851 36,237 0 (983) 0 (983) 0 35,254 0 0 (V] I 1,320 [11/15/2030 | 1..........
36212D EV 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 66 66 67 69 0 3) 0 (3) 0 66 0 0 0 2 | 11/15/2030 | 1..
36212F VZ 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,165 1,165 1,185 1,201 0 (37) 0 (37) 0 1,165 0 0 0 41 [11/15/2030 | 1..
36212N KY 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 272 272 279 287 0 (15) 0 (15) 0 272 0 0 0 10 | 11/15/2030 | 1..
36212N 2R 7| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 9,731 9,731 9,940 10,172 0 (441) 0 (441) 0 9,731 0 0 0 364 | 11/15/2030 | 1..........
36201V VY 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 18,970 18,970 18,046 18,049 0 922 0 922 0 18,970 0 0 (V1N I 466 |09/15/2033 | 1..........
36202D 2F 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 945226 | ............. 945226 | ............. 981,263 994,103 (I I (48,877) w0 ] (48,877) 0 945,226 0 0 0 ... 26,808 [11/20/2033 | 1..
36202D 3J 8|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. [ ....cooomvverenrernrrins | corevennas 2,238,815 2,238,815 2,347,607 2,389,840 0| . (151,025) w0 ] (151,025) | c.voovrrerneed 0 | s 2,238,815 0 0 0 ... 63,902 [01/20/2034 | 1..........
36202B 4B 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1 1 1 1 0 0 0 0 0 1 0 0 0 0 |05/20/2024 | 1..........
36202B 7B 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0 0 0 0 2 0 0 0 0 |07/20/2024
36202C 5H 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 150 150 152 152 0 2) 0 2) 0 150 0 0 0 6 |09/20/2028
36202C BJ 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |08/20/2024
36202C JC 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 |08/20/2025
36202C LW 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 18 18 19 19 0 (0) 0 (0) 0 18 0 0 0 1 [12/20/2025
36202C MU 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 156 156 156 156 0 (0) 0 (0) 0 156 0 0 0 6 |02/20/2026
36202C RE 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 6,132 6,132 6,139 6,147 0 (15) 0 (15) 0 6,132 0 0 0 226 |09/20/2026
36202C UC 5|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (0) 0 (0) 0 22 0 0 0 1 102/20/2027 | 1..........
36202C YH 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 64 64 64 64 0 (0) 0 (0) 0 64 0 0 0 2 | 11/20/2027 | 1..
36202C YW 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 79 79 79 79 0 (0) 0 (0) 0 79 0 0 0 3 12/20/2027 | 1..........
36202D D7 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 110/20/2029 | 1..........
36202D D8 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20,429 20,429 19,761 22,709 [V I (P202:10) N (VI I (2,280) 0 20,429 0 0 (V1N IR 774 110/20/2029 | 1..
36202D DB 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 783 783 782 780 0 3 0 3 0 783 0 0 0 28 [08/20/2029 | 1..
36202D DR 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 187 187 192 203 0 (15) 0 (15) 0 187 0 0 0 7 109/20/2029 | 1..
36202D E4 9|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 398 398 409 434 0 (36) 0 (36) 0 398 0 0 0 16 |12/20/2029 | 1..........
36202D EN 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 21 21 22 22 0 (1) 0 1) 0 21 0 0 0 1 [11/20/2029 | 1..........
36202D FH 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 72 72 73 73 0 (0) 0 (0) 0 72 0 0 0 3 101/20/2030 | 1..
36202D FJ 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 257 257 263 279 0 (22) 0 (22) 0 257 0 0 0 10 |{01/20/2030 | 1..........
36202D FZ 9|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,963 2,963 2,967 2,972 0 9) 0 9) 0 2,963 0 0 (/] I 109 |02/20/2030 | 1..........
36202D GE 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3,131 3,131 3,135 3,140 0 9) 0 9) 0 3,131 0 0 (V1N I 118 | 03/20/2030
36202D GF 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 16,481 16,481 17,110 18,062 (U I (1,581) | cvvvverernenns (V1 I (1,581) 0 16,481 0 0 0 699 |03/20/2030
36202D GT 2|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 892 892 925 994 0 (102) 0 (102) 0 892 0 0 0 33 |04/20/2030
36202D J8 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 66,849 66,849 66,733 66,553 0 295 0 295 0 66,849 0 0 0 2,327 |10/20/2030
36202D JA 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 312 312 310 308 0 5 0 5 0 312 0 0 0 11 |08/20/2030
36202D JC 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 71 7 73 75 0 (4) 0 (4) 0 71 0 0 0 3 108/20/2030
36202D JR 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 60,792 60,792 64,529 70,688 (V0 I [T N — (V1 I (9,897) 0 60,792 0 0 (] I 2,147 |09/20/2030
36202D KL 4|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 11,406 11,406 11,402 11,396 0 10 0 10 0 11,406 0 0 0 397 | 11/20/2030 | 1..........
36202D KN 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 223 223 231 241 0 (18) 0 (18) 0 223 0 0 0 9 |11/20/2030 | 1..
36202D RJ 2|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 34,388 34,388 36,025 39,621 (I R (74 ) I— (V1 I (5,232) 0 34,388 0 0 0. 1,150 {01/20/2032 | 1..........
36203A LG 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 38 38 40 43 0 (5) 0 (5) 0 38 0 0 0 1 [10/15/2029 | 1..........
36203D FS 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 163 163 167 169 0 (6) 0 (6) 0 163 0 0 0 6 [09/15/2023 | 1..
36203D V6 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 24 25 0 2 0 2) 0 23 0 0 0 1 [12/15/2025 | 1..
36203F TK 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20 20 20 22 0 (2) 0 2) 0 20 0 0 0 1 [04/15/2023 | 1..
36203F TV 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,285 1,285 1,347 1,391 0 (106) 0 (106) 0 1,285 0 0 0 45 |04/15/2023 | 1..........
36203F WV 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 40 40 41 44 0 (5) 0 (5) 0 40 0 0 0 1 107/15/2023 | 1..........
36203F XW 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 390 390 405 433 0 (43) 0 (43) 0 390 0 0 0 12 |07/15/2023 | 1..
36203G D8 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 10 11 0 1) 0 (1) 0 9 0 0 0 0 02/15/2023 | 1..........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
36203H LQ 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 225 225 235 246 0 (21) 0 (21) 0 225 0 0 0 8 [07/15/2023 | 1..........
36203K JF 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,770 1,770 1,847 2,023 0 (253) 0 (253) 0 1,770 0 0 0 66 |12/15/2023 | 1..
36203L 2V 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (1) 0 (1) 0 14 0 0 0 1 109/15/2023 | 1..........
36203L CU 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 3,346 3,346 3,545 3,864 0 (517) 0 (517) 0 3,346 0 0 (V1 I 122 |109/15/2023 | 1..........
36203L DT 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 1) 0 9 0 0 0 0 |08/15/2023 | 1..
36203L DU 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3,682 3,682 3,857 4,278 0 (596) 0 (596) 0 3,682 0 0 (I O 116 |08/15/2023 | 1..
36203L FE 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 707 707 738 821 0 (113) 0 (113) 0 707 0 0 0 26 |06/15/2023 | 1..
36203L QM 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 16 16 17 18 0 2 0 2) 0 16 0 0 0 1 105/15/2023 | 1..........
36203L WX 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 96 96 100 100 0 (4) 0 (4) 0 96 0 0 0 3 105/15/2023 | 1..........
36203M 6D 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 70 70 73 77 0 (6) 0 (6) 0 70 0 0 0 3 108/15/2027 | 1..
36203N 3L 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,291 2,291 2,372 2,459 0 (167) 0 (167) 0 2,291 0 0 0 85 |06/15/2023 | 1..........
36203N 5N 4| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,198 2,198 2,291 2,412 0 (214) 0 (214) 0 2,198 0 0 0 80 [09/15/2023 | 1..........
36203N AX 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 30 30 30 31 0 (0) 0 (0) 0 30 0 0 0 1 109/15/2027
36203P B5 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (1) 0 (1) 0 6 0 0 0 0 |02/15/2024
36203P B9 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 28 28 29 30 0 2) 0 (2) 0 28 0 0 0 1 (02/15/2024
36203P D7 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 703 703 730 766 0 (63) 0 (63) 0 703 0 0 0 26 | 06/15/2024
36203P DM 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,032 1,032 1,071 1,117 0 (85) 0 (85) 0 1,032 0 0 0 38 |05/15/2024
36203P DP 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 83 83 86 89 0 (6) 0 (6) 0 83 0 0 0 3 | 04/15/2024
36203P EC 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 290 290 301 317 0 (27) 0 (27 0 290 0 0 0 9 | 06/15/2024
36203P WK 5| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 7,770 7,770 8,315 8,576 0 (807) 0 (807) 0 7,770 0 0 0 290 |09/15/2021 | 1..........
36203Q ZW 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 58 58 60 62 0 (4) 0 (4) 0 58 0 0 0 2 |05/15/2023 | 1..
36203R FM 6| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 477 477 496 536 0 (59) 0 (59) 0 477 0 0 0 17 |07/15/2023 | 1..........
36203R Z3 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 307 307 318 328 0 (20) 0 (20) 0 307 0 0 0 11 109/15/2023 | 1..........
362035 2V 8| GOVERNMENT NATL MTGE ASSOC ...|.04/01/2007 | SCHEDULED REDEMPTION.. 614 614 638 693 0 (79) 0 (79) 0 614 0 0 0 15 |07/15/2023 | 1..
36203S 3M 7 |GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 567 567 607 684 0 (117) 0 (117) 0 567 0 0 0 20 [08/15/2023 | 1..
36203S N8 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 169 169 175 176 0 7 0 (7) 0 169 0 0 0 6 |04/15/2023 | 1..
36203S X3 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 48 48 50 51 0 (3) 0 (3) 0 48 0 0 0 2 |07/15/2023 | 1..........
36203U ND 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 194 194 200 213 0 (19) 0 (19) 0 194 0 0 0 7 106/15/2023 | 1..........
36203U UJ 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 07/15/2023 | 1..
36203V WN 6| GOVERNMENT NATL MTGE ASSOC....... .|.04/01/2007 | SCHEDULED REDEMPTION.. 7,243 7,243 7,336 7,532 0 (289) 0 (289) 0 7,243 0 0 (I O 169 |06/15/2028 | 1..........
36203V XJ 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 231 231 238 244 0 (13) 0 (13) 0 231 0 0 0 8 102/15/2024 | 1..........
36203X DT 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 240 240 248 248 0 (8) 0 (8) 0 240 0 0 0 9 |09/15/2023
36203X G6 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 98 102 0 (6) 0 (6) 0 95 0 0 0 4 110/15/2023
36203X KS 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 20,689 20,689 22,132 23,508 (VN I (2,819) | oo (V1 I (2,819) 0 20,689 0 0 (V1N I 741 |02/15/2024
36203X LU 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 268 268 276 284 0 (16) 0 (16) 0 268 0 0 0 9 |03/15/2024
36203X YF 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 178 178 179 179 0 (2) 0 2) 0 178 0 0 0 5 |01/15/2026
36203Y HK 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 289 289 297 303 0 (14) 0 (14) 0 289 0 0 0 9 |09/15/2023
36203Y JE 5|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 928 928 985 1,089 0 (161) 0 (161) 0 928 0 0 0 33 107/15/2023
362045 LS 3|GOVERNMENT NATL MTGE ASSOC.......| ... .05/01/2007 | SCHEDULED REDEMPTION.. 25 25 25 25 0 (0) 0 (0) 0 25 0 0 0 0 |07/15/2007 | 1..........
36204A 7A 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 67 67 69 73 0 7 0 (7) 0 67 0 0 0 2 08/15/2023 | 1..
36204B BW 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 849 849 871 871 0 (23) 0 (23) 0 849 0 0 0 30 |09/15/2023 | 1..........
36204B CZ 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 12 12 12 13 0 (1) 0 1) 0 12 0 0 0 0 {10/15/2023 | 1..........
36204C Q5 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (1) 0 (1) 0 7 0 0 0 0 [09/15/2023 | 1..
36204C XC 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 16 16 17 17 0 (1) 0 (1) 0 16 0 0 0 1 [01/15/2024 | 1..
36204D CG 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 20 21 0 (1) 0 (1) 0 19 0 0 0 1 106/15/2024 | 1..
36204H E9 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 16 16 0 (1) 0 (1) 0 15 0 0 0 1 112/15/2023 | 1..........
36204K 6J 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,205 1,205 1,289 1,326 0 (121) 0 (121) 0 1,205 0 0 0 43 [01/15/2024 | 1..........
36204K AM 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 5,382 5,382 5,628 5,768 0 (386) 0 (386) 0 5,382 0 0 (V1N I 190 | 06/15/2024 | 1..........
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36204K MP 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |11/15/2024 | 1..........
36204K S2 0| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 [04/15/2026 | 1..
36204K U8 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 73 73 78 83 0 (10) 0 (10) 0 73 0 0 0 3 103/15/2027 | 1..........
36204K W3 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 4 4 5 5 0 (1) 0 (1) 0 4 0 0 0 0 |12/15/2027 | 1..........
36204K W7 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 101 101 103 105 0 (4) 0 (4) 0 101 0 0 0 3 101/15/2028 | 1..
36204K WU 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 4,528 4,528 4,546 4577 0 (49) 0 (49) 0 4,528 0 0 (I O 143 | 11/15/2027 | 1..
36204K WV 1| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 115 115 123 135 0 (20) 0 (20) 0 115 0 0 0 4 111/15/2027 | 1..
36204L 6J 5|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 437 437 448 454 0 (17) 0 (17) 0 437 0 0 0 15 {03/15/2026 | 1..........
36204P XR 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 45 45 48 53 0 (8) 0 (8) 0 45 0 0 0 2 |05/15/2024 | 1..........
36204Q BU 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 135 135 139 146 0 (12) 0 (12) 0 135 0 0 0 5 12/15/2023 | 1..
36204Q BV 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,762 3,762 4,024 4,370 0 (608) 0 (608) 0 3,762 0 0 (V1N I 138 |12/15/2023 | 1..........
36204Q CL 2|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 5,143 5,143 5,314 5,516 0 (374) 0 (374) 0 5,143 0 0 (1] IS 180 |01/15/2024 | 1..........
36204Q JE 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 21,645 21,645 23,155 25,829 (0 (4,184) | coovvveinn 0 [ e (4,184) 0 21,645 0 0 0 806 | 07/15/2024
36204R LJ 5|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 565 565 590 615 0 (51) 0 (51) 0 565 0 0 0 20 |03/15/2027
36204R PH 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 63 63 67 77 0 (14) 0 (14) 0 63 0 0 0 2 |04/15/2027
36204S EL 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 287 287 290 290 0 (3) 0 (3) 0 287 0 0 0 12 |12/15/2024
36204T 6C 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 24 25 0 2) 0 2 0 23 0 0 0 1 [01/15/2024
36204U MM 0| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 30 30 30 30 0 0 0 0 0 30 0 0 0 1 103/15/2027
36204U NH 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 |04/15/2024
36204U Q9 5|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 27 27 0 0 0 0 0 27 0 0 0 1 108/15/2024 | 1..........
36204U XU 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 67 67 68 68 0 (1) 0 (1) 0 67 0 0 0 3 108/15/2024 | 1..
36204V GU 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 66 66 69 69 0 (3) 0 (3) 0 66 0 0 0 2 101/15/2024 | 1..........
36204W RD 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 78 78 81 82 0 (4) 0 (4) 0 78 0 0 0 3 103/15/2024 | 1..........
36204X G9 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1" 11 0 (0) 0 (0) 0 1 0 0 0 0 |03/15/2028 | 1..
36204Y WB 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 6 6 0 (1) 0 (1) 0 5 0 0 0 0 |05/15/2024 | 1..
36205B PH 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 100 100 108 119 0 (19) 0 (19) 0 100 0 0 0 4 106/15/2024 | 1..
36205C WR 7| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 78 78 80 80 0 2) 0 2) 0 78 0 0 0 3 106/15/2024 | 1..........
36205D B5 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 7 7 8 8 0 (1) 0 1) 0 7 0 0 0 0 {10/15/2025 | 1..........
36205D K2 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 402 402 421 447 0 (45) 0 (45) 0 402 0 0 0 13 |08/15/2028 | 1..
36205D KW 7| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 24 24 25 28 0 (4) 0 (4) 0 24 0 0 0 1 103/15/2028 | 1..........
36205F B2 8|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 85 85 87 87 0 (3) 0 (3) 0 85 0 0 0 3 [12/15/2025 | 1..........
36205F BL 6|GOVERNMENT NATL MTGE ASSOC ...|.05/01/2007 | SCHEDULED REDEMPTION.. 2,370 2,370 2,455 2,510 0 (141) 0 (141) 0 2,370 0 0 0 79 |07/15/2025 | 1..
36205F FD 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 207 207 222 244 0 (37) 0 (37) 0 207 0 0 0 7 106/15/2024 | 1..........
36205F G5 6|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,099 2,099 2,122 2,147 0 (49) 0 (49) 0 2,099 0 0 0 61 |04/15/2028
36205F GR 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 307 307 308 309 0 2 0 2) 0 307 0 0 0 10 |03/15/2028
36205F HD 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 111 111 17 127 0 (16) 0 (16) 0 11 0 0 0 4 105/15/2028
36205F J7 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 395 395 423 459 0 (63) 0 (63) 0 395 0 0 0 14 |02/15/2024
36205G BF 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 78 78 78 78 0 0 0 0 0 78 0 0 0 3 |08/15/2024
36205G XV 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 642 642 661 666 0 (24) 0 (24) 0 642 0 0 0 23 |01/15/2026 | 1..........
36205H 6M 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 486 486 485 484 0 1 0 1 0 486 0 0 0 18 |05/15/2024 | 1..
36205H PY 9|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 54 0 1 0 1 0 55 0 0 0 2 103/15/2028 | 1..........
36205H QP 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 410 410 411 412 0 3) 0 (3) 0 410 0 0 0 14 103/15/2028 | 1..........
36205) SW 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 29 29 32 35 0 (5) 0 (5) 0 29 0 0 0 1 [04/15/2024 | 1..
36205K 2W 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (0) 0 (0) 0 9 0 0 0 0 [01/15/2027 | 1..
36205K 6K 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 341 341 361 401 0 (60) 0 (60) 0 341 0 0 0 12 02/15/2027 | 1..
36205K HT 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 83 83 88 92 0 (8) 0 (8) 0 83 0 0 0 3 1 11/15/2024 | 1..........
36205K WR 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 392 392 418 469 0 (77) 0 (77) 0 392 0 0 0 14 106/15/2024 | 1..........
36205K ZR 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 36 36 38 41 0 (5) 0 (5) 0 36 0 0 0 1 101/15/2027 | 1..
36205L 5P 1| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 28 28 0 (1) 0 (1) 0 27 0 0 0 1 109/15/2025 | 1..........
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36205N LX 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 4,025 4,025 4,041 4,087 0 (62) 0 (62) 0 4,025 0 0 (1] IS 141 104/15/2028 | 1..........
36205N MH 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 208 208 209 210 0 2) 0 (2) 0 208 0 0 0 7 105/15/2028 | 1..
36205N NS 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 149 149 150 152 0 (4) 0 (4) 0 149 0 0 0 5 107/15/2028 | 1..........
36205P 4V 0| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 68 68 68 68 0 0 0 0 0 68 0 0 0 3 106/15/2024 | 1..........
36205P 7G 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 102 102 109 114 0 (12) 0 (12) 0 102 0 0 0 4 109/15/2027 | 1..
36205R 4A 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 87 87 93 108 0 (20) 0 (20) 0 87 0 0 0 3 106/15/2026 | 1..
36205R XM 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 30 30 32 35 0 (5) 0 (5) 0 30 0 0 0 1 106/15/2029 | 1..
36205R YC 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 16 16 17 19 0 3) 0 (3) 0 16 0 0 0 1 [04/15/2026 | 1..........
362055 MU 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,483 2,483 2,646 3,047 0 (563) 0 (563) 0 2,483 0 0 0 78 103/15/2027 | 1..........
362055 MW 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 157 157 162 169 0 (12) 0 (12) 0 157 0 0 0 6 |03/15/2027 | 1..
362055 QK 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 12 12 13 14 0 (3) 0 (3) 0 12 0 0 0 0 |04/15/2027 | 1..........
36205T E8 2|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 21 21 22 22 0 (1) 0 (1) 0 21 0 0 0 1 102/15/2026 | 1.........
36205T HH 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 23 23 0 (0) 0 (0) 0 23 0 0 0 1 |04/15/2026
36205T PT 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 [12/15/2027
36205U 5K 2| GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 124 124 128 135 0 (11) 0 (11) 0 124 0 0 0 4 |05/15/2027
36205W 3C 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 129 129 134 137 0 9) 0 9) 0 129 0 0 0 5 |07/15/2024
36205W LC 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (1) 0 (1) 0 9 0 0 0 0 |10/15/2025
36205X 2M 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 |04/15/2025
36205X 2V 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,571 2,571 2,649 2,645 0 (74) 0 (74) 0 2,571 0 0 0 81 |05/15/2025
36205Y LU 4| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 225 225 228 230 0 (5) 0 (5) 0 225 0 0 0 7 107/15/2028 | 1..........
36206A CE 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 430 430 448 472 0 (43) 0 (43) 0 430 0 0 0 15 | 11/15/2025 | 1..
36206A QM 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 29 29 30 30 0 (1) 0 (1) 0 29 0 0 0 1 101/15/2026 | 1..........
36206B Z8 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 218 218 227 228 0 (10) 0 (10) 0 218 0 0 0 8 109/15/2025 | 1..........
36206C SC 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 48 48 50 51 0 (3) 0 (3) 0 48 0 0 0 2 |05/15/2025 | 1..
36206C US 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 20 0 (1) 0 (1) 0 19 0 0 0 1 106/15/2025 | 1..
36206D CT 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 384 384 385 386 0 2) 0 (2) 0 384 0 0 0 13 [09/15/2025 | 1..
36206D EQ 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 363 363 367 377 0 (13) 0 (13) 0 363 0 0 0 12 109/15/2028 | 1..........
36206D LD 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,483 2,483 2,652 2,852 0 (369) 0 (369) 0 2,483 0 0 0 92 |10/15/2025 | 1..........
36206D LS 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 154 154 159 167 0 (14) 0 (14) 0 154 0 0 0 5 | 11/15/2025 | 1..
36206E B8 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 7 0 (1) 0 (1) 0 6 0 0 0 0 09/15/2025 | 1..........
36206E FK 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 252 252 260 275 0 (23) 0 (23) 0 252 0 0 0 9 12/15/2025 | 1..........
36206E JG 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 0 0 0 0 5 0 0 0 0 | 11/15/2024
36206F 3R 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 40 40 42 45 0 (6) 0 (6) 0 40 0 0 0 1 108/15/2027
36206F 5F 5|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 19 19 20 20 0 (1) 0 (1) 0 19 0 0 0 1 102/15/2028
36206F 5Q 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 96 102 0 7 0 (7) 0 95 0 0 0 3 |03/15/2028
36206F 5Z 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,597 1,597 1,603 1,622 0 (25) 0 (25) 0 1,597 0 0 0 56 |04/15/2028
36206F LJ 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5,258 5,258 5,617 6,184 0 (926) 0 (926) 0 5,258 0 0 (1] IS 165 |08/15/2025
36206F R2 0|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 563 563 565 569 0 (6) 0 (6) 0 563 0 0 0 18 |09/15/2025
36206F SK 9|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,229 1,229 1,309 1,456 0 (227) 0 (227) 0 1,229 0 0 0 44 110/15/2025 | 1..........
36206F VA 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 72 72 76 83 0 (11) 0 (11 0 72 0 0 0 3 1 11/15/2025 | 1..
36206F X9 8|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 288 288 300 323 0 (35) 0 (35) 0 288 0 0 0 10 {12/15/2025 | 1..........
36206F XD 9|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 285 285 296 312 0 (27) 0 (27) 0 285 0 0 0 10 |08/15/2025 | 1..........
36206G C2 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 52 52 55 69 0 (17) 0 (17) 0 52 0 0 0 2 06/15/2026 | 1..
36206G LU 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 176 176 182 191 0 (15) 0 (15) 0 176 0 0 0 6 [11/15/2025 | 1..
36206G V3 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 62 62 64 64 0 (2) 0 2) 0 62 0 0 0 2 110/15/2025 | 1..
36206H C9 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 0 0 0 0 5 0 0 0 0 {10/15/2025 | 1..........
36206H DX 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 48 48 50 51 0 (3) 0 (3) 0 48 0 0 0 2 | 11/15/2025 | 1..........
36206H EP 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 10,954 10,954 11,369 11,783 0 (830) 0 (830) 0 10,954 0 0 (1N I 408 |12/15/2025 | 1..........
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36206H ML 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 4,334 4,334 4,477 4,729 0 (395) 0 (395) 0 4,334 0 0 0 [ 136 |05/15/2027 | 1..........
36206 4D 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 406 406 408 411 0 (5) 0 (5) 0 406 0 0 0 12 {09/15/2025 | 1..
36206) FT 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (1) 0 (1) 0 9 0 0 0 0 |08/15/2025 | 1..........
36206 HF 4 |GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 2,593 2,593 2,723 2,887 0 (294) 0 (294) 0 2,593 0 0 0 84 112/15/2025 | 1..........
36206) K4 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 509 509 543 598 0 (89) 0 (89) 0 509 0 0 0 19 |06/15/2026 | 1..
36206 KQ 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,085 2,085 2,224 2,482 0 (397) 0 (397) 0 2,085 0 0 0 76 |05/15/2026 | 1..
36206) YC 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 232 232 233 234 0 2) 0 2) 0 232 0 0 0 8 |08/15/2025 | 1..
36206J YD 0|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 28 28 29 30 0 2 0 2) 0 28 0 0 0 1 108/15/2025 | 1..........
36206K NM 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 9 9 0 (1) 0 (1) 0 8 0 0 0 0 {01/15/2026 | 1..........
36206K SJ 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |12/15/2025 | 1..
36206L CD 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 59 59 63 62 0 (4) 0 (4) 0 59 0 0 0 2 109/15/2025 | 1..........
36206L LW 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |10/15/2025 | 1..........
36206L SZ 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8,011 8,011 8,452 9,079 (0 (1,068) | ..o 0 [ e (1,068) 0 8,011 0 0 0 286 | 10/15/2025 | 1..
36206L V5 5|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 5,206 5,206 5,409 5,746 0 (540) 0 (540) 0 5,206 0 0 (V1N I 164 |11/15/2025 | 1..........
36206L ZD 4|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 571 571 595 643 0 (72) 0 (72) 0 571 0 0 0 21 112/15/2025 | 1..........
36206M DT 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8,161 8,161 8,510 9,028 0 (867) 0 (867) 0 8,161 0 0 0 305 |02/15/2026 | 1..
36206M MD 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,964 2,964 2,974 2,991 0 (27) 0 (27 0 2,964 0 0 0 93 109/15/2029 | 1..
36206M NA 1| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 1" 14 0 (4) 0 (4) 0 10 0 0 0 0 09/15/2029 | 1..
36206M S9 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 102 102 109 17 0 (15) 0 (15) 0 102 0 0 0 4 108/15/2027 | 1..........
36206M TD 9|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 26 26 28 29 0 3) 0 (3) 0 26 0 0 0 1 109/15/2027 | 1..........
36206N 2A 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 11 1 10 10 0 0 0 0 0 11 0 0 0 0 |10/15/2026 | 1..
36206N 4P 7| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 107 107 1M1 112 0 (5) 0 (5) 0 107 0 0 0 4 105/15/2026 | 1..........
36206N DQ 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 283 283 293 303 0 (20) 0 (20) 0 283 0 0 0 10 {10/15/2025 | 1..........
36206N X2 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 6,603 6,603 6,629 6,664 0 (61) 0 (61) 0 6,603 0 0 (V1N IR 193 |07/15/2028 | 1..
36206N XQ 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 102 102 103 104 0 (3) 0 (3) 0 102 0 0 0 3 106/15/2028 | 1..
36206N YE 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 61 61 62 63 0 2) 0 (2) 0 61 0 0 0 2 07/15/2028 | 1..
36206N YH 2|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 32 32 32 32 0 (0) 0 (0) 0 32 0 0 0 1 108/15/2028 | 1..........
36206P NK 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 10 10 1" 14 0 (4) 0 (4) 0 10 0 0 0 0 12/15/2025 | 1..........
36206P S5 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 153 153 163 187 0 (34) 0 (34) 0 153 0 0 0 5 |04/15/2026 | 1..
36206P TZ 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 286 286 305 327 0 (41) 0 (41) 0 286 0 0 0 10 |04/15/2026 | 1..........
36206P UQ 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 358 358 379 410 0 (52) 0 (52) 0 358 0 0 0 13 |05/15/2026 | 1..........
36206P VT 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,157 1,157 1,234 1,359 0 (201) 0 (201) 0 1,157 0 0 0 43 |05/15/2026
36206Q A2 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,479 2,479 2,470 2,460 0 20 0 20 0 2,479 0 0 0 99 | 10/15/2027
36206Q BB 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 233 233 232 230 0 3 0 3 0 233 0 0 0 8 |02/15/2028
36206Q VP 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 13 13 13 14 0 (1) 0 (1) 0 13 0 0 0 1 106/15/2026
36206Q VZ 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 327 327 337 366 0 (40) 0 (40) 0 327 0 0 0 12 | 10/15/2025
36206R K2 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 116 116 123 135 0 (19) 0 (19) 0 116 0 0 0 4 |06/15/2027
36206R XM 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 16 16 16 18 0 (2) 0 (2) 0 16 0 0 0 1 11/15/2025
36206S DG 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 680 680 726 709 0 (29) 0 (29) 0 680 0 0 0 25 |05/15/2026 | 1.........
362065 LA 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1 12 0 (0) 0 (0) 0 11 0 0 0 0 {10/15/2025 | 1..
362065 MK 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 16,154 16,154 16,987 18,294 (I R (2,140) 0 (2,140) 0 16,154 0 0 (N O 604 [11/15/2025 | 1..........
36206T YY 2|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 90 90 96 109 0 (19) 0 (19) 0 90 0 0 0 3 104/15/2027 | 1..........
36206U PY 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,269 2,269 2,421 2,649 0 (379) 0 (379) 0 2,269 0 0 0 85 |06/15/2026 | 1..
36206U Q9 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 9 0 (1) 0 (1) 0 8 0 0 0 0 [03/15/2026 | 1..
36206V GV 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (0) 0 (0) 0 24 0 0 0 1 101/15/2026 | 1..
36206V MD 6| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 13,889 13,889 14,498 15,447 (VN I (1,558) | vvooovrernenns (V1 I (1,558) 0 13,889 0 0 (V1N I 438 |04/15/2026 | 1..........
36206V S7 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |05/15/2026 | 1..........
36206W 2H 7| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 4,397 4,397 4,568 4,831 0 (434) 0 (434) 0 4,397 0 0 (V1N I 164 |07/15/2026 | 1..........
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36206W 3P 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 182 182 194 216 0 (34) 0 (34) 0 182 0 0 0 6 |07/15/2026 | 1.........
36206W AM 7| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 118 118 126 128 0 (10) 0 (10) 0 118 0 0 0 4 109/15/2027 | 1..
36206W K5 3|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 2,543 2,543 2,717 2,981 0 (438) 0 (438) 0 2,543 0 0 0 95 |12/15/2025 | 1..........
36206\ NM 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 4,632 4,632 4,785 5,051 0 (419) 0 (419) 0 4,632 0 0 (V1 I 173 |02/15/2026 | 1..........
36206X 6C 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 387 387 412 429 0 (42) 0 (42) 0 387 0 0 0 14 {10/15/2027 | 1..
36206X 6R 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,110 1,110 1,124 1,145 0 (35) 0 (35) 0 1,110 0 0 0 39 101/15/2028 | 1..
36206X P6 4|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 122 122 130 141 0 (19) 0 (19) 0 122 0 0 0 4 108/15/2027 | 1..
36206X PF 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (1) 0 (1) 0 6 0 0 0 0 |08/15/2027 | 1..........
36206Y GF 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 31 31 33 35 0 (4) 0 (4) 0 31 0 0 0 1 103/15/2026 | 1..........
36206Y GQ 8|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 257 257 258 260 0 (4) 0 (4) 0 257 0 0 0 9 |04/15/2026 | 1..
36207A 7H 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 40 40 42 47 0 (8) 0 (8) 0 40 0 0 0 1 105/15/2028 | 1..........
36207A A9 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,132 3,132 3172 3,227 0 (94) 0 (94) 0 3,132 0 0 0 [ 105 {01/15/2028 | 1..........
36207A HR 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (1) 0 (1) 0 4 0 0 0 0 | 04/15/2026
36207A YW 6| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 [12/15/2027
36207A Z3 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 162 162 161 160 0 2 0 2 0 162 0 0 0 5 |03/15/2028
36207B 3U 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 34 34 35 38 0 4) 0 (4) 0 34 0 0 0 1 |04/15/2026
36207B 4L 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 38 38 38 39 0 (1) 0 (1) 0 38 0 0 0 1 103/15/2028
36207B AF 7| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (1) 0 1) 0 10 0 0 0 0 |08/15/2028
36207B BL 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 22 22 23 26 0 (4) 0 (4) 0 22 0 0 0 1 109/15/2029
36207B R6 9| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 369 369 370 372 0 3) 0 (3) 0 369 0 0 0 12 |01/15/2028 | 1..........
36207B S3 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 31 31 31 31 0 (1) 0 (1) 0 31 0 0 0 1 101/15/2028 | 1..
36207B SD 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 820 820 831 830 0 9) 0 9) 0 820 0 0 0 33 101/15/2028 | 1..........
36207C EH 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 333 333 334 337 0 (3) 0 (3) 0 333 0 0 0 11 | 11115/2027 | 1..........
36207C F2 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 85 85 86 86 0 1) 0 (1) 0 85 0 0 0 3 | 11/15/2027 | 1..
36207C F9 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20 20 21 21 0 (1) 0 (1) 0 20 0 0 0 1 [12/15/2027 | 1..
36207C FC 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 65 65 67 70 0 (5) 0 (5) 0 65 0 0 0 2 [11/15/2027 | 1..
36207C GB 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 307 307 308 309 0 (3) 0 (3) 0 307 0 0 0 10 {01/15/2028 | 1..........
36207C MX 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 15 16 0 2) 0 2) 0 14 0 0 0 1 [12/15/2026 | 1..........
36207D NQ 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 118 118 122 130 0 (13) 0 (13) 0 118 0 0 0 4 112/15/2026 | 1..
36207E 2N 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 226 226 233 239 0 (13) 0 (13) 0 226 0 0 0 8 101/15/2027 | 1..........
36207F CV 1|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 10 10 1" 11 0 (1) 0 (1) 0 10 0 0 0 0 |08/15/2026 | 1..........
36207F KF 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |02/15/2028
36207F KY 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 273 273 274 275 0 2 0 2) 0 273 0 0 0 9 |03/15/2028
36207F LJ 8|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 963 963 974 1,002 0 (40) 0 (40) 0 963 0 0 0 34 103/15/2028
36207G F9 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |09/15/2026
36207G X4 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20,980 20,980 21,590 21,848 0 (868) 0 (868) 0 20,980 0 0 0 679 |09/15/2028
36207H 2G 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,879 1,879 1,952 2,053 0 (174) 0 (174) 0 1,879 0 0 0 59 |06/15/2026
36207H 4Q 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 158 158 163 175 0 (18) 0 (18) 0 158 0 0 0 6 |08/15/2026
36207H BH 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 74 74 79 104 0 (30) 0 (30) 0 74 0 0 0 3 110/15/2026 | 1..........
36207H SH 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 144 144 154 164 0 (20) 0 (20) 0 144 0 0 0 5 101/15/2027 | 1..
36207J 2V 4|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 234 234 235 237 0 2) 0 2) 0 234 0 0 0 8 |05/15/2028 | 1..........
36207J 4R 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 41 41 41 41 0 (1) 0 1) 0 41 0 0 0 1 106/15/2028 | 1..........
36207J 5S 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 303 303 312 313 0 (10) 0 (10) 0 303 0 0 0 10 |06/15/2028 | 1..
36207J F4 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (0) 0 (0) 0 17 0 0 0 1 [12/15/2027 | 1..
36207 RH 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 92 92 92 93 0 (1) 0 (1) 0 92 0 0 0 3 103/15/2027 | 1..
36207) T4 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,598 2,598 2,736 2,949 0 (351) 0 (351) 0 2,598 0 0 0 77 102/15/2028 | 1..........
36207J TX 1|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 3,225 3,225 3,237 3,255 0 (30) 0 (30) 0 3,225 0 0 (V1N I 112 |101/15/2028 | 1..........
36207J U7 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 56 56 57 59 0 (2) 0 2) 0 56 0 0 0 2 102/15/2028 | 1..
36207J VU 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,095 1,095 1,088 1,075 0 19 0 19 0 1,095 0 0 0 38 |02/15/2028 | 1..........
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36207 W6 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6,636 6,636 6,900 7,585 0 (949) 0 (949) 0 6,636 0 0 0 216 |03/15/2028 | 1..........
36207J YB 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 285 285 300 332 0 (47) 0 (47) 0 285 0 0 0 10 |04/15/2028 | 1..
36207K 3Y 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 30 30 30 31 0 (0) 0 (0) 0 30 0 0 0 1 102/15/2030 | 1..........
36207K 3Z 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 42 42 42 42 0 (0) 0 (0) 0 42 0 0 0 2 102/15/2030 | 1..........
36207K A9 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 64 64 67 77 0 (13) 0 (13) 0 64 0 0 0 2 08/15/2028 | 1..
36207K CG 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 38 38 40 47 0 9) 0 9) 0 38 0 0 0 1 108/15/2028 | 1..
36207K CR 9| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (1) 0 (1) 0 17 0 0 0 1 109/15/2028 | 1..
36207K DA 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 155 155 164 182 0 (27) 0 (27) 0 155 0 0 0 5 109/15/2028 | 1..........
36207K PE 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 23 23 24 27 0 (4) 0 (4) 0 23 0 0 0 1 104/15/2029 | 1..........
36207K QW 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 103 103 109 115 0 (12) 0 (12) 0 103 0 0 0 4 105/15/2029 | 1..
36207K R2 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (0) 0 (0) 0 19 0 0 0 1 106/15/2029 | 1..........
36207K RC 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 48 48 51 55 0 (6) 0 (6) 0 48 0 0 0 2 |06/15/2029 | 1..........
36207K S8 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 24 24 26 29 0 (4) 0 (4) 0 24 0 0 0 1 107/15/2029
36207K SB 7| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 111 111 118 121 0 (9) 0 (9) 0 111 0 0 0 4 |07/15/2029
36207K SP 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 75 75 76 76 0 (1) 0 (1) 0 75 0 0 0 3 107/15/2029
36207K T4 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1 11 0 (0) 0 (0) 0 1 0 0 0 0 |08/15/2029
36207K TU 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8,369 8,369 8,393 8,442 0 (73) 0 (73) 0 8,369 0 0 0 262 |07/15/2029
36207K U6 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,087 1,087 1,156 1,282 0 (195) 0 (195) 0 1,087 0 0 0 41 108/15/2029
36207K UH 1| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,809 1,809 1,925 2,164 0 (355) 0 (355) 0 1,809 0 0 0 65 |08/15/2029
36207K UU 2| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 1,381 1,381 1,470 1,648 0 (266) 0 (266) 0 1,381 0 0 0 44 108/15/2029 | 1..........
36207K WL 0| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 0 0 0 0 5 0 0 0 0 10/15/2029 | 1..
36207K XD 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 109 109 116 120 0 (11) 0 (11) 0 109 0 0 0 4110/15/2029 | 1..........
36207K XG 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 66 66 67 69 0 (2) 0 2) 0 66 0 0 0 2 110/15/2029 | 1..........
36207K XQ 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 480 480 481 484 0 (4) 0 (4) 0 480 0 0 0 18 | 11/15/2029 | 1..
36207K YJ 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 216 216 230 238 0 (22) 0 (22) 0 216 0 0 0 8 |11/15/2029 | 1..
36207M 6U 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 17 0 0 0 0 0 17 0 0 0 1 [12/15/2026 | 1..
36207M M5 2| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 25 25 26 26 0 (1) 0 (1) 0 25 0 0 0 1 101/15/2028 | 1..........
36207M MQ 6| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 350 350 351 352 0 3) 0 (3) 0 350 0 0 0 12 |01/15/2028 | 1..........
36207M NF 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 141 141 143 146 0 (5) 0 (5) 0 141 0 0 0 5 101/15/2028 | 1..
36207M QC 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 44 44 45 45 0 (1) 0 (1) 0 44 0 0 0 2 101/15/2028 | 1..........
36207M RT 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 489 489 515 586 0 (97) 0 (97) 0 489 0 0 0 14 102/15/2028 | 1..........
36207M RU 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 109 109 109 109 0 0 0 0 0 109 0 0 0 4 102/15/2028
36207M TV 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,491 1,491 1,487 1,482 0 9 0 9 0 1,491 0 0 0 51 103/15/2028
36207M XE 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 176 176 187 200 0 (24) 0 (24) 0 176 0 0 0 6 | 04/15/2027
36207N QX 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,326 2,326 2,479 2,599 0 (272) 0 (272) 0 2,326 0 0 0 84 |08/15/2027
36207P VK 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 57 57 57 58 0 (1) 0 (1) 0 57 0 0 0 2 |05/15/2028
36207P WH 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 42 42 42 43 0 (1) 0 (1) 0 42 0 0 0 1 06/15/2028
36207P XB 0|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 115 115 119 122 0 (7) 0 (7) 0 115 0 0 0 4 109/15/2027
36207Q 6U 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 15 0 (1) 0 (1) 0 14 0 0 0 1 103/15/2027 | 1..........
36207Q AK 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 49 49 49 50 0 (1) 0 (1) 0 49 0 0 0 2 101/15/2028 | 1..
36207Q K2 2|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 219 219 233 248 0 (30) 0 (30) 0 219 0 0 0 8 |04/15/2027 | 1..........
36207Q L8 8|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 231 231 231 232 0 (1) 0 1) 0 231 0 0 0 8 109/15/2028 | 1..........
36207Q RG 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 534 534 560 595 0 (61) 0 (61) 0 534 0 0 0 19 |04/15/2027 | 1..
36207R 4E 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 4 4 4 5 0 (1) 0 (1) 0 4 0 0 0 0 [02/15/2027 | 1..
36207R FC 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 52 52 51 51 0 0 0 0 0 52 0 0 0 2 |12/15/2026 | 1..
36207R GE 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,544 1,544 1,645 1,890 0 (346) 0 (346) 0 1,544 0 0 0 48 [02/15/2027 | 1..........
36207R JB 2| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,864 3,864 4,022 4,281 0 (417) 0 (417) 0 3,864 0 0 (V1N I 143 | 05/15/2027 | 1..........
36207R N6 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 58 58 58 59 0 (1) 0 (1) 0 58 0 0 0 2 102/15/2028 | 1..........




2’503

Statement for June 30, 2007 ofthe CONTINENTAL CASUALTY COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
36207R WM 3| GOVERNMENT NATL MTGE ASSOC....... .1.05/01/2007 | SCHEDULED REDEMPTION.. 3,960 3,960 4111 4,430 0 (470) 0 (470) 0 3,960 0 0 0 98 [01/15/2027 | 1..........
36207S CK 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 [03/15/2027 | 1..
36207S D7 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 75 75 75 75 0 (0) 0 (0) 0 75 0 0 0 3 103/15/2027 | 1..........
36207S DE 0|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 56 56 59 68 0 (12) 0 (12) 0 56 0 0 0 2 | 04/15/2027 | 1..........
36207S L5 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 6 0 (1) 0 1) 0 5 0 0 0 0 |02/15/2027 | 1..
36207S MC 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 36 36 39 42 0 (6) 0 (6) 0 36 0 0 0 1 102/15/2027 | 1..
36207S NX 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,092 1,092 1,163 1,171 0 (80) 0 (80) 0 1,092 0 0 0 39 |04/15/2027 | 1..
36207T RM 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 {10/15/2029 | 1..........
36207T SC 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 433 433 461 479 0 (45) 0 (45) 0 433 0 0 0 15 | 11/15/2029 | 1..........
36207T SS 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 121 121 121 121 0 (1) 0 (1) 0 121 0 0 0 4 111/15/2029 | 1..
36207T X3 0|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 178 178 189 198 0 (20) 0 (20) 0 178 0 0 0 6 |03/15/2027 | 1..........
36207U 6C 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 13 13 13 13 0 (0) 0 (0) 0 13 0 0 0 0 |01/15/2028 | 1..........
36207U GA 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,634 1,634 1,700 1,824 0 (190) 0 (190) 0 1,634 0 0 0 61 [12/15/2026
36207U LV 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,999 1,999 2,007 2,022 0 (23) 0 (23) 0 1,999 0 0 0 70 |04/15/2028
36207U MP 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 640 640 648 661 0 (21) 0 (21 0 640 0 0 0 21 |04/15/2028
36207U QE 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 385 385 389 399 0 (15) 0 (15) 0 385 0 0 0 13 |05/15/2028
36207U QQ 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 206 206 207 208 0 2) 0 2) 0 206 0 0 0 7 03/15/2027
36207U QW 1| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 79,648 79,648 83,592 84,733 (VN I (5,084) | .oooorvernnt (V1 I (5,084) 0 79,648 0 0 0 2,983 |03/15/2027
36207U R4 2|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 247 247 255 269 0 (21) 0 (21) 0 247 0 0 0 9 |04/15/2027
36207U S8 2|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 9 10 0 2 0 2) 0 8 0 0 0 0 |05/15/2027 | 1..........
36207V 5E 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 749 749 758 770 0 (21) 0 (21) 0 749 0 0 0 25 |07/15/2028 | 1..
36207V 6R 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 33 33 33 34 0 (1) 0 (1) 0 33 0 0 0 1 112/15/2027 | 1..........
36207V 7G 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 28 28 28 28 0 (1) 0 (1) 0 28 0 0 0 1 [12/15/2027 | 1..........
36207V FW 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 67 67 70 74 0 (7 0 (7) 0 67 0 0 0 2 |04/15/2027 | 1..
36207V GB 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 70 70 71 71 0 (1) 0 (1) 0 70 0 0 0 2 |05/15/2027 | 1..
36207V KD 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 50 50 50 50 0 (0) 0 (0) 0 50 0 0 0 2 02/15/2027 | 1..
36207V SH 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 7 0 (1) 0 (1) 0 6 0 0 0 0 {02/15/2027 | 1..........
36207V UJ 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1 104/15/2027 | 1..........
36207W 4D 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 114 114 113 112 0 1 0 1 0 114 0 0 0 3 105/15/2028 | 1..
36207W DZ 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 45 45 48 54 0 9) 0 9) 0 45 0 0 0 2 06/15/2027 | 1..........
36207W EN 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,164 3,164 3,277 3472 0 (307) 0 (307) 0 3,164 0 0 (/] I 118 | 04/15/2027 | 1..........
36207W U3 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 321 321 342 363 0 (42) 0 (42) 0 321 0 0 0 12 |06/15/2027
36207W UF 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 115 115 123 132 0 (17) 0 (17) 0 115 0 0 0 4 105/15/2027
36207X 2U 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 143 143 147 148 0 (5) 0 (5) 0 143 0 0 0 5 |01/15/2028
36207X 4G 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 364 364 365 366 0 2 0 2) 0 364 0 0 0 12 | 10/15/2027
36207X 4X 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 356 356 379 384 0 (29) 0 (29) 0 356 0 0 0 13 | 10/15/2027
36207X QL 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 172 172 173 174 0 (2) 0 (2) 0 172 0 0 0 6 | 06/15/2028
36207X Y9 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 102 102 109 123 0 (21) 0 (21) 0 102 0 0 0 4 |04/15/2027
36207X YE 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 211 211 212 213 0 2) 0 (2) 0 211 0 0 0 7 102/115/2027 | 1..........
36207X ZP 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 64 64 66 70 0 7 0 (7) 0 64 0 0 0 2 |04/15/2027 | 1..
36207Y AJ 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 63 63 64 65 0 2 0 2) 0 63 0 0 0 2 101/15/2028 | 1..........
36207Y CC 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 101 101 105 109 0 (8) 0 (8) 0 101 0 0 0 4 108/15/2027 | 1..........
36207Y NX 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 162 162 164 165 0 2) 0 2) 0 162 0 0 0 5 (08/15/2028 | 1..
36207Y QQ 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 40 40 40 40 0 (1) 0 (1) 0 40 0 0 0 1 101/15/2028 | 1..
36207Y R6 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 249 249 250 250 0 (1) 0 (1) 0 249 0 0 0 8 101/15/2028 | 1..
36207Y SH 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 77 77 77 78 0 (1) 0 (1) 0 77 0 0 0 3 102/15/2028 | 1..........
36208C 6H 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 313 313 328 352 0 (39) 0 (39) 0 313 0 0 0 11 {07/15/2027 | 1..........
36208C G9 2| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 37 37 37 38 0 (2) 0 2) 0 37 0 0 0 1]109/15/2028 | 1..........
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36208C HC 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (0) 0 (0) 0 22 0 0 0 1109/15/2028 | 1..........
36208C HK 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 74 74 74 76 0 (3) 0 (3) 0 74 0 0 0 2 109/15/2028 | 1..
36208C KY 2|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 339 339 361 411 0 (72) 0 (72) 0 339 0 0 0 13 |06/15/2027 | 1..........
36208C LL 9|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 2,081 2,081 2,075 2,067 0 13 0 13 0 2,081 0 0 0 83 |08/15/2027 | 1..........
36208C SB 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 107 107 114 125 0 (18) 0 (18) 0 107 0 0 0 4 105/15/2027 | 1..
36208C TN 7|GOVERNMENT NATL MTGE ASSOC ...|.05/01/2007 | SCHEDULED REDEMPTION.. 3211 3,211 3,223 3,254 0 (43) 0 (43) 0 3211 0 0 0 94 105/15/2027 | 1..
36208C VD 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 80 80 86 87 0 (7 0 (7) 0 80 0 0 0 3 105/15/2027 | 1..
36208C WV 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 70 70 75 84 0 (14) 0 (14) 0 70 0 0 0 2 05/15/2027 | 1..........
36208C Y9 2|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 17 17 19 22 0 (5) 0 (5) 0 17 0 0 0 1 106/15/2027 | 1..........
36208D DK 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,320 1,320 1,384 1,455 0 (135) 0 (135) 0 1,320 0 0 0 46 |04/15/2027 | 1..
36208D G9 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,139 3,139 3,238 3,356 0 (217) 0 (217) 0 3,139 0 0 (V1N I 117 | 06/15/2027 | 1..........
36208D H4 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 22,564 22,564 23,739 25,932 (0 (3,368) [ .vvorvrrernnns 0 [ e (3,368) 0 22,564 0 0 0 846 | 06/15/2027 | 1..........
36208D LG 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 147 147 157 162 0 (15) 0 (15) 0 147 0 0 0 5 |06/15/2027
36208D LH 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 767 767 818 909 0 (142) 0 (142) 0 767 0 0 0 27 |06/15/2027
36208D MA 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 184 184 196 217 0 (33) 0 (33) 0 184 0 0 0 7 107/15/2027
36208D N9 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 109 109 109 110 0 (1) 0 (1) 0 109 0 0 0 4 111/15/2027
36208D RW 7| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 69 69 69 69 0 (1) 0 (1) 0 69 0 0 0 2 | 11/115/2027
36208D UD 5|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 739 739 740 741 0 (1) 0 1) 0 739 0 0 0 25 |06/15/2028
36208D UE 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 632 632 666 732 0 (100) 0 (100) 0 632 0 0 0 19 | 06/15/2028
36208D UH 6|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 4,957 4,957 5,221 5,795 0 (838) 0 (838) 0 4,957 0 0 (VN I 146 |06/15/2028 | 1..........
36208D UJ 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 133 133 133 134 0 (2) 0 2) 0 133 0 0 0 4 106/15/2028 | 1..
36208D UK 9|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 4817 4817 5,031 5,378 0 (561) 0 (561) 0 4817 0 0 (V1N I 154 |06/15/2028 | 1..........
36208D V3 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 43 43 46 50 0 7 0 (7) 0 43 0 0 0 2 |05/15/2027 | 1..........
36208D WS 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 188 188 189 191 0 (3) 0 (3) 0 188 0 0 0 6 |03/15/2028 | 1..
36208D XC 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 63 63 64 65 0 (2) 0 (2) 0 63 0 0 0 2 |05/15/2028 | 1..
36208D XS 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 0 0 0 0 5 0 0 0 0 [06/15/2028 | 1..
36208D Z4 0|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 695 695 697 698 0 (3) 0 (3) 0 695 0 0 0 23 102/15/2028 | 1.........
36208E 6T 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 70 70 71 71 0 (1) 0 1) 0 70 0 0 0 2 (10/115/2027 | 1..........
36208E 6Z 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (1) 0 1) 0 7 0 0 0 0 {10/15/2027 | 1..
36208E H3 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 359 359 383 403 0 (44) 0 (44) 0 359 0 0 0 13 05/15/2027 | 1..........
36208E HY 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 47 47 49 51 0 (4) 0 (4) 0 47 0 0 0 2 05/15/2027 | 1..........
36208E LC 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 84 84 84 84 0 1 0 1 0 84 0 0 0 3 |07/15/2027
36208E LT 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 50 50 54 60 0 (10) 0 (10) 0 50 0 0 0 2 |08/15/2027
36208E NC 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (5) 0 (5) 0 26 0 0 0 1 109/15/2027
36208E W2 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 59 67 0 (12) 0 (12) 0 55 0 0 0 2 |08/15/2027
36208E WU 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 308 308 320 342 0 (34) 0 (34) 0 308 0 0 0 11 |08/15/2027
36208E X3 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 278 278 283 296 0 (19) 0 (19) 0 278 0 0 0 9 | 06/15/2028
36208E YB 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 30 30 32 35 0 (5) 0 (5) 0 30 0 0 0 1 |08/15/2027
36208E YJ 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 57 57 60 66 0 (9) 0 (9) 0 57 0 0 0 2 109/15/2027 | 1.........
36208E ZC 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 7,276 7,276 7,298 7,347 0 (71) 0 (1) 0 7,276 0 0 0 254 06/15/2028 | 1..
36208E ZT 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 68 68 71 75 0 7 0 (7) 0 68 0 0 0 2 (10/115/2027 | 1..........
36208F AY 6|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 317 317 318 320 0 3) 0 (3) 0 317 0 0 0 10 {01/15/2028 | 1..........
36208F CE 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2818 2,818 2,827 2838 0 (20) 0 (20) 0 2,818 0 0 0 83 |02/15/2028 | 1..
36208F CU 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 56 56 59 70 0 (14) 0 (14) 0 56 0 0 0 2 [02/15/2028 | 1..
36208F H4 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3,657 3,657 3,897 4,199 0 (542) 0 (542) 0 3,657 0 0 (V1N I 137 |08/15/2027 | 1..
36208F HS 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 209 209 222 236 0 (27) 0 (27 0 209 0 0 0 7 108/15/2027 | 1..........
36208F JM 3| GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 17 17 18 21 0 (4) 0 (4) 0 17 0 0 0 1 109/15/2027 | 1..........
36208F K6 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 375 375 380 385 0 (10) 0 (10) 0 375 0 0 0 12 {03/15/2028 | 1..
36208F KL 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 601 601 603 605 0 (5) 0 (5) 0 601 0 0 0 21 101/15/2028 | 1.........
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36208F LU 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,182 2,182 2,209 2,250 0 (68) 0 (68) 0 2,182 0 0 0 75 [07/15/2028 | 1..........
36208F MC 1 |GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 458 458 464 471 0 (13) 0 (13) 0 458 0 0 0 15 |06/15/2028 | 1..
36208F WW 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 334 334 334 334 0 0 0 0 0 334 0 0 0 11 106/15/2028 | 1..........
36208F YX 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (0) 0 (0) 0 7 0 0 0 0 |06/15/2028 | 1..........
36208G 3F 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 412 412 434 462 0 (51) 0 (51) 0 412 0 0 0 14 |06/15/2028 | 1..
36208G 4Y 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 17 171 180 195 0 (24) 0 (24) 0 171 0 0 0 6 |07/15/2028 | 1..
36208G LW 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 27,840 27,840 27,929 28,022 0 (182) 0 (182) 0 27,840 0 0 0 817 [11/15/2027 | 1..
36208G MK 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (1) 0 (1) 0 17 0 0 0 1 103/15/2028 | 1..........
36208G QG 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 189 189 194 203 0 (15) 0 (15) 0 189 0 0 0 7 110/15/2027 | 1..........
36208H 2R 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 7 71 76 87 0 (15) 0 (15) 0 7 0 0 0 3 106/15/2027 | 1..
36208H 6S 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 315 315 332 357 0 (42) 0 (42) 0 315 0 0 0 10 |07/15/2028 | 1..........
36208H PZ 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 87 87 87 86 0 1 0 1 0 87 0 0 0 3 109/15/2027 | 1..........
36208H QA 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 98 98 105 121 0 (23) 0 (23) 0 98 0 0 0 3 109/15/2027
36208H QL 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 688 688 734 870 0 (182) 0 (182) 0 688 0 0 0 22 |09/15/2027
36208H SM 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,090 1,090 1,094 1,105 0 (15) 0 (15) 0 1,090 0 0 0 38 | 10/15/2027
36208H UP 9|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 21 21 21 21 0 (0) 0 (0) 0 21 0 0 0 1 109/15/2027
36208) 2J 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 [11/15/2027
36208) 5P 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 390 390 394 397 0 (8) 0 (8) 0 390 0 0 0 14 101/15/2028
36208) AF 9|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 81 81 86 90 0 9) 0 9) 0 81 0 0 0 3 07/15/2027
36208) AY 8|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 48 48 50 54 0 (6) 0 (6) 0 48 0 0 0 2 109/15/2027 | 1..........
36208) R5 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 162 162 172 186 0 (24) 0 (24) 0 162 0 0 0 6 |09/15/2027 | 1..
36208) RB 0|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 164 164 175 178 0 (14) 0 (14) 0 164 0 0 0 6 09/15/2027 | 1..........
36208) YF 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 96 96 96 97 0 (1) 0 (1) 0 96 0 0 0 3 110/15/2027 | 1..........
36208K 5K 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 614 614 616 617 0 (3) 0 (3) 0 614 0 0 0 20 |10/15/2027 | 1..
36208K 7B 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |09/15/2027 | 1..
36208K HE 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 656 656 659 661 0 (5) 0 (5) 0 656 0 0 0 25 |08/15/2029 | 1..
36208K K4 0|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 91 91 95 115 0 (25) 0 (25) 0 91 0 0 0 3 108/15/2028 | 1.........
36208K SP 5| GOVERNMENT NATL MTGE ASSOC....... | ... .04/01/2007 | SCHEDULED REDEMPTION.. 1,761 1,761 1,877 2,233 0 (471) 0 (471) 0 1,761 0 0 0 44 109/15/2027 | 1..........
36208L 6G 7 |GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7,508 7,508 7,597 7,749 0 (241) 0 (241) 0 7,508 0 0 0 262 |06/15/2028 | 1..
36208L FA 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 204 204 217 223 0 (19) 0 (19) 0 204 0 0 0 7 109/15/2027 | 1..........
36208L FV 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 217 217 218 219 0 2) 0 2) 0 217 0 0 0 7 110115/2027 | 1..........
36208L JB 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 84 84 90 102 0 (18) 0 (18) 0 84 0 0 0 3 |08/15/2027
36208L QT 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1 1 1 1 0 (0) 0 (0) 0 1 0 0 0 0 |05/15/2028
36208L QZ 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 186 186 188 196 0 (11) 0 (11) 0 186 0 0 0 6 |06/15/2028
36208L RM 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 243 243 246 258 0 (15) 0 (15) 0 243 0 0 0 9 |07/15/2028
36208L RP 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8,382 8,382 8,493 8,690 0 (308) 0 (308) 0 8,382 0 0 0 293 | 07/15/2028
36208L RQ 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 372 372 377 385 0 (13) 0 (13) 0 372 0 0 0 12 | 08/15/2028
36208L WM 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 188 188 189 191 0 (2) 0 (2) 0 188 0 0 0 6 | 12/15/2027
36208L XC 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,109 1,109 1,113 1,120 0 (11) 0 (1) 0 1,109 0 0 0 39 |03/15/2028 | 1..........
36208L XP 7| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 117 117 17 118 0 (1) 0 (1) 0 117 0 0 0 4104/15/2028 | 1..
36208M 3M 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 229 229 240 245 0 (16) 0 (16) 0 229 0 0 0 8 |08/15/2027 | 1..........
36208M 4P 7| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 8,731 8,731 9,305 10,047 (I (1,316) | weooevereeens (1 I (1,316) 0 8,731 0 0 0 327 [08/15/2027 | 1..........
36208M 5F 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 55 0 (0) 0 (0) 0 55 0 0 0 2 (08/15/2027 | 1..
36208M LG 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,272 1,272 1,289 1,312 0 (39) 0 (39) 0 1,272 0 0 0 37 |12/15/2027 | 1..
36208M RS 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (1) 0 (1) 0 19 0 0 0 1 102/15/2028 | 1..
36208M YT 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 352 352 375 409 0 (56) 0 (56) 0 352 0 0 0 13 {10/115/2027 | 1..........
36208N 3M 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,329 1,329 1,333 1,340 0 (12) 0 (12) 0 1,329 0 0 0 39 |11/15/2027 | 1..........
36208N 6G 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 33,860 33,860 34,141 34,281 0 (421) 0 (421) 0 33,860 0 0 0 988 |02/15/2028 | 1..........
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36208N BX 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 296 296 308 324 0 (28) 0 (28) 0 296 0 0 0 10 [09/15/2027 | 1.........
36208N JX 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 32 32 34 37 0 4) 0 (4) 0 32 0 0 0 1 109/15/2027 | 1..
36208N KP 7| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 162 162 173 194 0 (32) 0 (32) 0 162 0 0 0 6 09/15/2027 | 1..........
36208N N5 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 104 104 110 116 0 (13) 0 (13) 0 104 0 0 0 4 112/15/2027 | 1..........
36208N N8 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 25 25 25 26 0 (0) 0 (0) 0 25 0 0 0 1 [12/15/2027 | 1..
36208N QN 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 199 199 200 201 0 2) 0 2 0 199 0 0 0 7 103/15/2028 | 1..
36208N V7 5|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 307 307 322 350 0 (42) 0 (42) 0 307 0 0 0 10 |03/15/2028 | 1..
36208N WL 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 56 56 56 56 0 (1) 0 (1) 0 56 0 0 0 2 103/15/2028 | 1..........
36208N XX 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 41 41 43 48 0 (6) 0 (6) 0 4 0 0 0 1 106/15/2028 | 1..........
36208N ZQ 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 59 59 59 60 0 (1) 0 (1) 0 59 0 0 0 2 (04/15/2028 | 1..
36208P EN 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 102 102 108 123 0 (21) 0 21 0 102 0 0 0 4109/15/2027 | 1..........
36208P EQ 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1 1 1 2 0 (0) 0 (0) 0 1 0 0 0 0 |08/15/2027 | 1..........
36208P GW 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 37 37 39 43 0 (7) 0 (7) 0 37 0 0 0 1 109/15/2027
36208P GZ 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |09/15/2027
36208P NH 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 37 37 37 37 0 (1) 0 (1) 0 37 0 0 0 1 104/15/2028
36208P NX 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 34 34 34 35 0 (0) 0 (0) 0 34 0 0 0 1 |04/15/2028
36208P PD 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 53 53 53 55 0 2 0 2 0 53 0 0 0 2 04/15/2028
36208P QH 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 267 267 266 265 0 3 0 3 0 267 0 0 0 7 03/15/2029
36208P QR 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 124 124 129 138 0 (14) 0 (14) 0 124 0 0 0 4 |05/15/2028
36208P RE 0| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 96 96 95 94 0 2 0 2 0 96 0 0 0 3 105/15/2028 | 1..........
36208P TD 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 37 37 37 39 0 (2) 0 2) 0 37 0 0 0 1 106/15/2028 | 1..
36208P VN 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 144 144 148 149 0 (5) 0 (5) 0 144 0 0 0 5 06/15/2028 | 1..........
36208P VQ 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |06/15/2028 | 1..........
36208Q AA 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1" 11 0 (0) 0 (0) 0 1 0 0 0 0 |02/15/2028 | 1..
36208Q B9 6|GOVERNMENT NATL MTGE ASSOC .| .06/01/2007 | SCHEDULED REDEMPTION.. 134 134 135 136 0 (2) 0 (2) 0 134 0 0 0 4 01/15/2028 | 1..
36208Q CA 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 268 268 271 272 0 (4) 0 (4) 0 268 0 0 0 9 [01/15/2028 | 1..
36208Q GC 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 103 103 110 124 0 (21) 0 (21 0 103 0 0 0 4 1111152027 | 1..........
36208Q JB 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 190 190 190 191 0 (1) 0 1) 0 190 0 0 0 6 |12/15/2027 | 1..........
36208Q JD 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 534 534 569 584 0 (50) 0 (50) 0 534 0 0 0 19 |12/15/2027 | 1..
36208Q RP 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 07/15/2028 | 1..........
36208Q SG 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 10,413 10,413 10,559 10,678 0 (265) 0 (265) 0 10,413 0 0 0 353 |09/15/2028 | 1..........
36208Q UD 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 281 281 284 287 0 (6) 0 (6) 0 281 0 0 0 9 |08/15/2028
36208Q XR 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 275 275 276 276 0 2 0 2) 0 275 0 0 0 10 |01/15/2029
36208R ER 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 451 451 480 528 0 (77) 0 (77) 0 451 0 0 0 16 | 11/15/2027
36208R FZ 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 100 100 101 102 0 (1) 0 (1) 0 100 0 0 0 3 102/15/2028
36208R G6 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 39 39 42 47 0 7 0 (7) 0 39 0 0 0 1 10/15/2027
36208R RW 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 98 98 98 99 0 (1) 0 (1) 0 98 0 0 0 3 |11/15/2027
36208R SP 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 52 52 52 52 0 (1) 0 (1) 0 52 0 0 0 2 112152027
36208R V5 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 670 670 673 676 0 (6) 0 (6) 0 670 0 0 0 21 |03/15/2028 | 1..........
36208R W9 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |03/15/2028 | 1..
36208R X7 4|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 112 112 116 124 0 (12) 0 (12) 0 112 0 0 0 4107/15/2028 | 1..........
36208R XL 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (1) 0 (1) 0 9 0 0 0 0 |04/15/2028 | 1..........
36208R XV 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3,353 3,353 3,464 3,813 0 (460) 0 (460) 0 3,353 0 0 0 117 |05/15/2028 | 1..
36208S 3S 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 114 114 115 116 0 2) 0 2 0 114 0 0 0 4101/15/2028 | 1..
36208S 4N 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 187 187 189 192 0 (5) 0 (5) 0 187 0 0 0 6 [02/15/2028 | 1..
36208S 7E 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 67 67 68 69 0 (2) 0 2) 0 67 0 0 0 2 102/15/2028 | 1..........
362085 EA 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 54 54 58 62 0 (8) 0 (8) 0 54 0 0 0 2 110/15/2029 | 1..........
362085 UD 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 11 1 1" 11 0 (0) 0 (0) 0 1 0 0 0 0 |03/15/2028 | 1..........
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36208S YM 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 43 43 45 51 0 (8) 0 (8) 0 43 0 0 0 2 108/15/2029 | 1..........
36208T 4P 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,435 1,435 1,511 1,658 0 (223) 0 (223) 0 1,435 0 0 0 50 |05/15/2028 | 1..
36208T 4W 7 |GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 36 36 36 35 0 1 0 1 0 36 0 0 0 1 106/15/2028 | 1..........
36208T AD 2|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (1) 0 (1) 0 24 0 0 0 1 103/15/2028 | 1..........
36208T AT 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 73 73 74 74 0 (1) 0 1) 0 73 0 0 0 3 103/15/2028 | 1..
36208T BS 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 127 127 128 131 0 (4) 0 0 127 0 0 0 4 104/15/2028 | 1..
36208T C6 5|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 82 82 81 81 0 0 0 0 82 0 0 0 3 | 11/15/2027 | 1..
36208T CE 8|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 96 96 97 99 0 3) 0 0 96 0 0 0 3 105/15/2028 | 1..........
36208T K7 4|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 106 106 106 107 0 (1) 0 0 106 0 0 0 4 104/15/2028 | 1..........
36208T SY 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 139 139 140 141 0 (3) 0 0 139 0 0 0 5 101/15/2028 | 1..
36208T TJ 9|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 64 64 65 65 0 1) 0 0 64 0 0 0 2 102/15/2028 | 1..........
36208T VE 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 98 98 98 99 0 (1) 0 0 98 0 0 0 3 112/15/2027 | 1..........
36208T XT 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 79 79 80 82 0 (3) 0 0 79 0 0 0 3 101/15/2028
36208U BK 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,723 1,723 1,836 1,988 0 (266) 0 0 1,723 0 0 0 64 | 11/15/2027
36208U CT 2|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 83 83 83 84 0 (1) 0 0 83 0 0 0 3 [11/15/2027
36208U D9 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 64 64 64 65 0 (1) 0 0 64 0 0 0 2 | 11115/2027
36208U HK 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 24 25 0 3) 0 0 23 0 0 0 1 [12/15/2027
36208U JW 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,090 1,090 1,094 1,102 0 (12) 0 0 1,090 0 0 0 32 |12/15/2027
36208U K6 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 50 50 50 51 0 (1) 0 0 50 0 0 0 2 [01/15/2028
36208U KA 4| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 137 137 139 142 0 (5) 0 0 137 0 0 0 4101/15/2028 | 1..........
36208U KV 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 38 38 38 38 0 (1) 0 0 38 0 0 0 1 101/15/2028 | 1..
36208U TS 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 29 29 29 29 0 1 0 0 29 0 0 0 1 106/15/2028 | 1..........
36208U TV 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 262 262 260 257 0 4 0 0 262 0 0 0 9 |07/15/2028 | 1..........
36208V 4A 0| GOVERNMENT NATL MTGE ASSOC ...|.05/01/2007 | SCHEDULED REDEMPTION.. 13,116 13,116 13,042 12,996 0 120 0 0 13,116 0 0 (V1N IR 437 |03/15/2028 | 1..
36208V 6S 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 0 15 0 0 0 1 104/15/2028 | 1..
36208V 7A 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 48 48 48 48 0 (0) 0 0 48 0 0 0 2 {04/15/2028 | 1..
36208V A3 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 34 34 34 35 0 (1) 0 0 34 0 0 0 1 [12/15/2027 | 1..........
36208V EV 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 15 0 (1) 0 0 14 0 0 0 1 103/15/2028 | 1..........
36208V GA 7| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 41 41 41 42 0 (1) 0 0 41 0 0 0 1 107/15/2028 | 1..
36208V HV 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 35 35 35 34 0 1 0 0 35 0 0 0 1 103/15/2028 | 1..........
36208V JV 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (1) 0 0 24 0 0 0 1 105/15/2028 | 1..........
36208V N2 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 408 408 410 411 0 2) 0 0 408 0 0 0 14 |07/15/2028
36208V RS 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 4977 4,977 4,990 5,010 0 (33) 0 0 4977 0 0 (V1N I 174 | 07/15/2028
36208V TV 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 43 43 44 45 0 (1) 0 0 43 0 0 0 2 | 11115/2027
36208V UB 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,898 2,898 2,884 2,878 0 20 0 0 2,898 0 0 (V1 I 116 | 11/15/2027
36208V UC 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 6,598 6,598 7,031 7,767 (V1 I (1,169) .0 0 6,598 0 0 0 212 [11/15/2027
36208V UH 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 663 663 666 671 0 (7) 0 0 663 0 0 0 23 [11/15/2027
36208V X4 2|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 15 15 0 (0) 0 0 14 0 0 0 1 101/15/2028
36208V XJ 9|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 77 777 780 786 0 (9) 0 0 77 0 0 0 25 101/15/2028 | 1..........
36208V XM 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 38 38 38 39 0 (1) 0 0 38 0 0 0 1 101/15/2028 | 1..
36208V XY 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 68 68 69 69 0 1) 0 0 68 0 0 0 2 101/15/2028 | 1..........
36208V ZK 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 28 28 28 29 0 (1) 0 0 28 0 0 0 1 102/15/2028 | 1..........
36208V ZM 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 52 52 52 53 0 (1) 0 0 52 0 0 0 2 [02/15/2028 | 1..
36208W 4E 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 23 23 0 (1) 0 0 22 0 0 0 1 102/15/2028 | 1..
36208W D8 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 168 168 170 171 0 (3) 0 0 168 0 0 0 6 |07/15/2028 | 1..
36208W G7 2|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,771 1,771 1,865 1,998 0 (228) 0 0 1,771 0 0 0 52 |06/15/2028 | 1..........
36208W M3 4| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 167 167 167 168 0 (2) 0 0 167 0 0 0 6 |01/15/2028 | 1..........
36208W M7 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 198 198 199 200 0 2 0 0 198 0 0 0 7 102/15/2028 | 1..
36208W W6 6| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 81 81 82 82 0 (1) 0 0 81 0 0 0 3 101/15/2028 | 1..........
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36208W ZD 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (1) 0 (1) 0 27 0 0 0 1 101/15/2028 | 1.........
36208X 3R 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 11,413 11,413 11,445 11,472 0 (60) 0 (60) 0 11,413 0 0 0 399 |12/15/2028 | 1..
36208X CF 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 462 462 483 516 0 (54) 0 (54) 0 462 0 0 0 15 [03/15/2028 | 1.........
36208X CJ 8|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 214 214 215 215 0 (1) 0 (1) 0 214 0 0 0 7 103/15/2028 | 1..........
36208X FG 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 32 32 33 34 0 (1) 0 1) 0 32 0 0 0 1 104/15/2028 | 1..
36208X G5 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 33 33 33 34 0 (0) 0 (0) 0 33 0 0 0 1 104/15/2028 | 1..
36208X KE 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |05/15/2028 | 1..
36208X KT 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |05/15/2028 | 1..........
36208X L5 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 30 30 31 31 0 (1) 0 (1) 0 30 0 0 0 1 106/15/2028 | 1..........
36208X L8 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 407 407 412 418 0 (11) 0 (11) 0 407 0 0 0 13 |06/15/2028 | 1..
36208X P2 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 283 283 284 284 0 (2) 0 (2) 0 283 0 0 0 10 |07/15/2028 | 1..........
36208Y 3X 5|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 206 206 209 213 0 (7) 0 (7) 0 206 0 0 0 7 105/15/2028 | 1..........
36208Y 6A 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 161 161 160 158 0 3 0 3 0 161 0 0 0 5 108/15/2028
36208Y D3 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 149 149 150 150 0 (1) 0 (1) 0 149 0 0 0 5 |02/15/2029
36208Y EV 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1 11 0 (0) 0 (0) 0 11 0 0 0 0 [12/15/2027
36208Y JD 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 140 140 139 137 0 3 0 3 0 140 0 0 0 5 |08/15/2028
36208Y LH 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 148 148 148 149 0 2) 0 2) 0 148 0 0 0 5 |09/15/2028
36208Y MC 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 6,117 6,117 6,140 6,186 0 (69) 0 (69) 0 6,117 0 0 (VN O 198 | 09/15/2028
36208Y QT 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 131 131 131 132 0 (1) 0 (1) 0 131 0 0 0 4 107/15/2028
36208Y TR 0|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 105/15/2028 | 1..........
36208Y TS 8|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |05/15/2028 | 1..
36208Y UY 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 577 577 607 646 0 (69) 0 (69) 0 577 0 0 0 19 |05/15/2028 | 1..........
36208Y ZT 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6,368 6,368 6,387 6,413 0 (45) 0 (45) 0 6,368 0 0 0 238 | 04/15/2029 | 1..........
36209A 2D 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 56 0 1) 0 (1) 0 55 0 0 0 2 109/15/2029 | 1..
36209A 3A 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 85 85 86 86 0 (1) 0 (1) 0 85 0 0 0 3 110/15/2029 | 1..
36209A EX 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 111 111 17 128 0 (17) 0 (17) 0 111 0 0 0 4 108/15/2028 | 1..
36209A HF 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 41 41 41 42 0 (1) 0 (1) 0 41 0 0 0 1 101/15/2028 | 1..........
36209A JL 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |03/15/2028 | 1..........
36209A MY 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 33 33 33 34 0 (1) 0 1) 0 33 0 0 0 1 103/15/2028 | 1..
36209A QT 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,209 2,209 2,233 2,283 0 (73) 0 (73) 0 2,209 0 0 0 63 |05/15/2028 | 1..........
36209A RU 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 816 816 826 842 0 (27) 0 (27 0 816 0 0 0 28 |01/15/2028 | 1..........
36209A TF 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 64 64 65 66 0 2 0 2) 0 64 0 0 0 2 |02/15/2028
36209A TV 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 162 162 162 163 0 (1) 0 (1) 0 162 0 0 0 5 |03/15/2028
36209A UP 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,976 3,976 3,991 4,019 0 (43) 0 (43) 0 3,976 0 0 (V1N I 116 | 03/15/2028
36209A V8 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 60 60 61 62 0 (2) 0 2) 0 60 0 0 0 2 |07/15/2028
36209A WA 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 75 75 78 89 0 (14) 0 (14) 0 75 0 0 0 2 |08/15/2028
36209A WM 8 | GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 75 75 76 76 0 (2) 0 (2) 0 75 0 0 0 2 |09/15/2028
36209A XH 8|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 202 202 213 226 0 (24) 0 (24) 0 202 0 0 0 7 110/15/2028
36209A ZK 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 262 262 263 263 0 2 0 (2) 0 262 0 0 0 9 107/15/2029 | 1..........
36209B A2 4|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 2,272 2,272 2,392 2,526 0 (254) 0 (254) 0 2,272 0 0 0 79 101/15/2028 | 1..
36209B E5 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 317 317 337 338 0 (21) 0 (1) 0 317 0 0 0 11 102/15/2029 | 1..........
36209B EP 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,268 1,268 1,271 1,272 0 (5) 0 (5) 0 1,268 0 0 0 45 102/15/2029 | 1..........
36209B HR 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 73 73 76 84 0 (12) 0 (12) 0 73 0 0 0 3 102/15/2029 | 1..
36209B R2 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 186 186 196 211 0 (25) 0 (25) 0 186 0 0 0 6 [04/15/2028 | 1..
36209B R7 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 467 467 472 481 0 (15) 0 (15) 0 467 0 0 0 15 |05/15/2028 | 1..
36209B VV 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 60 60 60 60 0 (1) 0 (1) 0 60 0 0 0 2 103/15/2028 | 1..........
36209B WL 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 102 102 103 108 0 (6) 0 (6) 0 102 0 0 0 3 04/15/2028 | 1..........
36209B YV 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 492 492 497 500 0 (8) 0 (8) 0 492 0 0 0 16 |05/15/2028 | 1..........
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36209C 5E 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 165 165 166 167 0 (1) 0 (1) 0 165 0 0 0 6 |07/15/2028 | 1.........
36209C QX 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 290 290 290 292 0 2 0 (2) 0 290 0 0 0 10 |02/15/2028 | 1..
36209C T8 9|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 24 24 24 25 0 (0) 0 (0) 0 24 0 0 0 1 101/15/2028 | 1..........
36209C VU 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 28,344 28,344 29,707 30,827 (V0 I (2,483) 0 (2,483) 0 28,344 0 0 0 831 [07/15/2028 | 1..........
36209D 5F 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1" 11 0 (0) 0 (0) 0 11 0 0 0 0 09/15/2029 | 1..
362090 5Q 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 95 95 0 (1) 0 (1) 0 95 0 0 0 3 105/15/2028 | 1..
36209D BN 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 111 111 17 126 0 (15) 0 (15) 0 111 0 0 0 4 108/15/2028 | 1..
36209D CA 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 339 339 337 334 0 5 0 5 0 339 0 0 0 11 108/15/2028 | 1..........
36209D CM 4| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 92 92 97 112 0 (19) 0 (19) 0 92 0 0 0 3 108/15/2028 | 1..........
362090 E5 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 9,128 9,128 9,614 10,243 (U R (1,115) | oo (V1 I (1,115) 0 9,128 0 0 0 319 [09/15/2028 | 1..
36209D EN 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,571 1,571 1,575 1,580 0 (10) 0 (10) 0 1,571 0 0 0 55 109/15/2028 | 1..........
36209D UF 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 95 95 98 99 0 (4) 0 (4) 0 95 0 0 0 3 [01/15/2028 | 1..........
36209D UT 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 113 113 114 117 0 (4) 0 (4) 0 113 0 0 0 4 102/15/2028
36209D WT 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,020 1,020 1,032 1,038 0 (19) 0 (19) 0 1,020 0 0 0 36 |03/15/2028
36209E AL 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 225 225 228 231 0 (6) 0 (6) 0 225 0 0 0 7 101/15/2028
36209E DY 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,968 1,968 2,073 2,325 0 (357) 0 (357) 0 1,968 0 0 0 69 |02/15/2028
36209E E3 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 (1) 0 9 0 0 0 0 |03/15/2028
36209E FY 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 79 79 80 81 0 2) 0 2) 0 79 0 0 0 3 103/15/2028
36209E HA 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 158 158 159 162 0 (4) 0 (4) 0 158 0 0 0 5 |03/15/2028
36209E NR 9| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0 0 0 0 6 0 0 0 0 |03/15/2028 | 1..........
36209E NS 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 50 50 49 49 0 1 0 1 0 50 0 0 0 2 103/15/2028 | 1..
36209E UE 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 24,395 24,395 24,288 24,155 0 240 0 240 0 24,395 0 0 (/1N I 791 [09/15/2028 | 1..........
36209E VS 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 3,993 3,993 3,967 3915 0 77 0 77 0 3,993 0 0 (V1N I 117 |10/15/2028 | 1..........
36209E WL 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 45 45 48 53 0 (8) 0 (8) 0 45 0 0 0 1 110/15/2028 | 1..
36209F 2J 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 162 162 168 179 0 (17) 0 (17) 0 162 0 0 0 6 |07/15/2029 | 1..
36209F 7D 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 34 34 34 35 0 (1) 0 (1) 0 34 0 0 0 1 108/15/2029 | 1..
36209F A3 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 150 150 151 152 0 2) 0 2) 0 150 0 0 0 5101/15/2029 | 1..........
36209F BB 4 |GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 42 42 42 42 0 (0) 0 (0) 0 42 0 0 0 1 101/15/2029 | 1..........
36209F D3 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (0) 0 (0) 0 19 0 0 0 1 102/15/2029 | 1..
36209F FE 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,431 1,431 1,422 1,403 0 28 0 28 0 1,431 0 0 0 50 |02/15/2029 | 1..........
36209F G5 2|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 4,278 4,278 4,257 4,209 0 69 0 69 0 4,278 0 0 (/] I 139 |03/15/2029 | 1..........
36209F H3 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 48 48 50 57 0 (10) 0 (10) 0 48 0 0 0 2 |03/15/2029
36209F H4 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 93 93 98 109 0 (16) 0 (16) 0 93 0 0 0 3 |03/15/2029
36209F HG 7 |GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 408 408 406 401 0 7 0 7 0 408 0 0 0 12 |03/15/2029
36209F HR 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 198 198 197 195 0 3 0 3 0 198 0 0 0 6 |03/15/2029
36209F JG 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 49 49 50 50 0 (0) 0 (0) 0 49 0 0 0 2 |03/15/2029
36209F JJ 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 31 31 31 32 0 (0) 0 (0) 0 31 0 0 0 1 103/15/2029
36209F P2 9|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 32 32 34 36 0 (4) 0 (4) 0 32 0 0 0 1 105/15/2029
36209F PY 9|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 86 86 87 87 0 (1) 0 (1) 0 86 0 0 0 3 [05/15/2029 | 1.........
36209F VG 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 198 198 208 227 0 (29) 0 (29) 0 198 0 0 0 6 |06/15/2029 | 1..
36209F VR 7|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 51,559 51,559 51,724 51,811 0 (252) 0 (252) 0 51,559 0 0 0. 1,520 [06/15/2029 | 1..........
36209G 2A 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 217 217 219 223 0 (6) 0 (6) 0 217 0 0 0 7 108/15/2028 | 1..........
36209G 2C 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 215 215 226 249 0 (34) 0 (34) 0 215 0 0 0 7 108/15/2028 | 1..
36209G 6H 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (0) 0 (0) 0 19 0 0 0 1 [04/15/2028 | 1..
36209G 6M 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,224 1,224 1,240 1,264 0 (40) 0 (40) 0 1,224 0 0 0 36 |04/15/2028 | 1..
36209G 6W 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 3,477 3477 3,521 3,588 0 (111) 0 (111) 0 3,477 0 0 (V1N I 103 |05/15/2028 | 1..........
36209G 7C 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 13 13 13 14 0 (0) 0 (0) 0 13 0 0 0 0 |05/15/2028 | 1..........
36209G AD 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 113 113 120 135 0 (22) 0 (22) 0 113 0 0 0 4 108/15/2029 | 1..........
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36209G AE 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |08/15/2029 | 1..........
36209G AF 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 61 61 64 70 0 (10) 0 (10) 0 61 0 0 0 2 108/15/2029 | 1..
36209G J8 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 346 346 364 384 0 (38) 0 (38) 0 346 0 0 0 12 |08/15/2028 | 1..........
36209G JA 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 469 469 467 466 0 2 0 2 0 469 0 0 0 18 [06/15/2028 | 1..........
36209G JH 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 9,974 9,974 10,264 10,273 0 (299) 0 (299) 0 9,974 0 0 0 348 [06/15/2028 | 1..
36209G L4 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 106 106 107 107 0 (1) 0 (1) 0 106 0 0 0 4 103/15/2028 | 1..
36209G NA 1| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 35 35 35 36 0 (1) 0 (1) 0 35 0 0 0 1 [04/15/2028 | 1..
36209G PR 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 18 0 (1) 0 (1) 0 17 0 0 0 1 105/15/2028 | 1..........
36209G PU 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 225 225 237 266 0 (42) 0 (42) 0 225 0 0 0 7 106/15/2028 | 1..........
36209G Q4 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 344 344 361 385 0 (41) 0 (41) 0 344 0 0 0 11 |05/15/2028 | 1..
36209G QQ 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 625 625 633 643 0 (18) 0 (18) 0 625 0 0 0 18 |05/15/2028 | 1..........
36209G YV 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (1) 0 (1) 0 19 0 0 0 1108/15/2028 | 1..........
36209G ZT 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 21 21 21 21 0 (0) 0 (0) 0 21 0 0 0 1 104/15/2029
36209H 5L 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 56 56 0 (1) 0 (1) 0 55 0 0 0 2 |05/15/2028
36209H C6 0|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |09/15/2028
36209H E6 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,709 2,709 2,718 2,728 0 (19) 0 (19) 0 2,709 0 0 0 94 | 04/15/2028
36209H GJ 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 79 79 79 80 0 (1) 0 (1) 0 79 0 0 0 3 |05/15/2028
36209H GZ 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 55 0 (0) 0 (0) 0 55 0 0 0 2 |05/15/2028
36209H HQ 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 248 248 261 271 0 (23) 0 (23) 0 248 0 0 0 8 |06/15/2028
36209H JW 6|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 55 0 (1) 0 (1) 0 55 0 0 0 2 |07/15/2028 | 1..........
36209H PH 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 111 111 1M1 112 0 (1) 0 (1) 0 111 0 0 0 4 104/15/2028 | 1..
36209H RX 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 305 305 320 337 0 (32) 0 (32) 0 305 0 0 0 10 {09/15/2028 | 1..........
36209H U7 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 121 121 128 132 0 (11) 0 (1) 0 121 0 0 0 4 106/15/2028 | 1..........
36209) 5K 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 52 52 52 53 0 (1) 0 (1) 0 52 0 0 0 2 |07/15/2028 | 1..
36209 7C 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,699 2,699 2,709 2,720 0 (21) 0 (21) 0 2,699 0 0 0 94 104/15/2028 | 1..
36209) DC 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 106 106 109 110 0 (4) 0 (4) 0 106 0 0 0 4 106/15/2028 | 1..
36209) HD 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,926 1,926 1,914 1,893 0 33 0 33 0 1,926 0 0 0 67 |12/15/2028 | 1..........
36209) LC 3|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 64 64 64 65 0 (1) 0 1) 0 64 0 0 0 2 [ 11115/2029 | 1..........
36209) LZ 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 86 86 92 101 0 (15) 0 (15) 0 86 0 0 0 3 105/15/2029 | 1..
36209 R2 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 175 175 174 172 0 3 0 3 0 175 0 0 0 6 |04/15/2028 | 1..........
36209 RS 2|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 57 57 58 58 0 (1) 0 (1) 0 57 0 0 0 2 103/15/2028 | 1..........
36209J X3 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 96 96 97 99 0 3) 0 (3) 0 96 0 0 0 3 |05/15/2028
36209) YE 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 205 205 216 238 0 (34) 0 (34) 0 205 0 0 0 7 |06/15/2028
36209K A3 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 72 72 73 73 0 (1) 0 (1) 0 72 0 0 0 2 | 04/15/2028
36209K AY 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 68 68 69 71 0 (3) 0 (3) 0 68 0 0 0 2 | 04/15/2028
36209K BL 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 108 108 114 125 0 (17) 0 7 0 108 0 0 0 4 104/15/2028
36209K BN 7 |GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 | 04/15/2028
36209K CT 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 96 96 101 108 0 (13) 0 (13) 0 96 0 0 0 3 |06/15/2028
36209K GK 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 297 297 298 299 0 (3) 0 (3) 0 297 0 0 0 10 {07/15/2029 | 1..........
36209K GW 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 43 43 43 43 0 (0) 0 (0) 0 43 0 0 0 2 109/15/2029 | 1..
36209K MD 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 1) 0 (1) 0 9 0 0 0 0 09/15/2028 | 1..........
36209K TM 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 74 74 74 72 0 2 0 2 0 74 0 0 0 2 |04/15/2028 | 1..........
36209K U8 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 559 559 589 734 0 (175) 0 (175) 0 559 0 0 0 18 |04/15/2028 | 1..
36209K UL 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 58 58 59 60 0 2 0 2) 0 58 0 0 0 2 104/15/2028 | 1..
36209L NL 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 28 31 0 (4) 0 (4) 0 27 0 0 0 1 107/15/2028 | 1..
36209L VX 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 145 145 147 148 0 (3) 0 (3) 0 145 0 0 0 5 107/15/2028 | 1..........
36209L WM 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 35 35 37 41 0 (6) 0 (6) 0 35 0 0 0 1 107/15/2028 | 1..........
36209L WX 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 94 93 0 2 0 2 0 95 0 0 0 3 107/15/2028 | 1..
36209M 4B 7| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,304 2,304 2,427 2,596 0 (292) 0 (292) 0 2,304 0 0 0 81 107/15/2028 | 1..........
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36209M 4C 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 95 96 0 (1) 0 (1) 0 95 0 0 0 3 [07/15/2028 | 1..........
36209M ES 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 187 187 197 217 0 (30) 0 (30) 0 187 0 0 0 6 [07/15/2028 | 1..
36209M EY 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 58 58 59 61 0 2 0 2) 0 58 0 0 0 2 |07/15/2028 | 1..........
36209M HV 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 402 402 423 444 0 (42) 0 (42) 0 402 0 0 0 13 |08/15/2028 | 1..........
36209M RZ 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |07/15/2028 | 1..
36209M TB 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 186 186 188 190 0 (4) 0 (4) 0 186 0 0 0 6 |06/15/2028 | 1..
36209M U9 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 63 63 63 63 0 (1) 0 (1) 0 63 0 0 0 2 |07/15/2028 | 1..
36209M Z4 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 44 44 45 46 0 2 0 2) 0 44 0 0 0 1 106/15/2028 | 1..........
36209M ZJ 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,290 1,290 1,305 1,329 0 (39) 0 (39) 0 1,290 0 0 0 45 106/15/2028 | 1..........
36209N 3Z 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1 [11/15/2029 | 1..
36209N 4M 1| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 714 714 714 714 0 0 0 0 0 714 0 0 0 25 102/15/2030 | 1..........
36209N CN 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 248 248 247 244 0 5 0 5 0 248 0 0 0 7 105/15/2028 | 1..........
36209N CP 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 630 630 638 652 0 (21) 0 (21) 0 630 0 0 0 18 | 05/15/2028
36209N D2 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 705 705 743 784 0 (79) 0 (79) 0 705 0 0 0 23 | 06/15/2028
36209N EP 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 14,530 14,530 14,730 15,034 0 (504) 0 (504) 0 14,530 0 0 0 508 |06/15/2028
36209N FE 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,895 1,895 1,901 1,910 0 (16) 0 (16) 0 1,895 0 0 0 66 | 06/15/2028
36209N H8 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 151 151 153 154 0 3) 0 (3) 0 151 0 0 0 5 |07/15/2028
36209N HH 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 150 150 150 152 0 2) 0 2) 0 150 0 0 0 5 |06/15/2028
36209N KY 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 185 185 188 192 0 7 0 (7) 0 185 0 0 0 6 |06/15/2028
36209N PR 7|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 192 192 191 191 0 1 0 1 0 192 0 0 0 6 09/15/2028 | 1..........
36209N T2 8| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 179 179 189 192 0 (13) 0 (13) 0 179 0 0 0 6 |08/15/2028 | 1..
36209N ZH 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,977 1977 2,079 2,468 0 (490) 0 (490) 0 1,977 0 0 0 58 |06/15/2029 | 1..........
36209P BT 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 71 71 71 73 0 2) 0 2) 0 71 0 0 0 2 |07/15/2028 | 1..........
36209P CK 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 50 50 50 49 0 1 0 1 0 50 0 0 0 2 |07/15/2028 | 1..
36209P CX 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,559 1,559 1,577 1,623 0 (64) 0 (64) 0 1,559 0 0 0 54 107/15/2028 | 1..
36209P DF 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 40 40 41 41 0 (1) 0 (1) 0 40 0 0 0 2 (08/15/2028 | 1..
36209P N4 5| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 60 60 63 72 0 (12) 0 (12) 0 60 0 0 0 2 [10/15/2028 | 1..........
36209P NE 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 26 26 26 28 0 2) 0 2 0 26 0 0 0 1 [10/15/2028 | 1..........
36209P R4 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 271 271 281 299 0 (28) 0 (28) 0 271 0 0 0 9 |06/15/2028 | 1..
36209P S8 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 77 77 81 91 0 (13) 0 (13) 0 7 0 0 0 3 106/15/2028 | 1..........
36209Q 3M 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 25 25 27 33 0 (8) 0 (8) 0 25 0 0 0 1 110/15/2029 | 1..........
36209Q 6N 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 160 160 170 183 0 (22) 0 (22) 0 160 0 0 0 6 | 11/15/2029
36209Q 6T 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 31 31 31 31 0 (0) 0 (0) 0 31 0 0 0 1 [11/15/2029
36209Q 7M 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 3,521 3,521 3,577 3,633 0 (112) 0 (112) 0 3,521 0 0 (V1N I 150 | 11/15/2029
36209Q CT 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8,569 8,569 8,604 8,671 0 (102) 0 (102) 0 8,569 0 0 0 247 |05/15/2028
36209Q DQ 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 466 466 468 474 0 (8) 0 (8) 0 466 0 0 0 13 |05/15/2028
36209Q E8 4|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 351 351 370 388 0 (37) 0 (37) 0 351 0 0 0 12 | 06/15/2028
36209Q F8 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 299 299 315 335 0 (37) 0 (37) 0 299 0 0 0 10 |06/15/2028
36209Q FL 4|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 126 126 132 149 0 (24) 0 (24) 0 126 0 0 0 4 106/15/2028 | 1..........
36209Q GH 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 21 21 22 22 0 (1) 0 (1) 0 21 0 0 0 1 106/15/2028 | 1..
36209Q J6 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 31 31 31 31 0 1) 0 (1) 0 31 0 0 0 1 104/15/2028 | 1..........
36209Q J9 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 155 155 163 175 0 (19) 0 (19) 0 155 0 0 0 5 06/15/2028 | 1..........
36209Q L4 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 22,945 22,945 23,236 23,665 0 (721) 0 (721) 0 22,945 0 0 0 670 |09/15/2028 | 1..
36209Q LQ 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 257 257 256 256 0 2 0 2 0 257 0 0 0 10 |07/15/2028 | 1..
36209Q NY 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |10/15/2028 | 1..
36209Q QZ 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 59 59 59 59 0 (0) 0 (0) 0 59 0 0 0 2 (12115/2029 | 1..........
36209Q RP 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,117 1,117 1,131 1,169 0 (52) 0 (52) 0 1,17 0 0 0 37 |07/15/2028 | 1..........
36209Q X9 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1 ]109/15/2029 | 1..........
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36209Q YD 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2,333 2,333 2,482 2,832 0 (499) 0 (499) 0 2,333 0 0 0 87 [09/15/2029 | 1..........
36209Q YE 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 3,112 3,112 3,310 3,797 0 (685) 0 (685) 0 3,112 0 0 (V1 I 117 109/15/2029 | 1..
36209R B5 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 17 171 172 173 0 2 0 2) 0 171 0 0 0 6 12/152029 | 1..........
36209R C5 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1 [12/15/2029 | 1..........
36209R CB 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 30 30 30 30 0 0 0 0 0 30 0 0 0 1 12/15/2029 | 1..
36209R TA 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 993 993 1,000 1,012 0 (19) 0 (19) 0 993 0 0 0 40 [07/15/2030 | 1..
36209S 3V 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 50 50 50 50 0 (0) 0 (0) 0 50 0 0 0 2 110/15/2028 | 1..
36209S HH 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,017 1,017 1,071 1,147 0 (130) 0 (130) 0 1,017 0 0 0 35 |06/15/2028 | 1..........
36209S LW 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 69 69 71 80 0 (11) 0 (11) 0 69 0 0 0 2 109/15/2028 | 1..........
36209S TJ 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 3,209 3,209 3,380 3,708 0 (499) 0 (499) 0 3,209 0 0 0 99 |06/15/2028 | 1..
36209S UX 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 280 280 295 322 0 (42) 0 (42) 0 280 0 0 0 9 |07/15/2028 | 1..........
36209S W2 3|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 72 72 75 84 0 (12) 0 (12) 0 72 0 0 0 2 |07/15/2028 | 1..........
36209S WA 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 49 49 52 57 0 (8) 0 (8) 0 49 0 0 0 2 |08/15/2028
36209S Y4 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 63 63 64 64 0 (1) 0 (1) 0 63 0 0 0 2 |04/15/2029
36209T 2E 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 58 58 61 67 0 (9) 0 (9) 0 58 0 0 0 2 |08/15/2028
36209T 2H 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 225 225 228 234 0 9) 0 9) 0 225 0 0 0 7 |08/15/2028
36209T 4L 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 109/15/2028
36209T 6R 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5415 5,415 5,434 5,465 0 (49) 0 (49) 0 5415 0 0 (VN O 158 | 10/15/2028
36209T BF 5|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1" 12 0 (0) 0 (0) 0 11 0 0 0 0 [12/15/2028
36209T EZ 8| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 228 228 237 247 0 (19) 0 (19) 0 228 0 0 0 8 |07/15/2028 | 1..........
36209T GU 7 |GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 1,017 1,017 1,071 1,092 0 (75) 0 (75) 0 1,017 0 0 0 34 108/15/2028 | 1..
36209T KJ 7|GOVERNMENT NATL MTGE ASSOC....... ... .04/01/2007 | SCHEDULED REDEMPTION.. 20,245 20,245 21,322 23,383 (V0 IO (3,138) | cvvvorrernns (V1 I (3,138) 0 20,245 0 0 (V1N I 472 |08/15/2028 | 1..........
36209T LM 9| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 226 226 229 240 0 (14) 0 (14) 0 226 0 0 0 7 109/15/2028 | 1..........
36209T PS 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 25 25 26 26 0 (1) 0 (1) 0 25 0 0 0 1 107/15/2028 | 1..
36209T RN 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 22 23 0 (1) 0 (1) 0 22 0 0 0 1109/15/2028 | 1..
36209T U2 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 7,187 7,187 7,569 8,757 (V0 I (R Y40) ) — (V1N I (1,570) 0 7,187 0 0 0 210 | 08/15/2028 | 1..
36209T U4 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,105 1,105 1,130 1,171 0 (66) 0 (66) 0 1,105 0 0 0 36 |08/15/2028 | 1..........
36209T VT 3|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 9,991 9,991 10,072 10,188 0 (198) 0 (198) 0 9,991 0 0 0 293 [09/15/2028 | 1..........
36209U A4 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |08/15/2029 | 1..
36209U AD 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 5,206 5,206 5,539 5,974 0 (767) 0 (767) 0 5,206 0 0 (I O 163 |07/15/2029 | 1..........
36209U AU 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 205 205 214 224 0 (19) 0 (19) 0 205 0 0 0 7 108/15/2029 | 1..........
36209U AX 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 68 68 73 83 0 (14) 0 (14) 0 68 0 0 0 3 |08/15/2029
36209U F2 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |07/15/2028
36209U FQ 4|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 175 175 185 190 0 (15) 0 (15) 0 175 0 0 0 6 |07/15/2028
36209U GU 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 101 101 101 102 0 (1) 0 (1) 0 101 0 0 0 3 |07/15/2028
36209U K4 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 139 139 141 144 0 (5) 0 (5) 0 139 0 0 0 5 |07/15/2028
36209U KK 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 2,020 2,020 2,046 2,080 0 (59) 0 (59) 0 2,020 0 0 0 59 107/15/2028
36209U R4 0| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 150 150 158 174 0 (25) 0 (25) 0 150 0 0 0 5 108/15/2028
36209U RM 0 GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |08/15/2028 | 1..........
36209V 7K 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 24 28 0 (6) 0 (6) 0 22 0 0 0 1 105/15/2029 | 1..
36209V UU 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 479 479 481 482 0 3) 0 (3) 0 479 0 0 0 17 101/15/2029 | 1..........
36209V V4 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,296 1,296 1,312 1,340 0 (44) 0 (44) 0 1,296 0 0 0 34 109/15/2028 | 1..........
36209V VP 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 303 303 319 343 0 (40) 0 (40) 0 303 0 0 0 10 |08/15/2028 | 1..
36209V W9 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 39 39 41 47 0 (8) 0 (8) 0 39 0 0 0 1 109/15/2028 | 1..
36209V WV 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 207 207 209 213 0 (6) 0 (6) 0 207 0 0 0 7 109/15/2028 | 1..
36209W 2L 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |08/15/2028 | 1..........
36209W 4K 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 5,531 5,531 5,825 6,483 0 (952) 0 (952) 0 5,531 0 0 (V1N I 173 |08/15/2028 | 1..........
36209W FR 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 232 232 232 233 0 (1) 0 (1) 0 232 0 0 0 8 |04/15/2029 | 1..
36209W H5 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 170 170 170 172 0 2) 0 (2) 0 170 0 0 0 6 |10/15/2028 | 1..........
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36209W YR 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 12 12 12 12 0 0 0 0 0 12 0 0 0 0 |12/15/2028 | 1..........
36209W Z2 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 54 54 54 54 0 (1) 0 (1) 0 54 0 0 0 2 104/15/2029 | 1..
36209X B2 5| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 44 44 45 45 0 (1) 0 (1) 0 44 0 0 0 2 109/15/2028 | 1..........
36209X XJ 4|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 37,840 37,840 37,974 38,069 0 (229) 0 (229) 0 37,840 0 0 (V] I 1,417 [01/15/2029 | 1..........
36210A 2B 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 95 95 97 102 0 7 0 (7) 0 95 0 0 0 3 101/15/2029 | 1..
36210A 4W 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 103 103 104 104 0 (1) 0 (1) 0 103 0 0 0 3 102/15/2029 | 1..
36210A 5M 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 66 66 66 67 0 (1) 0 (1) 0 66 0 0 0 2 101/15/2029 | 1..
36210A 5N 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 1 102/15/2029 | 1..........
36210A BN 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 {02/15/2030 | 1..........
36210A DV 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 6,529 6,529 6,946 7,274 0 (745) 0 (745) 0 6,529 0 0 0 205 |09/15/2029 | 1..
36210A E2 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 637 637 671 688 0 (51) 0 (51) 0 637 0 0 0 21 110/15/2028 | 1..........
36210A E5 2|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 124 124 123 122 0 2 0 2 0 124 0 0 0 4 (11/15/2028 | 1..........
36210A EH 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 102 102 102 103 0 (1) 0 (1) 0 102 0 0 0 4 12/15/2029
36210A J6 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,434 1,434 1,508 1,560 0 (126) 0 (126) 0 1,434 0 0 0 43 |06/15/2029
36210A K7 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 408 408 409 410 0 2) 0 2) 0 408 0 0 0 15 09/15/2029
36210A MQ 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 116 116 122 135 0 (18) 0 (18) 0 116 0 0 0 4 |08/15/2028
36210A MY 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 184 184 194 204 0 (19) 0 (19) 0 184 0 0 0 6 |08/15/2028
36210A PQ 4|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 329 329 328 326 0 3 0 3 0 329 0 0 0 11 09/15/2028
36210A VA 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 165 165 174 187 0 (21) 0 (21) 0 165 0 0 0 5 [11/15/2028
36210A VS 3| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 7,823 7,823 8,239 8,640 0 (817) 0 (817) 0 7,823 0 0 0 273 |12/15/2028 | 1..........
36210A Z9 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 184 184 185 185 0 (1) 0 (1) 0 184 0 0 0 7 101/15/2029 | 1..
36210B BE 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 34 34 36 39 0 (5) 0 (5) 0 34 0 0 0 1 103/15/2029 | 1..........
36210B D4 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 55 55 58 66 0 (11) 0 (11) 0 55 0 0 0 2 |04/15/2029 | 1..........
36210B DR 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 77 77 77 78 0 1) 0 (1) 0 77 0 0 0 3 04/15/2029 | 1..
36210B U5 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 489 489 491 492 0 (2) 0 (2) 0 489 0 0 0 17 |05/15/2029 | 1..
36210B V5 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,588 1,588 1,689 1,828 0 (240) 0 (240) 0 1,588 0 0 0 59 |08/15/2029 | 1..
36210C CG 6|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 94 94 95 96 0 2) 0 (2) 0 94 0 0 0 3 109/15/2028 | 1..........
36210C PQ 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 12,486 12,486 12,423 12,333 0 152 0 152 0 12,486 0 0 0 365 [01/15/2029 | 1..........
36210D HA 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 106 106 107 107 0 (1) 0 1) 0 106 0 0 0 4 107/15/2029 | 1..
36210D J5 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 294 294 307 348 0 (54) 0 (54) 0 294 0 0 0 10 |05/15/2029 | 1..........
36210D JU 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 47 47 48 48 0 (0) 0 (0) 0 47 0 0 0 2 |04/15/2029 | 1..........
36210D KM 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 200 200 200 201 0 2) 0 2) 0 200 0 0 0 7 107/15/2029
36210E MK 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 198 198 198 199 0 (1) 0 (1) 0 198 0 0 0 7 |03/15/2029
36210E RY 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 33 33 35 38 0 (5) 0 (5) 0 33 0 0 0 1 106/15/2029
36210E SS 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,040 2,040 2,170 2,419 0 (379) 0 (379) 0 2,040 0 0 0 73 |08/15/2029
36210F 6P 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 599 599 601 604 0 (6) 0 (6) 0 599 0 0 0 22 |06/15/2029
36210F JB 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 449 449 446 442 0 8 0 8 0 449 0 0 0 16 |11/15/2028
36210F VX 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 309 309 310 311 0 (2) 0 (2) 0 309 0 0 0 11 |02/15/2029
36210G EE 0|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 102 102 103 103 0 (1) 0 (1) 0 102 0 0 0 4 107/15/2029 | 1..........
36210H D4 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 18,597 18,597 19,784 20,193 (V1 I (1,596) | weoooevereens (V1 I (1,596) 0 18,597 0 0 (V1 I 697 [06/15/2029 | 1..
36210H DA 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 26,486 26,486 26,573 26,647 0 (161) 0 (161) 0 26,486 0 0 0 993 [04/15/2029 | 1..........
36210H SZ 6|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 58 58 58 58 0 (1) 0 1) 0 58 0 0 0 2 | 11/15/2028 | 1..........
36210 PK 8| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 1 109/15/2029 | 1..
36210 PM 4 |GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 35 35 37 42 0 (7 0 (7) 0 35 0 0 0 1 [10/15/2029 | 1..
36210 SJ 8| GOVERNMENT NATL MTGE ASSOC ...|.05/01/2007 | SCHEDULED REDEMPTION.. 15,393 15,393 16,375 17,026 (U I (1,632) | cvvovererenns (V1N I (1,632) 0 15,393 0 0 (V1 I 481 |03/15/2029 | 1..
36210 US 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 65 65 65 66 0 (0) 0 (0) 0 65 0 0 0 2 |04/15/2029 | 1..........
36210 XH 6|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 95 95 101 125 0 (30) 0 (30) 0 95 0 0 0 3 106/15/2029 | 1..........
36210 Y2 8|GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 36 36 36 37 0 (0) 0 (0) 0 36 0 0 0 1107/15/2029 | 1..........
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36210 ZL 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |08/15/2029 | 1.........
36210K XC 4|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 163 163 164 165 0 (1) 0 (1) 0 163 0 0 0 6 [08/15/2029 | 1..
36210L 3Y 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 53 53 53 54 0 (1) 0 (1) 0 53 0 0 0 2 1011152029 | 1..........
36210L 5M 1| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 901 901 936 983 0 (82) 0 (82) 0 901 0 0 0 31 102/15/2029 | 1..........
36210L G8 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 80 80 79 78 0 1 0 1 0 80 0 0 0 3 110/15/2029 | 1..
36210L RY 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 114 114 121 133 0 (19) 0 (19) 0 114 0 0 0 4 105/15/2029 | 1..
36210L S5 3|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 46 46 49 53 0 (8) 0 (8) 0 46 0 0 0 2 |07/15/2029 | 1..
36210L SH 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 40 40 42 44 0 (5) 0 (5) 0 40 0 0 0 1 106/15/2029 | 1..........
36210L TK 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 19 19 20 22 0 (4) 0 (4) 0 19 0 0 0 1 107/15/2029 | 1..........
36210L XA 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 90 90 95 102 0 (12) 0 (12) 0 90 0 0 0 3 112/15/2028 | 1..
36210M 7L 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 114 114 121 131 0 (17) 0 17) 0 114 0 0 0 4 105/15/2029 | 1..........
36210M T3 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 996 996 998 1,001 0 (6) 0 (6) 0 996 0 0 0 35 [03/15/2029 | 1..........
36210M T6 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 110 110 110 110 0 (1) 0 (1) 0 110 0 0 0 4 103/15/2029
36210M VZ 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 7 71 70 70 0 1 0 1 0 7 0 0 0 2 [12/15/2028
36210N QR 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (0) 0 (0) 0 22 0 0 0 1 [12/15/2028
36210N SK 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 30 30 32 36 0 (6) 0 (6) 0 30 0 0 0 1 01/15/2029
36210N YZ 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 4473 4,473 4,705 5,072 0 (598) 0 (598) 0 4473 0 0 (VN O 156 | 02/15/2029
36210P K7 8|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 496 496 497 501 0 (5) 0 (5) 0 496 0 0 0 19 |08/15/2029
36210P ZU 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |08/15/2029
36210Q 5Z 1|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 144 144 143 141 0 2 0 2 0 144 0 0 0 5 102/15/2029 | 1..........
36210Q 6B 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5,346 5,346 5,622 5915 0 (570) 0 (570) 0 5,346 0 0 (V1N I 186 |01/15/2029 | 1..
36210Q 7K 2| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 447 447 448 448 0 (2) 0 2) 0 447 0 0 0 16 02/15/2029 | 1..........
36210Q AR 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 24 29 0 (6) 0 (6) 0 23 0 0 0 1 105/15/2029 | 1..........
36210Q E5 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 60 60 64 85 0 (25) 0 (25) 0 60 0 0 0 2 108/15/2029 | 1..
36210Q FW 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 0 109/15/2029 | 1..
36210Q RJ 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 18,451 18,451 18,503 18,531 0 (80) 0 (80) 0 18,451 0 0 0 691 | 04/15/2029 | 1..
36210Q V3 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 761 761 802 905 0 (143) 0 (143) 0 761 0 0 0 27 |12/15/2028 | 1..........
36210Q V9 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 134 134 134 135 0 2) 0 2) 0 134 0 0 0 5101/15/2029 | 1..........
36210Q WA 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 227 227 228 229 0 2) 0 2 0 227 0 0 0 8 101/15/2029 | 1..
36210Q X4 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 664 664 666 669 0 (6) 0 (6) 0 664 0 0 0 21 |107/15/2029 | 1..........
36210Q Y5 5|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 5,263 5,263 5,599 6,126 0 (863) 0 (863) 0 5,263 0 0 (/] I 197 |04/15/2029 | 1..........
36210Q YP 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 52 52 55 62 0 (10) 0 (10) 0 52 0 0 0 2 |02/15/2029
36210R CA 6| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 73 73 73 73 0 (1) 0 (1) 0 73 0 0 0 3 |02/15/2029
36210R E7 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 146 146 146 146 0 0 0 0 0 146 0 0 0 5 |09/15/2030
36210R M4 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 63 63 67 70 0 7 0 (7) 0 63 0 0 0 2 |09/15/2029
36210R P2 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 41 41 44 47 0 (6) 0 (6) 0 41 0 0 0 2 |07/15/2029
36210R P8 7|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 97 97 97 97 0 (1) 0 (1) 0 97 0 0 0 3 107/15/2029
36210R PP 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 749 749 752 755 0 (5) 0 (5) 0 749 0 0 0 27 |05/15/2029
36210R PW 4| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 583 583 613 633 0 (50) 0 (50) 0 583 0 0 0 19 06/15/2029 | 1..........
36210R PX 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 652 652 694 705 0 (52) 0 (52) 0 652 0 0 0 23 |06/15/2029 | 1..
36210R QN 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 49 49 52 56 0 7 0 (7) 0 49 0 0 0 2 109/15/2029 | 1..........
36210R T6 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 25 25 26 31 0 (6) 0 (6) 0 25 0 0 0 1 [12/15/2029 | 1..........
36210R TV 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 59 59 59 59 0 (1) 0 (1) 0 59 0 0 0 2 [11/15/2029 | 1..
36210S GU 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 149 149 159 168 0 (18) 0 (18) 0 149 0 0 0 5 [10/15/2029 | 1..
36210S PM 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 18 18 18 19 0 (0) 0 (0) 0 18 0 0 0 1 105/15/2029 | 1..
36210S Q2 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 1 [11/15/2029 | 1..........
36210S Q5 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 95 95 96 96 0 (1) 0 (1) 0 95 0 0 0 3 {11/15/2029 | 1..........
36210T 2H 8| GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |04/15/2029 | 1..........
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36210T A8 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 32 32 34 37 0 (6) 0 (6) 0 32 0 0 0 1 103/15/2029 | 1..........
36210T SH 0|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 243 243 244 244 0 2 0 (2) 0 243 0 0 0 9 [05/15/2029 | 1..
36210T SU 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 14,433 14,433 15,354 16,006 (V0 I (R Y4 — (1 I (1,573) 0 14,433 0 0 0 541 106/15/2029 | 1..........
36210T WH 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1 107/15/2029 | 1..........
36210T YN 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 67 67 67 67 0 (1) 0 1) 0 67 0 0 0 2 08/15/2029 | 1..
36210T ZA 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 34 34 36 40 0 (6) 0 (6) 0 34 0 0 0 1 103/15/2029 | 1..
36210U 4M 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 178 178 189 199 0 (21) 0 (21) 0 178 0 0 0 6 |10/15/2029 | 1..
36210U P2 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 58 58 61 69 0 (12) 0 (12) 0 58 0 0 0 2 08/15/2029 | 1..........
36210U Q6 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 11 11 1" 11 0 (0) 0 (0) 0 11 0 0 0 0 09/15/2029 | 1..........
36210U QE 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 256 256 272 288 0 (32) 0 (32) 0 256 0 0 0 9 |08/15/2029 | 1..
36210U RP 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0 0 0 0 6 0 0 0 0 {10/15/2029 | 1..........
36210U S9 5| GOVERNMENT NATL MTGE ASSOC.......| ... .05/01/2007 | SCHEDULED REDEMPTION.. 27,168 27,168 28,110 28,843 (0 [UCTE) | — 0 [ e (1,675) 0 27,168 0 0 0 848 | 11/15/2029 | 1..........
36210U SV 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 123 123 123 124 0 (1) 0 (1) 0 123 0 0 0 4 11/15/2029
36210U XG 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 21 21 23 25 0 (3) 0 (3) 0 21 0 0 0 03/15/2029
36210V 2A 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 75 75 75 75 0 (0) 0 (0) 0 75 0 0 0 3 |08/15/2029
36210V 2Q 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,039 1,039 1,042 1,046 0 (6) 0 (6) 0 1,039 0 0 0 39 |09/15/2029
36210V HT 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 89 89 94 102 0 (13) 0 (13) 0 89 0 0 0 3 | 04/15/2029
36210V MC 2| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 86 86 91 103 0 (17) 0 (17) 0 86 0 0 0 3 103/15/2029
36210V NW 7| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 149 149 150 151 0 (1) 0 (1) 0 149 0 0 0 5 |04/15/2029
36210V NX 5| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 100 100 106 112 0 (13) 0 (13) 0 100 0 0 0 4 104/15/2029 | 1..........
36210V QS 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 191 191 192 192 0 (1) 0 (1) 0 191 0 0 0 7 |04/15/2029 | 1..
36210W D6 3|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 100 100 106 113 0 (13) 0 (13) 0 100 0 0 0 4 106/15/2029 | 1..........
36210W DQ 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 5,698 5,698 5711 5,718 0 (20) 0 (20) 0 5,698 0 0 0 213 [06/15/2029 | 1..........
36210W EN 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 542 542 544 545 0 (3) 0 (3) 0 542 0 0 0 19 103/15/2029 | 1..
36210W LB 3|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 83 83 87 94 0 (11) 0 (11) 0 83 0 0 0 3 106/15/2029 | 1..
36210W PN 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 9 10 0 2) 0 (2) 0 8 0 0 0 0 [08/15/2029 | 1..
36210W QE 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (0) 0 (0) 0 9 0 0 0 0 09/15/2029 | 1..........
36210W QG 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 453 453 455 458 0 (5) 0 (5) 0 453 0 0 0 17 109/15/2029 | 1..........
36210W QR 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 26 26 28 32 0 (6) 0 (6) 0 26 0 0 0 1 109/15/2029 | 1..
36210W QV 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0 0 0 0 2 0 0 0 0 09/15/2029 | 1..........
36210W RC 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 35 35 37 45 0 (11) 0 (11) 0 35 0 0 0 1 110/15/2029 | 1..........
36210X 2G 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |07/15/2029
36210X 3F 2| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 60 60 60 61 0 (1) 0 (1) 0 60 0 0 0 2 |08/15/2029
36210X 4L 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 68 68 68 69 0 (0) 0 (0) 0 68 0 0 0 2 |09/15/2029
36210X 4S 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 45 45 46 46 0 (0) 0 (0) 0 45 0 0 0 2 |09/15/2029
36210X A2 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 106/15/2029
36210X C9 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 17 117 17 118 0 (1) 0 (1) 0 117 0 0 0 4 106/15/2029
36210X CG 0|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 16 16 17 20 0 (4) 0 (4) 0 16 0 0 0 1 107/15/2029
36210X D6 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 63 63 67 72 0 (9) 0 (9) 0 63 0 0 0 2 108/15/2029 | 1..........
36210X EM 5| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 134 134 142 151 0 (18) 0 (18) 0 134 0 0 0 5 109/15/2029 | 1..
36210X EQ 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 {10/15/2029 | 1..........
36210X FG 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 237 237 237 238 0 2) 0 2) 0 237 0 0 0 8 109/15/2029 | 1..........
36210X KW 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 2,025 2,025 2,155 2,478 0 (453) 0 (453) 0 2,025 0 0 0 63 |12/15/2029 | 1..
36210X WV 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 222 222 222 223 0 (1) 0 (1) 0 222 0 0 0 8 [05/15/2029 | 1..
36210X Y6 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 1 107/15/2029 | 1..
36210X YN 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 161 161 169 194 0 (33) 0 (33) 0 161 0 0 0 5 106/15/2029 | 1..........
36210X ZT 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 119 119 127 139 0 (20) 0 (20) 0 119 0 0 0 4107/15/2029 | 1..........
36210Y 2S 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 312 312 314 315 0 2 0 2) 0 312 0 0 0 11 {04/15/2029 | 1..
36210Y 7F 6| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 66 66 67 67 0 (0) 0 (0) 0 66 0 0 0 2 107/15/2029 | 1.........
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36210Y BS 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 423 423 422 422 0 1 0 1 0 423 0 0 0 16 09/15/2029 | 1..........
36210Y BW 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 204 204 217 225 0 (20) 0 (20) 0 204 0 0 0 7 109/15/2029 | 1..
36210Y C6 0|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 12 12 12 13 0 (0) 0 (0) 0 12 0 0 0 0 {10/15/2029 | 1..........
36210Y CC 7|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 375 375 376 378 0 (3) 0 (3) 0 375 0 0 0 13 [09/15/2029 | 1..........
36210Y F4 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 58 58 62 67 0 (8) 0 (8) 0 58 0 0 0 2 (12/15/2029 | 1..
36210Y FH 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 45 45 45 46 0 (1) 0 (1) 0 45 0 0 0 2 | 11/15/2029 | 1..
36210Y FR 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 | 11/15/2029 | 1..
36210Y G7 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 72 72 73 73 0 (1) 0 (1) 0 72 0 0 0 31121152029 | 1..........
36210Y LX 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 0 0 0 0 8 0 0 0 0 |06/15/2030 | 1..........
36210Y MM 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 303 303 318 332 0 (30) 0 (30) 0 303 0 0 0 10 {03/15/2029 | 1..
36210Y S9 7|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 104/15/2029 | 1..........
36210Y T7 0|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,250 2,250 2,393 2,644 0 (394) 0 (394) 0 2,250 0 0 0 84 104/15/2029 | 1..........
36210Y XP 5| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 18 18 20 22 0 (4) 0 (4) 0 18 0 0 0 1 06/15/2029
36210Y Y3 3| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 290 290 309 337 0 (47) 0 (47) 0 290 0 0 0 10 {03/15/2029
36210Y ZD 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 138 138 138 139 0 (1) 0 (1) 0 138 0 0 0 5 |04/15/2029
36211A 5R 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 42 42 45 49 0 (7) 0 (7) 0 42 0 0 0 1 109/15/2029
36211A 5W 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 151 151 152 152 0 (1) 0 (1) 0 151 0 0 0 5 | 11/15/2029
36211A 5X 0| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 113 113 113 114 0 (1) 0 1) 0 113 0 0 0 4 111/15/2029
36211A AP 1| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |09/15/2029
36211A AW 6| GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 406 406 407 410 0 3) 0 (3) 0 406 0 0 0 14 1121152029 | 1..........
36211A D8 6|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 42 42 44 52 0 (10) 0 (10) 0 42 0 0 0 1 106/15/2029 | 1..
36211A E9 3| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 431 431 453 488 0 (57) 0 (57) 0 431 0 0 0 14 106/15/2029 | 1..........
36211A GP 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 92 92 98 106 0 (14) 0 (14) 0 92 0 0 0 3 107/15/2029 | 1..........
36211A KV 7| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 227 227 228 229 0 2) 0 (2) 0 227 0 0 0 8 | 11/15/2029 | 1..
36211A P4 2|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 380 380 381 383 0 (3) 0 (3) 0 380 0 0 0 14 |12/15/2029 | 1..
36211A UA 2| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 288 288 307 325 0 (37) 0 (37) 0 288 0 0 0 10 |08/15/2029 | 1..
36211A Y2 6|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 2,888 2,888 2,897 2,910 0 (22) 0 (22) 0 2,888 0 0 (V1 I 108 |07/15/2029 | 1..........
36211A Z4 1| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,387 2,387 2,395 2,413 0 (26) 0 (26) 0 2,387 0 0 0 89 |08/15/2029 | 1..........
36211B BF 0| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 28 28 30 32 0 (4) 0 (4) 0 28 0 0 0 1 104/15/2029 | 1..
36211B KG 8| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 176 176 188 194 0 (18) 0 (18) 0 176 0 0 0 6 |05/15/2029 | 1..........
36211B KH 6| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 368 368 370 370 0 2) 0 2) 0 368 0 0 0 13 05/15/2029 | 1..........
36211C 4V 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 41 41 41 42 0 (1) 0 (1) 0 41 0 0 0 1 [12/15/2029
36211C 5B 4| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |12/15/2029
36211C AR 3| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 28 28 28 28 0 (0) 0 (0) 0 28 0 0 0 1 [11/15/2029
36211C GQ 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 244 244 244 245 0 (1) 0 (1) 0 244 0 0 0 9 |09/15/2029
36211C HE 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 91 91 97 106 0 (15) 0 (15) 0 91 0 0 0 3 |09/15/2029
36211C J9 4| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 70 70 70 70 0 (0) 0 (0) 0 70 0 0 0 3 110/15/2029
36211C LV 2| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 13 13 14 16 0 (3) 0 (3) 0 13 0 0 0 1 108/15/2029
36211C M4 1| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 157 157 158 158 0 (1) 0 (1) 0 157 0 0 0 6 | 11/152029 | 1..........
36211C MF 6| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 46 46 47 47 0 (0) 0 (0) 0 46 0 0 0 2 109/15/2029 | 1..
36211C R9 5| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 55 55 55 55 0 (0) 0 (0) 0 55 0 0 0 2 08/15/2029 | 1..........
36211C RC 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 455 455 454 452 0 3 0 3 0 455 0 0 0 17 {12/115/2029 | 1..........
36211C WR 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 417 417 417 418 0 2) 0 2) 0 417 0 0 0 15 | 11/15/2029 | 1..
36211C Z7 0|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 887 887 944 1,075 0 (188) 0 (188) 0 887 0 0 0 33 |07/15/2029 | 1..
36211D 3H 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 987 987 1,050 1,168 0 (181) 0 (181) 0 987 0 0 0 32 |08/15/2029 | 1..
36211D 3J 7|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 21 21 22 27 0 (6) 0 (6) 0 21 0 0 0 1 108/15/2029 | 1..........
36211D AA 8| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 127 127 128 128 0 (1) 0 (1) 0 127 0 0 0 51121152029 | 1..........
36211D CA 6| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (4) 0 (4) 0 26 0 0 0 1106/15/2029 | 1..........
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36211D D3 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 351 351 374 390 0 (39) 0 (39) 0 351 0 0 0 13 07/15/2029 | 1..........
36211D DA 5|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 27 27 28 28 0 (0) 0 (0) 0 27 0 0 0 1 106/15/2029 | 1..
36211D FQ 8|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 07/15/2029 | 1..........
36211D FU 9|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 40 40 40 40 0 (0) 0 (0) 0 40 0 0 0 2 107/15/2029 | 1..........
36211D HA 1| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 271 271 272 273 0 2) 0 2) 0 271 0 0 0 10 |08/15/2029 | 1..
36211D JV 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 666 666 708 803 0 (137) 0 (137) 0 666 0 0 0 21 109/15/2029 | 1..
36211D JW 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 70 70 75 88 0 (18) 0 (18) 0 70 0 0 0 2 109/15/2029 | 1..
36211D K2 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 09/15/2029 | 1..........
36211D QD 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 163 163 174 187 0 (24) 0 (24) 0 163 0 0 0 6 |06/15/2029 | 1..........
36211E E6 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 14 14 15 16 0 (2) 0 2) 0 14 0 0 0 0 {10/15/2029 | 1..
36211E EE 4| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 81 81 86 94 0 (14) 0 (14) 0 81 0 0 0 3 110/15/2029 | 1..........
36211E KS 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,893 1,893 1,900 1,914 0 (21) 0 (21) 0 1,893 0 0 0 71 [11/15/2029 | 1..........
36211E KX 5|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 23 23 23 23 0 (0) 0 (0) 0 23 0 0 0 1 11/15/2029
36211E KZ 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 75 75 75 76 0 (1) 0 (1) 0 75 0 0 0 3 [11/15/2029
36211E P6 9| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 21 21 21 21 0 (0) 0 (0) 0 21 0 0 0 1 [12/15/2029
36211E PY 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 1,255 1,255 1,259 1,269 0 (14) 0 (14) 0 1,255 0 0 0 40 |12/15/2029
36211E QP 6|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 68 68 72 78 0 (10) 0 (10) 0 68 0 0 0 2 12/15/2029
36211E SU 3| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 86 86 92 100 0 (14) 0 (14) 0 86 0 0 0 3 |06/15/2029
36211E TM 0| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 81 81 86 95 0 (14) 0 (14) 0 81 0 0 0 3 |05/15/2029
36211E UR 7|GOVERNMENT NATL MTGE ASSOC....... .|.06/01/2007 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (0) 0 (0) 0 19 0 0 0 1 106/15/2029 | 1..........
36211E VG 0| GOVERNMENT NATL MTGE ASSOC ..|.05/01/2007 | SCHEDULED REDEMPTION.. 1,207 1,207 1,219 1,228 0 (21) 0 (21) 0 1,207 0 0 0 40 [12/15/2029 | 1..
36211E YK 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 7,777 7,777 8,273 9,032 (V1 I (1,255) | ceoovvrerenns (V1 I (1,255) 0 7,777 0 0 0 291 |12/15/2029 | 1..........
36211E YQ 5|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 62 62 61 61 0 1 0 1 0 62 0 0 0 2 1121152029 | 1..........
36211F 4J 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 101 101 103 102 0 1) 0 (1) 0 101 0 0 0 4109/15/2029 | 1..
36211F FB 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 31 31 31 31 0 (0) 0 (0) 0 31 0 0 0 1109/15/2029 | 1..
36211F W2 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 117 117 124 130 0 (13) 0 (13) 0 117 0 0 0 4 109/15/2029 | 1..
36211G BX 0| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 10 10 10 10 0 0 0 0 0 10 0 0 0 0 {12/15/2029 | 1..........
36211G MA 8| GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 595 595 597 600 0 (5) 0 (5) 0 595 0 0 0 21 110/15/2029 | 1..........
36211G MY 6| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 59 59 63 68 0 9) 0 9) 0 59 0 0 0 2 110/15/2029 | 1..
36211G PC 1|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 11 11 12 13 0 2) 0 2) 0 11 0 0 0 0 |06/15/2029 | 1..........
36211G U7 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 126 126 126 127 0 (1) 0 (1) 0 126 0 0 0 4 106/15/2029 | 1..........
36211G WG 4| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 90 90 95 99 0 (10) 0 (10) 0 90 0 0 0 3 |06/15/2029
36211G XT 5| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 22 22 23 25 0 (4) 0 (4) 0 22 0 0 0 1 107/15/2029
36211G YC 1|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 38 38 41 45 0 7 0 (7) 0 38 0 0 0 1 107/15/2029
36211G Z7 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 35 35 37 41 0 (6) 0 (6) 0 35 0 0 0 1 107/15/2029
36211H F7 1|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |08/15/2029
36211H G2 1|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 255 255 256 258 0 (3) 0 (3) 0 255 0 0 0 9 |08/15/2029
36211H J7 7|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 1,749 1,749 1,754 1,770 0 (22) 0 (22) 0 1,749 0 0 0 61 [09/15/2029
36211H LB 5|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 {10/15/2029 | 1..........
36211H LW 9| GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 72 72 72 73 0 (0) 0 (0) 0 72 0 0 0 3 110/15/2029 | 1..
36211H ML 2| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 63 63 63 63 0 (0) 0 (0) 0 63 0 0 0 2 110/15/2029 | 1..........
36211H NL 1|GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 37 37 37 38 0 (0) 0 (0) 0 37 0 0 0 1 [11/15/2029 | 1..........
36211H P3 9| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 864 864 866 867 0 3) 0 (3) 0 864 0 0 0 31 09/15/2029 | 1..
36211H QJ 3| GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 208 208 209 209 0 (1) 0 (1) 0 208 0 0 0 7 1121152029 | 1..
36211H RC 7|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (0) 0 (0) 0 17 0 0 0 1 105/15/2030 | 1..
36211H U3 3| GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 15 15 16 18 0 (4) 0 (4) 0 15 0 0 0 1 106/15/2029 | 1..........
36211H UE 9| GOVERNMENT NATL MTGE ASSOC.......| ... .06/01/2007 | SCHEDULED REDEMPTION.. 2,856 2,856 2,987 3,138 0 (282) 0 (282) 0 2,856 0 0 (V1N I 100 |06/15/2029 | 1..........
36211J HX 8| GOVERNMENT NATL MTGE ASSOC.......|... .06/01/2007 | SCHEDULED REDEMPTION.. 15 15 15 15 0 0 0 0 0 15 0 0 0 1106/15/2029 | 1..........
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36211 KC 0|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 264 264 265 266 0 (2) 0 (2) 0 264 0 0 0 9 |07/15/2029 | 1.........
36211J KQ 9|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 302 302 303 304 0 2 0 (2) 0 302 0 0 0 11 107/15/2029 | 1..
36211J KX 4|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 96 96 96 96 0 (1) 0 (1) 0 96 0 0 0 3 107/15/2029 | 1..........
36211J LA 3|GOVERNMENT NATL MTGE ASSOC....... .1.06/01/2007 | SCHEDULED REDEMPTION.. 1,914 1,914 1,920 1,925 0 (11) 0 (11) 0 1914 0 0 0 64 107/15/2029 | 1..........
36211J LQ 8|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 44 44 44 44 0 (0) 0 (0) 0 44 0 0 0 2 |07/15/2029 | 1..
36211J LS 4|GOVERNMENT NATL MTGE ASSOC ...|.06/01/2007 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 07/15/2029 | 1..
36211J NL 7 |GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 17 17 18 21 0 (4) 0 (4) 0 17 0 0 0 1 108/15/2029 | 1..
36211 NZ 6|GOVERNMENT NATL MTGE ASSOC....... | ... .06/01/2007 | SCHEDULED REDEMPTION.. 53 53 57 61 0 (8) 0 (8) 0 53 0 0 0 2 08/15/2029 | 1..........
36211J PK 7|GOVERNMENT NATL MTGE ASSOC....... ... .06/01/2007 | SCHEDULED REDEMPTION.. 83 83 83 84 0 (1) 0 (1) 0 83 0 0 0 3 108/15/2029 | 1..........
36211J Q4 2|GOVERNMENT NATL MTGE ASSOC ..|.06/01/2007 | SCHEDULED REDEMPTION.. 5,195 5,195 5,526 6,210 (V1 I (1,016) | wvvoovverens (V1 I (1,016) 0 5,195 0 0 (V1N I 162 |09/15/2029 | 1..
36211J QW 0|GOVERNMENT NATL MTGE A