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Statement for June 30, 2009 of the 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
1o BONAS. oot | ereeees 24,951,441,049 | ...ooovvorreeriens 0] e 24,951,441,049 | ........ 24,000,022,213
2. Stocks:
2.1 Preferred SIOCKS. .......ucviurerccireriieeeic st ess st essneenes | seeseesseans 453,985,836 | ...oocvvrnrrirrrircriienens (V1 R 453,985,836 | .......... 1,254,404,795
2.2 COMMON SHOCKS.....cvouurvererernrirserineesse i seessessseesssess st ssese st esss e sssesssesninenes | vesssnes 3,139,607,724 | ... (V1 3,139,607,724 | .......... 3,457,138,520
3. Mortgage loans on real estate:
BT FIISEIENS. ... | e LU O (01 N 0 [ e 0
3.2 Other than firStENS........cc.ciii s nsines | ceiesiesi s LU (U 0 [ oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......eoovvveevereeieesseseri sttt esnssenies | srsnessssens 133,661,863 | ..o (O 133,661,863 | ............. 136,157,067
4.2 Properties held for the production of income (less §........... 0
ENCUMDBIANCES).....evicveviceeericisetes et es st s bbb saess s st s snssnaans | ensesessssssssssessesas 2,500 | oo () TR 2,500 | oo 2,500
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES)........cocviecviveiieiieetseee s | ceeinsisse s 0 [ oo 0 | e 0 [ oo 0
5. Cash ($.....36,064,876), cash equivalents ($.....1,196,963,782)
and short-term investments ($.....1,239,040,815)..........ccccurreemmrerierrienesmmissesnsessesesesesens | seeeneees 2,472,069,473 | ... 0] s 2,472,069,473 | .......... 1,733,189,669
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....c.ucvverecrereieeiieiesseeeseesssesss s ssssssessesnsns | erssssessesssessesssssssens (0 (1 U (0 0
7. Other NVESEA @SSELS.......ourvereeerreerrereeeseeesesssses st sssss st esssssssssssssssssssnees | sesssneees 1,946,997,914 | c.oovveorrreeenens (0 1,946,997,914 | .......... 1,846,409,227
8. RECEIVADIES fOr SEOUMHES. .........ervreucerrerircirririeeei st ness s sssssenssnessens | evesseeens 372,835,994 | ..o (V18 [ 372,835,994 | ............. 305,801,600
9. Aggregate write-ins for iNVESIEA @SSELS.........cviveeveicieeeice et | erereesinaesaenas 4,889,130 | oovieiecceiad (V) P 4,889,130 | ..covneeeeen 20,713,129
10. Subtotals, cash and invested assets (LINES 110 9).......c.cvuververcircreierieeeeee e | cevenias 33,475,491,483 | ..coovieeeee 0. 33,475,491,483 | ........ 32,753,838,720
11. Title plants less §.......... 0 charged off (for Title iNSUrErs ONIY)........o.overemrenrermenrnrereinessessernees | cenreeesesnseeessessseens (0 (1 (0 0
12.  Investmentincome due and @CCIUE..........c.cucuiviuireiiiceeieets e ssessnns | sreresinsenas 282,500,827 | ..covvvereeeeeeis () 282,500,827 | ............. 256,299,406
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection.............cccoeeveerees | cevvrvernee. 471,247,360 | ..coovvvev 42,343,325 | ............. 428,904,035 | ............. 400,711,373
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....13,954,801 earned but unbilled premiums).........c...ccooceees | cevervennes 733,918,822 | ..cocverene 8,626,553 | ............. 725,292,269 | ............. 656,032,560
13.3 Accrued retrospective PremiUMS.............c..cucviueicveeiieeieeieisesese s ssssesessessenaes | oevessesaenas 190,993,311 | oo 9,788,400 | ............. 181,204,911 | ............. 229,315,760
14. Reinsurance:
14.1 Amounts recoverable from MBINSUIETS.............ccvvvcvevereeeeieeeeeeeeeeessees et eesesssssesssnes | everessesens 248,282,020 | ..ooovveevreeere () I 248,282,020 | ............. 267,214,054
14.2 Funds held by or deposited with reinsured COMPANIES.............cvevrevereicreereerrieieeeisienas | eveeins 1,986,597,687 | .....ccoevuve 7,209,307 | .......... 1,979,388,380 | .......... 2,019,131,219
14.3 Other amounts receivable under reinSUranCe CONTACES.............vwuriereereereenmiemeineineins | cervesrseniseseereseseenens 0 | e (01 RN (0 TR 0
15.  Amounts receivable relating to UNINSUIEd PIANS.............ccevcvivieieiiie e eeessiens | cevesveses s (0 U {0 U [0 0
16.1 Current federal and foreign income tax recoverable and interest thereon.............ccooceveveceeveees | cvvvevnnnee. 507,648,672 | ..oooeeeereeeeee (0 I 507,648,672 | ............. 330,304,613
16.2 Net deferred taX @SSBL.........vvm vt esss et sestssssessssenes | sesseeenns 2,213,861,578 | ............. 846,374,492 | .......... 1,367,487,086 | .......... 1,556,512,237
17.  Guaranty funds receivable Or 0N dBPOSIL...........cccovcveveiireiiieeiiee ettt venerenens | cvevensesesens 28,969,333 | ..o () I 28,969,333 | ....cccoue. 39,465,248
18. Electronic data processing equipment and SOtWAre.............ccoveeeeuevieerivcreeeeeeeeeeeeeeveeeseeeiens | ceeverennnns 152,525,673 | ..coueee. 126,571,010 | .ooeevee. 25,954,663 | ............... 34,423,807
19. Furniture and equipment, including health care delivery assets (§.......... (0) ESUSRUUURUNE DRSO 5,640,855 | ...cceveeee. 5,640,855 | ..ooovvvireeieeeiead [0 O 0
20. Net adjustment in assets and liabilities due to foreign exchange rates...........ccceeeevveeeiiecees | ceveverveeeeeeeseee e {0 I U 0 | o [0 O 0
21. Receivables from parent, subsidiaries and affiliates..............ccoeveeeeiceeiieceeiceeeceeeeeeeee | e 6,819,427 | oo 20,892 | .covvrrrnne. 6,798,535 | ...cccveenee. 14,562,938
22. Health care ($.......... 0) and other amounts reCeIVabIE...............ccceeecveveeereeeee e | ceeveeeerereneas 305,487 | oo {1 305,487 | cooervrnn 2,927,184
23.  Aggregate write-ins for other than invested aSSets..........cccvvvcreeiceieeeeeeeeeee e | cveeieiinane 334,905,599 | ............. 268,753,834 | ............... 66,151,765 | ............... 88,785,220
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)..........cccveveueeeererereesieeeseeeeeeeeeseeessesssessssssesesenenns | o0 40,639,708,133 | .........1,315,328,668 | ........ 39,324,379,465 | ........ 38,649,524,338
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccvevvcvevees | ovveververeeerceieeieeeee0 | eerieeeeseeeeeeienn0 | e [0 0
26.  Total (LINES 24 @Nd 25).......ccvverrrrererneriseeesseeseessensseesssessssesssssssssssssssssssssssesssnssssssssnnnenns | oeeeen40,639,708,133 | ..........1,315,328,668 | ........ 39,324,379,465 | ........ 38,649,524,338
0901. Financial futures, options and fOrWards.............cccevereeriererresierreseresceeesssessssessssssessesenss | eveerenreneereendh889,130 | o0 | e 4,889,130 | ..coevnene 20,713,129
0902. ..ottt nens | reetseent et (1 (0 (O 0
0903, .. eeeeeeereeteees e eet e | reetsenent ettt (1 (0 (O 0
0998. Summary of remaining write-ins for Line 9 from overflow Page..........cocveureneereieineenennineinenens | eerveiieesseneisesseseeneens (01 (0 (0 U 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LiNE 9 @DOVE).........errreerrersreesseesssenessresssseessseessnssns | sosesssseesseens 4,889,130 | .o (0] 4,889,130 | ..cccoverennn. 20,713,129
2301. Amounts receivable under deductible and service only plans (SSAP B5)..........ccccceveeeeveereeeenes | covverernnns 151,160,591 | ...coevves 57,683,573 | ............... 93,477,018 | ............. 121,518,485
2302. MiSCEIIANEOUS FECEIVADIE............cvveeeeveireeieiee ettt s sttt tesenastssnaas | sevsstesnseens 33,626,924 | ............... 12,523,516 | ....ccouce.... 21,103,408 | ............... 28,895,333
2303. Equities and deposits in pools and @SSOCIALIONS..............ccvvcueverereieeeiesee e reseseaens | oeveereneneenns 17,571,302 | oo () I 17,571,302 | .oeveee 17,221,041
2398. Summary of remaining write-ins for Line 23 from overflow page...........ccccoevveveveeiieeveveceenenns 132,546,782 198,546,745 (65,999,963) (78,849,639)
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......c..rrererererrensressersseseessressrsesseens 334,905,599 268,753,834 | ... 66,151,765 | ..cccovcrennns 88,785,220
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....1,555,762,980)...........ccvrerereieerreieesiessesesseessssssesssssesesssssssssssssesssssssssssssssnsssssassssssssans | sressessssssenssssenes 17,314,687,033 | .oocvvveererne 17,444,306,583
2. Reinsurance payable on paid losses and 0SS adjUStMENt EXPENSES..........ccccvevriiieviiiieieiieie et benees | sesseresssssesesssesesseaas 37,273,075 | oo 26,052,976
3. LOSS AAUSIMENE EXPENSES......cvviicviiiete ettt ettt bbbt s ettt s ettt b s s bbbt b es st bt eaessnaebanantes | bessebesinietesanaetenan 2,476,379,218 | ..oovvvverieiae 2,561,827,263
4. Commissions payable, contingent commissions and other SIMilar CRAIGES.............cceeieeiicreiereieiee e resees | oeevessresessaesssssesns 57,070,789 | oo 79,744,760
5. Other expenses (excluding taxes, ICBNSES ANA FEES).........ccvviiiciiiiiiccescee ettt ettt naes | ebessesesessaesesnsesans 934,344,195 | oo 999,005,237
6. Taxes, licenses and fees (excluding federal and foreign income taxes) 160,686,832 | ...cocveverererernn 174,996,881
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........cccvuerererererereriieeiiens | e saens 0 [ e 0
7.2 Net deferred taX IADIIIY............ccceieiieiricc ettt r bbbttt es e bbbt s st s st s st esssnaens | sbsesebssesessssesesinsebesnteses e aesnand 0 [ o 0
8.  Borrowed money§.......... 0 and interest thereon §.......... 0PN EOUOOO PP OP T N L0 N 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....165,332,498 and including
warranty reserves of $......... 0) ettt bbb bbb b b a et et bt bt s et b st n bt essnaebenantes | ebessaetesntereneetens 8,747,006,458 | ......ccooeverirerens 8,520,722,900
10, AQVANCE PrEMIUML......cuiviiirctiieetetsisetes ettt ettt b b s b s e s b s bbb s s s st bt bbb s bbb s s b e s s s s s st b st b es s s ebessntebensnsesns | bessebesssnsessnsesesnseaas 25,306,503 | ..coovieriicrenns 28,383,733
11.  Dividends declared and unpaid:
111 SHOCKNOIETS. ... oottt snnes | Hesressees bbbt LU R 0
11,2 PONCYNOIAETS. ......cocviiieciicteteite ettt sttt a bbb s bbb bbb s b s bbb s s s s b sastebessnsesns | bavsetesessssesssnsesessesessnesessnassenan 0 [ e 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........coverrirrirriniinrinrieiesns st essssssessessssssessansss | sesssesssssessssssessessens 279,277,564 | ...oveveerereren. 246,262,624
13.  Funds held by company Under reiNSUrANCE trEAHES..........ccceviuciiicieeiiiesce et b e a s ssaens | sessebessssesessssesesssenns 58,511,979 | oo 62,823,100
14.  Amounts withheld or retained by company for aCCOUNt Of OthEIS............ccuiieiiiiiecece et ssaesess | etevaessessssssesesssseseenes 1,568,211 | v 1,679,231
15.  Remittances and items NOt AlOCAIET. ...........c.cuiiriieeiricicecee ettt eae st snens | sebessetesessaesnnsaesns 196,586,480 | .....ccevvvererriernnn 214,808,940
16, PrOVISION fOF TBINSUIANCE. .......c..vecveeeieiecictctes ettt sttt bbbt sa ettt s b s s b s s s st n s s e b sessessensnss | sressssssesssssssnsesens 358,770,209 | ooveveeeeeie 358,770,209
17. Net adjustments in assets and liabilities due to foreign EXChaNGE FAES..........evuririrrinrieieie s essstenens | estesssssess st eees [0 U 0
18, Drafts OUISTANGING. ... v veererieece ittt sttt st st srensants | estesssssessensaesses st 0 | oo 0
19.  Payable to parent, subsidiaries and affllates...........ccceveviueiiieicee ettt s | sreseesess st 2,002,879 | oo 10,624,797
20, PAYaDIE fOr SEOUMEES. ........cvuevecvieieeiecicie ittt ettt st a et s s s s s sses s sestes s snsensenas | evessssessssessssssssesen 486,325,856 | ..covcverrereiee, 86,993,722
21.  Liability for amounts held under UNINSUFEA PIANS...........cc.ruriuiereriniineieisiresess et ssenssessess s ssessessssssssessesssnes | ssesssssssssessassssssessessssssessessnnsnnes 0 [ e 0
22. Capital notes §......... 0 and interest thereon §.......... 0 ettt ettt ettt a ettt seae b st etensnantanans | saeteseeesessteren e et en et et st tennaees [0 TR 0
23, Aggregate Write-ins fOr lIADIIES. ...........overvrerereriee ettt sttt ssses st | ststssessssenssnsnssentnes 16,074,543 | oo 13,556,933
24.  Total liabilities excluding protected cell liabilities (LINES 1 through 23).........cc.ovurieiuriririreireeceneeseiecseeeeeseseesessessssesennes | seeeeseeessenssesanes 31,151,871,824 | oo 30,830,559,889
25, ProteCted CEIl HADIIMIES. .........vveereeeeeiiiiieiierecisei bbbt | sbrenbses b s s ettt L0 O 0
26.  Total liabilities (LINES 24 @NA 25).........ccuuremmrrieeirerisseeeseessseeesseseeess s eess sttt sest st ess st esstes | sestssssssssssssenas 31,151,871,824 | ..o 30,830,559,889
27.  Aggregate write-ins for SPECIal SUMPIUS fUNDS.........c.. ittt sttt ests | sntsessessesesneessensnens (20,258,697) | ...eoovvrrereeeireireenns (18,572,752)
28, COMMON CAPILAI SEOCK.........cecviceciei ettt ettt a et ae s es st en st et esnssssn st snssasssnastasssetessnsnsasnaass | suesessssesessssesnseeasnes 35,632,565 | oo 35,632,565
29, Preferred CaPItAl STOCK........ i iecerereieecere ittt bbbt s bbbttt nts | Hfeebstessee s sttt ettt 0 | oo 0
30.  Aggregate write-ins for other than Special SUMPIUS fUNGS...........ccccueiiiieiicreeceeee ettt et s s s senaes | etesesssesesetesessssesss et bessetesenaes 0 [ e 0
3. SUMPIUS MOES.....cveeevercesaeeseeese e ess st s8R nbsenstnes | eentseessenens et 1,000,000,000 | ..oovvvvnrercrernnes 1,000,000,000
32, Gross paid in and CONTIDULBA SUIPIUS...........ccrveiieieicreteieetes ettt ettt ae sttt sebe st ses et s ss et ssseaessnsesans | eesesesassesessnsesinas 5,657,112,191 | oo 5,657,112,191
33, UNGSSIGNEA fUNAS (SUIPIUS).....cvvvueviceeteicicies ettt ettt sttt sttt sttt et sttt es st et snsssesessebessnsetessnassansntes | seesisassesssesesansees 1,500,021,581 | ..o 1,144,792,445
34. Less treasury stock, at cost:
341 ... 0.000 shares common (value included in Line 28 §......... 0) .ttt snaes | derrebeses et ettt n et es s et aetenan 0 [ 0
342 .. 0.000 shares preferred (value included in Line 29 §.......... 0) .ttt aens | chebnietet st r ettt b et enenaens 0 | 0
35.  Surplus as regards policyholders (LINES 27 10 33, 18SS 34)........ccviirreieecieiieiee ettt et ses sttt sesenassens | onsessssssesessssesssans 8,172,507,641 | ...cvovveererras 7,818,964,450
BB, TORAIS.....vereceeaeiicet iRt | eeest et 39,324,379,465 | .....covovvrienne 38,649,524,339
DETAILS OF WRITE-INS
2301. Estimated future costs related to business dIVESHIUTES............c..ooiiiiii e | seressinsiessinse s 11,729,691 | o 10,885,499
2302. DEPOSIt IYPE COMIACES.......cviuiveiiecieietcieiiee ettt bbb bbb b s bbbt st bbb s s s b sasbebensnsens | ebessesesssbesessesesanansesans 9,142,583 | .o, 10,180,349
2303, ESCREAADIE FUNAS.........cveeevirieisriiiesiesi ettt | et 4,970,979 | oovvoircrenrerennns 4,568,060
2398. Summary of remaining write-ins for Line 23 from oVErfIOW PAGE..........cccouiueiiieiicteeeee st senees | ereseaesisssesesses s ees (9,768,710) | vevvvevevrrererirerne, (12,076,975)
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 @DOVE).......cueurierruriiressssrerssiessinsssssssresssesessssssssesesesssnesssesssssssssssssnnens | sessssssssessssesssnsssesaes 16,074,543 | ..o 13,556,933
2701. Special surplus fund - Allstate retroactive reinSUraNCe CEAEBG............ccviuiveiicieiicteeee ettt sensaes | srenaessssbesessaesssssesans 1,955,562 | cooveveiieiees 3,638,635
2702. Special surplus fund - Seaworthy retroactive reinSUrANCE CEABM............ccoiiiiiericteeece et ebe s | ebisaessssse s s saeaens 68,433 | oo 71,305
2703. Special surplus fund - CNA Surety retroactive reinSUrance CEABM...........coceuieiiiireeiieii et essssnseaes | sevisaesssssesessesesssens (22,282,692) | .vcvevevcrereiirei (22,282,692)
2798. Summary of remaining write-ins for Line 27 from OVErfIOW PAGE...........cccoviieirieieiice e sb e ssebenes | sbesssssessssebesssseses s s esessebessssens 0 [ e 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LiN€ 27 @DOVE)........c.ruruiresrniriiriessisssresssrssesessssssssssesssessssssssensssssesssesssssssssssnes | avessesssssessssssnessseeeas (20,258,697) | ....oovvvverrierrrennnens (18,572,752)
300, oottt eSSt nes | eest ettt LU R 0
B002. oottt | eesten st LU 0
3003, oSSRt | eesE st LU R 0
3098. Summary of remaining write-ins for Ling 30 from OVEMIOW PAGE.........ovureiinririeiecsiessssiss st ssssssssssssesssnsess | sessessssssessessssssesssssssssessessnsness 0 | e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 BD0OVE)........ciiueiireiiiiisiciieisieesessstesessesssssssssssssssssessesssssssssssssssssssssessnsns | ssesssssssessesnssnsassssssssssssessssanaan 0 | oo 0
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.............. (Written $.....2,004,978,866)............ccoourrreerrereerieeeieeies s sannns | erieesiens 1,937,226,309 | ........... 2,097,178,940 | ........... 3,731,917,128
1.2 Assumed........ (Written $.....1,902,527,943).......oooeveeeereressesesss st ssesssssssssssssssssssssss s sssssesssssessesssssnssnssns | sesessesens 1,761,751,995 |........... 1,648,379,216 | ........... 3,744,276,357
1.3 Ceded . (written $.....965,034,801).... 964,750,956 | .. ....957,861,983 ..1,927,743,581
14 Net......oone.. (Written $.....3,032,472,008)...........oveeereeereeeeeeneeeseesesess s sssesssss s sses s seesses s ses s snsnsssnans | sreeseenens 2,734,227,348 | ........... 2,787,696,172 | ........... 5,548,449,903
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,717,086,204):
2.1 Direct...... ..1,234,693,289 | .. .1,350,040,502 |..... ..2,642,980,328
2.2 ASSUME. ...ttt £ R £ttt | eesentneeens 866,328,117 | .. .1,072,935,018 | ..... ..2,481,944,303
2.3 CBUEBH.......vuveceeii st R bRttt bttt nis | srenianeansia 525,494,580 |............. 588,326,825 | ........... 1,243,560,507
2UANBL ...t ettt a et s st s st saensansnns | neveeseines 1,575,526,826 |........... 1,834,648,695 | ........... 3,881,364,125
3. Loss adjustment XPENSES INCUITEM...........cccccvicueuieiieiice ettt b st s bbb s sesnas | evesssassenns 539,586,734 | .. ....499,572,050 |.............. 945,568,562
4. Other underwriting expenses incurred. ..937,031,193 | .. 862,935,997 ..1,781,103,089
5. Aggregate write-ins for Underwriting dBAUCHIONS...........cviiueiiiieice et ees | ensebesssssessnssaenas 16,066 | ..o 277462 | .o, 299,548
6. Total underwriting deductions (LINES 2 thrOUGN 5).........ccuucvevieiieeieiieeee et sss st snsens | sesvessenns 3,052,160,819 |........... 3,197,434,204 |........... 6,608,335,324
7. Netincome Of ProtECLEA CEIIS...........ccviiieeieiiceicc et ae s b sssessssebennns | esessssssessnserensssnsersnneseld | ersvessersssesesissssessnsesenan [0 IR 0
8. Net underwriting gain (10ss) (Lin€ 1 MINUS LINE 6 # LINE 7).....veveveecreieecieieeceee ettt s s esae st sessasssnes | senseensinans (317,933,471) | .ocvne.. (409,738,032)| .......... (1,059,885,421)
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA...........c.cciuiieieiciceie ettt s st ensesnbens | essessesneas 731,205,915 | ..coeveve 819,885,064 | ........... 2,351,313,165
10. Net realized capital gains (losses) less capital gains tax of $.....(168,473,281)........c.eveereererrererinrseereeesssssesssssessessenss | ersssrsnnes (685,167,527) |............. (146,935,059) | ............. (942,480,012)
11. Net investment gain (I0SS) (LINES 9+ 10).......cciiiuiiiicieeiieeiieeee ettt sttt st tesenas s s tenans | sbesnsesesnans 46,038,388 | .............. 672,950,005 |........... 1,408,833,153
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....1,113,561 amount charged off $.....2,376,613).......cuuirreeieieeieieeeeeeseseese s sesseesesssessesnses | eeveesseresesenns (1,263,052) | ....coocuvee (32,341,530) | .ovverrernan 6,119,705
13. Finance and service charges not inCluded in PrEMIUMS.........ccvvevivireieiieisee et essese s sssessssssens | esesesssinsesanen 2,751,149 | ..o 2,835,236 | ..ccoovvrernnne. 5,779,655
14. Aggregate write-ins for MiSCEllANEOUS INCOME..........c.ccuiveiiieiiicie ettt ettt es et s b benees | cbernseaesnaas 54,380,873 |.......c....... 24,166,350 | .............. 126,205,539
15. Total other income (LINES 12 throUGN 14)........c.cuieeieiceieeeese ettt s snsenaens | dossessssssanes 55,868,970 |.....cccounue. (5,339,944)| .............. 138,104,899
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iINComMe taXeS (LINES 8 + 11+ 15). ...ttt sttt s s sen s nans | ensesaesanes (216,026,113) | ....covveee 257,872,029 |.............. 487,052,631
17. DIVIAENAS 10 POCYNOIAETS. ......ucveveerisciicicitcei sttt bbbttt bbb baenas | ebsssbssassaanes 7,066,691 | .ooirininnand 6,969,296 |....cccoeennee. 12,563,345
18. Netincome after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINE 16 MINUS LINE 17).....cvieiiieiieieiieeteicteee ettt seae s bbb sessenes | svesnsesenns (223,092,804) | ....co........ 250,902,733 | .....coc..... 474,489,286
19. Federal and foreign inCOME taXeS INCUITE............cccvuevuiriieiieiceeiesees et ssenes | destessesssanes 55,855,240 | .............. 100,449,907 |................ 15,027,229
20. Netincome (Line 18 minus Ling 19) (10 LINE 22)........c.ccveiuiieiieiieieiesseeisste sttt ssessessanns | evsessesaens (278,948,044)| .............. 150,452,826 | .............. 459,462,057
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PHIOr YEA...........ruureueererrerreeeereeseeeneeseeseesseesesseesenessesssessssesessesssessees | oessesene 7,818,964,450 | ........... 8,348,013,192 | ........... 8,348,013,192
22. Netincome (from LINE 20)........cccueiueiicieiesicieissie sttt b bbbt s s st sensnsas | ansssnesanns (278,948,044) 459,462,057
23. Net transfers (to) from Protected Cell accounts ettt | eraese st 0 | oeveeeereeeeeeerieeensn0 e 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....366,806,757 397,795,822 | ... .(1,938,918,725)
25. Change in net unrealized foreign exchange capital gain (loss) ...13,375,433 | ... (53,887,940)
26. Change in net deferred INCOME TAX........c.cceviiiieiicrece ettt bbb saebennns | eaesssissesinns 71,957,445 158,900,636
27. Change in NONAAMItEEA @SSELS..........c.cvivireieiiciiicie ittt bbbt ssssnes | sbessesansanes 149,362,533 |.............(201,321,827) | ................ 68,859,946
28. Change in provision for reinsurance. 101,881,611
29. Change iN SUIPIUS NOLES..........cevivrieiiceetiiecte ettt sttt esas et es st st eae b et et es s assssasbessssseessnsstasnsetessssesessnsasessstesas | esessetesssssssinsntasnsetans [0 [0 1,000,000,000
30. Surplus (contributed to) withdrawn from ProteCted CEIIS.............ouiueiieeiiicscceee et | esesaebessreses s rseesens [0 TR 0 [ 0
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES...........vcuivereireieeieieeee ettt ettt ses e ess s sesestenns | evessetesessessssssssseseesns [0 [0 T 0
32. Capital changes:
321 PAIA UMttt bbbttt bt a bbbttt baestntas | nebieseestns st st eenaas (V10 DO (3,650,225) | ...oucvrveee. (3,650,225)
32.2 Transferred from surplus (StOCK DIVIAENG)..........c.cvevieeieieieee ettt st s n s sasnns | sbevsesssssessssssssssssesans (01 O (0 0
32.3 TranSTRITEA 10 SUMPIUS. .......c.vcveveeieeieiecte ettt ettt ettt es st ettt st s et s nsetssessesensstesnsnssssnans | esesastesesssssssnansesnsesns [0 [0 0
33. Surplus adjustments:
331 PAIA Nttt ettt ettt bbb s st ss st sensestnsenis | svsestensiessessensiestessenens) | cresieninns (496,350,295) | .............. 315,552,224
33.2 Transferred to capital (Stock DIVIAENA)..........rurirriririereriessisesssisesesess s sssssssssessssesssssssesssssssssesssnsss | sessssssessessssssessnssensnessQ | sreseessssesssssssssessansnssn (01 ST 0
33.3 Transferred from CaPItaL............ccccceveicreiicecee ettt ettt tes st sssesessaessnnaes | evesrerenssessssesesenerenesD | eerereereses e [0 T 0
34. Net remittances from or (10) HOME OffICE.........coiererciiesieeieteeece ettt st ssssessssssssssesssssssessesessnsns | sresesesssssssssssssssssssesensQ | ervevessesssesssssssessssnsad (0 0
35. Dividends to stockholders 197,094,276)
36. Change iN trEASUNY STOCK........vurverirrieiriieseseieiresiss ettt sttt ssessessensssssessesssssessassssssnssessanssssessenssnss | nnssessensssssessnssenssnssnsssQ | eovmsnssnnsssssenssnssnssesssnsQ [ ersnsesesnssnsssnssssessnnens 0
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS...........ccviviviieiietiicteeee ettt bt sse s s ens | essnaebessssesessnsssasaneesens {01 RO 1”4 4 ) I (440,154,049)
38. Change in surplus as regards policyholders (Lines 22 through 37)......... ..353,543,191 ....(529,048,741)
39. Surplus as regards policyholders, as of statement date (Lines 21 plUS 38)..........cccevueeiviereieieiieeeseee e | cevevnnne 8,172,507,641 7,818,964,450
DETAILS OF WRITE-INS
0501. North Carolina reinsurance facility recoupment - underwriting. ...16,066
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from OVEMIOW PAGE.........ovururiierierriniecre et ssessssssesss | sessessssessesessessnssssssesens 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above) 16,066 ...299,548
1401. Funds held interest iNCOME (EXPENSE)........cureruererrirerereereiseeereeeesseseseseesessessssssssessessssesessesssessessessessssssessesssssssssessansnnss | sesesssssnseses 40,982,162 3,798,359
1402. Change in estimated reserve for current and future uncollectible receivables..............ccccveeeicicieereeeeeee e | e 13,869,646 38,681,724
1403. Seaworthy retroactive reinsurance reserve development - CEARG. ...ttt ssesees | sressessssesessssenenns (V<744 46,359 | ..o 66,786
1498. Summary of remaining write-ins for Line 14 from oVerflow PAge........cccvveviiiueeiierceeee et ssvesenes | erevssisiesisnsenns (468,062) | ...ocvvvvrvrnnn 3,315,726 | .....ceueenee. 3,658,670
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above) 54,380,873 ..24,166,350 .126,205,539
3701. Pension additional minimum liabilty in excess of unrecognized Prior SEIVICE COS.........ccoviiririirireiieiieie e | crevereresss e 0 [ 1) e (434,982,449)
3702. SERP additional minimum liabilty in excess of unrecognized Prior SENVICE COSL..........ouuririiurireieiieiisieieieereeesee e | evereieseses e 0 | oeereeereeeeeesreeeens0 e (5,171,600)
3703, e Rttt sttt n s sentnsestentensentanss | enssessensenssnssesenssnssessaQ | connsrensensnessennnssessensens0 | ereseeses s 0
3798. Summary of remaining write-ins for Ling 37 from OVErflow PAGE........c.ccviueiercviesieeseeieceeese s seisssssiensssenns | evvnsesesssssssssssssessnsennsQ [ eveivsissiesssesissisneneen0 | e 0

3799.

Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 GDOVE)........cceveririierieiitieisieicisesesses st ssssssesssssses e sssssnenns

(

440,154,049)
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

CASH FLOW

Currer11t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COllected Net Of FBINSUFANCE...........oiuieriicireiei ittt bbbttt | sebsessessnsssnenas 2,945,468,740 | .....oceovveiene 5,895,520,337
2. NEtINVESIMENTINCOME. ....c.iitciiecieiiete ettt s et s s s bbb bt s bbb s s s s et b st s s s s st ene ...643,467,290 | .covvvverriinn 2,234,022,433
3. Miscellaneous income .55,868,970 138,104,899
4. Total (Lines 1 through 3) ....3,644,805,000 | ..coovrrrrrnnns 8,267,647,669
5. Benefit and 10SS related PAYMENLS............cccuieiiciicce e bbb bbb s et ae b s s s st santebenaens | bevensesesinaerenes 1,633,624,403 | ......c.coeonee. 3,813,526,825
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cceveveeveviveieieiesieieiecreeeeseeieens | eeieieieiessesies s [0 0
7. Commissions, expenses paid and aggregate write-ins for dBAUCHONS.............ccucveiiiiiiiicice e sniens | eressesssinaesenes 1,653,231,186 | ...coovvvvnee. 2,573,879,731
8. Dividends paid to POIICYNOIAETS. .........curuurerieererieiie ettt s sttt bttt st st s ssessanes | fessessstssessssensnens 7,066,691 | .oovoeercien. 12,563,345
9.  Federal and foreign income taxes paid (recovered) net of $ 64,726,018 | ...ccvovevene 182,348,563
10. Total (Lines 5 through 9) ....3,358,648,297 | ..ovvrvrnnn 6,582,318,464
11. Net cash from operations (Line 4 MINUS LINE 10).........ccccviiriiiieiiceiieeeeere ettt bebssse bbb sssesessnaes | sessesesissssessssenas 286,156,703 | ....ccoevvverene 1,685,329,205
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS...oceeerieecei sttt Rttt enns | binisntintis 10,928,554,502 | ....oceovvenee. 36,307,000,387
12.2 Stocks 215,790,770 | oo 248,505,071
12.3 Mortgage loans. .0
12.4 Real estate 0
12,5 ONEr INVESIEA @SSELS........uvuiecieeiriieeei ittt bbb bbb bbbttt ens | ebsessesbeneentesiesas 84,015,933 | ..o 156,539,319
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........ccccecvevevcveeeiieeeses et | eveseeresseseesessesens 2,186,046 | ......coovvervrrnen 11,224,299
12.7  MISCEIIANEOUS PrOCEEAS..........oecvveeecteiieietccte ettt sttt a ettt bbbt s st s st s st et s e st saebesessetessnsntesensetennsnes | etesesseressssesinanes 399,332,134 | oo 15,663,067
12.8  Total investment proceeds (LINES 12.1 10 12.7) ... vuiviieeieerceiereee ettt sse s s s s ssssssesansnns | eevessssesssnsnes 11,629,879,386 | ......ccevnee. 36,738,932,143
13.  Cost of investments acquired (long-term only):
13.1 Bonds 11,127,756,877 38,092,506,234
13.2 Stocks 23,554,669 | ....cocvverieriinns 576,440,818
13.3 MOMGAGE I0BNS.....eeveeeeeeireeetr ettt 88ttt
134 REAIESIAIE.....eueeee bbb
13,5 Other INVESIEA @SSELS......vuvereeeerrieiie ittt s et
13.6  MiISCEIlANEOUS APPIICALIONS. .......vuiveiiecreiicte ettt b b a bbb bbb bbb st bbb st et s
13.7 Total investments acquired (LINES 13.1 10 13.6)......ccvururrerrerrirircereereecireere e eeesseeseesesenes
14. Netincrease (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........c.ovuirriinerrinirereieeneeeess st ssesssssessessssssesssstessssss | cessessnsssessesennes 324,110,984 | ....oovvveenee (2,830,549,128)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES. ....ceuereeeecereieiieeeee ettt ekttt
16.2 Capital and paid in SUrpIUS, 1SS trEASUNY SLOCK...........cccceiiiieiiciecce s
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities..
16.5 DivIdENdS 10 STOCKNOIAETS.......cuceueeiecirciicieieie ettt bbbttt et ssnstentnnns | stnessnssessnsssnssssssssssensensnenna0 | cueesssenssessnsens 197,094,276
16.6  Other cash Provided (APPNEA)..........cvevervcviieieiicieee ettt st st a s b s s s s s s ss st saes e sansenssssesanes | ontssssssssssssnsaneas 128,612,116 | ..ovovvvre. (377,441,569)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)..........ccccceeveveveiees | covveerircrirennnnas 128,612,116 | ..cccvvevenene. 737,366,155
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Ling 15 plus LINE 17)......ccvrurernrnrnerninsneireiiens | covvenrireieisnninnns 738,879,804 | ...oovvvieirne (407,853,768)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O VBT ......oecvieeecte ettt ettt bbb sttt s bt see st sstessesensnsas | evssssssessesneas 1,733,189,669 | ......ccevenee. 2,141,043,437
19.2 End of period (LINE 18 PIUS LINE 19.1)......c. ettt ettt et ensssssessessanssnssassensns | eosessessasssssnes 2,472,069,473 | .....ccovvenne. 1,733,189,669
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non cash invested assets exchanged for other Non cash INVESLEA @SSELS...........c.eveicveieieieiies e sens | eveassaeseesssssnea 480,355,190 | .cocovvvvervicrnnns 539,149,097
20.0002  ASSEL CALBYONY MBCIASS. .. .vevireriieeiteriisetstistetstseesestsessssesessssseessssesessesesessssesessesesasses et essesessssnsesassesesssesessnsesensnsesessnsessssnsesensnness | sessessssssessnsnsenns 771,041,708 | oo, 9,493,960
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS
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Statement for June 30, 2009 of the 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 Illinois (“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 has been granted a permitted accounting practice, which differs from NAIC SAP, relating to the accounting for
deferred income taxes. Under Statement of Statutory Accounting Principles ("SSAP") No. 10 - Income Taxes, the amount of
deferred tax assets that are admissible is limited to, among other things, the lesser of those that will be realized within one year
of the balance sheet date or 10% of adjusted statutory capital and surplus. The permitted accounting practice expands this
limit to those deferred tax assets that will be realized within three years of the balance sheet date or 25% of adjusted statutory
capital and surplus. The permitted practice was granted effective December 31, 2008, and will remain in effect through
September 30, 2009.

A reconciliation of the Company’s net income and surplus between NAIC SAP and practices prescribed and permitted by the
state of lllinois is shown below.

(in millions) June 30, 2009 December 31, 2008
Net Income, state hasis $ (279) % 459
State prescribed practice - -

State permitted practice - -
Net Income, NAIC SAP $ (279) % 459

Statutory Surplus, state basis $ 8173  § 7,819
State prescribed practice - -
State permitted practice (626) (733)

Statutory Surplus, NAIC SAP $ 7547 $ 7,086

If CCC had not used the above prescribed and permitted practices that differ from the NAIC basis of accounting, a risk-based
capital regulatory event would not have been triggered.

Use of Estimates in the Preparation of the Financial Statements
No significant change.
Accounting Policies

No significant change.

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

A.

Mortgage Loans

No significant change.

Troubled Debt Restructuring for Creditors
No significant change.

Reverse Mortgages

No significant change.
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-backed Securities
No significant change.
E. Repurchase Agreements
Please refer to Note 16A - Financial Instruments with Off-balance Sheet Risk.
F. Real Estate
No significant change.
G. Low-Income Housing Tax Credits
No significant change.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

A. Details for those Greater than 10% of Admitted Assets

The Company has no investments in joint ventures, partnerships and limited liability companies that exceed 10% of its admitted
assets.

B. Write downs for Impairments

Apollo Investment Fund IV, L.P.

The fund makes debt and equity investments in public and private companies.

The fund is currently in the liquidation process and has a limited investment horizon. The remaining portfolio companies have
been adversely impacted by the overall economic conditions and continuing disruption in the capital markets. A meaningful
recovery in the valuation of the limited partnership is not probable because of these factors.

An impairment of $5.1 million was recorded at June 30, 2009, to adjust the book value to the then current market value of $4.2
million, as determined by the partnership.

Five Mile Capital SIF Co-Investment Vehicle |, L.P.

The fund is a single-purpose limited partnership whose sole investment is a private equity stake in Capmark, which was
formerly known as GMAC Commercial Holdings Corporation.

The fund’s investment in Capmark began to deteriorate during the course of 2008 and into 2009 as a result of various credit
factors in the broader capital markets. Capmark’s business operations and commercial lending activities have been directly
affected by these economic factors.

An impairment of $14.4 million was recorded at June 30, 2009, to adjust the book value to the then current market value of $1,
as determined by the partnership.

Five Mile Capital Structured Income Fund L.P.

The fund has an objective to invest in the purchase, origination, restructuring, sale, and financing of mortgage loans, consumer
receivables, and other financial assets.

The fund’s portfolio companies have been adversely impacted by the deteriorating economic conditions and disruption in the
capital marketplace. The tightening in the credit markets has made it difficult to access financing and provide new sources of
liquidity. Any potential recovery in valuation is uncertain given these factors.

An impairment of $12.6 million was recorded at June 30, 2009, to adjust the book value to the then current market value of $7.1
million, as determined by the partnership.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A. Nature of Relationship

No significant change.
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

B&C.

Detail of Transactions

During 2009, the Company received the following dividend from a Bermuda insurance subsidiary which represented previously
undistributed earnings of the affiliate:

Date From Amount

June 23, 2009 North Rock Insurance Company Limited $ 25,000,000

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, 2009, is $20,892.

Related Party Receivable From
The Continental Insurance Company $ 5,679,078
CNA ClaimPlus, Inc. 238,871
CNA National Warranty Corporation 216,252
CNA Financial Corporation 209,006
CNA Surety Corporation 172,664
Balances less than $100,000 303,556
Total Intercompany Receivable $ 6,819,427
Related Party Payable To
Continental Assurance Company $ 1,659,580
1897 Corporation 268,888
Balances less than $100,000 74,411
Total Intercompany Payable $ 2,002,879

Guarantees or Contingencies for Related Parties

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”). The Company
does not believe that a payment is likely under this guarantee.

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 CNA Europe insurance or reinsurance policies with effective
dates on or prior to December 31, 2009. The Company does not believe that a payment is likely under this guarantee.

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, assumed such shares and obligations. 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 extend beyond the year 2016. On
August 7, 2008, CEHL transferred its obligations related to its shareholding in this corporate joint venture to CICL. As such,
CICL has replaced CEHL as the beneficiary of this indemnification.

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 Management Company Limited Retirement Benefits Plan (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 made as New Principal Employer of the Scheme. Through a Deed of
Amendment and Substitution of Principal Employer, dated July 10, 2008, CICL became the New Principal Employer of the
Scheme, replacing CEHL, which was removed as the Old Principal Employer of the Scheme. As such, CICL has replaced
CEHL as the beneficiary of this indemnification.

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 ("Former CIC Pool") to enable the Former CIC Pool 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.
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F. Management, Service Contracts, Cost Sharing Arrangements

No significant change.

G. Nature of Control Relationship
No significant change.

H. Deduction from Value of Upstream Parent Owned
No significant change.

I Details of Investments in Affiliates

Percentage of

Subsidiary Ownership Valuation
American Casualty Company of Reading, Pennsylvania 100 i A
CNA ClaimPlus, Inc. 100 3i C
CNA Europe Holdings Limited 72.72 3iE
CNA Investor Services, Inc. 100 i C
CNA National Warranty Corporation 100 3iC
CNA Real Estate Services, Inc. 100 3iC
CNA Realty Corporation 100 3iC
CNA Surety Corporation 60.14 3i
EG Company 100 3iC
Los Lunas Center, Inc. 100 i C
Foothill & Mountain Center, Inc. 100 3iiC
Columbia Casualty Company 100 i A
Continental Assurance Company 100 il A
National Fire Insurance Company of Hartford 100 il A
North Rock Insurance Company Limited 100 3iiD
CNA Aseguradora de Riesgo de Trabajo SA 98 3iiD
The Continental Insurance Company ("CIC") 100 i A
Transportation Insurance Company 100 i A

As of June 30, 2009, CIC had $3,546.9 million of admitted assets, $2,199.5 million of liabilities and ($118.1) million in net
income.

J. Write down for Impairments of Investments in Subsidiary, Controlled and Affiliated Companies
No significant change.
K. Investment in a Foreign Insurance Subsidiary Calculation

No significant change.
L. Investmentin a Downstream Non-insurance Holding Company
CCC utilizes the look-through approach in valuing its investment in CEHL, an affiliate of CCC, at $227.5 million.

CEHL's financial statements are not audited. Therefore, CCC has limited the value of its investment in CEHL to the value
contained in the audited financial statements of CICL, an entity owned by CEHL, including adjustments required by SSAP No.
97 - Investments in Subsidiary, Controlled, and Affiliated Entities, A Replacement of SSAP No. 88 ("SSAP No. 97"). This
investment is valued in accordance with paragraphs 17 through 20 of SSAP No. 97. All liabilities commitments, contingencies,
guarantees or obligations of CEHL, which are required to be recorded as liabilities, commitments, contingencies, guarantees or
obligations under applicable accounting guidance, are reflected in CCC's determination of the carrying value of the investment
in CEHL, if not already recorded in the financial statements of CEHL.

Note 11 - Debt

No significant change.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

Based on pension trust investment performance in 2008, the Company’s expenses for pension and postretirement plans were
approximately $24 million for the six months ended June 30, 2009, as compared with a benefit of $7 million for the year ended
December 31, 2008.

Six months ended June 30, 2009

Pension Postretirement
Benefits Benefits
6. Components of net periodic benefit cost
a. Service cost $ 7,352,947 $ 914,659
b. Interest cost 73,886,625 3,485,820
c. Expected return on plan assets (68,980,150) -
d. Amortization of unrecognized transition obligation
or transition asset (132,327) 797,000
e. Amount of recognized gains and losses 9,756,711 1,491,470
f. Amount of prior service cost recognized (391,740) (4,046,885)
g. Amount of gain or loss recognized due to a
settlement or curtailment 232,268 -
h. Total net periodic benefit cost $ 21,724,334 $ 2,642,064

Note 13 - Capital and Surplus, Stockholders’ Dividend Restrictions and Quasi-Reorganizations

A.

Outstanding Shares

No significant change.

Dividend Rate of Preferred Stock

No significant change.

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 shareholders without prior approval of the Director of Insurance is the greater
of (@) 10% of the policyholder surplus as of December 31, 2008, or (b) the Company’s net income for the 12-month period
ended December 31, 2008, subject to a 12 consecutive-month restriction. All dividends must be paid out of earned surplus,
which is unassigned funds excluding unrealized capital gains.

As of June 30, 2009, the Company is in a positive earned surplus position, thereby enabling the Company to pay approximately
$403 million of dividend payments during 2009 that would not be subject to the lllinois Department of Insurance’s (“the
Department”) prior approval.

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

Dates and Amounts of Dividends Paid

No significant change.

Policyholder Dividend Restrictions

The maximum amount of policyholder dividends that can be paid by insurers domiciled in lllinois is subject to restrictions
relating to surplus. The amount of direct dividends that have been paid in 2009 is $2.4 million, none of which required prior
approval of the Director of Insurance. The Company has incurred $7.1 million in net policyholder dividends in 2009.

Restrictions on Unassigned Funds

The unassigned surplus funds represent the undistributed interest of the parent. Total unassigned surplus at June 30, 2009,
was $1,500 million.

Mutual Surplus Advances

No significant change.

Company Stock Held for Special Purposes
No significant change.

Changes in Special Surplus Funds

No significant change.
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Note 14 -

Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented or reduced by each item below is as follows:

Unrealized gain (loss) (before tax) $ 299,420,286
Non-admitted assets $ (1,315,328,668)
Provision for reinsurance $ (358,770,209)

Surplus Notes

CNAF purchased a $1.0 billion surplus note from CCC on November 7, 2008. The surplus note has a term of 30 years and
accrues interest at a rate of 10% per annum. All payments of interest and principal are subject to prior approval by the
Department. Subject to the prior written approval of the Department, CCC may prepay the surplus note in whole or part at any
time, so long as CCC's NAIC Authorized Control Level Risk Based Capital is in excess of 250%. Payments of interest will be
made on the last business day of each quarter. Payment of principal and interest is expressly subordinated to claims of
creditors and policyholders and CCC shall not issue any securities which are senior to or pari passu with the surplus note.

The first interest payment of $15 million, approved by the Department, occurred on December 31, 2008. Additional interest
payments of $25 million each, also approved by the Department, occurred on March 31, 2009, and June 30, 2009. The total
amount of interest paid on the surplus note to date is $65 million. No principal has been paid to date.

Impact of Quasi-reorganizations

No significant change.

Date of Quasi-reorganizations

No significant change.

Contingencies

A.

Contingent Commitments

The Company has entered into a limited number of guaranteed payment contracts, primarily relating to software and
telecommunication services, amounting to approximately $16 million as of June 30, 2009. Estimated future minimum payments
under these contracts are $10 million in 2009, $3 million in 2010 and $3 million in 2011.

The Company has committed approximately $259 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.

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 purchases and sales of these investments are recorded on the dates that the legal
agreements are finalized and cash settlement is made. As of June 30, 2009, the Company had commitments to purchase
$197 million, and commitments to sell $148 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, 2009,
the Company had obligations on unfunded bank loan participations in the amount of $2 million.

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, 2009, the aggregate amount of quantifiable indemnification
agreements in effect for sales of business entities, assets and third party loans was $534 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, 2009, 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.

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 $134 million and a related premium tax
benefit asset of $29 million as of June 30, 2009. 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.

Q06.6



Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Gain Contingencies
No significant change.
D. Claims Related Extra Contractual Obligations and Bad Faith Losses Stemming from Lawsuits

The Company paid the following amounts in the reporting period to settle claims related to extra contractual obligations or bad
faith claims stemming from lawsuits. This claim count is reported on a per claim basis.

Description Amount
Claims related to ECO and bad faith losses paid during the six months ended June 30,2009 $ 5,934,325

Number of Claims
0-25 26-50 51-100 101-500 More than 500
X

E. All Other Contingencies

No significant change.
Note 15 — Leases

Operating Leases
A. Lessee Leasing Arrangements

The Company maintains various non-cancelable operating lease agreements primarily for office space that expire on various
dates. Rental expense for the first six months of 2009 and 2008, was approximately $19 million and $20 million, respectively.

At June 30, 2009, the future minimum lease payments are as follows:

Year ending December 31 Operating Leases
2010 $ 30,986,177
2011 27,906,546
2012 24,271,468
2013 21,368,075
2014 11,678,773
Thereafter 15,191,759
Total 3 131,402,798

The Company is not involved in any material sale - leaseback transactions.
B. Lessor Leases

The Company is committed to various non-cancelable leases which are subleased to various tenants. The sublessee is
responsible for the payment of its proportionate share of property taxes, insurance and maintenance costs related to the leased

property.

Future minimum lease receipts on subleased sites under non-cancelable leasing arrangements as of June 30, 2009, are as
follows:

Year ending December 31 Sublease Revenue

2010 $ 2,593,506
2011 2,590,369
2012 2,637,573
2013 2,432,008
2014 481,565
Thereafter -
Total $ 10,735,021
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Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations
of Credit Risk

A. Financial Instruments with Off-balance Sheet Risk
Securities Lending
As of June 30, 2009, the Company had no securities on loan as part of a securities lending program.

Derivative Financial Instruments

The following table summarizes the notional amount and fair value of the Company’s derivative financial instruments at June

30, 2009:

Contractual/
June 30, 2009 Notional Estimated Fair Value
(in millions) Value Asset (Liability)
Credit Default Swaps - Purchased Protection $ 323 $ 5 $ (14)
Credit Default Swaps - Sold Protection 8 (1
Futures Sold, Not Yet Purchased 533 - -
Total Derivative Financial Instruments $ 864 $ 5 $ (15)

The notional amounts specified in the contracts are used to calculate the exchange of contractual payments under the
agreements. For interest rate swaps, the notional value is not representative of the potential for gain or loss on these
agreements. However, the notional amounts specified in credit default swap agreements represent the maximum amount of
potential loss, assuming no recovery on the underlying reference obligations. Fair value is the estimated amount that the
Company would pay or receive to terminate the derivative contracts at the reporting date.

See Schedule DB for additional detail.

The credit risk, market risk and cash requirements of the Company’s derivative instruments utilized during 2009 and 2008 are
discussed in Note 8A — Risk of the Company’s 2008 Annual Statement. The accounting policies for the Company’s derivative
instruments are disclosed in Note 8C — Reporting Policies of the Company’s 2008 Annual Statement.

The Company had credit exposure to over-the-counter contracts of $1 million and $4 million at June 30, 2009, and December
31, 2008, respectively.

Credit exposure represents the Company’s potential loss if all of the counterparties concurrently fail to perform under the terms
of the contracts. This counterparty exposure is measured by the fair value of contracts with a positive fair value at the reporting
date reduced by the effect, if any, of master netting agreements. In addition, the Company mitigates the risk of counterparty
non-performance by using multiple counterparties and by monitoring their creditworthiness.

The Company’s policy for requiring collateral is discussed in Note 8A — Risk of the Company’s 2008 Annual Statement. In
general, the collateral pledged by the Company is in the custody of a counterparty. The Company uses master netting
agreements for over-the-counter derivative transactions. These agreements permit either party to net payments due for
transactions covered by agreements. Under the provisions of the agreements, collateral is either pledged or obtained when
certain predetermined exposure limits are exceeded. As of June 30, 2009, counterparties pledged $1 million to the Company
and the Company pledged $4 million in cash to counterparties. As of December 31, 2008, counterparties pledged $6 million in
cash to the Company and the Company pledged $58 million in cash to counterparties.

B. 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 significant change.
B. Transfers and Servicing of Financial Assets

Please refer to Note 16A - Financial Instruments with Off-balance Sheet Risk.
C. Wash Sales

1. Inthe course of the Company'’s portfolio management, securities or other assets may be 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 April 01, 2009, and June 30, 2009,
and acquired within 30 days of the sale date are:

Number of Book Value of  Cost of Securities

Transactions Securities Sold Repurchased Gain / (Loss)
Bonds:
a.NAIC 3 1 $ 10,757,939 $ 10,756,035 $ (407,173)
b. NAIC 4 10 $ 20599913 3 22,459,648 $ 526,127
c. NAIC5 4 $ 11517,705 $ 9,996,627 $ (989,541)
d.NAIC 6 2 $ 1129545 $ 1,090,000 $ 602,955
Preferred Stock:
e. NAIC P/RP3 0 $ $ -3 -
f. NAIC P/IRP4 0 $ $ - $
g. NAIC P/RP5 0 $ $ $
h. NAIC P/RP6 0 $ $ - 8

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 - Other Iltems

A. Extraordinary ltems
No significant change.

B. Troubled Debt Restructuring for Debtors
No significant change.

C. Other Disclosures

Impairment of Investments

Net realized investment losses in the statement of income for the six months ended June 30, 2009, included other-than-
temporary impairment (‘OTTI") losses of $969 million pretax, recorded primarily in the asset-backed bonds, corporate and other
taxable bonds, and non-redeemable preferred stock sectors.

Group Long Term Care (GLTC) Reserves

At the time initial pricing and reserving assumptions were established in regards to GLTC business, there was no actual claim
experience on which to rely given the newness of the product. Over time, as this product has matured, actual claims
experience has emerged very favorably relative to the assumptions made. The Company’s conservative assumptions for
voluntary lapse rates, mortality and discount rates, have resulted in a significant margin in our statutory reserve adequacy
testing. As a result of this extremely favorable adequacy, the GLTC statutory reserves being carried in CCC were reduced by
approximately $161 million in the first quarter of 2009 as CCC was carrying reserves well above the minimum required per the
Illinois Insurance Code and lllinois Administrative Code.

D. Uncollectible Premiums Receivable
No significant change.

E. Business Interruption Insurance Recoveries
No significant change.

F. State Transferable Tax Credits

No significant change.

®

Sub-prime Mortgage Related Risk Exposure

1. Definition of Sub-prime exposure
The sub-prime lending sector, also referred to as B-paper, near-prime or second chance lending, is the sector of the
mortgage lending industry which lends to borrowers who do not qualify for prime market interest rates because of poor or

insufficient credit history. The term also refers to mortgage-backed securities that cannot be sold on the primary market,
including loans on certain types of investment property and to certain types of self-employed individuals.

Q06.9



Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

H.

The Company evaluates its sub-prime exposure using several rules focusing primarily on asset classes including residential
mortgage-backed securities, collateralized mortgage obligations, commercial mortgage-backed securities, asset-backed
securities, collateralized debt obligations and limited partnerships. Within asset classes, the Company further analyzes
those collateral types most commonly associated with sub-prime exposure such as residential class B and C and home
equity loans. The Company considers residential mortgages that have been issued by governmental sponsored entities
such as Government National Mortgage Association (“GNMA”), Federal National Mortgage Association (“FNMA") and
Federal Home Loan Mortgage Corporation (“FHLMC") as not consistent with risks associated with sub-prime loans. For
non-agency issued securities, the Company evaluates the underlying collateral to determine its sub-prime exposure. For
collateral types such as whole loans, the Company further evaluates lower level statistics including loan-to-value ratios and
FICO scores. At a minimum, the Company reports exposures to sub-prime loans consistent with the collateral defined by
each investment's offering documents. The Company additionally may report sub-prime exposures if it has the ability to
make a determination that collateral would not meet the risk characteristics of prime loans. Because the Company does not
directly invest in sub-prime loans, specific analysis is performed on the deal structure, level of seniority, loan originators and
other indicators which may be available in the offering documents. The analysis and modeling that is done prior to
purchasing the security also is an essential part of mitigating investment risk.

As of June 30, 2009, $135 million of net unrealized losses were related to sub-prime investments. For the period ended
June 30, 2009, the Company reported $245 million of OTTI losses on its sub-prime investments.

2. Direct exposure through investments in subprime mortgage loans.

No significant change.

. Direct exposure through other investments.

As of June 30, 2009, the Company had the following sub-prime exposure through investments other than mortgage loans.

OTTI (Losses)
Recognized to
Book/Adjusted Date (including
Actual Cost Carrying Value Fair Value prior years)

Residential
mortgage-backed securities $ 388,702,904 $ 381,513,585 $ 258,003,584 $ (63,960,567)

Commercial
mortgage-backed securities - - .

Collateralized debt obligations 353,985 354,043 (38,883,027)
Structured securities - - .

Mortgage related risk
exposure in equity investments

in SCA entities 485,729,657 523,379,489 466,471,417 (162,118,152)
Other assets 332,750 332,750 332,750
Total $ 874765311 $ 905,579,809 $ 725,161,794 $ (264,961,746)

4. Underwriting exposure to sub-prime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.

No significant change.

FHLB Funding Agreements

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

A. Unsecured Reinsurance Recoverable

No significant change.

B. Reinsurance Recoverables in Dispute

No significant change.
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C. Reinsurance Assumed and Ceded

No significant change.
D. Uncollectible Reinsurance

The Company has written off (on) in the current year reinsurance balances due (from the companies listed below) in the
amount of $1.9 million, which is reflected as:

Statement of Income Account Amount
1. Losses incurred $ 1,916,544
2. Loss adjustment expenses incurred -
3. Less premiums earned

4. Other -
Total $ 1,916,544
Reinsurer
XL Reinsurance America. Inc. $ 1,492,504
Transatlantic Reinsurance Company 237,677
Swiss Reinsurance America Corporation 172,548
Employers Reinsurance Corporation 114,960
Commercial Risk Reinsurance Company, Ltd. 94,144
Converium Reinsurance (NA) 19,831
PMA Capital Insurance Company 19,050
Stronghold Insurance Company, Ltd. 19,011
Berkley Insurance Company 18,543
Odyssey America Reinsurance Corporation 15,222
North Star Reinsurance Corporation 11,729
All other writeoffs/writeons under $10,000 (12,655)
Stonewall Insurance Company (13,226)
Syndicate #79 Janson Green Ltd. (14,767)
Fremont Indemnity Company (34,0112)
Munich American Reinsurance Company (224,016)
Total $ 1,916,544

E. Commutation of Ceded Reinsurance

The Company has reported in its year-to-date operations 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 $ 31,994
2. Loss adjustment expenses incurred -
3. Less premiums earned 2,933
4. Other -
Total $ 34,927
Reinsurer

Argonaut Insurance Company
Argonaut Midwest Insurance Company
Zurich Insurance Company

Amerinst Insurance Company Ltd.

F. Retroactive Reinsurance
No significant change.

G. Reinsurance Accounted for as a Deposit
No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.
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Note 24 - Change in Incurred Losses and Loss Adjustment Expense (“LAE”)

A. Reasons for Changes in Prior Year Incurred

The estimated cost of loss and LAE attributable to insured events of prior years decreased by $27.7 million during the first six
months of 2009 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 ot business (in millions)
Other (Credit, A&H) $ 275
Commercial Auto Liability 24.7
Fidelity/Surety 17.8
Special Liability 14.1
All Other 5.8
Workers' Compensation 2.4
Other Liability - Occurrence 14
Medical Professional Liability (7.1)
Commercial Multiple Peril (CMP) (20.8)
Other Liability - Claims Made (30.6)
Special Property (62.9)
Total $ (27.7)

Below is the line of business discussion of the primary drivers of the prior year loss and LAE development:
Liability (CMP and Other Liability)

The favorable prior year development for liability coverages was the result of decreased frequency of large claims in
professional liability and directors and officers in accident years 2007 and prior. Additional favorable prior year development
was due to decreased frequency and severity trends related to construction defect exposures in accident years 2003 and prior.

Property (CMP and Special Property)

For property coverages, favorable development was primarily driven by claims relating to catastrophes. There were favorable
settlements of several claims primarily in accident years 2005 and 2007, as well as, favorable frequency and severity on claims
relating to catastrophes in accident year 2008. Additional favorable development was due to non-catastrophe related favorable
loss emergence on large property coverages primarily in accident years 2007 and 2008.

Other (Credit, A&H)

The adverse prior year development is due to the unwinding of the valuation discount and strengthening of waiver of premium
benefit reserves.

Note 25 - Intercompany Pooling Arrangements

CCC and certain of its U.S. affiliates are participants in an intercompany pooling arrangement whereby each participating
affiliate ultimately cedes 100% of its business to CCC. Similarly, CCC also has a separate 100% pooling agreement with The
Continental Insurance Company (“CIC"), whereby CIC cedes net underwriting activity, with the exception of retroactive
reinsurance, to CCC on a funds held basis. The following table lists each of the pooling participants, their percentage
participation in the pooled results, as well as amounts due to/from the lead entity and all participating affiliates as of June 30,
2009. These amounts are resulting from the timing of settlements between the participating affiliates and other affiliates that
are not participating in the intercompany pooling agreement. These balances have been recorded on the balance sheet in the
appropriate reinsurance line items.

Participation Amounts Due
Name of Company NAIC Code  Percentage To (From)
Continental Casualty Company 20443 100% $ (1,213,708)
National Fire Insurance Company of Hartford 20478 0% 27,628
American Casualty Company of Reading, PA 20427 0% 997,005
Columbia Casualty Company 31127 0% 449
Valley Forge Insurance Company 20508 0% 81,154
Transportation Insurance Company 20494 0% 107,472
The Continental Insurance Company 35289 0% (19)
The Continental Insurance Company of New Jersey 42625 0% 19

Note 26 - Structured Settlements

No significant change.
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Note 27 - Health Care Receivables

No significant change.

Note 28 - Participating Policies

No significant change.

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - High Deductibles

A. Recoverable Asset and Amount Netted Against Reserves

As of June 30, 2009, the amount of reserve credit recorded for high deductibles on unpaid losses was $1,661 million (gross of
tabular discount) and $1,633 million (net of tabular discount). The amounts recoverable as of June 30, 2009, were $151
million. Ten percent of the unsecured recoverable and other amounts deemed uncollectible, or $58 million, was non-admitted.

Note 31 - Discounting of Liabilities for Unpaid Losses or Unpaid LAE

No significant change.

Note 32 - Asbestos/Environmental Reserves

No significant change.

Note 33 - Subscriber Savings Accounts

No significant change.

Note 34 - Multiple Peril Crop Insurance

No significant change.
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4.1

42

6.1
6.2

6.3

6.4

6.5

6.6

71

72

8.1

8.2

8.3

8.4

9.1

9.11

9.2
9.21

9.3

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

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?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the reporting entity?
If yes, date of change:

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?

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 merger or consolidation.

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.
The restated CNA Intercompany Expense Agreement was amended effective January 1, 2009. Amendment No. 1 to the agreement

Yes[ 1] No[X]
Yes[ 1] No[ 1]
Yes[ 1] No[X]

No

Yes[X]

details revisions to the terms by which CNA affiliates will determine, apportion and settle certain intercompany expenses and allocations.

The amendment was filed with and approved by the lllinois Department of Insurance.

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).

By what department or departments?
lllinois Department of Insurance

12/31/2008

12/31/2003

11/18/2005

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

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?

If yes, give full information:

Yes[X]

Yes[X]

Yes[ ]

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

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

Yes[ ]

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[ ]

No[ 1]

No [X]

No[X]

[ 1 NA[ ]

N/AT ]

NAT 1

No[X]

No[X]

No[ 1]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0OCC QoTS FDIC

7

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?

(a) 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.

(b)
(c)
(d)
(e)

If the response to 9.1 is No, please explain:

Yes[X]

Has the code of ethics for senior managers been amended?

If the response t0 9.2 is Yes, provide information related to amendment(s).

Yes[ 1]

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

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

10.1

10.2

1.1

1.2

141

14.2

15.1

15.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

16.1

16.2

16.3

16.4

16.5

171

17.2

If no, list exceptions:

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ 1]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0
INVESTMENT
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[ 1] 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: B 0
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ 1]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
$ o 11,277,098 $ ...11,279,093
Preferred Stock.. $ . $ .
Common Stock.............. $ .....3,246,633,566 $ .
Short-Term Investments............ $ ......105,000,000 $ ..
Mortgage Loans on Real ESIAte...........cc.ocucveieeeeiie sttt ssss e sssssnees $ $
AlLOHNE ...ttt sa st s st sa s seen e $ $ 167,671,793
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ $ .. ..3,137,349,886
Total Investment in Parent included in Lines 14.21 to 14.26 above............c.cccoovevrvvceereverennnn. $ LSRN 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[ 1]
If no, attach a description with this statement.
. Excluding items in Schedule E-Part 3-Special Deposits, 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 Section 3, Ill. Conducting
Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ 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
JPMorgan Chase Bank, N.A. 227 West Monroe St., 27th Fl., Chicago, IL 60606
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
Name(s) Location(s) Complete Explanation(s)
None
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ 1] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason
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
None
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ 1]

Q07.1




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY
GENERAL INTERROGATORIES (continued)
PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[X] NAT[ ]
If yes, attach an explanation.

2. 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[ 1]
If yes, attach an explanation.
CCC settled partial commutations for specific treaties with Argonaut Insurance Company, Argonaut Midwest Insurance Company, and

Zurich Insurance Company, resulting in a $611,623 gain to incurred underwriting results and statutory earnings. CCC settled global
commutations for specific treaties with Amerinst Insurance Company, Ltd. The CCC global commutations resulted in a $646,550

loss to incurred underwrriting results and statutory earnings.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 If yes, give full and complete information thereto:

4.1 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[ ]
4.2 If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 7 8 11
Maximum Disc. Unpaid Unpaid
Line of Business Interest Rate Losses Total Losses Total

Farmowners Multi Peril | ............ 0.0 [Various.....c..co. | veerrereenn3,091 | o0 |0 | s 3,691 | .o (1,887) | ovevvrrrrreeeenn |0 [ (1,887)
Homeowners Multi Peril | ........... 0.0 |Various........... .. 14,477,763 L A44TTT63 . (247,104) | o0 | 0 | (247,104)
Commercial Multi Peril | ............ 0.0 |Various........... ....93,958,289 ....93,958,289 | ..... (2,020,532) | coovevrvrrinreenn0 | evveieinen0 | (2,020,532)
Med Prof Liab (Occurence) | ............ 0.0 |Various........... ..114,911,806 114,911,806 | ..... (1,802,776) | .ovvverereeeeenn0 | 0 | (1,802,776)
Med Prof Liab (Clm Made) | ............ 0.0 |Various........... ..104,394,537 ..104,394,537 | ..... (2,246,873) | oeovevrerireeen0 | ceeirien0 | (2,246,873)
Group Accident & Health Various......ccoe. | ceerered76,522 | o0 | 0 | 476,522 | .......... (30,779) | wovevrviveceenen0 | ieiceeen0 | e (30,779)
Workers' Compensation Various........... ....88,515,306 ....88,515,306 | ..... (3,136,800) | ..cvevevrerereenc |0 | e (3,136,800)
Other Liab (Occurence) Various.. ..194,888,313 ..194,888,313 | ..... (4,417,282) | coovvvevierieeeenn0 | ceeeieieenn0 | (4,417,282)
Other Liab (Claims Made) Various.. ....29,303,077 ....29,303,077 | ........ (634,517) | vovovvverrreern0 | rriiin0 | (634,517)
Products Liab (Occurence) | ... .0.0 |Various.. ....46,660,890 ....46,660,890 | ..... (1,411,087) | coocevvereiieeeenn0 | 0 | (1,411,087)
Private Passenger Auto Liab| ............ 0.0 |Various........... ....68,778,882 ....68,778,882 | ..... (1,764,914) | .oeovevvveeeec0 | 0 | (1,764,914)
Commercial Auto Liability | ............ 0.0 |Various........... ..346,905,845 ..346,905,845 | ..... (8,449,401) | covovverierieeeenn0 | 0 | (8,449,401)
Auto Physical Damage | ............ 0.0 |Various.......c... | .. 7,918,094 | .0 [ 0 | 7,918,094 | ....... (158,464) | ...cvvovverrrrrennn (0] IS [V (158,464)
Total. e | v XXXo e XXX........ 1,111,193,015 | oo {1 P 0 [1,111,193,015 | ...(26,322,416) | ......ceoervnnnes (] I 0 [...(26,322,416)
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date
3

1 2 4 5
NAIC Federal Is Insurer
Company ID Authorized?

Code Number Name of Reinsurer Location (YES or NO)
U.S. Insurers
75-0800628.......... Children's Insurance Company. Vermont
... |04-2299444.......... | Conseco Life Insurance Company......... ... | Indiana..
... | 22-2853625 .. |Ensurance Property and Casualty Ins. Co. ... | California...
... | 750300900. . | Jefferson National Life Insurance Company.. ... | Texas....
... | 20-8194071 .. | Providence Assurance........... ... | Arizona..........
..104-1027270.......... | Sparta Insurance Company........ . | MASSACHUSELES.........cocvivireiccreiecc e
75-1670124.......... Starr Indemnity and Liability Company... NEW YOIK. ...t
All Other Insurers
AA1784101.......... InterOcean Reinsurance (Ireland) Limited.............coccoerrenrnrerninieneenninnenns IFRIANG. ... NO...oovrirrrin
.. | AA1120876.......... |KX Reinsurance Co., Ltd i
AA1120855.......... Liberty Mutual Insurance Europe Limited...........cooereuvenieneincninneninnnns United Kingdom....
AA5424101.......... LIG Insurance Company Ltd SOUH KOTBA......cuviiccte ettt
... |AA5420060.......... | MERITZ Fire and Marine Insurance Co., Ltd. ... | South Korea..
... |98-0425202.......... | Sitnal Insurance Company..............ccccouee... .... | Bermuda...
.. | AA-1340090......... | Swiss Re Frankona Rueckversicherungs................... ... | Germany...
AA3194151.......... White Mountains (Folksamerica Reinsurance Company)............cccevunee. Bermuda
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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
Active Currer?t Year PriorsYear Curre:t Year Prior5Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama........cooviiniiiniinennn. AL|...... [T IR 25924179 | oo 27,273,269 | ..covveeenee 19,212,270 | coovvverne 21,903,662 | .....coccence. 186,657,751 | ..ocvvvenes 194,893,574
2. Alaska......ocvneinien, AK ... [T IO 4,599,929 | ..o 4,689,990 | oo 1,560,197 [ oo 711424 | .. 10,599,998 | ...ovvvvirnnee 13,788,056
3. ANZONA.. e AZ|.... [T IR 28,188,503 | ...ovvverennee 34,421,917 | oo 17,607,835 | .oovvevrie 19,118,150 | .coovvvnnvenn. 101,804,809 | ....ccovenee. 106,017,234
4. Arkansas.........iininneens ARJ...... [T ISR 28,798,433 | oo 29,438,233 [ oo 20,330,673 [ oo 12,748,223 | ....ccooeve. 104,334,604 | .............. 119,696,837
5. California......c.coveveererererrrinennn. CAl...... Lo | e 190,282,068 | .............. 206,563,869 | ...ccooeoneee 147,157,562 | ....ccovnee. 133,622,907 | ........... 1,071,987,087 | ........... 1,168,115,815
6. Colorado........ccooceeernerrnerinerenad CO|....... [T IS 51,486,031 | ..ccovvvrnvene 64,727,635 | coovvirennee 20,795,922 | oo 17,496,444 | ............ 151,660,063 | .............. 119,417,217
7. Connecticut.......c.ccovverevrrennnns CT|. [T IR 45,617,054 | ..ooovvvrennes 45,734,275 | v 26,091,234 | .o 20,336,090 | .....cocconeee 199,855,900 | ...coovvvner 182,787,401
8. Delaware........ccccomeumernriiniiins DE{....... [T RO 8,523,905 | ..oovrerinnne 9,079,590 | .ooovvvriinne 5,185,433 | .o 3,572,661 [ .covevrnene. 45,087,643 | ...ovvveinnnne 34,425,207
9. District of Columbia................ DC|....... [T IO 8,863,293 | ..o 8,716,859 | ...ovvvvrinnn. 4,332,372 | v 2,348,326 | ..o 43,418,346 | ..ooovvvernnee 21,790,331
10. Florida... LFL L. ..129,004,512 | .. ....138,463,261 ...88,901,335 70,453,670 ....627,438,964 667,714,530
11, Georgia.....ccoeenveneeneenerrneene. GA [ [T I 59,793,082 | ...covevunvn. 65,105,034 30,624,982 39,563,480 264,343,752 271,105,670
12, HaWali...ooooececceeees Hil....... [OOSR 8,103,781 | s 8,272,740 | covovvvvnen. 2,835,508 | ..ovverviieiinnee 3,270,333 [ oo 20,842,536 | ......ccvcenen. 20,015,558
13, 1daho.....coccvvevverseinesescenendD [ L ...8,694,597 ..9,932,547 | ... 6,729,194 11,147,731 ...116,029,476 .134,628,908
14, [liNOIS......ovvveerrerseiecseinernennll [ L 89,997,866 98,140,025 | ......ccconce. 105,724,867 68,744,157 602,336,638 | .............. 663,551,091
15, Indiana......cccoeovveneeneenerneennnnN i [T IR 40,790,256 | ....ovvorevennee 39,335,304 [ .coovvirinnee 13,998,906 | ....ocovvennee 26,621,555 | ...covvveneee 127,992,336 | ...covvvnes 109,555,917
16, 1OWa...iceeeeeee A [ [T I 10,806,854 | ......cocconnee. 13,539,313 | oo 7,120,244 | oo 5,407,566 | ......conemnne. 56,089,918 | .....ccvonn. 50,485,398
17, Kansas......convevveieeneneenn KS [ i [T IR 15,687,463 | ...covvvvrnnes 17,715,750 | coovverinene 7,958,664 | ...ocovvvnnen. 9,790,980 | .ooovvervvirne 51,325,940 | ....ovconn. 54,557,157
18, Kentucky.......cooovrvrvrrererirerinnns KY |....... Lo | e 22,909,211 [ oo 26,267,268 | ................ 10,860,244 | .....coevvee... 17,238,679 | .oovvveeee. 167,145,718 | .............. 161,075,368
19, Louisiana.......c.ccoeeenererevnernnnns LA]..... [T IR 59,808,653 | ...covevvuene 58,101,563 [ ..coovvvrvennee 36,015,420 | ..coouveninnen 47,124,039 | ......c...c.. 234,920,968 | .....ovconeee 277,803,829
20. Main€....cccvevvereeriesieeieirene ME]....... [T IR 7,670,854 | .oovvrrnnen. 8,577,012 | oo 2,672,218 | covvvverrerinnn 7,530,042 | ..ovvvnnce. 21,782,921 | oo 28,272,062
21, Maryland.......cccoovnvennineinnns MD |....... [T IR 53,929,055 | ...coverrnene 56,332,131 [ oo 32,918,270 | oo 25172,933 | ..o 167,851,774 | ..ocovvvenee 174,103,312
22. Massachusetts..........ccc.vuvvnne. MA ... Lo | e 48,758,248 | ................ 51,850,652 | ...ccoovneenee 24,062,346 | ....cccoonenn. 26,219,132 | ..o 232,171,844 | .............. 206,449,064
23. Michigan.........ccooovsvvsrirerinrinnns MI....... [T IS 55,020,167 54,765,789 34,066,728 | ................ 24,738,946 184,241,499 | ... 183,355,538
24.  Minnesota.. 33,592,416 | .. ..38,028,196 | .... ...20,071,954 16,456,657 | .. ...121,809,898 .114,959,347
25, MiSSISSIPPi....vovereereererireniines 17,076,622 | ..o 20,948,011 [ coovoovvrenee 13,122,890 13,613,306 | ..ocvvrrnnen 61,149,441 | .ccoccooee... 70,045,596
26.  MiSSOUT.....ccorvrvrrirerirrirnnenn e MO | . [T ISP 33,942,570 | oo 37,203,386 | .ooovveene 21,807,520 | .cooovrrrnenne 17,189,579 | cooovvvenve. 127,164,313 | ..o 110,982,796
27. Montana........ccoooveermrrnrrencen. MT | oo L ...3,855,504 ....3,988,199 .1,082,357 | .. 17,736,010 L A7,775,874
28. Nebraska.........ccocoevrerrnrennn.NE | oo L 8,324,110 10,419,306 4,324,200 | .covvererinnn 44,702,312 53,009,337
29. Nevada......ccoeecvmrrmrrnnenn NV | o, [T IS 17,713,691 | oo 18,476,175 | coovveerrnees 11,872,886 | ..ovvverenne 12,084,804 | .........en... 46,747,969 | ...oooovvnnnn 54,025,508
30. New Hampshire...........ccocoou..... NH{....... [T IO 6,597,707 | covvvrrrne. 7,678,893 | ..oovvee. 3,013,765 | oo, 3,800,074 | .....ccoonv.... 27,185,840 | coocovvvrnnee 20,447,063
31, New Jersey......cownrienrreneens I\ [T IS 58,650,689 | .............. 66,006,880 | ................ 42,884,454 | ................ 63,490,580 | .............. 436,160,880 | .............. 480,193,834
32, New Mexico........cocomvemrenrrnnns NM|....... [T IS 11,176,412 | oo 14,001,159 | oo 4,324,630 | oo 7,631,375 [ oo, 40,012,844 | ................ 47,528,599
33, New YOrK.....ooooovveerrerseneinnee NY ... [N IR 164,393,725 | ...coceooeee 174,996,116 | .............. 116,570,505 | .............. 118,271,028 | .............. 946,624,609 | ........... 1,087,028,755
34.  North Carolina..........cccoovvunnec. NC|...... [T ISR 35,200,771 | oo 39,016,973 [ oo 26,822,825 | ...oooveonvne 27,665,197 | ..ocovvvenee 150,766,328 | .............. 170,213,770
35.  North Dakota........cc.ccoeeererere.ND | oo [T IO 2,522,828 | oo, 2,364,903 | .oovvrirrinn 1,295,430 | .coooovvvriennes 1,571,704 | oo 8,904,546 | ...coooovrennnn 10,028,510
36.  Ohi0...oorereeeecieeieeieeee OH [T IS 52,247,516 | .ooovveeane 50,179,777 | oo 28,082,255 | ....covvonvene 31,400,136 | ..ccoooveenvee 287,584,212 | ..oovoenne 263,543,837
37.  Oklahoma........cccccovvvrrrrrnrrnn. OK | o [T IS 25,722,685 | ...ovvvenne 24,659,091 [ .oovovvveenee 15,326,790 | ccovvvrerenne 12,557,858 | ...covverinnn 93,273,661 | .oovovvenee. 71,549,205
38. Oregon.....ccooevmeevmeeneernnenn. OR | [T IS 31,739,707 | oo 35,694,218 | ...coooenee 16,933,248 | ..ovvvevne 16,549,753 | ..oovvvnnvn. 153,508,457 | ....cvveue. 182,698,892
39. Pennsylvania..........cccccooeene PA | oo [T IS 72,582,167 | oo 74,686,690 | ................ 47,651,068 | ...cvvonrenne 43,363,176 | ....ceenv. 423,330,614 | ..cocevenv. 460,513,657
40. Rhode Island.........cccccconrrn Rl oo [T IO 5,555,432 | oo, 6,047,020 | ..ooverriin. 2,763,359 | .oovrrirrrine 2,732,706 | ..ovveernnn 23,009,455 | ...oovoeinnne 36,544,994
41.  South Carolina...........cccccec.....8C | ... L 23,334,350 | .. 22,727,233 | ... ...20,963,575 | ... 14,516,866 95,287,627 .100,841,199
42.  South Dakota.........cccccorsvereeere.SD | e [T IO 3,459,881 | .o 353,711 | e 1,249,444 | ..............c.. 2,487,016 12,915,560 | .oooovvreinnnee 11,983,045
43. Tennessee.......coevmrvmrreneen IN | e [T IO 41,494,526 | ..o 40,143,584 | ..o 22,157,191 [ oo 45,936,805 | ......c....... 182,785,721 | ..oovvvene. 204,188,531
44, TeXaS...cmrinreirnrrnrrneseeee T e [T IR 169,869,208 | .............. 158,894,104 | .....ccc...c.. 104,042,605 | .......ooncncd 66,336,933 | .....ccco..c. 612,916,981 | .....oeeenee. 546,048,470
45, Utah...cooonnnnnnenlUT [T IS 11,347,348 | c.oovne. 9,877,591 | oo 6,968,881 | ..ccoovvrieennn 6,089,160 | ...coceovrennnce 35,732,627 | ..o 40,545,745
46.  Vermont.........ccccovemrrnmrcnneennn VT | e, [T IO 3,852,767 | coovvrinn. 3,648,607 | ..coovriren. 1,317,835 | oo 1,785,835 | ..o, 13,721,142 | oo 11,072,420
47, Virginia.....oocooeeeeeecseieineienes VA[...... [T IR 43,047,715 | oo 45,712,580 | coovvvrrrine 25,462,254 | ..coovvvnnenee 26,037,837 | ..o 156,604,950 | ......c.o.c.. 141,478,372
48.  Washington..........ccccoveenniennee WA[...... [T I 39,700,362 | ..covvvvrnnne 40,273,736 | coovvrrine 29,623,664 | ......coceeenee 20,758,504 | .............. 179,059,840 | ....cvvenee. 169,386,693
49.  West Virginia........ccocovevrrvencn WV]....... [T IO 5,982,654 | ...ccoovrirnnn. 6,144,828 | ......ccvvoee. 4.518,215 | covvevierinnn 4,394,893 | ...cooovii 42,248,217 | oo 59,069,134
50.  WIiSCONSIN.....orvvrrrrreriirrirens WI....... [T IR 47,817,214 | oo 34,478,830 [ ooovverrennee 20,666,720 | ....cocoreenee 30,306,547 | ...cooovveneee 178,600,435 | ....cvvenee. 172,957,256
51, Wyoming......ccccoveeneererennrennens WY |....... [T IO 2,030,972 | v 2,261,031 | v 1,022,023 | ..ooovviinne 1,296,977 | .ovovvirern 6,139,855 | ..oorviirennnes 8,085,503
52.  American Samoa..........c.c........ AS|...... Nuciieee [ (U1 PO (U1 PO (U1 O (U N 0
53. Nuceoe | s 434 | o) (U1 O (U O (U N 0
54. [T I 14,832,976 | oo 19,372,289 | c.ovvvvvrnne 6,792,520 | .ovvrviirnrinnee 9,105,843 | ..ovvrvii 31,223,142
55. L ...1,549,446 927,396 640,186 | .. 1,512,956
56. Nuceoeee [ |0 [ (U1 O (U N 0
57. Lo | evernenn 102,018,242 | ... 121,351,832 | oo 34,189,771 [ oo 30,288,004 | .......c...... 413,609,937
58. XXX...... (SR 701,313 2934372 [ i 996,135 | .. ....8,185,576
59.  Totals....ccoosrrnriinrnninniessisninnn [ (@) 53 | .......2,094,978,866 | ........... 2,210,747,237 | ccocoe.ee 1,332,001,332 | ........... 1,269,703,161 | ........... 9,770,134,436
DETAILS OF WRITE-INS
5801. Europe Write-ins.......ccc.coevveerenernes [ conee XXX e[ Q44746 | ..o 129,112 | oo (V1 PR 768,247 | ..o 2,775,120 | .oovrviniienns 659,006
5802. Various alien write-ins...........cc..... [ ..... XXX oo s 34,373 | 551,179 | 934,372 | .o 227,290 .o 4787677 | 1,602,275
5803. ....17,800 337,324 ...197,306
5898. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... D00 GO I 1,037 | o 3,222 | oo (01 (01 I 285455 | oo, 178,717
5899. Totals (Lines 5801 thru 5803 +
Line 5898) (Line 58 above).......... | ..... 0,9, S 488,226 | ..o 701,313 | oo 934,372 | v 996,135 | ..o 8,185,576 | ..ooovvicnnne 2,637,304

(a) Insert the number of L responses except for Canada and Other Alien.
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY
SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

100% NY
The Continental

90.10%
Loews Corporation CNA Financial Corp.
36-6169860
[
100% L
100% DE CNA Structured
1897 Corp. Settlements, Inc.
13-2704346 36-3658347
0,
100% DE 10 ciaticus Inc. oF
CNA Financial Capital | 36-3944609

100% DE
CNA Financial Capital I

100% DE
CNA Financial Capital 11

Organizational Chart as of

June 30, 2009.

See page 11.1 for footnotes.

Corporation 100% L
13-2610607 Continental Casualty | T T T T T T T T '
[ Company
NAIC# 20443
100% I 36-2114545 (Continental Casualty Company continues on page 11.1)
CNA Solution, Inc. |
52-1737576
100% PA 100% IL 100% PA
\ American Casualty Co. of Continental Assurance The Continental Insurance
100% IL Reading, PA - Company L Company
Financial Services NAICH# 20427 NAICH# 62413 NAIC# 35289
Representatives PG, Inc. 23»03‘42560 36-0947200 13»501;0440
100% PA 98% Argentina 100% NJ 100% Australia
13.9% Malaysia Valley Forge Insurance CI\TA Ase urad%ra de The Continental Insurance CNA Insurance
MUI Continental Company - . g . L] Co. of New Jersey (International Agencies)
UI Continenta Riesgo de Trabajo SA }
Insuran n. Bhd. NAIC# 20508 NAIC# 42625 Australia Pty. Ltd.
surance Sd I
23-1620527 22-2476313
100% Bermuda 100% IL o 50% Hi 100% NJ
Continental Reinsurance Columbia Casualty 121%fh Rock Ir?seurrr:nL(I:ga First Insur_a_nce Co. of Global Resource
Corp. International, Ltd. Company — Company Limited L] Hawaii, Ltd. Managers, Inc.
AA-3190065 NAIC# 31127 NAICH# 41742 13-3398009
98-0171855
‘ 47-0490411 99-0218317 (3)
e — |
100% IL o 100% HI o
30_% Be_rmuda National Fire Insurance 100% " AZ First Fire and Casualty 100% NJ
Bishophouse, Limited L | CNA National Warranty o IDBI Managers, Inc.
Company of Hartford Corporation || Insurance of Hawaii, Inc. 13-3031396
NAIC# 20478 368034086 NAIC# 41726
06-0464510 99-0218320
|
100% IL o 100% HI
Transportation Insurance 100% . FL First Indemnity Insurance
CNA National Warranty 2
Company L] Corp. - Florida | of Hawaii, Inc.
NAIC# 20494 36‘-31.1124829 NAIC# 41734
36-1877247 99-0218318
72.72% UK 100% HI
CNA Europe Holdings 100.% . NJ First Security Insurance of
Continental Service Plan, .
Ltd. (2) ] Inc [ Hawaii, Inc.
108 NAIC# 10938
22-3188117 99-0335740
100% UK
CNA Insurance Company o
Limited . L 100% HI
Continental Service " .
] Provider. Inc ] First Risk Management
100% UK 22»3875980 Services, Inc.
CNA Insurance Company
(Europe) Ltd
100% UK 100% HI

Maritime Insurance
Company Limited

100% UK
Global Resource Managers
Limited

J.M. Lydgate, Limited




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

(Continental Casualty Company continued from page 11)

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

PART 1 - ORGANIZATIONAL CHART

T110
|

100% NV 100% IL 60.14% DE
CNA ClaimPlus, Inc. E.G. Company CNA Surety Corporation
16-1633560 36-3971453 ) 36-4144905
o 100% 1L
C%\lo,g I/:vestor Services, IIlr_1c. || Foothill & lvllgtmtain Center, %/Socyt" Surety C SD
i . estern Surety Company
36-263%574 36-3071455 NAICH 13188
46-0204900
100% IL
CNA Real Estate Services, 100% I
Los Lunas Center, Inc.
Inc. 36-3386005 100% SD
36-4003221 Surety Bonding Company of
America
NAIC# 24047
46-0417363
100% DE
CNA Realty Corp.
36-2791009 100% sD
Universal Surety of America
NAIC# 13200
76-0090463
100% SD
SUR Insurance Agency, Inc.
59-1630046
100% DE

CNA Surety Capital Trust |

Footnotes

(1) 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, under
the CCC occurrence.

(2) CCC owns 72.72% of CNA Europe Holdings Limited.
The other 27.28% is owned by CIC. CNA Europe Holdings
Limited and its subsidiaries are shown only once on this chart,
under the CCC 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. There is no preference in voting rights.

(4) CNA Surety Corporation ownership percentages:

CCC- 60.14%

CIC - 1.84%

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



Statement for June 30, 2009 of the 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
1 BTt ssssssessesssssssesesensenssnes | ceveseessnseseseesensensens 1000 | ot 493,837
2. AllIEA INES......coevevcrerereeseeeesee e ssessssssesesesssssessssssssnssnnens | sveseesenseneseeseens 119,750,845 | oo 24,744,728
3. Farmowners MUIPIE PEFil........ccvicuereiiesiiesece e ssesenes | sessesesssseses e ssssse s ssesssees 0 | e 2,313
4. Homeowners multiple peril... ..353 | .. ...199,745
5. Commercial multiple peril 98,595,084 | ....ocvvveee 71,540,228
6. MOrtgage QUATANTY.........covvireerieireieeereireieee et ssessseesetseseesenessssssnens | sresseenessssesessesssssssensssnesensesd | sereunessessesesssnssesseenessseesseens 0
8. Ocean marine ..24,550,472
9. Inland marine........ 422,332,608

10. Financial guaranty

. Medical professional liability - occurrence
. Medical professional liability - claims made..
. Earthquake........coocvvcniniicc,

. Group accident and health...

14. Credit accident and health....
15. Other accident and health ..6,565,544
16. Workers' compensation ....43,167,458

Other liability-occurrence
Other liability-claims made....
Products liability-occurrence.

152,531,897
..480,625,939
..7,290,922

(974.943)| ..
........................ 12332588

. International..
L WaAITANEY ...ttt
. Reinsurance-nonproportional assumed property...........ccceeeeevveeeeveeecvereennns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

................... 1,937,226,309
DETAILS OF WRITE-INS

................... 1,234,693,289

. Sum. of remaining write-ins for Line 34 from overflow page.

3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34).......ccccovereirirerererrrreraan.
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1 BTt ssssnsensens | essessssensesnesnnsessensessssenensesnnsnns DTy TOT | worrerrrnrrersersessnenseennsnnerneness 198,088 |t 311,275
2. Allied lines.... ..125,926,307
3. Farmowners MUIPIE PEFl.........ccviveveiieiiieerice e sssssennies | eerevesesessssssesssssessssesessssssessssesessnsesensQ | svevessssssssssesessssssessssssessssesessssesssssserss0. | rovssesesesesssssesssesessseses s sesssens 0
4. Homeowners MUILIPIE PEIl.........ccccvvicvereeriieiiesieeteeessssessseesssessnissens | covnvsesssseesssssssssssesesssessssssssssssseses 190 | oviieiesisiesssssesssesssssessereensesenD30 | crevvieresiesesessssessssssesesesessssssessssesenns 60
5. Commercial multiple peril. 111,762,365
6. MOMQAgE QUATANEY.......ccveevieeiircieieete et essese st senses | snsesessesessssssesssssessssesessssssessssesessnsesensQ | sreressisesssesesssesesssesesssresesssesssssseres0 | siiseresee et aens 0
8. OCBAN MAMNE.......cveiveeririeie ittt sttt ss s snssens | ssessnssestessssssessenssnssessensnes 53,140,851
9. INlANA MAMNE......cvrierreieieireieieseeessessee e sseessssnsessesssssssessensees | sreesessnsessesssssssessessesnnensesd0 1,200, 186 | vovevvvrvirerrenisiinreinninnenn 97,939,877 | v 592,320,905
10. FiN@NCial QUAIANEY........ccevieierieieirieceeieiseieieeeissieseess s ssssssssssesseesssenss | seessssesseessssssessessessssesessssssssssessesseessa | eonsenssersesssssssssessssnssssessessssessessessesnss0 | seveessssesseeessssesesssssssessessssssessesessseen 0
11.1. Medical professional liability - OCCUMTENCE..........ccvvurerrerrirrireierrrireierinsieinnes | rvenssnnsseessnsensssssssssssssssessssssnens L1 139 | oevenrireiesnreseesssssssnesssennennene@ 11T | s 19,182
11.2. Medical professional liability - claims made..........ccocevvveveverseereereeiieieens | oevee 115,681,930
12, EARNQUAKE......cocveiiececiecteccee s sssesessssessssssesenss | svsssessssssessssssessssssessssessssssessssseessnse |1 | evvevensnsssssssesessssessssssesssseesssenes 1D | i 373
13. Group accident and health..............cccrverrrieincnniinsrseesess s | ees 81,554,480
14. Credit accident and hBAIN.............ccveveviieeeeece e | seerssesessesssieseesessesssssessssssssessssseresnsQ | cveesesissessesssesesssssesesssssssesseseesensssQ | ceveessssesesissssses s sess s st snee 0
15. Other accident and halth...........cc.covevnrnrirnininrienessse s esesesseesnnes | eoees ..99,832,049 .203,068,908 ..212,585,535
16. Workers' COMPENSAtION...........ccvuiriueirieiriisieeieess e sessnens | avaes 21,146,716 ...44,529,384 ....81,522,155
17.1. Other iability=-0CCUITENCE..........cvucvieieceecee ettt tese e | evessessesses s sesse s sesssssenen 153,312,900 179,481,481
17.2. Other liability-Claims Made...........covrrerrrrrririresrressess s seseeesnes
18.1. Products liability-occurrence

. Products liability-claims made..
19.2 Private passenger auto liability
19.4 Commercial Quto liability............overveererrereerrrreireeessises e eeeeeeeseiees
. Auto physical damage........cccuvvvieieirirreree s
. Aircraft (all perils)......

. Fidelity..............

. Surety...
. Burglary and the
. Boiler and machinery

—_
© ©
w =

. Reinsurance-nonproportional assumed liability...............cocoereeeerereirrincneinnenne
. Reinsurance-nonproportional assumed financial lines............cccocveerierierrennc.
. Aggregate write-ins for other lines of business

.................................. 1,043,183,156
DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page...........c..cccoevuvnnee
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......ccoererrimrnrsnirnississininas
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

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

3

4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2009 2009 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 2009 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+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2006 + Prior........ | oocvercranee. 7,246,291 | ..o 6,338,225 | .............. 13,584,516 | ..oocvovreae 1,148,748 | oo 7734 | e, 1,156,482 | ..coocvvnce. 6,604,169 | .ooveirieeiiaes 35,188 | .oooeirean 5,830,697 | .............. 12,470,055 | ooovvererne. 506,626 | ....ccooovirernnee (G0 42,020
2. 2007 .cciiiiieirs { crrrrierienins 1,109,803 | ..ooocverneene. 1,557,542 | oo, 2,667,346 | ..oooeriienans 338,273 | s 7,046 | oo 345319 | e 1,000,046 | ..o, 21,883 | .o 1,268,761 | .cooooverae 2,290,690 | .oovovvererinians 228,515 | .o (259,852) | ..voeveeririieianes (31,337)
3. Subtotals
2007 + Prior........ | cooeverennn 8,356,095 | ..cocernnnnes 7,895,767 | ..cccvnee 16,251,862 | .oocovvenanen 1,487,021 | oo, 14,780 | oo 1,501,801 | oo 7,604,215 | oo 57,071 | oo 7,099,458 | ........... 14,760,744 | ..o 735141 | oo (724,458) | .o 10,683
4. 2008.......coooveree | e 1,112,662 | ................ 2,641,611 | .o 3,754,273 | oo 551,406 | ooooveevererrenas 30,385 | coooreereienas 581,791 | oo 1,150,025 | oo, 62,422 | ... 1,921,654 | .coovrnenn 3,134,102 | oo 588,770 | coovrereran (627,150) | ..ovoeverreene (38,380)
5. Subtotals
2008 + Prior........ | ccocerrenenas 9,468,757 | .............. 10,537,379 | coovsrnaes 20,006,135 | .oooereirnnes 2,038,427 | oo 45164 | oo 2,083,592 | oo 8,754,241 | oo, 119,493 | .o 9,021,113 | oo 17,894,846 | ..ocoovernnee. 1,323,911 [ (1,351,608) | ..coooverrinen. (27,697)
6. 2009.......cccoiieies [errirriniinns .0 ST .0 ST P .0 T P D, 0 ST [P 266,180 | oo, 266,180 |..cccvevennes ). S I 375940 | oo 1,520,279 | oo 1,896,220 |....cccooneees .0 T P ). T D XXX oo
7. TotalS...oceeveies | e 9,468,757 | ..o 10,537,379 | v 20,006,135 | ....occvvverenee 2,038,427 | oo, 311,345 | oo 2,349,772 | oo 8,754,241 | ..o 495434 | ............ 10,541,392 | .............. 19,791,066 | .....cccveveeeee 1,323,911 | o (1,351,608) | ..ovocverrirrrenn (27,697)
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 Line 7 Line 7 Line 7
Policyholders | ..o 7,818,964
1 e, 14.0 %2, corerreennns (12.8)% (3. oo (0.1)%

Col. 13, Line 7

Line 8

4 s (0.4)%




Statement for June 30, 2009 of the 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 Professional Liability Supplement) be filed with this statement?

YES

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

NO

Explanation:
1.
2.
3.

Bar Code:

* 2 04 4 3 2 00 94900000 2 =

* 2 044 3 200 93650000 2 =*

Q14



Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

Overflow Page for Write-

Additional Write-ins for Assets:

Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2304, Deposit tyPE CONIACES.........ccvivireeiieisicete ettt sttt nnsens | evessebesisseaes 9,217,496 | ..ooovvvvreeieeeeeeenn0 | i
2305. Other miscellaneous assets...... . ....26,627
2306. Expense receivable from HartfOrd..............coceviieiiicieieceeee et vessnens | evesesesssesesssaesenens 197
2307. Estimated reserve for uncollectible re ,244,283)
2308. Prepaid EXpPEnSES.........ccocveveveeverrveuerirnrenens 8,809,344
2309. Other assets non-admitted........
2310. Expense recoverable from AlState.............ccccoveuericveeiieiesceeeeeeeee e esssesssssessssenens | cvvesnsnsssnsererenes 13T | eeveiesieveieeenen 317 | el
2397. Summary of remaining Write-ins for LiNE 23.........ccciiiiiiieiiccesicesiesie et sssesenssesenns | eosrerinaenas 132,546,782 | ............ 198,546,745 | .............

Additional Write-ins for Liabilities:

1
Current

Statement Date

December 31,
Prior Year

2304. Deferred iNVESIMENE GAIN..........cocviiireiecicicies ettt sses s sesss s ssssssssssesssssnsesses | esesenssnsessesessensnseees 15299,282 | tovveiieveereieie s 1,301,833
2305. EXPENSE PAYAbIE t0 SWISS RE.......c.ccvieeiiicteieeeeeee ettt ettt ss st esss e snas st sessetesensesssnsesensnsessnnns | evenerenenserennsnssnensenensesens DD, 20 1 [ e, 231,340
2306. Retroactive reinsurance reserve ceded - Seaworthy. ...(49,346)
2307. Retroactive reinsurance reServe CEABM = AlISEALE............c.cvcvivirireieeeecte ettt b ettt eeae s benes ......(3,638,633)
2308. Retroactive reinsurance reserve ceded - CNA Surety .r(9,922,169)
2397.  Summary of remaining Write-iNS fOr LINE 23.........cei ettt sttt ettt b sttt na e ....(12,076,975)
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404. Miscellaneous profit and (loss) items (15,388) 5,383,072
1405. Allstate retroactive reinsurance reserve development - ceded ...(224,529)] ... ....(3,137,829)
1406. Fines and penalties of regulatory authorities............c..cc.ccuuee... 0(228,145) | oooeieenn(84,830) | o (503,087)
1407. CNA Surety retroactive reinsurance reserve development.. .0 1,385,000
1408. Miscellaneous taX INtEreSt AN FEfUNGS...........cc.ivirieirii ettt senne | sbsessensssssessanssnsnssestens 0 ....531,514
1497. Summary of remaining Wrte-iNS fOr LINE 14.......oviuiiiisiiiiiisies sttt sssssssss st stes st sssssses st snsessesnssssssssssensssans | sessssssssessssaneas (468,062) 3,658,670
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
5804. South America write-ins...............| ..... )., 9, SN U 1,037 | s 3,222 | (01N IO (U1 IO 285,455 | ..o 178,717
5897. Summary of remaining write-
ins for Line 58 from overflow........ | ..... .0, S [ 1,037 | oo, 3,222 | (O] IO [N P 285,455 | oo 178,717
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Statement for June 30, 2009 of the CONTINENTAL

CA MPANY
SCHEDULE A - VERIFICATION

SUALTY CO

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM VBT .......c.ruurirrerirrrrrerieesneeseessisessssesssseessssesessesssesessessssssessessssssessans | sessssssssssssossssssessasens 136,159,567 | ..eovoveeeeireeireireiene 138,374,832
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccovreereereereenne
6. Total foreign exchange change in book/adjusted carrying value...
7. Deduct current year's other than temporary impairment recognized. .
8. Deduct cUrrent YEar's dEPrECIALION...........c.cccvviviieiietrcte ettt bbbt b s bt s e bbb s as
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+68-7-8)..........ccccouververrireiereriesieeeeese s
10.  Deduct total NONAdMItEEd AMOUNES..........cceiiiieieiciceie ettt
11. Statement value at end of current period (Ling 9 MINUS LiNE 10)........ouueiiiiuiieieiiiisi ittt st
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAI........cvvrininrirrininrinsieissinsinees | cevrersnsisssesssssessssssssssssssesssnssens 0 | e 0
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION..........c.evevieeieieiescec ettt bbbttt s s seneaes
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6.  Total gain (I0SS) ON QISPOSAIS........ccvevriueiiireieeietiee ettt ettt bt b s a bt bbbt st ae bbbt es bt es et bssebesnans | ebessstesessnsetssnsebensesessssnsessnnetenan 0 | s 0
7. Deduct amounts reCEIVEA ON QISPOSAIS...........cuwrririiiririreiees et ee st es st ss et sse s ssnannns | sesseesessssessesesansessesssesssssesseeeen 0 [ s 0
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........cviieiiiiieieicere e | et 0 [ s 0
9. Total foreign exchange change in book value/recorded investment excluding acCrued iNEIESE.............overureienrerrireinrnrinns | rerreereerseseeseese e seeseeseesssenennd [0 TR 0
10. Deduct current year's other than temporary impairment FECOGNIZEM...........c.ceiiiiveieiiieiieeceee e seaens | etesssesesssesssssebsssesessnesessnasaenad 0 | s 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | coovererrrinrnrnmeinisnensessessnesneeens [0 OO 0
12, TOtal VaAlUGHON GIOWANCE. .......cvveiriiiieieiciesieie ettt s st s bbb s b n s s s nsessnbenteses | bebsesssssntessessnssnsessensessnsansensessnten 0 | oo 0
13, SUDLOLAL (LINE 11 PIUS LINE 12)...euieiecieiecieie ettt sttt sttt nes | edsestensssssesssnssns e st et st st nens 0 | oo 0
14, Deduct total NONAAMILEEA AMOUNES..........cveieiiierieicicis ettt ss st ssssenns | fensesssssssessessnssnsessenssssnsansensesnsas 0 | oo 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......vu it sssiesessessessnsssessssssssesesssssnsssssens | eesessesssssssssssssssssssssnssssssssnsssens [0 U 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT..........cciieveeiiicieie ettt sssessesens | sbessessessssssesnsneas 1,861,165,707 | ooovvvvererrererrne 2,094,890,630
2. Cost of acquired:
2.1 Actual cost at tiMe Of ACQUISIION. ..........ccvivieiieiieisie ettt ettt bttt s ae bbbt es s st s ssebesantess | srebesssssetessetesessesesssaetesssetesensees [0 I U 201,464,122
2.2 Additional investment made after CQUISIHION.............ccevevcveeeeieieieescese ettt sae s ssstesnsans | sestessssssessssaesesssnsenens 92,233,851 | oveevieeeens 175,497,443
3. Capitalized deferred intereSt AN OB ............ccueciieeiceeee ettt es st sse s s s esaetesessesessnsssanas | evesessesessnsssssessesessesessnsnssseneereld | cevevessesesisssssessesesessesesessesensssenas 0
4. ACCTUAL O QISCOUNL.......vverieiirieie sttt ettt en s st ntentnss | ensssssesssstsnsnssessensnssessenssns Dy QDG | weressessssssessessasssessessasssnssnses 5,088
5. Unrealized valuation iNCrEASE (ABCTBASE)..........c.cueveeeereieieieiieete ettt ettt es st s st et ss et s esastesansessssnsets | oevevessssesesssesssnsasans 173,682,020 | ...ocvveercreies (425,839,962)
6. Total gain (I0SS) ON QISPOSAIS. ........curerrerrerereiseissseriseissssssesessesssse e ss st ess s st sttt es sttt ssens st nssens | essassssssnssassnssnssessnens (8,567,978) | ..oovreverererereeeie e 0
7. Deduct amounts reCeived ON QISPOSAIS...........c.cucuiviuireiiciiieete ettt st s e ae st es s s esa st snseaessnsetesans | evessesesessssesessetesenreeas 84,015,933 | oo 156,539,319
8. Deduct amortization of premium and dEPrECIALION. ...t ess st st sessessanes | sressesssssssssasssnsssssessansnssees 57,015 | oo 0
9. Total foreign exchange change in book/adjusted CarmyiNG VAIUE............cccucuiviereiicieiee ettt seaesnes | evesssesesissesssessebessssessssesesesaesenes 0 [ s 0
10. Deduct current year's other than temporary impairment recognized............cccccovvennne ..89,445991 | i 28,312,293
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ...1,946,997,914 1,861,165,707
12. Deduct total nonadmitted amounts...........cccceeveeeeeeeeceeeeee ] e (U 14,756,480
13. Statement value at end of current period (LINe 11 MINUS LINE 12)......cciiiiiiiiiiiiiiieiiisteieeciesisetssesessesseessssesessnsssesssssessnans | seressesesssnsessnnesenns 1,946,997,914 | ..coooevviiiees 1,846,409,227
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 PHiOr YEAI............cccivevrieeeiriereeeeeeeee s | cveveneissesse s 28,711,565,528 | ....cooevvverrererne, 29,971,332,821
2. Cost of bonds and stocks acquired.............cceeevererrieieieseeeeee e .12,387,449,296 ..39,217,590,110
3. Accrual of discount..........ccccoeuunne. ....16,547,201 ... 114,762,095
4. Unrealized valuation increase (decrease). 539,731,017 | .. ..(2,116,245,611)
5. Total gain (loss) on disposals 105,861,492 | ..o 105,269,782
6. Deduct consideration for bonds and Stocks dISPOSEA Of ...........ceieiiueirciciice ettt sstenaes | essesssessesaes s 12,395,742,170 | wcoeverererae, 37,104,148,515
7. Deduct amortization Of PIEMIUM.......c.c.cuiiieieicieiei ettt bbbt b bbb s s bbbt s sttt e s b ssebesnsens | ebesssebesssesessnsebensnsenas 8,635,989 | ..oocieiieeeeie 21,947 482
8. Total foreign exchange change in book/adjusted CaImYING VAIUE..............ccovuieeveiiiiiieie ettt ssssnaas | oevessessesssesss s sesssssssees 7,302,931 | oo, (96,013,194)
9. Deduct current year's other than temporary impairment reCOGNIZEM............ccueeiievriireeiceiees e serens | esressssssessssesessssesanans 879,044,697 | .coovvveireerne, 1,359,034,478
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........ccerrerrirrirrieieirerieiese e essssssiens | eviesesssiessesesaens 28,545,034,609 | ....coovvvverrerrene 28,711,565,528
11, Deduct total NONAAMILEA AMOUNES.........ceiiirieieiciese e s st ssesnns | sessesssssssessesssssnsessenssssnsanseesessneen 0 | oo 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiuiiiiiiiiisieiiiict sttt ssssssenaessssessensssnes | sessesssssssessessssanes 28,545,034,609 | ....ccooveviieian 28,711,565,528
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Statement for June 30, 2009 of the 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
1. ClaSS 1 (B).euevereereeeeceeitessssss s e stessssssssses st s s sses st s sssssssnsssssessssssesssnssnssenes | sessessessnsensans 18,424,094,106 |......coveeve.. 17,098,817,270 | ..ovvvvrerenee. 16,699,864,913 | ...ovvevevrerrrernns (635,272,202) | ....ovvvvrrenenee 18,424,094,106 |....cccevvveenee. 18,187,774,261 | ..ooeveeerveeeeeeereeseenrennen0 [ e, 18,479,725,771
2. ClASS 2 (B).eeueeeieeeeeeeeieeeeeeseeeeee ettt esses st saans | erseeseeseeniessenes 5,602,798,836 |.....ccoosvuneee. 1,274,797,258 | ..o 523,981,124 | ..o 96,746,979 | ...cooevvereeee. 5,602,798,836 | ....cccevveruncnn 6,450,361,949 | ....ovrreeeeeeeeeeeeeeeenen0 [ 4,854,246,765
3. ClASS 3 (8).euuiiuieeiiiieieieiteete ettt sttt ans | eeseseesaensntaees 1,137,322,710 | cooceverererernn. 135,554,868 | ......cccceverrrnne. 516,110,453 | ..oevvvererreereraes 330,164,460 |.....cccoevrnene. 1,137,322,710 | .coovirverrrrnne 1,086,931,585 | ...coovevrrereerrererereeieeeeen0 | e, 1,236,182,668
4. ClaSS 4 ()....cveeveereeeieieiesise ettt stenes | esiest e ensnes 868,200,839 | ...ccooverririrrnnnes 204,443,886 | ......cccovrrerrnne 249,734,949 | ....covvverrerrnes 197,804,643 | ...coocoververrennn 868,200,839 |.....cccovvrrrrnnes 1,020,714,419 | coooveeeeeeerreeeieieneen0 s 847,442,886
B ClASS 5 (8).rvureereerreieiiesseeeesessesstes s ses st sttt s s saen st en s stenans | sessessensnseseesend 419,575,395 | ..ooovererererrerienian 41,872,677 | oo 138,746,566 | .....cvvvrerrrrene. 197,807,268 | .....ocvvvverrrnnn: 419,575,395 | ..oovvvrrerrrnrnns 520,508,774 | ..covvereeeeerrenrcnrerinrenrinnin0 [ e 238,340,886
6. Class6 (a) 127,642,706 | ..o 12,298,373 41,389,614 | ..oovvveversan. 22,603,193 | ..o 127,642,706 121,154,658 | ..oovvorereericeieresesisrsnenaan ....44,324,053
7. TOtI BONGS.......cvuiveiectceciecee ettt sttt esas s esssssanses | seesassssssssaeses 26,579,634,592 | ...c.cevvvvrnae 18,767,784,329 | .....cceeuuee. 18,169,827,616 | .....cccevverrrrnnnes 209,854,340 |....ccccounnee. 26,579,634,592 | ...cceoevune. 27,387,445,646 | ...coevveveveervereererieneeriereenn0 | e 25,700,263,028

PREFERRED STOCK
8. ClASS ..ottt ettt ettt st enans | sesaesiestnsesaentns 115,369,100 | cvoveeeereeiereceee e [0 OO (01 O 48,616,300 | ..cooovvrreerrcrnnnes 115,369,100 | ..ovvereerrereneee 163,985,400 | ..oovvveveereerreererereeeereereeneen0 [ e 374,919,544
9. ClASS 2.t ettt saenans | dessenisbes st 195,753,495 | ..o 0 [ e (01 OO 34244411 | oo, 195,753,495 | ..ovvvvvrrererna, 229,997,906 | ....ccoervevrrererernrrrerieiienienins0 [ e 761,970,691
10, ClASS 3uemirieeiceie sttt sren s | sressensnasesententees 101,121,885 | oo (01 O 25,293,550 | .ovvveereirrieinns (68,007,960) | ....oovvvereriernns 101,121,885 | .oovvererereieriene 7,820,375 | oveveereereeriernnseienienns0 | e 77,828,090
11. Class 4 21,858,200 | ..oovvererieieisrienieesienineins 0 66,269,060 | .....oooervererrirernns 96,092,015 | ..ovvvrererireieirnn 21,858,200 51,681,155 | oo ....38,808,405
12, ClASS Dottt ettt sa st sannans | sessessestrsesaesten e sanes 500,000 | .eovovereerereeeeeereere e [0 U [0 OO (V1 O 500,000 | .oovveereereeereeieeeeereians 500,000 | .eoovveereererereererreeereereeneeeens0 [ e 377,998
13, ClASS ..ottt ettt sttt en st saeseens | sresaensestassessent st tans 401,000 | oo (01 400,000 | .oeoveceeeec e (01 401,000 | .o 1,000 [ ovoiereeeeceeeeieneseereeneee0 [ 500,067
14, Total Preferred STOCK.........oiiiiiieieieiecse ettt sessens | sressessssssesesssssans 435,003,680 | ..o (01 O 91,962,610 | ..oooeriereirnnnen. 110,944,766 | ...oooovererrennnn. 435,003,680 | ...ccooririiriranns 453,985,836 | ....coovivrririiernriierisrissesiienennd [, 1,254,404,795
15, Total Bonds and Preferred StOCK.........ocvrerririniiniieeesssssessssisessiesssssenes | essesssssssenenns 27,014,638,272 | ..cvovvvrvrernns 18,767,784,329 | ....ccccvvvernne. 18,261,790,226 | ....ovvvrrerrrrrrennns 320,799,106 | ...cccovvrvrrennn. 27,014,638,272 | ..ocvvvrverrene 27,841,431,482 | o0 | e, 26,954,667,823

(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC1§............ 0; NAIC2S.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S....2,534,896; NAIC6S............ 0.




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Ac?ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TotalS.......cceveereereerererireiies | v 1,239,040,815 |......cccceec DO U [T 1,268,059,220 | .....ccovvvvervrirririinens 2,338,883 | ..o 713,115
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YBAI.........ccveiiiieciiicteieecee sttt s st benees | sbesesisaesesssesessnaens 1,407,237, 212 | oo 521,550,009
2. Cost of Short-term INVESIMENS ACAUITED. ..........cvueiciciie ettt ettt ssessesnns | sestesesnsessesassanaes 8,573,370,163 | ...ccocvvrererae. 14,551,553,161
3. ACCIUAIL OF BISCOUNL. ..ot | nssnss s 3,135,644 | ..o 16,723,768
4. Unrealized valuation iNCIEASE (ABCIBASE).........ccevveceiveeecteeeeeeietiee e veetetes e tssesseesesse s et esae s s st sesssaesss st s ssssesnsssssensstessnsesasns | stesessesesetesessssssssassasans 1,183,784 | e (1,183,784)
5. Total gain (I0SS) ON GISPOSAIS........c.cveeveeveiieerrricisiees ettt s bbbt ss st es st et s es s b tssssssssssssansessnsanss | eevessesssssssssessessssnsanees 2,114,454 | oo, 10,851,645
6. Deduct consideration received 0N dISPOSALS.............cccurvieciiicteieecetee ettt ettt eeae et s et es st essetesenseaesenaesanas | sevessesesernassenntenas 8,771,920,180 | ..ovvevvecvereeerne 13,637,501,863
7. Deduct amortization Of PIEMIUM...........cccciiiveeieiicieeie ettt ettt s s sttt s s st ste s s s b s ses e sassessassenas | sevsessssassensessesassssessesnsan 474,606 | ..o (733,178)
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............c.cucvivcueveiiieeicee ettt ssetessaessnnss | sevessesesesssssesessessseens 24510184 | oooovveeceere, (55,429,265)
9. Deduct current year's other than temporary impairment reCOGNIZEA............cuvveuririirrrireeeeese et sesenes | essiesssssessssssssssessesssessens 115,839 | 1o 59,636
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccceceurueriiierereeieeecee e eeesnens | eveereresesessesesesenes 1,239,040,815 | ..ocvovvevreeiicae 1,407,237,212
11, Deduct total NONAAMILIEA @MOUNTS.........c..viiicrieiiriireriisir ettt | edsenb ettt 0 ] o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....viiiieiiiiieiiiieieieieteieeeieseseisseseetesssessssesessnsssenssesessnans | seressesesssesessnnesenes 1,239,040,815 | ..ocvovevircerircias 1,407,237,212
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Statement for June 30, 2009 of the 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 11 12
RSAT NAIC Designation Statement Fair Fair Statement Fair NAIC Designation
Number Description or Other Description Value Value Description Value CuUsIP Description Value Value or Other Description

Replicated Assets Open
90320LD*5......... Asset Backed Bond w/Credit Default Swap 06/20/2 ........c..cc.cvvvvvverennne. (I 2,794,654 | ... 3,016,071 |Credit Default Swap, rcv premium 06/20/2012....... | ............ (205,048) | 69363Y AC 5 |Public Service New Hampshire Funding LLC........ | .......... 2,999,702 |.......... 3,221,119 |1FE .
031652C*9......... Municipal Bond w/Credit Default Swap 06/20/2013] .......cccccovveveivivnen. 1 s 2,308,271 | .......... 1,929,800 |Credit Default Swap, rcv premium 06/20/2013.......  c.coueveee (262,850) | 452143 CP3|IL Sports FACS-Cabs........ccceuerirrerereerissierenssienens | eveenens 2,571,121 | .......... 2,192,650 [1FE.....cccoooiiiiiriiernaen.

9999999, TOAL.....cvuevrveerecererierresteeesiestesiesesess sttt s ensensnnaes | oereenians 5,102,925 | .......... 4945871 | ..o, XXX ooovieievierssiseiesssisssssssnens | eoveriesens (467,898)] ........ DS S (R )00 ORI B 5,570,823 |.......... 5413769 | ........... D, 0 R
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Statement for June 30, 2009 of the 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 8 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.........c.cvveveeieieissiseieesiesisesssessssssesens | sessesssssessssssssesssesesens8 | snsssesssssessnnnns 52,650,866 | ....ovoevreiririeierienieia (S 7 I 31,423,170 | oo 0 | cereerererseierienenieeeeen0 | e 0 | cveeerrereeverieresiseeeeen0 | e 8 | e 52,650,866
Add: Opened or Acquired TransSactions...........cccceeeeveveeeeiees | evevveeeeeeeeeeiecees e 0 | e 0 [ e 0 [ oo 0 [ e 0 [ coreeeeeeeeeerereeieenenn0 [ e 0 [ coeeeeeeeeeeeeeeieeeeeeend0 [ e {0 O 0
Add: Increases in Replicated Asset
Statement ValUe...........ceeveeeeceeeeeeeeeeeeee e | coeeesesneons ) 0.0 G [N 1,048,410 |.............. D00 G (S 77,819 | .. D00 SO ISR | B IO D 0.0 GO ISSSNURURRURRRRN 0 N ISR ) 0,0 S [N 1,126,228
Less: Closed or Disposed of Transactions...........ccccceveevieees | voverererereeenieereesseeenenns Y2 17,438,472 | oo L IR 26,398,063 | .....cooveverrieeriee s 0 [ o0 [ e 0 [ cvrverrreeveieeiereieieenend0 e {2 [ 43,836,535
Less: Positions Disposed of for
Failing Effectiveness Criteria.............cceeeeeiivererveeen | ceveeveeeiieeeeeeesseeenas 0 | oo 0 | oo 0 [ e 0 [ e 0 [ o0 [ e 0 [ e e 0 | e 0
Less: Decreases in Replicated (Synthetic)
Asset Statement Value.........coooveereerereciosiceceeeeeeienes | ceveerieeians DS S [P 4,837,634 |...... XXX ereeieeienes | et (V1) I D S [P [V I D0, S [OOSR | I [OOSR DS S [P 4,837,634
ENAING INVENTOMY.....vecvecieiesieeeiesissessescsssessssssssssssssssssnssssssns | srsssesssssssssssssnssssssssssanens (] I 31,423,170 | oo ) 5,102,925 | oo (01 (01 [0 R I [ 3 5,102,925




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DEcemMBEr 31 Of PHOr YEAT.........cccvvcviieeeieiiee ettt es et sessebesens | eeressssseseseses s s s sessseaas 293,003,603 | ...coovieereiirieieeeeine 1,566,164,771
2. Cost of cash equivalents acquired 27,139,763,751 | oo 58,335,489,094
3. ACCTUAIL OF BISCOUNL. ... | bbb 1,124,015 | o 32,726,074
4. Unrealized valuation iNCrEaSe (ABCTBASE)..........ccieuriiveiiceeiseee ettt bbbt besnas | ebessaesessssesss st e b es st b s s s s b b et esnaees 0 [ oo 0
5. Total ain (I08S) ON QISPOSAIS.........c.cviuiveririieiietsicte ettt a bbb bbb es et b nbens | sssebessssessisaeba st es s s s s st bnseans T1,592 | oo 432,290
6. Deduct consideration received 0N dISPOSAIS............c.covueueiireiiiiieieieees et b e ssseaens | sessebesssseaes st s s s naees 26,241,706,476 | ...coovevereeereieerieeins 59,641,808,627
7. Deduct amortization Of PIEMIUM..........c.cucviieiieiies e et b bbb st bbb sssebnas | saebesessesessssesebssebes s seses s tebesasbesesnsesanand 0 | oo 0
8. Total foreign exchange change in book/ adjusted CaITYING VAIUE..........cccvcvevevreeeieieecesce et esissssseesssssssens | sesvevesissesssss s ssssesssessesseses 4.707,581 | oo 0

9. Deduct current year's other than temporary impairment recognized

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cevrrurrrmrnrirrenernrisreinsens | orvrnsessessesessnsssssssssnssnnenns 1,196,963,782 | .oovvvveeererereeeieseinns 293,003,603
11. Deduct total NONAAMItEd @MOUNES..........ccvveiiiiriecsee st ssees | esssssesssssnseesebsnsee s ses s s s e s ns e e st 0 | e 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cvuoveeieriuriirinsiisisiissessssesssessesssssessessssesssssnes | snssssssssssssssssessssssassssesns 1,196,963,782 | ..oovoevesersie e 293,003,603
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 2
NONE

Sch. B-Part 3
NONE

QEO01, QE02
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter
5 6 7

1 2 Location 8 9 10 11 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CcusIP Name or Vendor or Desig- | Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation | Acquired | Strategy Acquisition Acquisition Encumbrances Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
[ FIVE MILE CAPITAL PARTNERS Il......ooooooeoovesesmmmssesesssssssneees [STAMFORD........ooooorsrrrsrsrne. [CTooe . [SCFFIGP LLC...oooeeee oo [ [02/28/2007]............ 7 4,400,000 ...16,000,000 | ............. 2.9
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNAFIlIAEA..........c.oviuiieiiiiiisi ettt sttt s s saes 4,400,000 ....16,000,000 |...XXX..........
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
CLARITY PARTNERS Il.....oovvevereeeieeieieseeeeees s BEVERLY HILLS.................... CA... RADAR REINFRANK GEN PAR I, LLC.......coovveerreerens [ e 11/21/2007 | ........... 3 0 6,973,346
JAM SPECIAL OPPORTUNITIES FUND Il......ocvererericrrenee NEW YORK..... JAM MANAGERS, LLC....... .. |11/12/12008 | .. 3 0 ..9,750,000
LINX PARTNERS Il....ooiveereieeieieieeecee e ATLANTA............. LINX PARTNERS, LLC........ .. |12/02/2005 | .. 3 0 4,702,444
LS POWER EQUITY PARTNERS Il EAST BRUNSWICK LS POWER PARTNERS II, LP.................... .. 102/02/2007 | .. 3 0 ..6,585,383
MISTRAL EQUITY PARTNERS.........ccoovireererireireiennns NEW YORK..... MISTRAL EQUITY GENERAL PARTNER, LLC.. .. | 10/05/2007 | .. 3 0
MOELIS CAPITAL PARTNERS OPPORTUNITY FUND I....... |LOS ANGELES MOELIS & COMPANY HOLDINGS, LLC........ .. | 11/06/2007 | .. 3 0
SPO PARTNERS L. sssssssessnes MILL VALLEY SPO PARTNERS & CO......cocovvrnrerirrins . 112/11/2001 .. 5 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of CoOmmon StOcks = UNGfflIAtEO. ........ciiiciiiiisiciciices sttt ess st ss st en s s s s s st sntes st enssssnsnaans 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
GTIS BRAZIL REAL ESTATE FUND GOLDENTREE INSITE PARTNERS.........covevveeveveeneees | eeverereriens 05/06/2008 |......... 10 253,901 6,913,979
GTIS REAL ESTATE OPPORTUNITIES FUND 1 GOLDENTREE INSITE PARTNERS... . 108/31/2007]........10 ...2,470,404 18,649,758

1799999. Total - Joint Venture or Partnership Interests That Have Underlylﬁq Characteristics of Real Estate - Unaffiliated

...2,124,305

25,563,737 |....

3999999. Subtotal - Unaffiliated

14,965,799

110,399,634 |....

4199999, TOHAIS.........cvereeveiteceeiecicieiteie ettt ettt e e e ettt st s s s b s s s s s et s s et n st bt s s ss e e st btk s e bR s A esseRe ebsebsstssessessstestes et st et e b A s AR s R A s A btk s s bt n s b bt s s bt st st et s tensesstensensebnsensensessntensensntenss | erseresensenensnsnsenserensens0 | svereerisinienis 14,965,799 | oo | e 110,399,634 |....
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B/A.CV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./A.C.V. on Disposal |Consideration| on Disposal | on Disposal | on Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

TCW CRESCENT/MACH | PARTNE|NEW YORK

TCW LEVERAGED INCOME TRUSTLOS ANGELES...

NY. |CRESCENT MACH | GP
CA. | TCW LINC FUND........

2/17/1993 06/30/2009

}03/25/1997 06/17/2009] .

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..................

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

APOLLO INVESTMENT FUND V...
CLARITY PRIMECO HOLDINGS....
FRONTPOINT JAPAN SMALL/MID |
HOLOWESKO GLOBAL FUND.......
KODIAK FUNDING........occcrerre
LINX CIMARRON ENERGY CO-INV
LINX PARTNERS (Q)
LS POWER EQUITY PARTNERS I
MISTRAL EQUITY PARTNERS......
PWB VALUE PARTNERS..............
RENAISSANCE INSTITUTIONAL E(
ROCKER PARTNERS..........co......
ZEPHYR NEW JAPAN FUND........

PURCHASE
BEVERLY H
GREENWIC

ILLS
H...

PRINCETON.......

NY.
CA.
CT..

APOLLO ADVISORS VI LP..
CLARITY PARTNERS, LP
FRONTPOINT PARTNERS, L
.. |TEMPLETON CAPITAL ADV
..| KODIAK FUNDING COMPAN]|
. | LINX PARTNERS, LLC
. | LINX PARTNERS, LLC
.. |LS POWER PARTNERS I, LF
. | MISTRAL EQUITY GENERAL
.. |BLAVIN & COMPANY, INC...

. |R.M. RENAISSANCE MANAG
. |DAVID A. ROCKER...............

. |ZEPHYR NEW JAPAN GENE]|

05/10/2006
10/24/2001
02/01/2007
02/01/2001
12/14/2005
08/17/2007
09/21/2000
02/02/2007
10/05/2007
01/02/2001
11/01/2006
08/31/1999
12/18/2006

06/02/2009
4/2/20009.

06/11/2009
04/02/2009
05/26/2009
04/13/2009
04/27/2009

04/21/2009
04/08/2009
04/30/2008
04/21/2009
04/15/2009

06/22/2009 ..

10,050,000

1599999. Total -

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............

..54,035,848

.12,813,138

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

| [HUDSON'S BAY TRADING COMPA PURCHASE

[NY. [NRDC L&T B LLC......

738,930 |

[07/11/2008] 06/08/2009]
\

[1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............c......

738,930 |
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE BA - PART 3

Showing Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

Location 5 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, | Increase |(Amortization)/| Impairment Interest B./A.CV Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./A.C.V. on Disposal |Consideration| on Disposal | on Disposal | on Disposal Income
Surplus Debentures - Unaffiliated
591560 AA 5]METLIFE CAPITAL TRUST IV........ [NEW YORK....... [NY. [DEUTSCHE BANK SECURITI 12/05/2007]05/15/2009)] ...... 19,817,364 |...ccocvvnenn. 0 {815 0 |0 | 815 |, 0]... 19,817,978 | ..13,250,000 | ................ 0 [..(6,567,978) | ...(6,567,978) | ....... 656,250
2199999. Total - Surplus Debentures - Unaffiliated.........ccoiiiiiiiiiiiieiiiiis ottt sssnsensenss | soesas 19,817,364 |...ccovernnen. 0 {815 i |0 | 815 |, 0. 19,817,978 |..13,250,000 | ...cocvvvvenad 0 [..(6,567,978) | ...(6,567,978) | ....... 656,250
3999999. Subtotal = UNGFFIlIAEEA. ........eveieeiseiiii sttt sttt s sttt s sttt n st ensensnnntenas | sresan 73,877,251 | .o 0 {815 i |0 | o815 |, 0 ... 73,877,865 | ..67,309,887 | ......cco...n 0 |..(6,567,978) | ...(6,567,978) | ..14,754,069
4199999, TOAIS. .......vviveiviieiscictettei etttk bttt ees ebsebst s bt en ettt ettt n bt ns st et nessntensenns | eries 73,877,251 |..ocvunennd 0] iiiieen15 i |0 | i 815 |, 0]... 73,877,865 |..67,309,887 | ................ 0 |..(6,567,978) | ...(6,567,978) | ..14,754,069
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter

030

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

01F042 66 5|FEDERAL NATIONAL MORTGAGE ASSOC........ccooiverereirireiseriesise e sesssssssssanes 04/30/2009...... BANC OF AMERICA SECURITIES.........ccovirerrrieeirereiesee s 100,000,000 | ..ocovvrvererrrcrnes 125,000
01F050 65 0|FEDERAL NATIONAL MORTGAGE ASSOC. 04/03/2009...... UBS WARBURGLLC.................. ...86,000,000 |.... ..131,389
912803 BB 8|STRIP PRINC 02/15/2023..........ccccoovrvvnne. - 06/11/2009...... VarioUS.....c.evveveieeresse s .150,000,000 |....

912810 PX 0|US TREASURY N/B 05/15/2038 05/08/2009...... BANC OF AMERICA SECURITIES. . ...14,000,000 |....

912810 QA 9|US TREASURY N/B 02/15/2039.... 06/30/2009...... VarioUS. ....cvveverereiersreeeessenenns . ...89,310,000 |....

912828 KJ 8|US TREASURY N/B 03/31/2014.... 04/28/2009...... Various... ...30,000,000 |....

912828 KN 9|US TREASURY N/B 04/30/2014.... 05/20/2009...... Various... ...75,600,000 |....

912828 KQ 2|US TREASURY N/B 05/15/2019.... ol 06/30/2009...... Various... .. .184,240,000 |....

912828 KV 1|US TREASURY N/B 05/31/2014.......ooeeeeeeerereeeereteeseeseteesesesses e sssssssssessessaesssnses | seesssssennes | soeeens 06/23/2009...... VMOUS. ...ocveeecveeiesestee ettt seessesssssesssssssssssssssesssssssssssssssensns | srsnsensssssesssnssessesssnsenssnsns | svensensensenens [, 740,000 | covivireirinnes 76,000,000

912828 KY 5|US TREASURY N/B 06/30/2014........coooeeeeerereeeerereieeseieesee s issessssssesssssaesssnsns | sesssessensas | soeeins 06/29/2009...... VMOUS. ...overecveereiecte et saessessssssssssssssssssssesssssssssssssssnsans | sressensssssesssnssessesssssenssnnns | soensenseernnsnid0,085,938 | cooivucincieianns 40,000,000

912828 KD 1|WI TREASURY N/B 02/15/2019..... 05/08/2009...... Various... ...50,200,000 |....

912828 KZ 2|WI TREASURY N/B 06/30/2016..... ...06/30/2009...... Various ...548,860, .. .550,000,000 |....
0399999. TOtAl - BONAS = U.S. GOVEIMMENE. ... ittt sttt ess ettt sss s et ssses st sss s st essess s ses st s esseses s sesee s s 8 eesesse s s sntenseesns  f1etessessessnsasesseseesesseseeseesee s eebee s e s b en b et e b e es e b et enben bt et antes et snbensennssnsansesnnsntensessnsansessnssnsenansnsansensensnsens | srsnrenserens 1,000,918, 1D T | trversersnens 1,445,350,000
Bonds - All Other Government

13509P BN 2|CANADA HOUSING TRUST 12/15/2018.... MANDATORY EXCHANGE............. 129,395,567 .150,000,000 |....

13509P BW 2| CANADA HOUSING TRUST 06/15/2014.... DEUTSCHE BANK SECURITIES INC......ooovieiniieeieieiesissieisesiessssssessesss | sevesessesssssssssesssssessssssssens | sonssssssssessens 88,761,989 | .. .100,000,000 |....

13509P BU 6| CANADA HOUSING TRUST 12/15/2018 .. |C. . VAHOUS. .11 vorereseeesssseess s ess st sss st ens sttt sss st ensnsses | stnsssssessanssnsnssessanssnssesses | ansesssssessessas 44,625,107 |.. ...50,000,000 |....

1099999. TOtal - BONAS = All OB GOVEIMMENL. ... ...ecv ettt ettt et stsstetesestesssssssessssessssssaessesessessessesssssesesseesesessesssssntesses  4asssssessessssossessessnssssessessssassessetasses et e s e s ssee et ees et et et ettt ee s sse e et et ee et aetesses et ensessessessnsesssssntansessntantassnsans | arsesssassesans 262,782,663 |........co..... 300,000,000
Bonds - U.S. Special Revenue and Special Assessment

343575 GG 5|FLOYD CNTY GA HOSP AUTH REV 07/01/2039... RAYMOND JAMES.........omiuiiiirnierneeineisesssesisssssssssssssesssesssesssesssssssssssssans | sevsssssssssssssssssssssssnsssnss | svsssssssssssssons 19,938,982 | .. ...20,085,000 |....

451913 AH 0|ILLINOIS DEV FIN AUTH 07/15/2025......... MESIROW & CO. INC ...6,726,450 | .. ...15,000,000 |....

54811B JM 4|LOWER COLORIVAUTHTEX  05/15/2036.. GOLDMAN SACHS.......oooeectcieeeeteeee ettt sees ..2,925,810 |.. 3,000,000

54810C A2 6|LOWER COLO RIV AUTH TEX REV 05/15/2039... GOLDMAN SACHS......... ..8,833,122 | .. 8,955,000

57563R GR 4|MASSACHUSETTS EDL FING AUTH E 01/01/2028.. MORGAN STANLEY & CO. ...4,000,000 | .. 4,000,000

576000 FH 1|MASSACHUSETTS ST SCH BLDG AUT 08/15/2037..... VMHOUS.....vvivericie sttt ettt sttt | stssssssestessssssssesssssnssesaes | sstessssiessenens 31,124,606 | .. 31,405,000

64972F E8 5|NEW YORKN'Y CITY MUN WTR FIN 06/15/2039..... BEAL (M.R.) & CO......cccevunne. ..9,772,000 | .. 10,000,000

662903 JH 7|NORTH TEX MUN WTR DIST TEX WT 09/01/2038... CITIGROUP GLOBAL MARKETS... ...9,583,995 | .. 9,880,000

67756Q LG 0|OHIO ST HSG FIN AGY RESIDENTI 09/01/2033....... BAUM GEORGE K. & CO INC... 1,675,000 1,675,000

686507 BX 1|ORLANDO FLA UTILS COMMN UTIL 10/01/2033..... D. A. Davidson & Co................ ..2,494,700 | .. .2,500,000 |....

938782 EB 1|WASHINGTON D C MET AREA TRAN 07/01/2032.......covvrrererrsrensereeinsensessssesensens GOLDMAN SACHS.......coooieeereteeessetesesesessessssssssssssssssssssssssssssssssssssssnss | ssssssisssessssssssnsssssssssssnses | sesssssesssssssssnsons 989,950 |..oovrevrerrennnne 1,000,000

13063A 5G 5| CALIFORNIA ST 04/01/2039........cmeveeeeeeeeereeseeeeeeeessesessssseesessssssssssssssesessasssssssnsenes JP.MORGAN SEC. INC.....ooooeeeeeectreeeeseteeseesestessessessssssssesssssesssssesssens | svsssssssssssssssssissssssesssssonses | sevesesessessanees 25,344,000 | ..ooevrerenenee 25,000,000

786005 PM 4| SACRAMENTO CALIF MUN UTIL DIS 05/15/2036 GOLDMAN SACHS........ccoovennn. ...5,000,000 | .. .5,000,000 |....

213185 BP 5|COOK CNTY ILL 11/15/2031......coererereererereerans LOOPS CAPITAL MARKETS, LLC.. ...6,000,000 | .. .6,000,000 |....

235241 LS 3|DALLAS TEX AREA RAPID TRAN SA 12/01/2044. SIEBERT MURIEL.......... ...7,000,000 |.. .7,000,000 |....

235241 LT 1|DALLAS TEX AREA RAPID TRAN SA 12/01/2034........coovrereerereereieresssieeiessenis SIEBERT MURIEL.....cvtieiteieieieesc ettt ssssstes s sasssens | evsessssssssssssssssssssesssssnses | sessessssassannes 15,000,000 | ..coovvrerennnes 15,000,000

709223 VZ 1|PENNSYLVANIA ST TPK COMMN TPK 12/01/2039........ccceveereerererreeireieresissienans BARCLAYS CAPITAL. ...ttt ssesses s sssssssssess | sevssssssssssesssssssesssssssnss | sosssessessassaens 10,000,000 |..ccovererennes 10,000,000

796253 T9 3|SAN ANTONIO TEX ELEC & GAS 02/01/2039....... GOLDMAN SACHS..... ...8,000,000 | ..

91523N FP 6 |UNIVERSITY WASH UNIV REVS 07/01/2039.... BARCLAYS CAPITAL. ...5,000,000 | ..

34073N L4 O|FLORIDA HSG FIN CORP REV 07/01/2031....... RAYMOND JAMES..... ..3,102,194 | ..

686507 BQ 6|ORLANDO FLA UTILS COMMN UTIL 10/01/2039 GOLDMAN SACHS. 17,768,450 | ..

37358M BJ 9|GEORGIA ST RD & TWY AUTH REV 06/01/2017. GOLDMAN SACHS......... ...6,035,270 | ..

45200F XQ 7|ILLINOIS FIN AUTH REV 11/01/2039........cocrvvuven. MORGAN STANLEY & CO. ...2,408,050 | ..

45200F XV 6|ILLINOIS FIN AUTH REV 11/01/2027................. Various.....c.eveeeeeeerenreeneenes ...8,540,894 | ..

452252 FH 7|ILLINOIS ST TOLL HWY AUTH TOL 01/01/2034 MORGAN STANLEY & CO..... ...5,000,000 | ..

815626 GQ 3|SEDGWICK CNTY KANS UNI SCH DI 10/01/2028 BAUM GEORGE K. & COINC... ...5,000,000 | ..

560425 3N 8|MAINE HEALTH & HIGHER EDL FAC 07/01/2039..... BARCLAYS CAPITAL. ....ooveieeeeeeeeeeeeeteeeeseeses s sessssssssessessaessesssssssssssssnes | eevsessssssssesssssssssesssssessnss | sosssessessssenns 22,424,550 | ..

920729 HE 3|VAN BUREN MICH PUB SCHS 05/01/2039........... RAYMOND JAMES..... ...4,000,000 | ..

681785 DF 5|OMAHA NEB PUB FACS CORP LEASE 06/01/2036. D. A. Davidson & Co....... ...5,039,100 | ..

646139 W3 5|NEW JERSEY ST TPK AUTH TPK RE 01/01/2040.... MORGAN STANLEY & CO. ...5,000,000 | ..

646139 W5 O|NEW JERSEY ST TPK AUTH TPK RE 01/01/2040.... MORGAN STANLEY & CO. ...4,924,650 | ..

59259N ZH 9|METROPOLITAN TRANSN AUTHNY 11/15/2039.......ccccvvrrererrrrreierssiseisesissinnne JP.MORGAN SEC. INC.....cooerererrerieiesissiessssssssisssessssissssssssessssssssens | ssssssssssessssssssessssesssssinsss | sossessssssessones 12,000,000

731418 KJ 7|POLK MARION & BENTON CNTYS OR 06/15/2034........ccccoerrererrerrerrerrnrireeresiesennens SEATTLE-NORTHWEST SEC INC......coovriviieierireieieissteisessssessssssessens | erssssssssssssssssssessssesssssinsss | sessesssssssossns 1,548,029

731418 KK 4|POLK MARION & BENTON CNTYS OR 06/15/2035........ccccoerererrrereirerrnreseeressessenens SEATTLE-NORTHWEST SEC INC......coovriveieiieririieiesisstseiesesisssssssessens | srsssisssssssssssssessssesssssinsss | sessessssssssossns 1,506,885
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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)

731418 KL 2|POLK MARION & BENTON CNTYS OR 06/15/2036..........cceeuuevvrerereriesireresesissssenns | soeveesseens | soeeene 04/23/2009...... SEATTLE-NORTHWEST SEC INC

731418 KM 0|POLK MARION & BENTON CNTYS OR 06/15/2037........ccooererererrereriesseiesssissssenns | seevessseenns | soeeene 04/23/2009...... SEATTLE-NORTHWEST SEC INC

731418 KN 8|POLK MARION & BENTON CNTYS OR 06/15/2038.. IS 04/23/2009...... SEATTLE-NORTHWEST SEC INC....

731418 KP 3|POLK MARION & BENTON CNTYS OR 12/15/2038.. IS 04/23/2009...... SEATTLE-NORTHWEST SEC INC

762197 BP 5|RHODE ISLAND HEALTH & EDL  09/01/2037......ccevveeerrrieereissensesssessssssssessnnes | sesessssness | seeeens 04/03/2009...... MERRILL LYNCH.......c.oviiirinisrieisiesissise s sssssssssssssssssessss s ssessansnnes

837147 5S 2|SOUTH CAROLINA ST PUB SVC AUT 01/01/2039........ccovvereerereirernrrnsinsieesssinssnnens | sresessssness | seeeens 05/08/2009...... CITIGROUP GLOBAL MARKETS..........coovvirimriniensiessssssssssssssssssssssesssens

414005 BJ 6|HARRIS CNTY TEX 08/15/2038..........cccoevnec.. R 04/30/2009...... Various.......cccvveeeerieesiienenns .

442435 VX 8|HOUSTON TEX UTIL SYS REV 11/15/2036.. R 04/29/2009...... MERRILL LYNCH... e ..25,000,000

31412P MQ 1|FEDERAL NATIONAL MTGE ASSOC........ U R 05/05/2009...... UBS WARBURG LLC.......ovieeveieeicicteee e ..50,000,000

31412U H3 7|FEDERAL NATIONAL MTGE ASSOC.... B I 05/04/2009...... CREDIT SUISSE.... ..85,223,913

31415L CN 5|FEDERAL NATIONAL MTGE ASSOC.... B O 05/22/2009...... BARCLAYS CAPITAI ..23,308,884

31416M 4U 5|FEDERAL NATIONAL MTGE ASSOC.... I IS 05/27/2009...... RBS Securities............... ..24,292 838

31416M YT 5|FEDERAL NATIONAL MTGE ASSOC.... I IO 04/01/2009...... DEUTSCHE BANK SECURITIES INC... ..70,000,014

31416N FE 7 |FEDERAL NATIONAL MTGE ASSOC........cccooviiiiirieereissiesisssessssssssssssssssessssseses | sesssssssses | eevens 06/01/2009...... GOLDMAN SACHS.......cooerrecreisstsese s sesesisssesssssesssssssssesssssssssens | assssssssiessssssssesssssssssesieses | cosseseeriensesnn 2,891,940 | v, 24,890,832

31416P VF 1|FEDERAL NATIONAL MTGE ASSOC.........ccosmriiirerireireiesssssssssssesiesssssesssssssssssesss | svessssssens | svenens 04/30/2009...... BANC OF AMERICA SECURITIES.........ccoiiimiieieriseieissiesiseissiesssssssssesss | sevssssssssssessssisssessssssssens | sossssssssssseens 50,839,108 | ......ccoovrvee. 49,945,551

31416Q 6B 6|FEDERAL NATIONAL MTGE ASSOC.... IS 05/04/2009...... JP.MORGAN SEC. INC......oooorireiiereiesseteiissesise st sssessssssesiens | sssssssssesssssssssssssssssssssanes ..71,163,949 | ... ..69,918,526

31416R BG 7|FEDERAL NATIONAL MTGE ASSOC.... I 05/07/2009...... BANC OF AMERICA SECURITIES.........cooisiererierireieississieiesiessssssessesss | nssessessessssssesssssesssssnssens ..50,645,358 |.... ..49,918,037

31416R PB 3 |FEDERAL NATIONAL MTGE ASSOC.......ccccoummimimriernessiessssssssssssssessssssssssssseses | sessesssssses | snsenes 05/07/2009...... CITIGROUP GLOBAL MARKETS........oooetiriieirnirnresiseesssessssssssessssssssssss | sssssssssssssssssssssssssesssssinsss | sessesssssessones 50,674,778 | ...covvrerennn. 49,929,733

31393A N6 0|FEDERAL NATIONAL MTGE ASSOC........coiiieiireieieieeeeisieessiessssssesesessesesessenanns | seevessssnns | eenen 06/15/2009...... BANC OF AMERICA SECURITIES.......oooeviereeeetreeeiceeeieseeeeeisseeseeissseses | covssssiesisssssesssesssssssssnsns | sosvesssssssenes 20,898,864 | ...........c...... 20,489,082

32051G RB 3 |FIRST HORIZON MORTGAGE PASS-T 08/25/2035.. [P 06/01/2009...... SCHEDULED ACQUISITION......... TR OO s 161,207 | oo 161,207

01F040 45 3|FEDERAL NATIONAL MTGE ASSOC.................... [P 04/07/2009...... UBS WARBURG LLC......... N 50,585,938 ..50,000,000

01F042 65 7|FEDERAL NATIONAL MTGE ASSOC.... I 04/17/2009...... VAMHOUS. ...eveeeecvecve ittt sttt s sttt es s s ss s s sansas | stestessssssessassessessansnsensans 172,613,672 170,000,000

31394R XQ 7|FEDERAL HOME LOAN MTGE CORP... I 06/29/2009...... RBS SECUIMHES. ......uveervereeeieieesicieeseseeete ettt sees st s st essssaess | entssssssessssesssssessensnseens 28,452,717 ..27,557,111

31395K UB 7|FEDERAL HOME LOAN MTGE CORP... I 06/09/2009...... MIZUHO SECURITI ettt | eebieb sttt enee 20,525,000 ..20,000,000

31395M 7J 2|FEDERAL HOME LOAN MTGE CORP... I 06/30/2009...... BNP PARIBAS........oooiieieeseeetsete ettt saesass s sassans | essssssssesssssssssessessssaens 10,268,750 ..10,000,000

31397F MV 1|FEDERAL HOME LOAN MTGE CORP.........ccccosrmrrerrerieseriesisesesessssinians IS 06/08/2009...... CITIGROUP GLOBAL MARKETS.. T ..30,592,908 |.... ..29,765,068

31396H 7E 3|FEDERAL HOME LOAN MTGE CORP REFERENCE REMIC 12/15/2018........ccccvevr | cerrrrverens | erines 06/11/2009...... CANTOR FITZGERALD & CO....oooeiieririeirciesisssessesessssssssesssssssssessssens | sssesssssssssssssssessssesssssiesss | sessessssssssessns 4,356,627 | ...ocvvrerrrrnes 4,279,069

31397T SN 3|FEDERAL HOME LOAN MTGE CORP REFERENCE REMIC 06/15/2018.........ccccoev. | cereerrerees | cevenes 06/26/2009...... CANTOR FITZGERALD & CO....oooevevrereieiesisieisesiesissssssesssssssssessssens | evssssssssessssssssssssssesssssiesss | sessssssssessnnes 11,727,638 | oo 11,386,057

917565 LB 7|UTAH TRAN AUTH SALES TAX REV 06/15/2039 IS I 05/13/2009...... MORGAN STANLEY & CO....oocvvririiieissinsieiesissssssssssesssssssssssssssssssssessns | sesssssessessssssessassesssssessens ....5,000,000 ....5,000,000

303823 HG 6|FAIRFAX CNTY VA INDL DEV AUTH 05/15/2035 IS I 04/09/2009...... CITIGROUP GLOBAL MARKETS.. T ...4,898,000 |.... ....5,000,000

15504R CW 7 |CENTRAL PUGET SOUND WASH REGL 11/01/2036.........cccevevrerererrresieereisereiens | eoereerrinns | erenend 04/21/2009...... WACHOVIA CORPORATION.......oevevereeeeteisiieiseiesssresessssies s sessssesssssses | eevessesssssssssssssesssssssessssnss | svsesessssseseeses 14,058,972 | ..cveverree. 13,715,000

495289 PQ 7|KING CNTY WASH SWR REV 01/01/2036........c.cvereeerrrereieeiieieeesee e MERRILL LYNCH. ..ottt sssaessssaenns | coesssssesisssssessssssssssssssnnns | sosvssssssssenans 19,685,763 | .....ccoevevneee 19,650,000

25477G BP 9|DISTRICT COLUMBIA INCOME TAX 12/01/2027............. CITIGROUP GLOBAL MARKETS.. . ) 26,475,635 |..ccovrevnnnen. 26,240,000 |.
3199999. Total - Bonds - U.S. Special REVENUE & SPECIAI ASSESSIMENES. ... ... cuiiuesiitiisetetitetsetectssssseessesesseseessstessesasssssessssssssss  fetsesssssssessessessssessessesessesossassessessessesess e oesees et se s et ettt ee s s s e ee s st ee s et et et entee st et enssse s et entensesantansessntantassess | sressssnans 1,274979,042 |............. 1,288,485,919
Bonds - Industrial and Miscellaneous

003876 AA 7|ABX FINANCING CO 10/15/2016... | SISO D 06/09/2009...... Various.......

00440E AM 9|ACE INA HOLDINGS 06/15/2019 I 06/03/2009...... MORGAN S

00817Y AF 5|AETNA INC 06/15/2036................... I 04/22/2009...... JEFFERIES & CO.......ccoverre.

00828D AK 7 |AFFINION GROUP INC 10/15/2013.... IS 06/02/2009...... BANC OF AMERICA SECURITIES

01741R AC 6 |ALLEGHENY TECHNOLOGIES 06/01/2019 U SO IS 05/27/2009...... CITIGROUP GLOBAL MARKETS.........coovvirrierinrineieiessssssssesssssssssssesssens

01958X BN 6|ALLIED WASTE NORTH AMER 03/15/2015.........ccocveveririreereiesieniseiesssssssesssssesssnes | sevssssseess | seenens 06/09/2009...... BARCLAYS CAPITAL......cvivierireieieinriesisesesiessssssesssssssssssssssssssssssesssssnss | sessssssesssssesssnssessessssssnssens | sonssssssessensnnsns,000,250 | oviviiisiinnians

01958X BR 7|ALLIED WASTE NORTH AMER 05/15/2016.. IS I 05/12/2009...... BTIG, LLC............... - ....5,000,

01958X BS 5|ALLIED WASTE NORTH AMER 06/01/2017.. R 05/13/2009...... CREDIT SUISSE.... . ....4,811,000

020002 AW 1 |ALLSTATE CORP 05/16/2014.........covveerererererereeeseeesseessssssesesessessesessessssssssssssens | sessenssssens | srevee 05/11/2009...... BARCLAYS CAPITAL.....coiviereieteteteeteee et snanen 15,000,000

023779 AB 7|AMERICAN AIR 144-A 07/30/2014.......oooeeeeieeee et eeiees | cveienieiies | e 06/24/2009...... BARCLAYS CAPITAL.....oveceeteeeeeeceeteeeseieeeseeeneseesssessssenessessssssssennsnnns | eevevenseesssnissssesessssnsnsssenns | sorvnsseneenensnn 2,366,604 | 1ovevereiiicenens

LN2629 50 6|AMERICAN AIRLINES INC TERM 2 12/17/2010 R [P P 06/19/2009...... Various........ccoovveeeninnnns

02580E CC 5|AMERICAN EXPRESS BK FSB 09/13/2017.......ocueeveeeeeeeeeereeseseieesesesesessessesssesseesees | oo I 06/29/2009...... MORGAN KEEGAN & CO.. ..181,667
025816 AX 7|AMERICAN EXPRESS CO 08/28/2017...... I 06/19/2009...... MORGAN KEEGAN & CO...... ..198,167
025816 BA 6|AMERICAN EXPRESS CO 05/20/2014.. I 05/13/2009...... BANC OF AMERICA SECURITIES.... X
025816 BB 4|AMERICAN EXPRESS CO 05/20/2019...... I 05/13/2009...... BANC OF AMERICA SECURITIES....

026074 AA 2|AMERICAN FINANCIAL GROUP 06/15/2019. . I 06/10/2009...... BANC OF AMERICA SECURITIES . X
EH8554 57 6|AMERIPRISE FINANCIAL INC 06/28/2019..... (SRR PR 06/03/2009...... J.P. MORGAN SEC. INC.... . s
031652 AW 0| AMKOR TECHNOLOGIES INC 06/01/2016..........cevereerirreeireirerissiseiessesssssesessssssness | svesssnssnnss | seeeens 06/05/2009...... BARCLAYS CAPITAL
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032511 BF 3|ANADARKO PETROLEUM CORP 06/15/2019 CITIGROUP GLOBAL MARKETS........cosviiierieissieiesesiessssssssessssssesssssns | sssessssssssssssssssssssesssssiesss | sessessssssssessns 4,944,050
907834 AG 0|ANADARKO PETROLEUM CORP 05/15/2028... BTIG, LLC....ooeverereeereeeans ..2,177,100 | ..
032654 AE 5|ANALOG DEVICES 07/01/2014..........cccovrerrnnnes CREDIT SUISSE..... ...4,978,800 | ..
03523T AA 6|ANHEUSER-BUSCH INBEV WOR 01/15/2014.. Bedrock Securities LLC... ...5,503,050 | .. ..120,000
03523T AD 0|ANHEUSER-BUSCH INBEV WOR 11/15/2014.. VAHOUS. ..o vvrvesiseisstsis s ses sttt sttt s s tsnsss | stesssnssestosssnssnssessansnssnsses | sssesssssessessas 25,479,200 | .. .. 37,401
03523T AF 5|ANHEUSER-BUSCH INBEV WOR 11/15/2039.. BANC OF AMERICA SECURIT ..9,918,700 | ..
037933 AD 0|APRIA HEALTHCARE GROUP | 11/01/2014. BANC OF AMERICA SECURITIES ..... ...9,705,000 .
03938L AL 8|ARCELORMITTAL 02/15/2015.........c..cc...... JP.MORGAN SEC. INCi.......ooteetecece sttt sssasssens | sesssssssessssessesssssssesesensens | eveesessessesenes 24,732,750
03938L AM 6|ARCELORMITTAL 06/01/2019............... CITIGROUP GLOBAL MARKETS.........coriiiieieietseiesce st sesiessssessssessssnes | seesssssssesisssssesesssssesesessens | seveesessessesenns 24,380,500 | ..
460377 AB 0|ARCELORMITTAL USA INC 04/15/2014......oroeeeeeeeeieereeeeeeieeessiesiee s Bedrock SECUMHES LLC........coueveeceecieeeecicie ettt siesssnsans | eessessssisssessssssssesssssensnss | sesssessessassassens 8,572,500
044209 AC  8|ASHLAND INC 06/01/2017......oueeereeeeeererereseeeeee e ses s sassses s ssessssss s BANC OF AMERICA SECURITIES.........ooeieeeeieeeeeteeeceseeeieeteesesesstesesas | cevvessesssessessssssssssssssensenss | sesssesssssassaesons 7,243,275
046353 AB 4|ASTRAZENECA PLC 09/15/2017.. MIZUHO SECURITIES USAINC..... ...4,193,360 | ..
LN2796 36 2|ATRIUM COS INC 06/21/2012... BANK DEBT PRINC ADV.....oooiiiiiieieieieeseiesesssts s sesses s ssssssssssssses | sesssssssssssesssssssssssssssssnss | sosssessssssssssssssanss 95,290
053332 AK 8|AUTOZONE INC 01/15/2015........cc0crerernee WACHOVIA CORPORATION. 9,995,900
05523U AD 2|BAE SYSTEMS HOLDINGS INC 08/15/2015. GOLDMAN SACHS............. ...7,356,553
05523U AG 5|BAE SYSTEMS HOLDINGS INC 06/01/2014..... BARCLAYS CAPITAL. ...ttt sesiessssssssssssssssssssesssssssesssssnns | sessssssssssssessssssssessssssssens | sosssessssssssons 17,464,825
05523U AJ 9|BAE SYSTEMS HOLDINGS INC 06/01/2019.......... GOLDMAN SACHS........ooieirrieieississiseestesissssesssssssesssssessssssssessssssssess | ssssssssssessssssssesssssesssssinsss | sesssssssssessones 14,947,650
05949A U5 7|BANC OF AMERICA MORTGAGE SECU 03/25/2035 SCHEDULED ACQUISITION. ....ccvviiinrirrineinrsssieeessssssssssssssesssssssssssssssenes | sssessssssesssssssssesssssesssssesss | sessassssssessossessnsns 92,495
06406H BL 2|BANK OF NEW YORK MELLON 05/15/2014.......... BANC OF AMERICA SECURITIES........oooevieteeecteeeeiceeeieee e eeisseesesssseses | eovssssiesisssssesessesssssssssnans | sosveesisssssenns 14,995,200
06406H BM 0|BANK OF NEW YORK MELLON 05/15/2019...... BANC OF AMERICA SECURITIES.......ocoeviereeecreeeeiceeereeesesisseesesssseses | covsseviesisssssesessesssssssssnsns | sosvesssssssenns 11,984,400 | ..
LN2832 69 6|BANKRUPTCY MANAGEMENT SOL 07/31/2012.. CHASE SECURITIES INC-BANK DEBT. ...3,347,667 | ..
06739F FS 5|BARCLAYS BANK PLC 05/22/2019................ BARCLAYS CAPITAL......coovvverercrerrans 24,946,250 | ..
073902 PR 3|BEAR STEARNS COS LLC 10/02/2017. COHEN & COMPANY SECURITIES, LLC... ...71,846,320 | ..
075811 AE 9|BECKMAN COULTER INC 06/01/2015.. J.P.MORGAN SEC. INC........cccesverrrrrnee. ...9,962,900 | ..
075811 AF 6|BECKMAN COULTER INC 06/01/2019...... J.P. MORGAN SEC. INC..... ...7,957,680 | ..
084664 BG 5|BERKSHIRE HATHAWAY FIN 08/15/2013. BROADPOINT CAPITAL INC.. ..1,274,400 | ..
06846N AB 0|BILL BARRETT CORP 07/15/2016......... BANC OF AMERICA SECURITIES. ...1,903,440 | ..
092113 AF 6|BLACK HILLS CORP 05/15/2014... CREDIT SUISSE.........ccccvvrvennne. .15,000,000 | ..
LN2390 43 0|BLOCKBUSTER INC 08/20/2011....... CREDIT SUISSE-BANK DEBT ...3,253,937 | ..
LN3102 01 6|BOSTON GENERATING B 12/20/2013.. VaMiOUS. ....vvrveeeieiesiese s ...6,988,696 | ..
10138M AD 7 |BOTTLING GROUP LLC 06/15/2015........oeveererereeriereiereeieeiese e sessssssssesessssiesenas COHEN & COMPANY SECURITIES, LLC.....coovvevererreeieiersieeieiseiesieienies [ eevesvssiesisssssesessesssssssesens | eveesessisssseenens 9,859,000 |..ccoovvrernne. 10,000,000
05565Q BL 1|BP CAPITAL MARKETS PLC 05/08/2014..........covvvereriereeeeieeieeeee e s MORGAN STANLEY & CO......ooveiiieieeierceieseteeiesce e esssssssssssessssssseses | cvesssssesisssssessssssssssssssnsns | sossesssssssseses 20,000,000 |....ccccoerrrnene 20,000,000
111021 AE 1|BRITISH TEL PLC 12/15/2030.................... BANC OF AMERICA SECURITIES........oovoeieeeeereeeeeteeeseeteeeesesesssssesas | eevsessesssssessessssssesssssensnss | sesssessessnsenns 11,446,440 | .. ...12,000,000 |....
120568 AT 7|BUNGE LIMITED FINANCE CO 06/15/2019.. J.P. MORGAN SEC.INC............. ...4,999,850 |.. .5,000,000 |....
12189T AQ 7|BURLINGTN NORTH SANTA FE 04/15/2020 J.P.MORGAN SEC. INC............. ...5,356,050 |.. .5,000,000 |....
12189T BB 9|BURLINGTN NORTH SANTA FE 02/01/2014.........evoeerereereiereeseeeee e BANC OF AMERICA SECURITIES.......c.ooiiiereieieeeieicesesiseieesesisssesssas | cevvessessssiesssssssssssssssssnss | sosssessesssssansens 5,383,900 | ..coeevirerrnnn. 5,000,000
12673P AB 1| CAINC 12/01/2014.....ocoooeeeieeeeicie ettt saes VMIOUS. ..ottt bbbt bses st sas | stessassssssessssssssesssstassaesans | srbessssasseesans 11,855,450 12,000,000
130789 AE 0|CALIFORNIA WATER SERVICE 05/01/2019. BAIRD (ROBERT W)....ooitiiciiiecicieiessetssse s ssessssssssssssssessssseses | sesssssssssssssssssssssssssssssnss | sosssesssssssssesens 5,000,000 |..
13134Y AD 9|CALPINE CONSTRUCTION FIN 06/01/2016. Various.......cc.evverennns 118,115,700 | ..
136375 BP 6| CANADIAN NATL RAILWAY 11/15/2017... BARCLAYS CAPITAL.............. ...7,953,695 | ..
13643E AF 2|CANADIAN OIL SANDS 05/15/2019........... BANC OF AMERICA SECURITIES. ...4,989,600 | ..
140420 MV 9| CAPITAL ONE BANK USA NA 07/15/2019 CITIGROUP GLOBAL MARKETS........cooetieieiieirnrinssseissiesssssssssessssssessssss | ssssssssssessssssssessssesssssinsss | sosssssssssessones 24,990,500 | ..
14040H AS 4 |CAPITAL ONE FINANCIAL CO 05/23/2014 J.P. MORGAN SEC. INC............. ..9,951,100 |..
14068X AF 4|CAPMARK LTD 08/15/2036..........cccccvrrernree. SCHEDULED ACQUISITION......cuiviiieeisiceeeiieisieseeteeessesssessesesssssssssssenes | sovsiesssssssssssssssssesssssssses | oeeeessssesssessesssesens 3,254 |..
14312W AB 9|CARMAX AUTO OWNER TRUST 11/15/2011 BANC OF AMERICA SECURITIES. .19,998,286 | ..
147446 AM 0|CASE NEW HOLLAND INC 03/01/2014......... GOLDMAN SACHS..........cccceoue. ...4,400,000 |..
14912L 4E 8|CATERPILLAR FINANCIAL SE 02/15/2019... RAYMOND JAMES..... ..5,430,489 | ..
14912L 4F 5|CATERPILLAR FINANCIAL SE 02/17/2014 BANC OF AMERICA SECURITIES. 11,482,394 | ..
124857 AB 9|CBS CORP 05/15/2014........cccoevverrernne. J.P.MORGAN SEC. INC........cccsurenne. ...9,879,600 | ..
124857 AC 7|CBS CORP 05/15/2019......cccccvvrervernnen. BANC OF AMERICA SECURITIES. ...9,758,500 | ..
14987B AA 1|CC HOLDINGS GS V LLC/CRO 05/01/2017.. MORGAN STANLEY & CO......... ..2,912,760 | ..
151169 AG 4 |CELLU TISSUE HOLDINGS 06/01/2014........coveuerererireieiesissiesesssssssssssessessssssennns JP.MORGAN SEC. INC.....cooetirerrereissssisesssessssissssesssssssessssesssssssssens | sssessssssssssssssssessssesssssinsss | sessessssssssossns 4,818,400
166754 AG 6|CHEVRON PHILLIPS CHEMICA 06/15/2014..........ooovveerirereiesiesireisesiesiesisessessenenninns VAHOUS. ..ottt et sttt s st | stesssnssestenssssnssessansnssesses | snsesssssessesens 20,189,300
166754 AH 4 |CHEVRON PHILLIPS CHEMICA 06/15/2019.......covveierireieiesisseseisesiessssesessesssssninns RBS SECUMHES. .....vvvvvereeciseisesiesieiseiesissie et ss st estsss s essensssssess | esssessessasssssessassensnssnssens 7,999,600
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172441 AR 8| CINEMARK USA INC 06/15/2019.......cciriierireiieieiesisese st siessss s ssesssssassans BARCLAYS CAPITAL. ..ottt sessssesss s sssssss s ssssssssnss | sessesssessssssssssssssessssssssess | soessesssssssssesens 2,926,800
172973 XW 4 |CITICORP MORTGAGE SECURITIES, 06/25/2034... SCHEDULED ACQUISITION.....coeviierieieiiesssieissssiessss s siesssssssssesssssenss | evssssisssessssssessssssssesssssesss | sessessissssssnsssssas 716,876 |..
18538R AA 1|CLEARWATER PAPER CORP 06/15/2016............ GOLDMAN SACHS............. ...2,963,760 | ..
189054 AQ 2|CLOROX COMPANY 03/01/2013............... JEFFERIES & CO....ccovvvevcrerrrnnes ..5,703,736 | ..
125896 BC 3|CMS ENERGY CORP 06/15/2019.. DEUTSCHE BANK SECURITIES INC......ooovirirerinrisieresissseessssssssssssesses | sossssssssssssssssesssssessssssessens | soessssssssesssssnees 491,870 |..
191219 BV 5|COCA-COLA ENTERPRISES 03/01/2015...... DEUTSCHE BANK SECURITIES INC......cooviriiniieriseieiesinseeisssessssssssesss | sessssssesssssssssssssssessssssssnns | sossssssssssessons 12,133,680 |..
1912EQ AD 4|COCA-COLA HBC FINANCE BV 09/17/2015. VAIIOUS. ...ttt sttt et s st sse s ssstessnsnns | sensesessssessssnsesesssssessssntess | sresessesesasnnns 27,087,894 | ..
20030N AP 6|COMCAST CORP 01/15/2017......cceverrrne. COHEN & COMPANY SECURITIES, LLC......ocoveveveerieicieecieieiseieseeieeies [ eeveevesiesesisesesessessesssesens | eveeseesesssssenens 9,394,059 | ..
202795 HS 2|COMMONWEALTH EDISON 09/15/2017....... | VariOUS.....o.ceevricieieieesiee e .15,682,950 | ..
20451N AC 5|COMPASS MINERALS INTERNA 06/01/2019.......c.ovorrrrererererereesieeiee e CREDIT SUISSE.......ooiieieeecteice ettt ssssss s ssessssssssssssssessnss | svsessisssssssssssesssssesssssenses | sevsessessosssesanns 3,899,880 \
205363 AK 0| COMPUTER SCIENCES CORP 03/15/2013.......c.eveeeeereeeeeereiereeeee e ieseseees CREDIT SUISSE.......oieeieeeeteie et ses s tesesasssesesssessss s ssssassssssnss | evsessssssssssssssssssssesssssonses | sevsessesssssanses 11,142,099 | ..cooceveereerre 11,265,000 | oo
205887 BE 1|CONAGRA FOODS INC 04/15/2014.......... J.P. MORGAN SEC. INC..... ...4,997,850 | .. s
20825U AC 8|CONOCO FUNDING 10/15/2031........cccceurerrene ol MORGAN STANLEY & CO......... ...7,494,398 | ..
210518 BY 1|CONSUMERS ENERGY COMPANY 02/15/2014... LAZARD CAPITAL MARKETS, LLC 110,542,800 | ..
219350 AS 4|CORNING INC 05/15/2019......c.ccccomrrrrrerrernns J.P.MORGAN SEC. INC........cccosurrrrne. ..3,999,680 |......cccoe0eeren 4,000,000 | oo
219868 BN 5|CORP ANDINA DE FOMENTO 06/04/2019.... . |F. BANC OF AMERICA SECURITIES..... ..9,982,500 |................. 10,000,000 | ..ovvrveirerierireierienine
22025Y AK 6|CORRECTIONS CORP OF AMER 06/01/2017....... J.P. MORGAN SEC. INC............. ..4,855,800 |......cccor0r0ren5,000,000 | oooorvecirriniieieienins
12667G UH 4|COUNTRYWIDE ALTERNATIVE LOAN 07/25/2035. - SCHEDULED ACQUISITION. .....cvviirieerniiersnsessesesssssesssssssssesssssssssesssssenes | ssssssssssesssssssssessassesssesesss | sesssssssssessasssnsns 106,125 | oovovvvereriereneeen 106,125 | oo
12669F ZT 3|COUNTRYWIDE HOME LOANS 07/25/2034...... SCHEDULED ACQUISITION..........coeverereieeeteee et LA463,091 [ 463,091 |
12669G YA 3|COUNTRYWIDE HOME LOANS 05/25/2035. SCHEDULED ACQUISITION. .....covieeivieecteeeeeeseecteeeseeetsseseseesesesessssesenes | evvrssssessssssssssssesssssssssnens | veresessssssessesssesees 89,192 [ .iieiieieeeen89,192 | e
22546Q AA 5|CREDIT SUISSE NEW YORK 05/01/2014..... CREDIT SUISSE.......oiiecseeeeete ettt s ssssesassnns | seesssssssssssssssesssssssessesensens | eveesessessesanss 24,974,250 | .. et
226566 AJ 6|CRICKET COMMUNICATIONS | 05/15/2016. GOLDMAN SACHS.......cooeieeeieeiseteeiee e siesiss e s sssesseesssssesssssssssssnss | evsessissessssssssesssssesssssnses | sevssssessessanses 11,536,080 |.. ..12,000,000 | .ooovvrrererieeieieeeinns 0
22818T AA 0|CROWN AMERICAS LLC 05/15/2017................ DEUTSCHE BANK SECURITIES INC.......ooovvcieieeeieteiceeeeteeieeeesesses s | cevvessesieseessssssssessssssnsenss | sosseessessassansens 1,941,840 | ..coovererreae 2,000,000 | ..oocvrrereerreeierereeians 0
LN4748 11 4|CSC INCREMENTAL B-2 EXTENDED 03/29/2016 ol VOLUNTARY EXCHANGE ..ottt seesssstssaes | sresssssssesssssssssessssssssesans | svsesssssssensans 10,770,939 |.. 11,000,000 | ..oovverereireerieieieninns 0
LN2574 32 2|CSC-CABLEVISION A-102/24/2012.................. BANC OF AMERICA SECURITIES LLC BANK DEBT.......cococueieieieieiis | cevrveieissiesisessesesssssessinns | cosssessissenans 20,853,842 | .. 21,688,783 | ..o 0
126408 AP 8|CSX CORP 03/15/2011........cccouune BANC OF AMERICA SECURITIES.........ccccoevvrrnnnee i e | 10,464,300 |.. ...10,000,000 {.... ..181,875
126408 BL 6|CSX CORP 05/01/2017.. Bedrock Securities LLC............... 21,522,388 | ..o 1,400,000 |.... ....16,283
126408 GJ 6|CSX CORP 05/01/2017.. BARCLAYS CAPITAL..... ...9,481,850 | .. 10,000,000 63,000
126408 GN 7|CSX CORP 04/01/2015.........ccceev.n. J.P. MORGAN SEC. INC......... ..9,917,700 | .. 10,000,000 57,292
126650 AV 2|CVS CAREMARK CORP 09/15/2014. MIZUHO SECURITIES USA INC ...3,226,048 | .. 3,200,000 18,200
126650 BH 2|CVS CAREMARK CORP 06/01/2017........cvevereererreeeiereiseeeseisssesesessesiesessssssae s BAIRD (ROBERT W)....oocvieieeieiriteietetese et ssssssessssssesssssssesssses | svissessessssssssssssssssssssessnsns | ssssesesssssessesas 2523175 | oo 2,500,000
126659 AA 9|CVS PASS-THROUGH TRUST 07/10/2031........vveverereeeereeieeieee e BARCLAYS CAPITAL. ..ottt sies s sessessssssnes | cvessessesisssssessssssssssssssssns | sossessisssssesens 13,791,400 | .cooveverreeee. 14,000,000
237194 AG 0|DARDEN RESTAURANTS INC 10/15/2017 J.P. MORGAN SEC. INC .7,037,700 |.. .7,500,000 |....
23833N AF 1|DAVE & BUSTER'S INC 03/15/2014....... PALI CAPITAL......oovverereeerrereerenenne ...3,715,000 | .. 14,000,000 |....
24702R AG 6 |DELL INC 04/15/2014.........ccceevuce. BANC OF AMERICA SECURITIES..... ...9,991,600 | .. ...10,000,000 |....
24702R  AJ O [DELL INC 06/15/20719......c0ucmueieeieiieiiesieieiesies et ssssss s ssssasssenes DEUTSCHE BANK SECURITIES INC.......ooeviieieeeeieieeseteise e iesaas | cevvssssssssessssssssesssssessnss | sosssessissssanns 16,988,610 | ..cccovverenines 17,000,000
25156P AC 7|DEUTSCHE TEL FIN 06/15/2030.........ccccvruerrirreieiieriesieieseesisssseseseesssssesessssssssensans VMOUS. ..ottt ettt sses st sans | stssassssssessssssssesssstassansans | srbessssasseesens 21,429,710 | ..ovverenee. 18,500,000 |...ccoereerecrnnne 373,941
25156P AK 9|DEUTSCHE TELEKOM INT FIN 08/20/2013...... BARCLAYS CAPITAL. ...8,533,058 | .. .8,250,000 |.... ....76,049
25179M AG 8|DEVON ENERGY CORPORATION 01/15/2014. - CREDIT SUISSE..... ...6,260,760 | .. .107,813
25380Q AB 5|DIGICEL SA 04/01/2014.........ovvvrerreirererenns . CREDIT SUISSE........cccocvvvrrinnn. ...1,990,000 | ..
260543 BX 0|DOW CHEMICAL CO/THE 05/15/2019.. CITIGROUP GLOBAL MARKETS... ...9,979,400 | ..
260543 BY 8|DOW CHEMICAL CO/THE 05/15/2039...... BANC OF AMERICA SECURITIES. ...6,969,340 | ..
260543 BW 2|{DOW CHEMICAL COMPANY 05/15/2014...... - MORGAN STANLEY & CO......oocveiiieireiersitesietseiesee s esssssesssssesssssssesens | sovssessesisssssesssssssssssssssssss | sossessisssssesns 14,953,200 | ..
26138E AG 4 |DR PEPPER SNAPPLE GROUP 05/01/2013. - CITIGROUP GLOBAL MARKETS.........cooevietrireieteiesieeetess s isssssssssssessssees | sersssssssesssssssesssssssesssessens | seveesessessesenss 10,076,500 | .. ...10,000,000 |....
233331 AN 7|DTE ENERGY COMPANY 05/15/2014........... | J.P. MORGAN SEC.INC............. ...7,000,000 |.. .7,000,000 |....
264399 EQ 5|DUKE ENERGY CORP 02/01/2014........ WACHOVIA CORPORATION. . .7,820,000 |.... ..143,693
693627 AX 9|DUKE ENERGY INDIANA INC 09/15/2013. Various......ccceveeeeeneenins ..41,013
271790 AF 4|EAST COAST POWER 06/30/2017........ MORGAN KEEGAN & CO... ....37,981
278058 AY 8|EATON CORP 10/15/2034............. - J.P. MORGAN SEC. INC
278058 DB 5|EATON CORP 03/15/2037..... - BAIRD (ROBERT W)..
278058 DF 6|EATON CORP 05/15/2013................. BAIRD (ROBERT W).......
LN3358 41 0|EDGEN MURRAY 1stLien 05/11/2015........coorerrerersiesseseresesisssessssssssesssssessnens Jefferies and Co Bank Debt...........ccvcverernereisiesscss s
532457 BE 7|ELILILLY & CO 03/06/2014........cooeieiriesieiesiesissieesssssisisessesssssssssessessssssssessessnens BANC OF AMERICA SECURITIES
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291011 AZ 7|EMERSON ELECTRIC CO 04/15/20715........ccvmrerrrerereresiseieresissie e ssesssseees JP.MORGAN SEC. INC.....coooreieiretciessetseie st siesssssssssens | sssessssssssssssssssssssesssssiesss | sessessssssssessns 9,975,300
292505 AH 7|ENCANA CORP 05/15/2019............... DEUTSCHE BANK SECURITIES INC. ...1,996,440 | ..
29266M AF 6|ENERGY EAST CORP 07/15/2036.... JEFFERIES & CO....ccooevvevcrerrrnes ...4,050,350 | ..
29364N AP 3|ENTERGY MISSISSIPPI 07/01/2019. GOLDMAN SACHS. 112,492,000 | ..
29365T AA 2|ENTERGY TEXAS INC 02/01/2019.... RBS Securities........ ...5,057,850 | ..
293791 AR 0|ENTERPRISE PRODUCTS OPER 03/01/2015.. RBS Securities............ ..2,928,779 | ..
29379V AE 3 |ENTERPRISE PRODUCTS OPER 08/01/2012.. BARCLAYS CAPITAL. ..ottt saeses s sessssssnns | soessessesisssssessssssssssssssnses | sossessisssssesans 22,988,500 | ..
26875P AD 3|EOG RESOURCES INC 06/01/2019.......... JP.MORGAN SEC. INC......oticteeece ettt sssasssens | sesssssssesssssssesesssssesesessens | eveesessessesenns 4,972,400 |..
26884L AA 7|EQT CORP 06/01/2019........ccceuvveeee. J.P. MORGAN SEC. INC............. ...9,966,800 |..
29736R AA 8|ESTEE LAUDER CO INC 10/15/2033........ooeveeeeeereeeeeeee e iee s seesssssssessessseneans BANC OF AMERICA SECURITIES.........ovieieeereeeeieciieseeiseieesesessaeseses | eevvessssiesiesssssssssssssssessenss | sesseessessessansens 6,472,058
305560 AH 7|FAIRPOINT COMMUNICATIONS 04/01/2018........coeerueeereereeererereseeieeeeeseesiesies s MANDATORY EXCHANGE..........coooeoeeeveeieieeeeeieeieeessee e esseesssssessaesssssnes | cevssssssssssssssssessssssssess | ssssessessasssesssses 570,503
LN3764 54 2|FEDERAL MOGUL B 12/27/2014................... CHASE SECURITIES INC-BANK DEBT.
LN3764 58 3|FEDERAL MOGUL C 12/27/2015....... CHASE SECURITIES INC-BANK DEBT.
338032 AZ 8|FISHER SCIENTIFIC INTL 08/15/2014...... ol BBT CAPITAL MARKETS................
340711 AQ 3|FLORIDA GAS TRANSMISSION 05/15/2019. GOLDMAN SACHS.........cccoevnnee.
35177P AS 6|FRANCE TELECOM 07/08/2014.... BANC OF AMERICA SECURITIES.....
35177P AT 4|FRANCE TELECOM 07/08/2019..........cc....... BANC OF AMERICA SECURITIES. .
35687M A* 8|FREESCALE SEMICONDUCTOR T1 12/01/2013.. - CREDIT SUISSE-BANK DEBT........ ...1,299,806 | ..
361448 AG 8|GATX CORP 05/15/2014.......cocvvevererrreierrinnn BANC OF AMERICA SECURITIES........oooevieteeecteeeeiceeeieee e eeisseesesssseses | eovssssiesisssssesessesssssssssnans | sosveesisssssenns 19,799,200 | ..
368710 AG 4|GENENTECH INC 07/15/2015................ . VAHIOUS. ....coeviicecte ittt s st s s nsesessnsnns | sensesessssessssnsesesssssessnsnsess | sresenesesasens 18,533,778 | ..
36962G 4C 5|GENERAL ELEC CAP CORP 05/13/2014.. GOLDMAN SACHS........coooiiieieiieeee ettt s ssssese s | seesssssssssssssssessssessesesensens | seveesessessesenss 14,983,350 | .. ...15,000,000 |....
369604 AY 9|GENERAL ELECTRIC CO 02/01/2013....... MORGAN STANLEY & CO.....ovuieeeeieee ettt ssessssssesssssesssesaas | eevssssesssssesssssssssesssssensnss | sosssessesssseens 10,269,700 |.. ...10,000,000 |....
369604 BC 6|GENERAL ELECTRIC CO 12/06/2017... BAIRD (ROBERT W)......cccceevueee .4, .5,000,000 |....
37331N AA 9|GEORGIA-PACIFIC LLC 05/01/2016........cocevrrerernne. - BANC OF AMERICA SECURITIES. .. ...1,923, .. .2,000,000 |....
361849 MK 5|GMAC COMMERCIAL MORTGAGE SECU 08/16/2033. Maxim Group..........cccoeveveerrrernnes .. ..3,712, .. 3,616,124 |....
36185N D5 6|GMAC MORTGAGE CORPORATION LOA 11/25/2033. SCHEDULED ACQUISITION..
38141E A3 3|GOLDMAN SACHS GROUP INC 05/01/2014................. GOLDMAN SACHS.............
382550 AZ 4|GOODYEAR TIRE & RUBBER C 05/15/2016. Various.......coveverererennns . .
LN4740 09 5|GRAHAM PACKAGING CO LP 04/05/2014.... VOLUNTARY EXCHANGE...... [
406216 AY 7 |HALLIBURTON COMPANY 09/15/2039..... BANC OF AMERICA SECURITIES. .
41163G AD 3|HARCOURT GENERAL INC 06/01/2022..........cooovvrrrererrererieeesieresresessessesessesssssseenes JEFFERIES & CO....cooivvececececeseeteessiesseessessssssssssssssssssssssssssens | sovsssssessnsssssssssssesnsssens | vevssensesseeserens 1,900,000 [ vvocvvverieinen, ,000,
413627 BG 4|HARRAHS OPERATING CO INC 12/15/2018........coevereeereeeeeieeeeseeeseeveses e VOLUNTARY EXCHANGE..........ccoooiueieieeseeceeeee e 16,800,000
413622 AA 9|HARRAHS OPERATING ESCROW 06/01/2017. BANC OF AMERICA SECURITIES. .8,000,000 |....
413875 AL 9|HARRIS CORPORATION 06/15/2019............ CITIGROUP GLOBAL MARKETS....... .7,000,000 |....
418056 AR 8|HASBRO INC 05/15/2014............... BANC OF AMERICA SECURITIES. .. .. 10,000,000 |....
404119 BE 8|HCA INC 04/15/2019.......coiiiieeereiie ettt aens CITIGROUP GLOBAL MARKETS........coeieieieissiseiesesiesissssssesssssnessssses | evsessssssssssssssssssssesssssinses | sevsessesssssessns 4,837,750 | .o 5,000,000
437076 AP 7|HOME DEPOT INC 03/01/2016........covereereeriereiecieresessiee e ses s ssssss s seessneas VMIOUS. ..ottt bbbt bses st sas | stessassssssessssssssesssstassaesans | srbessssasseesans 13,716,480 | ..coovvrerrnnes 14,000,000 |...ccoovreerrrerennes 222,300
437076 AR 3|HOME DEPOT INC 12/16/2013.. COHEN & COMPANY SECURITIES, LLC... ..9,428,687 | .. 9,275,000 |.... ..235,353
441060 AK 6|HOSPIRA INC 05/15/2015.......... BANC OF AMERICA SECURITIES..... ...4,989,800 | .. 5,000,000
448055 AE 3|HUSKY ENERGY INC 06/15/2014. - CITIGROUP GLOBAL MARKETS... ...9,987,800 | .. 10,000,000 |....
448055 AF 0|HUSKY ENERGY INC 12/15/2019.......... - CITIGROUP GLOBAL MARKETS... 4,988,350 | ..ooevieiinnns 5,000,000 |....
44841P AA 3|HUTCHISON WHAMPOA LTD 04/09/2019.... HSBC SECURITIES.... ...9,967,600 | .. 10,000,000
452308 AG 4|ILLINOIS TOOL WORKS INC 04/01/2019...... JEFFERIES & CO..........coo....... 10,171,600 | .. 10,000,000
456036 AE 2|INDUSTRIAL BANK OF KOREA 04/23/2014.. . CITIGROUP GLOBAL MARKETS... ..4,963,250 | .. 5,000,000
457030 AF 1|INGLES MARKETS INC 05/15/2017........... BANC OF AMERICA SECURITIES. ...2,896,440 | .. 3,000,000
460690 BG 4|INTERPUBLIC GROUP COS 07/15/2017... MORGAN STANLEY & CO......... ..2,938,740 | .. 3,000,000 |....
459902 AR 3|INTL GAME TECHNOLOGY 06/15/2019.... ol GOLDMAN SACHS........oooeeecceeeeeeteeeee s vssessesssessesseesssssessssssnssssenss | evsessisssssssssssesssssesssssenses | sevesssessnsanees 12,928,890 |.. ...13,000,000 |....
460146 CD 3|INTL PAPER CO 05/15/2019.................. CITIGROUP GLOBAL MARKETS... ...4,881,700 | .. .5,000,000 |....
462846 AA 4|IRON MOUNTAIN 04/01/2013.... BARCLAYS CAPITAL.............. ...3,105,311 .3,117,000 |....
46489N AD 4 |ISPAT INLAND ULC 04/01/2014 BTIG, LLC.....ceverernes 4,956,250 .5,000,000 |....
450679 BW 4|ITT CORP 05/01/2014................ J.P. MORGAN SEC. INC 14,971,050 | .. ...15,000,000 |....
450679 BX 2|ITT CORP 05/01/2019......cumuiieieriericisiissssseesessessessssssssssssssssesessessss s ssessasssssssssenes JP.MORGAN SEC. INC.....cooevirerirercissssiseiesesississssesssssssessssesssssssssens | sssessssssssssssssssessssesssssinsss | sessessssssssossns 9,986,000 | ..oovevrerrrenne 10,000,000
471109 AC 2| JARDEN CORP 05/01/2076......ccevvereerrrererisrieeessesiessssssessessssssessessessssssessessesssssssssenes DEUTSCHE BANK SECURITIES INC......covueireiierisrieississisisesiessssissssesss | sessssssessssssssssssssesssssssssess | oessessssssessenens 4,598,528 | ....ccovrervrinns 4,750,000
466112 AA 7|JBS USA LLC/JBS USA FINA 05/01/2014.......coveirierrriereissieese e essssesssenes J.P.MORGAN SEC. INC.....coorrrierirrieisrinsiseisiessssissssesssssssessssesssssssssens | srssssssssssssssssssessssesssssiesss | sessessssessossons 4,734,340 | .o 5,000,000
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472319 AF 9|JEFFERIES GROUP INC 07/15/2019......coiieiveieiieeseiersssete e esessssenee CITIGROUP GLOBAL MARKETS........cosiiiieiieissieiesesiesissssssessssssessessns | sssesssssssssssssssssssesssssiesss | sessessssssssessons 9,891,400
478366 AQ 0|JOHNSON CONTROLS INC 01/15/2011 JEFFERIES & CO........cccone... 110,394,550 | ..
478366 AR 8|JOHNSON CONTROLS INC 01/15/2016.................... MORGAN KEEGAN & CO... ..1,820,000
46625M AC 3|JP MORGAN CHASE COMMERCIAL MO 03/15/2033... MAXIM GIOUD.......ovvereseiseiisiieeie st ssssse sttt ssessesssssesses | esssssesssssssssesestessssssessens | sessssssssessessanses 534,855
46625H CY 4|JPMORGAN CHASE & CO 09/01/2015........cccrvvenn JEFFERIES & CO...ooviricieirsieie sttt ssssssssessessessssssssssssesssnsss | ssssssssssessssssssessossessssssnsss | sessesssssessones 15,656,250 |..
485260 BJ 1|KANSAS GAS & ELECTRIC CO 12/15/2037.. JEFFERIES & CO.......ccervvnee. ...4,488,300 | ..
485260 BL 6|KANSAS GAS & ELECTRIC CO 06/15/2019.. CITIGROUP GLOBAL MARKETS... ...6,987,330 |..
48829# AA 2|KELSON ENERGY 1ST LIEN B 03/08/2013... VAHIOUS. ....covvvicecte sttt st s st ssessssssessnsnns | sensesessssessssnsesesssssessnsnsess | sresessesesssnnns 15,143,098
492386 AU 1|KERR-MCGEE CORP 07/01/2024................... VAIIOUS. ....cevvvicecte ettt et s st sse s ssstessnsnns | sensesessssessssnsesesssssesansnsess | sresessesesasnnns 13,451,698 | ..
50064Y AA 1|KOREAHYDRO & NUCLEAR PO 06/17/2014..........oooereeeeererereeeeiee e GOLDMAN SACHS........ooieieeeieiseteeieeesesies e sasssss s seesssssssssssssssnsnss | evsessisssssssssssssssssesssssenses | sevsessessessanses 14,840,250 | ..cooovverenne. 15,000,000
LN3391 31 2|KRONOS INC/MA 2ND LIEN 06/11/2015.......cvueeeereeeeeeeieeee s CREDIT SUISSE-BANK DEBT.......coeiueteieiecteiie e sessssessssessessnsas | evsessessssssssssssssssssesssssenses | sevesssesssssesanns 2,111,646 | ..ococvrrernene 3,000,000
LN2254 42 0|LA PALOMA GENERATING 2ND LIEN 08/16/2013 MERRILL LYNCH BANK DEBT........c.ccccoeerrrnaes ..1,793,500 | .. .3,000,000 |....
BL4785 52 5|LIBERTY ELEC PA 11/02/12014...........ccovvvuenne.. BANC OF AMERICA SECURITIES LLC BANK DEBT. ...5,683,323 | .. 7,017,070
532716 AP 2|LIMITED BRANDS INC 06/15/2019........ J.P.MORGAN SEC. INC.....cc.ceoovrrrrrrrrerrrersrrerins ...1,935,040 | .. 2,000,000
534187 AX T7|LINCOLN NATIONAL CORP 07/01/2019 J.P.MORGAN SEC. INC................. ...3,961,320 | .. 4,000,000
549271 AA 2|LUBRIZOL CORP 06/15/2025.... KEYBANC CAPITAL MARKETS INC.. ..4,512,500 | .. 5,000,000
LN3196 92 7|MACH GEN LLC 02/22/2012.................. VaMioUS. ... ..2,245,313 | .. 3,000,000
55445# AA 1|MACH GEN LLC-2ND LIEN C 02/15/2015...... Various......ooeveerenennns ..8,012,139 | .. 12,112,230
559080 AE 6|MAGELLAN MIDSTREAM PARTN 07/15/2019.. J.P. MORGAN SEC. INC 8,975,710 | .o 7,000,000
565849 AH 9|MARATHON OIL CORP 02/15/2019............... MORGAN KEEGAN & CO......ooovieierierieeieieiese st sessssssssesns | sovsssssesisssssesssessssssssssssss | sossessssssssesns 21 ,191,200 | .. ...20,000,000 |....
570362 AB 9|MARITIMES & NE PIPELINE 05/31/2014... VAIIOUS. ....vovvvicecte ittt s st sse s ssesessnsnns | sensesessssessssnsesesssssessnsntess | sresessesesannnns 34,033,750 |.. ...34,000,000 |....
589331 AQ 0|MERCK & CO INC 06/30/2039.................... CITIGROUP GLOBAL MARKETS........ooeiueeieieeeeeeeeieseseessessessssssssssessssss | evsessissssssssssssssisssesssssonses | sevsessessesssesanns 9,980,200 |.. ...10,000,000 |....
59217E BW 3|MET LIFE GLOBAL FUNDING | 06/10/2014... VMIOUS. ..ottt ettt e es st sassssstnsans | stessasssessessssssssssssssansansans | svsessssaeseesens 21,816,620 |.. ...22,000,000 |....
59156R AU 2|METLIFE INC 06/01/2016.........ccccorvrrrrrnnnee BARCLAYS CAPITAL. ...ttt sttt s sssssssssess | sevsssssssssssessssssssesssssssnss | sosssessissaesaens 10,099,600 |.. 10,000,000 |....
552953 BF 7|MGM MIRAGE INC 05/15/2014.. BANC OF AMERICA SECURITIES. ...2,429,600 | .. .2,500,000
552953 BG 5|MGM MIRAGE INC 11/15/2017...... BANC OF AMERICA SECURITIES..... ...4 380,480 |.. 4,500,000
60877U AR 8 |MOMENTIVE PERFORMANCE 06/15/2014... VOLUNTARY EXCHANGE.............. ..4,252,182 | .. 3,250,000
55276V AA 0|MUBADALA DEVELOPMENT CO 05/06/2014... CITIGROUP GLOBAL MARKETS... ...2,970,570 | .. 3,000,000
55276V AB 8|MUBADALA DEVELOPMENT CO 05/06/2019... CITIGROUP GLOBAL MARKETS....... ...1,985,560 | .. 2,000,000
629855 AN 7|NALCO CO 05/15/2017......covvrvrvrerrrrernirnne DEUTSCHE BANK SECURITIES INC. ...1,957,260 | .. 2,000,000
63534P AD 9 [NATIONAL CITY BANK 05/01/2013.......coieerecrereeeieteisse e vssies s sesases VAHIOUS. ....coivvicteteisies sttt s st a et ae st sesnnens | stesessssssessssesesssssasansetessns | sressesessnsesssnns 6,600,040 | .....cceverrnnne 7,000,000
63534P AG 2 |[NATIONAL CITY BANK 06/07/2017........ooieereercreeeeieieeesee e asen BAIRD (ROBERT W)....ooviuieeieisiteietetese sttt sssssaesssssenasses | evessessessssssssssssssssssssesinss | sessesessssseseesas 2,241,505 | ..ocvvererererne 2,510,000
636180 BJ 9|NATIONAL FUEL GAS CO 05/01/2019...... J.P.MORGAN SEC. INC................. ...9,976,200 | .. 10,000,000 |....
637432 LR 4 |NATIONAL RURAL UTIL COOP 11/01/2018.. BANC OF AMERICA SECURITIES. 2,287,940 | ..o 2,000,000 |.... ..102,597
636274 AC 6|NATL GRID PLC 08/01/2016........cccosvvrrrerrereenenes J.P.MORGAN SEC. INC............. 15,061,800 |.. 15,000,000 | .... ..283,500
LN3132 94 8|NAVISTAR REVOLVING CREDIT LIN 01/19/2012........cvvrerererrerieiererreieesee e VMHOUS. ..ottt bbbttt es st sans | stestasssessessesssssssssestessnsaes | srsesssssassanssnnes 3,035,303 | .ccooerrerrerinnn. 3,600,000
LN3132 98 9|NAVISTAR TERM ADVANCE 01/19/2012.......couerereeereeieiereeieeiesssies s VMHOUS. ..ottt sttt s s s b sans | stessasssessessestssssssestensansaes | srsesssssassanssnnes 8,350,588 | ...ceeverrerrnnn. 9,900,000
651716 AB 8|NEWPAGE HLDG CORP 11/01/2013..... RECD IN LIEU OF CASH INT.
BL4830 25 5|NIELSEN FINANCE 05/02/2016......... VOLUNTARY EXCHANGE..................
655044 AD 7|NOBLE ENERGY INC 03/01/2019. COHEN & COMPANY SECURITIES, LLC...
654902 AB 1|NOKIA CORP 05/15/2019.......... BANC OF AMERICA SECURITIES.........
654902 AC 9|NOKIA CORP 05/15/2039...... Various....
655664 AM 2 |NORDSTROM INC 06/01/2014............... Various.......oceveevevenennns
655844 AE 8 |NORFOLK SOUTHERN CORP 05/15/2017... MORGAN STANLEY & CO.
656569 AD 2|NORTEL NETWORKS LIMITED 07/15/2016 MANDATORY EXCHANGE
LN2669 44 5|NORWOOD PROM PRD A 08/17/2016...... BANK DEBT PRINC ADV....
LN2672 76 1|NPC INTERNATIONAL INC 05/03/2013..... BANK DEBT PRINC ADV...
629377 BG 6|NRG ENERGY INC 06/15/2019.................. Various.......cccvevererennnnns
649840 CP 8|NY STATE GAS & ELECTRIC 12/15/2017. VariouS.......cveevcvereveie e
68389X AF 2|ORACLE CORP 07/08/2014................... BANC OF AMERICA SECURITIES.
68389X AH 8|ORACLE CORP 07/08/2039....... BANC OF AMERICA SECURITIES.....
69073T AM 5| OWENS-BROCKWAY 05/15/2016........c0evverireieirerissieiesissiesissssesessssssesssssessesssssennes J.P.MORGAN SEC. INC.....cooevrrrrerirereresissisesesiesisee s ssesssssssens
69373U AA 5 [PACCAR INC 02/15/2014......coovuereisrereireissiesise e sesiss et st ssessssssssenes VAHOUS. ... vevvrieie ittt sttt
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694475 AA 2| PACIFIC LIFE INSURANCE C 06/15/2039........cccocumirmereiersriesireiesiesisssesesssssassenes GOLDMAN SACHS.......coeieieeteieiesse sttt ssssse et ssessessessaess | sssessssssssssssssssessesssssiesss | sessessssssssessns 9,995,200 10,000,000
707882 AB 2|PENN VIRGINIA CORP 06/15/2016....... J.P. MORGAN SEC. INC ..1,940,060 | ....cooeerverrnnes 2,000,000 |....
71343P AF 8|PEPSIAMERICAS INC 02/15/2014......... ol J.P. MORGAN SEC. INC............. ...9,927,200 | .. 10,000,000
72650R AR 3|PLAINS ALL AMER PIPELINE 01/15/2037. BANC OF AMERICA SECURITIES. ...4,685,047 |.. 5,285,000
72650R AU 6|PLAINS ALL AMER PIPELINE 05/01/2019..... J.P. MORGAN SEC. INC............. ...6,999,580 | .. 7,000,000
693476 BB 8|PNC FUNDING CORP 02/01/2017............. KEEFE BRUYETTE & WOODS....... ..5,376,861 | .. 6,090,000
736508 BQ 4 |PORTLAND GENERAL ELEC 04/15/2019..... DEUTSCHE BANK SECURITIES INC. ...4,996,300 |.. 5,000,000
73755L AE 7 |POTASH CORP-SASKATCHEWAN 05/15/2014 . BANC OF AMERICA SECURITIES..... ..9,975,700 |.. ...10,000,000 | ....
73755L AF 4 |POTASH CORP-SASKATCHEWAN 05/15/2019 . BANC OF AMERICA SECURITIES..... ..9,991,600 |.. ...10,000,000 |....
74153W BY 4|PRICOA GLOBAL FUNDING 1 06/11/2014........ooeeeeereeeereeereeeseve e DEUTSCHE BANK SECURITIES INC.......ooeveieieeeeeteeeseeeteiee s iesaas | cevvsesssesssessessssssesssssensnss | sosssessissssenns 14,968,200 | ...ccevvvrenne. 15,000,000
74251V AB 8|PRINCIPAL FINANCIAL GROU 05/15/2014........ooooeeeeeeeereeeceeeiee e CITIGROUP GLOBAL MARKETS.........coeiueieieeeeeeteieiesesissssssessssssesssssns | evvesssesisssssssssisssssesssssinses | cevsessessansanses 10,000,000 | ..ccoevrerennee 10,000,000
74251V AD 4|PRINCIPAL FINANCIAL GROU 05/15/2019... ol CITIGROUP GLOBAL MARKETS.........cooeviiieieieeieseieiesiessssississsssssessnsnns | evsessissssssssssssssssssesssssisses | sevsessssssssanses 10,000,000 |.. ...10,000,000 |....
74432Q BF 1|PRUDENTIAL FINANCIAL INC 01/15/2015.... VMIOUS......ouiectiie ittt sttt bses bt | stssasssessessssssssessestssansans | srbessssasseesens 19,653,159 |.. 19,980,000 |....
745332 BL 9|PUGET SOUND ENERGY INC 03/09/2029 BANC OF AMERICA SECURITIES. ...4,589,300 | .. .5,000,000 |....
74834L AL 4|QUEST DIAGNOSTIC INC 11/01/2015....... Libertas Partners LLC.................. ...1,242,598 | .. 11,325,000 |....
76112B SQ 4|RAAC SERIES 09/25/2034..................... SCHEDULED ACQUISITION...... v e [ e, 109,320 | .. ...109,320
74977R BQ 6|RABOBANK NEDERLAND 05/13/2014.. .. |F. BANC OF AMERICA SECURITIES. 29,945,100 30,000,000
750753 AB 1|RAILAMERICA INC 07/01/2017.............. - CITIGROUP GLOBAL MARKETS... ...9,592,300 | .. 10,000,000
75281A AK 5|RANGE RESOURCES CORP 05/15/2019.......... VarioUS.......coeveveeeieiiiessseieiesienns ..4,278,930 |.. 4,500,000
76110H GV 5|RESIDENTIAL ACCREDIT LOANS, | 08/25/2033... SCHEDULED ACQUISITION......coiviiieiieecteteeeeieesieeecteeeseeeessvesssessessessssenes | eesiressssesssssssssssssesssssessns | eoveresesssssesssenes 236,295 | .. ....236,295
767201 AF 3|RIO TINTO FINANCE PLC 05/01/2014.. . |F. MORGAN STANLEY & CO......... ...9,880,500 |.. 10,000,000
771196 AQ 5|ROCHE HLDGS INC 03/01/2014........ ol BANC OF AMERICA SECURITIES. ...1,668,480 | .. .1,600,000
771196 AS 1|ROCHE HLDGS INC 03/01/2019.................... ol BAIRD (ROBERT W)......ccooeevrrreee ...5,255,350 | .. .5,000,000
771367 CB 3|ROCHESTER GAS & ELECTRIC 07/15/2019 J.P. MORGAN SEC. INC 9,986,100 10,000,000
77509N AP 8|ROGERS CABLE INC 03/15/2015.............. ol MORGAN STANLEY & CO. 6,646,363 6,165,000
78375P AK 3|RYERSON INC 11/01/2014........ VOLUNTARY EXCHANGE. 2,071,222 4,000,000
783764 AN 3|RYLAND GROUP 05/15/2017............ CITIGROUP GLOBAL MARKETS... ...2,940,180 | .. 3,000,000
803895 AE 1|SATELITES MEXICANOS 11/30/2011... Libertas Partners LLC.............ccc...... ...1,450,000 | .. 2,000,000
808626 AC 9|SCIENCE AAPLICATIONS INT 07/01/2012 ol BANC OF AMERICA SECURITIES..... ..5,117,350 | .. 5,000,000
81211K AN 0|SEALED AIR CORP 06/15/2017.......cccvvurvrrrrnne. - BANC OF AMERICA SECURITIES. ..2,935,110 | .. .3,000,000 |....
LN3497 50 7|SERVICEMASTER CLOSING DATE 07/24/2014.........oooeveereeeereesieeeseresereeveseae VAHIOUS......vcvcvevereeetcie ettt ettt ettt bttt sttt sttt ssssssssssssssssnns | etesassssssssssssssssssssssssssssnss | sesesssssssssssinns 6,141,041 | ovevereree 7,818,212
LN4337 36 3|SERVICEMASTER DELAYED DRAW 07/24/2014 VAMIOUS......ocveveveeeeete ettt ettt ettt sttt sttt ss s ssssssssnssssssnnns | etesessssssssssssssssssssssssssssnns | sresesssssssssssinns 1,710,348 | ..o 2,181,788
822582 AF 9|SHELL INTERNATIONAL FIN 03/21/2014.......... . |F. J.P. MORGAN SEC.INC................. 10,137,600 | .. 10,000,000 | ....
824348 AL 0|SHERWIN-WILLIAMS 02/01/2027.......... KEYBANC CAPITAL MARKETS INC.. ...6,016,140 | .. .6,000,000 |....
827048 AL 3|SILGAN HOLDINGS INC 08/15/2016......... BANC OF AMERICA SECURITIES..... .. ...2,432,000 | .. .2,500,000 |....
828807 CB 1|SIMON PROPERTY GROUP LP 05/15/2014........coovvereererereereeisesesee e CITIGROUP GLOBAL MARKETS.........cooevieieieiesiieteiesiessssississsssssessnsnns | evsessssssssssssssssssssesssssisses | sessesssssssanses 24,740,000 | ...ccoovveeeeee. 25,000,000
LN3377 05 5|SIX FLAGS THEME PARKS B 04/30/2015........ccooevumirrererereieieeiseesese s CHASE SECURITIES INC-BANK DEBT........ccooviiereireieieriectseseieiesienis | evvesiiesssssssssessssesssssieses | oevsessisssssssanns 3,139,750 | .coverrerierrnnn. 4,000,000
832248 AS 7|SMITHFIELD FOODS INC 07/15/2014... J.P.MORGAN SEC. INC........ccosurenne. ..1,924,020 | ..
83238P AA 2|SMITHS GROUP PLC 05/15/2014..... MORGAN STANLEY & CO. ...9,983,400 | ..
83238P AB 0|SMITHS GROUP PLC 05/15/2019. MORGAN STANLEY & CO..... ...9,988,000 | ..
83364L AB 5|SOCIETE GENERALE 04/20/2016..... MIZUHO SECURITIES USA INC 1,972,760
83427B AA 4|SOLO CUP COMPANY 11/01/2013............ - GOLDMAN SACHS. 1,958,560
83586Y AE 3|SORIN REAL ESTATE CDO LTD 10/28/2046.... ACCOUNTING. ..ottt sse s ssae s sessesaesans | evsesssssssesisssssessessssesssssens | sesessissessesssones (107,298)| ..
83586Y AF 0|SORIN REAL ESTATE CDO LTD 10/28/2046.... . ACCOUNTING.....ooevcteeeete ettt ettt sae s sssess s sessesaes | evsesesessesssssssssssessnssssens | sesissessesssssesnsns (45,712) | ..
842587 CE 5|SOUTHERN CO 05/15/2014..........coovvvererrrne. - GOLDMAN SACHS..... 113,985,720 | ..
845437 BH 4|SOUTHWESTERN ELEC POWER 01/15/2017.. e J.P. MORGAN SEC. INC..... ..2,798,610 | ..
LN3548 32 5|STALLION OILFIELD SERVICES 08/01/2012.... | CANTOR FITZGERALD & CO 1,121,149 L
852591 AA 4|STALLION OILFIELD SVCS 02/01/2015........ JEFFERIES & CO............... ...1,500,000 | ..
853250 AB 4|STANDARD CHARTERED BANK 09/26/2017 . Various.......cc.ceuenne. ...8,209,808 | ..
853254 AD 2|STANDARD CHARTERED PLC 11/18/2014....... GOLDMAN SACHS. 25,899,120 | ..
85590A AM 6|STARWOOD HOTELS & RESORT 10/15/2014.. ol Various.......cc.evvenne. ...9,586,200 | ..
85744N AA 9 |STATE STREET BANK&TRUST 01/15/2016.......ccvvvererrrereieriesiseisesessesissssessnsenenns BAIRD (ROBERT W).....ouitiieiiinsieiesiesssstsssesssissssssssssesssssssssssssssssssnsss | sosssssssssssssssssssssessssssssess | soessesssssssssesens 1,991,040
857477 AE 3|STATE STREET CORP 05/30/2014........ooevirierieiniiesiseieeessssssesessessssssessessessssssenans GOLDMAN SACHS........ooieirrieieissisieesiesissssesesssssesssssesssssssssessssssssess | ssssssssssessssssssesssssesssssinsss | sesssssssssessones 14,985,750
24820R AF 5|STATOILHYDRO ASA 05/01/2076.......0everrrerereriesessesesiesssssssssesssssessssssessessssssesssssnes SEA PORT GROUP SECURITIES, LLC......oovuevrieieriseireissississiessninsiees | errssissssssssssssessssesssssiesss | sessssssssisssossns 5,554,750
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85771S AB 2|STATOILHYDRO ASA 04/15/2014........coeveerrerereieeeese et BANC OF AMERICA SECURITIES.......c.coiiieieierseieissestssissiesessssessesins | cesvssssessssesssssssssessssssssinss | soessesssssessens 11,952,840 12,000,000
858155 AC 8|STEELCASE INC 08/15/2011.........ccvvvrrerrnnes BANC OF AMERICA SECURITIES. ...4,896,550 | .. 5,000,000
LN4771 10 8|SUNGARD DATA SYSTEMS INC 02/28/2016 VOLUNTARY EXCHANGE.......... ...9,446,195 | .. 9,600,000
86787G AB 8|SUNTRUST BANK 04/01/2011........ccvvvvrrrrnee. MORGAN KEEGAN & CO... ..3,922,612 | .. 3,905,000
86787G AC 6|SUNTRUST BANK 12/01/2017... MORGAN STANLEY & CO. 7,155,270 9,000,000
86959L AA 1|SVENSKA HANDELSBANKEN AB 06/10/2014.. CITIGROUP GLOBAL MARKETS........oooevniimirnirnressseessssessssssssessssssessssss | svssssssssssssssssssesssssesssssinsss | sessesssssessones 34,904,800 35,000,000
87425E AL 7 |TALISMAN ENERGY 06/01/2019............... VAIIOUS. ...ttt sttt et s st sse s ssstessnsnns | sensesessssessssnsesesssssessssntess | sresessesesasnnns 22,880,720 | .. 22,000,000
87612E AU 0|TARGET CORP 01/15/2038................... CITIGROUP GLOBAL MARKETS... ..4,904,950 |.. .5,000,000 |....
878742 AG 0|TECK RESOURCES LIMITED 05/15/2014. . J.P. MORGAN SEC. INC............. ..1,145.250 |.. .7,500,000 | ....
872456 AA 6| TELECOM ITALIA CAPITAL 06/18/2019.......commereeeeeeereeeeeteieeseeees e sesees e seseees GOLDMAN SACHS........ooieieeeieiseteeieeesesies e sasssss s seesssssssssssssssnsnss | evsessissssssssssssssssssesssssenses | sevsessessessanses 20,000,000 | ..ccoerrrrennnee 20,000,000
87938W AH 6| TELEFONICA SA 07/15/20719.....ccouiieeeeeeeeieeeeeeieeieescesteseee e sies s sass s saesssssssensans MORGAN STANLEY & CO...c.oveieeeieee ettt saessssssesssssesssesans | eevsessssssssesssssssssesssssessnss | sosssessessssenns 10,000,000 | ..ccoevrerennee 10,000,000
87938W AJ 2|TELEFONICA SA 01/15/2015........ccoovvueenee GOLDMAN SACHS........ooieieiteieisteeie ettt ssessss s ssssssssssnss | evsessisssessssssssssssssesssssinses | sevsessssessanses 10,000,000 |.. 10,000,000
87944L AD 1|TELEMAR NORTE LESTE SA 04/23/2019. VariouS.....c.cveeveieiereeee s ...7,000,450 | .. 7,000,000
88033G BH 2|TENET HEALTHCARE CORP 07/01/2019. BANC OF AMERICA SECURITIES. ..5,713,740 | .. 6,000,000
88732J AU 2|TIME WARNER CABLE 06/15/2039........... VariouS. ..o ...9,726,600 | .. 10,000,000
88732J AR 9|TIME WARNER CABLE INC 04/01/2014 CREDIT SUISSE.......coiieieieieississieiseiesiesissssessssssssessssesssssssssssssssssens | ssssssisssessssssssssssssesssssinsss | sesssssssssessnnes 10,861,700 |.. 10,000,000
88731E AJ 9|TIME WARNER ENT 07/15/2033................ COHEN & COMPANY SECURITIES, LLC......cvevureiererireieisssissiseissiesinnes | erseiiessessssssssesssssesssssinses | oosssssssssessnnes 20,658,475 | .. 19,732,000
893526 8Z 9| TRANS-CANADA PIPELINES 01/15/2039. VAHOUS. ..o vvrveesrieissisie s ses sttt sttt antsnsss | stesssnssestesssnssnssessansnssnsses | sssesssssessesens 10,653,905 |.. 9,868,000
89352H AE 9| TRANS-CANADA PIPELINES 08/15/2038. BAIRD (ROBERT W).. ..2,944,824 | .. 2,840,000
89352H AF 6| TRANS-CANADA PIPELINES 08/15/2018. BAIRD (ROBERT Wi....... ...2,081,360 |.. .2,000,000 |....
89417E AF 6|TRAVELERS COS INC 06/02/2019.... MORGAN STANLEY & CO......oovivieieriersetesetssieece e esssssssssssesssssssesees | cvesssssesisssssessssssssssssssnsns | sossssssssssesans 11,947,200 ...12,000,000 |....
LN3133 06 0|TROPICANA LAS VEGAS 12/31/2049... UBS WARBURG LLC, BANK DEBT.......cooviiiieiieieiieicieiese st iesienns | covsvssiesisssssesssssssssssesnsns | ssssssssssssesssnsans 810,359 .3,000,000 |....
97263# AA 2| TROPICANA WIMAR OPCO 01/03/2012........ CREDIT SUISSE-BANK DEBT.......coeiuetrieeereteiieseesieiessssesssssssssssessssses | evsessissssssssssssssssssssssssnses | sessessesssssesssessans 877,517 .3,250,000 |....
LN4762 48 7|UNITED MARITIME 2ND LIEN - TE 12/04/2013. Jefferies and Co Bank Debt..... 5,003,125 .6,000,000 |....
91324P AW 2|UNITEDHEALTH GROUP INC 06/15/2017..... BAIRD (ROBERT W)....... 2,746,553 2,930,000
90320L AC 1|UPC HOLDING BV 04/15/2018.......... CREDIT SUISSE........oiiieieisetieiesssieise st sesssssss s ssesssssssssssssssssssess | ssssssisssesssssssssesssssssssssesss | sesssssissssssssssssas 924,270 1,000,000
EH8051 63 1|UPC HOLDING BV 04/15/2018.. VOLUNTARY EXCHANGE.........ooiieieeiessee et ssesssssssaes | srssssssssessssssssesssssssseses | sssesssssssesens 16,569,342 19,805,531
91159H GR 5|US BANCORP 05/15/2014..........ccoouuen. MORGAN STANLEY & CO.....evvrrriereieriesiese et ssessssssessssssssessas | sevsssssssssssesssssssssessssssssess | soessessssssssns 4,995,500 25,000,000
91911X AH 7|VALEANT PHARAMCEUTICALS 06/15/2016. GOLDMAN SACHS.........cccoovune. 1,935,940 2,000,000
920355 AF 1|VALSPAR CORP 06/15/2019........cccovvvrenee ol BANC OF AMERICA SECURITIES. . 4,978,700 5,000,000
92334N AB 9| VEOLIA ENVIRONNEMENT 06/01/2018.........covmirereerrrrererereiesee s sessseseseesenns BANC OF AMERICA SECURITIES.......cooveieteeecteeeeesesiessissiesessssesees | cvvsisssesssssssssssesssssssesinns | ssvsesesssssesesas 7513473 | 7,718,000
92344S AH 3 |VERIZON WIRELESS CAPITAL 11/15/2013......ocvieeeeeeeeeeeeveee e CITIGROUP GLOBAL MARKETS.........coovieieeieeeseeeteeeseeesssseeesssssssssssnens | evesssssesssessssssssessssssessnns | seesonsssssessesens 8,281,727 | o 7,330,000
92344S AL 4|VERIZON WIRELESS CAPITAL 02/01/2014.. J.P. MORGAN SEC. INC......... ,
92769V AA 7 |VIRGIN MEDIA FINANCE PLC 08/15/2016.... J.P. MORGAN SEC. INC
92857TW AK 6|VODAFONE GROUP 03/15/2016............... HSBC SECURITIES.... ..
92857W AF 7 |VODAFONE GROUP PLC 12/16/2013........coeveeeeeeeierieseeiesessstesee s sesesiesians CREDIT SUISSE.......ooiieieeseteieestee et ssssss e sisssss s sssssssssssanss | sssessssssssssssssssssssesssssinses | sessessesssssessns 4,164,840 | ...coocvvernene 4,000,000
92857W AG 5|VODAFONE GROUP PLC 09/15/2015........coovvieeeeieierieseeiesessssesee s ssesssssians VMIOUS. ..ottt bbbt bses st sas | stessassssssessssssssesssstassaesans | srbessssasseesans 14,857,000 | ..ccoovrerennnes 15,000,000
EH8552 73 7|VODAFONE GROUP PLC 06/10/2019............... MORGAN STANLEY & CO. ..9,974,100 | .. ...10,000,000
928664 AB 7|VOLKSWAGEN AUTO LEASE TRUST 07/15/2011 J.P. MORGAN SEC. INC..... ..9,999,921 | .. 10,000,000
92976G AB 7|WACHOVIA BANK NA 11/01/2014........ccvvvvenne RAYMOND JAMES..... ...9,649,500 | .. 10,000,000
92976G AD 3|WACHOVIA BANK NA 02/01/2015................. HSBC SECURITIES.... ..4,433,750 | .. 5,000,000
932395 AC 0|WALLACE THEATER HOLDINGS 06/15/2013... JEFFERIES & CO... ..5,731,860 | .. ,600,000
94106L AS 8|WASTE MANAGEMENT INC 03/15/2018....... BTIG, LLC...vvvvercreee e ..2,911,200 |.. 3,000,000
94106L AT 6|WASTE MANAGEMENT INC 03/11/2015... DEUTSCHE BANK SECURITIES INC. ..6,467,285 | .. 6,205,000
92933D AA 8|WEA FINANCE LLC 06/02/2014................. VAMIOUS. ..ecveoeeeeeeve e cteeeee et ss e sees s ss st s e s ensss s ssesssnsnsnns | ssessesssssesssssesssssssnsassnsans | srsesssssesessens 19,860,100 |.. ...20,000,000 |....
929248 AA 6|WEA FINANCE/WCI FINANCE 10/01/2012 VAMIOUS. ..ecveoeecvecee e ceee ettt s ssensss s ssssssntnsnns | ssessesssssesssssssssnsssnsansnsans | svsesssssansensens 16,402,900 |.. ...16,945,000 |....
947075 AB 3 |WEATHERFORD INTL INC 08/01/2036..... DEUTSCHE BANK SECURITIES INC. ...4,260,900 | .. .5,000,000 |....
947076 AB 1|WEATHERFORD INTL INC 02/15/2016. MIZUHO SECURITIES USAINC..... ...5,548,800 | .. .6,000,000 |....
94973V AH 0|WELLPOINT INC 12/15/2034............. J.P. MORGAN SEC. INC......... ...5,902,780 | .. .7,300,000 |....
957097 AA 8|WESTAR ENERGY INC 07/01/2014.. JEFFERIES & CO........... ...1,566,405 | .. 1,500,000
957097 AB 6|WESTAR ENERGY INC 01/01/2017.. MORGAN KEEGAN & CO... ...3,251,045 | .. 3,500,000
92933B AA 2| WMG ACQUSITION CORP 06/15/2016.........ceververrrereriesiserseiessssesessesiesssssssssesssssees GOLDMAN SACHS.......cooveiretesississ et stesissssesssssssss e ssesssssssssesssssssssnns | sssssssssessassssssessssessssssnsss | sessessssssssossns 3,851,560 | .ovvevrrerrerinnne 4,000,000
98156Y AB 7|WORLD OMNI AUTO RECEIVABLES T 10/17/2011 BANC OF AMERICA SECURITIES.........ccoviimieiernsireissiesississsessssssessesss | sessssssesssssesssssssssessssssessess | sessesssssessons 17,999,208 |...oovvvrrrenee 18,000,000
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92931N AC 4 |WPP FINANCE (UK) 09/15/2014........c.ooverereerreerere e sses s sssssssaesans Froeveres | e 06/03/2009...... 6,927,830 | ..cocovirverrnnnes 7,000,000

984121 BY 8|XEROX CORPORATION 05/15/2014........coevurerererseieieiesiesisssessesssssesssssesssssssseses | sesssssnnss | soeeons 05/06/2009...... 9,998,200 | ..ocvvrerrrnnes 10,000,000

98385X AD 8| XTO ENERGY INC 02/01/2014.......oooeierieiiieiesiesiseesssisssse e ssssessssssssesssssssssssens | sessssssens | svenens 05/06/2009...... ....1,560,450 |.... ....7,500,000 |.

98385X AG 1|XTO ENERGY INC 06/30/2015 JUOTRE DUPRRRTIOTRS DOV 05/07/2009...... ...3,602,112 | .... ....3,650,000 |.

984851 AC 9| YARA INTERNATIONAL ASA 06/11/2019.....c.ccisrerssersiisrssessessesssessssssssssssssssssssssens | Faserasenns | sesnens 06/04/2009......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........ovurusreriresieeeissrsssssessssssssssssesesssssssssssessansssssesssssassssssessessssssssssssasssssssssas 16,014,700
8399997. Total - Bonds - Part 3 .24,196,990
8399999. TOtAl = BONUS.....veoveceeeieeiececisis et sesssssssss st s sssnsnssnssss st snssns st st s ssensansanes 24,196,990
Common Stocks - Industrial and Miscellaneous

060505 10 4 |BANK OF AMERICA CORP.......c.cooieieiiesieieseiese et ssesssssssesssssssesess. | seesiessssans | sveve 06/26/2009...... VOLUNTARY EXCHANGE. ..7,589,020.000 |.... ..89,772,217 |. 0

283702 10 8|EL PASO PIPELINE PARTNERS LP.......oooiioieieertceeeeeteeee e ssstessessensenin | seesssnsennan | coeeene 06/10/2009...... Various.......ccoevveeeeevereennes .200,000.000 |.... ....3,498,233 |. .0

49455U 10 0 |KINDER MORGAN MANAGEMENT LLC.....ooivireiieeieieeeeeve st siessesssiessnnns | eevessiensns | cevins 04/28/2009...... RECD IN LIEU OF CASH DIV.....ovieieieieeseteee st esssiesssssssienes | cvessssssssssasnes 7,358.460 |.... ...304,890 |. .0

84756N 10 9|SPECTRA ENERGY PARTNERS LP......cooiiuiiiiieiieiissisiesssiessesississsssessessesssenssnes | eessssssnsens | coneans 05/21/2009...... Various. ....coeveveeecieeienenis .143,400.000 |.... ...3,145,833 |. .0
9099999. Total - CoOMMON StOCKS = INAUSEHIAI & MISCEIIBNEOUS. ... c..veeireiiseetsesistessessesssesseessssssessessssessessssesssnsessessesssssssessssesessesss | oe8essessssassessessnsasseesessesessessesansessesaesee e s s oeseEseE oot o0t ee e e b e o8 8 ee ARt E b e e b E et enbed et et en s bt en st antensessntentenss | onsessssensassens 96,721,172
9799997. TOtal - COMMON SEOCKS = Pt ...ttt ettt sttt ettt es st et ee ekt s s es et ems et eef e e seEee e s Eeesesses et ees  fed8essee et eeseEeesetee e e oot ee Do s e e oeEee 8o E e e 8 o0t 48 o0 8 eE 8o E e o8 ee 8o E 8 et 40 E b en b et b n b en et et snben et et st essebsntansans | sressessnssnsessas 96,721,172
9799999. TOtAl = COMMON SHOCKS. ...ttt sttt sttt ente e 96,721,172 |.
9899999. TOtal - Preferred NG COMMON SEOCKS. .. ..ov.iurreuerertsiuseetessreessesseessesssessssssssssssssssssssssessessssessessssassessassessesssssssessssassessssas | 4e8essessssassessessssassessessssessessesassessesassassessessssessessesassessessssessessesansessessesassesessnsessessssansessessnsassassesansessessnssnsesns | ossesssssnsassens 96,721,172 |.
9999999. Total - Bonds, Preferred @na COMMON SEOCKS............veveriiirireiesinsesceesiesessesessessesssssseesessessssssessessessssssessessessasssessess | sessessosssessessessasssessessassssssessessassaessessasssssnssessassssssessessassssssessasssssessessasssssessessasssnssessassassssssessassasssesassassans | sessassnssaes 5,846,985,787
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - U.S. Government
01F042 66 5|FEDERAL NATIONAL MTGE ASSOC....... v | 05/07/2009 | VAROUS.........oveoreeeerveseneessneees | eoveeesseesssessssseisnns | s 101,443,360 | ...... 100,000,000 | ...... 101,443,359 0 0 0 0 0 0. 101,443,359 0 1 1...125,000 |05/01/2035 | 1..
01F050 65 0|FEDERAL NATIONAL MTGE ASSOC....... ... | .05/04/2009 [ CREDIT SUISSE........omvveccreeens | eorereereseereecirenereriies | v 88,324,688 | ...... 86,000,000 | ........ 88,230,625 0 0 0 0 0 (I I 88,230,625 | ... [ — 94,063 | ........ 94,063 |....131,389 |05/01/2034 | 1..
36212C B8 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 784 784 798 808 0 (23) 0 (23 0 784 0 0 0 28 |11/15/2030 | 1..
36212D EV 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 79 82 0 (5) 0 (5 0 77 0 0 0 3 |11/15/2030 | 1..
36212F VZ 4| GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 627 627 638 651 0 (23) 0 (23 0 627 0 0 0 22 |11/15/2030 | 1..
36212N  KY 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 330 330 338 349 0 (19) 0 (19 0 330 0 0 0 12 [11/115/2030 | 1..
36212N 2R 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 422 422 431 442 0 (20) 0 (20 0 422 0 0 0 15 |11/15/2030 | 1..
36201V VY 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,297 5,297 5,039 5,055 0 242 0 242 0 ..5,297 0 0 (V] I 125 109/15/2033 | 1..
36202D 2F 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/07/2009 | VANOUS........rveerreermreerrreesneeens | ceveesseeeessmeeesssnsesnnee | sesneee 17,217,598 | ........ 16,382,739 | ........ 17,007,331 | ........ 17,152,058 | oovveoreernnnd 0 | cooeeeee(14,223) | o0 | s (14,223) | ovvveeeene (VI [ 17,137,835 | oo 0 | 79,763 | ........ 79,763 |...374,762 |11/20/2033 | 1..
36202D 3J 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,867,140 | .......... 1,867,140 | .......... 1,957,871 | .o 1,981,983 | oo 0 [ .(114,843) | o0 | s (114,843) (I — 1,867,140 0 0 0. 52,588 |01/20/2034 | 1..
36296Q N4 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...2,062,162 2,062,162 2,124,027 0 0 0 | e (61,865) 0 | e 2,062,162 0 0 0. 36,535 01/15/2039 | 1..
36202B 4B 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1 1 1 1 0 0 0 0 0 1 0 0 0 0 |05/20/2024 | 1..
36202B 7B 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0 0 0 0 2 0 0 0 0 |07/20/2024 | 1..
36202C 5H 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 180 180 183 183 0 (3) 0 (3) 0 180 0 0 0 7 109/20/2028 | 1..
36202C BJ 1| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |08/20/2024 | 1..
36202C JC 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 18 18 18 18 0 (0) 0 (0) 0 18 0 0 0 1(08/20/2025 | 1..
36202C LW 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 11 1 0 (0) 0 (0) 0 11 0 0 0 0 |12/20/2025 | 1..
36202C MU 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 02/20/2026 | 1..
36202C RE 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,393 2,393 2,396 2,400 0 (6) 0 (6) 0 ..2,393 0 0 0 82 |09/20/2026 | 1..
36202C UC 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |02/20/2027 | 1..
36202C YH 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 20 20 0 (0) 0 (0) 0 19 0 0 0 1 (11/20/2027 | 1..
36202C YW 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |12/20/2027 | 1..
36202D D7 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 37 37 37 37 0 (0) 0 (0) 0 37 0 0 0 1 110/20/2029 | 1..
36202D D8 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 132 132 128 149 0 (16) 0 (16) 0 132 0 0 0 4 110/20/2029 | 1..
36202D DB 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 151 151 151 151 0 1 0 1 0 151 0 0 0 5 (08/20/2029 | 1..
36202D DR 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 210 210 215 226 0 (16) 0 (16 0 210 0 0 0 9 109/20/2029 | 1..
36202D E4 9|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 410 410 421 453 0 (44) 0 (44 0 410 0 0 0 16 |12/20/2029 | 1..
36202D EN 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 14 14 0 (1) 0 (1 0 13 0 0 0 1 11/20/2029 | 1..
36202D FH 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 45 46 0 (0) 0 © 0 45 0 0 0 2 01/20/2030 | 1..
36202D FJ 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,986 6,986 7,145 7477 0 (491) 0 (491 0 ...6,986 0 0 0 296 |01/20/2030 | 1..
36202D FZ 9|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,390 1,390 1,392 1,395 0 (5) 0 (5 0 ..1,390 0 0 0 47 (02/20/2030 | 1..
36202D GE 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,045 1,045 1,046 1,048 0 (3) 0 (3 0 ...1,045 0 0 0 40 (03/20/2030 | 1..
36202D GF 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 461 461 478 513 0 (52) 0 (52 0 461 0 0 0 19 103/20/2030 | 1..
36202D GT 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 836 836 867 950 0 (115) 0 (115 0 836 0 0 0 31 104/20/2030 | 1..
36202D J8 5|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 29,848 | ..o 29,848 | ....ccooovvnnn 29,796 | .covvrvvrrenn. 29,698 0 150 0 150 0 29,848 0 0 (V] I 1,062 |10/20/2030 | 1..
36202D JA 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 154 154 153 151 0 2 0 2 0 154 0 0 0 5 (08/20/2030 | 1..
36202D JC 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 34 34 34 36 0 (2) 0 2) 0 34 0 0 0 1108/20/2030 | 1..
36202D JR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 24,269 | ... 24,269 | ...coovveennnd 25761 | oo 28,800 | ..coovrrer (VI IO [CRCH | — (VN I— (4,531) 0 24,269 0 0 0 831 |09/20/2030 | 1..
36202D KL 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,219 5219 5217 5214 0 5 0 5 0 ..5,219 0 0 (V] 183 |11/20/2030 | 1..
36202D KN 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,195 2,195 2,268 2,427 0 (232) 0 (232) 0 ...2,195 0 0 0 88 |11/20/2030 | 1..
36202D RJ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..7,925 7,925 8,302 9,206 (V1 (1,281) | coveoeeeend (V1 [— (1,281) 0 ..1,925 0 0 0 262 |01/20/2032 | 1..........
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36203A LG 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 44 44 47 50 0 (6) 0 (6) 0 44 0 0 0 2 (10/15/2029 | 1..........
36203D FS 4 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 119 119 122 124 0 (5) 0 (5) 0 119 0 0 0 4109/15/2023 | 1..
36203D V6 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (1) 0 (1) 0 12 0 0 0 0 |12/15/2025 | 1..
36203F TK 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 24 24 25 26 0 2) 0 2) 0 24 0 0 0 1 |04/15/2023 | 1..
36203F TV 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. .1,476 1,476 1,547 1,593 0 (118) 0 (118) 0 ..1,476 0 0 0 53 [04/15/2023 | 1..
36203F WV 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 48 52 0 (5) 0 (5) 0 47 0 0 0 2 (07/15/2023 | 1..
36203F XW 0[GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 21 22 0 (2) 0 2 0 20 0 0 0 1107/15/2023 | 1..
36203G D8 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 11 11 12 13 0 (2) 0 (2) 0 11 0 0 0 0 102/15/2023 | 1..
36203H LQ 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 60 60 62 65 0 (5) 0 (5) 0 60 0 0 0 2 |07/15/2023 | 1..
36203L 2V 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 17 0 (1) 0 (1) 0 16 0 0 0 1109/15/2023 | 1..
36203L CU 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,956 5,956 6,310 6,862 0 (906) 0 (906) 0 ...5,956 0 0 0 200 |09/15/2023 | 1..
36203L DT 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 43 43 44 47 0 (5) 0 (5) 0 43 0 0 0 2 (08/15/2023 | 1..
36203L DU 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4517 4,517 4,731 5214 0 (698) 0 (698) 0 .4,517 0 0 (VN I 169 |08/15/2023 | 1..
36203L FE 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 29 32 0 (4) 0 (4) 0 28 0 0 0 1 106/15/2023 | 1..
36203L QM 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |05/15/2023 | 1..
36203L WX 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 105 105 109 109 0 (4) 0 (4) 0 105 0 0 0 4 105/15/2023 | 1..
36203M 6D 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 68 68 70 74 0 (7) 0 (7) 0 68 0 0 0 2 08/15/2027 | 1..
36203N 3L 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 204 294 304 315 0 (21) 0 (21) 0 294 0 0 0 10 |06/15/2023 | 1..
36203N 5N 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,209 1,209 1,260 1,321 0 (112) 0 (112) 0 ...1,209 0 0 0 43 09/15/2023 | 1..
36203N AX 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 16 0 (0) 0 0) 0 16 0 0 0 1 109/15/2027 | 1..
36203P B5 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 18 0 (1) 0 1) 0 17 0 0 0 1 02/15/2024 | 1..
36203P B9 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 29 0 2) 0 2) 0 26 0 0 0 1 102/15/2024 | 1..
36203P D7 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 433 433 450 471 0 (37) 0 (37) 0 433 0 0 0 16 |06/15/2024 | 1..
36203P DM 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 570 570 591 617 0 (47) 0 (47) 0 570 0 0 0 21 105/15/2024 | 1..
36203P DP 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (1) 0 (1) 0 9 0 0 0 0 |04/15/2024 | 1..
36203P EC 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 186 186 193 202 0 (16) 0 (16) 0 186 0 0 0 6 |06/15/2024 | 1..
36203P WK 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 681 681 729 747 0 (66) 0 (66) 0 681 0 0 0 24 109/15/2021 | 1..
36203Q ZW 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 71 73 0 (4) 0 (4) 0 69 0 0 0 2 (05/15/2023 | 1..
36203R FM 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 313 313 325 353 0 (40) 0 (40) 0 313 0 0 0 11 107/15/2023 | 1..
36203R  Z3 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 304 304 315 324 0 (19) 0 (19) 0 304 0 0 0 11 09/15/2023 | 1..
362035 3M 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 571 571 612 678 0 (107) 0 (107) 0 571 0 0 0 20 |08/15/2023 | 1..
362035 N8 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,439 4,439 4,600 4,605 0 (166) 0 (166) 0 ..4,439 0 0 (V] I 139 | 04/15/2023 | 1..
362035 X3 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .05/01/2009 | SCHEDULED REDEMPTION.. 586 586 602 617 0 (31) 0 (31) 0 586 0 0 0 18 |07/15/2023 | 1..
36203U ND 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 229 229 236 250 0 (21) 0 (21) 0 229 0 0 0 8 |06/15/2023 | 1..
36203U UJ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |07/15/2023 | 1..
36203V XJ 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 196 196 202 207 0 (11) 0 (11) 0 196 0 0 0 7 102/15/2024 | 1..
36203X DT 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 231 231 239 238 0 (7) 0 (7) 0 231 0 0 0 8 |09/15/2023 | 1..
36203X G6 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 18 0 (1) 0 (1) 0 17 0 0 0 1 10/15/2023 | 1..
36203X KS 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...7,690 7,690 8,226 8,749 (VI IO (1,059) | oo (VN I— (1,059) 0 ...7,690 0 0 0 257 |02/15/2024 | 1..
36203X LU 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 66 68 0 (4) 0 (4) 0 65 0 0 0 2 103/15/2024 | 1..
36203X YF 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 1 1 0 (0) 0 (0) 0 1 0 0 0 0 01/15/2026 | 1..
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36203Y HK 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 32 32 0 (1) 0 (1) 0 31 0 0 0 1109/15/2023 | 1..........
36203Y JE 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,094 1,094 1,161 1,266 0 (172) 0 (172) 0 ...1,094 0 0 0 39 |07/15/2023 | 1..
36204A 7A 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 77 77 80 84 0 (7) 0 (7) 0 77 0 0 0 3 (08/15/2023 | 1..
36204B BW 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 714 714 733 733 0 (19) 0 (19) 0 714 0 0 0 25 |09/15/2023 | 1..
36204B CZ 4|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 15 0 (1) 0 (1) 0 14 0 0 0 1110/15/2023 | 1..
36204C Q5 3|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 (1) 0 9 0 0 0 0 109/15/2023 | 1..
36204C XC 0|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (1) 0 (1) 0 9 0 0 0 0 101/15/2024 | 1..
36204D CG 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 17 17 0 (1) 0 (1) 0 16 0 0 0 1 06/15/2024 | 1..
36204H E9 7|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 234 234 242 252 0 (18) 0 (18) 0 234 0 0 0 9 112/15/2023 | 1..
36204K 6J 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,433 1,433 1,533 1,564 0 (131) 0 (131) 0 ..1,433 0 0 0 51 {01/15/2024 | 1..
36204K AM 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,583 5,583 5,838 5,986 0 (403) 0 (403) 0 ..5,583 0 0 (V] I 198 | 06/15/2024 | 1..
36204K S2 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |04/15/2026 | 1..
36204K U8 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 71 76 0 9) 0 9) 0 67 0 0 0 2 03/15/2027 | 1..
36204K W3 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 6 0 (1) 0 (1) 0 5 0 0 0 0 |12/15/2027 | 1..
36204K W7 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 93 93 95 97 0 (3) 0 (3) 0 93 0 0 0 3 01/15/2028 | 1..
36204K WU 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 (1) 0 (1) 0 57 0 0 0 2 [11/15/2027 | 1..
36204K WV 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 120 120 128 144 0 (24) 0 (24) 0 120 0 0 0 4 (11/15/2027 | 1..
36204L 6J 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 468 468 481 487 0 (18) 0 (18) 0 468 0 0 0 17 03/15/2026 | 1..
36204P XR 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 53 53 57 62 0 9) 0 9) 0 53 0 0 0 2 05/15/2024 | 1..
36204Q BU 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 158 158 163 172 0 (14) 0 (14) 0 158 0 0 0 6 |12/15/2023 | 1..
36204Q BV 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..5,017 5,017 5,366 5,828 0 (811) 0 (811) 0 ..5,017 0 0 (V] I 184 112/15/2023 | 1..
36204Q CL 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..4,063 4,063 4,199 4,353 0 (289) 0 (289) 0 ..4,063 0 0 (V] I 142 101/15/2024 | 1..
36204Q JE 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...2,264 2,264 2,422 2,708 0 (444) 0 (444) 0 ..2,264 0 0 0 80 |07/15/2024 | 1..
36204R LJ 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 444 444 464 491 0 (47) 0 (47) 0 444 0 0 0 16 |03/15/2027 | 1..
36204R PH 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 68 78 0 (14) 0 (14) 0 63 0 0 0 2 | 04/15/2027 | 1..
36204S EL 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 714 714 721 721 0 (7) 0 (7) 0 714 0 0 0 29 |12/15/2024 | 1..
36204T 6C 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 34 36 0 (3) 0 (3) 0 33 0 0 0 1 101/15/2024 | 1..
36204U MM 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 18 18 18 18 0 0 0 0 0 18 0 0 0 1 03/15/2027 | 1..
36204U NH 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 |04/15/2024 | 1..
36204U Q9 5|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 28 28 28 28 0 0 0 0 0 28 0 0 0 108/15/2024 | 1..
36204U XU 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 108/15/2024 | 1..
36204V GU 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 80 80 83 83 0 (3) 0 (3) 0 80 0 0 0 3 (01/15/2024 | 1..
36204W RD 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 76 76 78 79 0 (4) 0 (4) 0 76 0 0 0 3 (03/15/2024 | 1..
36204X G9 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (0) 0 (0) 0 7 0 0 0 0 |03/15/2028 | 1..
36204Y WB 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 7 7 0 (1) 0 (1) 0 6 0 0 0 0 |05/15/2024 | 1..
36205B PH 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 20 0 (3) 0 (3) 0 17 0 0 0 1 106/15/2024 | 1..
36205C WR 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 86 86 89 88 0 (2) 0 2) 0 86 0 0 0 3 106/15/2024 | 1..
36205D B5 6|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 (1) 0 9 0 0 0 0 |10/15/2025 | 1..
36205D K2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 274 274 287 309 0 (36) 0 (36) 0 274 0 0 0 9 108/15/2028 | 1..
36205D KW 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 29 32 0 (4) 0 (4) 0 28 0 0 0 1103/15/2028 | 1..
36205F B2 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 67 68 0 2) 0 2) 0 65 0 0 0 2 [12/15/2025 | 1..
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36205F FD 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 244 244 261 286 0 (42) 0 (42) 0 244 0 0 0 9 |06/15/2024 | 1..........
36205F G5 6|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 94 94 96 97 0 2) 0 (2) 0 94 0 0 0 3 04/15/2028 | 1..
36205F GR 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 184 184 184 185 0 (1) 0 (1) 0 184 0 0 0 6 |03/15/2028 | 1..
36205F HD 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 129 129 135 148 0 (19) 0 (19) 0 129 0 0 0 4 105/15/2028 | 1..
36205F J7 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 316 316 338 370 0 (54) 0 (54) 0 316 0 0 0 11 102/15/2024 | 1..
36205G BF 7 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 74 74 73 73 0 0 0 0 0 74 0 0 0 3 108/15/2024 | 1..
36205G XV 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 682 682 702 707 0 (25) 0 (25) 0 682 0 0 0 24 101/15/2026 | 1..
36205H 6M 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 250 250 250 249 0 1 0 1 0 250 0 0 0 9 105/15/2024 | 1..
36205H PY 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 50 50 0 1 0 1 0 51 0 0 0 2 103/15/2028 | 1..
36205H QP 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 343 343 344 346 0 2) 0 2) 0 343 0 0 0 11 103/15/2028 | 1..
36205) SW 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 37 41 0 (6) 0 (6) 0 35 0 0 0 1 |04/15/2024 | 1..
36205K 2W 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 66 66 68 70 0 (3) 0 (3) 0 66 0 0 0 2 101/15/2027 | 1..
36205K 6K 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 245 245 258 293 0 (48) 0 (48) 0 245 0 0 0 9 |02/15/2027 | 1..
36205K HT 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 100 100 105 110 0 (10) 0 (10) 0 100 0 0 0 4 111/15/2024 | 1..
36205K WR 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 442 442 471 523 0 (81) 0 (81) 0 442 0 0 0 16 |06/15/2024 | 1..
36205K ZR 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 89 96 0 (11) 0 (11) 0 85 0 0 0 3 (01/15/2027 | 1..
36205L 5P 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 28 29 0 (1) 0 (1) 0 27 0 0 0 1109/15/2025 | 1..
36205N LX 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 46 46 0 (1) 0 (1) 0 45 0 0 0 2 |04/15/2028 | 1..
36205N MH 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. 20,799 | .o 20,799 | oo LIRS T 20,969 0 (170) 0 (170) 0 20,799 0 0 (V] I 484 105/15/2028 | 1..
36205N NS 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 215 215 218 221 0 (5) 0 (5) 0 215 0 0 0 7 107/15/2028 | 1..
36205P 4V 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 73 73 72 72 0 0 0 0 0 73 0 0 0 3 |06/15/2024 | 1..
36205P 7G 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 139 139 148 155 0 (16) 0 (16) 0 139 0 0 0 5 [09/15/2027 | 1..
36205R 4A 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 60 68 0 (12) 0 (12) 0 56 0 0 0 2 106/15/2026 | 1..
36205R XM 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (4) 0 (4) 0 26 0 0 0 1 06/15/2029 | 1..
36205R YC 5|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 10 1 0 (1) 0 (1) 0 9 0 0 0 0 |04/15/2026 | 1..
362055 MU 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 21 24 0 (4) 0 (4) 0 19 0 0 0 1 103/15/2027 | 1..
362055 MW 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 184 184 190 199 0 (14) 0 (14) 0 184 0 0 0 7 103/15/2027 | 1..
362055 QK 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 15 17 0 (3) 0 (3) 0 14 0 0 0 1 104/15/2027 | 1..
36205T E8 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 27 0 (1) 0 (1) 0 26 0 0 0 1 102/15/2026 | 1..
36205T HH 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 21 21 21 21 0 (0) 0 0) 0 21 0 0 0 1 (04/15/2026 | 1..
36205T PT 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 0) 0 6 0 0 0 0 |12/15/2027 | 1..
36205U 5K 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 97 97 100 107 0 9) 0 9) 0 97 0 0 0 3 105/15/2027 | 1..
36205W 3C 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (0) 0 (0) 0 7 0 0 0 0 |07/15/2024 | 1..
36205X 2M 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 6 0 (1) 0 (1) 0 5 0 0 0 0 |04/15/2025 | 1..
36205X 2V 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 55 55 57 57 0 2) 0 (2) 0 55 0 0 0 2 (05/15/2025 | 1..
36205Y LU 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 124 124 126 127 0 (3) 0 (3) 0 124 0 0 0 4 107/15/2028 | 1..
36206A QM 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |01/15/2026 | 1..
36206B Z8 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 200 200 207 209 0 (9) 0 (9) 0 200 0 0 0 7 109/15/2025 | 1..
36206C SC 4 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 65 66 0 (3) 0 (3) 0 63 0 0 0 2 (05/15/2025 | 1..
36206C US 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 15 0 (1) 0 (1) 0 14 0 0 0 1 106/15/2025 | 1..
36206D CT 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 731 731 733 734 0 (3) 0 (3) 0 731 0 0 0 24 109/15/2025 | 1..
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36206D EQ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,233 1,233 1,245 1,278 0 (45) 0 (45) 0 ..1,233 0 0 0 42 09/15/2028 | 1..........
36206D LD 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,150 2,150 2,297 2,467 0 (318) 0 (318) 0 ...2,150 0 0 0 69 |10/15/2025 | 1..
36206D LS 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 220 220 228 239 0 (19) 0 (19) 0 220 0 0 0 8 |11/15/2025 | 1..
36206E B8 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (1) 0 (1) 0 5 0 0 0 0 |09/15/2025 | 1..
36206E FK 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 172 172 178 189 0 (17) 0 (17) 0 172 0 0 0 6 |12/15/2025 | 1..
36206E JG 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .04/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 14 0 0 0 0 0 14 0 0 0 0 [11/15/2024 | 1..
36206F 3R 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 19 0 (2) 0 2 0 17 0 0 0 108/15/2027 | 1..
36206F 5F 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 26 26 26 27 0 (1) 0 (1) 0 26 0 0 0 102/15/2028 | 1..
36206F 5Q 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. L1127 1,127 1,143 1,224 0 (97) 0 (97) 0 .A127 0 0 0 39 |03/15/2028 | 1..
36206F 5Z 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 53 53 53 54 0 (1) 0 (1) 0 53 0 0 0 2 04/15/2028 | 1..
36206F LJ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,942 2,942 3,143 3,516 0 (574) 0 (574) 0 ..2,942 0 0 (V] I 110 | 08/15/2025 | 1..
36206F R2 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 414 414 416 418 0 (4) 0 (4) 0 414 0 0 0 14 109/15/2025 | 1..
36206F SK 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...1,458 1,458 1,552 1,733 0 (275) 0 (275) 0 ...1,458 0 0 0 47 (10/15/2025 | 1..
36206F VA 7 |GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 85 85 89 97 0 (12) 0 (12) 0 85 0 0 0 3 [11/15/2025 | 1..
36206F X9 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 245 245 255 276 0 (31) 0 (31) 0 245 0 0 0 9 |12/15/2025 | 1..
36206F XD 9|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 281 281 293 308 0 (27) 0 (27) 0 281 0 0 0 10 |{08/15/2025 | 1..
36206G C2 4 |GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 61 61 65 80 0 (20) 0 (20) 0 61 0 0 0 2 06/15/2026 | 1..
36206G LU 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...3,148 3,148 3,260 3414 0 (266) 0 (266) 0 ...3,148 0 0 (V] I 118 | 11/15/2025 | 1..
36206G V3 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...2,840 2,840 2,915 2,923 0 (83) 0 (83) 0 ...2,840 0 0 0 84 110/15/2025 | 1..
36206H C9 7|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0 0 0 0 2 0 0 0 0 |10/15/2025 | 1..
36206H EP 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,182 1,182 1,227 1,275 0 (93) 0 (93) 0 ..1,182 0 0 0 42 (12/15/2025 | 1..
36206H ML 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 104 104 107 115 0 (11) 0 (11) 0 104 0 0 0 4 105/15/2027 | 1..
36206 4D 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |09/15/2025 | 1..
36206 FT 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 15 15 15 16 0 (1) 0 (1) 0 15 0 0 0 108/15/2025 | 1..
36206J HF 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..2,943 2,943 3,090 3,277 0 (334) 0 (334) 0 ..2,943 0 0 0 95 [12/15/2025 | 1..
36206 K4 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 784 784 836 926 0 (142) 0 (142) 0 784 0 0 0 29 |06/15/2026 | 1..
36206) KQ 6|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 221 221 236 261 0 (40) 0 (40) 0 221 0 0 0 8 |05/15/2026 | 1..
36206 YC 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 207 207 207 208 0 (1) 0 (1) 0 207 0 0 0 7 108/15/2025 | 1..
36206J YD 0| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 29 29 30 32 0 2) 0 (2) 0 29 0 0 0 1108/15/2025 | 1..
36206K NM 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 6 0 (1) 0 (1) 0 5 0 0 0 0 |01/15/2026 | 1..
36206K SJ 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (1) 0 (1) 0 7 0 0 0 0 |12/15/2025 | 1..
36206L CD 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 95 95 102 101 0 (6) 0 (6) 0 95 0 0 0 3 109/15/2025 | 1..
36206L LW 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 1 1 0 (1) 0 (1) 0 10 0 0 0 0 |10/15/2025 | 1..
36206L SZ 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,678 2,678 2,826 3,084 0 (406) 0 (406) 0 ..2,678 0 0 0 10/15/2025 | 1..
36206L V5 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,499 1,499 1,558 1,672 0 (172) 0 (172) 0 ..1,499 0 0 0 11/15/2025 | 1..
36206L ZD 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 84 84 88 94 0 (10) 0 (10) 0 84 0 0 0 3 [12/15/2025 | 1..
36206M DT 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 92 92 96 104 0 (12) 0 (12) 0 92 0 0 0 3 102/15/2026 | 1..
36206M MD 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,312 1,312 1,317 1,326 0 (14) 0 (14) 0 1,312 0 0 0 49 [09/15/2029 | 1..
36206M NA 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 9 0 (2) 0 (2) 0 7 0 0 0 0 109/15/2029 | 1..
36206M S9 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 120 120 128 138 0 (18) 0 (18) 0 120 0 0 0 4 108/15/2027 | 1..
36206M TD 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 13 0 1) 0 (1) 0 12 0 0 0 0 |09/15/2027 | 1..
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36206N 2A 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 13 12 0 0 0 0 0 13 0 0 0 1 (10/15/2026 | 1..........
36206N 4P 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 130 130 135 137 0 (7) 0 (7) 0 130 0 0 0 5 05/15/2026 | 1..
36206N DQ 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 247 247 255 265 0 (18) 0 (18) 0 247 0 0 0 9 |10/15/2025 | 1..
36206N X2 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 87 87 88 88 0 (1) 0 (1) 0 87 0 0 0 3 (07/15/2028 | 1..
36206N XQ 3|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 101 101 103 104 0 (2) 0 (2) 0 101 0 0 0 3 106/15/2028 | 1..
36206N YE 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 55 55 56 57 0 (1) 0 (1) 0 55 0 0 0 2 (07/15/2028 | 1..
36206N YH 2|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 30 0 (0) 0 (0) 0 30 0 0 0 1(08/15/2028 | 1..
36206P NK 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 13 16 0 (4) 0 (4) 0 12 0 0 0 0 |12/15/2025 | 1..
36206P S5 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 102 102 108 125 0 (24) 0 (24) 0 102 0 0 0 4 104/15/2026 | 1..
36206P TZ 3|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 296 296 316 340 0 (44) 0 (44) 0 296 0 0 0 11 |04/15/2026 | 1..
36206P UQ 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 460 460 488 525 0 (65) 0 (65) 0 460 0 0 0 16 |05/15/2026 | 1..
36206P VT 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 905 905 965 1,069 0 (164) 0 (164) 0 905 0 0 0 29 |05/15/2026 | 1..
36206Q BB 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 269 269 267 265 0 4 0 4 0 269 0 0 0 9 |02/15/2028 | 1..
36206Q VP 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 9 9 0 (1) 0 (1) 0 8 0 0 0 0 |06/15/2026 | 1..
36206Q VZ 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 383 383 395 430 0 (46) 0 (46) 0 383 0 0 0 14 110/15/2025 | 1..
36206R K2 1| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 93 93 99 109 0 (16) 0 (16) 0 93 0 0 0 3 106/15/2027 | 1..
36206S DG 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |05/15/2026 | 1..
36206S LA 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 308 308 309 311 0 (3) 0 (3) 0 308 0 0 0 11 110/15/2025 | 1..
36206S MK 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 902 902 948 1,022 0 (120) 0 (120) 0 902 0 0 0 32 [11/15/2025 | 1..
36206T YY 2|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 170 170 181 202 0 (32) 0 (32) 0 170 0 0 0 6 |04/15/2027 | 1..
36206U PY 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 156 156 167 184 0 (28) 0 (28) 0 156 0 0 0 5 [06/15/2026 | 1..
36206U Q9 3|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 7 0 (1) 0 1) 0 6 0 0 0 0 |03/15/2026 | 1..
36206V GV 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 0) 0 27 0 0 0 1 [01/15/2026 | 1..
36206V MD 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,073 1,073 1,120 1,198 0 (125) 0 (125) 0 ..1,073 0 0 0 38 |04/15/2026 | 1..
36206V S7 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 (0) 0 10 0 0 0 0 |05/15/2026 | 1..
36206W 2H 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,145 4,145 4,306 4,583 0 (438) 0 (438) 0 ..4,145 0 0 [\ 154 |07/15/2026 | 1..
36206W 3P 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (5) 0 (5) 0 26 0 0 0 1 107/15/2026 | 1..
36206W AM 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 113 113 121 122 0 (9) 0 (9) 0 113 0 0 0 4 109/15/2027 | 1..
36206W K5 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 114 114 122 135 0 (21) 0 (21) 0 114 0 0 0 4 112/15/2025 | 1..
36206W NM 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 272 272 281 297 0 (25) 0 (25) 0 272 0 0 0 10 [02/15/2026 | 1..
36206X 6C 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 371 371 395 415 0 (45) 0 (45) 0 371 0 0 0 13 [10/15/2027 | 1..
36206X 6R 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |01/15/2028 | 1..
36206X P6 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 127 127 135 147 0 (20) 0 (20) 0 127 0 0 0 4 108/15/2027 | 1..
36206Y GF 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 39 41 0 (4) 0 (4) 0 36 0 0 0 1103/15/2026 | 1..
36206Y GQ 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 141 141 142 143 0 2) 0 (2) 0 141 0 0 0 5 | 04/15/2026 | 1..
36207A 7H 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 49 55 0 (8) 0 (8) 0 46 0 0 0 2 105/15/2028 | 1..
36207A A9 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 177 177 180 183 0 (6) 0 (6) 0 177 0 0 0 6 101/15/2028 | 1..
36207A HR 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (1) 0 (1) 0 5 0 0 0 0 |04/15/2026 | 1..
36207A YW 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 11 1 0 (0) 0 (0) 0 11 0 0 0 0 |12/15/2027 | 1..
36207A  Z3 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 146 146 145 144 0 2 0 2 0 146 0 0 0 5 03/15/2028 | 1..
36207B 3U 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 18 18 19 20 0 2) 0 2) 0 18 0 0 0 1 104/15/2026 | 1..
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36207B 4L 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 40 40 41 42 0 2) 0 2) 0 40 0 0 0 103/15/2028 | 1..........
36207B AF 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 1 1 12 0 (1) 0 (1) 0 1 0 0 0 0 |08/15/2028 | 1..
36207B BL 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (5) 0 (5) 0 26 0 0 0 1 109/15/2029 | 1..
36207B R6 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 408 408 409 412 0 (4) 0 (4) 0 408 0 0 0 14 101/15/2028 | 1..
36207B S3 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,087 2,087 2,095 2,121 0 (34) 0 (34) 0 ..2,087 0 0 0 73 101/15/2028 | 1..
36207B SD 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 837 837 848 846 0 9) 0 9) 0 837 0 0 0 34 101/15/2028 | 1..
36207C EH 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 393 393 394 397 0 (4) 0 (4) 0 393 0 0 0 13 | 1171512027 | 1..
36207C F2 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 73 73 74 74 0 (1) 0 (1) 0 73 0 0 0 2 | 11/115/2027 | 1..
36207C F9 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 18 0 1) 0 1) 0 17 0 0 0 1 12/15/2027 | 1..
36207C FC 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,959 3,959 4,100 4,231 0 (272) 0 (272) 0 3,959 0 0 (1] 124 |1 11/15/2027 | 1..
36207C GB 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,395 1,395 1,400 1,408 0 (13) 0 (13) 0 ...1,395 0 0 0 41 (01/15/2028 | 1..
36207C MX 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 4 4 5 5 0 (1) 0 1) 0 4 0 0 0 0 |12/15/2026 | 1..
36207D NQ 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 38 38 40 42 0 (4) 0 (4) 0 38 0 0 0 1 112/15/2026 | 1..
36207E 2N 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 250 250 258 264 0 (14) 0 (14) 0 250 0 0 0 9 |01/15/2027 | 1..
36207F CV  1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 (1) 0 9 0 0 0 0 |08/15/2026 | 1..
36207F KF 7| GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |02/15/2028 | 1..
36207F KY 6|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 225 225 225 227 0 (2) 0 (2) 0 225 0 0 0 7 103/15/2028 | 1..
36207F LJ 8|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 394 394 399 410 0 (16) 0 (16) 0 394 0 0 0 14 103/15/2028 | 1..
36207G F9 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 0 0 0 0 3 0 0 0 0 |09/15/2026 | 1..
36207H 2G 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 96 96 100 105 0 9) 0 9) 0 96 0 0 0 3 06/15/2026 | 1..
36207H 4Q 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 157 157 163 175 0 (17) 0 (17) 0 157 0 0 0 6 |08/15/2026 | 1..
36207H BH 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 119 119 127 165 0 (46) 0 (46) 0 119 0 0 0 4110/15/2026 | 1..
36207H SH 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 136 136 145 155 0 (19) 0 (19) 0 136 0 0 0 5 [01/15/2027 | 1..
36207 2V 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 45 45 0 (0) 0 (0) 0 45 0 0 0 1 05/15/2028 | 1..
36207 4R 1| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 193 193 194 195 0 2) 0 2) 0 193 0 0 0 6 |06/15/2028 | 1..
36207 5S 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 168 168 173 174 0 (6) 0 (6) 0 168 0 0 0 6 |06/15/2028 | 1..
36207 F4 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (0) 0 (0) 0 17 0 0 0 1 12/15/2027 | 1..
36207J RH 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 107 107 107 108 0 (1) 0 (1) 0 107 0 0 0 4 103/15/2027 | 1..
36207J T4 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 216 216 227 247 0 (31) 0 (31) 0 216 0 0 0 7 102/15/2028 | 1..
36207J TX 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..1,235 1,235 1,239 1,247 0 (12) 0 (12) 0 ..1,235 0 0 0 43 (01/15/2028 | 1..
36207 U7 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 60 60 61 63 0 2) 0 2) 0 60 0 0 0 2 02/15/2028 | 1..
36207 VU 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 481 481 479 473 0 8 0 8 0 481 0 0 0 17 02/15/2028 | 1..
36207) W6 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 114 114 119 133 0 (19) 0 (19) 0 114 0 0 0 4103/15/2028 | 1..
36207 YB 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 126 126 133 148 0 (22) 0 (22) 0 126 0 0 0 4 104/15/2028 | 1..
36207K 3Y 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 34 34 34 34 0 (0) 0 (0) 0 34 0 0 0 1 102/15/2030 | 1..
36207K 3Z 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 26 26 0 (0) 0 (0) 0 26 0 0 0 1 102/15/2030 | 1..
36207K A9 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. 12,667 | .o 12,667 | .ovvvrvers 13,319 | e 15,344 0 (2,677) 0 (2,677) 0 12,667 0 0 0 295 |08/15/2028 | 1..
36207K CG 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 18 18 19 22 0 (4) 0 (4) 0 18 0 0 0 1(08/15/2028 | 1..
36207K CR 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 21 21 0 (1) 0 (1) 0 20 0 0 0 1 109/15/2028 | 1..
36207K DA 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 148 148 158 174 0 (26) 0 (26) 0 148 0 0 0 5 [09/15/2028 | 1..
36207K PE 4| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 1 12 0 2) 0 2) 0 10 0 0 0 0 |04/15/2029 | 1..
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36207K QW 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 112 112 120 127 0 (14) 0 (14) 0 112 0 0 0 4 105/15/2029 | 1..........
36207K R2 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 106/15/2029 | 1..
36207K RC 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 50 52 0 (6) 0 (6) 0 47 0 0 0 2 |06/15/2029 | 1..
36207K S8 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 13 14 0 2) 0 2) 0 12 0 0 0 1 (07/15/2029 | 1..
36207K SB 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 23 23 24 25 0 (2) 0 (2) 0 23 0 0 0 1107/15/2029 | 1..
36207K SP 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 122 122 123 124 0 1) 0 (1) 0 122 0 0 0 4107/15/2029 | 1..
36207K T4 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (0) 0 (0) 0 17 0 0 0 108/15/2029 | 1..
36207K TU 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 156 156 156 157 0 (1) 0 (1) 0 156 0 0 0 5 107/15/2029 | 1..
36207K U6 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 610 610 649 728 0 (118) 0 (118) 0 610 0 0 0 23 |08/15/2029 | 1..
36207K UH 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 49 55 0 9) 0 9) 0 46 0 0 0 2 (08/15/2029 | 1..
36207K UU 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 43 43 46 52 0 9) 0 9) 0 43 0 0 0 2 (08/15/2029 | 1..
36207K WL 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 85 84 0 1 0 1 0 85 0 0 0 3 [10/15/2029 | 1..
36207K XD 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 128 128 136 141 0 (13) 0 (13) 0 128 0 0 0 5 [10/15/2029 | 1..
36207K XG 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 5 0 (0) 0 (0) 0 4 0 0 0 0 |10/15/2029 | 1..
36207K XQ 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 44 44 44 45 0 (0) 0 (0) 0 44 0 0 0 2 |11/15/2029 | 1..
36207K YJ 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 253 253 269 278 0 (25) 0 (25) 0 253 0 0 0 9 [11/15/2029 | 1..
36207M 6U 5| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 9 0 0 0 0 0 10 0 0 0 0 |12/15/2026 | 1..
36207M M5 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 31 0 (1) 0 (1) 0 30 0 0 0 1101/15/2028 | 1..
36207M MQ 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 328 328 329 331 0 (3) 0 (3) 0 328 0 0 0 11 101/15/2028 | 1..
36207M NF 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 118 118 119 122 0 (4) 0 (4) 0 118 0 0 0 4101/15/2028 | 1..
36207M QC 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 53 53 54 54 0 (1) 0 1) 0 53 0 0 0 2 (01/15/2028 | 1..
36207M RT 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 445 445 469 530 0 (85) 0 (85) 0 445 0 0 0 13 02/15/2028 | 1..
36207M RU 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,519 1,519 1,518 1,516 0 3 0 3 0 ..1,519 0 0 0 53 |02/15/2028 | 1..
36207M TV 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 153 153 152 152 0 1 0 1 0 153 0 0 0 5 03/15/2028 | 1..
36207M XE 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 205 205 218 233 0 (28) 0 (28) 0 205 0 0 0 7 104/15/2027 | 1..
36207N QX 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,395 1,395 1,487 1,565 0 (169) 0 (169) 0 ...1,395 0 0 0 49 |08/15/2027 | 1..
36207P VK 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 67 67 0 (1) 0 (1) 0 67 0 0 0 2 105/15/2028 | 1..
36207P WH 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 58 58 59 59 0 (1) 0 (1) 0 58 0 0 0 2 |06/15/2028 | 1..
36207P XB 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 90 90 93 96 0 7 0 (7 0 90 0 0 0 3 109/15/2027 | 1..
36207Q 6U 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 16 16 17 17 0 (1) 0 (1) 0 16 0 0 0 1 (03/15/2027 | 1..
36207Q AK 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 56 56 57 58 0 (1) 0 (1) 0 56 0 0 0 2 (01/15/2028 | 1..
36207Q K2 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 10,571 | v 10,571 | oo 11,265 | oo 11,962 | oo (V1 I (1,392) | coveoeeirend (O I (1,392) 0 10,571 0 0 0 396 |04/15/2027 | 1..
36207Q L8 8|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 19,750 | oo 19,750 | coovvvverrs 19,803 | .ovvvvvirn 19,830 0 (80) 0 (80) 0 19,750 0 0 0 691 |09/15/2028 | 1..
36207Q RG 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 440 440 461 495 0 (55) 0 (55) 0 440 0 0 0 16 |04/15/2027 | 1..
36207R 4E 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 6 0 (1) 0 (1) 0 5 0 0 0 0 |02/15/2027 | 1..
36207R  FC 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 746 746 743 740 0 7 0 7 0 746 0 0 0 25 |12/15/2026 | 1..
36207R  GE 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 31 0 (6) 0 (6) 0 26 0 0 0 1102/15/2027 | 1..
36207R  JB 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,357 5,357 5,576 6,001 0 (644) 0 (644) 0 ...5,357 0 0 0 05/15/2027 | 1..
36207R N6 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,031 3,031 3,043 3,067 0 (35) 0 (35) 0 ...3,031 0 0 0 . 02/15/2028 | 1..
36207S CK 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |03/15/2027 | 1..
36207S D7 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 34 34 34 34 0 (0) 0 (0) 0 34 0 0 0 1 103/15/2027 | 1..
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36207S DE 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 53 60 0 (10) 0 (10) 0 49 0 0 0 2 (04/15/2027 | 1..........
36207S L5 0O|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 7 0 (1) 0 (1) 0 6 0 0 0 0 |02/15/2027 | 1..
36207S MC 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 29 32 0 (5) 0 (5) 0 28 0 0 0 1 102/15/2027 | 1..
36207S NX 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,184 1,184 1,262 1,274 0 (90) 0 (90) 0 ..1,184 0 0 0 42 |04/15/2027 | 1..
36207T RM 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 [10/15/2029 | 1..
36207T SC 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 265 265 282 297 0 (32) 0 (32) 0 265 0 0 0 9 [11/15/2029 | 1..
36207T SS 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 142 142 142 143 0 (1) 0 (1) 0 142 0 0 0 5 [11/15/2029 | 1..
36207T X3 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 137 146 0 (17) 0 (17) 0 129 0 0 0 5 103/15/2027 | 1..
36207U GA 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,765 1,765 1,837 1,989 0 (224) 0 (224) 0 ..1,765 0 0 0 56 |12/15/2026 | 1..
36207U LV 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 80 80 81 81 0 (1) 0 (1) 0 80 0 0 0 3 04/15/2028 | 1..
36207U MP 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 382 382 387 396 0 (13) 0 (13) 0 382 0 0 0 13 |04/15/2028 | 1..
36207U QE 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 309 309 313 322 0 (13) 0 (13) 0 309 0 0 0 10 |05/15/2028 | 1..
36207U QQ 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 239 239 240 242 0 (3) 0 (3) 0 239 0 0 0 8 |03/15/2027 | 1..
36207U QW 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 536 536 563 578 0 (42) 0 (42) 0 536 0 0 0 19 |03/15/2027 | 1..
36207U R4 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 94 94 97 103 0 (9) 0 (9) 0 94 0 0 0 3 04/15/2027 | 1..
36207U S8 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 10 10 11 12 0 (2) 0 (2) 0 10 0 0 0 0 [05/15/2027 | 1..
36207V 5E 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,482 4,482 4,534 4,615 0 (133) 0 (133) 0 ..4,482 0 0 (0 [ O 156 |07/15/2028 | 1..
36207V 6R 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 23 23 23 23 0 0) 0 0) 0 23 0 0 0 1 12/15/2027 | 1..
36207V 7G 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 30 0 1) 0 (1) 0 30 0 0 0 1 12/15/2027 | 1..
36207V FW 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 79 79 82 87 0 (8) 0 (8) 0 79 0 0 0 3 04/15/2027 | 1..
36207V GB 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 82 82 82 83 0 (1) 0 1) 0 82 0 0 0 3 05/15/2027 | 1..
36207V SH 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 8 8 0 (1) 0 1) 0 7 0 0 0 0 |02/15/2027 | 1..
36207V UJ 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 16 0 (0) 0 (0) 0 16 0 0 0 1 |04/15/2027 | 1..
36207W 4D 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 126 126 125 124 0 2 0 2 0 126 0 0 0 4 105/15/2028 | 1..
36207W DZ 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 60 67 0 (11) 0 (11) 0 56 0 0 0 2 106/15/2027 | 1..
36207W EN 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 124 124 129 137 0 (13) 0 (13) 0 124 0 0 0 4 104/15/2027 | 1..
36207W U3 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 174 174 186 201 0 (26) 0 (26) 0 174 0 0 0 6 |06/15/2027 | 1..
36207W UF 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 89 89 95 104 0 (15) 0 (15) 0 89 0 0 0 3 105/15/2027 | 1..
36207X 2U 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 166 166 171 172 0 (6) 0 (6) 0 166 0 0 0 6 |01/15/2028 | 1..
36207X 4G 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 124 124 125 125 0 (1) 0 (1) 0 124 0 0 0 4 110/15/2027 | 1..
36207X 4X 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 417 417 445 451 0 (34) 0 (34) 0 417 0 0 0 15 [10/15/2027 | 1..
36207X QL 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 201 201 201 203 0 2) 0 2) 0 201 0 0 0 7 106/15/2028 | 1..
36207X Y9 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 86 86 92 105 0 (19) 0 (19) 0 86 0 0 0 3 | 04/15/2027 | 1..
36207X YE 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,798 5,798 5,820 5,861 0 (62) 0 (62) 0 ..5,798 0 0 0 203 |02/15/2027 | 1..
36207X ZP 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 112 112 116 124 0 (11) 0 (11) 0 112 0 0 0 4 104/15/2027 | 1..
36207Y AJ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 60 60 60 62 0 2) 0 2) 0 60 0 0 0 2 101/15/2028 | 1..
36207Y CC 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 76 76 79 83 0 (7) 0 (7) 0 76 0 0 0 3 108/15/2027 | 1..
36207Y NX 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 216 216 218 219 0 (3) 0 (3) 0 216 0 0 0 7 108/15/2028 | 1..
36207Y QQ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 47 47 0 (1) 0 (1) 0 46 0 0 0 2 (01/15/2028 | 1..
36207Y R6 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 88 88 88 89 0 0) 0 (0) 0 88 0 0 0 3 101/15/2028 | 1..
36207Y SH 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 104 104 105 106 0 1) 0 (1) 0 104 0 0 0 4102/15/2028 | 1..
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36208C 6H 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 467 467 490 524 0 (57) 0 (57) 0 467 0 0 0 17 |07/15/2027 | 1..........
36208C G9 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 41 41 41 43 0 2) 0 (2) 0 41 0 0 0 1 109/15/2028 | 1..
36208C HC 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 109/15/2028 | 1..
36208C HK 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 31 32 0 (1) 0 (1) 0 31 0 0 0 1 109/15/2028 | 1..
36208C KY 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 8 8 9 10 0 (2) 0 (2) 0 8 0 0 0 0 |06/15/2027 | 1..
36208C LL 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 10 0 0 0 0 0 10 0 0 0 0 |08/15/2027 | 1..
36208C SB 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 80 80 85 94 0 (14) 0 (14) 0 80 0 0 0 3 105/15/2027 | 1..
36208C VD 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 42 42 45 46 0 (3) 0 (3) 0 42 0 0 0 2 105/15/2027 | 1..
36208C WV 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 58 58 62 69 0 (11) 0 (11) 0 58 0 0 0 2 |05/15/2027 | 1..
36208C Y9 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 22 26 0 (5) 0 (5) 0 20 0 0 0 1 06/15/2027 | 1..
36208D DK 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,364 1,364 1,431 1,512 0 (147) 0 (147) 0 ..1,364 0 0 0 49 |04/15/2027 | 1..
36208D G9 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 130 130 134 139 0 9) 0 9) 0 130 0 0 0 5 |06/15/2027 | 1..
36208D H4 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 144 144 152 171 0 (26) 0 (26) 0 144 0 0 0 5 |06/15/2027 | 1..
36208D LG 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 173 173 185 190 0 (17) 0 (17) 0 173 0 0 0 6 |06/15/2027 | 1..
36208D LH 6|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 31,963 | .o 31,963 | .o 34,064 | ..o 38,683 [ .o 0 [ e ((CHPAD ] — (U R (6,721) 0 31,963 0 0 (V] 1,197 |06/15/2027 | 1..
36208D MA 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 124 124 132 150 0 (25) 0 (25) 0 124 0 0 0 4 |07/15/2027 | 1..
36208D RW 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 80 80 81 81 0 (1) 0 (1) 0 80 0 0 0 3 [11/15/2027 | 1..
36208D UD 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 628 628 629 629 0 (1) 0 (1) 0 628 0 0 0 21 106/15/2028 | 1..
36208D UE 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 40 40 43 47 0 (6) 0 (6) 0 40 0 0 0 1 06/15/2028 | 1..
36208D UH 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 278 278 292 327 0 (49) 0 (49) 0 278 0 0 0 9 |06/15/2028 | 1..
36208D UJ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,590 2,590 2,600 2,619 0 (30) 0 (30) 0 ...2,590 0 0 0 90 |06/15/2028 | 1..
36208D UK 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 348 348 364 393 0 (45) 0 (45) 0 348 0 0 0 11 |06/15/2028 | 1..
36208D V3 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,350 1,350 1,439 1,560 0 (209) 0 (209) 0 ..1,350 0 0 0 51 |05/15/2027 | 1..
36208D WS 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 114 114 115 116 0 2) 0 (2) 0 114 0 0 0 4 103/15/2028 | 1..
36208D XC 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 57 58 0 2) 0 2) 0 56 0 0 0 2 105/15/2028 | 1..
36208D XS 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0 0 0 0 6 0 0 0 0 |06/15/2028 | 1..
36208D Z4 0|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 335 335 336 337 0 (2) 0 2 0 335 0 0 0 11 102/15/2028 | 1..
36208E 6T 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 76 76 77 77 0 (1) 0 (1) 0 76 0 0 0 2 110/15/2027 | 1..
36208E 6Z 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (1) 0 (1) 0 9 0 0 0 0 110/15/2027 | 1..
36208E H3 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 453 453 483 506 0 (53) 0 (53) 0 453 0 0 0 16 |05/15/2027 | 1..
36208E LC 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 71 71 71 71 0 0 0 0 0 7 0 0 0 3 07/15/2027 | 1..
36208E LT 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 59 59 63 70 0 (11) 0 (11) 0 59 0 0 0 2 108/15/2027 | 1..
36208E NC 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1,412 1,412 1,504 1,659 0 (248) 0 (248) 0 1,412 0 0 0 44 09/15/2027 | 1..
36208E W2 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 60 68 0 (12) 0 (12) 0 57 0 0 0 2 (08/15/2027 | 1..
36208E WU 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 265 265 275 297 0 (32) 0 (32) 0 265 0 0 0 9 |08/15/2027 | 1..
36208E X3 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 167 167 171 180 0 (13) 0 (13) 0 167 0 0 0 5 | 06/15/2028 | 1..
36208E YB 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 37 37 40 44 0 (6) 0 (6) 0 37 0 0 0 1 108/15/2027 | 1..
36208E YJ 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 21 21 23 25 0 (3) 0 (3) 0 21 0 0 0 1 109/15/2027 | 1..
36208E ZC 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 137 137 137 138 0 (1) 0 (1) 0 137 0 0 0 4 106/15/2028 | 1..
36208E ZT 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 77 77 80 85 0 (8) 0 (8) 0 77 0 0 0 3 110/15/2027 | 1..
36208F AY 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 325 325 326 328 0 (3) 0 (3) 0 325 0 0 0 11 101/15/2028 | 1..
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36208F CE 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 277 277 277 279 0 2) 0 2) 0 277 0 0 0 9 |02/15/2028 | 1.........
36208F CU 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 71 71 75 88 0 (17) 0 (17) 0 71 0 0 0 2 |02/15/2028
36208F H4 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 146 146 156 169 0 (23) 0 (23) 0 146 0 0 0 5 |08/15/2027
36208F HS 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 193 193 205 219 0 (27) 0 (27) 0 193 0 0 0 7 |08/15/2027
36208F K6 6|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 37 37 38 38 0 (1) 0 (1) 0 37 0 0 0 1 103/15/2028
36208F KL 3|[GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. LT 1,117 1,121 1,126 0 (9) 0 (9) 0 A7 0 0 0 37 |01/15/2028
36208F LU 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 618 618 625 638 0 (20) 0 (20) 0 618 0 0 0 20 |07/15/2028
36208F MC 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,008 5,008 5,073 5,170 0 (163) 0 (163) 0 ...5,008 0 0 (V] 147 | 06/15/2028
36208F WW 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 250 250 250 249 0 0 0 0 0 250 0 0 0 8 |06/15/2028
36208F YX 2|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |06/15/2028
36208G 3F 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 516 516 543 579 0 (64) 0 (64) 0 516 0 0 0 17 |06/15/2028
36208G 4Y 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 197 197 207 227 0 (31) 0 (31) 0 197 0 0 0 6 |07/15/2028
36208G LW 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 902 902 905 909 0 (7) 0 (7) 0 902 0 0 0 30 | 11/15/2027
36208G MK 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (1) 0 (1) 0 20 0 0 0 1 103/15/2028
36208G QG 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 217 217 223 236 0 (19) 0 (19) 0 217 0 0 0 8 |10/15/2027
36208H 2R 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 84 84 89 101 0 (17) 0 (17) 0 84 0 0 0 3 106/15/2027
36208H 6S 0| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 413 413 435 468 0 (55) 0 (55) 0 413 0 0 0 13 [07/15/2028
36208H PZ 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 271 271 270 268 0 3 0 3 0 271 0 0 0 11 109/15/2027
36208H QA 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 109 109 17 135 0 (25) 0 (25) 0 109 0 0 0 4 109/15/2027
36208H QL 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 37 37 39 46 0 9) 0 9) 0 37 0 0 0 1 109/15/2027
36208H SM 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 66 66 66 67 0 (1) 0 1) 0 66 0 0 0 2 [10/15/2027
36208H UP 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 16 0 (0) 0 (0) 0 16 0 0 0 1 109/15/2027
36208) 2J 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 31 31 31 32 0 (0) 0 (0) 0 31 0 0 0 1 (1171512027
36208) 5P 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 495 495 500 504 0 (10) 0 (10) 0 495 0 0 0 15 |01/15/2028
36208 AF 9| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 42 42 45 47 0 (4) 0 (4) 0 42 0 0 0 2 107/15/2027
36208) AY 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 34 34 35 38 0 (4) 0 (4) 0 34 0 0 0 1 109/15/2027
36208) R5 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 190 190 202 217 0 (27) 0 (27) 0 190 0 0 0 7 109/15/2027
36208) RB 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 131 131 140 144 0 (13) 0 (13) 0 131 0 0 0 5 |09/15/2027
36208 YF 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 132 132 133 134 0 2) 0 (2) 0 132 0 0 0 4 110/15/2027
36208K 5K 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 756 756 759 760 0 (4) 0 (4) 0 756 0 0 0 25 110/15/2027
36208K 7B 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 1 1 0 (0) 0 0) 0 1 0 0 0 0 |09/15/2027
36208K HE 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (0) 0 (0) 0 24 0 0 0 1 108/15/2029
36208K K4 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 90 90 95 115 0 (25) 0 (25) 0 90 0 0 0 3 (08/15/2028
36208L 6G 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,480 2,480 2,509 2,566 0 (86) 0 (86) 0 ...2,480 0 0 0 74 |06/15/2028
36208L FV 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 177 177 177 178 0 2) 0 (2) 0 177 0 0 0 6 |10/15/2027
36208L JB 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 99 99 105 119 0 (20) 0 (20) 0 99 0 0 0 4 108/15/2027
36208L QT 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 1 1 1 1 0 0) 0 (0) 0 1 0 0 0 0 |05/15/2028
36208L QZ 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 216 216 218 228 0 (13) 0 (13) 0 216 0 0 0 7 106/15/2028
36208L RM 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |07/15/2028
36208L RP 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,806 7,806 7,909 8,139 0 (332) 0 (332) 0 ...1,806 0 0 0 229 |07/15/2028
36208L RQ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 432 432 437 448 0 (16) 0 (16) 0 432 0 0 0 14 108/15/2028 | 1..
36208L WM 5| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 281 281 282 285 0 (3) 0 (3) 0 281 0 0 0 9 |12/15/2027 | 1..........
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36208L XC 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 77 77 77 78 0 (1) 0 (1) 0 7 0 0 0 3 (03/15/2028 | 1..........
36208L XP 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 136 136 136 137 0 (1) 0 (1) 0 136 0 0 0 5 [04/15/2028 | 1..
36208M 3M 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 269 269 283 288 0 (19) 0 (19) 0 269 0 0 0 10 |08/15/2027 | 1..
36208M 4P 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 116 116 123 135 0 (19) 0 (19) 0 116 0 0 0 4 108/15/2027 | 1..
36208M 5F 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 66 66 66 67 0 (1) 0 (1) 0 66 0 0 0 2 108/15/2027 | 1..
36208M LG 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 37 37 0 (1) 0 (1) 0 36 0 0 0 1 112/15/2027 | 1..
36208M RS 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (1) 0 (1) 0 22 0 0 0 102/15/2028 | 1..
36208M YT 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,289 1,289 1,373 1,490 0 (202) 0 (202) 0 ...1,289 0 0 0 45 (10/15/2027 | 1..
36208N  3M 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 185 185 186 187 0 2) 0 2 0 185 0 0 0 6 |11/15/2027 | 1..
36208N 6G 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 273 273 275 276 0 (4) 0 (4) 0 273 0 0 0 9 |02/15/2028 | 1..
36208N JX 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 13 0 2) 0 (2) 0 12 0 0 0 0 |09/15/2027 | 1..
36208N N5 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 38 40 0 (4) 0 (4) 0 35 0 0 0 1 (12/15/2027 | 1..
36208N N8 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 30 0 (1) 0 (1) 0 30 0 0 0 1 |12/15/2027 | 1..
36208N QN 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 158 158 158 159 0 2) 0 (2) 0 158 0 0 0 5 103/15/2028 | 1..
36208N V7 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 189 189 198 218 0 (29) 0 (29) 0 189 0 0 0 6 103/15/2028 | 1..
36208N WL 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 210 210 211 212 0 (2) 0 (2) 0 210 0 0 0 7 103/15/2028 | 1..
36208N XX 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 33 33 34 37 0 (5) 0 (5) 0 33 0 0 0 1 106/15/2028 | 1..
36208N  ZQ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 51 51 0 (1) 0 (1) 0 51 0 0 0 2 |04/15/2028 | 1..
36208P EN 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 99 99 106 120 0 (21) 0 (21) 0 99 0 0 0 4109/15/2027 | 1..
36208P EQ 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 0) 0 2 0 0 0 0 |08/15/2027 | 1..
36208P GW 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,063 3,063 3,264 3,591 0 (529) 0 (529) 0 ...3,063 0 0 (V] I 115 109/15/2027 | 1..
36208P GZ 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 |09/15/2027 | 1..
36208P NH 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 33 34 0 (0) 0 (0) 0 33 0 0 0 1 (04/15/2028 | 1..
36208P NX 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 |04/15/2028 | 1..
36208P PD 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 98 98 99 102 0 (4) 0 (4) 0 98 0 0 0 3 04/15/2028 | 1..
36208P QH 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 311 311 309 308 0 4 0 4 0 311 0 0 0 10 |03/15/2029 | 1..
36208P QR 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 68 68 71 78 0 (9) 0 (9) 0 68 0 0 0 2 05/15/2028 | 1..
36208P RE 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 82 82 82 81 0 2 0 2 0 82 0 0 0 3 105/15/2028 | 1..
36208P TD 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 47 49 0 2) 0 (2) 0 47 0 0 0 2 106/15/2028 | 1..
36208P VN 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 167 167 172 174 0 (6) 0 (6) 0 167 0 0 0 6 |06/15/2028 | 1..
36208P VQ 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 0) 0 12 0 0 0 0 |06/15/2028 | 1..
36208Q AA 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 659 659 668 688 0 (29) 0 (29) 0 659 0 0 0 23 |02/15/2028 | 1..
36208Q B9 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 156 156 157 158 0 2) 0 2) 0 156 0 0 0 5 101/15/2028 | 1..
36208Q CA 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 251 251 253 255 0 (4) 0 (4) 0 251 0 0 0 8 |01/15/2028 | 1..
36208Q GC 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 121 121 128 146 0 (25) 0 (25) 0 121 0 0 0 4 111/15/2027 | 1..
36208Q JB 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 268 268 269 269 0 2) 0 2) 0 268 0 0 0 9 |12/15/2027 | 1..
36208Q JD 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1473 1473 1,570 1,653 0 (180) 0 (180) 0 1,473 0 0 0 54 112/15/2027 | 1..
36208Q RP 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |07/15/2028 | 1..
36208Q SG 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 274 274 278 282 0 (8) 0 (8) 0 274 0 0 0 9 109/15/2028 | 1..
36208Q UD 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 362 362 366 370 0 (8) 0 (8) 0 362 0 0 0 12 08/15/2028 | 1..
36208Q XR 2| GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 319 319 321 322 0 2) 0 2) 0 319 0 0 0 11 101/15/2029 | 1..
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36208R ER 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 548 548 584 650 0 (102) 0 (102) 0 548 0 0 0 20 |11/15/2027 | 1.........
36208R FZ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 106 106 107 108 0 (1) 0 (1) 0 106 0 0 0 4 102/15/2028 | 1..
36208R  G6 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 49 54 0 (8) 0 (8) 0 46 0 0 0 2 (10/15/2027 | 1..
36208R RW 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 76 76 76 77 0 (1) 0 (1) 0 76 0 0 0 3 [11/15/2027 | 1..
36208R SP 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 87 87 87 88 0 (1) 0 (1) 0 87 0 0 0 3 [12/15/2027 | 1..
36208R V5 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 428 428 429 431 0 (3) 0 (3) 0 428 0 0 0 15 103/15/2028 | 1..
36208R W9 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 9 0 (1) 0 (1) 0 8 0 0 0 0 |03/15/2028 | 1..
36208R X7 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,982 1,982 2,060 2,206 0 (224) 0 (224) 0 ...1,982 0 0 0 58 |07/15/2028 | 1..
36208R XL 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 1) 0 1) 0 9 0 0 0 0 |04/15/2028 | 1..
36208R XV 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 743 743 767 840 0 (97) 0 (97) 0 743 0 0 0 26 |05/15/2028 | 1..
362085 3S 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 115 115 116 116 0 2) 0 (2) 0 115 0 0 0 4101/15/2028 | 1..
362085 4N 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 221 221 223 226 0 (6) 0 (6) 0 221 0 0 0 7 102/15/2028 | 1..
362085 7E 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 79 80 0 2) 0 2) 0 78 0 0 0 3 102/15/2028 | 1..
362085 EA 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 64 64 68 72 0 (9) 0 (9) 0 64 0 0 0 2 [10/15/2029 | 1..
362085 UD 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 |03/15/2028 | 1..
36208S YM 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 50 50 53 60 0 (10) 0 (10) 0 50 0 0 0 2 08/15/2029 | 1..
36208T 4P 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,050 3,050 3,213 3,546 0 (496) 0 (496) 0 ...3,050 0 0 (0 [ O 106 |05/15/2028 | 1..
36208T 4W 7 |GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 13 13 13 12 0 0 0 0 0 13 0 0 0 0 |06/15/2028 | 1..
36208T AD 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 36 37 0 1) 0 (1) 0 36 0 0 0 1 03/15/2028 | 1..
36208T AT 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 85 86 0 (1) 0 (1) 0 85 0 0 0 3 (03/15/2028 | 1..
36208T BS 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 70 71 0 2) 0 2) 0 69 0 0 0 2 |04/15/2028 | 1..
36208T C6 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 19 19 19 19 0 0 0 0 0 19 0 0 0 1 [11/15/2027 | 1..
36208T CE 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 79 79 79 81 0 (3) 0 (3) 0 79 0 0 0 3 (05/15/2028 | 1..
36208T K7 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 129 129 129 130 0 2) 0 (2) 0 129 0 0 0 4 104/15/2028 | 1..
36208T SY 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...2,554 2,554 2,581 2,602 0 (48) 0 (48) 0 ...2,554 0 0 0 89 |01/15/2028 | 1..
36208T TJ 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 72 72 73 74 0 (1) 0 (1) 0 72 0 0 0 2 102/15/2028 | 1..
36208T VE 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..1,576 7,576 7,603 7,656 0 (80) 0 (80) 0 ..7,576 0 0 0 265 |12/15/2027 | 1..
36208T XT 2|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 68 70 0 (2) 0 (2) 0 67 0 0 0 2 101/15/2028 | 1..
36208U BK 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 48 48 51 56 0 (8) 0 (8) 0 48 0 0 0 2 | 11115/2027 | 1..
36208U CT 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 78 79 0 (1) 0 (1) 0 78 0 0 0 3 [11/15/2027 | 1..
36208U D9 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 27 0 (0) 0 (0) 0 27 0 0 0 1 [11/15/2027 | 1..
36208U HK 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 28 29 0 (3) 0 3) 0 27 0 0 0 1 12/15/2027 | 1..
36208U JW 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 129 130 0 2) 0 2) 0 129 0 0 0 4 112/15/2027 | 1..
36208U K6 3|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 36 36 0 (0) 0 (0) 0 36 0 0 0 1101/15/2028 | 1..
36208U KA 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 144 144 146 149 0 (5) 0 (5) 0 144 0 0 0 5 [01/15/2028 | 1..
36208U KV 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 42 42 43 43 0 (1) 0 (1) 0 42 0 0 0 1 101/15/2028 | 1..
36208U TS 6|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 34 34 34 33 0 1 0 1 0 34 0 0 0 1 06/15/2028 | 1..
36208U TV 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..9,133 9,133 9,074 8,980 0 153 0 153 0 ..9,133 0 0 0 319 |07/15/2028 | 1..
36208V 6S 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 18 0 (0) 0 (0) 0 17 0 0 0 1104/15/2028 | 1..
36208V 7A 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 30 0 0) 0 (0) 0 30 0 0 0 1104/15/2028 | 1..
36208V A3 9| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 23 23 23 24 0 1) 0 1) 0 23 0 0 0 1 12/15/2027 | 1..
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36208V EV 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 17 0 (1) 0 (1) 0 16 0 0 0 103/15/2028 | 1..........
36208V GA 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 36 36 0 (1) 0 (1) 0 35 0 0 0 1 107/15/2028 | 1..
36208V HV 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 15 15 15 15 0 0 0 0 0 15 0 0 0 1 03/15/2028 | 1..
36208V N2 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 440 440 441 442 0 2) 0 2) 0 440 0 0 0 15 |07/15/2028 | 1..
36208V RS 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 40 40 40 40 0 (0) 0 (0) 0 40 0 0 0 1107/15/2028 | 1..
36208V TV 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 51 52 0 (2) 0 (2) 0 51 0 0 0 2 [11/15/2027 | 1..
36208V UB 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 74 74 74 74 0 0 0 0 0 74 0 0 0 3 | 11/115/2027 | 1..
36208V UC 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 788 788 839 947 0 (159) 0 (159) 0 788 0 0 0 28 |11/15/2027 | 1..
36208V UH 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 700 700 702 707 0 (8) 0 8) 0 700 0 0 0 21 |11/15/2027 | 1..
36208V X4 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |01/15/2028 | 1..
36208V XJ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 181 181 182 183 0 2) 0 (2) 0 181 0 0 0 6 101/15/2028 | 1..
36208V XM 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 43 43 43 44 0 (1) 0 1) 0 43 0 0 0 2 (01/15/2028 | 1..
36208V XY 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 516 516 518 523 0 (7) 0 (7) 0 516 0 0 0 16 |01/15/2028 | 1..
36208V ZK 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1 1 1 1 0 (0) 0 (0) 0 1 0 0 0 0 |02/15/2028 | 1..
36208V ZM 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 69 70 0 (1) 0 (1) 0 69 0 0 0 2 102/15/2028 | 1..
36208W D8 3| GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 164 164 166 167 0 (3) 0 (3) 0 164 0 0 0 5 [07/15/2028 | 1..
36208W G7 2|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 81 88 0 (11) 0 (11) 0 77 0 0 0 3 106/15/2028 | 1..
36208W M3 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 110 110 110 111 0 (1) 0 (1) 0 110 0 0 0 4101/15/2028 | 1..
36208W M7 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 82 82 83 83 0 1) 0 (1) 0 82 0 0 0 3 02/15/2028 | 1..
36208W ZD 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 31 32 0 (1) 0 (1) 0 31 0 0 0 1101/15/2028 | 1..
36208X 3R 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 138 138 139 139 0 (1) 0 1) 0 138 0 0 0 5 [12/15/2028 | 1..
36208X CF 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 281 281 293 313 0 (32) 0 (32) 0 281 0 0 0 9 |03/15/2028 | 1..
36208X CJ 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .05/01/2009 | SCHEDULED REDEMPTION.. 37737 | s KYAK YA - 37,892 | oo 37,972 0 (236) 0 (236) 0 37,737 0 0 (V)N 1,099 |03/15/2028 | 1..
36208X FG 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 28 0 (1) 0 (1) 0 27 0 0 0 1 (04/15/2028 | 1..
36208X G5 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 38 38 38 39 0 (0) 0 (0) 0 38 0 0 0 1 104/15/2028 | 1..
36208X L5 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 36 36 0 (1) 0 (1) 0 35 0 0 0 1 106/15/2028 | 1..
36208X L8 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 369 369 374 380 0 (11) 0 (11) 0 369 0 0 0 12 |06/15/2028 | 1..
36208Y 3X 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 239 239 242 249 0 (9) 0 (9) 0 239 0 0 0 8 |05/15/2028 | 1..
36208Y 6A 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 187 187 186 184 0 3 0 3 0 187 0 0 0 6 108/15/2028 | 1..
36208Y D3 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 175 175 176 176 0 (1) 0 (1) 0 175 0 0 0 6 |02/15/2029 | 1..
36208Y EV 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 0) 0 8 0 0 0 0 |12/15/2027 | 1..
36208Y JD 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 232 232 231 228 0 4 0 4 0 232 0 0 0 8 |08/15/2028 | 1..
36208Y LH 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |09/15/2028 | 1..
36208Y MC 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 126 126 126 128 0 2) 0 2) 0 126 0 0 0 4109/15/2028 | 1..
36208Y QT 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 100 100 100 101 0 (1) 0 (1) 0 100 0 0 0 3 (07/15/2028 | 1..
36208Y TR 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 13 13 0 (0) 0 (0) 0 13 0 0 0 1 05/15/2028 | 1..
36208Y TS 8|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0) 0 (0) 0 6 0 0 0 0 |05/15/2028 | 1..
36208Y UY 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 671 671 707 749 0 (78) 0 (78) 0 671 0 0 0 22 |05/15/2028 | 1..
36208Y ZT 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...8,305 8,305 8,330 8,371 0 (66) 0 (66) 0 ...8,305 0 0 0 311 |04/15/2029 | 1..
36209A 2D 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 58 0 (1) 0 (1) 0 57 0 0 0 2 109/15/2029 | 1..
36209A 3A 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 102 102 102 103 0 1) 0 (1) 0 102 0 0 0 4110/15/2029 | 1..
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36209A EX 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 135 148 0 (20) 0 (20) 0 129 0 0 0 4 108/15/2028 | 1..........
36209A HF 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 48 49 0 (1) 0 (1) 0 47 0 0 0 2 (01/15/2028 | 1..
36209A MY 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 39 39 40 40 0 (1) 0 (1) 0 39 0 0 0 1 03/15/2028 | 1..
36209A QT 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 |05/15/2028 | 1..
36209A RU 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,501 1,501 1,520 1,554 0 (53) 0 (53) 0 ..1,501 0 0 0 49 101/15/2028 | 1..
36209A TF 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 79 80 0 (3) 0 (3) 0 78 0 0 0 3 102/15/2028 | 1..
36209A TV 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 131 131 132 132 0 (1) 0 (1) 0 131 0 0 0 4 103/15/2028 | 1..
36209A UP 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 75 75 75 76 0 (1) 0 (1) 0 75 0 0 0 3 103/15/2028 | 1..
36209A WM 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 28 28 0 1) 0 1) 0 28 0 0 0 1109/15/2028 | 1..
36209A XH 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 198 198 208 222 0 (25) 0 (25) 0 198 0 0 0 7 110/15/2028 | 1..
36209A ZK 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 280 280 281 282 0 2) 0 (2) 0 280 0 0 0 10 |07/15/2029 | 1..
36209B A2 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 138 138 145 154 0 (16) 0 (16) 0 138 0 0 0 5 [01/15/2028 | 1..
36209B E5 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 363 363 387 386 0 (23) 0 (23) 0 363 0 0 0 13 02/15/2029 | 1..
36209B EP 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 859 859 861 862 0 (3) 0 (3) 0 859 0 0 0 31 02/15/2029 | 1..
36209B HR 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 76 76 79 89 0 (13) 0 (13) 0 76 0 0 0 3 102/15/2029 | 1..
36209B R2 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 195 195 205 221 0 (26) 0 (26) 0 195 0 0 0 6 |04/15/2028 | 1..
36209B R7 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,282 6,282 6,357 6,492 0 (210) 0 (210) 0 ...6,282 0 0 (0 [ O 185 |05/15/2028 | 1..
36209B WL 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. ..7,183 7,183 7,297 7,598 0 (415) 0 (415) 0 ..7,183 0 0 (V] I 167 | 04/15/2028 | 1..
36209B YV 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 406 406 410 413 0 (7) 0 7 0 406 0 0 0 13 |05/15/2028 | 1..
36209C 5E 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 112 112 112 113 0 (1) 0 (1) 0 112 0 0 0 4107/15/2028 | 1..
36209C QX 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 155 155 155 156 0 (1) 0 1) 0 155 0 0 0 5 [02/15/2028 | 1..
36209C T8 9|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 58 58 59 59 0 (1) 0 1) 0 58 0 0 0 2 (01/15/2028 | 1..
36209C VU 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 353 353 370 389 0 (36) 0 (36) 0 353 0 0 0 12 |07/15/2028 | 1..
36209D 5Q 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 110 110 111 111 0 (1) 0 (1) 0 110 0 0 0 4 105/15/2028 | 1..
36209D BN 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 101 101 106 115 0 (14) 0 (14) 0 101 0 0 0 3 108/15/2028 | 1..
36209D CM 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 107 107 13 131 0 (24) 0 (24) 0 107 0 0 0 4 108/15/2028 | 1..
36209D E5 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 215 215 226 242 0 (27) 0 (27) 0 215 0 0 0 7 109/15/2028 | 1..
36209D EN 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 102 102 102 103 0 (1) 0 (1) 0 102 0 0 0 3 109/15/2028 | 1..
36209D UF 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 112 112 115 116 0 (4) 0 (4) 0 112 0 0 0 4101/15/2028 | 1..
36209D UT 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 88 88 89 91 0 (3) 0 (3) 0 88 0 0 0 3 02/15/2028 | 1..
36209D WT 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 87 87 88 88 0 2) 0 2) 0 87 0 0 0 3 (03/15/2028 | 1..
36209E AL 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 188 188 190 193 0 (5) 0 (5) 0 188 0 0 0 6 101/15/2028 | 1..
36209E DY 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 30 33 0 (5) 0 (5) 0 28 0 0 0 102/15/2028 | 1..
36209E E3 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 1 1 12 0 (1) 0 (1) 0 1 0 0 0 0 |03/15/2028 | 1..
36209E FY 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 88 88 89 91 0 (3) 0 (3) 0 88 0 0 0 3 (03/15/2028 | 1..
36209E HA 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 185 185 187 190 0 (5) 0 (5) 0 185 0 0 0 6 103/15/2028 | 1..
36209E NR 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 0 0 0 0 8 0 0 0 0 |03/15/2028 | 1..
36209E NS 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 75 75 75 74 0 1 0 1 0 75 0 0 0 2 103/15/2028 | 1..
36209E UE 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 176 176 175 174 0 2 0 2 0 176 0 0 0 6 |09/15/2028 | 1..
36209E VS 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 64 63 0 1 0 1 0 65 0 0 0 2 110/15/2028 | 1..
36209E WL 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 57 63 0 9) 0 9) 0 54 0 0 0 2 [10/15/2028 | 1..
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36209F 2J 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 89 89 93 99 0 9) 0 9) 0 89 0 0 0 3 (07/15/2029 | 1..........
36209F 7D 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |08/15/2029 | 1..
36209F A3 3 |GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 146 146 146 147 0 2) 0 (2) 0 146 0 0 0 5 [01/15/2029 | 1..
36209F BB 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 73 73 74 74 0 (0) 0 (0) 0 73 0 0 0 3 (01/15/2029 | 1..
36209F D3 0|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (0) 0 (0) 0 24 0 0 0 1102/15/2029 | 1..
36209F FE 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 19 19 19 19 0 0 0 0 0 19 0 0 0 1 02/15/2029 | 1..
36209F G5 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 265 265 264 261 0 4 0 4 0 265 0 0 0 8 103/15/2029 | 1..
36209F H3 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 53 53 56 63 0 (10) 0 (10) 0 53 0 0 0 2 103/15/2029 | 1..
36209F H4 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 73 81 0 (12) 0 (12) 0 69 0 0 0 2 103/15/2029 | 1..
36209F HG 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 918 918 913 901 0 17 0 17 0 918 0 0 0 29 |03/15/2029 | 1..
36209F HR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 15,600 | ..ovvvverrne 15,600 | ..ooovrernne (772 — 15,373 0 228 0 228 0 15,600 0 0 (V] I 423 103/15/2029 | 1..
36209F JG 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 58 58 58 59 0 (1) 0 1) 0 58 0 0 0 2 (03/15/2029 | 1..
36209F P2 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 22 22 24 25 0 2) 0 2) 0 22 0 0 0 1 05/15/2029 | 1..
36209F PY 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 101 101 102 102 0 (1) 0 (1) 0 101 0 0 0 4 105/15/2029 | 1..
36209F VG 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 199 199 210 231 0 (31) 0 (31) 0 199 0 0 0 7 106/15/2029 | 1..
36209G 2A 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 177 177 179 182 0 (5) 0 (5) 0 177 0 0 0 6 |08/15/2028 | 1..
36209G 2C 0|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 229 229 241 261 0 (33) 0 (33) 0 229 0 0 0 8 108/15/2028 | 1..
36209G 6H 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 225 225 226 227 0 (3) 0 (3) 0 225 0 0 0 8 |04/15/2028 | 1..
36209G 6M 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...1,060 1,060 1,074 1,095 0 (35) 0 (35) 0 ...1,060 0 0 0 37 |04/15/2028 | 1..
36209G 6W 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 389 389 394 402 0 (13) 0 (13) 0 389 0 0 0 13 |05/15/2028 | 1..
36209G 7C 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 15 0 (1) 0 1) 0 14 0 0 0 0 |05/15/2028 | 1..
36209G AD 9| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 119 119 127 142 0 (22) 0 (22) 0 119 0 0 0 4 108/15/2029 | 1..
36209G AE 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 6 6 7 7 0 (0) 0 (0) 0 6 0 0 0 0 |08/15/2029 | 1..
36209G AF 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,280 4,280 4,553 5,002 0 (722) 0 (722) 0 ..4,280 0 0 (V) I 134 |08/15/2029 | 1..
36209G J8 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 334 334 352 370 0 (36) 0 (36) 0 334 0 0 0 11 108/15/2028 | 1..
36209G JA 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 594 594 592 591 0 3 0 3 0 594 0 0 0 22 |06/15/2028 | 1..
36209G JH 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 87 87 90 90 0 (3) 0 (3) 0 87 0 0 0 3 106/15/2028 | 1..
36209G L4 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 133 133 134 135 0 (1) 0 (1) 0 133 0 0 0 4 103/15/2028 | 1..
36209G NA 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 30 30 31 31 0 1) 0 (1) 0 30 0 0 0 1104/15/2028 | 1..
36209G PU 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 365 365 385 433 0 (67) 0 (67) 0 365 0 0 0 12 106/15/2028 | 1..
36209G Q4 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 401 401 422 448 0 (46) 0 (46) 0 401 0 0 0 13 |05/15/2028 | 1..
36209G QQ 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (1) 0 1) 0 22 0 0 0 1 05/15/2028 | 1..
36209G YV 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 13 13 0 (0) 0 (0) 0 13 0 0 0 0 |08/15/2028 | 1..
36209G ZT 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (0) 0 (0) 0 24 0 0 0 1 |04/15/2029 | 1..
36209H 5L 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 66 66 66 67 0 (1) 0 (1) 0 66 0 0 0 2 05/15/2028 | 1..
36209H E6 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 106 106 106 107 0 (1) 0 (1) 0 106 0 0 0 4 104/15/2028 | 1..
36209H GJ 8| GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 52 52 52 52 0 (1) 0 (1) 0 52 0 0 0 2 05/15/2028 | 1..
36209H GZ 2|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 63 63 64 64 0 (0) 0 (0) 0 63 0 0 0 2 05/15/2028 | 1..
36209H HQ 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 141 141 148 156 0 (15) 0 (15) 0 141 0 0 0 5 106/15/2028 | 1..
36209H JW 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 46 46 0 (1) 0 (1) 0 45 0 0 0 2 |07/15/2028 | 1..
36209H PH 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 153 153 154 154 0 1) 0 (1) 0 153 0 0 0 5 04/15/2028 | 1..
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36209H RX 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 355 355 372 390 0 (36) 0 (36) 0 355 0 0 0 12 109/15/2028 | 1..........
36209H U7 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 97 97 102 107 0 (10) 0 (10) 0 97 0 0 0 3 |06/15/2028 | 1..
36209 5K 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 54 54 54 55 0 (1) 0 (1) 0 54 0 0 0 2 (07/15/2028 | 1..
36209) 7C 9| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...6,851 6,851 6,874 6,910 0 (59) 0 (59) 0 ...6,851 0 0 0 236 |04/15/2028 | 1..
36209 HD 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,089 2,089 2,076 2,051 0 38 0 38 0 ...2,089 0 0 0 73 |12/15/2028 | 1..
36209 LC 3|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 74 74 75 75 0 (1) 0 (1) 0 74 0 0 0 3 [11/15/2029 | 1..
36209) LZ 2|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 52 52 55 60 0 (9) 0 (9) 0 52 0 0 0 2 05/15/2029 | 1..
36209) R2 9| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 224 224 223 220 0 4 0 4 0 224 0 0 0 7 104/15/2028 | 1..
36209) RS 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 64 64 0 1) 0 1) 0 63 0 0 0 2 103/15/2028 | 1..
36209) X3 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 98 98 99 100 0 (3) 0 (3) 0 98 0 0 0 3 105/15/2028 | 1..
36209) YE 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 245 245 258 285 0 (40) 0 (40) 0 245 0 0 0 8 |06/15/2028 | 1..
36209K A3 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 58 0 (1) 0 1) 0 57 0 0 0 2 04/15/2028 | 1..
36209K AY 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 83 83 84 86 0 (3) 0 (3) 0 83 0 0 0 3 04/15/2028 | 1..
36209K BL 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...8,558 8,558 9,013 9,836 0 | e (1,278) | .... 0 | (1,278) 0 ...8,558 0 0 0 299 |04/15/2028 | 1..
36209K BN 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |04/15/2028 | 1..
36209K CT 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 98 98 103 1M1 0 (13) 0 (13) 0 98 0 0 0 3 106/15/2028 | 1..
36209K GK 8|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 222 222 223 224 0 (2) 0 (2) 0 222 0 0 0 8 (07/15/2029 | 1..
36209K GW 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. 1,770 1,770 1,776 1,781 0 (11) 0 (11) 0 LA,770 0 0 0 44 109/15/2029 | 1..
36209K MD 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |09/15/2028 | 1..
36209K UL 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 68 70 0 2) 0 2) 0 67 0 0 0 2 04/15/2028 | 1..
36209L NL 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 33 36 0 (5) 0 (5) 0 31 0 0 0 1 07/15/2028 | 1..
36209L VX 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 143 143 144 146 0 (3) 0 (3) 0 143 0 0 0 5 07/15/2028 | 1..
36209L WX 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 74 74 73 72 0 2 0 2 0 74 0 0 0 2 (07/15/2028 | 1..
36209M 4B 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 68 68 71 76 0 (8) 0 (8) 0 68 0 0 0 2 (07/15/2028 | 1..
36209M 4C 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 120 120 121 122 0 (1) 0 (1) 0 120 0 0 0 4107/15/2028 | 1..
36209M ES 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 207 207 218 239 0 (32) 0 (32) 0 207 0 0 0 7 107/15/2028 | 1..
36209M EY 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 34 34 34 36 0 (2) 0 2 0 34 0 0 0 1 07/15/2028 | 1..
36209M HV 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 459 459 484 506 0 (47) 0 (47) 0 459 0 0 0 15 |08/15/2028 | 1..
36209M RZ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (0) 0 (0) 0 7 0 0 0 0 |07/15/2028 | 1..
36209M TB 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 223 223 225 228 0 (5) 0 (5) 0 223 0 0 0 7 106/15/2028 | 1..
36209M U9 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 54 55 0 (1) 0 (1) 0 54 0 0 0 2 (07/15/2028 | 1..
36209M Z4 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 52 54 0 2) 0 2) 0 51 0 0 0 2 |06/15/2028 | 1..
36209M ZJ 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 18 0 (1) 0 (1) 0 17 0 0 0 1 06/15/2028 | 1..
36209N 3Z 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |11/15/2029 | 1..
36209N 4M 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 383 383 383 383 0 0 0 0 0 383 0 0 0 14 102/15/2030 | 1..
36209N CN 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0 0 0 0 6 0 0 0 0 |05/15/2028 | 1..
36209N CP 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (1) 0 (1) 0 24 0 0 0 1 105/15/2028 | 1..
36209N D2 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 689 689 726 771 0 (82) 0 (82) 0 689 0 0 0 23 |06/15/2028 | 1..
36209N EP 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 147 147 149 154 0 (6) 0 (6) 0 147 0 0 0 5 106/15/2028 | 1..
36209N FE 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 59 59 59 60 0 1) 0 (1) 0 59 0 0 0 2 |06/15/2028 | 1..
36209N H8 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 179 179 181 182 0 (3) 0 (3) 0 179 0 0 0 6 107/15/2028 | 1..
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36209N HH 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 174 174 175 176 0 2) 0 2) 0 174 0 0 0 6 |06/15/2028 | 1..........
36209N KY 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 215 215 218 223 0 (8) 0 (8) 0 215 0 0 0 7 106/15/2028 | 1..
36209N PR 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 134 134 134 133 0 1 0 1 0 134 0 0 0 4 109/15/2028 | 1..
36209N T2 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,709 7,709 8,120 8,267 0 (557) 0 (557) 0 1,709 0 0 0 269 | 08/15/2028 | 1..
36209N ZH 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 24 24 25 30 0 (6) 0 (6) 0 24 0 0 0 1106/15/2029 | 1..
36209P BT 3|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 50 51 0 (2) 0 (2) 0 49 0 0 0 2 107/15/2028 | 1..
36209P CK 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 54 53 0 1 0 1 0 54 0 0 0 2 |07/15/2028 | 1..
36209P CX 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 21 0 (1) 0 (1) 0 20 0 0 0 1(07/15/2028 | 1..
36209P DF 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 46 46 0 1) 0 1) 0 45 0 0 0 2 108/15/2028 | 1..
36209P N4 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 72 83 0 (14) 0 (14) 0 69 0 0 0 2 |10/15/2028 | 1..
36209P NE 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 30 30 30 32 0 (3) 0 (3) 0 30 0 0 0 1 (10/15/2028 | 1..
36209P R4 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 297 297 308 328 0 (31) 0 (31) 0 297 0 0 0 10 |06/15/2028 | 1..
36209Q 3M 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 29 29 31 38 0 9) 0 9) 0 29 0 0 0 1 (10/15/2029 | 1..
36209Q 6N 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 202 202 214 230 0 (28) 0 (28) 0 202 0 0 0 7 111/115/2029 | 1..
36209Q 6T 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 37 37 37 37 0 (0) 0 (0) 0 37 0 0 0 1 [11/15/2029 | 1..
36209Q 7M 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 8 0 (0) 0 (0) 0 7 0 0 0 0 [11/15/2029 | 1..
36209Q CT 0|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 84 84 84 85 0 (1) 0 (1) 0 84 0 0 0 3 105/15/2028 | 1..
36209Q DQ 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0) 0 (0) 0 2 0 0 0 0 |05/15/2028 | 1..
36209Q E8 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 460 460 484 509 0 (49) 0 (49) 0 460 0 0 0 15 |06/15/2028 | 1..
36209Q F8 3|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 159 159 167 179 0 (21) 0 (21) 0 159 0 0 0 5 [06/15/2028 | 1..
36209Q FL 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 243 243 255 291 0 (49) 0 (49) 0 243 0 0 0 8 |06/15/2028 | 1..
36209Q GH 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 25 25 25 26 0 (1) 0 1) 0 25 0 0 0 1 06/15/2028 | 1..
36209Q J9 7|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 180 180 190 202 0 (22) 0 (22) 0 180 0 0 0 6 |06/15/2028 | 1..
36209Q L4 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 349 349 353 360 0 (12) 0 (12) 0 349 0 0 0 11 109/15/2028 | 1..
36209Q LQ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 605 605 603 601 0 4 0 4 0 605 0 0 0 23 |07/15/2028 | 1..
36209Q QZ 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 54 54 0 (0) 0 (0) 0 54 0 0 0 2 [12/15/2029 | 1..
36209Q RP 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,286 1,286 1,302 1,348 0 (62) 0 (62) 0 ...1,286 0 0 0 42 (07/15/2028 | 1..
36209Q X9 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 14 0 0) 0 (0) 0 14 0 0 0 1109/15/2029 | 1..
36209Q YD 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 76 76 81 94 0 (18) 0 (18) 0 76 0 0 0 3 109/15/2029 | 1..
36209Q YE 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 50 50 53 61 0 (11) 0 (11) 0 50 0 0 0 2 109/15/2029 | 1..
36209R B5 1|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 92 92 93 94 0 (1) 0 (1) 0 92 0 0 0 3 [12/15/2029 | 1..
36209R C5 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 |12/15/2029 | 1..
36209R CB 7 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 27 27 0 0 0 0 0 27 0 0 0 1 12/15/2029 | 1..
36209R TA 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 16 16 0 (0) 0 (0) 0 16 0 0 0 1107/15/2030 | 1..
36209S 3V 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 (0) 0 (0) 0 57 0 0 0 2 [10/15/2028 | 1..
362098 HH 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 69 74 0 (9) 0 (9) 0 65 0 0 0 2 06/15/2028 | 1..
362098 TJ 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 369 369 388 428 0 (60) 0 (60) 0 369 0 0 0 13 |06/15/2028 | 1..
36209S UX 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 277 277 291 319 0 (42) 0 (42) 0 277 0 0 0 9 |07/15/2028 | 1..
36209S W2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 83 83 87 98 0 (15) 0 (15) 0 83 0 0 0 3 (07/15/2028 | 1..
36209S WA 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 54 59 0 (8) 0 (8) 0 51 0 0 0 2 108/15/2028 | 1..
36209S Y4 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 21 21 21 21 0 (0) 0 (0) 0 21 0 0 0 1 104/15/2029 | 1..
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36209T 2E 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 29 29 30 33 0 (4) 0 (4) 0 29 0 0 0 1(08/15/2028 | 1..........
36209T 2H 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 14,246 | ...oovvvenee 14,246 | ...ocovvvnee 14414 | .o 14,824 0 (578) 0 (578) 0 14,246 0 0 (V] I 498 |08/15/2028 | 1..
36209T 4L 0GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 23 23 23 23 0 (0) 0 (0) 0 23 0 0 0 1 109/15/2028 | 1..
36209T 6R 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 82 82 82 82 0 (1) 0 (1) 0 82 0 0 0 3 (10/15/2028 | 1..
36209T BF 5|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1112/15/2028 | 1..
36209T EZ 8|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 265 265 275 287 0 (22) 0 (22) 0 265 0 0 0 9 107/15/2028 | 1..
36209T GU 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. .1,217 1,277 1,345 1,372 0 (95) 0 (95) 0 1,217 0 0 0 43 108/15/2028 | 1..
36209T LM 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 263 263 266 279 0 (16) 0 (16) 0 263 0 0 0 9 |09/15/2028 | 1..
36209T PS 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 29 29 30 30 0 1) 0 1) 0 29 0 0 0 107/15/2028 | 1..
36209T RN 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 25 25 26 27 0 (1) 0 (1) 0 25 0 0 0 1109/15/2028 | 1..
36209T U2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 79 79 83 95 0 (17) 0 (17) 0 79 0 0 0 3 (08/15/2028 | 1..
36209T U4 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,297 1,297 1,327 1,373 0 (75) 0 (75) 0 ..1,297 0 0 0 43 |08/15/2028 | 1..
36209T VT 3 |GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 538 538 543 549 0 (11) 0 (11) 0 538 0 0 0 18 |09/15/2028 | 1..
36209U A4 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 9 0 (0) 0 (0) 0 8 0 0 0 0 |08/15/2029 | 1..
36209U AD 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 109 109 116 126 0 (17) 0 (17) 0 109 0 0 0 4 107/15/2029 | 1..
362090 AU 0| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ..4,829 4,829 5,037 5,325 0 (495) 0 (495) 0 ..4,829 0 0 0 08/15/2029 | 1..
362090 AX 4| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 84 84 90 103 0 (19) 0 (19) 0 84 0 0 0 3 108/15/2029 | 1..
36209U F2 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. ..1,590 1,590 1,610 1,663 0 (73) 0 (73) 0 ...1,590 0 0 0 37 107/15/2028 | 1..
36209U FQ 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 48 48 51 53 0 (4) 0 (4) 0 48 0 0 0 1(07/15/2028 | 1..
36209U GU 4 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,163 5,163 5,181 5,210 0 (46) 0 (46) 0 ...5,163 0 0 (V] I 151 107/15/2028 | 1..
36209U K4 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 108 108 110 113 0 (5) 0 (5) 0 108 0 0 0 4107/15/2028 | 1..
36209U KK 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 1 0 (0) 0 (0) 0 10 0 0 0 0 |07/15/2028 | 1..
36209U R4 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 174 174 183 205 0 (31) 0 (31) 0 174 0 0 0 6 |08/15/2028 | 1..
36209V 7K 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 32 32 34 40 0 (8) 0 (8) 0 32 0 0 0 1 105/15/2029 | 1..
36209V UU 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 356 356 357 358 0 2) 0 2) 0 356 0 0 0 13 101/15/2029 | 1..
36209V V4 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 0 |09/15/2028 | 1..
36209V VP 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36,128 | .coovrvens 36,128 | ..o 38,051 | ovvererrrnnne 40,705 | .ooovveeene 0 | oo (CR Y44 ) — (VI I (4,577) 0 36,128 0 0 (V] 1,264 |08/15/2028 | 1..
36209V W9 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 36 41 0 (7) 0 (7) 0 35 0 0 0 1109/15/2028 | 1..
36209V WV 2| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 172 172 174 177 0 (5) 0 (5) 0 172 0 0 0 6 109/15/2028 | 1..
36209W 2L 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 0) 0 9 0 0 0 0 |08/15/2028 | 1..
36209W 4K 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 167 167 176 198 0 (31) 0 (31) 0 167 0 0 0 6 |08/15/2028 | 1..
36209W FR 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 52,229 | ........... 52,229 | ......... 52,284 | ...ovueee.. 52,485 0 (256) 0 (256) 0 52,229 0 0 [\ 1,955 |04/15/2029 | 1..
36209W H5 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 154 154 154 156 0 2) 0 2) 0 154 0 0 0 5 110/15/2028 | 1..
36209W Z2 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 53 53 53 54 0 (1) 0 (1) 0 53 0 0 0 2 04/15/2029 | 1..
36209X B2 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 49 49 0 (1) 0 (1) 0 49 0 0 0 2 (09/15/2028 | 1..
36210A 2B 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 64 67 0 (4) 0 (4) 0 63 0 0 0 2 101/15/2029 | 1..
36210A 4W 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 115 115 115 116 0 (1) 0 (1) 0 115 0 0 0 3 102/15/2029 | 1..
36210A 5M 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 109 109 109 110 0 (1) 0 (1) 0 109 0 0 0 4101/15/2029 | 1..
36210A BN 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |02/15/2030 | 1..
36210A DV 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 212 212 225 239 0 (27) 0 (27) 0 212 0 0 0 7 109/15/2029 | 1..
36210A E2 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 798 798 840 867 0 (69) 0 (69) 0 798 0 0 0 26 |10/15/2028 | 1..
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36210A E5 2|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...7,605 7,605 7,564 7,464 0 140 0 140 0 ...7,605 0 0 0 266 | 11/15/2028 | 1..........
36210A EH 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 60 60 60 60 0 (1) 0 (1) 0 60 0 0 0 2 [12/15/2029 | 1..
36210A J6 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,123 5123 5,387 5,616 0 (494) 0 (494) 0 ..5,123 0 0 (V] I 172 | 06/15/2029 | 1..
36210A K7 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |09/15/2029 | 1..
36210A MQ 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 104 104 110 122 0 (18) 0 (18) 0 104 0 0 0 3 108/15/2028 | 1..
36210A MY 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,575 7,575 7,979 8,512 0 (936) 0 (936) 0 ..1,575 0 0 0 221 {08/15/2028 | 1..
36210A PQ 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 333 333 332 330 0 3 0 3 0 333 0 0 0 11 109/15/2028 | 1..
36210A VA 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 192 192 202 216 0 (23) 0 (23) 0 192 0 0 0 6 |11/15/2028 | 1..
36210A VS 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 168 168 177 187 0 (19) 0 (19) 0 168 0 0 0 6 |12/15/2028 | 1..
36210B BE 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,566 1,566 1,666 1,792 0 (225) 0 (225) 0 ...1,566 0 0 0 59 |03/15/2029 | 1..
36210B D4 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 64 64 67 77 0 (13) 0 (13) 0 64 0 0 0 2 04/15/2029 | 1..
36210B DR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 78 79 0 (1) 0 1) 0 78 0 0 0 3 04/15/2029 | 1..
36210B U5 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 317 317 318 319 0 2) 0 2) 0 317 0 0 0 11 |05/15/2029 | 1..
36210B V5 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 113 113 120 132 0 (19) 0 (19) 0 113 0 0 0 4 108/15/2029 | 1..
36210C CG 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 90 90 91 92 0 2) 0 2) 0 90 0 0 0 3 109/15/2028 | 1..
36210C PQ 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 228 228 227 225 0 3 0 3 0 228 0 0 0 8 [01/15/2029 | 1..
362100 HA 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 144 144 145 146 0 (1) 0 (1) 0 144 0 0 0 5 [07/15/2029 | 1..
36210D J5 1|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 180 180 189 216 0 (35) 0 (35) 0 180 0 0 0 6 |05/15/2029 | 1..
36210D JU 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 56 56 0 (0) 0 (0) 0 56 0 0 0 2 04/15/2029 | 1..
36210D KM 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 234 234 235 236 0 2) 0 2) 0 234 0 0 0 8 107/15/2029 | 1..
36210E MK 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 232 232 233 233 0 (1) 0 1) 0 232 0 0 0 8 103/15/2029 | 1..
36210E SS 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 34 34 36 40 0 (6) 0 (6) 0 34 0 0 0 1 108/15/2029 | 1..
36210F 6P 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 239 239 239 241 0 2) 0 2) 0 239 0 0 0 9 |06/15/2029 | 1..
36210F JB 3| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 16 0 0 0 0 0 17 0 0 0 1 (11/15/2028 | 1..
36210F VX 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 362 362 364 365 0 2) 0 2) 0 362 0 0 0 13 02/15/2029 | 1..
36210G EE 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 104 104 104 105 0 (1) 0 (1) 0 104 0 0 0 4107/15/2029 | 1..
36210H D4 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 183 183 195 202 0 (18) 0 (18) 0 183 0 0 0 6 |06/15/2029 | 1..
36210H DA 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 286 286 287 288 0 2) 0 (2) 0 286 0 0 0 10 |04/15/2029 | 1..
36210H SZ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 67 67 0 1) 0 (1) 0 67 0 0 0 2 |11/15/2028 | 1..
36210J PK 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 1 1 0 (0) 0 0) 0 1 0 0 0 0 |09/15/2029 | 1..
36210 PM 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 410 410 436 490 0 (80) 0 (80) 0 410 0 0 0 15 110/15/2029 | 1..
36210J US 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 49 49 50 50 0 (0) 0 (0) 0 49 0 0 0 2 04/15/2029 | 1..
36210J) XH 6| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 99 99 105 129 0 (30) 0 (30) 0 99 0 0 0 3 06/15/2029 | 1..
36210J Y2 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 25 25 25 25 0 (0) 0 (0) 0 25 0 0 0 1107/15/2029 | 1..
36210J ZL 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |08/15/2029 | 1..
36210K XC 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 144 144 144 145 0 (1) 0 (1) 0 144 0 0 0 5 108/15/2029 | 1..
36210L 3Y 7| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 63 63 0 (1) 0 (1) 0 63 0 0 0 2 101/15/2029 | 1..
36210L 5M 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 470 470 488 519 0 (49) 0 (49) 0 470 0 0 0 16 |02/15/2029 | 1..
36210L RY 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 62 62 66 71 0 (10) 0 (10) 0 62 0 0 0 2 (05/15/2029 | 1..
36210L S5 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 57 63 0 (9) 0 (9) 0 54 0 0 0 2 07/15/2029 | 1..
36210L SH 7|GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 49 52 0 (5) 0 (5) 0 46 0 0 0 2 |06/15/2029 | 1..
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36210L TK 9| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 22 22 23 26 0 (4) 0 (4) 0 22 0 0 0 1(07/15/2029 | 1..........
36210L XA 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 107 107 13 123 0 (16) 0 (16) 0 107 0 0 0 4 112/15/2028 | 1..
36210M 7L 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 135 135 143 154 0 (20) 0 (20) 0 135 0 0 0 5 [05/15/2029 | 1..
36210M T3 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 22 22 23 23 0 (0) 0 (0) 0 22 0 0 0 1 03/15/2029 | 1..
36210M T6 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 36 36 36 36 0 (0) 0 (0) 0 36 0 0 0 1103/15/2029 | 1..
36210M VZ 1| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 72 72 71 71 0 1 0 1 0 72 0 0 0 2 (12/15/2028 | 1..
36210N QR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 25 25 25 25 0 (0) 0 (0) 0 25 0 0 0 1 (12/15/2028 | 1..
36210N SK 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 35 35 37 42 0 (7) 0 (7) 0 35 0 0 0 1101/15/2029 | 1..
36210N YZ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 33 35 0 (4) 0 (4) 0 31 0 0 0 102/15/2029 | 1..
36210P K7 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1 1 1 1 0 0 0 0 0 1 0 0 0 0 |08/15/2029 | 1..
36210Q 5Z 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 167 167 166 164 0 3 0 3 0 167 0 0 0 6 |02/15/2029 | 1..
36210Q 6B 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 335 335 352 371 0 (37) 0 (37) 0 335 0 0 0 11 101/15/2029 | 1..
36210Q 7K 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 525 525 527 527 0 2) 0 2) 0 525 0 0 0 19 102/15/2029 | 1..
36210Q AR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 29 34 0 (7) 0 (7) 0 27 0 0 0 1 05/15/2029 | 1..
36210Q E5 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 70 70 75 99 0 (29) 0 (29) 0 70 0 0 0 3 108/15/2029 | 1..
36210Q RJ 3|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 311 311 312 312 0 (2) 0 (2) 0 311 0 0 0 11 104/15/2029 | 1..
36210Q V3 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 186 186 196 223 0 (37) 0 (37) 0 186 0 0 0 6 [12/15/2028 | 1..
362100 WA 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 17,420 | oo 17,420 | oo 17,485 | oo 17,575 0 (155) 0 (155) 0 17,420 0 0 (V] I 653 |01/15/2029 | 1..
362100 X4 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 |07/15/2029 | 1..
36210Q Y5 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 17 17 124 138 0 (21) 0 (21) 0 117 0 0 0 4 104/15/2029 | 1..
36210Q YP 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 61 61 64 73 0 (12) 0 (12) 0 61 0 0 0 2 102/15/2029 | 1..
36210R CA 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 111 111 111 112 0 (1) 0 1) 0 111 0 0 0 4102/15/2029 | 1..
36210R E7 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..7,499 7,499 7,489 7,482 0 17 0 17 0 ..7,499 0 0 0 281 |09/15/2030 | 1..
36210R M4 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 67 70 0 (8) 0 (8) 0 63 0 0 0 2 109/15/2029 | 1..
36210R P2 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 52 55 0 (6) 0 (6) 0 49 0 0 0 2 (07/15/2029 | 1..
36210R P8 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 113 113 114 114 0 (1) 0 (1) 0 113 0 0 0 4107/15/2029 | 1..
36210R PP 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |05/15/2029 | 1..
36210R PW 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 444 444 467 483 0 (39) 0 (39) 0 444 0 0 0 15 |06/15/2029 | 1..
36210R PX 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 506 506 538 548 0 (42) 0 (42) 0 506 0 0 0 18 |06/15/2029 | 1..
36210R T6 7|GOVERNMENT NATNL MTGE ASSOC.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 1,170 1,170 1,245 1,441 0 (270) 0 (270) 0 L1170 0 0 0 37 [12/15/2029 | 1..
36210R TV 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 25 25 25 25 0 (0) 0 (0) 0 25 0 0 0 1 [11/15/2029 | 1..
36210S GU 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 94 94 100 108 0 (13) 0 (13) 0 94 0 0 0 3 10/15/2029 | 1..
36210S PM 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 19 19 0 (0) 0 (0) 0 19 0 0 0 105/15/2029 | 1..
36210S Q2 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 17 17 0 (0) 0 (0) 0 17 0 0 0 1 [11/15/2029 | 1..
36210T SH 0 GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 285 285 286 287 0 2) 0 (2) 0 285 0 0 0 10 |05/15/2029 | 1..
36210T SU 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 203 203 216 228 0 (25) 0 (25) 0 203 0 0 0 7 106/15/2029 | 1..
36210T WH 5| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 7 0 0) 0 (0) 0 7 0 0 0 0 |07/15/2029 | 1..
36210T YN 0[GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 79 79 0 (1) 0 (1) 0 78 0 0 0 3 (08/15/2029 | 1..
36210T ZA 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 28 31 0 (5) 0 (5) 0 26 0 0 0 1 03/15/2029 | 1..
36210U 4M 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 148 148 158 168 0 (19) 0 (19) 0 148 0 0 0 5 110/15/2029 | 1..
36210U P2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 69 78 0 (13) 0 (13) 0 65 0 0 0 2 108/15/2029 | 1..
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36210U Q6 3|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 14 14 0 (0) 0 (0) 0 14 0 0 0 1109/15/2029 | 1..........
36210U QE 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 273 273 291 308 0 (35) 0 (35) 0 273 0 0 0 10 |08/15/2029
36210U SV 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 67 67 0 (1) 0 (1) 0 67 0 0 0 2 [11/15/2029
36210V 2A 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 (0) 0 (0) 0 57 0 0 0 2 |08/15/2029
36210V 2Q 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,913 1913 1,919 1,924 0 (11) 0 (11) 0 ..1,913 0 0 0 72 |09/15/2029
36210V HT 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 97 97 103 112 0 (15) 0 (15) 0 97 0 0 0 3 |04/15/2029
36210V MC 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 90 90 96 109 0 (18) 0 (18) 0 90 0 0 0 3 103/15/2029
36210V NW 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 166 166 166 167 0 (1) 0 (1) 0 166 0 0 0 6 |04/15/2029
36210V NX 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 643 643 684 725 0 (82) 0 (82) 0 643 0 0 0 24 104/15/2029
36210V QS 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 227 227 228 228 0 (1) 0 1) 0 227 0 0 0 8 |04/15/2029
36210W D6 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 111 111 118 126 0 (15) 0 (15) 0 111 0 0 0 4 106/15/2029
36210W DQ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,669 5,669 5,682 5,690 0 (21) 0 (21) 0 ..5,669 0 0 LI P 178 | 06/15/2029
36210W EN 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 176 176 177 178 0 (1) 0 (1) 0 176 0 0 0 6 |03/15/2029
36210W LB 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 94 94 99 107 0 (13) 0 (13) 0 94 0 0 0 3 |06/15/2029
36210W QE 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,089 1,089 1,093 1,100 0 (10) 0 (10) 0 ...1,089 0 0 0 34 109/15/2029
36210W QV 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 0 0 0 0 2 0 0 0 0 |09/15/2029
36210W RC 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 42 42 45 55 0 (13) 0 (13) 0 42 0 0 0 2 110/15/2029
36210X 2G 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 0) 0 (0) 0 5 0 0 0 0 |07/15/2029
36210X 3F 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 70 70 70 71 0 1) 0 (1) 0 70 0 0 0 3 (08/15/2029
36210X 4L 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 109/15/2029
36210X 4S 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 24 24 24 24 0 (0) 0 (0) 0 24 0 0 0 1 109/15/2029
36210X A2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 32 32 0 (0) 0 (0) 0 31 0 0 0 1 |06/15/2029
36210X C9 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 138 138 139 140 0 (1) 0 (1) 0 138 0 0 0 5 |06/15/2029
36210X CG 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 20 23 0 (4) 0 (4) 0 19 0 0 0 1 07/15/2029
36210X D6 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 72 72 77 83 0 (11) 0 (11) 0 72 0 0 0 3 |08/15/2029
36210X EM 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 156 156 166 176 0 (20) 0 (20) 0 156 0 0 0 6 |09/15/2029
36210X FG 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 170 170 170 171 0 1) 0 (1) 0 170 0 0 0 6 |09/15/2029
36210X KW 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 9 0 2) 0 (2) 0 8 0 0 0 0 |12/15/2029
36210X WV 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 260 260 261 261 0 (1) 0 (1) 0 260 0 0 0 9 |05/15/2029
36210X YN 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 97 97 102 117 0 (20) 0 (20) 0 97 0 0 0 3 |06/15/2029
36210X ZT 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 63 63 67 76 0 (13) 0 (13) 0 63 0 0 0 2 107/15/2029
36210Y 2S 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 277 277 278 279 0 2) 0 2) 0 277 0 0 0 10 |04/15/2029
36210Y 7F 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 78 78 78 78 0 (0) 0 (0) 0 78 0 0 0 3 07/15/2029
36210Y BS 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 431 431 430 430 0 1 0 1 0 431 0 0 0 16 |09/15/2029
36210Y BW 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 244 244 259 267 0 (24) 0 (24) 0 244 0 0 0 9 |09/15/2029
36210Y C6 0|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 15 15 15 15 0 (0) 0 (0) 0 15 0 0 0 1 10/15/2029
36210Y CC 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 84 84 84 85 0 (1) 0 (1) 0 84 0 0 0 3 09/15/2029
36210Y F4 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 60 66 0 9) 0 9) 0 56 0 0 0 2 |12/15/2029
36210Y FR 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 10 0 0) 0 (0) 0 10 0 0 0 0 |11/15/2029
36210Y G7 4|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 85 86 0 (1) 0 (1) 0 85 0 0 0 3 112/15/2029
36210Y LX 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 0 0 0 0 6 0 0 0 0 |06/15/2030 | 1..
36210Y MM 4| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 356 356 375 390 0 (33) 0 (33) 0 356 0 0 0 12 103/15/2029 | 1..........
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36210Y S9 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |04/15/2029 | 1..........
36210Y XP 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 14 15 0 (3) 0 (3) 0 13 0 0 0 1 106/15/2029 | 1..
36210Y Y3 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 195 195 208 226 0 (31) 0 (31) 0 195 0 0 0 7 103/15/2029 | 1..
36210Y ZD 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 33 33 0 (0) 0 (0) 0 33 0 0 0 1 |04/15/2029 | 1..
36211A 5R 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 24 24 26 28 0 (4) 0 (4) 0 24 0 0 0 1109/15/2029 | 1..
36211A 5W 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 113 113 114 114 0 (1) 0 (1) 0 113 0 0 0 4 (11/15/2029 | 1..
36211A  5X 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 66 66 0 1) 0 (1) 0 65 0 0 0 2 [11/115/2029 | 1..
36211A AP 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 109/15/2029 | 1..
36211A AW 6| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 242 242 242 244 0 2) 0 2 0 242 0 0 0 9 112/15/2029 | 1..
36211A D8 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 51 60 0 (11) 0 (11) 0 49 0 0 0 2 |06/15/2029 | 1..
36211A E9 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 513 513 540 581 0 (68) 0 (68) 0 513 0 0 0 17 |06/15/2029 | 1..
36211A GP 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 108 108 115 125 0 (17) 0 (17) 0 108 0 0 0 4107/15/2029 | 1..
36211A KV 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 234 234 235 237 0 (3) 0 (3) 0 234 0 0 0 8 |11/15/2029 | 1..
36211A P4 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 243 243 243 245 0 2) 0 (2) 0 243 0 0 0 8 |12/15/2029 | 1..
36211A UA 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 340 340 362 382 0 (42) 0 (42) 0 340 0 0 0 12 08/15/2029 | 1..
36211A Y2 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 71 71 71 71 0 (1) 0 (1) 0 7 0 0 0 3 (07/15/2029 | 1..
36211A  Z4 1| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 (1) 0 (1) 0 57 0 0 0 2 08/15/2029 | 1..
36211B BF 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 35 38 0 (5) 0 (5) 0 33 0 0 0 1104/15/2029 | 1..
36211B KG 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 170 170 181 189 0 (19) 0 (19) 0 170 0 0 0 6 |05/15/2029 | 1..
36211B KH 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 325 325 326 326 0 2) 0 2) 0 325 0 0 0 12 |05/15/2029 | 1..
36211C 4V 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 223 223 224 226 0 2) 0 2) 0 223 0 0 0 8 |12/15/2029 | 1..
36211C AR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 33 33 0 (0) 0 (0) 0 33 0 0 0 1 [11/15/2029 | 1..
36211C GQ 9|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 264 264 264 265 0 2) 0 2) 0 264 0 0 0 9 |09/15/2029 | 1..
36211C HE 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 95 95 101 1M1 0 (17) 0 (17) 0 95 0 0 0 3 09/15/2029 | 1..
36211C  J9 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,435 3,435 3,444 3,459 0 (25) 0 (25) 0 ...3,435 0 0 0 10/15/2029 | 1..
36211C LV 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 15 15 16 19 0 (4) 0 (4) 0 15 0 0 0 1 108/15/2029 | 1..
36211C M4 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 86 86 87 87 0 (1) 0 (1) 0 86 0 0 0 3 111/15/2029 | 1..
36211C MF 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 (1) 0 (1) 0 57 0 0 0 2 109/15/2029 | 1..
36211C R9 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 48 48 0 (0) 0 (0) 0 47 0 0 0 2 108/15/2029 | 1..
36211C RC 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 544 544 542 540 0 4 0 4 0 544 0 0 0 21 12/15/2029 | 1..
36211C WR 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 371 371 372 372 0 2) 0 2) 0 371 0 0 0 13 |11/15/2029 | 1..
36211C 27 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 35 40 0 (7) 0 (7 0 33 0 0 0 1 107/15/2029 | 1..
36211D 3H 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 217 217 231 261 0 (44) 0 (44) 0 217 0 0 0 8 |08/15/2029 | 1..
36211D 3J 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 20 25 0 (5) 0 (5) 0 19 0 0 0 108/15/2029 | 1..
36211D AA 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 122 122 123 124 0 (1) 0 (1) 0 122 0 0 0 4 112/15/2029 | 1..
36211D CA 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 33 36 0 (5) 0 (5) 0 31 0 0 0 1 106/15/2029 | 1..
36211D D3 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 251 251 267 281 0 (30) 0 (30) 0 251 0 0 0 9 107/15/2029 | 1..
36211D DA 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 32 32 32 33 0 (0) 0 (0) 0 32 0 0 0 1106/15/2029 | 1..
36211D HA 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 207 207 208 209 0 2) 0 (2) 0 207 0 0 0 7 108/15/2029 | 1..
36211D JV 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 60 60 64 72 0 (12) 0 (12) 0 60 0 0 0 2 (09/15/2029 | 1..
36211D JW 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 84 84 89 105 0 (22) 0 (22) 0 84 0 0 0 3 109/15/2029 | 1..
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36211D K2 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 (0) 0 (0) 0 12 0 0 0 0 |09/15/2029 | 1..........
36211D QD 5|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 159 159 169 185 0 (26) 0 (26) 0 159 0 0 0 6 |06/15/2029 | 1..
36211E E6 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 19 0 2) 0 (2) 0 17 0 0 0 1 10/15/2029 | 1..
36211E EE 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 495 495 526 587 0 (92) 0 (92) 0 495 0 0 0 10/15/2029 | 1..
36211E KS 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,955 2,955 2,966 2,992 0 (37) 0 (37) 0 ...2,955 0 0 0 11/15/2029 | 1..
36211E KX 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 28 27 0 (0) 0 (0) 0 27 0 0 0 1 111/15/2029 | 1..
36211E KZ 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 73 73 73 73 0 1) 0 (1) 0 73 0 0 0 3 [11/15/2029 | 1..
36211E P6 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (0) 0 (0) 0 22 0 0 0 1 12/15/2029 | 1..
36211E PY 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 85 86 0 1) 0 1) 0 85 0 0 0 3 112/15/2029 | 1..
36211E QP 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 49 49 52 56 0 (7) 0 (7 0 49 0 0 0 2 [12/15/2029 | 1..
36211E SU 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 100 100 106 116 0 (16) 0 (16) 0 100 0 0 0 4 106/15/2029 | 1..
36211E TM 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,466 6,466 6,878 7,807 (I IO (1,342) | oo (V0 I (1,342) 0 ...6,466 0 0 0 242 105/15/2029 | 1..
36211E UR 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 22 22 22 22 0 (0) 0 (0) 0 22 0 0 0 1 06/15/2029 | 1..
36211F 4J 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 123 123 124 124 0 (1) 0 (1) 0 123 0 0 0 5 [09/15/2029 | 1..
36211F W2 7| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. ...5,570 5,570 5,925 6,227 0 (657) 0 (657) 0 ..5,570 0 0 0 209 |09/15/2029 | 1..
36211G BX 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 12 0 0 0 0 0 12 0 0 0 1 12/15/2029 | 1..
36211G MA 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 9 0 (0) 0 (0) 0 9 0 0 0 0 110/15/2029 | 1..
36211G MY 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,268 6,268 6,668 7,170 0 (902) 0 (902) 0 ...6,268 0 0 0 210 |10/15/2029 | 1..
36211G PC 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 15 16 0 2) 0 2) 0 14 0 0 0 1 106/15/2029 | 1..
36211G WG 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 105 105 112 119 0 (14) 0 (14) 0 105 0 0 0 4 106/15/2029 | 1..
36211G XT 5|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 62 62 66 72 0 (10) 0 (10) 0 62 0 0 0 2 107/15/2029 | 1..
36211G YC 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 50 50 53 58 0 (8) 0 (8) 0 50 0 0 0 2 (07/15/2029 | 1..
36211G  Z7 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 37 37 39 44 0 (7) 0 (7) 0 37 0 0 0 1 107/15/2029 | 1..
36211H F7 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |08/15/2029 | 1..
36211H G2 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 252 252 253 255 0 (3) 0 (3) 0 252 0 0 0 9 |08/15/2029 | 1..
36211H J7 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 12 13 0 (0) 0 (0) 0 12 0 0 0 1 109/15/2029 | 1..
36211H LB 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 9 9 10 10 0 (0) 0 (0) 0 9 0 0 0 0 |10/15/2029 | 1..
36211H LW 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 0) 0 (0) 0 57 0 0 0 2 110/15/2029 | 1..
36211H ML 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 48 48 48 48 0 0) 0 (0) 0 48 0 0 0 2 110/15/2029 | 1..
36211H NL 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 44 44 44 44 0 (1) 0 (1) 0 44 0 0 0 2 [11/15/2029 | 1..
36211H P3 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51,895 | .o 51,895 | oo 52,052 | oo 52,098 0 (203) 0 (203) 0 51,895 0 0 (V] 1,944 109/15/2029 | 1..
36211H QJ 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 199 199 200 200 0 (1) 0 1) 0 199 0 0 0 7 112/15/2029 | 1..
36211H RC 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 20 20 20 20 0 (0) 0 (0) 0 20 0 0 0 1 105/15/2030 | 1..
36211H U3 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 17 17 18 21 0 (4) 0 (4) 0 17 0 0 0 1 106/15/2029 | 1..
36211H UE 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 153 153 160 169 0 (16) 0 (16) 0 153 0 0 0 5 |06/15/2029 | 1..
36211 HX 8| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 254 254 252 250 0 3 0 3 0 254 0 0 0 8 |06/15/2029 | 1..
36211 KC 0| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 272 272 273 274 0 (2) 0 2) 0 272 0 0 0 10 |07/15/2029 | 1..
36211 KQ 9| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 354 354 355 357 0 (3) 0 (3) 0 354 0 0 0 12 |07/15/2029 | 1..
36211 KX 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 67 67 67 67 0 (1) 0 (1) 0 67 0 0 0 2 |07/15/2029 | 1..
36211 LA 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 988 988 991 995 0 (7) 0 (7 0 988 0 0 0 35 |07/15/2029 | 1..
36211 LQ 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 92 92 93 93 0 1) 0 (1) 0 92 0 0 0 3 107/15/2029 | 1..
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36211 LS 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |07/15/2029 | 1..........
36211 NL 7| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 20 20 21 25 0 (5) 0 (5) 0 20 0 0 0 108/15/2029 | 1..
36211 NZ 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 55 55 59 63 0 (8) 0 (8) 0 55 0 0 0 2 (08/15/2029 | 1..
36211 PK 7| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 97 97 98 98 0 (1) 0 (1) 0 97 0 0 0 3 (08/15/2029 | 1..
36211 Q4 2|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 25 25 27 30 0 (5) 0 (5) 0 25 0 0 0 1109/15/2029 | 1..
36211 QW 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 15 15 0 (0) 0 (0) 0 14 0 0 0 1109/15/2029 | 1..
36211 ZS 9| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 553 553 555 554 0 (1) 0 (1) 0 553 0 0 0 20 |12/15/2029 | 1..
36211K KW 3| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 28 0 2) 0 (2) 0 26 0 0 0 108/15/2030 | 1..
36211L 7G 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 57 57 57 57 0 1) 0 1) 0 57 0 0 0 2 108/15/2029 | 1..
36211L ER 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 51 51 54 57 0 (6) 0 (6) 0 51 0 0 0 2 109/15/2029 | 1..
36211L  J6 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 98 98 103 113 0 (15) 0 (15) 0 98 0 0 0 3 [10/15/2029 | 1..
36211L  J7 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 127 127 127 127 0 1 0 1 0 127 0 0 0 5 [10/15/2029 | 1..
36211L L3 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 94 94 100 107 0 (13) 0 (13) 0 94 0 0 0 3 [12/15/2029 | 1..
36211L LA 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 230 230 231 232 0 2) 0 (2) 0 230 0 0 0 8 |12/15/2029 | 1..
36211L LN 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 50 59 0 (12) 0 (12) 0 47 0 0 0 2 109/15/2029 | 1..
36211L TZ 5|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |08/15/2029 | 1..
36211L YM 8| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 85 85 0 (0) 0 (0) 0 85 0 0 0 3 [04/15/2030 | 1..
36211L  ZL 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 59,526 | ..coovvrens 59,526 | ..o 59,687 | .ooveoverrennn. 59,757 0 (230) 0 (230) 0 59,526 0 0 (V] 1,724 109/15/2029 | 1..
36211M BA 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 874 874 877 886 0 (12) 0 (12) 0 874 0 0 0 27 |09/15/2029 | 1..
36211M BG 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 4 0 0 0 0 0 4 0 0 0 0 |09/15/2029 | 1..
36211M BL 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 19 20 0 (0) 0 (0) 0 19 0 0 0 1109/15/2029 | 1..
36211M C5 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 139 139 140 140 0 (1) 0 1) 0 139 0 0 0 5 (08/15/2029 | 1..
36211M KH 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19,328 | .o 19,328 | ..o 19,378 | oo 19,440 0 (112) 0 (112) 0 19,328 0 0 (V)N I 724 109/15/2029 | 1..
36211M KS 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |09/15/2029 | 1..
36211M N7 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 28 28 0 (0) 0 (0) 0 28 0 0 0 1109/15/2029 | 1..
36211M  P7 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 633 633 635 636 0 (4) 0 (4) 0 633 0 0 0 22 110/15/2029 | 1..
36211M P8 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 47 47 0 (0) 0 (0) 0 47 0 0 0 2 (10/15/2029 | 1..
36211M QU 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33 33 33 33 0 0) 0 (0) 0 33 0 0 0 1 [11/15/2029 | 1..
36211M R9 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 95 95 101 111 0 (16) 0 (16) 0 95 0 0 0 3 [11/115/2029 | 1..
36211M RU 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 62 62 62 63 0 (1) 0 (1) 0 62 0 0 0 2 (10/15/2029 | 1..
36211M SU 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 32 32 34 37 0 (5) 0 (5) 0 32 0 0 0 1 12/15/2029 | 1..
36211M  TZ 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 56 56 56 56 0 (1) 0 1) 0 56 0 0 0 2 02/15/2030 | 1..
36211M VB 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |08/15/2029 | 1..
36211N 3G 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 165 165 165 166 0 (1) 0 (1) 0 165 0 0 0 6 |09/15/2029 | 1..
36211N  4X 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 21 21 21 21 0 0 0 0 0 21 0 0 0 1 109/15/2029 | 1..
36211N  5U 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 326 326 328 328 0 (2) 0 2) 0 326 0 0 0 12 109/15/2029 | 1..
36211N  6E 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 |09/15/2029 | 1..
36211N 6T 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 130 130 0 (1) 0 (1) 0 129 0 0 0 5 [09/15/2029 | 1..
36211N  GL 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 114 114 114 115 0 (1) 0 (1) 0 114 0 0 0 4 108/15/2029 | 1..
36211N  H3 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,442 2,442 2,450 2,457 0 (15) 0 (15) 0 ..2,442 0 0 0 86 |09/15/2029 | 1..
36211N HD 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 129 129 0 1) 0 (1) 0 129 0 0 0 5 |08/15/2029 | 1..
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36211N HP 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 4 0 0 0 0 0 4 0 0 0 0 |09/15/2029 | 1..........
36211N  JQ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 194 194 206 218 0 (24) 0 (24) 0 194 0 0 0 7 109/15/2029 | 1..
36211N K2 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 178 178 190 201 0 (23) 0 (23) 0 178 0 0 0 6 |10/15/2029 | 1..
36211N KN 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 321 321 341 353 0 (32) 0 (32) 0 321 0 0 0 11 109/15/2029 | 1..
36211N M6 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 4 4 4 4 0 (0) 0 (0) 0 4 0 0 0 0 [11/15/2029 | 1..
36211N M7 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 254 254 255 256 0 (2) 0 (2) 0 254 0 0 0 9 [11/15/2029 | 1..
36211N N4 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 129 129 129 129 0 1) 0 (1) 0 129 0 0 0 5 [11/15/2029 | 1..
36211N N5 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..6,441 6,441 6,852 7,492 (V1 IO (1,051) | oo (V0 I— (1,051) 0 ..6,441 0 0 0 202 |11/15/2029 | 1..
36211N PP 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 70 70 71 72 0 2) 0 2 0 70 0 0 0 3 [11/15/2029 | 1..
36211N  R7 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 39 39 41 46 0 (7) 0 (7 0 39 0 0 0 1109/15/2029 | 1..
36211N RG 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 122 122 122 123 0 (1) 0 (1) 0 122 0 0 0 4109/15/2029 | 1..
36211N RH 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,763 3,763 4,003 4,407 0 (643) 0 (643) 0 ...3,763 0 0 (V] I 141 109/15/2029 | 1..
36211N T2 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 110 110 110 110 0 (1) 0 (1) 0 110 0 0 0 4 110/15/2029 | 1..
36211P BG 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 71 71 71 72 0 (1) 0 (1) 0 71 0 0 0 3 (10/15/2029 | 1..
36211P BR 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 127 127 136 146 0 (19) 0 (19) 0 127 0 0 0 5 110/15/2029 | 1..
36211P DC 4|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 15 18 0 (3) 0 (3) 0 14 0 0 0 1 111/15/2029 | 1..
36211P DK 6|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 7 7 7 7 0 (0) 0 (0) 0 7 0 0 0 0 |11/15/2029 | 1..
36211P  F2 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (1) 0 (1) 0 79 0 0 0 3 112/15/2029 | 1..
36211P  FL 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 0 0 0 0 141 0 0 0 5 [12/15/2029 | 1..
36211P FQ 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (7) 0 7 0 673 0 0 0 21 12/15/2029 | 1..
36211P GW 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 2) 0 2) 0 142 0 0 0 5 112/15/2029 | 1..
36211Q J3 6| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (133) 0 (133) 0 15,258 0 0 (V] I 477 109/15/2029 | 1..
36211Q JP 7| GOVERNMENT NATNL MTGE ASSOC.... |.... |.04/01/2009 | SCHEDULED REDEMPTION.. 0 (142) 0 (142) 0 16,371 0 0 0 354 |09/15/2029 | 1..
36211Q LQ 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 0 (0) 0 (0) 0 18 0 0 0 1 (10/15/2029 | 1..
36211Q LW 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (1) 0 (1) 0 190 0 0 0 7 110/15/2029 | 1..
36211R MY 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (0) 0 (0) 0 15 0 0 0 1 102/15/2030 | 1..
36211S K8 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (12) 0 (12) 0 36 0 0 0 1109/15/2029 | 1..
36211S NQ 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (0) 0 (0) 0 36 0 0 0 1 [11/15/2029 | 1..
36211S QL 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 (5) 0 (5) 0 19 0 0 0 1 [11/15/2029 | 1..
36211S QM 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 0 2) 0 2) 0 292 0 0 0 10 |11/15/2029 | 1..
36211S R3 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 0) 0 2 0 0 0 0 |12/15/2029 | 1..
36211S SB 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 (0) 0 5 0 0 0 0 |12/15/2029 | 1..
36211S T5 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14 14 15 18 0 (4) 0 (4) 0 14 0 0 0 1101/15/2030 | 1..
36211S VW 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 65 65 66 68 0 (3) 0 (3) 0 65 0 0 0 3 (05/15/2030 | 1..
36211S  YX 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .04/01/2009 | SCHEDULED REDEMPTION.. 506 506 539 595 0 (89) 0 (89) 0 506 0 0 0 6 |12/15/2029 | 1..
36211S  YZ 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3 3 3 3 0 (0) 0 (0) 0 3 0 0 0 0 |12/15/2029 | 1..
36211T SR 7 |GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 1 1 1 1 0 0) 0 (0) 0 1 0 0 0 0 |02/15/2030 | 1..
36211U DJ 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 69 69 70 70 0 (1) 0 (1) 0 69 0 0 0 2 |11/115/2030 | 1..
36211U KR 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,363 2,363 2,370 2,384 0 (21) 0 (21) 0 ..2,363 0 0 0 74 (12/15/2029 | 1..
36211U ML 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 40 40 40 40 0 0 0 0 0 40 0 0 0 1 101/15/2030 | 1..
36211U VX 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 89 89 94 101 0 (12) 0 (12) 0 89 0 0 0 3 111/15/2029 | 1..
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36211U WB 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 48 57 0 (11) 0 (11) 0 46 0 0 0 2 (111152029 | 1..........
36211U XU 1|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 82 82 82 83 0 (1) 0 (1) 0 82 0 0 0 3 [12/15/2029 | 1..
36211U XZ 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 6 0 (0) 0 (0) 0 6 0 0 0 0 |12/15/2029 | 1..
36211U YB 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 6 6 6 7 0 (1) 0 (1) 0 6 0 0 0 0 |12/15/2029 | 1..
36211V 3H 1|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 68 68 68 68 0 (0) 0 (0) 0 68 0 0 0 2 [12/15/2029 | 1..
36211V LP 3| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,635 4,635 4,650 4,679 0 (44) 0 (44) 0 ...4,635 0 0 0 | 173 110/15/2029 | 1..
36211V PL 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 20 21 0 (2) 0 2 0 19 0 0 0 1 12/15/2029 | 1..
36211X S9 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 85 85 90 100 0 (15) 0 (15) 0 85 0 0 0 3 103/15/2030 | 1..
36212B HH 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 0) 0 8 0 0 0 0 102/15/2030 | 1..
36212C GD 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 53 53 0 0 0 0 0 54 0 0 0 2 (08/15/2030 | 1..
36212F H8 0|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 13 13 14 17 0 (3) 0 (3) 0 13 0 0 0 1 105/15/2030 | 1..
36212F KE 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 16 16 17 17 0 (1) 0 1) 0 16 0 0 0 1 106/15/2030 | 1..
36212F YQ 1|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 268 268 287 324 0 (56) 0 (56) 0 268 0 0 0 11 107/15/2030 | 1..
36212M EV 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 27 0 (1) 0 (1) 0 26 0 0 0 1 107/15/2030 | 1..
362161 M6 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 12 12 13 14 0 2) 0 2) 0 12 0 0 0 0 |09/15/2023 | 1..
362162 DZ 9|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 11 11 11 11 0 (0) 0 (0) 0 11 0 0 0 1 111/15/2016 | 1..
362162 EJ 4|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 2 2 2 2 0 (0) 0 (0) 0 2 0 0 0 0 [01/15/2017 | 1..
362165 3J 9| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 19 19 20 20 0 (0) 0 0) 0 19 0 0 0 1105/15/2017 | 1..
362169 UF 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 26 26 0 0 0 0 0 27 0 0 0 1 (10/15/2029 | 1..
36216A JC 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 5 5 5 5 0 (0) 0 0) 0 5 0 0 0 0 |06/15/2028 | 1..
36216P D3 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,335 1,335 1,379 1,375 0 (40) 0 (40) 0 ..1,335 0 0 0 47 (10/15/2016 | 1..
36216U WA 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 66 66 67 67 0 (0) 0 (0) 0 66 0 0 0 2 04/15/2029 | 1..
362170 EL 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 696 696 744 736 0 (40) 0 (40) 0 696 0 0 0 25 |04/15/2017 | 1..
362173 UZ 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 45 45 45 45 0 (0) 0 (0) 0 45 0 0 0 2 (05/15/2017 | 1..
36217C GL 4 |GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 185 185 184 184 0 1 0 1 0 185 0 0 0 7 105/15/2017 | 1..
36217M QW 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 37 37 38 38 0 (0) 0 (0) 0 37 0 0 0 2 (01/15/2017 | 1..
362185 XN 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 36 36 0 0) 0 (0) 0 36 0 0 0 1 (07/15/2017 | 1..
36218T E7 9|GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 9 9 9 10 0 (1) 0 (1) 0 9 0 0 0 0 |04/15/2024 | 1..
362195 SD 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 44 44 45 46 0 2) 0 (2) 0 44 0 0 0 1101/15/2028 | 1..
36220B EZ 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 10 10 10 10 0 (0) 0 0) 0 10 0 0 0 0 |10/15/2029 | 1..
36223C AH 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,769 1,769 1,815 1,827 0 (59) 0 (59) 0 ..1,769 0 0 0 55 |10/15/2027 | 1..
36223M CL 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 46 46 49 54 0 (8) 0 (8) 0 46 0 0 0 2 02/15/2023 | 1..
36223W KB 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 36 36 38 39 0 (3) 0 (3) 0 36 0 0 0 1 106/15/2023 | 1..
36223W R7 1| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 152 152 163 167 0 (14) 0 (14) 0 152 0 0 0 5 02/15/2022 | 1..
36223X PY 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 59 59 63 69 0 (10) 0 (10) 0 59 0 0 0 2 104/15/2022 | 1..
36224D QJ 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .05/01/2009 | SCHEDULED REDEMPTION.. 10,687 | oo 10,687 | .o 10,632 | oo 10,607 0 80 0 80 0 10,687 0 0 0 355 |04/15/2022 | 1..
36224D T9 6|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 31 31 31 31 0 (1) 0 (1) 0 31 0 0 0 1 106/15/2028 | 1..
36224E TB 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 263 263 282 292 0 (29) 0 (29) 0 263 0 0 0 8 |07/15/2023 | 1..
36224F GA 2| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 18 18 20 21 0 2) 0 (2) 0 18 0 0 0 1 05/15/2023 | 1..
36224 3E 0| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 80,241 | .ooovverens 80,241 | oo 85,959 | ..o 89,875 | ..o (VI IO [CRCCK) | — (0 I— (9,633) 0 80,241 0 0 0 2,839 |08/15/2023 | 1..
36224M  J4 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 333 333 357 364 0 (31) 0 (31) 0 333 0 0 0 12 [12/15/2022 | 1..
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36224N TP 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 120 120 129 140 0 (20) 0 (20) 0 120 0 0 0 4101/15/2023 | 1..........
36224Q DJ 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 519 519 538 556 0 (38) 0 (38) 0 519 0 0 0 18 |11/15/2022 | 1..
36224S B4 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 54 54 57 60 0 (6) 0 (6) 0 54 0 0 0 2 (10/15/2022 | 1..
36224S U7 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 15 15 16 18 0 (3) 0 (3) 0 15 0 0 0 1 03/15/2023 | 1..
36224S US 9| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,847 4,847 5,192 5,563 0 (716) 0 (716) 0 ..4,847 0 0 0 01/15/2023 | 1..
36224S YA 4| GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 345 345 366 398 0 (53) 0 (53) 0 345 0 0 0 05/15/2023 | 1..
36224S YC 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 28 28 28 28 0 0 0 0 0 28 0 0 0 1 05/15/2023 | 1..
36224S YF 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..3,764 3,764 3,904 4,093 0 (328) 0 (328) 0 ..3,764 0 0 (V] 141 105/15/2023 | 1..
36224T UX 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 50 50 53 56 0 (6) 0 (6) 0 50 0 0 0 2 102/15/2023 | 1..
36224U QT 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 29 33 0 (5) 0 (5) 0 27 0 0 0 1 (05/15/2023 | 1..
36224V 5D 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 27 27 29 31 0 (4) 0 (4) 0 27 0 0 0 1 101/15/2023 | 1..
36224X QZ 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 992 992 1,063 1,137 0 (145) 0 (145) 0 992 0 0 0 35 [01/15/2023 | 1..
36224Y PL 7|GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 519 519 556 598 0 (79) 0 (79) 0 519 0 0 0 19 102/15/2023 | 1..
36225A 3B 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 8 8 8 8 0 (0) 0 (0) 0 8 0 0 0 0 |05/15/2028 | 1..
36225A 4Z 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,132 5,132 5275 5,426 0 (294) 0 (294) 0 ..5,132 0 0 (V] I 187 |07/20/2028 | 1..
36225A 7H 7|GOVERNMENT NATNL MTGE ASSOC.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 174 174 180 189 0 (15) 0 (15) 0 174 0 0 0 6 |11/15/2028 | 1..
36225A E4 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,210 1,210 1,263 1,316 0 (106) 0 (106) 0 ..1,210 0 0 0 43 |06/15/2025 | 1..
36225A F8 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 47 47 49 51 0 (4) 0 (4) 0 47 0 0 0 2 |07/15/2025 | 1..
36225A GB 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 21,317 1,317 1,365 1,421 0 (104) 0 (104) 0 1,317 0 0 0 47 |07/15/2025 | 1..
36225A GV 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 32 32 33 34 0 2) 0 2) 0 32 0 0 0 108/15/2025 | 1..
36225A HF 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,454 5,454 5,842 6,177 0 (724) 0 (724) 0 ...5,454 0 0 (V] I 198 |12/15/2022 | 1..
36225A N5 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,509 6,509 6,769 7,166 0 (656) 0 (656) 0 ...6,509 0 0 0 236 |08/15/2026 | 1..
36225A NQ 9| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...8,902 8,902 9,288 9,898 0 (996) 0 (996) 0 ...8,902 0 0 0 309 |07/15/2026 | 1..
36225A QL 7| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 492 492 494 497 0 (5) 0 (5) 0 492 0 0 0 16 |11/15/2026 | 1..
36225A RE 2| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 274 274 275 277 0 (3) 0 (3) 0 274 0 0 0 9 |12/15/2026 | 1..
36225A RU 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 60 60 60 61 0 (1) 0 (1) 0 60 0 0 0 2 101/15/2027 | 1..
36225A ST 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 483 483 515 571 0 (87) 0 (87) 0 483 0 0 0 16 |03/15/2027 | 1..
36225A TB 6| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...6,282 6,282 6,690 7,355 0 | oo (G ROTE) | — (0 I (1,073) 0 ...6,282 0 0 0 222 |04/15/2027 | 1..
36225A U2 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..2,293 2,293 2,302 2,316 0 (23) 0 (23) 0 ..2,293 0 0 0 75 |07/15/2027 | 1..
36225A UD 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,292 5,292 5,640 6,327 (VI IO (1,035) | covoorrernnd (VN I— (1,035) 0 ..5,292 0 0 (V)N 188 |06/15/2027 | 1..
36225A UM 0| GOVERNMENT NATNL MTGE ASSOC.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. 787 787 790 795 0 (8) 0 (8) 0 787 0 0 0 26 |06/15/2027 | 1..
36225A WL 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 482 482 484 487 0 (5) 0 (5) 0 482 0 0 0 16 |10/15/2027 | 1..
36225A Y5 3| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 976 976 1,028 1,131 0 (155) 0 (155) 0 976 0 0 0 32 03/15/2028 | 1..
36225A YN 4| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 728 728 738 754 0 (26) 0 (26) 0 728 0 0 0 25 02/15/2028 | 1..
36225A ZP 8| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1,118 1,118 1,113 1,106 0 11 0 11 0 21,118 0 0 0 43 (12/15/2027 | 1..
36225B DE 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,186 1,186 1,262 1,392 0 (205) 0 (205) 0 ..1,186 0 0 0 40 (03/15/2029 | 1..
36225B F6 0| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 917 917 975 1,101 0 (184) 0 (184) 0 917 0 0 0 31 109/15/2029 | 1..
36225B FV 5| GOVERNMENT NATNL MTGE ASSOC.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 202 202 203 204 0 (2) 0 2) 0 202 0 0 0 7 108/15/2029 | 1..
912803 BB 8|STRIP PRINC......ccoooommrremrrirrrenerirereeonns cvvr | 06/29/2009 | VAMOUS......covverrrerrrrerneresneeens | eeveerneeesssseessseesnnee | seene 135,589,500 | ...... 250,000,000 | ..... 142,183,000 0 0] ... 1,050,381 | ..... (213,130) | ..... 1,263,511 | .oovvvneeens 0 ... 143,233,381 | ..coovveennnc 0 |..(7,643,881) | ..(7,643,881) | ..c0coovnnvnt 0 102/15/2023 | 1..
912810 PX 0|US TREASURY N/B . .05/29/2009 [ VaTiOUS.......oveeervereeeeereeeceeeeecenns | eeereeeerseeessesesnsses | coveeees 14,346,094 | ........ 14,000,000 | ........ 14,447,344 0 0 (238) 0 (238) 0 | e 14,447,106 |...cccoeern0 | s (101,012) | .....(101,012) | ....327,811 |05/15/2038 | 1..
912810 QA 9|US TREASURY N/B 106/30/2009 | VAHOUS........veeeeeeeereeerereeeenes | eoeeeeeeeeeeseeeeesseeeernene | weeeiend 61,324,522 | ........ 72,450,000 | ........ 60,831,979 0 (0 A 1,189 | e (V1 1,189 | e (I — 60,833,167 |...cccoceeen0 | oo 491,355 | ...... 491,355 |...890,178 |02/15/2039 | 1..
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912828 KJ 8|US TREASURY N/B......coommrrerrrerrnrrernenens ... | 04/29/2009 | CREDIT SUISSE........cosvveiereces | eoveereeeeerseeeessescrenne | e 29,763,281 30,000,000 29,839,844 0 0 61 0 61 0 | e 29,839,905 |...coornnreens 0| (76,623) | ....... (76,623) | ...... 42,555 |03/31/2014 | 1..........
912828 KN 9|US TREASURY N/B . .05/29/2009 [VariOUS..........covveeereeeeneecesreeens | eoveremeecsssseessesisssnies | coneeees 74,639,703 | ........ 75,600,000 | ........ 74,976,234 0 0 3,245 0 3,245 0 | 74,979,479 |..cocoe0 | (339,776) | .....(339,776) | ...... 56,056 |04/30/2014
912828 KQ 2|US TREASURY N/B . .06/29/2009 [ VariOUS..........cvvveeereerarecsseeeens | eorevemeeesesseessssiessenis | o 147,888,488 | ..... 154,240,000 | ...... 148,359,241 0 0 8,878 0 8,878 0 ... 148,368,118 |.....cccee0 | oo (479,631) | .....(479,631) | ....343,888 | 05/15/2019
912828 KV 1|US TREASURY N/B o [.06/25/2009 | VAIIOUS.......covveurveerrerreisierneens | sseeressssesssesssnenes | cevveees 74,713,516 | ........ 76,000,000 | ........ 74,740,000 0 0 5,537 0 5,537 0 | 74,745,537 | ..o [ (32,022) | ....... (32,022) | ...... 70,082 |05/31/2014
912828 KY 5|US TREASURY N/B.. . |.06/29/2009 | Various. .15,061,328 | ........15,000,000 |. 5,014,063 0 0 0 0 0 ..15,014,063 |. . 7,266 47,266 |. .0 |06/30/2014
912828 KD 1|WITREASURY N/B... veee e [.05/1172009 [VaFIOUS.......cvvovvirriisriiseniirns [ evvinesiiessissnsiiensins | s 48,250,563 | ....... 50,200,000 | ....... 48,705,563 0 0 91 0 911 (I I 48,706,474 |..............0 | ..... (455,911) | .....(455,911) | ....311,859 |02/15/2019 | 1..
912828 KZ 2| WITREASURY N/B.......oooonsrreninrinssnianees ... 1.06/30/2009 | VAMOUS........overrreesssiesisrsssinssess | snssesssssssssssssssssanse | sennas 553,230,069 | ...... 550,000,000 | ...... 548,860,517 0 0 (68) 0 (68) 0 ... 548,860,449 ...4,369,620 | ..4,369,620 |...... 22,079 |06/30/2016 | 1..........
0399999. Total - Bonds - U.S. Government. ...1,366,844,566 | ...1,494,924,598 | ...1,369,874,057 | ........ 20,329,882 | ...ccooovn 0 [ . 805,682 | ..... (213,130) ] ..... 1,018,811 |.ovvorrnceens 0 |..1,370,891,358 ..(4,046,791) | ..(4,046,791) | 2,822,694 |...... XXX..... | .XXX...
Bonds - All Other Government
13509P BQ 5|CANADA HOUSING TRUST......ccoccrmmree C. |.04/14/2009 | TORONTO DOMINION SECUR ........ccosveermmreermneees | rneeees 82,152,193 | ..... 100,000,000 | ...... 100,000,000 0 0 0 0 0 (I I— 81,692,672 | ..o 0 .. 459,521 | ... 459,521 |...158,700 | 03/15/2014 | 1FE......
13509P BR 3| CANADA HOUSING TRUST......c.cccnsmrrennne C. |.04/06/2009 | VArIOUS.........cooorrersreesssecsssiesss | eereessseesssssesssssssssnnes | coneee 129,395,568 | ...... 150,000,000 | ...... 158,463,000 0 (o (79,245) | ..(1,880,300) | ..... 1,801,055 | .ooerieeen0 | e 129,387,922 | ..o | oo 7,646 | .......... 7,646 |.1,887,123 | 12/15/2018 | 1FE......
1099999. Total - Bonds - All Other GOVEIMMEN...........ovvuuerieieieesessisssessssssssessssssesssssssseesssssssseessssssssssssssssessssssesssssssssssssans | sssees 211,547,761 | ...... 250,000,000 258,463,000 0 (o (79,245) | ..(1,880,300) | ..... 1,801,055 | .0 [ e 211,080,594 | ...ccooeenn0 | oo 467,167 | ...... 467,167 |.2,045,823 | ...... XXX..... [ .XXX...
Bonds - U.S. Special Revenue and Special A it
343575 GG 5|FLOYD CNTY GAHOSP AUTH REV........ ... | .06/24/2009 | RAYMOND JAMES. 2,500,000 2,500,000 2,481,825 0 0 0 0 0 0 | 2,481,825 07/01/2039 |1FE......
041083 TD 8|ARKANSAS ST DEV FIN AUTH.... . |.04/01/2009 | CALLED 310,000 0 0 (70) 0 (70) 0 316,905 07/01/2028 |1FE......
041083 TE 6|ARKANSAS ST DEV FIN AUTH.... ... |.04/01/2009 | CALLED 650,000 | ...... ...650,000 | ..... ....650,000 0 0 0 0 0 650,000 07/01/2038 |1FE......
041150 CX 9|ARKANSAS ST STUDENT LN AUTH REV | .... | .06/01/2009 | CALLED, 5,900,000 5,900,000 5,896,401 5,896,570 0 .100 0 100 0 | 5,896,670 12/01/2038 | 1FE......
13057N AD 6| CALIF RURAL HOME MTG FIN AUTH...... ... | .06/01/2009 | CALLED 215,000 | ....ccoccoe.. 215,000 | ..coovrreene 214,731 0 0 3 0 3 0 214,734 12/01/2036 | 1FE......
130178 RV  0|CALIFORNIA EDL FACS AUTHREV........ ... | 06/18/2009 | JEFFERIES & CO.....cvemvrvvnrs | cerverneeerenrernnnerenee | wereees 30,734,700 | ........ 30,000,000 30,111,000 0 0 (2,118) 0 (2,118) (VI I 30,108,882 |...ccoceennnc 0. 625,818 | ...... 625,818 |....367,500 |10/01/2038 | 1FE......
130178 SB 3| CALIFORNIA EDL FACS AUTHREV........ <. | 06/17/2009 | JEFFERIES & CO....ocvvvnrrvinrs | cerveremeerneeesneseninnee | e 10,000,000 | ........ 10,000,000 | ........ 10,000,000 0 0 0 0 0 (I — 10,000,000 0 0 0 |...162,500 | 10/01/2038 | 1FE......
130178 SC 1 |CALIFORNIA EDL FACS AUTHREV........ <. | 06/17/2009 | JEFFERIES & CO....oovvvrrrvines | coveermeeemsenesnnnesnnee | cereeee 10,245,000 | ........ 10,000,000 | ........ 10,264,900 0 (V1 I (6,968) | .veoorrernn (0 I— (6,968) | ..coorrevrnee 0 | 10,257,932 | .ooevvrreennnd 0| (12,932) | ....... (12,932) | ....170,625 | 10/01/2039 | 1FE......
13062R GD 4|CALIFORNIAST... . |.05/28/2009 | GOLDMAN SACHS 8,413,900 |........ 10,000,000 | .......... 9,710,200 | .......... 9,736,239 0 3,250 0 3,250 0 | 9,739,490 ..(1,325,590) | ..(1,325,590) | ....271,076 |05/01/2029 | 1FE......
13062R GE 2|CALIFORNIAST... . |.06/02/2009 | Various. 2,997,545 3,500,000 3,386,495 | .......... 3,395,988 | ..o (V1 1187 | e (V1 - 1187 | (V0 [~ 3,397,174 | .0 | (399,629) | .....(399,629) 05/01/2030 |1FE......
13063A 5G 5|CALIFORNIA ST. . .04/22/2009 [VaOUS......vvveeeveeeeeeseeeeeseeceens | eevereeeeenseeeessesessesees | coreeees 26,246,600 25,000,000 25,344,000 0 0 0 0 0 0| 25,344,000 |...ccoerrn0 | ooneee 902,600 | ...... 902,600 04/01/2039 |1FE......
650264 RM 8| NEWARK CALIF UNI SCH DIST... . |.06/03/2009 | STONE & YOUNGBERG......... 1427325 | ... 4,265,000 | .......... 1,389,452 | .......... 1,682,623 0 38,172 0 1,720,795 | .ococveenl0 | (293,470 | .....(293,470) | . 02/01/2027 |1FE......
786005 PM  4|SACRAMENTO CALIF MUN UTIL............. | .... | .05/05/2009 | GOLDMAN SACHS 5,066,350 5,000,000 5,000,000 0 0 0 0 0 0 | 5,000,000 |...ccorneern0 | covennne 66,350 | ........ 66,350 05/15/2036 | 1FE......
038681 3B 6|ARAPAHOE CNTY COLO SCH DIST........ ... | .05/20/2009 | SEATTLE-NORTHWEST SEC | 3,479,394 3,390,000 3,361,355 0 0 456 0 456 (V0 I~ 3,361,811 | o0 | e 117,583 | ...... 117,583 12/15/2022 | 1FE......
239427 AG 2|DAWSON RIDGE MET DISTNO 1 COLO. | .... | .05/06/2009 | MORGAN STANLEY & CO...... | ccoevvermrrerrmmeermmeerns | cevvenne 11,374,200 20,000,000 8,888,400 8,990,893 (VI 190,806 | ovvvvrnrernned (0 I~ 190,806 | ...ooorveenncd 0 | 9,181,699 ..2,192,501 |...2,192,501 10/01/2022 | 1FE......
20772G Y6 9| CONNECTICUT ST. . |.04/14/2009 |BEAL (M.R.) & CO. ...6,881,420 | .......... 6,500,000 | .......... 6,865,625 0 (VI IO (O P4 ) (0 I (C P24 ) B— 0 | 6,861,498 02/15/2026 | 1FE......
235241 LS 3|DALLAS TEX AREA RAPID TRAN.... . |.06/24/2009 | GOLDMAN SACHS ...7,006,160 |......... 7,000,000 | ......... 7,000,000 0 0 0 0 0 0 | 7,000,000 12/01/2044 | 1FE......
246395 QN 0|DELAWARE ST HSG AUTH REV. . | .04/03/2009 [ VariOUS.......c.coreerreerereenreenns [ cevrreeesneeenneeesnneees | coneeees 13,026,000 | ........ 13,000,000 | ........ 12,772,855 | ........ 12,775,107 | oo (V1 7,225 | oo (0 I 7,225 | oo 0 | 12,782,332 07/01/2039 |1FE......
796253 T9 3|SANANTONIO TEX ELEC & GAS.... . |.06/03/2009 | GOLDMAN SACHS 8,118,640 | ......... 8,000,000 8,000,000 0 0 0 0 0 0 | 8,000,000 02/01/2039 |1FE......
91523N  FP 6| UNIVERSITY WASH UNIV REVS. . |.06/16/2009 | BARCLAYS CAPITAL 5,062,400 5,000,000 5,000,000 0 0 0 0 0 (0 I 5,000,000 07/01/2039 |1FE......
34073M 5X 6 |FL HFC CAB-HMOWNR-4 -FL. .... | .04/01/2009 | CALLED 18,734 0 193 0 193 0 19,126 .0 |07/01/2030 | 1FE......
340640 AF 8|FLORIDA EDL LN MARKETING CORP..... | .... | .06/01/2009 | CALLED 3,050,000 3,046,950 3,046,998 0 32 0 32 (V0 I 3,047,030 0 2,970 2,970 |...... 20,556 |12/01/2036 | 1FE......
34073N  2J 8 |FLORIDA HSG FIN CORP REV.... . [.06/23/2009 [VariOUS.......covorrveerrreieriienriins | cerneerinnessisessnennes | coveeeinns 8,666,050 8,475,177 0 0 3,734 0 3,734 0 | 8478911 | .o 0 ... 187,139 | ...... 187,139 |...223,671 |07/01/2038 | 1FE......
34073N L6 5|FLORIDAHSG FIN CORP REV.... .... | .04/01/2009 | CALLED 50,000 |...cccc..e.50,000 | cooviivrnvns 44,756 0 0 7 0 7 0 44,762 0 5238 | .o 5238 | ..o 619 |07/01/2037 | 1FE......
34160W EF 7 |FLORIDA ST DEPT ENVIRONMENTAL.... | .... | .06/16/2009 | MORGAN STANLEY & CO...... | ccevorsrrererrirsnriianns ...9,442,785 9,821,221 | .......... 9,663,034 | .....covvrrvnnnnd (VIR I (S ) N — (VI I (68,238) | ...vvverrn0 | i 9,594,796 |....cocce0 | .o (152,011) | .....(152,011) | ....484,270 |07/01/2016 |1FE......
34160W JUN 5|FLORIDA ST DEPT ENVIRONMENTAL.... | .... | .06/24/2009 | BEAL (M.R.) & CO ...1,062,290 1,152,880 | .......... 1,079,651 0 (8,225) 0 | iiiieeenr(8,225) | o0 | 1,071,427 |0 [ e (9,137) | ... (9,137) | ...... 49,722 |07/01/2013 | 1FE......
373588 BG 6|GEORGIA RFA (H&FA) 84A. . 1.06/01/2009 | CALLED 154,017 | .............350,000 | ...coconeenen. 10,143 | oo 146,600 | .ooverrrvennecd 0 | e 6,871 | oo 0 | 8,871 | iienl0 | e 153,470 0 546 546 0 |12/01/2016 | 1FE......
373384 JH 0|GEORGIA ST, .05/20/2009 | BEAL (M.R.) & CO....ovvvvverrrenn | corvernmeeieneeisneeeninnee | e 14,173,257 4,110,751 0 0 (28,170) 0 (28,170) 0 | 14,082,581 | ....cccccocnnnd 0. 90,676 | ........ 90,676 |....166,047 |01/01/2019 | 1FE......
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373384 JJ B|GEORGIA ST.....cooovrererrrenerinnesersseinns ... | .05/13/2009 | RAYMOND JAMES.......ooomives | eovvereeeerseeeseescsenne | e 11,541,500 | ........ 10,000,000 | ........ 11,514,800 0 (O I (34,935) | .eoorrerreenns (V1 I (34,935) | .vvevrneens 0 | 11,479,865 | ..ooovvveennnd 0| . 61,635 | ........ 61,635 |...148,611 |01/01/2020 |1FE......
373384 JK 3|GEORGIAST.... . |.06/15/2009 | BMO CAPITAL MARKETS....... 20,270,748 | ........ 19,970,000 20,763,808 0 0 (23,554) 0 | s (23,554) | ..vvvrienn 0 | i 20,740,254 |......c.ee.0 | (469,506) | .....(469,506) | ....302,877 |01/01/2021 |1FE......
373384 JL 1|GEORGIAST.... . |.05/13/2009 | STERNE AGEE & LEACH....... 11,294,200 | ........ 10,000,000 | ........ 11,067,700 0 0 (24,016) 0 | s (24,016) | .ovvvereern0 | v 11,043,684 |....ccce0l0 | 250,516 | ...... 250,516 |....148,611 |01/01/2022 | 1FE......
373384 UM 9|GEORGIAST.... . [.06/12/2009 [VariOUS..........oevvverrireriiinriiens | covveesiisssiisssiiesnies | cvneeins 18,682,143 | ........ 18,590,000 | ........ 18,710,277 0 0 | oo BAT) | o (V1 I BTN |0 [ 18,706,861 |...ccoevernn0 | e (24,717)] ....... (24,717)| ....275,916 |01/01/2023 | 1FE......
373384 JUN 7|GEORGIA ST, . 1.06/12/2009 | CITIGROUP GLOBAL MARKET...... .10,761,700 | ........10,000,000 |. 0,725,000 0 0 (20,812) 0] .nn(20,812) .. .10,704,188 |. 7,512 57,512 |....188,889 |01/01/2024 | 1FE......
37358M CG 4|GEORGIA STRD & TWY AUTH... . 1.05/20/2009 | GOLDMAN SACHS.......cccocommvns | crrrrmmriirnneirensiiisnnis | 00000 29,749,720 | ....... 26,005,000 | ........ 29,602,272 0 0. (101,861) | ovvvvrrrennnnd 0. (101,861) | .cvvovevreren0 | o 29,500,411 249,309 | ...... 249,309 |....296,168 |06/01/2016 |1FE......
626207 VZ 4|MUNICIPAL ELEC AUTH GA.... . 1.05/07/2009 | GOLDMAN SACHS.......c.ccconmvee | covrmmmrermmmriirnneiiiennes | 0000 10,970,447 | oo 9,870,000 |....... 10,151,098 | ........ 10,148,840 0 (8,423) (V0 I (8,423) | oo | o 10,140,417 830,030 | ...... 830,030 |....251,746 |01/01/2019 |1FE......
626207 WR 1| MUNICIPAL ELEC AUTH GA.... ... | .06/23/2009 | J.P. MORGAN SEC. INC.......... | cevverrrrrerrmrrerrsreiiinnee | 1,095,650 | ..o 1,000,000 | .......... 1,047,250 | .......... 1,046,870 | ..oovvvereenne (V1 IO (1,892) | covoorrind (V0 I— (1,892) | .ovvvvereen [ oo 1,044,978 | ...cccceel0 | oo 50,672 | ........ 50,672 |...... 33,701 {01/01/2019 |1FE......
452252 FH  7|ILLINOIS ST TOLL HWY AUTH.....ccoovernnee .... | .05/13/2009 | MORGAN STANLEY & CO...... 5,000,000 5,000,000 (OB [SSUURRROON N UUPURRROPPRRRR 0 I [SOOPOOORRPPONN N ISUORRRRPRRRt 0 I DU B RO 5,000,000 |...ccoovreren0 | o 101,550 | ...... 101,550 | ..coovrrernne 0 101/01/2034 | 1FE......
815626 GQ 3|SEDGWICK CNTY KANS UNI SCH DIST..|.... | .05/06/2009 | BAUM GEORGE K. & CO INC. 5,000,000 5,000,000 (O [UROPRRRRROOPR N SUUPUUUROPPROUR 0 I [SVOPPPOURRPOPORS B ISVOTUURRPRPSRRU 0 I DURURRTOPPROON I ROOOON 5,000,000 |..ccoorreren0 | o 116,100 | ...... 116,100 |...... 22,461 |10/01/2028 | 1FE......
54627A DC 8|LOUISIANA HSG FIN AGY.... . |.06/01/2009 | CALLED ....861,840 861,277 (U [ (6,277) | ...c.... (6,277) | ... 40,150 |12/01/2038 | 1FE......
54627A EQ 6|LOUISIANA HSG FIN AGY.... . |.06/01/2009 | CALLED 26,563 26,531 26,479 (U [ (1,479) | ......... (1,479) | ... 819 |06/01/2040 | 1FE......
03588E TT 0|ANNE ARUNDEL CNTY MD . |.05/19/2009 | MESIROW & CO. INC 2,110,000 2,297 474 2234877 | o0 | eeiceee7,332) | a0 | eeieee(7,332) | a0 | 2,227,545 | ... | s 204,125 | ...... 204,125 |...... 77,953 |03/01/2015 |1FE......
03588E VU 4|ANNE ARUNDEL CNTY MD. . 1.05/19/2009 [ MESIROW & CO. INC.....ccouuwr | corrrmmrvrmmrrrncerrnennes | 4,748,094 | . 4,120,000 | .......... 4,486,062 | .......... 4,363,836 4,349,519 | ..o | o 398,575 | ...... 398,575 |....152,211 |03/01/2015 |1FE......
574192 S3 5|MARYLAND ST..... . |.05/14/2009 | MORGAN STANLEY & C .24,899,059 ..21,075,000 23,998,524 0 .23,954877 | .0 | o 944,182 | ...... 944,182 |....184,406 |03/01/2019 [1FE......
574192 'S4 3|MARYLAND ST. . 1.05/13/2009 |J.P. MORGAN SEC. INC.......... | ...... .30,179,450 | ........25,910,000 | ........28,922,556 0 ..28,878,840 |. ..1,300,610 |...1,300,610 |....223,114 |03/01/2020 |1FE......
574192 S5 0|MARYLAND ST, vvr | .05/14/2009 | MERRILL LYNCH......ovvvoirriies | corverieesiessiisessiiienns | wovnns 33,224,481 | ........ 28,865,000 | ........ 31,814,714 0 | ovvrerrrenenns0 | e (43,150) | o0 | e (43,150) | o0 | 31,771,565 ..1,452,916 |..1,452,916 |...252,569 |03/01/2021 |1FE......
57419P GE 3|MARYLAND ST CMNTY DEV ADMIN....... vvvr | 06/03/2009 | VAMOUS......oooverrarererernrresnrnens | soveesssesessssssssssssnnes | sereneees 7,689,394 | ... 7,680,000 |..... 7,814,400 | .......... 7,806,801 | coovvvvrvrcrenn0 | errierennn(6,365) | o0 | eieinnn(6,365) | o0 | s 7,800,436 |...ccoovvern0 | s (111,042) | .....(111,042) | ....339,312 |09/01/2037 |1FE......
57419P HA  0|MARYLAND ST CMNTY DEV ADMIN....... ... | .05/20/2009 | CALLED 625,000 | ...ccoooeennd 625,000 ...634,688 | ... 633,853 633,129 | .0 | e (8,129) | ......... (8,129) | ....... 25,855 |09/01/2039 | 1FE......
57419P JD 2|MARYLAND ST CMNTY DEV ADMIN....... vor | 05/28/2009 | VaAHOUS........cveeeeeerereeeserecererees | eoeeereeeeseeeesseecsnene | 200010,020,869 | .......... 9,985,000 | ........ 10,022,444 | ........ 10,019,478 | o0 | e (1418) | 0 | e (1,418) | 0 | e 10,018,059 0 2,809 2,809 |...412,637 |09/01/2039 | 1FE......
57419P MV 8| MARYLAND ST CMNTY DEV ADMIN....... ... | .06/05/2009 | CITIGROUP GLOBAL MARKET| .....ccvveermeermmreernnee | e 11,465,933 | .....cv. 12,375,000 | ........ 11,929,005 | ........ 11,929,005 0 2,425 0 2,425 0 | 11,931,430 | .ovevvvreennnd 0. (465,497) | .....(465,497) | ...493,917 |09/01/2042 |1FE......
940157 QF 0|WASHINGTON SUBN SAN DIST MD........ .... | .06/23/2009 | CITIGROUP GLOBAL MARKET 8,320,000 8,320,000 0 0 0 0 0 0 | 8,320,000 |....ccooererr0 | covrnene 43264 | ........ 43,264 |....148,836 |06/01/2022 | 1FE......
940157 QG  8|WASHINGTON SUBN SAN DIST MD........ .... | .06/23/2009 | CITIGROUP GLOBAL MARKET 8,355,000 8,350,071 0 0 95 0 95 0 | 8,350,166 | .....ccocreen0 | coreeene 63,654 | ........ 63,654 |....154,132 |06/01/2023 |1FE......
940157 QH 6|WASHINGTON SUBN SAN DIST MD........ ... | .06/23/2009 | CITIGROUP GLOBAL MARKET| ....covvvvererrermerrirnens | worreenrn 8,475,592 | ovvvevcs 8,395,000 | .......... 8,282,927 0 (U - 1,935 | e (V1 - 1,935 | .o 0 | 8,284,862 |.....ccl0 | e 190,730 | ...... 190,730 |....159,563 |06/01/2024 |1FE......
920729 HE 3|VAN BUREN MICH PUB SCHS . |.05/13/2009 | RAYMOND JAMES rereen4,000,000 0 0 0 0 0 (VI I 4,000,000 , .39,800 |. 05/01/2039 |1FE......
60535Q FD 7|MISSISSIPPI HOME CORP . 1.06/01/2009 | CALLED 350,000 |............. 350,000 | .............348,250 | ............. 348,354 0 17 0 17 0 348,371 (U [ 1,629 | .o 1,629 06/01/2038 |1FE......
60535Q GV 6| MISSISSIPPI HOME CORP.. . |.06/01/2009 | CALLED 226,807 | ......ooveee 225,000 | .............230,954 | ............. 230,729 0 (181) 0 (181) 0 230,548 (O (3,741) | ... (3,741) 06/01/2038 | 1FE......
605580 4C 0|MISSISSIPPI ST. . 1.04/08/2009 | MORGAN KEEGAN & CO....... | cormrrermmeermerirnneees | cvreeens 11,596,987 | ........ 10,270,000 0 0 | oo (4,305) | covvorrrirnnd 0 | coovrerene(4,305) | o0 | e 11,552,629 | ..ooovvrreennnd 0 | . e 44,358 | ....... 44,358 11/01/2017 | 1FE......
605580 4D 8| MISSISSIPPI ST. . .04/08/2009 | GOLDMAN SACHS........covvvnns | rmmeerrevemeserinnnsenes | cevveees 11,234,200 | ........ 10,000,000 0 0 (3,560) 0 | (3,560 | ovvvrernen0 | v 11,216,840 | .0 | s 17,360 | ........ 17,360 11/01/2018 | 1FE......
60635R 4Z 7 |MISSOURI ST HEALTH & EDL FAC . 1.05/20/2009 | WACHOVIA CORPORATION.. | ..ecveeerererrreeennnees | rrreeenas 4,821,100 | .......... 5,000,000 |..........4,812,400 | ......... 4,813,088 | ...coovvvern (V1 1,059 | oo 0 | 1,059 {0 | e 4814147 |0 | 6,953 | .coooeeent 6,953 |...145,903 |11/15/2039 |1FE......
60636X XM 0|MISSOURI ST HSG DEV COMMN.... . 1.04/08/2009 [BAUM GEORGE K. & CO INC.| ...covvvorrerrrerrannees | crrrrienas 4,702,685 | .......... 4,615,000 | .........4,384,250 | .......... 4,391,781 | oo (0 I 6,623 | v 0| 8,623 | i l0 | e 4,398,405 |..cooooennnc 0 ... 304,280 | ...... 304,280 |....172,954 |03/01/2037 |1FE......
61212R D7 8| MONTANA ST BRD HSG . |.06/01/2009 | CALLED 165,000 | ..ooveoneee 165,000 | .............159,540 | ............. 159,540 0 85 0 159,625 0 5,375 5,375 12/01/2027 | 1FE......
61212R  E2 8| MONTANA ST BRD HSG . |.04/01/2009 | RAYMOND JAMES, ...6,014,925 | .......... 5,985,000 |..........5,311,688 | .......... 5,336,881 | oo 0| e 11,842 | e 0 | 11,842 |0 | e 5,348,723 | .oocovvrennnnd 0 ... 666,202 | ...... 666,202 | .... 12/01/2038 | 1FE......
61212R  H3 3| MONTANA ST BRD HSG.. . |.06/01/2009 | CALLED ...1,005,000 | .. 1,005,000 .986,870 0 149 0 987,018 0 17,982 |. 06/01/2038 |1FE......
61212R  H4 1|MONTANA ST BRD HSG . 1.06/01/2009 | CALLED 330,000 |............. 330,000 . 0 (88) 0 330,820 0 [ .oirerern(820) | covvvvrrnnnd (820) 12/01/2038 | 1FE......
61212R  XQ 4 |MONTANA ST BRD HSG . 1.06/01/2009 | CALLED 710,000 | ....coceee.. 710,000 | ..o 719,585 | oo 718,182 | v 0 | e (1,229) | covvvrvriind 0 | oo 1,229) | 0 | s 716,953 | ..ccvvern0 | (6,953 | .. (6,953) 12/01/2037 | 1FE......
63967C 7P 1| NEBRASKA INVT FIN AUTH .+ .06/30/2009 [VaTiOUS.......ovveereereeeeiseeeereeeenns | eerreeeereesenseeressesnes | coveevens 3,002,500 3,145,000 2,814,115 0 2,476 0 | w2876 | o0 | e 2,818,966 183,534 09/01/2038 |1FE......
63968M BX 6| NEBRASKA INVT FIN AUTH . 1.04/01/2009 | CALLED 45,000 45,000 0 0 0 0 0 45,000 0 0 0 03/01/2039 |1FE......
63968M CA 5|NEBRASKA INVT FIN AUTH . |.06/01/2009 | CALLED 325,000 ....325,000 0 0 0 0 0 325,000 0 0 0 09/01/2039 |1FE......
63968M DA 4 |NEBRASKA INVT FIN AUTH.....cooocrmmrrrnans | e .06/01/2009 | CALLED 770,000 | .............770,000 | ............. 787,702 0 (321) 0 (321) 0 787,381 | .o l0 | s (17,381) ] ....... (17,381) 09/01/2039 |1FE......
641460 N8 9|NEVADA ST .05/13/2009 | JEFFERIES & CO....ocvvvnrrvenne | ceveereeeeieeeeisnneeinnee | e 14,719,520 4,546,881 | ........14,172,609 | ...cccooourennl (01— (44,923) | ..orvvvenne (01 [ (G ) ) — 0 | 14,127,686 | ...cccceeee0 | 591,835 | ..... 591,835 |....662,420 |12/01/2014 |[1FE......
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646129 N6 9|NEW JERSEY STHSG & MTG FIN AGY.. | .... | .04/01/2009 | CALLED 715,000 715,000 | ... 717,309 | .o 717,221 (54) (54) 0 717,166 | ..ovverens 0 10/01/2037 | 1FE......
646129 X3 5|NEW JERSEY STHSG & MTG FIN AGY.. | .... | .04/01/2009 | CALLED 190,000 190,000 | ..covevnneee 190,000 | ... 190,000 0 0 0 190,000 0 04/01/2030 |1FE......
646139 W3 5|NEW JERSEY ST TPK AUTH TPK REV... |.... | .04/20/2009 | MORGAN STANLEY & CO...... | .coeveeermerremmrrirsennirns | cerverens 5,250,000 5,000,000 5,000,000 0 0 0 0 | 5,000,000 | ..vveeernnecd 0 01/01/2040 |1FE......
646139 W5 O|NEW JERSEY ST TPK AUTH TPK REV... |.... | .04/21/2009 | MORGAN STANLEY & CO...... | coeveerrmerrermeerirneenirns | cerverens 5,094,550 |......... 5,000,000 |......... 4,924,650 0 0 0 0 | 4,924,650 |..............0 | ......169,900 |......169,900 |............... 0 |01/01/2040 | 1FE......
646135 3Q 4|NEW JERSEY ST TRANSN...... . |.04/03/2009 | MORGAN STANLEY & CO.. 24,738,664 ..22,680,000 | . 4,344,485 24,209,539 | ..coovvrceren0 [ i (75,591) | vovevververrnnc0 | s (75,591) 24,133,949 |. 373,748 |12/15/2013 |1FE......
59259N ZH 9|METROPOLITAN TRANSN AUTH.... ... |.04/23/2009 | J.P. MORGAN SEC. INC.......... 12,000,000 | ........ 12,000,000 0 0 0 0 0 12,000,000 | ... | ......347,280 |......347,280 |...oooooornnccd 0 |11/15/2039 | 1FE......
592597 U3 0|METROPOLITAN TRANSN AUTH............. .... | .04/16/2009 | CABRERA CAPITAL MARKET 10,000,000 | ........ 10,547,300 10,538,514 | coovvvvrrrennnnd (V1R I (14,941) | o0 | s (14,941) 10,523,573 ...432,361 |07/01/2017 | 1FE......
64972H MQ 2|NEW YORKNY CITY TRANSITIONAL..... | .... | .06/23/2009 | J.P. MORGAN SEC. INC.......... 6,980,000 | ......... 7,033,467 0 (V1 IO (1,231) 0 | (1,230 | 0 | 7,032,236 ...100,822 |01/15/2020 | 1FE......
64972H MR O0|NEW YORKNY CITY TRANSITIONAL..... | .... | .06/23/2009 | MORGAN STANLEY & CO...... 4,690,000 | .......... 4,668,942 0 0 379 0 379 (I — 4,669,321 |....occ....0 [ ..... 102,520 | ......102,520 |...... 67,744 101/15/2021 | 1FE......
64988P YY 6|NEW YORK STMTG AGY REV.............. .... | .05/18/2009 | NORTHEAST SECURITIES..... 5,255,000 5,196,880 5,231,751 0 3,148 0 3,148 0 | s 5,234,899 ....117,508 |10/01/2011 | 1FE......
64988P YZ 3|NEW YORK ST MTG AGY REV............... ... | .05/20/2009 | PRAGER MCCARTHY & SEAL] ....cvvvvvrvrvrrmmrrirnnns | v 8,912,745 | ..o 4,930,000 | .......... 4876904 | .......... 4757,351 | oo 0| v 17,004 | .ooovveenns 0 | oo 17,004 | ..o (U IO 4,774,355 ...120,682 |10/01/2012 | 1FE......
650035 NZ 7|NEW YORK ST URBAN DEV CORP REV.]|.... | .06/25/2009 | STONE & YOUNGBERG......... 5,000,000 5,112,200 5,111,077 0 (5,720) 0 (5,720) 0 | s 5,105,358 ...156,771 101/01/2017 | 1FE......
650035 PB 8|NEW YORK ST URBAN DEV CORP REV.].... | .05/11/2009 | MERRILL LYNCH 60,420,000 | ........ 61,493,663 61,485,644 0 (27,303) 0 | s (27,303) 61,458,341 1,434,733 101/01/2019 | 1FE......
649901 HQ 1|NYDORM-SDFIN-A  -NY...... . |.06/16/2009 | STONE & YOUNGBERG......... 2,310,756 2,180,000 2,415,135 2,396,409 0 | e (9,824) ] .... (9,824) .. 2,386,585 | ... [ .nnnn(75,828) | .......(75,828) | ...... 91,227 (10/01/2017 |1FE......
64983U FR 6|NY ST DORM-CABS-1-MEM-NY.. ... | .06/23/2009 | CABRERA CAPITAL MARKETS 886,180 2,000,000 1.0637,960 | ..covvvnne 831,621 .19,399 19,399 851,021 0 |07/01/2027 | 1FE......
65820Q BX 0|NORTH CAROLINA INFRASTRUCTURE.. |.... | .06/23/2009 | MERRILL LYNCH 8,024,651 7,645,000 | ..........8,226,020 | ......... 7,922,514 voennn(19,528) ...(19,528) | .. 7,902,986 |. ....345,087 102/01/2020 | 1FE......
65820Q BY 8|NORTH CAROLINA INFRASTRUCTURE.. | .... | .06/23/2009 | MERRILL LYNCH v 5,222 800 5,000,000 5,363,450 5,171,750 (I I (12,073)] .... (12,073) 5,159,677 ...225,694 102/01/2021 | 1FE......
118217 AP  3|BUCKEYE OHIO TOB SETTLEMENT....... 11 | 06/01/2009 | CALLED.........rvovrrrerrrernneerens | eovvernesesssssessnsesnnes | sersnneees 2,045,000 1,983,773 | ......... 1,986,545 | ..oovvvvrreenn. (V1 - 1,028 | oo (V1 I 1,028 | ..o (V0 I 1,987,573 | .oovvvrneens 0]....57,427 | .....57,427 |..... 52,403 |06/01/2024 |2FE......
686087 FC 6|OREGON ST HSG & CMNTY SVCS......... ... | .04/06/2009 | CALLED 25,000 0 3 0 3 0 24,823 0 | o177 | o177 1,050 |01/01/2038 | 1FE......
686087 FX 0|OREGON STHSG & CMNTY SVCS......... ... | .04/06/2009 | CALLED 185,000 0 (109) 0 (109) 0 189,683 | ..cooovvvn 0....(4,683)] .........(4,683) | ........ 8,479 |01/01/2038 | 1FE......
686087 GR 2|OREGON ST HSG & CMNTY SVCS......... ... | .04/06/2009 | CALLED 50,000 0 (42) 0 (42) 0 51,841 0 | (1,841) | ... (1,84 | ... 2,916 |01/01/2039 |1FE......
70914P  JD  5|PENNSYLVANIA ST.....ccoovvimirremrrerirnnnies ... | .04/08/2009 | GOLDMAN SACHS 14,427,335 (O I (9,111) 0 (9,111) 0 14,211,531 | ...cccceeen0 | ......215,804 | ......215,804 | ...... 43,976 |03/15/2019 | 1FE......
76221R  CP 6 |RHODE ISLAND HSG & MTG FIN CORP. | .... | .04/01/2009 | CALLED 135,000 |........... 135,000 | ...cooorneee 137,363 | .covvvere 137,244 0 (55) 0 (55) 0 137,189 |0 | ien(2,189) | ... (2,189) | ... 3,713 |10/01/2037 | 1FE......
772249 KN 7|ROCKHILL UTIL-REF-A -SC . |.06/16/2009 | MERRILL LYNCH 863,016 825,000 | ..oovvrne 885,646 | ............. 852,669 | ....ovvvrenne 0 | e (3,056) | ovvvevrenn (I I (3,056) 0 849,613 |..............0 | .......13,403 | .......13,403 | ...... 43,358 |01/01/2017 | 1FE......
837147 2J 5|SOUTH CAROLINAST..... . |.06/25/2009 |J.P. MORGAN SEC. INC.......... 29,046,296 ..28,040,000 0 (IR I (59,483) 0 (59,483) 0 29,172,778 ...690,161 |01/01/2021 | 1FE......
83755G 3G 0|SOUTH DAKOTA HSG DEV AUTH... . |.04/15/2009 | CALLED 320,000 320,000 0 (89) 0 (89) 0 322,121 0 {on2,12) | o (2,20) | oo 16,818 | 11/01/2036 | 1FE......
88045R BB 7| TENNESSEE HSG DEV AGY... . 1.04/01/2009 | CALLED 190,000 ...190,000 0 (9) 0 (9) 0 190,428 01/01/2038 |1FE......
88045R DN 9| TENNESSEE HSG DEV AGY... . |.04/01/2009 | CALLED 420,000 0 (119) 0 (119) 0 425,065 07/01/2038 |1FE......
88045R ET 5|TENNESSEE HSG DEV AGY... . |.04/01/2009 | CALLED 780,000 0 (110) 0 (110) 0 784,967 01/01/2038 | 1FE......
414160 CG 4 |HARRIS COUNTY HFC 84 . |.04/15/2009 | CALLED 114,813 0 3,805 0 3,805 0 114,504 10/15/2015 | 1FE......
442348 V9 6 |HOUSTON TEX ARPT SYS REV.. . |.06/25/2009 | CALLED 800,000 0 1 0 1 0 799,923 07/01/2032 | 1FE......
442436 2U 4| HOUSTON WTR-REF-JR-B -TX... woer | - | .06/16/2009 | MORGAN KEEGAN & CO....... 925,502 0 (2,968) 0 (2,968) 0 847,308 12/01/2014 | 1FE......
66285W DX 1|NORTH TEX TWY AUTHREV........cccoo .... | .05/12/2009 | CITIGROUP GLOBAL MARKET 48,015,000 0 8,839 0 8,839 0 47,948,463 01/01/2038 | 2FE......
675903 AW 8| ODESSA TX HFC SFMR GNMA MORT.... | ... | .06/01/2009 | CALLED 40,000 0 1 0 1 0 39,926 03/01/2024 |1Z........
88271H CV 9| TEXAS ST AFFORDABLE HSG CORP..... | .... | .06/01/2009 | CALLED 112,557 . 0 11 0 11 0 109,781 12/01/2039 | 1FE......
88275F MT 3| TEXAS ST DEPT HSG & CMNTY . 1.06/01/2009 | CALLED 45,000 44,506 0 5 0 5 0 44,511 09/01/2032 | 1FE......
88275F MU 0| TEXAS ST DEPT HSG & CMNTY .... | .06/01/2009 | CALLED 50,000 50,872 0 (37) 0 (37) 0 50,797 03/01/2039 | 1FE......
88275F MV 8| TEXAS ST DEPT HSG & CMNTY.............. ... |.06/01/2009 | CALLED 30,000 29,581 0 3 0 3 0 29,584 09/01/2039 |1FE......
31366H LZ 4 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 258,142 267,097 | .o 269,635 | oo (/1 I (11,492) | ..o (01 - (11,492) 0 258,142 12/01/2033 | 1..........
31371K UC 3|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 217,448 | ........217,448 | .......... 226,724 | ...........233416 | oo, (V1R I— (15,968) | ...ovvvvrnennn (01 - (15,968) 0 217,448 10/01/2032
31371M KV 8| FEDERAL NATIONAL MTGE ASSOC....... ....|.06/01/2009 | SCHEDULED REDEMPTION.. ..2,221 2,221 2,267 2,289 0 (68) 0 (68) 0 2,221 11/01/2035
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31371N U8 6 |FEDERAL NATIONAL MTGE ASSOC....... ... | .04/01/2009 | Various (20,009) 0 0 0 (1R I (17,616) | ..oovverreenne (V1 I (17,616) 0 (15,510) (U [~ (4,499) | ......... (4,499) | ....125,359 | 05/01/2038 | 1..........
31405X YB 3|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14,970 0 (83) 0 (83) 0 14,970 0 08/01/2034
31407B 5K 1|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,657 0 (24) 0 (24) 0 ..1,657 0 07/01/2035
31407T JS 0|FEDERAL NATIONAL MTGE ASSOC .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,295 0 (46) 0 (46) 0 ...3,295 0 10/01/2035
31409 PD 6 |FEDERAL NATIONAL MTGE ASSO . |.06/01/2009 | SCHEDULED REDEMPTION.. 212,365 0 132 0 132 0 212,365 0 06/01/2036
31409X VP 1|FEDERAL NATIONAL MTGE ASSOC ... | .06/01/2009 | SCHEDULED REDEMPTION.. ..5,613 0 (63) 0 (63) 0 .5,613 0 04/01/2036
31410K XE 9|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | Various 5,729,682 5,801,336 5,962,232 0 0 (238,143) 0| . (PRI ) — 0 | s 5,748,342 | ............. 0 10/01/2038
31411S 6C 5|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 40,744 | ..o 40,744 | ..o 38,903 | .o 39,004 | .o (V1 1741 | e (V1 1,741 0 40,744 0 04/01/2037
31411U G9 6 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 39,309 38,790 | .o 38,816 0 493 0 493 0 39,309 0 04/01/2037
31412P MQ 1|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 259,724 ....263,458 0 0 (3,734) (I I (3,734) 0 259,724 0 05/01/2024
31412U H3 7 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccceourvermereermneenines | cerneeeennns 724,203 | ...........724,203 | ............ 744,232 0 0 (20,029) 0 | [PI0N07is) N — (U I 724,203 0 03/01/2039
31414P 4SS 5|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,188 ? 188 3,110 3,115 0 73 0 73 0 ...3,188 0 02/01/2038
31415P ZH 4|FEDERAL NATIONAL MTGE ASSOC ... | .06/01/2009 | SCHEDULED REDEMPTION.. | cccoorrvvereenerenrirnens | werrnerinnns 725,899 | ....cccceee.. 725,899 | ..o 744,727 0 0 (LR 72 ) N — (U I 725,899 0 06/01/2038
31416B 5U 8|FEDERAL NATIONAL MTGE ASSO! . |.04/01/2009 | ACCOUNTING (20,670) 0 0 0 0 ...(17,600) 0 (15,579) 0 [ (5,091) ....154,458 | 01/01/2049
31416M YT 5|FEDERAL NATIONAL MTGE ASSO . |.04/07/2009 | DEUTSCHE BANK SECURITIE| ........covvvvermerrirnennes | rveeees 71,222,280 0 0 0 [ 71,575,014 | oovvverd 0 ... (352,734) ...105,000 | 04/01/2039
31416P VF 1|FEDERAL NATIONAL MTGE ASSO . |.06/01/2009 | SCHEDULED REDEMPTION.. 349,446 0 ) .(6,252) 0 349,446 0 0 05/01/2039
31416Q 6B 6 |FEDERAL NATIONAL MTGE ASSOC ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ovvvomrirarirrniiinninns | rnrernnrinns 413,099 0 ) (A1) — [0 I 413,099 0 0 05/01/2039
31359V SW 4| FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. ..786,159 (?4 ,587) (01— (34,587) ...786,159 0 0 04/25/2029
31392B AN 6|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | e 797,984 797,984 827,752 817,829 | 0 | e (19,845) | ..ovvviveren0 | s (19,845) ..797,984 0 0 07/25/2031
31392C R3 0|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccveoureeemreermeeeanee | cerremeeenns 122,374 | o 122,374 | 130,998 | i 134411 | 0 | (12,037) | o0 | s (G074 ) E— (I 122,374 0 0 01/25/2048
31392G EK 7|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 609,122 | ............609,122 | ............654,687 | ............688,139 | ..c..cccc....0 | . (79,017)| .... 0| (79,017) 0 609,122 0 0 06/25/2042
31393C EY 5|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 598,919 |............598,919 | ...........616,289 | .........641,711 | o0 | o (42,792) | .ooooevvvvvenene (O E— (42,792) 0 598,919 0 0 04/25/2043
31393C HN 6 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccveorereemereermrernnnee | cerreeees 1,441,050 1,441,050 .......... 1,446,505 0 (5,455) 0 (5,455) (U — 1,441,050 0 0 05/25/2015
31393U CU 5|FEDERAL NATIONAL MTGE ASSOC veee | 0411412009 | VAHOUS......ooovermererererreerneeens | voveeeseessssensesssssnnes | cvenees 10,793,937 | ........ 10,655,255 | ........10,681,893 | ........ 10,671,226 | ocvvvrcrernacd 0 | e (1,800) | ovvvvvrrennn (VN I (1,800) [ .voovrverne 0 | 10,669,426 | .......c...... 0 ... 124,511 08/25/2027
31394A F3 5|FEDERAL NATIONAL MTGE ASSO! . |.06/01/2009 | SCHEDULED REDEMPTION.. 590,225 ...590,225 0 0 (2,767) 0 (2,767) 0 590,225 0 0 06/25/2018
31396V KJ 6|FEDERAL NATIONAL MTGE ASSOC .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3,332,503 3,332,503 3 299 674 3,397,002 (O I (64,499) | .....ccvvvvnnene 0 (64,499) | ..o (V0 I 3,332,503 0 0 01/25/2033
31396W D5 2|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 3,100,100 3,100,100 3,134,976 3,131,827 0 (31,728) (VI I (R 2 N E— (V0 I~ 3,100,100 0 0 10/25/2026
31397L PX 1|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 516,695 | .....c....... 516,695 | ............. 518,794 | ....cooeeeon. 518,740 0 (2,045) 0 (2,045) 0 516,695 0 0 06/25/2022
31397M CG 0|FEDERAL NATIONAL MTGE ASSOC....... ... | .04/17/2009 | MIZUHO SECURITIES USA INQ .....coovvvorrerarriiranns | e 8,297,057 8,434,111 8,223,258 0 0| v 27,601 0 27,601 0 | 8,250,859 | ..ocovvvrnnn 0| e 46,197 07/25/2048
31397M CH 8| FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 2,760,987 2,760,987 2,796,794 0 (O E— (35,807) | weooreerreenne (0 I (IR0 N — 0 | 2,760,987 0 0 02/25/2022
31397M  FT 9 |FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 3,607,910 3,654,700 0 (O E— (46,790) | ..oovvvvrrneenne (01 I (46,790) | ..vvvveveen0 | e 3,607,910 0 0 08/25/2021
31393U 4N 0 |FANNIE MAE WHOLE LOAN 2004-W1..... ... |.06/01/2009 | SCHEDULED REDEMPTION.. | .ccveovvreeereerrnreennee | werreerenn 3,083,262 | .coeeves 3,083,262 | ......... 3,266,331 3,318,135 0 (234,873) 0. (234,873) | o0 | s 3,083,262 0 0 12/25/2043
31393X 7B 7|FANNIEMAE GRANTOR 2004-T21 A2...... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1,866,701 2,000,972 2,017,248 0. (150,547) | vvvvrrrennand 0. (150,547) | cvvvvreevenand (V0 I 1,866,701 0 0 11/25/2043
31392A 7B 8|FANNIEMAE GRANTOR TRUST.. . |.06/01/2009 | SCHEDULED REDEMPTION.. ol 122,471 .. 131,235 | .. rervennn(9,661) 0 (9,661) 0 122,471 0 0 11/25/2031
31393X  7A 9| FANNIEMAE GRANTOR TRUST. . |.06/01/2009 | SCHEDULED REDEMPTION.. 2,365,848 2,365,848 2,477,141 2,494,571 0. (VAN PC) | — 0| . (QPE N L)) — 0 | 2,365,848 0 0 11/25/2043
31393Y U6 0|FANNIEMAE GRANTOR TRUST.. . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...oevvvererrerenriiennes | rverrenne 1,341,330 | ......cee 1,341,330 1,433,546 | .......... 1447728 | ..o 0. (106,398) | ...vvvrvrrrnnc 0| . (106,398) | .covvvvrvenncd 0 | 1,341,330 0 0 02/25/2044
31392G VX 0|FANNIEMAE WHOLE LOAN . 1.06/01/2009 | SCHEDULED REDEMPTION.. 668,299 | ............. 668,299 ....7109,260 (27,029) 0 (27,029) 0 668,299 0 0 0 | 20,535 | 12/25/2042
31392J YE 3|FANNIEMAE WHOLE LOAN . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...coovrvoremreremrirrennies | cvsrrienne 1,137,165 | .......... 1,137,165 1,195,445 | ......... 1,204,583 | ..ccoocivern0 | s (67,418)] .... IS0 I (YA NE) I — (V0 I— 1,137,165 0 0 0| 35,041 |08/25/2042
31393B U9 4|FANNIEMAE WHOLE LOAN . |.06/01/2009 | SCHEDULED REDEMPTION.. 809,008 | ............. 809,008 | .............850,469 | .............856,460 | .......cce.....0 | orrecee. (47,453 .... 0 | (47,453) 0 809,008 0 0 0 ... 25,285 |09/25/2042
31393X FT 9| FANNIEMAE WHOLE LOAN . |.06/01/2009 | SCHEDULED REDEMPTION.. 629,540 (31,731) (01 - (31,731) 0 0 0 .. 19,589 |01/25/2044
31393X GP  6|FANNIEMAE WHOLE LOAN .06/01/2009 | SCHEDULED REDEMPTION.. | ccecoueveerreerrmeernnee | cerrreeennn 427,284 (32,328) (I E— (32,328) 0 0 0 .. 13,155 | 02/25/2044
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3133TD BK 1 |FEDERAL HOME LOAN MTGE CORP...... .06/01/2009 | SCHEDULED REDEMPTION.. 16,084 0 (81) 0 (81) 0 16,084 0 0 03/15/2028
3133TD HG 4 |FEDERAL HOME LOAN MTGE CORP...... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...ccvvvermerercrriiennes [ vvverirnens 127,616 0 392 0 392 0 127,616 0 0 04/15/2028
3133TD ML 7 |FEDERAL HOME LOAN MTGE CORP...... . |.06/01/2009 | SCHEDULED REDEMPTION.. 35,111 0 215 0 215 0 35,111 0 0 04/15/2028
3133TD VT 0|FEDERAL HOME LOAN MTGE CORP...... . |.06/01/2009 | SCHEDULED REDEMPTION.. 55,385 0 243 0 243 0 55,385 0 0 05/15/2028
31294K S8 9|FEDERAL HOME LOAN MTGE CORP . |.06/01/2009 | SCHEDULED REDEMPTION.. 301,326 0 3,330 0 3,330 0 301,326 0 0 07/01/2018
3133TC HE 1|FEDERAL HOME LOAN MTGE CORP...... ... |.06/01/2009 | SCHEDULED REDEMPTION.. 235,041 0 2,877 0 2,877 0 235,041 0 0 01/15/2028
31371G TR 1|FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,396 0 16 0 16 0 ...3,396 0 0 06/01/2013
31371 TF 1 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,558 0 (129) 0 (129) 0 ..4,558 0 0 08/01/2030
31379D SV 2 |FEDERAL NATIONAL MTGE ASSOC....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 973 0 (43) 0 (43) 0 973 0 0 03/01/2013
31379L DD 0|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,630 0 (94) 0 (94) 0 ...2,630 0 0 05/01/2013
31379N  4F 1|FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..4,838 0 22 0 22 0 ..4,838 0 0 04/01/2013
31379N Y4 3 |FEDERAL NATIONAL MTGE ASSOC....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 564 0 2 0 2 0 564 0 0 04/01/2013
31379P CD 2|FEDERAL NATIONAL MTGE ASSOC . |.06/01/2009 | SCHEDULED REDEMPTION.. 982 0 8 0 8 0 982 0 0 05/01/2013
31384V ZF 2|FEDERAL NATIONAL MTGE ASSO! . |.06/01/2009 | SCHEDULED REDEMPTION.. ..4,049 4,049 4,385 4,608 0 (559) 0 (559) 0 ..4,049 0 0 06/01/2030
31384W 7G 9| FEDERAL NATIONAL MTGE ASSO . |.06/01/2009 | SCHEDULED REDEMPTION.. 568 568 611 611 0 (43) 0 (43) 0 568 0 0 04/01/2030
31385W BN 8| FEDERAL NATIONAL MTGE ASSO! . |.06/01/2009 | SCHEDULED REDEMPTION.. 26 26 27 28 0 (2) 0 (2) 0 26 0 0 11/01/2030
31400H LX 9|FEDERAL NATIONAL MTGE ASSOC . |.06/01/2009 | SCHEDULED REDEMPTION.. 39,582 | oo 39,582 | ..oovrirnnnns 40,120 | .o 40,097 0 (514) 0 (514) 0 39,582 0 0 03/01/2018
31345F XD 2|FEDERAL HOME LOAN MTGE CORP...... . |.06/01/2009 | SCHEDULED REDEMPTION.. ..1,643 1,643 1,591 1,577 0 66 0 66 0 ...1,643 0 0 07/01/2018
31290K SR 1|FEDERAL HOME LOAN MTGE CORP...... . |.06/01/2009 | SCHEDULED REDEMPTION.. ..3,373 3,373 3,248 3,256 0 116 0 116 0 ..3,373 0 0 07/01/2020
31340Y 3C 1|FEDERAL HOME LOAN MTGE CORP...... . |.06/15/2009 | SCHEDULED REDEMPTION.. 18,306 | ..covvvvernne 18,306 | ..cooovrernn 17,253 | oo 18,306 0 0 0 0 0 18,306 0 0 10/15/2020
32051D 5M O|FIRST HORIZON MORTGAGE.................. . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...covveerererrmeeennnees | rreeeenne 3,751,013 3,751,013 3,849,964 (V1 I (98,951) | weovvverrneenns (01 I (98,951) | .evverueeens (0 [— 3,751,013 0 0 0 {...106,686 |10/25/2032
32051G MB  8|FIRST HORIZON MORTGAGE . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...cvvveerereermeriinnees | rvereenas 4,924,089 4,924,089 | .........4,960,360 | .......... 4,945,822 0 (21,733) 0 (21,733) (I — 4,924,089 0 0 0 {...119,094 |06/25/2035
32051G Y2 5|FIRST HORIZON MORTGAGE . |.06/01/2009 | SCHEDULED REDEMPTION.. 535,997 | ............. 535,997 | .............533,233 | ...ccoeeoon. 533,308 0 2,689 0 2,689 0 535,997 0 0 0 .. 15,499 | 05/25/2036
31368) BF 5|FEDERAL NATIONAL MTGE ASSOC . |.06/01/2009 | SCHEDULED REDEMPTION.. 845 845 849 0 (4) 0 (4) 0 845 0 0 0 21 107/01/2009
31373T LW 8|FEDERAL NATIONAL MTGE ASSO . |.06/01/2009 | SCHEDULED REDEMPTION.. ...3,832 3,832 3917 3,841 0 (9) 0 (9) 0 ..3,832 0 0 10/01/2009
01F040 45 3|FEDERAL NATIONAL MTGE ASSOC . 1.05/05/2009 [ UBS WARBURG LLC........ccocovet [ covrrrrrenerrimenniiennes [ rveeees 50,703,125 | ........ 50,000,000 | ........ 50,585,938 0 0 0 0 0 (I I~ 50,585,938 | ....ovverrrend 0. 117,188 X 12/25/2023
01F042 65 7|FEDERAL NATIONAL MTGE ASSOC....... . [.05/04/2009 [VariOUS.........orsrvvmrrernrrinnsirns | covrnmsesnssssssssiinnnies | cveeee 173,082,423 | ...... 170,000,000 | ...... 172,613,672 0 0 0 0 0 0 .. 172,613,672 | .coovvrennnc 0 ... 468,751 | ...... 468,751 |....233,750 |02/25/2039
31359H MJ 0|FEDERAL NATIONAL MTGE ASSOC....... . |.06/01/2009 | SCHEDULED REDEMPTION.. 396,283 | ........c.... 396,283 | .....c..c.... 433725 | ..o 396,283 0 0 0 0 0 396,283 0 0 0 ... 12,209 |12/25/2023
31371 JL  9|FNMA POOL 253267 . |.06/01/2009 | SCHEDULED REDEMPTION.. 264 264 268 269 0 (5) 0 (5) 0 264 0 0 0 11 105/01/2030
31371 KQ 6|FNMA POOL 253303 wwee | .. |.06/01/2009 | SCHEDULED REDEMPTION.. 15,926 | ..coovrveen 15,926 | ..coovrrenes 16,096 | ..coovvvvernne 16,121 0 (194) 0 (194) 0 15,926 0 0 0 577 |05/01/2015
3128M5 TF 7 |FEDERAL HOME LOAN MTGE CORP...... . |.04/01/2009 | ACCOUNTING (30,925) 0 0 0 0 (25,798) 0 (25,798) 0 (23,644) (U — (7,282) | ......... (7,282) | ....131,115 | 02/01/2038
3128Q) ZR 0|FEDERAL HOME LOAN MTGE CORP...... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...covveerreermmrernneees | rnrerernees 482,166 | ............. 482,166 | ............. 485,707 | cvvoorrnn 485,675 0 (3,509) (0 I— [0l — (U IO 482,166 0 0 0 .. 14,614 | 04/01/2037
3128UN CQ 3|FEDERAL HOME LOAN MTGE CORP...... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...ccvvevrereermerirnnnees | crvereenne 2,216,101 2,216,101 2,211,254 2,211,318 0| e 784 | (VI 4784 | . 0 | 2,216,101 0 0 0. 58,059 |06/01/2037
31292H 2H 6|FEDERAL HOME LOAN MTGE CORP. . |.06/01/2009 | SCHEDULED REDEMPTION.. 79,030 0 (3,243) 0 79,030 0 0 0 2,230 [11/01/2033
31297P RD 5|FEDERAL HOME LOAN MTGE CORP...... . |.04/01/2009 | ACCOUNTING (603) 8,674,840 9,046,232 0 2,899 (R (578) 0 (25) (25)|...204,526 |02/01/2035
31339L AG 5|FEDERAL HOME LOAN MTGE CORP......|.... .06/01/2009 | SCHEDULED REDEMPTION.. 224911 3,404 0 3,404 0 224911 0 0 (V] I 5,856 | 11/15/2016
3133T3 WY 0|FEDERAL HOME LOAN MTGE CORP...... ... .06/01/2009 | SCHEDULED REDEMPTION.. | covvorevvererrererrinens | wevrerrienn 439,486 ...439,486 L AT4095 | ... 458,993 | 0 | (19,508) | ...ovvvvrenene 0 | s (19,508) | ...covvvnvnens 0 | v 439,486 0 0 (VN I 14,283 |01/15/2024
31393N AD 1|FEDERAL HOME LOAN MTGE CORP...... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...coovrvoremreremrirrennies | cvsrrienne 5,924,636 5,924,636 5,970,923 5,968,769 (VIR I (44,133) | v (VI I [CY K N E— 0 | s 5,924,636 0 0 0 |...139,261 |02/15/2029
31394M NL 0|FEDERAL HOME LOAN MTGE CORP...... . | .04/20/2009 [VariOUS..........ovvverrrrerreerneeenns [ o | coneeees 35,912,565 | ........ 35,122,318 | ........ 34,760,119 | ........ 34,826,178 0 9,417 0 9,417 (VI I 34,835,595 |....coooeunne 0 ..1,076,970 |...1,076,970 |....623,418 |12/15/2018
31396E VJ 2|FEDERAL HOME LOAN MTGE CORP...... . |.06/01/2009 | SCHEDULED REDEMPTION.. 2,557,462 2,602,218 2,600,859 (V1R I— (43,397)] .... 0| (43,397) | coovvereeeen0 | e 2,557,462 0 0 0. 66,630 |04/15/2031
31396E VY 9|FEDERAL HOME LOAN MTGE CORP...... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...coovvermrrermreernneees | v 1,147,462 | ... 1,147,462 | .......... 1,166,825 | .......... 1,166,326 | ...oovveeenn. (01 I— (18,865) | .... JOOS(0 I (18,865) | ..vvvvvvreennc0 | e 1,147,462 0 0 0 ... 29,895 |04/15/2031
31396F QJ 5|FEDERAL HOME LOAN MTGE CORP...... .06/01/2009 | SCHEDULED REDEMPTION.. | .ccccovverrmrermreernnne | cereeeeernn 794,516 | o 794516 | ..o 808,917 | ..oovvveenn 808,522 | ..ovvverreenne (V18— (14,008) | ..oovvverrneeene (01 [ [QZ0T0) N — (V] 794,516 0 0 0. 20,524 |03/15/2032
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31396G LW 9|FEDERAL HOME LOAN MTGE CORP SCHEDULED REDEMPTION.. 616,586 | ............ 616,586 627,762 | ........... 627,530 | .coovvrirrernn0 | s (10,944) | ....vvvvnenn. 0 616,586 0 0. 16,018 | 08/15/2023 | 1FE......
31397F HX 3|FEDERAL HOME LOAN MTGE CORP SCHEDULED REDEMPTION.. | ...cvcverrereirerririnnees | rvveeenas 4317342 | .......... 4317,342 | .......... 4,398,292 | .......... 4,396,905 | ....cocorreen0 | o (79,563) | ..ooocvvrreeeene 0 | oreeerd(79,563) | o0 | v 4,317,342 0 0 |...106,776 |02/15/2034 | 1FE......
31397W U5 2|FEDERAL HOME LOAN MTGE CORP SCHEDULED REDEMPTION.. 2,340,768 2,340,768 2,371,124 2,370,443 (29,676) 0| .eernne(29,676) | cvvvierrn0 | v 2,340,768 0 0. 54,382 |09/15/2021 |1FE......
31397Y YS 4|FEDERAL HOME LOAN MTGE CORP VaMIOUS.....ovveoeveeereeesesseeessseesenes | eeeeseiessseessssessnssens | aeveeens 11,996,343 | ........ 11,663,075 11,896,337 0 (26,853) 0| . s(26,853) | ovrvrerrnn0 | i 11,869,484 | ......cc...... 0 ... 126,859 | ...... 126,859 |...... 96,224 |03/15/2032 | 1FE......
31395F KK 9|FEDERAL HOME LOAN MTGE CORP SCHEDULED REDEMPTION.. 0 5,237 5,237 5,237 0 0 0 0 0 0 388 |03/15/2024 |1FE......
3837H0 WQ 2| GOVERNMENT NATNL MTGE ASSOC.... |.... |. SCHEDULED REDEMPTION.. 56,501 | .ovvorrerins 56,501 55,225 | ..ovvvirinn. 55,399 | .ovvvririenn0 | s 1,101 | s 0 56,501 0 0 0 [ 1,955 [09/16/2026 | 1..........
3837H0 PQ 0|GOVERNMENT NATNL MTGE ASSOC.... |.... |. SCHEDULED REDEMPTION.. 10,277 | o 10,277 | 9,991 | 10,069 208 0 10,277 0 0 0 362 |05/16/2026 | 1FE......
38373M  J7 6| GOVERNMENT NATNL MTGE ASSOC.... | .... |. SCHEDULED REDEMPTION.. | ...oosvverrrennreernnnees | rrreeenas 4,890,003 4,862,688 | ... 4,859,933 | ..o | e 30,070 | .o 0| 30,070 {0 | e 4,890,003 0 0 0 |...105,702 | 07/16/2040 | 1FE......
3837H1 PL 9| GOVERNMENT NATNL MTGE ASSOC.... | .... |. SCHEDULED REDEMPTION.. 132,284 136,008 | ..ccovevnnee 136,373 | o0 | e (4,090) | oo 0 | coorereene(d,090) | o0 | e 132,284 0 0 (V] 3,986 |06/20/2028 | 1FE......
917542 PJ 5|UTAHST CITIGROUP GLOBAL MARKET| e 17,260,650 | ....... 15,000,000 16,682,250 0 0 (26,383) 0| .eeerni(26,383) | oovrriernen0 | e 16,655,867 | ..eecoreeennnd 0 ... 604,783 | ...... 604,783 |....129,167 |07/01/2020 |1FE......
917542 PK 2|UTAH ST CITIGROUP GLOBAL MARKET] .....ccovevrmmrrerneees | rreeees 17,068,950 | ........ 15,000,000 16,446,000 0 0 (22,473) 0| .iern(22,473) | oo l0 | e 16,423,527 | .ccccovvee0 | o 645,423 | ...... 645,423 |....129,167 |07/01/2021 |1FE......
917565 LB 7|UTAH TRAN AUTH SALES TAX REV. MORGAN STANLEY & CO. 5,048,200 5,000,000 5,000,000 0 0 0 0 | covvveeereieenen0 {0 | s 5,000,000 |..ccoovrrernn0 | s 48,200 | .......48,200 |.............. 0 |06/15/2039 | 1FE......
303823 HG 6|FAIRFAX CNTY VA INDL DEV AUTH CITIGROUP GLOBAL MARKET] ......ccoorervererrirennes | rvverenas 4,958,650 | .......... 5,000,000 |......... 4,898,000 0 0 0 0 0 {0 | e 4,898,000 |.....cocoee0 [ corneene 60,650 | ........60,650 |......oo...... 0 |05/15/2035 | 1FE......
915217 QT  3|UNIVERSITY VA UNIV REVS... CABRERA CAPITAL MARKETY.. .18,845,839 ..18,535,000 0 0 . .18,679,567 |. . .166,271 ...538,104 | 06/01/2040 | 1FE......
928109 MQ 7|VIRGINIA ST MORGAN KEEGAN & CO. 86,400 | ...............80,000 | ...............84,310 | ..coocoecoonnn. 82,618 0 (281) 0 (281) 82,336 0 4,064 | ......4,064 | .. 1,411 |06/01/2011 | 1FE......
86386N AC 6 |STUDENT LN FIN ASSN CALLED ...1,900,000 .1,898,100 ..1,898,142 0 24 0 24 |0 | s 1,898,166 12/01/2032 | 1FE......
86386N AP 7| STUDENT LN FIN ASSN... CALLED 800,000 799,200 | . 799,212 0 10 0 10 799,222 06/01/2037 |1FE......
86386N AZ 5| STUDENT LN FIN ASSN.......coonmrrvrnrrrirnnns | CALLED 2,100,000 2,099,118 2,099,133 0 10 0 10 {0 | e 2,099,143 06/01/2038 | 1FE......
93978T FJ 3 |[WASHINGTON ST HSG FIN COMMN CALLED 10,000 9,464 9,469 0 2 0 2 ..9,471 06/01/2048 | 1FE......
25477G AV 7|DISTRICT COLUMBIA INCOME TAX.... CABRERA CAPITAL MARKETY ......coonsrveeeeianeees [ e 20,267,000 19,803,400 0 0 210 0 210 |0 | e 19,803,610 12/01/2034 | 1FE......
95662M XG 0 |WEST VIRGINIA ST HSG DEV FD CALLED......ooveorvenerernneeernnees [ eevmeeesneeessnnessneees | cvsneeenns 1,045,000 1,055,450 0 (907) 0 (907) [ cvvorvrnrrrn0 | e 1,053,379 11/01/2036 | 1FE......
95662M XX 3| WEST VIRGINIA ST HSG DEV FD... CALLED 485,000 | .............485,000 | .............499,550 | ........... 498,265 | ......ccc.cccc..0 | orrvrrrnnd (1,003) | covvorerernend (VN I (1,003) 11/01/2037 | 1FE......
95662M YP 9| WEST VIRGINIA ST HSG DEV FD... VAMIOUS.....oveeoeeeeeeeeeeseeeseseessees | eveeeessssesssseesssecens | eeeeesens 1,965,000 373 0 373 11/01/2032 | 1FE......
95662M YQ 7 |WEST VIRGINIA ST HSG DEV FD... CALLED 55,000 5 0 5 05/01/2038 |1FE......
95662M YR 5|WEST VIRGINIA ST HSG DEV FD... CALLED 345,000 (388) 0 (388) 349,979 11/01/2037 | 1FE......
88880L AA 1|FEDERAL NATIONAL MTGE ASSOC CALLED 475,000 ...475,000 ....475,000 0 0 0 475,000 0 06/01/2047 | 2FE......
977100 CA 2| WISCONSIN ST GEN REV.......cccocormmrrrrnns | BARCLAYS CAPITAL....ccocoveves | corveremreransessssirnnes | 200000..56,088,885 | ....... 54,845,000 54,922,014 0 0 0 0 | eireenn0 | e 54,922,014 |...c.coeee.en. 01..1,166,871 | ...1,166,871 05/01/2036 | 1FE......
31395F KK 9|FEDERAL HOME LOAN MTGE CORP . SCHEDULED REDEMPTION.. | ..ooevvermrrermmrernnnens | cvnvrvrnnnernn 5,237 | i 24517 | oo (V18 ST 40,281 0 0 0 ...5,237 0 0 0 |03/15/2024 | 1FE......
61910R AB 7| MORTGAGE EQUITY CONVERSIONAS. | .... |. EILEEN BERMINGHAN 184,085 | ......... 6,077,500 | oo (V) I 4,288,321 0 0 0 184,085 0 0 0 |08/20/2036 | 1FE......
3199999. Total - Bonds - U.S. Special Revenue & Assess| ...1,390,764,662 | ...1,367,225,850 | ...1,381,688,757 | ...... 455,302,108 PRV CR0[C) | — 0 | ....(2,443,406) ...1,369,817,730 | ..coovrecnncc 0 1.20,946,932 |.20,946,932 20,476,242 XXX..... | .XXX...
Bonds - Industrial and Miscellaneous
00081T  A* ACCO BRANDS CORP........ccoovvemmrrerrrenns | BANK DEBT PRINC PAYDOWN ..4,257 4,257 4,257 3,385 0 873 ..4,257 0 0 0 |08/17/2012 | 4FE......
00437N  AA ACCREDITED MORTGAGE LOAN... CALLED 82,169 | ..o 82,169 | ..o 81,655 | .o 82,105 64 64 82,169 09/25/2036 | 1FE......
00440E AM ACE INA HOLDINGS. MORGAN STANLEY & CO. 9,952,100 | ........10,000,000 9,904,600 0 0 0 | o0 | e 9,904,600 06/15/2019 |1FE......
00441Q AB ACE SECURITIES CORP. SCHEDULED REDEMPTION.. 937,889 | ...cooceeen. 937,889 917,959 | ...coccoeennd 937,889 0 0 937,889 07/25/2036 | 1FE......
004421 SK ACE SECURITIES CORP........ccouevvrirrirnns e | SCHEDULED REDEMPTION.. | ...ovcvveerriierririennes | rvvveenne 1,193,120 | .......... 1,193,120 1,169,258 | .......... 1,189,319 3,801 3,801 |0 | s 1,193,120 10/25/2035 | 1FE......
007034 AA ADJUSTABLE RATE MORTAGE TRUST..|.... | SCHEDULED REDEMPTION.. 908,799 | ..coovveeens 908,799 | ...ccc0..897,475 | oo 897,763 | ...ovvviveen0 | v 11,037 | o0 | v 11,037 0 908,799 05/25/2036 | 2FE......
00764M  AJ AEGIS ASSET BACKED SECURITIES SCHEDULED REDEMPTION.. 566,001 | .............566,001 | .............352,058 | .............267,444 | .......78,348 | ........ 220,209 | ..coovvcirerrrn0 | e, 298,557 0 566,001 11/25/2033 | 3FE......
00764M  AX AEGIS ASSET BACKED SECURITIES SCHEDULED REDEMPTION.. 237475 | o0 237475 | 152,853 | oo 145,617 | 5AT2 | 86,386 | .... 0| 91,858 0 237,475 01/25/2034 |4FE......
00764M CG AEGIS ASSET BACKED SECURITIES SCHEDULED REDEMPTION.. 143,104 | .o 143,104 | ... 144,848 | .......... 143,839 (735) 0 (735) 0 143,104 09/25/2034 | 2FE......
013817 AS ALCOA INC BANC OF AMERICA SECURITI 4,325,000 5,000,000 | ..........4,984,200 | .......... 4,984,721 566 0 566 (V1 [— 4,985,287 |...cooooennn 0. (660,287) | .....(660,287) | ....319,688 | 07/15/2018 | 2FE......
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019645 AC 4|ALLIS-CHALMERS ENERGY IN................ ... | .04/29/2009 | BARCLAYS CAPITAL.....coooveves | corvrremriseserveserienes | coreeneens 1,732,500 | .......... 3,500,000 | ......... 1,619,215 | .......... 1,855,000 | ...1,604,595 | .......... 18,268 | ..oovvereenns 0. 1,622,863 | ...coccovveeens (U I 1,644,216 | ..ocoovvveeens 0 | 88,284 | ........ 88,284 |....252,875 |01/15/2014 |4FE......
019645 AE 0|ALLIS-CHALMERS ENERGY IN... . 1.05/05/2009 [JEFFERIES & CO.......coovvvvrmvnne [ corrrrrrrrnerrieernneneen | crveeeinne 2,275,000 5,000,000 2,162,243 2,500,000 | ...2,275,000 | .......... 12,802 | oo 0] ... 2,287,802 | .coovrvrrennnd 0 | e 2,175,302 | ..covvrrern 0| . 99,698 | ........ 99,698 |...291,597 |03/01/2017 |4FE......
LN3522 96 5|ALLISON TRANSMISSION INC.... . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN ......ccorvvrveerrimennes | crverrernnnnn82,924 | i) 62,924 | ............ 61,823 | .o 35,462 26,513 26,580 0 62,042 0 881 881 0 |08/07/2014 | 4FE......
00166@ AA 6|AMC ENTERTAINMENT INC USD.... . |.04/27/2009 | Various .4,455136 |.......... 4,837,500 | .......... 4,300,199 | .......... 3,536,213 | ...1,301,288 | ............8,338 | .....537,301 | ........ 772,324 | .0 | i 4,308,537 | ..o | s 146,599 | ...... 146,599 |...... 33,099 (01/26/2013 |3FE......
030096 AF 8|AMER STORES CO...... . 1.06/02/2009 | RBC CAPITAL MARKETS....... 4,493,750 5,000,000 5,823,550 3,125,000 |...1,742,735 | ........... 1,488 | cccccvrrinn0 | 1,744,223 | .. . 4,869,223 |. L0 (375,473) | .....(375,473) | ....204,444 | 06/01/2026 |3FE......
02378) AR 9|AMERICAN AIRLINE . |.05/23/2009 | SCHEDULED REDEMPTION.. 535,627 | ...ocoveeeen. 535,627 | ... 498,928 | ............ 267,813 | ...... 234,703 FSSTSTEROTO | I O 267,813 0 535,627 0 0 0o 18,685 |05/23/2021 | 4FE......
LN2629 50 6|AMERICAN AIRLINES INC TERM 2. . |.06/17/2009 | BANK DEBT PRINC PAYDOWN 22,799 | .o 22,799 | oo 22,799 | oo, 16,187 | .......... 6,612 0 0 6,612 0 22,799 0 0 0 0 |12/17/2010 | 4FE......
026074 AA 2| AMERICAN FINANCIAL GROUP ... |.06/10/2009 | BANC OF AMERICA SECURIT] ....ccovvvvorrerarriranes | e 5,050,000 5,000,000 5,000,000 0 0 0 0 0 0 | s 5,000,000 06/15/2019 | 2FE......
026929 AJ 8|AMERICAN HOME MTGE INVESTMENT. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 421,145 | ..o 421,145 | ............ 274797 | oo 280,303 | ..oovvverreenne (I - 140,842 0| e 140,842 | o0 | i 421,145 12/25/2036 | 5FE......
00183# AA 3| AMERICAN NATL PWR B (ANP)............... ... | .06/25/2009 | BANC OF AMERICA SECURITI 14,849,350 | ........ 15,000,000 | ........ 15,011,032 | ........ 13,200,000 | ...1,809,000 | ........... (2,401) 0 1,806,599 | ..coccreveen0 | e 15,006,599 09/28/2010 |5Z........
02944# AC 5|AMERICAN SEAFOODS GROUPLLC...... .... | .04/07/2009 | BANC OF AMERICA SECURIT| ...2,357,922 2,619,913 2,357,922 2,240,026 | ...... 379,887 | v 1,054 | o0 | 380,942 | .0 | e 2,358,976 09/30/2012 | 3FE......
02944# AD 3| AMERICAN SEAFOODS GROUPLLC...... .... | .04/07/2009 | BANC OF AMERICA SECURIT| 1,292,722 | 1,436,358 | .......... 1,292,722 | .......... 1,228,086 | ...... 208,272 0| 208,854 | ..coreeren0 | e 1,293,304 09/30/2012 | 3FE......
EH8554 57 6|AMERIPRISE FINANCIAL INC . 1.06/03/2009 [J.P. MORGAN SEC. INC.......... | cooorrrrrerrrrserririnnees | rveeees 10,072,700 | ........ 10,000,000 9,997,100 0 0 0 0 0 0 | 9,997,100 06/28/2019 |1FE......
030728 KS 3|AMERIQUEST MTGE SECURITIES. . |.06/25/2009 | SCHEDULED REDEMPTION.. 32,994 | ..oovvvrree 32,994 0 (289) 0 (289) 0 32,994 12/25/2033 | 1FE......
030728 LZ 6|AMERIQUEST MTGE SECURITIES . |.06/25/2009 | SCHEDULED REDEMPTION.. ..108,152 | ..o 57,495 | 56,619 | 0 | v 51,533 | o 0 | v 51,533 [ (VI IO 108,152 01/25/2034 |1FE......
031162 BA 7|AMGEN INC .... | .04/24/2009 | BBT CAPITAL MARKETS 3,000,000 2,985,990 0 0 45 0 45 0 2,986,035 |. 02/01/2039 | 1FE......
032511 BF 3| ANADARKO PETROLEUM CORP............. ... | .06/09/2009 [ CREDIT SUISSE..........cccconuevres | comervrrseverierierverinns | 0000000.5,033,600 | ... 5,000,000 | .......... 4,944,050 0 0 0 0 0 0 4,944,050 06/15/2019 | 2FE......
032654 AE 5|ANALOG DEVICES.......cccccoommvermmrerrmrriiranns ... | .06/26/2009 | CREDIT SUISSE........ccococommmverns | vorrermmmeemmnseisnneiinnes | 20000eees3,010,700 | ..o 5,000,000 |......... 4,978,800 0 0 10 0 10 (V0 IO— 4,978,810 07/01/2014 | 2FE......
03879@ AA 8|ARBY'SRESTAURANT GRP TLB USD.... |.... |.06/30/2009 | BANK DEBT PRINC PAYDOWN ........ccoovvemmmrermmnees | crrenenn 1,867,835 | ... 1,867,835 | .......... 1,837,457 | .......... 1,202,419 | ......641,630 | ...cc..s2,857 | o0 | 644,487 |0 | e 1,846,906 07/25/2012 | 3FE......
040104 GT 2|ARGENT SECURITIES INC . |.06/25/2009 | SCHEDULED REDEMPTION.. | ...coovvermreermncerennees | e 1,438,799 | oo 1,438,799 | ......... 1,456,334 | .......... 1,446,453 | ..ooovvciieen0 | e (7,654) | 0 | e (7,654) | 0 | e 1,438,799 05/25/2034 | 1FE......
040104 SQ 5|ARGENT SECURITIES INC . |.06/25/2009 | SCHEDULED REDEMPTION.. 3,248,235 3,150,788 3,162,345 | o0 | 085,890 | o0 | 85,890 | civiiicinn0 | 3,248,235 04/25/2036 | 1FE......
043353 AC 5|ARVINMERITOR... . |.05/26/2009 | GOLDMAN SACHS........cc.coooevs | covrverrriverrriiesiriienni | e 1,360,000 | ... 4,000,000 | .......... 1,385,000 | .......... 1,800,000 | ...1,660,000 | .........21,354 | ..ccccceern.0 | ... 1,681,354 | i l0 | e 1,341,354 09/15/2015 |5FE......
044209 AC 8|ASHLAND INC . |.05/27/2009 | GOLDMAN SACHS 2,500,000 2,414,425 (O [UURUPRRRRROOPR N ISUUPUURRPPROORY A [SVOOPPOUROPOPORS N ISVOTUURRROTRURIRY (N DURURTOTPROIN | I OO 2,414,502 06/01/2017 | 3FE......
00075V AC 5|ASSET BACKED FUNDING CERT... . |.06/25/2009 | SCHEDULED REDEMPTION.. 368,215 0 368,215 11/25/2036 | 1FE......
00075W AB 5| ASSET BACKED FUNDING CERT... ... | .06/25/2009 | SCHEDULED REDEMPTION.. 887,329 0 887,329 01/25/2037 |1FE......
04541G QU 9|ASSET BACKED SECURITIES CORP...... ... | .06/25/2009 | SCHEDULED REDEMPTION.. | cccoorervemerrirnerrirnens | wevreeees 1,582,266 1,459,640 | .......... 1,462,336 0] 119,929 | 0 | 1,582,266 04/25/2035 | 1FE......
053332 AK 8| AUTOZONE INC . 1.06/29/2009 | BANC OF AMERICA SECURIT] 10,024,100 | ........ 10,000,000 | .......... 9,995,900 0 0 0 0 0 [V I— 9,995,900 01/15/2015 | 2FE......
05454R  AE 0| AXCAN INTERMEDIATE HOLD.... . |.04/20/2009 | STERNE AGEE & LEACH....... 2,000,000 |........ 2,000,000 |........ 1,976,975 | .......... 1,680,000 | ...... 297,043 | oo 871 | i (0 I~ 297,914 | .. (V0 I 1,977,914 0 22,086 22,086 |...119,222 |03/01/2015 | 3FE......
05454R AG 5| AXCAN INTERMEDIATE HOLD.... ... | .06/23/2009 | BANC OF AMERICA SECURITI ....cvvvvvvrrirranriranne | e 3,030,000 3,000,000 2,966,947 2,520,000 | ...... 447,017 | s 1422 | o (0 448,440 | ...oooevennnnd 0 | 2,968,440 |............... 0. 61,560 | ........ 61,560 |....313,438 |03/01/2016 |4FE......
87203R AC 6|BAE SYSTEMS CAN F..|.06/24/2009 | Various 265,407 | ............. 265,407 | ..coovvveena 276,068 | ............. 265,407 0 0 0 0 0 265,407 0 0 (V] I 9,544 112/15/2011 | 2FE......
057741 A@ 9|BALDOR ELECTRIC CO . |.04/03/2009 | GOLDMAN SACHS-BANK DEB| .........cccoocommmeermmneer | crrrreenne 2,840,344 3,148,141 2,860,724 2,678,532 | ...... 451,225 | oo 988 | oo (0 452,213 | o 0 | 2,865,066 |............... 0| (24,722)] ....... (24,722) | ...... 53,321 [01/31/2014 | 3..........
05949A MA 5|BANC OF AMERICA ALT LOAN... . |.06/01/2009 | SCHEDULED REDEMPTION.. 692,084 | ............ 692,084 | ............ 697,274 | ........... 697,658 0 (5,574) (O I (5,574) 0 692,084 0 0 0 .. 19,725 | 08/25/2034 | 1FE......
05949A ZW  3|BANC OF AMERICA ALT LOAN . |.06/01/2009 | SCHEDULED REDEMPTION.. ...1,465,608 | ......... 1,465,608 | .......... 1,505,340 1,507,500 | ..oovverreeens (V1R I (41,892) | ..o (VI I [CRIR:1 7)) — 0 1,465,608 0 0 0 ... 42,416 |01/25/2035 | 1FE......
05947U XM  5|BANC OF AMERICA COMMERCIAL ... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,280,027 ..1,280,945 0 (918) 0 (918) 0 1,280,027 0 0 0 26,576 |11/10/2041 | 1FE......
05946X ND 1|BANC OF AMERICA FUNDING CORP...... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 33,347 207 0 33,347 0 0 (V] I 795 |01/25/2035 | 1FE......
05953L AJ 8|BANC OF AMERICA FUNDING CORP...... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 835,248 ..0643,141 | ........... 400,397 | ....247,129 | ... 87,722 | o0 | e 434,851 0 835,248 0 0 0 23,901 |08/25/2037 |3FE......
060506 7M 8|BANC OF AMERICA MTGE SECURITIES | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 74,277 e AT2317 | i NT2347 | 0 ..1,930 | ... 0 | s 1,930 | .o (VI I 174,277 0 0 (V] I 4,270 |04/25/2033 | 1FE......
05949A TN 0|BANC OF AMERICA MTGE SECURITIES | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | ....cccomvrvrmmrermmeires | cerrrnnn 1,961,589 | ... 1,961,589 2,029,632 2,050,784 0 (89,195) (VI I (89,195) [ cvovevennnd (U I 1,961,589 0 0 0 ... 57,505 | 05/25/2032 1FE......
06406H BM 0|BANK OF NEW YORK MELLON................ ... | .05/06/2009 | BANC OF AMERICA SECURITI ....ccoccvoonmvrerarreiranne | 005,013,750 | ..o 5,000,000 | .......... 4,993,500 0 0 0 0 0 (V0 IO— 4,993,500 | ..cooovvennne 0 | e 20,250 | ........ 20,250 |..coorrrernne 0 |05/15/2019 | 1FE......
067901 AB 4|BARRICK GOLD CORP. . |.04/02/2009 | DEUTSCHE BANK SECURITIE]| ........ccouvvermveermnnees | e 1,504,830 | ... 1,500,000 | .......... 1,477,395 0 0 56 0 56 (V0 I 1477451 |0 | 27,379 | ....... 27,379 |....... 3,765 |04/01/2019 | 1FE......
06849R AB 8| BARRICK NA FINANCE LLC. .04/02/2009 | J.P. MORGAN SEC. INC.......... 2,120,000 2,115,103 2,115,209 0 94 0 94 0 | 2,115,303 | .0 [ (16,503) | ....... (16,503) | ...... 82,492 |09/15/2018 | 1FE......
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07324M AB  1|BAYVIEW COMMERCIAL ASSET TRUST | .... | .06/25/2009 | SCHEDULED REDEMPTION.. 374901 | .o 374901 | .o 334,776 | oo 245756 | ..ovvvereeenne (V10 40,125 | oo (O E— 40,125 0 374,901 0 0 (V] 1,199 | 04/25/2036
07326J AC 4 |BAYVIEW COMMERCIAL ASSET TRUST |.... .06/25/2009 | SCHEDULED REDEMPTION.. | ...cccccommvrrmmmrrrnnnnes | creenn 4,422,783 | ...cc.c 4,422,783 | .......... 4,409,948 | .......... 4411543 | i 0 | v 11,240 | oo 0 | v 11,240 | oo (U — 4,422,783 0 0 0. 56,863 |05/25/2038
07389R AA  4|BEAR STEARNS ASSET BACKED SEC... | .... | .06/25/2009 | SCHEDULED REDEMPTION.. ..1,820,926 |.......... 1,820,926 | .........1,779,955 | .......... 1,820,926 0 0 0 0 (0 I— 1,820,926 0 0 (V)N 4,782 |12/25/2036
073877 BK 7|BEAR STEARNS ASSET BACKED SEC... | .... | .06/25/2009 | SCHEDULED REDEMPTION.. | ....cccouvvvrmmmrmirmmnrinns | cervereenens 112,373 0 2,246 0 2,246 0 112,373 0 0 0| 1,213 |03/25/2035
073877 BL 5|BEAR STEARNS ASSET BACKED SEC...|.... | .06/25/2009 | SCHEDULED REDEMPTION.. 64,213 0 26,363 0 26,363 0 64,213 0 0 0 863 | 03/25/2035
07820Q AF 2|BELLA VISTA MORTGAGE TRUST.......... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccvooerrerrrirenrirenes | cereneens 1,390,279 | .........1,390,279 | .........1,377,246 | ......... 1,379,178 | ...cc..cc... 0| s 11,102 | s 0| e 11,102 | [V I 1,390,279 0 0 0] 33,016 |11/20/2034
LN3286 03 3|BERRY PLASTICS HOLDING CORPC.....|.... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 32,613 | 32,613 | e 32,366 | ... 21,056 | e 11,347 | s KT 0| v 11,360 0 32,416 0 197 197 0 |04/03/2015
LN2390 43 0|BLOCKBUSTER INC.......ccoovveormrrermrriranaens ... | .06/26/2009 | CITIBANK NA BANK DEBT..... | cccveovsrreemerermneiianee | wereneens 1,906,844 1,807,743 0 0 0 0 0 (1 I 1,807,743 | oo 0. 99,101 | ....... 99,101 | .o 0 |08/20/2011
LN3102 01 6|BOSTON GENERATINGB........cccoovverrrrreen. v | 06/30/2009 | VAHOUS......cooveeeeeereeeeeeereeseeees | eeveeereeseemseeesseeeesneee | seevineees 7,409,916 |........11,019,752 | ..... 7464118 | .......... 1,811,851 | ...... 559,146 | .......... 43,967 0 603,113 (I — 7,526,084 | ............. 0 ... (116,168) | .....(116,168) | ...... 35,278 |12/20/2013
105667 AA 7|BRAVO MORTGAGE ASSET TRUST....... ... | .06/25/2009 | SCHEDULED REDEMPTION.. 535,421 529,397 | oo 529,214 0 6,207 0 6,207 0 535,421 0 0 (V] 1,425 |07/25/2036
116663 AC 9 |BRUCE MANSFIELD UNIT 12.......ccconneees .... | .06/01/2009 | CALLED 83,000 |...............83,000 | .....ccoc...... 83,000 83,000 0 0 0 0 0 83,000 0 0 0 2,843 |06/01/2034
121579 A@ 5|BURLINGTON COAT FACTORY_TLB...... reer | .06/30/2009 [ VAHOUS.......oveeereereeeesenreecrenes | eoverecermeeeersessnereires | coorsneees 1,546,753 2,020,378 LA122441 | (0 IO 0. 1,122,441 | .o 0 | e 2,020,378 | ..coovrvern 0 ... (473,625) | .....(473,625) | ...... 14,197 | 04/13/2013
13134Y AA  5|CALPINE CONSTRUCTION FIN... . [.06/18/2009 [ VariOUS.......cvvomrrererererernernnns [ cevreeerisessenseesisnnees | coveeeen 20,519,712 | ........20,000,000 | ........ 21,572,027 | ........ 16,600,000 | ...4,557,613 0| 4,281,537 20,881,537 | ..coovrrrnnens 0 ... (361,825) | .....(361,825) | 1,677,166 |08/26/2011
13134Y AD 9 |CALPINE CONSTRUCTION FIN... ... | .06/29/2009 | MORGAN STANLEY & CO...... | ...... 3,825,000 3,819,520 0 0 0 3,821,030 0 3,970 3970 |..... 25,778 |06/01/2016
13643E AF  2|CANADIAN OIL SANDS............ ..|.05/06/2009 | BANC OF AMERICA SECURIT] ...... 5,032,700 |..........5,000,000 | .......... 4,989,600 0 0 0 0 0 \ \ 05/15/2019
140420 MV 9| CAPITAL ONE BANK USA NA.. . |.06/18/2009 | Various. .15,096,900 4,994,300 0 0 0 0 0 v 14,994,300 |0 [ e 102,600 | ...... 102,600 07/15/2019
14040H AS 4|CAPITAL ONE FINANCIAL CO . .05/20/2009 [ VaTiOUS......ooveeervereeeeereeeeeseecenes | eevereeerrseseessesncesesees | conerees 10,162,250 0 0 91 0 91 (O — 9,951,191 | .0 | e 211,059 | ...... 211,059 05/23/2014
140725 AA 0|CAPTEC FRANCHISE TRUST.. . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...cosvveomreerrmrernneees | vnrerirnens 151,398 |...........151,398 | ............ 154,170 | ccccooeennnn 152,029 0 (631) 0 (631) 0 151,398 0 0 10/15/2010
LN2115 66 2|CARMIKE CINEMAS INC . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 13,129 9,388 3,742 0 0 3,742 0 13,129 0 0 05/19/2012
LN2115 62 1|CARMIKE CINEMAS INC TERM . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN .......cormvveemrermneees | rnrerernnees 136,195 38,816 0 (O E— 38,816 | ..coooruennnc (V0 IO 136,195 0 0 05/19/2012
14453M  AA 2| CARRINGTON MORTGAGE LOAN.. . |.06/25/2009 | SCHEDULED REDEMPTION.. 282,024 0 0 0 0 0 282,024 0 0 10/25/2036
14743R AB 9|CASE CORP .... | .04/09/2009 | CANTOR FITZGERALD & CO. ...2,642,500 2,432,500 | ...... 271,869 | ..oooonee 21,473 0 293,342 0 | 2,725,842 | ..o | (83,342) | ....... (83,342) 01/15/2016
147446 AM 0| CASE NEW HOLLAND INC.......c.ccoommrrrennee .... | .04/30/2009 | J.P. MORGAN SEC. INC.......... coeeennn$,350,000 | ......... 5,000,000 |......... 4,400,000 0 0 0 0 0 (O I— 4,400,000 |....cccoeeerr0 | oo (50,000) | ....... (50,000) 03/01/2014
14987B AA 1|CCHOLDINGS GS V LLC/CRO.... - [.04/17/2009 | VAIOUS.......ccoomeveeeeeeeeeeseseeeeees | ceveeeeereseseneseesesesenes | ceeveien 2,992,500 3,000,000 2,912,760 0 0 0 0 0 0 | 2,912,760 |...ccooveer0 | covrnene 79,740 | ........ 79,740 | ..o 0 |05/01/2017
150185 B* 6|CEDARFAIR -LP..... . |.06/25/2009 | Various 24,433,778 | ........26,125,019 | ........25,812,726 16,633,016 | ...9,236,366 . 0] 9,263,006 | .. ..25,896,021 |. .(1,462,244) | ..(1,462,244) | ....252,140 |08/30/2012
LN3239 26 3|CELANESE HOLDINGS LLC . [.04/23/2009 [VariOUS........ocorvererirnrienrrinns [ e | coveeees 20,114,272 | ........ 22,669,208 | ........ 19,192,233 | ........ 15,585,080 | ...6,525,399 ..2,834,891 | ... 3,743,857 | .0 | 19,328,937 | .0 | 785,335 | ...... 785,335 |...488,824 |03/30/2014
LN2777 67 7|CEQUEL COMMUNICATIONSLLC.. . .06/30/2009 [ VaATOUS.......ovverervereeeecseereresecenes | eerereeseereesenseeressesnes | conerrenns 4,650,831 5,077,308 5,068,697 3,244,704 | ..1,800,870 | ..cc00rni2,543 | ovvirrrird 0 ... 1,803,413 | .o 0 | 5,048,118 | ..coovvrn 0. (397,287) | .....(397,287) | ....140,997 |10/15/2013
268484 A@ 1|CEVA GROUP PLC_EGL .| .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN .6,711 6,711 6,441 3,657 2,785 0 2,816 0 ..6,474 0 237 237 40 |08/02/2012
54603# AA 2|CEVAUS TERM (FORMERLY TNT)......... ... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 10,496 | ..cooovvvrnne 10,496 | ..coovvreenne 10,076 | ..o LV - 4,356 | o35 | i (VI 4,391 0 10,111 0 385 385 60 |11/14/2013
15941R AF  7|CHAPARRAL ENERGY INC.......cccoovvernrrren. ver | 05/06/2009 | VAHOUS.......ooveeereeeeeeeeereeseeees | eoeeeeeeeeesseeesseeesneee | eeereeneas 4,504,750 | ........ 11,525,000 2,268,603 2,305,000 0 0 0 0 (I E— 2,305,000 |...coomrrnnen 0 ..2,199,750 |...2,199,750 |....785,283 |02/01/2017
160762 AE 0|CHARLIE MAC . |.06/01/2009 | SCHEDULED REDEMPTION.. ...5,045,789 | .......... 5,045,789 | .......... 5,079,944 | ........ 5,064,245 | ...coovveein0 | e (18,456) | ...oovevrrreen0 [ e (18,456) | ..vveveveen0 | o 5,045,789 0 0 0 {...127,816 |08/25/2034
160762 AW 0 |CHARLIE MAC ... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,082,638 |.......... 1,082,638 | .......... 1,097,016 | .......... 1,095,415 | o0 | s (12,777) | o0 | s (12,777) | o0 | 1,082,638 0 0 0 32,301 |10/25/2034
16119* AK 0| CHARTER COMM TRM........ccoommmrermmrrirns veer | 06/30/2009 | VAHOUS.....covvverrererererreeesnenees | veveessseesssssessssesssnnes | ceenees 17,404,018 | ........ 20,108,117 | ........ 20,037,912 | ........ 14,880,007 |...5,167,510 | .cceeeed,150 | o0 | e 5,171,660 | ..ccovvrernn0 | oo 20,051,667 |...ccocrnveeens 0 |..(2,647,649) | ..(2,647,649) | ....302,507 |10/13/2014
16162W FC 8|CHASE MORTGAGE FINANCE CORP..... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 3,395,350 3,458,597 3,481,787 ...(86,436) | .. 3,395,350 0 0 0. 96,990 |01/25/2034
16162W KN 8| CHASE MORTGAGE FINANCE CORP..... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ccccccommmrvmmmrrrmnnnes | crreennn 1,729,649 | ...ec.oc. 1,729,649 | .......... 1,755,323 | .......... 1,743,316 (13,667) 1,729,649 0 0 0. 44,037 |05/25/2035
161657 AD 5|CHASEFLEX TRUST.... . 1.06/01/2009 | SCHEDULED REDEMPTION.. 2,076,403 2,133,179 2,136,797 (60,394) | ...ovvvnenn 0 | 2,076,403 0 0 0 | 59,851 |02/25/2035
161657 AR 4|CHASEFLEX TRUST.... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...covcvvervvrrrncrrrnennes [ cvverrrneeenn 23,737 | s 23,737 5,872 9,235 0 w0 | 10,950 0 23,737 0 0 (V1 I 687 |02/25/2035
16165V AK 4 |CHASEFLEX TRUST . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...cooervrrmmrermrrrrnnries | cr000rrn.3,686,354 | ... 3,686,354 | .......... 3,197,912 | .......... 1,934,520 | ...1,291,285 0] 1,751,834 | .0 | e 3,686,354 0 0 0 |...103,661 |02/25/2037
165167 BY 2|CHESAPEAKE ENERGY CORP... . [.05/06/2009 | VAIIOUS.........oorrrveerrnrrerrssnnrinns | covsmenssersssnssssssnnnnes | wrvee00:,385,000 | oo, 10,000,000 | .......... 9,826,600 | ......... 8,600,000 | ...1,277,679 0 1,285,808 |.....ccoeeer.0 | crvernee 9,885,808 |....coooennn 0. (500,808) | .....(500,808) | ....622,497 |07/15/2013
166754 AG 6|CHEVRON PHILLIPS CHEMICA... . .06/03/2009 | RBS SECUFIIES........vvceoreerreeeens | covmmerrveeennerssrssnnnnes | wenrenn 10,071,550 | ... 10,000,000 | .......... 9,996,300 0 0 0 3 (I 9,996,303 | ..o | oo 75,247 | ........ 75,247 |........ 2,917 |06/15/2014
170032 AQ 9|CHIQUITA BRANDS INTL 106/12/2009 | VAIOUS......cocrveerrrerreereeeesneeens | seveereeressenesssneessnnee | seneeeens0, 242,500 | covovcccd 6,000,000 | ..... 4,880,000 | .......... 4,080,000 | ...... 852,509 | .........60,663 | ....oooconrreeen. (00— LR VKT D— (V1 [— 4,993,173 | .0 | o 249,327 | ...... 249,327 |....281,875 | 11/01/2014
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LN3411 40 9|CHS COMMUNITY HEALTH SYSTEMS... |.... | .06/17/2009 | VAIOUS........cccocrrrmrrrrremrrremrirenes | overererensserensseseneseens | 20erenn30,156,926 | ........ 32,971,367 | ........ 31,858,637 | ........ 25,833,066 |...6,105,058 | ......... 57,075 | oo 0] ... 6,162,133 | .ooorrrrernnnd (VI [ 31,995,199 | ..o 0 |..(1,838,274) | ..(1,838,274) | ....614,247 |07/02/2014 | 3FE......
LN4307 33 3|CHS COMMUNITY HEALTH SYSTEMS... |.... | .06/17/2009 | VAOUS.........ccco.orerrrrerrrrerrirenes | coverrrerecsssssssssnssns | eevveennn 1,538,987 | ovvvenn 1,682,612 | .......... 1,682,612 | ..o 437,239 | ...... 120,820 | covvvvvrrcrennand [V IO (V0 I 120,820 | .coorvverenncd 0 | 1,682,612 | .covvveeens 0 ... (143,624) | .....(143,624) | ...... 21,272 |12/29/2015 | 3FE......
172441 AR 8|CINEMARK USA INC.......coovvvvrrrrrrrrrrririenns [ cone .06/16/2009 | BARCLAYS CAPITAL 3,000,000 2,926,800 0 0 0 0 0 0 | 2,926,800 35,700 35,700 0 |06/15/2019 | 1..........
17314B  AD 2| CITICORP MORTGAGE SECURITIES...... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | .cccoomvvrvrerrirmerrirnens | v 1,613,224 | oo 1,613,224 | .......... 1,484,166 | .......... 1,490,636 | ....ccvvvrenne 0| e 122,588 122,588 | .covcirieer0 | e 1,613,224 0 (VN 44,308 |01/25/2023 | 4FE......
172973 S5 9|CITICORP MTGE SECURITIES.... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 6,707,304 6,802,159 6,752,575 0.....(45,270) ...(45,270) ] .. 6,707,304 0 0 |...164,552 | 04/25/2035 | 1FE......
17310N AB 4|CITICORP RESIDENTIAL MTGE SEC...... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 7,224,893 7147244 | .......... 7,118,753 | v 0 e 106,140 | .... 106,140 7,224,893 0 0 |...182,835 |11/25/2036 | 1FE......
17307G AM 0| CITIGROUP MORTGAGE LOAN TRUST.. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 738 757 773 0 (35) 0 (35) 0 738 0 0 20 |12/25/2018 | 1FE......
17313F AA 0| CITIGROUP MORTGAGE LOAN TRUST.. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | ......coomrrermmrermmeerns | cereernne 4,726,103 0 22,548 0 22,548 (V0 I— 4,726,103 0 0 |...129,052 | 08/25/2047 | 3FE......
17312Y AD 4|CITIGROUP MORTGAGE LOAN TRUST.. |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 843,370 | .............843,370 | ............510,239 | ...........372,571 | ...... 150,261 | ........ 320,538 | ..oovvcrern0 | e 470,799 0 843,370 0 0 ... 23,852 | 05/25/2047 | 6FE......
17312Y AF 9| CITIGROUP MORTGAGE LOAN TRUST.. |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 321,102 | ............321,102 | .......... 178,212 | ............. 143,296 | ........ 34915 | ........ 142,890 0| e 177,806 0 321,102 0 0 06/25/2037 |6FE......
17307G FT 0|CITIGROUP MORTGAGE LOAN TRUST.. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 920,174 | ...........920,174 | ............918,880 | .............918,698 | ................. (V1 1476 | e, (0 I 1,476 0 920,174 0 0 07/25/2034 |1FE......
17307G FW 3| CITIGROUP MORTGAGE LOAN TRUST.. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. (64) 0 172,002 0 0 07/25/2034 |1FE......
12566X AK 4|CITIMORTGAGE ALTERNATIVE LOAN... |.... |.06/25/2009 | SCHEDULED REDEMPTION.. | ...c.ccocormvrrimmmrrirmmnn | 2,490,614 | ..........2,490,514 | ..........1,109,939 | ............682,252 | ...1,758,686 | ....1,369,445 | .........c....0 | ... 3,128,130 0 0 07/25/2037 |5FE.....
17309V AQ 6| CITIMORTGAGE ALTERNATIVE LOAN... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. | ...c.cccoonmmrrimmerrimmenns | crrerrrnne 795,198 | ... 795,198 | ............614,658 | ............ 715,266 | .......76,739 | .......(178,590) | ....cceerrircO | v (101,851)] .. 0 0. , 08/25/2021 |5FE.....
LN3246 74 8|CLARKE AMERICAN CORPB.......... . |.06/30/2009 | BANK DEBT PRINC PAYDOWN . 43,596 |.......36,952 | .....cee889 | 0 [ 37,411 X K740 — 5837 | 402 |05/01/2014 | 4FE......
184502 AV 4 |CLEAR CHANNEL COMMUNICAT. . 1.04/01/2009 | CITIGROUP GLOBAL MARKET] ......coovmvvvrerriranrins | cr0enrn.5,206,744 | ........ 33,865,000 | ..........4,830,784 | .......... 4,063,800 0 0]......4,063,3800 |. ..1,142,944 | .1,142,944 | 1,039,938 |09/15/2014 |6FE......
18538R AA 1|CLEARWATER PAPER CORP . |.06/11/2009 | GOLDMAN SACHS 3,000,000 0 48 0 | 2,963,808 | ... [ e 81,192 | ....... 81,192 |........ 4,427 |06/15/2016 | 3FE......
125896 BC 3|CMS ENERGY CORP... . |.06/10/2009 | CANTOR FITZGERALD & CO. 506,250 0 0 0 491,870 | .o 0| e 14,380 | ........ 14,380 | .ovvirrrennnd 0 |06/15/2019 | 3FE......
12613Y AB 5|CNL FUNDING ... | .06/25/2009 | SCHEDULED REDEMPTION.. 300,733 | .............300,733 | .............300,733 | ............. 300,733 0 0 300,733 0 0 0 .. 10,910 | 04/25/2017 | 4FE......
191219 BU 7|COCA-COLA ENTERPRISES........c.cccconnees ... | .05/28/2009 | BARCLAYS CAPITAL.....ocvvves | crrrrerrmmnrerensenersrenes | corrnne 10,271,500 | ........10,000,000 | ..........9,981,200 | ...covvvrrrrrcrnnrccnc0 | 0 | e 1,673 | 0 | 1,673 | 0 | e 9,982,873 | ..coovvv 0 ... 288,627 | ...... 288,627 |....106,250 |03/01/2012 |1FE......
20047P AB 3| COMMERCIAL MTGE PASS-THROUGH.. | .... | .06/01/2009 | Various. 158,646 | ............ 158,646 | ..........155423 | .0 | o0 | 8478 | 0 | i 8478 | 0 | 158,646 0 0 (V] 2,736 |05/10/2043 | 1FE......
20825C AQ 7|CONOCOPHILLIPS... . 1.05/29/2009 [BTIG, LLC.......ovvveerrrersecreiinees | eerrnerenseevnsnennsneees | 00000 5,093,700 | oooevce. 5,000,000 |........ 4,928,000 | ...cocommrrrmmrirna0 | o0 | 259 | 0 | 289 |0 | s 4,928,259 |..cccoccrie0 | s 165,441 | ...... 165,441 |....106,528 |02/01/2039 |1FE......
20825C AR 5|CONOCOPHILLIPS... . 1.05/15/2009 [BTIG, LLC......oovvveerrrerrcrerrsnees | eevrnerenseeenseeensnnees | ereeeenn:5,108,350 | oooecece. 5,000,000 | ......... 4,966,300 | ..ccoocvmrrrrmmrirna0 | o | i 738 | 0 | i 738 |0 | s 4,967,038 | ..o | e 141,312 | ...... 141,312 | ... 83,854 |02/01/2019 |1FE......
210805 DF 1|CONTINENTAL AIRLINES INC. . |.04/02/2009 | SCHEDULED REDEMPTION.. | ...oovevevereermmrrrnennes [ evvrrrnnee 132,911 [ 132,911 | 113715 | 82,405 | 1032758 | 17,748 | 0 | 100 50,506 | 0 | 132,911 0 0 5,520 | 04/02/2018 | 4FE......
210805 DK 0|CONTINENTAL AIRLINES INC. . |.06/15/2009 | SCHEDULED REDEMPTION.. 90,736 90,736 90,736 0 0 3,345 |12/15/2015 | 3FE......
210805 CY 1|CONTL AIR PAS-TR. . |.05/01/2009 | SCHEDULED REDEMPTION.. 598,091 rerrrneenn800,010 [ 0 [ (1,919) | 0 [ s (1,919) 0 598,091 0 0. 24,067 |11/01/2020 | 2FE......
210805 DA 2|CONTL AIR PAS-TR. . |.05/01/2009 | SCHEDULED REDEMPTION.. 276,715 | oo 276,715 | oo 254,309 | oo 163,262 | ........92,697 | ... 20,756 | coovriveriirnnn0 | o 113,453 0 276,715 0 0. 11,605 | 11/01/2020 | 4FE......
12612W AB  0|CON-WAY INC ... | .06/12/2009 | BANC OF AMERICA SECURITI ....covvvverrrrrirarriranne | e 6,275,000 | ........ 10,000,000 | ..........6,184,200 | .......... 9,555,700 cererernnenens0 | e 6,068 | ...cooovrernnn 0 | 6,115,968 | ...l 0. 159,032 | ...... 159,032 |...420,611 |05/01/2034 |2FE......
LN2550 82 7|COOPER-STANDARD AUTOMOTIVE D...|.... | .06/30/2009 | BANK DEBT PRINC PAYDOWN ...5,000 5,000 2,125 2,875 0 0 2,875 0 ...5,000 0 0 0 47 |02/28/2010 |6FE......
219350 AS  4|{CORNING INC......ccoovrerrrerrrrrerrererrnererenees ... | .05/07/2009 | J.P. MORGAN SEC. INC......ccc. | cormrrermmrerrmerernmninns | ceveernn 4,001,720 | .......... 4,000,000 3,999,680 0 0 0 0 0 (0 I— 3,999,680 0 2,040 2,040 0 |05/15/2019 | 2FE......
219868 BN 5| CORP ANDINA DE FOMENTO F..|.05/29/2009 | VAHOUS.........oveeereeremeeceereeseeees | eoeeeereeeesseeesseseereeee | ceereene 10,150,000 | ........ 10,000,000 | .......... 9,982,500 0 0 0 0 0 (I E— 9,982,500 |...cccooerrr0 | woveee 167,500 | ...... 167,500 |..coovrvennnc 0 | 06/04/2019 | 1FE......
22025Y AK 6|CORRECTIONS CORP OF AMER............ |.... | .06/30/2009 | BARCLAYS CAPITAL......ccccovee | ommmeermmmremmmmerameeeins | ceeeennes 4,912,500 | .......... 5,000,000 |..... 4,855,800 0 (0 1,200 | coovrervcireenn0 | 1,200 [0 | e 4,857,000 | ..o | ooreeene 55,500 | ........ 55,500 |...... 35,521 |06/01/2017 | 3FE......
02150J AB 8| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2,223,026 |.......... 2,223,026 | .......... 1,544,784 | .......... 1,527,453 0 695,573 2,223,026 0 0 0. 62,391 | 05/25/2037 | 2FE......
12667F RY 3| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 8,127,306 8,297,565 8,336,449 0]....(209,143)| .... 8,127,306 0 0 0 {...229,611 [10/25/2034 |1FE......
02148F AF 2 |COUNTRYWIDE ALTERNATIVE LOAN.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. | ...c.ccconmmrrimmmmrirmmnns | ernennn 1,750,219 | e 1,750,219 | ...oooneee 1,429,782 | .......... 1,756,179 | oo 0 | v 321,533 0 321,533 (U — 1,750,219 0 0 0. 47,435 | 04/25/2037 | 5FE......
02148H AQ 4|COUNTRYWIDE ALTERNATIVE LOAN.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. L A111,305 | 1,111,305 952,249 | ... 956,210 | ..oovvvvrnenne 0| e 155,095 | ..ovvvrcrrnnnnd 0| e 155,095 | ..ooovvrrenncd 0 | 1,111,305 0 0 0 | 31,295 |11/25/2036 |5FE......
12667F AG 0| COUNTRYWIDE ALTERNATIVE LOAN.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..1,228,495 | .......... 1,228,495 1,226,576 | .......... 1,227,615 0 881 0 881 (U — 1,228,495 0 0 0. 24,416 |03/25/2034 | 1FE......
12667F DB 8| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 621,532 | ..o 621,532 | ..o 637,750 | ..coooeveennd 643,021 0 (21,489) 0 (21,489) 0 621,532 0 0 (V)N 17,089 |05/25/2034 | 1FE......
12667F PE 9| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. | ....cccommrrerrmmrermmeerns | crveers 1,964,043 | .......... 1,964,043 2,010,076 2,022,721 0 (58,678) (01 - [GTCT£) N — (0 I 1,964,043 0 0 (V] 55,355 |09/25/2034 |1FE......
12667F QU 2| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,235,984 2,235,984 2,291,185 2,316,070 0 (80,086) [V -~ (80,086) | ...vvoreveens0 | v 2,235,984 0 0 0. 65,895 |09/25/2034 | 1FE......
12667F RZ 0|COUNTRYWIDE ALTERNATIVE LOAN.... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | .....cccoovvermmmeermmmeernns | 21,201,000 | ... 1,201,000 | .......... 1,239,221 | .oooonnee 1,256,933 0 (55,933) (I E— (55,933) | oovvereeren0 | e 1,201,000 0 0 0 .. 34,125 |10/25/2034 | 1FE......
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12667F SK 2| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 951,150 | ..oooonneens 951,150 | .ooovrrveenn 982,062 | ..........1,005,576 | ..c.ooceruveen0 | o (54,426) | ...oovrvvrrnene (I — (54,426) 0 951,150 0 0 0 ... 28,427 |01/25/2032 | 1FE......
12667F U2 9| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. ...3,054,695 3,054,695 3,129,631 | ..........3,140,539 | ..ccconvvnnn0 | e (85,844) | .....vvvrenne 0 | s (85,844) | ......cccc..0 | e 3,054,695 0 0 0 ... 94,172 |08/25/2032 | 2FE......
12667F XL 4|COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. L1132,494 | 1,1324% | ......... 1,161,514 (24,238) (I p— (24,238) | .cvvvcreern 0 | i 1,132,494 0 0 0. 27,143 | 11/25/2019 | 1FE......
126688 WW 9| COUNTRYWIDE ALTERNATIVE LOAN.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 589,328 | ............. 589,328 ....489,142 95,972 0 238,901 0 589,328 0 0 (V)N 16,332 | 05/25/2036 | 5FE......
23242T AJ 5|COUNTRYWIDE ASSET-BACKED CERT. |.... | .04/17/2009 | DEUTSCHE BANK SECURITIE] 551,565 ..12,978,000 .1,400,254 0 0 0 (01— 1,427,580 0 (876,015) | ...... 42,726 |11/25/2036 | 1FE......
23242T AK 2|COUNTRYWIDE ASSET-BACKED CERT. | .... | .04/17/2009 | DEUTSCHE BANK SECURITIE] 327,775 | .......... 9,365,000 ....370,192 0 0 0 0 374,600 0 (46,825) | ...... 33,875 |11/25/2036 |1FE......
126671 4B 9| COUNTRYWIDE ASSET-BACKED CERT. |.... | .06/25/2009 | SCHEDULED REDEMPTION.. 41,830 42,122 (86) 0 (86) 0 41,830 0 0 262 | 04/25/2034 | 1FE......
126671 4D 5| COUNTRYWIDE ASSET-BACKED CERT. |.... |.06/25/2009 | SCHEDULED REDEMPTION.. 48,802 32,401 48,802 0 0 (V] I 396 |02/25/2034 | 2FE......
12668H AB 6| COUNTRYWIDE ASSET-BACKED CERT. | .... | .06/25/2009 | SCHEDULED REDEMPTION.. | ....ccconmvvemmmeermmrenns | wervernnnnnn 120,377 | e 120,377 M52 116,222 | 0 | 156 | 0 | 8,156 | 0 | 120,377 0 0 0 299 | 06/25/2037 | 1FE......
125437 AV 7|COUNTRYWIDE HOME LOANS................ ... |.06/01/2009 | SCHEDULED REDEMPTION.. | .ccceonveeeereermmrerrnnee | werrennenn 1,342,350 | ocoeeves 1,342,350 1,359,339 (9,382) | o0 | eeerenn(9,382) | 0 | e 1,342,350 0 0 0 .. 39,389 |09/25/2036 | 2FE......
12545E  AA 4| COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. | ...cocvverrmmreersvcrrrenees | crreennnn 2,246,646 | ......... 2,246,646 | ......... 1,832,421 | .........1,369,050 |.....477,071 | ........ 00,525 | .ooovvvriree0 | 000 877,596 [0 [ 2,246,646 0 0 0 63,211 |07/25/2037 |5FE......
126694 CR 7|COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. 2,192,236 2,210,048 | .........2,202,827 | o0 | e (10,591) | weooveerrreeens0 | eriered(10,591) | o0 | e 2,192,236 0 0 0. 56,118 |10/25/2035 | 2FE......
126694 FA 1|COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. 2,665,499 2,673,829 | ... 2,670,407 | covvrviireen0 | i (4,908) 0 0 0. 65,359 | 10/25/2035 | 1FE......
126694 FX 1|COUNTRYWIDE HOME LOANS... . |.06/01/2009 | SCHEDULED REDEMPTION.. . 0 0 0].....3,176 |11/20/2035 |6FE......
126690 GL 6| COUNTRYWIDE HOME LOANS... . |.06/01/2009 | SCHEDULED REDEMPTION.. (55,963) 0 0 0 0 {...103,662 |12/25/2032 |1FE......
126690 YD 4| COUNTRYWIDE HOME LOANS... . |.06/01/2009 | SCHEDULED REDEMPTION.. 11,099,859 | ........11,099,859 |. rereeennen(9,931) [ ..11,099,859 0 0 0 |...256,052 | 03/25/2033 | 1FE......
12669E 3D 6|COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. 6,024,318 | .......... 6,024,318 | .......... 5,813,466 . 0| 201,444 | ..ocoveel0 | e 6,024,318 0 0 0 |...133,996 |01/19/2034 | 1FE......
12669G 5X 5|COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. 4,370,490 | .......... 4,370,490 | .......... 4,418,162 (29,586) 0 (29,586) (V0 IO— 4,370,490 0 0 0 |...112,247 |09/25/2035 | 1FE......
12669G U8 2| COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. ...1,952,840 | .......... 1,952,840 | .......... 1,984,726 | .........1,969,752 | ...ccoccennnl0 | o (16,912) | ..oovverrrreene (01— (LRl A — (I — 1,952,840 0 0 0 .. 50,094 |08/25/2035 |3FE......
12669Y AC 6|COUNTRYWIDE HOME LOANS . |.06/01/2009 | SCHEDULED REDEMPTION.. 125,391 | .o 125,391 ...126,478 (680) 0 (680) 0 125,391 0 0 (V] 3,693 |09/25/2036 | 4FE......
12670A AC 5|COUNTRYWIDE HOME LOANS ... | .06/01/2009 | SCHEDULED REDEMPTION.. ...1,460,502 | .......... 1,460,502 1,467,804 (3,266 (01 I— (3,266) | ..converrnee (U e~ 1,460,502 0 0 0 ... 43,036 |09/25/2036 | 2FE......
225470 F3 2|CREDIT SUISSE MORTGAGE CAPITAL.. |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 875,959 ...875,959 ....855,600 | ...........864,508 | ...occoovinn0 | s 11,451 | 0 | 11,451 0 875,959 0 0 0 .. 18,072 | 02/15/2039 | 1FE......
22942) AR 4 |CREDIT SUISSE MORTGAGE CAPITAL.. |.... | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ccccoermmrermmmrrrnnnees | rnerrernens 483,176 ...483,176 293,282 | 0000293273 | o0 | 189,903 | ... 0| e 189,903 | .oovoveernnnd (U 483,176 0 0 0 .. 15,000 | 07/25/2036 | 5FE......
22546Q AA 5|CREDIT SUISSE NEW YORK .|.04/28/2009 | CREDIT SUISSE 10,030,700 | ........ 10,000,000 9,989,700 0 0 0 0 | 9,989,700 05/01/2014 |1FE......
226566 AJ 6|CRICKET COMMUNICATIONS . |.06/05/2009 | DEUTSCHE BANK SECURITIE] .. 1,940,000 | ..........2,000,000 | ..........1,922,680 110 0 110 0|......1,922,790 05/15/2016 |4FE......
22818T AA 0|CROWN AMERICAS LLC. . |.05/06/2009 | WACHOVIA CORPORATION.. ...1,980,000 |......... 2,000,000 |......... 1,941,840 42 0 42 (U — 1,941,882 0 05/15/2017 |4FE......
225458 Y6 9|CS FIRST BOSTON 2005-8 3A9... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ..coovrvrrrrerrrrirrnnens 1,915,450 | .......... 1,915,450 1,928,319 | ... 1,923,433 | iiiiinl0 | e d(7,983) | ien0 | e d(7,983) | 0 | e 1,915,450 0 09/25/2035 | 2FE......
225458 5R  5|CS FIRST BOSTON 2005-9 2Af1... .|.... | .06/01/2009 | SCHEDULED REDEMPTION.. 826,466 | ........... 826,466 ...822,075 826,466 0 10/25/2035 | 2FE......
22541Q WZ 1|CS FIRST BOSTON MTGE SECURITIES. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 555,885 | ......cooo.. 555,885 | .....c.cc.... 562,834 555,885 0 09/25/2033 | 1FE......
225458 KP  2|CS FIRST BOSTON MTGE SECURITIES. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | .....ccooveeemmmreernneeenne 15,304,159 | ........ 15,304,159 | ........ 15,498,019 | .......15433,572 | ..cccccceeie0 | cciiin(129,413) | o0 | i (129,413) | 0 | 15,304,159 0 0 |...391,682 | 07/25/2035 | 1FE......
225458 QL 5|CS FIRST BOSTON MTGE SECURITIES. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | ....cccomveermmreernneeenns 7154787 | .......... 7,154,787 | .......... 7,268,148 | .......7,224156 | ..ccoccvvvcie0 | 100iii(69,369) | o0 | 1ii(69,369) | 0 | 7,154,787 0 0 |...182,648 | 06/25/2035 | 1FE......
126304 A@ 3|CSCINCRAMEN TRM (CABLEVISION).... | ... | .06/30/2009 | Various. 21,576,418 22,536,569 22,295,579 | ........19,334,573 |..3,029,908 | .........21,526 | ...ccoceee...0 | ....3,051,433 | .cccoveiin 0 | 22,386,007 |...ooorrrreenn 0 (809,589) 03/29/2013 | 3..........
LN4748 11 4|CSC INCREMENTAL B-2 EXTENDED...... .... | .06/18/2009 | GOLDMAN SACHS-BANK DEB 10,365,736 | ........ 11,000,000 | ........ 10,770,939 | ..eovvvevvrrrrerenn0 | 0 | e 1,912 | 0 | 1,912 0 | e 10,772,851 (407,115) 03/29/2016 | 3FE......
LN2574 32 2|CSC-CABLEVISION A-1... . |.06/11/2009 | BANC OF AMERICA SECURIT] .. .20,388,257 | ........21,688,783 |. 0,853,842 +rrr.20,853,842 (465,585) | . 02/24/2012 | 2FE......
126410 LN 7|CSX TRANSPORTATION INC.. weer | e | .04/15/2009 | SCHEDULED REDEMPTION.. 155,852 | .oovvvvnne 155,852 | .ovvvvrnne 169,291 | ... 169,234 | 0 | i(13,382) | a0 | nd(13,382) | 0 | 155,852 0 0 10/15/2014 | 1FE......
126650 BL 3 |CVS CAREMARK CORP......ccccoommmrimrriin .... | .06/10/2009 | SCHEDULED REDEMPTION.. 52,848 52,848 0 0 0 52,848 0 0 01/10/2030 | 2FE......
247025 AE 9|DELL INC ... | .04/07/2009 | MORGAN STANLEY & CO...... | cccvvrverrerierriierrinens 1,848,000 2,100,000 11,582,749 0 2,575 0 | 1,585,904 |......ccoeevens 0 262,09 |...... 73,722 |04/15/2028 | 1FE......
247907 AC 2|DELTA PETROLEUM CORP.......ccccorrmmrnen. ... | .05/07/2009 | Various ...3,250,000 | ......... 9,250,000 | .......... 2,178,430 0 0 (V0 I— 1,850,000 | ..o 0 ...1,400,000 |....387,188 |04/01/2015 |6FE......
251510 AB 9|DEUTSCHE ALT-A SECURITIES INC....... ... |.06/01/2009 | SCHEDULED REDEMPTION.. | cccoorrrerrrrerrreeinns ..2,874,441 2,874,441 2,895,999 0 (25,793) 0 | e 2,874,441 0 0 .. 72,354 |09/25/2033 | 1FE......
LN3907 27 3|DEXMEDIA WESTLLC . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 559,878 | .....cc..c.... 559,878 ...543,081 | ............244,947 | ....299,593 | ............1,080 | coovrciirrcennO | o 300,673 0 545,620 0 14,258 | ....... 1,670 |10/24/2014 | 6FE......
256605 A# 3|DOLE FOOD COMPANY B... .06/30/2009 | Various 1,905,676 | .......... 1,927,983 1,917,077 | ......... 1,355,218 | .....553485 | .......... 1,595 | o0 | e 555,081 | .vveereeens (1 [ 1,910,298 |......ccccc.... 0 (4,622) ] ...... 49,180 |04/12/2013 | 4FE......
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G6747# AD 6|DOLE FOOD COMPANY C......ccoovvrrerrrrerns vvvr | 06/30/2009 | VAHOUS.....cooverrrrernererneresneeees | ceveesmeeessssesssesssnnnes | sersneeees 7,060,981 |.......... 7,144,081 | .......... 7,106,199 | ......... 5,021,717 | ..2,050,923 | ........... 5,864 | oo 0] ... 2,056,786 | ....oonveennn (U [ 7,078,504 04/12/2013
LN2649 23 1|DOLE FOOD COMPANY CR LINK DEP.... |.... | .05/29/2009 | DEUTSCHE BANK SECURITIE] ...1,064,523 | .......... 1,077,240 | .......... 1,072,588 | ....ccooeeen. 757,214 | ...... 316,907 | .ooorvvrrernae 269 | i (V0 I 37176 | 0 | 1,074,389 04/12/2013
260543 BX 0|DOW CHEMICAL CO/THE.......cccoouvvernnnnen. ... | .05/08/2009 | BANC OF AMERICA SECURITI ..9,971,400 |........ 10,000,000 9,979,400 0 0 0 0 0 0 | 9,979,400 05/15/2019
260543 BY 8|DOW CHEMICAL CO/THE . 1.05/08/2009 | BANC OF AMERICA SECURIT ...c.ucvvercrvererriiennes | rvevvenne 6,999,930 | .......... 7,000,000 |......... 6,969,340 0 0 0 0 0 0 | 6,969,340 05/15/2039
260543 BW 2| DOW CHEMICAL COMPANY. . |.05/08/2009 | BANC OF AMERICA SECURIT].. 114,974,050 ..15,000,000 |. 4,953,200 0 0 0 0 0 ..14,953,200 |. 05/15/2014
23334B AA  2|DTE ENERGY CENTERLLC.... . |.04/30/2009 | SCHEDULED REDEMPTION.. 62,400 | ............... 62,400 | ............... 62,400 | ....ccooeeo.ne. 60,574 62,400 04/30/2024
26658Q A* 3|DURATEK INC TERM... . |.04/29/2009 | Various. 414215 | e 454,120 454120 | e 326,966 | .....127,154 | ..coooviceren0 | 0 | 127,154 | 0 | 454,120 12/16/2009
26816L AG 7|DYNEGY HLDGS INC... . 1.06/02/2009 | BARCLAYS CAPITAL......ccoovvves | cevrrmmrernmeermneesnnnees | cvrreeenne 6,790,000 | .......... 7,000,000 |..... 6,509,118 | .......... 6,160,000 | .....604,394 | ........28,251 | .0 | 632,645 | i l0 | 6,792,645 | ... | i (2,645) | ......... (2,645) | ...493,403 |02/15/2012
27876G AY 4|ECHOSTAR DBS CORP. . .04/20/2009 | GOLDMAN SACHS.......covvrimes | cormmmrrrirsnnsreesssnnnnes | cvvvernnns 1,835,000 | ..........2,000,000 | .......... 1,620,000 | .......... 1,631,457 | o0 | e 14574 | 0 | 14574 | 0 | e 1,646,031 | .ovvvoreeens 0 ... 188,969 | ...... 188,969 |...... 74,347 (10/01/2014
LN3358 41 0|EDGEN MURRAY f1stLien.... . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 16,364 9,816 0 ...9,906 0 6,457 6,457 12 |05/11/2015
283695 BK 9|EL PASO NAT GAS.. . |.04/17/2009 | MORGAN STANLEY & CO...... 16,649,000 | ........ 17,000,000 | ........ 16,417,034 | ........ 16,440,140 | .ooovovvvrernnnd (V1 1571 | e (V1 - 1,571 | e 0 | 16,441,711 | o0 | 207,289 | ...... 207,289 |...491,101 |06/15/2032
292505 AH 7|ENCANA CORP . |.04/29/2009 | BANC OF AMERICA SECURIT] 2,032,760 | ......... 2,000,000 |......... 1,996,440 0 0 0 0 0 (01 I— 1,996,440 |[..ccooovrrcen0 [ o 36,320 | ........ 36,320 ..o 0 |05/15/2019
LN3634 69 5|ENERGY FUTURE HOLDINGS . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN ......ooomvevemerriennes | rvverernens 110,182 ....109,907 33,043 16 0 33,060 0 109,958 0 224 224 10/10/2014
LN2779 39 2|ENERGY SOL TR/SYN_TERM. . |.04/29/2009 | CITIBANK NA BANK DEBT..... 57,366 .62,893 A , FSSTRPORRPOON | I OO 62,892 0 62,893 (U I (5,527) | ..ccc... (5,527) 06/07/2013
LN3281 32 3|ENERGY SOLUTIONS SYNTH A. . |.04/29/2009 | CITIBANK NA BANK DEBT..... [ .coucevecrrirerrircnnns 105,928 ...125,786 ...125,786 0,566 | ........ 35,220 0 0 35,220 0 125,786 ceern(19,858) | ......(19,858) | . 06/07/2013
29276K AC 5|ENERGY XXI GULF COAST IN . |.04/27/2009 | JEFFERIES & CO ...2,462,500 5,000,000 2,169,280 2,200,000 0 0 0 0 (U - 2,200,000 |..cccooereen0 | o 262,500 | ...... 262,500 |.... 06/15/2013
LN2777 23 0|ENERGYSOLUTIONS_TLB . |.04/29/2009 | Various. 863,351 | ..ovvvvvvea 946,526 | ............. 946,526 | ............. 681,499 | ...... 265,027 0 0 265,027 0 946,526 0. (83,175) | ....... (83,175) 06/07/2013
LN3334 66 8|ENTEGRATCLLC 2ND LIEN... . [.06/18/2009 [VariOUS.........corrverrrernrrernrresns | cevneseinesessseeisnnnees | cvnneeenns 3,971,389 5,000,000 3,853,666 3,210,000 | ...... 701,781 | .......... 59,524 | ..o (0 I~ 761,305 | .oovvoeene (0 IO— 3,971,305 0 84 84 04/19/2014
26875P AD 3|EOG RESOURCES INC . .05/19/2009 | BARCLAYS CAPITAL......cvmmmrrs | orvmnrrreerammnssessnsnnes | cvvveens 15,146,100 | ........ 15,000,000 0 0 6 0 6 [ — 14,972,406 |............... 0. 173,69 | ... 173,694 06/01/2019
LN2440 10 2|EPL FINANCE CORP.... . |.05/22/2009 | BANK DEBT PRINC PAYDOWN LAT537T1 | 4753771 | oo 4753771 | 2,947,338 | ..1,806,433 | ..coovvcvenenn0 | o0 | 1,806,433 | .0 | e 4,753,771 0 0 0 11/18/2011
30212P AC 9|EXPEDIAINC . |.06/17/2009 | CITIGROUP GLOBAL MARKET| ..4,825,000 |......... 5,000,000 |..........4,928,600 | ......... 3,725,000 | ...1,206,887 | ..c.e.3,142 | o0 | e 1,210,029 | ..ovvcveveen0 | v 4,935,029 | ..o 0. (110,029) | .....(110,029) | ....422,639 |07/01/2016
305560 AF 1|FAIRPOINT COMMUNICATIONS. . |.04/01/2009 | MANDATORY EXCHANGE..... 570,503 3,000,000 |............563,493 | .......... 1,440,000 | ...1,432,331 | .cc... 1,676 | i l0 | 1,434,007 0 570,000 0 503 503 |....196,875 |04/01/2018
LN3764 54 2|FEDERAL MOGUL B v | 06/30/2009 | VAMOUS........ooveereeeeeeeerecseee | eoveeeseeseesseeessesessnne | il 6,217,469 | ........ 11,220,234 | .........5439,281 | .......... 1,458,907 0 (0) 0 | s 5,449,579 | ...coooeennnnd 0 ... 767,890 | ...... 767,890 |...... 67,399 |12/27/2014
LN3764 58 3|FEDERAL MOGUL C......ccovvvvvvrmrrircrrirenns vrrr | .06/30/2009 [ VAMOUS........cvvvereeereecenrrriiseens | eevvvicsssnresiismsnssiies | cereennn3, 173,709 | s 5,724,609 |.........2,776,215 | ............. 744,340 0 0 0 | 2,780,705 0 393,004 393,004 |...... 28,004 |12/27/2015
317350 AU 0|FINANCE AMERICA MORTGAGE LOAN.. | .... | .06/25/2009 | SCHEDULED REDEMPTION.. | .. 1,038,245 ..1,040,030 0| 288,326 | ..cooovreren0 [ o 1,038,245 0 0 0o 10,216 | 06/25/2034
LN3610 56 2|FIRST DATA CORPORATION.......cccocnerees .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 101,394 0 32,051 97,775 0 3,619 3,619 201 |09/24/2014
30247D AF 8 |FIRST FRANKLIN MTG LOAN . 1.04/17/2009 | MORGAN STANLEY & CO...... | ccorsrrermmeererrirsnnies | cvnveriinnns 711,562 LA1811,158 |0 | e 1,029,094 |......ccceo.... 0. (317,531) | .....(317,531) | ....112,508 | 10/25/2036
32027N  FE 6|FIRST FRANKLIN MTG LOAN . |.06/25/2009 | SCHEDULED REDEMPTION.. 615,184 | ...........615,184 | ............519,501 | ............513222 | .cccoceeevnn.0 | 100 101,961 | iviiiein0 | 10 101,967 | 0 | e 615,184 0 0 (/] I 7,628 |03/25/2034
32027N  JD 4 |FIRST FRANKLIN MTG LOAN . |.04/17/2009 | CITIGROUP GLOBAL MARKET 29,745 48,569 0 .. (18,823) | ....... (18,823) | ...... 14,354 | 06/25/2034
32028G AC 9|FIRST FRANKLIN MTG LOAN . 1.06/25/2009 | SCHEDULED REDEMPTION.. | ...covveerreereeeraneees | rnreeerees 404,420 | ............404,420 | .............385210 | ............388,451 | o0 | 115,970 | ciiiiiiiinl0 | 115,970 {0 | e 404,420 0 0 0 936 | 11/25/2036
LN3032 49 4|FORD MOTOR COMPANY_TLB . |.06/15/2009 | BANK DEBT PRINC PAYDOWN 312,128 312,128 0 0 0 0 |12/15/2013
302569 AA 6|FPLENERGY VA . |.06/30/2009 | SCHEDULED REDEMPTION.. | ...coveeerreermmrernneees | vnrerenees 181,609 0 0 0 0 0 181,609 0 0 0 06/30/2019
302570 BD 7|FPL GROUP CAPITAL INC... ... | .04/28/2009 | MIZUHO SECURITIES USA IN( 15,405,750 0 69 0 69 (I — 14,993,619 |...cccceeeian0 | oo 412,131 | ... 412,131 03/01/2019
35177P AT 4|FRANCE TELECOM...... F..|.06/30/2009 | BANC OF AMERICA SECURITI 7,047,390 7,000,000 6,964,160 0 0 0 0 0 0 6,964,160 |. . 3,230 .83,230 |. 07/08/2019
35687M A* 8| FREESCALE SEMICONDUCTOR T1 ... | .06/12/2009 | Various 1,435,120 |.......... 2,035,120 | .......... 1,334,925 | .o 20,565 | ... 14,116 | o3 [0 [, 14147 | 0 1,334,517 | .0 | e 100,602 | ...... 100,602 12/01/2013
368287 AE  8|GAZ CAPITAL SA.....cccoeirerrineirineinis F..|.05/26/2009 | BANC OF AMERICA SECURITI ......ovvvoerrirnerririens | e 4,500,000 | .......... 5,000,000 |.... 4,375,061 | .......... 4,375,000 | ..o | 017,016 | o0 [ 17,016 | .o (U I 4,392,016 | ...cocovvrnec 0 ... 107,984 | ...... 107,984 |.... 04/11/2018
36158Y GZ 6|GE CAPITAL COMMERCIAL MORTGAGE| .... | .06/01/2009 | SCHEDULED REDEMPTION.. 986,990 | ........c.... 986,990 935,019 | oo 938,363 | ..ovvvireren0 | 8,627 | 0 | 48,627 0 986,990 0 0 0 12/10/2037
36962G 4C 5|GENERAL ELEC CAP CORP.... . [.05/06/2009 [ VariOUS..........ovrverrernrriinriirns [ crvrsmsisssisisssissnnies | conneens 15,170,300 | ........ 15,000,000 | ........ 14,983,350 0 0 0 | 14,983,350 | ..coovvrernn0 [ o 186,950 | ...... 186,950 05/13/2014
LN3026 97 5|GENERAL MOTORS CORP . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN ........coomvveemrreermneees | crrreees 30,466,157 | ........ 30,466,157 | ........ 29,194,523 | ........ 14,003,464 | 15,373,102 | .......... 89,270 | ..o 0..15462,372 | .....cceo... 0 | 29,465,836 ...1,000,321 |...1,000,321 |.1,937,343 |11/29/2013
LN2914 96 5|GEORGIA GULF CORP B . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 11,760 | oo 11,760 | oo 11,760 7,850 3,910 0 0 3,910 0 11,760 0 0 0 230 |08/30/2013
37330# AA 7|GEORGIA-PACIFIC B 1ST LIEN... 105/01/2009 | VAMOUS......coovermreerrreesneeesreeens | seveessseeesseneessneesnnee | seeenes 15,907,130 | ........ 17,314,401 5,231,305 | ........ 14,226,724 | ...3,087,677 | .......... 37,753 | ..2,083,09 | ..... 1,042,334 | ..o 0 | 15,269,057 | ...covvveennnd 0 ... 638,072 | ..... 638,072 |....178,990 |12/20/2012 | 3..........
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3733IN  AA 9| GEORGIA-PACIFIC LLC.......cosvrvvrrrrrerenens ... | .04/21/2009 [ UBS WARBURG LLC.....vvvvee. | covvreererrrecresserrcerss | creeennn1,965,000 | .......... 2,000,000 | ......... 1,923,100 0 0 0 0 0 (0 I— 1,923,100 | ..cooverrvennns I E— 41,900 05/01/2016 | 3FE......
LN3138 25 9|GEORGIA-PACIFIC-ADDITIONAL............. voer | 0412172009 [VAHOUS.......orveeereeeeeeceeseeeecsenns | eeereecersneesrcseesssneires | ceerennnn 9,252,684 | ........ 10,057,872 8,847,810 8,264,252 | ...1,793,620 | .......... 14,623 |..1,210,062 | ........ 598,182 | ..ovvvrereens 0 | e 8,862,434 | ..o 0 ... 390,250 12/22/2012 | 3FE......
36185M AC 6|GMAC MORTGAGE CORP LOAN TRUST | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | .cccoovuvevermmrrrrmnrennnns | e 1,289,502 | ..o 1,289,502 | .......... 1,289,502 | .......... 1,289,502 0 0 0 0 (0 I— 1,289,502 0 0 11/25/2035 | 2FE......
36185N YZ 7|GMAC MORTGAGE CORPORATION....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | .cccoovvvvrmerrirmerrrnens | e 1,112,456 | e 1,112,456 11,060,310 | ..ooovees 1,063,980 | ..ovvvvrrrenne 0 [ oo 8476 | 0 [ 48476 | ..o (U — 1,112,456 0 0 10/19/2033 | 1FE......
38012H AA 6|GMAC OVERDRIVE AUTO LOAN.... . |.06/15/2009 | SCHEDULED REDEMPTION.. 5,129,225 4,876,995 5,040,756 0 88,469 0 5,129,225 0 0 08/31/2011 | 2FE......
38141E A3 3| GOLDMAN SACHS GROUP INC . .04/29/2009 | GOLDMAN SACHS 5,000,000 4,996,450 0 0 0 0 4,996,450 |............... 0| 56,250 | ....... 56,250 05/01/2014 |1FE......
382550 AZ 4|GOODYEAR TIRE & RUBBERC.. . |.06/03/2009 | Various. o 5,000,000 | .......... 4,886,920 0 0 206 (VN I— 4,887,126 | ... | s 127,874 | ...... 127,874 05/15/2016 |4FE......
LN4740 09 5|GRAHAM PACKAGING CO LP . 1.06/19/2009 | DEUTSCHE BANK SECURITIE]| ........ccoovverrrreernnens 3,636,587 3,570,679 0 0 760 (0 I— 3,571,439 | .0 | (142,036) | .....(142,036) | ........ 3,967 | 04/05/2014 | 4FE......
LN3282 86 7|GRAHAM PACKAGING COLP o [.06/30/2009 | VAIIOUS........ooorrveerrnnsriesssenninss | senessessssssssesssnsnnes | sesvenes 10,640,201 | ........ 11,066,119 | ........ 10,949,260 | .......... 8,059,787 |..2,922,879 | ..c...... 12,674 | o0 | e 2,935,553 | o0 | 10,995,340 | ..coovvrenn0 | s (355,139) | .....(355,139) | ...... 44,216 |10/07/2011 | 4FE......
LN3312 96 1|GRAPHIC PACKAGING INTL INC B. . 1.06/18/2009 | VAIOUS.......ccoomrveeereeeeeeeeseeeeees | coreeeeereresesereeersseeenes | ceeeereen 8,862,911 9,529,248 9,424,809 6,731,365 | ..2,706,921 | ...........6,253 | coovcervvee0 | e 2713174 | o0 | 9,444539 |...cccccci0 | e (581,628) | .....(581,628) | ....193,008 |05/16/2014 |3FE......
LN3248 10 8|GRAY TELEVISION INC B . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 50,605 48,037 | .o 20,242 28,137 28,281 0 48,523 0 2,082 2,082 0 |12/31/2014 |5FE......
LN3956 27 0|GREEKTOWN HOLDINGSLLC.... . 1.05/26/2009 | BANC OF AMERICA SECURIT ......vvorvrverreriinnees | rvrreenne 1,428,069 1,550,296 | .......... 1,382,428 | ...... 155,650 | ..everee(10,957) | ovvvevivrrnnn0 | i 144,693 |...ooovevnnnnd (V0 I 1,527,121 (99,052) (99,052) 09/09/2009 |5Z........
36242D JQ 7|GSMPS MORTGAGE LOAN TRUST . 1.06/25/2009 | SCHEDULED REDEMPTION.. | ...ccvevermerererriiennes [ rvverirnens 179,412 ...179,209 175 0 179,412 06/25/2034 |1FE......
3622N6 7| GSR MORTGAGE LOAN TRUST. . |.06/01/2009 | SCHEDULED REDEMPTION.. 627,847 | ... . 625,887 | ...c......626,165 | .ooiviiein0 | v 1,682 | 0 | 1,682 0 627,847 05/25/2047 |4FE......
36242D 5X 7|GSRMTGE LN 2005-5 F 2A3.... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...covcvvercrrercrrirnennes | rvervenne 2,997,471 2,997,471 3,060,318 3,032,929 0 35,458) [ ..oocrrirnn 0 | 2,997,471 06/25/2035 | 1FE......
36236@ 6| GTM HOLDINGS-GOLDEN TO . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 22,594 | .ooovon. 22,594 22,594 | ... 11,523 11,071 0 22,594 10/05/2013 | 5FE......
413627 BE 9|HARRAHS OPERATING CO INC.. . |.04/15/2009 | VOLUNTARY EXCHANGE...... | .coocvniiinninncirnniinnns | ererrnen,560,000 | ... 24,000,000 4,534,582 0 0 25418 (01 4,560,000 02/01/2016 |6FE......
413622 9| HARRAHS OPERATING ESCROW.. . 1.05/28/2009 [ VariOUS......ovvoereerereererecererecenns | eoernererseserssecsnenes | corereenn 1, 163,750 | . 8,000,000 |......... 7,698,000 0 0 0 (V0 I— 7,698,000 06/01/2017 |5FE......
413875 AL 9|HARRIS CORPORATION . |.06/04/2009 | MORGAN STANLEY & CO...... | ccoomrrermmreerrmmeeirnnnees | erneeenn 7,108,010 | e 7,000,000 6,978,370 0 0 0 (O I— 6,978,370 06/15/2019 | 2FE......
420122 AH 6|HAWKER BEECHCRAFT ACQ CO... . |.04/13/2009 | GOLDMAN SACHS........ccoccoovv. | corevemriierercienerciener | 2000 1,000,000 | ......o. 5,000,000 |............847,241 | ......... 1,350,000 0 0 0 850,000 0... 150,000 | ...... 150,000 |....264,063 |04/01/2017 |6FE......
LN3270 93 8|HAWKER BEECHCRAFT INC ... |.06/01/2009 | Various creeee8,264,158 | ........ 13,576,212 | .........6,298,255 | .......... 7,134,299 | ...6,257,367 | ....(3,121,955) | .ovverrrrernncd 0. 3135412 | e 0 | e 6,403,414 |............... 0. (139,255) | .....(139,255) | ....123,491 |03/26/2014 |4FE......
LN3270 85 4|HAWKER BEECHCRAFTLC.......cccccoomrrrer ... |.06/01/2009 | Various 369,309 ..799,228 | ...........368,713 | ..cooovvnnnn 419,994 365,183 6,412 (0 — 371,596 0 377,500 (U [ (8,191) | ... (8,191) | ....vc 6,911 |03/26/2014 |4FE......
404119 AU 3|HCAINC ... | .06/15/2009 | BARCLAYS CAPITAL.....coooveers | corvrvemriienerveseiienes | voreenenns 5,037,500 5,000,000 5,055,000 | .......... 4,637,500 | ...... 412,339 | ...coo...nd (5,129) | cvvvorrrrnnd (V0 407,210 | oo 0 | s 5,044,710 | .covrrrrennnnd (U [ (7,210) | ......... (7,210) | ....269,948 | 11/15/2014 | 4FE......
404119 BE 8|HCAINC ... |.04/15/2009 | GOLDMAN SACHS.........ccocoveves | corvrremriieneriesiiienns | sorieeenns 4,931,250 | .......... 5,000,000 |......... 4,837,750 0 0 0 0 0 (VI I— 4,837,750 |..occorneen0 | oo 93,500 | ........ 93,500 | ..ovvrrernne 0 |04/15/2019 | 3FE......
LN3291 93 4|HCAINCB ... | .05/15/2009 | Various .19,058,633 | ........20,453,802 | . 9,894,597 16,171,185 | ...3,815,642 | .........27,638 | ..cccevvvrnn0 | oo 3,843,279 |.. 20,014,464 |.............0 |..... (955,831) | .....(955,831) | ....375,083 |11/18/2013 |3FE......
LN2544 87 9|HEALTHSOUTH CORP........ccccoommrrrrmrrrnne verr | 05/01/2009 | VAHOUS......ooovvrrereemerirsriseries | cevevesesssessisessinnens | wvrneeees 7,148,851 | .......... 7,960,981 | .......... 6,948,903 | .......... 6,169,760 | ...1,330,616 42,185 | .....533,747 | ........ 839,053 | ..oiriern0 | i 7,008,814 |..ccooevernn0 | 140,037 | ...... 140,037 |....114,042 |03/10/2013 | 3FE......
428300 B* 7 |HEXION SPECIALTY CHEMICALS C1...... ... |.04/01/2009 | BANK DEBT PRINC PAYDOWN 27,378 | oo 27,378 | oo 27,378 | oo, 11,526 | ........ 15,852 | covovrvrvrrnninns (0 IO 0| v 15,852 27,378 0 0 304 |05/05/2013 | 4..........
N4050# AA 0 |HEXION SPECIALTY CHEMICALS C2...... ... | .06/30/2009 | BANK DEBT PRINC PAYDOWN ...5,943 5,943 5,943 2,502 3,441 0 0 3,441 ...5,943 0 0 0 |05/05/2013 |5FE......
LN2993 75 3|HEXION SPECIALTY CHEMICALS -C4.... | .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN ...1,358 1,358 1,283 571 724 6 0 730 ...1,301 57 57 0 |05/03/2013 | 5FE......
LN3414 65 0|HEXION SPECIALTY CHEMICALS C5...... ... | .06/30/2009 | BANK DEBT PRINC PAYDOWN ...7,862 7,862 7,589 2,870 | oo ATAT | 24 | (0 4,771 ..7,641 221 221 0 |05/03/2013 | 5FE......
437084 UM 6 |HOME EQUITY ASSET TRUST.... . |.05/26/2009 | Various 907,687 | ....ooovvnen 907,687 | ..ovrvveenn 899,745 | ......... 907,687 0 0 0 0 907,687 0 (V) I 585 |07/25/2036 | 1FE......
438516 AY 2|HONEYWELL INTERNATIONAL... ... | 06/19/2009 | MORGAN KEEGAN & CO....... | cceeerrreereererrmmnerinnee | cerneee 10,079,600 | ........ 10,000,000 9,973,600 0 (0 1,668 | .oooveereenns (V1 1,668 | ..o 0 | 9,975,268 | ...ccovvennne 0 02/15/2014 |1FE......
441060 AK 6| HOSPIRAINC ... | .05/05/2009 | BANC OF AMERICA SECURITI ...5,075,300 |.......... 5,000,000 |......... 4,989,800 0 0 0 0 0 4,989,800 |....coooernend 0 05/15/2015 | 2FE......
40431K  AA 8| HSIASSET LOAN OBLIGATION ... | .06/25/2009 | SCHEDULED REDEMPTION.. | 1,277,972 1,277972 | ..........1,155,766 1,174,665 103,308 | .... 0| e 103,308 1,277,972 0 12/25/2036 | 3FE......
40431L AB 4 |HSI ASSET LOAN OBLIGATION... . |.06/01/2009 | SCHEDULED REDEMPTION.. 670,762 | ............. 670,762 D56,732 | i 347,466 | ....212,310 | ........ 110,985 0 323,295 670,762 0 01/25/2037 |5FE......
40432B AR 0|HSI ASSET LOAN OBLIGATION... . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...ccccovmmerrrmmrrrnennes | crvernnn 1,466,956 | ... 1,466,956 | .......... 1,349,600 | .......... 1,355,475 111,481 | o0 | 111,481 1,466,956 0 09/25/2037 | 2FE......
44701R AE  0|HUNTSMAN LLC . [.05/01/2009 [ Various.......c..ovvvvrrrereerineeinns | cernserrnsesrnseernsennes | ereeerrn:5,088,750 | ovvcen. 5,000,000 |......... 5,195,000 | .......... 4,375,000 | .....770,300 | oo | o0 [ s 770,300 5,145,300 | ... 0 | (56,550) | ....... (56,550) | ....315,490 | 10/15/2010 | 4FE......
448055 AF 0|HUSKY ENERGY INC... . 1.05/07/2009 | CITIGROUP GLOBAL MARKET] ......ccoovmvvvrmreerennies | creennne5,142,150 | ... 5,000,000 | ..... 14,988,350 0 2 (V0 I— 4,988,352 |...ccoooonne 0. 153,798 | ...... 153,798 |........ 1,007 |12/15/2019 | 2FE......
LN2997 84 6|IDEARCINCB weer | - [.04/01/2009 | BANK DEBT PRINC PAYDOWN .......oonmvveemrrermnnees | cvrreeernee 775,313 | i 775,313 75313 | e 244,774 | .....530,539 | .cccoovviiiicenn0 | 0 | 530,539 | .ovvereeens [V IO 775,313 0 0 (V] 111 |11/17/2014 | 6FE......
451713 AC 5|IKON OFFICE ... |.04/13/2009 | WACHOVIA CORPORATION.. 1,612,970 | .......... 1,597,000 | .......... 1,589,015 | .......... 1,324,807 386 (V0 I 1,325,193 | .ot 0. 287,777 | ...... 287,777 |...111,723 | 11/01/2027 |1Z........
456679 AA 7 |INDYMAC INDA MORTGAGE LOAN......... ....|.06/01/2009 | SCHEDULED REDEMPTION.. ..1,293,538 | .......... 1,293,538 | ....cceee 1,284,746 | ............. 862,132 | ...... 424312 | ot 7,094 | (0 — 431,406 | ..oovvovree (0 — 1,293,538 0 0 0 36,574 |06/25/2037 |4FE......
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45660L LL 1|INDYMAC INDX MORTGAGE LOAN......... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 2,061,604 2,032,613 2,033,679 0| e 27,925 0 27,925 (I E— 2,061,604 0 0 0 52,904 |06/25/2035
45661Y AA 8 |INEOS GROUP HOLDINGS PLC F..|.05/20/2009 | BANC OF AMERICA SECURIT .......cccoonvvvvnnvrrnnnns | 1,530,000 | ... 6,000,000 | ....oooonne 290,695 | ..voovrnne 540,000 0 0 0 0 0 345,000 0 |..1,185,000 |...1,185,000 |....398,083 |02/15/2016
45687A AE 2 |INGERSOLL-RAND GL HLD CO F..|.04/01/2009 | GOLDMAN SACHS.........cccccevee | corvriverrriveririssssiiinnns | wreeennnnn 1,140,000 | ... 7,000,000 6,999,440 0 0 1 0 1 0 | 6,999,441 | ... 0 ... 140,559 | ...... 140,559 |........ 5,542 | 04/15/2014
457030 AF  1|INGLES MARKETS INC.... . |.05/01/2009 | BROADPOINT CAPITAL INC... 3,000,000 2,896,440 0 0 0 0 0 0 | 2,896,440 | ..o 0 [ 46,060 | ........ 46,060 |.......cocco... 0 |05/15/2017
45828@ AE 3|INTELSATB2A... . |.04/22/2009 | Various. 3,244,326 2,855,007 2,433,245 | ... 811,082 | ..........3,864 | ...... 389,319 425,627 2,858,871 0 53,312 53,312 56,334 |01/03/2014
45828@ AC 7|INTELSATB2B . |.04/22/2009 | Various. 3,243,343 2,854,142 2,432,507 | ...... 810,836 | ............3,863 | ...... 389,201 | ........ 425,498 2,858,005 0 53,297 53,297 |...152,864 |01/03/2014 | 4..
45828@ AD 5|INTELSATB2C . |.04/22/2009 | Various. 3,243,343 2,854,142 2,432,507 | ...... 810,836 | ............3,863 | ...... 389,201 | ........ 425498 | ...coovvrennnnd 0 | 2,858,005 0 53,297 53,297 |...... 56,317 01/03/2014 | 4..........
460690 BG 4 |INTERPUBLIC GROUP COS.... . |.06/10/2009 | MORGAN STANLEY & CO...... 3,000,000 2,938,740 0 0 0 0 0 | e 2,938,740 |..cccoooennnn 0. 61,260 | ........ 61,260 |..ccoovvennnc 0 |07/15/2017 | 4FE......
459902 AR  3|INTL GAME TECHNOLOGY. . |.06/10/2009 | BANC OF AMERICA SECURITY .....ccveorsvvermvcernnnees | 01000e..5,037,000 | .......... 5,000,000 |......... 4,972,650 0 0 0 0 0 (O — 4,972,650 | ..o | ooeeen. 64,350 | ........ 64,350 06/15/2019 | 2FE......
460146 CD 3|INTL PAPER CO. . |.05/04/2009 | CITIGROUP GLOBAL MARKET| ......cccnsveermmeerrmnnees | creereern4,918,750 | .eececce. 5,000,000 | ......... 4,881,700 0 0 0 0 0 (O I— 4,881,700 |..occoreeern0 | covrnene 37,050 | ........ 37,050 05/15/2019 | 2FE......
46284P AL 8 |IRON MOUNTAIN INC . |.04/17/2009 |J.P. MORGAN SEC. INC.......... | ceeorsrrernerrrsvcernenees | crreenrnn 7,676,250 | .eecoce. 8,000,000 |......... 7,440,000 | .......... 6,420,000 | ...1,580,000 | e 1,673 | o0 | e 1,581,673 | .0 | v 7441673 | .0 | 234,577 | ...... 234,577 | ... 06/15/2020 |4FE......
LN3474 08 4|ISLE OF CAPRI CASINOS . | .06/04/2009 [Various..........ovvvermerermmeeemneeenns | cevmserenneeensneinnneees | 009,023,808 | ..oece. 11,036,586 | ........ 10,815,994 | .......... 6,666,098 |..4,179,884 | ... 11,705 | .0 | e 4,191,589 | ..o [ s 10,857,686 ..(1,833,880) | ..(1,833,880) | ...... 91,478 |07/26/2014 |4FE......
LN3777 61 9|ISLE OF CAPRI CASINOS . | .06/04/2009 | Various. 3,435,950 3,435,950 2,075,314 | ..1,360,636 | ..cooocorivrvrce | o0 | 1,360,636 | ...coorvvrns0 | covirrne 3,435,950 | .0 | (625,171) | .....(625,171) | ...... 28,407 |01/28/2015 | 4FE......
LN3544 11 8|ISLE OF CAPRI DELAYED DRAW B, . |.06/04/2009 [ VariOUS..........cvvvvrrreerreeerinns | cevrserrnsesrnsesrnnennes | e 3,609,522 [ ooccins 4414634 | .......... 4,326,398 | .......... 2,666,439 |...1,671,767 | ..ce0id,659 | o0 | e 1,676,425 |.. 4,342,864 L0 ] (733,342) | .....(733,342) | ...... 52,679 |08/24/2014 |3FE......
46627M DC 8|J.P. MORGAN ALTERNATIVE LOAN . |.06/01/2009 | SCHEDULED REDEMPTION.. ..775,533 ...690, 694,459 | ..o 0 ..81,074 |.. ..775,533 0 0 0 03/25/2036 | 2FE......
471109 AB 4|JARDEN CORP. . 1.06/11/2009 | BARCLAYS CAPITAL 5,000,000 4,256,988 | ......... 3,412,500 | ..... 876,140 901,922 4,314,422 |. 173,078 | ......173,078 | .... 05/01/2017 |4FE......
471109 AC 2|JARDEN CORP . 1.06/02/2009 |J.P. MORGAN SEC. INC......... | cooverrersrrirerriiiennis | 000000 1,960,000 | ... 2,000,000 1,948,020 0 0 542 (V0 I 1,948,562 | ...cccovvrcen0 [ o 11,438 | ... 11,438 05/01/2016 |4FE......
471109 A@ 7 |JARDEN CORP TERM . [.05/26/2009 | VAIIOUS.........oorvrvvrrrerrierennesins | osnressssssssssssissnnnns | sevreensne3,894,492 | covvvvnee. 4,007,234 | .......... 4,007,234 | .......... 3,013,440 |.....993,794 | o0 | o0 | 100 993,794 |0 | s 4,007,234 |..cooceen0 | (152,742) | .....(152,742) 01/24/2012 | 3FE......
466112 AA  7|JBSUSALLC/JBS USAFINA... . 1.05/07/2009 |J.P. MORGAN SEC. INC.......... coeene4,925,000 | ... 5,000,000 |......... 4,734,340 0 [ oo | 1,529 [ i | 1,529 {0 [ 4735869 | ..o | e 189,131 | ...... 189,131 05/01/2014 |4FE......
472319 AF 9| JEFFERIES GROUP INC . 1.06/26/2009 [JEFFERIES & CO.......covvvvimnree | ceerrrreerneeereneeinnnees | cvreeeenne 9,909,000 | ........ 10,000,000 9,891,400 0 [ oo | 19 0 |19 0 [ 9,891,419 | .0 | e 17,581 | oo 17,581 07/15/2019 | 2FE......
479269 A* 3| JOHNSON DIVERSEY . 1.05/19/2009 | Various. 702,939 | .o TAT,740 | ............. TAT740 | ............. 650,534 | .......97,206 | ..cooovrcireeen0 | 0 | 197,208 | 0 | e TAT 740 | .0 | s (44,801) ] ....... (44,801) 12/16/2011 | 3FE......
LN2131 37 0|JOHNSON DIVERSEY INCB......c.ccconuvvern. 1+ | .05/28/2009 | VAIIOUS.......coorvermrrersereseeesnees | eoreeeessenessseesssessss | seeeennees 9,778,881 | ....... 10,433,418 | ........ 10,250,449 | .......... 9,077,073 | ...1,270,689 | .......... 39,822 | .o 0. 1,310,511 | oo 0 | e 10,387,585 | ....coovvvennnd 0 ... (608,703) | .....(608,703) 11/03/2009 | 3FE......
46625M AC 3 |JP MORGAN CHASE COMMERCIAL MTG| ... | .06/01/2009 | SCHEDULED REDEMPTION.. 208,682 | .....c..co... 208,682 | ...oovveene 224,097 | oo 214,129 0 (5,447) 0 (5,447) 0 208,682 0 0 0 03/15/2033 | 1FE......
46625Y DB 6 |JP MORGAN CHASE COMMERCIAL MTG .... | .06/01/2009 | SCHEDULED REDEMPTION.. ..183,451 0 (154) 0 (154) 0 183,451 0 0 0 01/12/2037 |1FE......
46625Y T9 4|JP MORGAN CHASE COMMERCIAL MTG .... |.06/15/2009 | SCHEDULED REDEMPTION.. ..480,258 0 467 0 467 0 480,258 0 0 0 07/15/2019 |1FE......
46626L AR 1|JP MORGAN MORTGAGE ACQUISITION | .... | .06/25/2009 | Various 386,233 | .............386,233 | .............383,095 | .............384,416 | ......ccc....0 | covvrrrrnee. 1817 | oo (1 - 1,817 0 386,233 0 0 0 07/25/2035 | 1FE......
46626L GZ 7 |JP MORGAN MORTGAGE ACQUISITION | .... | .06/25/2009 | SCHEDULED REDEMPTION.. 241,605 | ......cc.... 241,605 3,525 0 3,525 0 241,605 0 0 0 02/25/2036 | 3FE......
46629B AP 4|JP MORGAN MORTGAGE ACQUISITION | .... | .06/25/2009 | VAMOUS........ccccomrrermrrermmresnreens | corvermeeesmssesssessnnes | sereneees 1,099,007 |.......... 1,099,007 |..........1,080,804 | .........1,092,826 | .......ccc.ee..0 | corrrrrrnnc 6,181 1,099,007 0 0 0 08/25/2036 | 1FE......
46629N AC  7|JP MORGAN MORTGAGE ACQUISITION | .... | .06/25/2009 | SCHEDULED REDEMPTION.. 416,157 | oo 416,157 ....389,107 22,733 416,157 0 0 0 08/25/2036 | 3FE......
466247 EV 1|JP MORGAN MORTGAGE TRUST........... . |.06/01/2009 | SCHEDULED REDEMPTION.. ..1,233,613 | ..coeee. 1,233,613 1,262,911 (31,985) 1,233,613 0 0 0 09/25/2034 | 1FE......
466247 FB 4|JP MORGAN MORTGAGE TRUST... . |.06/01/2009 | SCHEDULED REDEMPTION.. 559,826 1..570,235 | o 571,943 | 0 | (12,117)] .... 559,826 0 0 0 09/25/2034 | 1FE......
466247 JW  4|JP MORGAN MORTGAGE TRUST... . |.06/01/2009 | SCHEDULED REDEMPTION.. 552,503 573,196 | oo 582,830 | o0 | (30,327) | .... 552,503 0 0 0 11/25/2034 | 1FE......
466247 PY 3|JP MORGAN MORTGAGE TRUST... . |.06/01/2009 | SCHEDULED REDEMPTION.. 3,628,660 3,612,291 0 0 3,612,291 0 0 0 06/25/2035 | 1FE......
466247 VH 3|JP MORGAN MORTGAGE TRUS . |.06/01/2009 | SCHEDULED REDEMPTION.. 6,367,321 6,352,902 (V1R I (72,361)] .... 6,280,541 0 0 0 09/25/2035 | 1FE......
466247 VQ 3|JP MORGAN MORTGAGE TRUST... . |.06/01/2009 | SCHEDULED REDEMPTION.. | ...coocevrrvvrermmrrrnrnnes | 1,127,898 | ... 1,127,898 | ... 1,130,292 | .......... 1,129,910 0 (2,012) 1,127,898 0 0 0 09/25/2020 |1FE......
46628L AL 2|JP MORGAN MORTGAGE TRUST... . 1.06/01/2009 | SCHEDULED REDEMPTION.. 686,856 ...683,529 0 2,668 0 686,856 0 0 0 06/25/2036 |4FE......
46629A AH 4|JP MORGAN MORTGAGE TRUST... . 1.06/01/2009 | SCHEDULED REDEMPTION.. 388,317 ...388,317 ....390,865 0 424 0 388,317 0 0 0 08/25/2036 | 2FE......
48829# AA 2| KELSON ENERGY 1STLIENB . 1.06/24/2009 | BANC OF AMERICA SECURIT ..cocvvvrrverrerriirennies | rrrrienne 2,608,646 3,000,000 2,522,083 0 0 0 0 0 | 2,522,083 | ..ccoovvenn 0 | 86,563 | ........ 86,563 03/08/2013 | 4Z........
49228R AC 7|KERN RIVER FUNDG . |.06/30/2009 | SCHEDULED REDEMPTION.. KIS T [ I 39,510 | oo 39,510 | ccovvevernnns 39,510 0 0 0 0 0 39,510 0 0 0 07/31/2016 |1FE......
494368 BC 6| KIMBERLY-CLARK. vonr | .05127/2009 [VAHOUS......oovveereerreeesnnerserenss | eovereesemsesesensneessenes | sonenn 11,100,900 | ........ 10,000,000 | .......... 9,894,600 | .......... 9,897,590 0 881 0 881 0 | 9,898,471 ..1,202,429 |..1,202,429 08/01/2037 |1FE......
50064Y AA 1|KOREA HYDRO & NUCLEAR PO. . |F..|.06/12/2009 | BARCLAYS CAPITAL.......ccones | crverrrmmmrreersnmmreiniinns | correnes 14,861,300 | ........ 15,000,000 | ........ 14,840,250 0 0 0 0 0 [ — 14,840,250 |..coovveceran0 | s 21,050 | ........ 21,050 06/17/2014 | 1FE......
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LN3391 31 2|KRONOSINC/MA 2ND LIEN........cccocoorrrnee ... | .06/18/2009 | CREDIT SUISSE-BANK DEBT | .....cvvvermereernmreernnee | werreeees 1,540,000 | .......... 2,000,000 | ......... 1,840,000 | .......... 1,330,000 | ...... 510,000 | ..coovvvneee VY6 T (0 I~ 517,575 | oo (U I 1,847,575 | .ovvveeens 0. (307,575) | .....(307,575) | ..eovrvernnc 0 |06/11/2015 | 5FE......
LN2254 42 0|LA PALOMA GENERATING 2ND LIEN..... ... | .06/04/2009 | MORGAN STANLEY & CO. INQ .....cocovvvrrrrrrrrrir 1,929,167 | .......... 3,000,000 |......... 1,793,500 0 0 0 0 0 (V0 I— 1,793,500 | ..cooverrernn0 [ oo 135,667 | ...... 135,667 | ..oovvvernnc 0 |08/16/2013 | 5FE......
513075 AM  3|LAMAR MEDIA CORP........cccoovvmmrrerrrrrinns ... | .06/23/2009 | CREDIT SUISSE creeee4,350,000 | ... 5,000,000 |..........4,210,000 |......... 3,612,500 | ..... 617,553 | .......... 41,240 | .o (0 I 658,793 | ..o (VI I 4,271,293 | .0 | e 78,707 | ........ 78,707 |....286,163 |08/15/2015 |4FE......
52108H U3 6|LB-UBS COMMERCIAL MORTGAGE....... .... | .06/11/2009 | SCHEDULED REDEMPTION.. 205,361 0 (181) 0 205,361 0 0 0 4,085 |12/15/2029 | 1FE......
LN2660 42 8|LEAR CORP ... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 70,862 | .o 70,862 | iiirr0rn69,327 | 31,994 | 110 37,659 | 162 | 0 | 37,820 0 69,815 0 04/25/2012 |6FE......
52736R AV 4|LEVISTRAUSS & CO....cccoovvvvrvrnrrirerrirs ... | .05/07/2009 | JEFFERIES & CO.....ccoorvvvviires | corviremriiensiisnsiiinnns | werieneens 1,780,000 0 252,333 (U — 1,612,333 | .o 0 04/01/2016 |4FE......
BL4785 52 5|LIBERTY ELEC PA. . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN ........coovvverrreernens 406,237 0 647 0 327,296 0 11/02/12014 |4Z.......
534187 AX 7|LINCOLN NATIONAL CORP ... | .06/17/2009 | Various coeenen4,019,480 3,961,320 0 0 0 0 0 (0 I— 3,961,320 | .coorrrreennnd 0 07/01/2019 | 2FE......
542512 AB 4|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. 294,197 | .o 294,197 | .o 283,992 | ..coovveennd 294,197 0 0 0 0 0 294,197 0 0 0 12/25/2036 | 3FE......
542514 DV  3|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. ..6,574 6,574 4,997 4,972 (0 1,602 | oo (0 1,602 0 ..6,574 0 0 0 06/25/2033 | 2FE......
542514 EJ 9|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. 638,037 ...644,616 | ...........642,302 | ..oorrvrrrnnn 0 | oo (4,265) | .oooovrreinnd (U I (4,265) 0 638,037 0 0 0 08/25/2033 | 2FE......
542514 GA 6|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. 59,668 ) ) 0 59,668 0 0 0 06/25/2034 | 2FE......
542514 GS 7|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. | .....cccomvrrrmmmrrrmmnrinns | ververnenens 112,658 ) ) 0 112,658 0 0 0 07/25/2034 |1FE......
542514 HX 5|LONG BEACH MORTGAGE LOAN TRUST| .... | .06/25/2009 | SCHEDULED REDEMPTION.. 582,712 )| ... ) 0 582,712 0 0 0 10/25/2034 | 2FE......
542514 MZ 4 |LONG BEACH MORTGAGE LOAN TRUST] .... | .06/25/2009 | SCHEDULED REDEMPTION.. | ....cccorservimmrrirmmrrinns | cervirrenens 175,359 0 175,359 0 0 0 08/25/2035 | 1FE......
542514 TS 3|LONG BEACH MORTGAGE LOAN TRUST|.... |.04/27/2009 | CALLED 341,119 0 0 0 0 0 341,119 0 0 0]. .77 03/25/2046 | 1FE......
EF4091 02 3|LOTTOMATICA SPA.......ccoovvrmmrrrrnriienniens D. |.06/16/2009 | MERRILL LYNCH rerrennnn859,179 | .. 186,588 | ..ovvvvverrcen i | i (0 I 186,632 | ...... (L X N — 1,036,549 |....... 2,491 | ... 110,759 | ...... 113,251 |....133,946 |03/31/2066 |3FE......
EF4092 26 0|LOTTOMATICA SPA. .| D. |.05/22/2009 | BANC OF AMERICA SECURITI .....ccoovvvrmvveranriranns | e 4,444,800 | ..........5,756,854 | .......... 4,651,893 | .......... 3,436,714 | .. 1,111,532 | oo 167 | 0 ... 1,111,699 |....103,751 | .......... 4,652,164 | ..(162,867) ] ....... (44,496) | .....(207,363) | ....505,921 | 03/31/2066 | 3FE......
LN3196 92 7|MACHGENLLC . |.05/15/2009 | BANC OF AMERICA SECURIT] 3,000,000 2,245,313 0 24,808 0 | 2,270,121 | oo 0. 739,170 | ...... 739,170 | .ot 0 |02/22/2012 | 4FE......
559080 AE 6|MAGELLAN MIDSTREAM PARTN.... . 1.06/19/2009 | BANC OF AMERICA SECURITY .....cvvevevversncereneeer | crreeen 7,091,560 | ... 7,000,000 6,975,710 0 0 (O I— 6,975,710 |..cccooerr0 | woneee 115,850 | ...... 115,850 | ..coovrvernnc 0 |07/15/2019 | 2FE......
565849 AA 4| MARATHON OIL . 1.05/27/2009 | MORGAN KEEGAN & CO....... | ccoosrrrmmreermecernnnees | 0000..20,859,400 | ....... 20,000,000 | ........ 20,591,289 20,441,047 (52,497) 0 | 20,388,549 |....cceen0 | oo 470,851 | ...... 470,851 |...864,306 | 03/15/2012 | 2FE......
LN2100 94 6|MASONITE INTLUST/LB.... ... | .04/09/2009 | GOLDMAN SACHS-BANK DEB ...2,601,335 5,770,755 2,686,503 2,525,772 0 0 | 2,545,619 0 55,716 55,716 |....103,555 |04/06/2013 |4FE......
860665 A* 9|MASONITE/STILE CAD B ... | A..|.04/09/2009 | GOLDMAN SACHS-BANK DEB| o | 2,565,734 5,707,792 2,656,510 2,498,193 0 (I E— 2,517,845 | ..o 0 | e 47,889 | ........ 47,889 |....109,549 |04/06/2013 |6FE......
57643M FQ 2|MASTER ASSET SECURITIZATION......... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccvvorereemerrererrininns | cerreeees 4,073,366 | .......... 4,073,366 | .........4,145,286 | .......... 4,166,215 (92,850) | ...vvvrevnens (U — 4,073,366 0 0 0 |...120,515 | 09/25/2034 | 1FE......
57645R AA 9| MASTR ADJUSTABLE RATE MORTGAGE .... | .06/25/2009 | SCHEDULED REDEMPTION.. 567,287 .248,763 318,524 0 567,287 0 0 (V)N 1,849 | 05/25/2037 | 5FE......
576434 LT 9|MASTR ALTERNATIVE LOANS TRUST... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 85,963 | ......cc.....85,963 | cvvveieernnrn89,724 | iiiirnr95,867 | o0 | ciieeenn(8,904) | 0 | s (9,904) 0 85,963 0 0 0 2,516 |01/25/2034 | 1FE......
57643L LB 0|MASTR ASSET BACKED SECURITIES.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 937,002 0 9 0 9 0 937,002 0 0 0 22,934 (11/25/2035 | 3FE......
55265K SQ 3|MASTR ASSET SECURITIZATION TRUST] .... | .06/01/2009 | SCHEDULED REDEMPTION.. | ....cooovmmveemmrermneiorns | crveernneens 165,913 (2,672) 0 165,913 0 0 0 | 4,449 |04/25/2033 | 1FE......
57643M BH 6|MASTR ASSET SECURITIZATION TRUST].... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccccovmrreormeermmeernnns | werrneeen 2,761,774 | .....2, 761,774 | .........2, 741,924 | ........2,746,683 | ....ccceeeee0 | 00ie015,092 | o0 | 15,092 | a0 | s 2,761,774 0 0 0 ... 67,017 |05/25/2034 | 1FE......
57643M JB  1|MASTR ASSET SECURITIZATION TRUST| ... | .04/16/2009 | VANOUS.........cccoreerrreerrrrernreens | coveerneeesseeesmeeesnees | cerenes 14,857,344 | .......15,216,393 | ........15,347,159 | .......15,319,096 | ......ccccccc..0 | cerrereeee(8,639) | covrvvirerrcn0 | e (8,639) 0 | 15,310,458 | ..oocovvveennnd 0. (453,114) | .....(453,114) | ....318,286 |12/25/2019 |1FE......
576436 BW 8|MASTR SPECIALIZED LOAN TRUST....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. 14,667 0 14,667 0 0 (V] I 367 |06/25/2043 | 1FE......
576436 CN 7|MASTR SPECIALIZED LOAN TRUST....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 374,017 0 374,017 0 0 0 .. 10,596 | 11/25/2035 | 1FE......
57643A AA 8| MASTR SPECIALIZED LOAN TRUST....... .... | .06/25/2009 | SCHEDULED REDEMPTION.. 462,399 0 462,399 0 0 (V)N 1,533 |02/25/2036 | 4FE......
55283* AE 2|MCC IOWA-MEDIACOM D2. ... | .06/17/2009 | CHASE SECURITIES INC-BAN| .......coovvvmrmrerirrinns | cerrnnn2,799,825 | ... 2,932,500 |..........2,932,500 |......... 1,938,383 994,118 | 2,932,500 |..cooernn0 oo (132,675) | .....(132,675) | ...... 34,039 |06/29/2013 | 3FE......
LN3909 64 2|MEDIACOM BROADBAND E-MCCE........ .... | .06/17/2009 | CHASE SECURITIES INC-BAN ] 2,977,500 2,917,950 2,501,100 0 [ 423,664 2,924764 | ..o | s 47,567 | ........ 47,567 |...... 89,205 |11/30/2015 | 3FE......
LN2685 15 1|MEDIACOMLLCC.... . 1.06/15/2009 | CHASE SECURITIES INC-BAN] ......cccovevrvmmrririennes | rvervenne 3,655,361 3,910,000 3,900,431 2,502,400 |...1,400,192 | ..covvrrerns 451 | s 0. 1,400,643 |......coccoo... (U [ 3,903,043 |..coovrnnn0 | (247,681) | .....(247,681) | ...... 39,188 [01/31/2015 | 3FE......
589331 AQ O0|MERCK & COINC . .06/23/2009 [VariOUS.......ooccovveeereeernreeenrsiins | evveeneieisnsseesssseisneees | coneeees 10,124,900 0 0 0 0 0 | 9,980,200 | ..o | s 144,700 06/30/2039 |1FE......
59023L AB 8|MERRILL LYNCH FIRST FRANKLIN . |.06/25/2009 | SCHEDULED REDEMPTION.. 862,165 | .............862,165 | .............805,537 | .............819,168 | ....c..cc....... (VI 42,997 | oo (VI I 42,997 0 862,165 0 04/25/2037 | 3FE......
59020U W4 3 |MERRILL LYNCH MORTGAGE . |.06/01/2009 | SCHEDULED REDEMPTION.. 314,419 0 3,065 0 3,065 0 314,419 0 12/25/2035 | 1FE......
590210 AB 6|MERRILL LYNCH MORTGAGE . |.06/25/2009 | Various. 246,059 0 3,454 0 3,454 0 246,059 0 05/25/2037 | 1FE......
59170@ AC 2|METRO-GOLDWYN-MAYER INC B1 .06/30/2009 | BANK DEBT PRINC PAYDOWN 17,500 | .oovrrreeren 17,500 | oo 17,500 | oo 7,481 | i 10,019 | oo (0 IO (O R 10,019 0 17,500 0 04/08/2012 | 4..........
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53954# AA 9| METRO-GOLDWYN-MAYER INC T/L B.... | .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN YR T2 5 — 57874 | .o BT8T4 | e 24,741 33,133 0 0 33,133 0 57,874 0 0 (V] 1,235 |03/15/2012 | 4..........
552953 BB 6|MGM MIRAGE INC... . |.06/29/2009 | GOLDMAN SACHS ..1,618,750 | .......... 2,500,000 | ..........1,009,375 | .......... 1,612,500 | ...... 765,625 0| 781,164 0 903,039 0 ... 715,711 | ... 715,711 |....183,741 | 01/15/2017 |5FE......
552953 BC 4|MGM MIRAGE INC... . |.06/29/2009 | GOLDMAN SACHS........ccocoooens | covrvnrrrverrrivesiiiienii | 000001,295,000 | ... 2,000,000 |.............697,862 | .......... 1,267,500 | ...... 716,750 0| e 731,803 | .o (VI I 714,664 |........ccc.... 0 ... 580,336 | ...... 580,336 |...... 87,917 |06/01/2016 |5FE......
59549W AC 7 |MID-STATE TRUST. . 1.06/15/2009 | SCHEDULED REDEMPTION.. | ...cccccvmmrrrrmerrrneenes | crverrrneeenn30,026 [ 130,026 | oo 30,026 | oo 29,354 0 0 672 0 30,026 0 0 0 931 | 07/15/2038 | 2FE......
60877U AC 1|MOMENTIVE PERFORMANCE . |.06/15/2009 | VOLUNTARY EXCHANGE...... ..2,125,000 | ...2,086,634 4,252,714 | o0 [ (K71 — (532)|....262,708 | 12/01/2014 | 6FE......
60877U AR 8| MOMENTIVE PERFORMANCE.... ... | .06/16/2009 | GOLDMAN SACHS 0 0 4,250,212 ..(1,536,462) | ..(1,536,462) | ........ 4,514 |06/15/2014 |6FE......
D0854# AA 7|MOMENTIVE PERFORMANCE................. vvrr | 06/04/2009 | VaAIOUS.......ocvvvrrererernreernenins | seveerinssissnesesnsseinnes | 17,312,822 1 ........23,962,381 | .......23,178,872 | ........ 15,635,454 | ...7,652,802 | .........46,405 | .....ccoceooenn. 0. 7,699,207 | ..ooovrrreennnd 0 | 23,334,661 | ..o 0 |..(6,021,839) | ..(6,021,839) | ....265,643 |12/04/2013 | 5FE......
61744C BX 3|MORGAN STANLEY ABS CAPITAL I........ ... | .06/25/2009 | SCHEDULED REDEMPTION.. 91,752 | oo 91,752 | oo 92,469 | oo 92,118 0 (366) 0 (366) 0 91,752 0 0 0 900 |03/25/2034 | 1FE......
61748H ML 2|MORGAN STANLEY MORTGAGE LOAN. | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 784,702 | ... 784,702 | ............789,790 | ............. 784,702 0 0 0 0 0 784,702 0 0 0 ... 20,281 | 11/25/2035 | 4FE......
61910R AA 9| MORTGAGE EQUITY CONVERSION....... ... | .06/25/2009 | SCHEDULED REDEMPTION.. ...2,646,469 2,646,469 2,646,469 2,636,544 0 9,924 0 9,924 (I E— 2,646,469 0 0 0 .. 13,518 | 07/25/2041 | 1FE......
61911C AA  1|MORTGAGE EQUITY CONVERSION....... ... | .06/25/2009 | SCHEDULED REDEMPTION.. 507,177 | covvveerrnnn 507,177 o BOTATT | 505,909 | ..oovrerneneens (V1 1,268 | .o (0 I 1,268 0 507,177 0 0 0 3,024 |02/25/2042 | 1FE......
61910A AA 6|MORTGAGE EQUITY CONVERSION....... ... | .06/25/2009 | SCHEDULED REDEMPTION.. | ccveorereemeeeererernnees | cereeeees 1,188,213 1,188,213 1,188,213 | .......... 1,185,242 0 2,971 0 2,971 (I — 1,188,213 0 0 02/25/2042 | 1FE......
55276V AA 0| MUBADALA DEVELOPMENT CO . |F..|.04/30/2009 | RBS Securities. 3,000,000 2,970,570 0 0 0 0 0 0 | 2,970,570 0 05/06/2014 |1FE......
55276V AB 8| MUBADALA DEVELOPMENT CO. F..|.04/30/2009 | RBS SECUMHES..........cvvveererreeens | corrererrissnsrisnriinnns | wreennnnn2,025,000 | ..o 2,000,000 |......... 1,985,560 0 0 0 0 0 0 1,985,560 05/06/2019 | 1FE......
62544H AA 3| MULTI SECURITY ASSET TRUST... . |.06/01/2009 | SCHEDULED REDEMPTION.. 655,867 ...655,867 855,710 | oo 655,858 0 8 0 8 0 655,867 . 11/28/2035 | 1FE......
629855 AN 7|NALCO CO ... | .05/06/2009 | DEUTSCHE BANK SECURITIE| .. 2,005,000 2,000,000 |..........1,957,260 0 0 0 0 0 0].....1,957,260 |. . e AT740 | .0 |05/15/2017 |3FE......
640071 AR 7|NEENAH CORP......cccoooommmrirmmrrirnnnriinniins ... | .06/05/2009 |Libertas Partners LLC............... ...1,140,000 | .......... 6,000,000 | .......... 1,745,967 3,000,000 0 0 0 0 (V0 I 1,590,000 |...coccoverrn0 | e (450,000 | .....(450,000) | ....536,750 |01/01/2017 | 5FE......
64031N  AB 4 |NELNET INC roer | O4/16/2009 [ VAHOUS......oorvvveeereeessnreeerienns | eovvveessmseessessssesesees | einseees 3,625,000 | ........ 15,000,000 | ..... 2,217,150 | ccvvvens 4,497,600 0 0 0 0 0 | 2,189,850 | ...ccoovonnnn 0 |..1,435,150 |...1,435,150 |....622,833 |09/29/2036 |3FE......
64352V MS 7|NEW CENTURY HOME EQUITY LOAN.... | ... | .06/25/2009 | SCHEDULED REDEMPTION.. 204,056 | ............. 204,056 201,442 | ............. 201,763 0 2,293 0 2,293 0 204,056 0 0 (/] I 689 |09/25/2035 | 1FE......
670667 AB 0|NEW YORK CITY TAX LIEN . |.06/10/2009 | SCHEDULED REDEMPTION.. ..5,328 5,328 5,327 5,328 0 0 0 0 0 ..5,328 0 0 (V] I 134 112/10/2018 | 1FE......
649603 AN 7|NEW YORK MORTGAGE TRUST . 1.06/01/2009 | SCHEDULED REDEMPTION.. | ...cvvveerererrmeeernnees | rrreeenas 4,390,511 | .......... 4,390,511 | .......... 4,379,391 | .......... 4,369,901 0 20,610 0 20,610 (I — 4,390,511 0 0 0 |...118,298 | 05/25/2036 | 1FE......
BL4830 25 5|NIELSEN FINANCE.. .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 35,608 0 0 1 0 1 0 35,193 0 415 415 0 |05/02/2016 | 3FE......
65504R AC 8| NOBLE GROUP LTD ..|.05/13/2009 | DEUTSCHE BANK SECURITIE] .......cccoomvvvrmmrriranns | werineees 1,380,000 | ..........1,500,000 | ..........1,152,500 | ..........1,035,000 | ...... 129421 | ... 20,862 | ..ooovvrernn (0 - 150,282 | .cooorvrrennnd (V0 [ 1,185,282 | ..covvveeens 0 ... 194,718 05/30/2013 | 3FE......
62951M AY 6| NOMURA ASSET ACCEPT 2004-R3 A1... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | .ccccovrvermrrrrmmerinens | cerrveriennd 401,831 | .............401,831 | ...c....... 419,119 | ............ 420,387 | ..cooovrirnenn. 0| e (18,556) | ..oovvvvreeeens 0 | s (18,556) | ...vvvrevnene (U I 401,831 0 0 02/25/2035 | 1FE......
655356 JF 1| NOMURA ASSET SECURITIES CORP ... | .06/11/2009 | SCHEDULED REDEMPTION.. 277477 0 (275) 0 (275) 0 277477 0 0 03/15/2030 | 1FE......
65537F AB 7 |NOMURA HOME EQUITY LOAN INC........ ... | .06/25/2009 | SCHEDULED REDEMPTION.. | cccoorervemerrirnerrirnens | wevreeees 1,740,810 | ..........1,740,810 | .........1,642,889 | ... 1,716,777 | .ccovvrrnninnl (O I 24,032 0 24,032 (U — 1,740,810 0 0 07/25/2036 | 2FE......
656569 AD 2|NORTEL NETWORKS LIMITED.... . |A..].06/11/2009 | DEUTSCHE BANK SECURITIE| ......cevvrmrrerrerrirenns | werenenns 3,060,000 |........ 9,000,000 |..........1,670,000 |......... 1,325,000 0 0 0 0 [V I 1,670,000 | ...occrrrenens 0 |...1,390,000 07/15/2016 |6FE......
656569 AG 5|NORTEL NETWORKS LIMITED.... . |A..|.06/11/2009 | DEUTSCHE BANK SECURITIE| 670,000 2,000,000 | .............355,305 | ....ccooo.... 530,000 0 0 0 0 0 375,000 0. 295,000 07/15/2013 | 6FE......
656569 AL 4|NORTEL NETWORKS LIMITED . | A..|.06/05/2009 | MANDATORY EXCHANGE..... 720,000 | .......... 4,000,000 |.............718,613 | .......... 1,060,000 0 0 0 0 0 720,000 0 0 07/15/2016 | 6FE......
665815 AH 9|NORTHERN TELECOM LTD . 1.06/11/2009 | DEUTSCHE BANK SECURITIE ...1,097,800 |.......... 9,980,000 | ............491,234 | ... 1,921,150 0 0 0 0 0 798,400 09/01/2023 |6FE......
666807 AW 2| NORTHROP GRUMMAN . 1.05/05/2009 |BBT CAPITAL MARKETS........ | coorseeeermeeenmeeirnneees | vreeeenas 4,749,800 | .......... 4,000,000 | .........4,424,320 | .......... 4,384,785 0 (2,680) 0 (2,680) (U IO 4,382,105 02/15/2031 | 2FE......
667294 BE 1|NORTHWEST AIRLINES INC... . |.05/01/2009 | SCHEDULED REDEMPTION.. 53,227 | v, 53,227 | oo, 53,227 | oo 53,227 0 0 0 0 0 53,227 11/01/2019 | 2FE......
LN2669 44 5|NORWOOD PROM PRDA.... . |.04/01/2009 | ACCOUNTING 0 0 0 0 0 0 0 0 0 ...2,898 08/17/2016 |5FE......
66989H AA 6 |NOVARTIS CAPITAL CORP..... . .06/16/2009 [ VariOUS..........cevveeeeeeeereceereceens | eeereeeceeeeeessescssnnes | coveeees 25,553,400 ..25,000,000 0 0 0| 1,538 |0 | 24,975,788 02/10/2014 |1FE......
66987X CX 1|NOVASTAR HOME EQUITY LOAN.. . |.06/25/2009 | SCHEDULED REDEMPTION.. 27,227 | oo 27,227 | oo 27,591 | e 27,287 0 0 27,227 12/25/2033 | 1FE......
669884 AC 2|NOVASTAR HOME EQUITY LOAN.. . |.06/25/2009 | SCHEDULED REDEMPTION.. ..1,502,587 |.......... 1,502,587 | .......... 1,491,318 | ......... 1,502,587 0 0 0 | covrveerireenen0 {0 | e 1,502,587 05/25/2036 | 1FE......
669971 AB 9|NOVASTAR HOME EQUITY LOAN.. . |.06/25/2009 | SCHEDULED REDEMPTION.. ..1,405,042 | .......... 1,405,042 | .......... 1,327,764 | .......... 1,390,740 | ..ovvvvrrrrenne 0| e 14,302 | 0 | 14,302 | 0 | e 1,405,042 03/25/2037 | 1FE......
629360 B* 8|NPC GROUP 2ND LN . |.05/18/2009 | Various. ..1,351,333 | oo 4,000,000 1,215,333 | ..t 1,700,000 | ..oovvrvrrnnenne 0| wcvverrrrennnns0 | .....(400,000) | ........400,000 |....ccoeeeer0 | covorreee 1,200,000 05/03/2013 |4FE......
LN2672 76 1|NPC INTERNATIONAL IN ... | .04/24/2009 | BANK DEBT PRINC PAYDOWN ....ccoovvvvmrrerrreirnnn 487,169 | ..ooovveen. 487,169 .. 485,030 | .oooreenne 331,275 | ... 154,404 | ..o 93 | 0| 154,497 | 0 | 485,773 05/03/2013 |4FE......
68400D AC 8| OPTION ONE MORTGAGE LOAN TRUST] .... | .06/25/2009 | SCHEDULED REDEMPTION.. 322,123 | .o 322,123 | .o 311,654 | ... 317,509 | o0 | 4,615 | 0 322,123 01/25/2037 |1FE......
68389X AH 8| ORACLE CORP......ccoomrremrrrerrerrreernneens ... | .06/30/2009 | WACHOVIA CORPORATION.. | .cooorrerereranreinnee | werneens 9,941,600 | ....... 10,000,000 9,933,400 0 0 0 0 0 0 | 9,933,400 07/08/2039 | 1..........
69073T AM 5| OWENS-BROCKWAY........ccommrermmrrerrmrrernne ... | .06/16/2009 | J.P. MORGAN SEC. INC.......cc.. | coveerrererrmmrerrmererrnene | cereeeees 1,945,000 | .......... 2,000,000 | .......... 1,934,480 0 0 693 0 693 (V0 [ 1,935,173 05/15/2016 | 3FE......
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694308 GQ 4|PACIFIC GAS & ELECTRIC........cocceermrrrern. < | 05/21/2009 | JEFFERIES & CO...oovvvvrrrinne | coveereenernseeesneeesnene | cerneeees 5,160,650 | ......... 5,000,000 |......... 4,938,050 0 0 .160 0 160 (I — 4,938,210 0 222,440 222,440 |...... 70,313 |03/01/2039 |1FE......
694475 AA  2|PACIFIC LIFE INSURANCE C. . .06/16/2009 [ VariOUS..........covveeereerereecesreeens | eoveremerrssseessesicsssnis | conenees 10,134,500 | ........ 10,000,000 9,995,200 0 0 0 0 0 0 | 9,995,200 06/15/2039 |1FE......
707569 B* 9|PENN NATIONAL GAMING INCB.... veer | 04122/2009 | VAHOUS......oovvermererererareesnneees | soveesesssssessesssssnnes | ceenees 25,059,707 | ........ 27,059,903 | ........ 24,133,330 | ........ 21,993,748 | ..4,844,297 ..2,675,895 | ..... 2,219,395 | .o 0 | 24,213,143 10/03/2012 | 3FE......
707882 AB  2|PENN VIRGINIA CORP.........cccoomuvrrrrrrrinne <. | .06/11/2009 | J.P. MORGAN SEC. INC.......co. | covvrrrererrmerrirmerrrnens | werveeees 1,995,000 0 0 16 0 | 1,940,076 06/15/2016 |4FE......
71085P BK 8|PEOPLE'S CHOICE HOME LOAN SEC.... | .... [ .06/25/2009 | SCHEDULED REDEMPTION.. 844,411 0 35,349 0 844,411 01/25/2035 | 1FE......
69337M AA 8| PHH ALTERNATIVE MORTGAGE TRUST]|.... | .06/25/2009 | SCHEDULED REDEMPTION.. | ...cccoevvrmvrvmrriverireres | crrenn 1,448,436 | .......... 1,448,436 | .........1,299,971 | .........1,201,448 | ...... 129,718 | ... 117,270 | oo (V1 I 246,988 | ... (N I 1,448,436 07/25/2037 |4FE......
72347Q AC 7 |PINNACLE FOODS FINANCELL.... . |.06/12/2009 | WACHOVIA CORPORATION.. | ..covvvererrerareernreies | e 2,767,500 | ..........3,000,000 | ......... 2,356,224 | ......... 1,935,000 | ...... 827,830 | ... 20,750 | .oovrvriiennn0 | . 848,581 | .ovvcrernin0 | v 2,399,313 | .0 | s 368,187 | ...... 368,187 |....197,333 |04/01/2015 |5FE......
72347Q AD 5|PINNACLE FOODS FINANCELL.... . |.04/30/2009 | WACHOVIA CORPORATION.. | ...covvvernrrermrcernnnees | 000002.2,995,000 | ..........4,000,000 | ......... 2,775,317 | coeeee. 2,160,000 | ...1,508,890 0 1,521,369 | .0 | i 2,806,927 | ..ol | oo 188,073 | ...... 188,073 |...252,639 |04/01/2017 |5FE......
72650R AU 6| PLAINS ALL AMER PIPELINE.. . |.04/15/2009 | UBS WARBURG LLC 6,999,580 0 0 0 0 0 [ 6,999,580 |....ccooerrr0 | woveee 141,120 | ...... 141,120 | .o 0 |05/01/2019 | 2FE......
73102Q AA 4 |POLAR TANKERS INC . .06/19/2009 [BTIG, LLC.......omvveerrreernrererranees [ eevrrsreerrsneessneessnneees | cvneeeennd, 717,500 | ..........5,000,000 | .......... 4,730,850 | .......... 4,737,934 0 0 2,715 (V0 I 4,740,650 | ..o [ (23,150) | ....... (23,150) | ....183,489 | 05/10/2037 | 1FE......
LN3477 47 5|POLYPORE INC . | .04/03/2009 | BANK DEBT PRINC PAYDOWN 25,019 | .. 14,761 | ........ 10,258 | oooovverreeens (0 IO 0 | oo 10,258 0 25,019 0 0 0 0 |07/03/2014 |3FE......
736508 BQ 4|PORTLAND GENERAL ELEC... .| ... | .05/21/2009 | WACHOVIA CORPORATION.. 14,996,300 0 0 31 0 31 (U IO 4,996,331 | ..cooovv 0 ... 194,569 | ...... 194,569 04/15/2019 | 2FE......
73755L AF  4|POTASH CORP-SASKATCHEWAN. A..|.04/28/2009 | BANC OF AMERICA SECURIT .......covvvvrrvvrvrncreinns [ verrrnnn,138,850 | ... 5,000,000 14,995,800 0 0 0 0 0 (VI I— 4,995,800 | ..o 0. 143,050 | ...... 143,050 05/15/2019 | 2FE......
74160M DK 5|PRIME MORTGAGE TRUST.... . |.06/01/2009 | SCHEDULED REDEMPTION.. |.. 1,770,507 1,814,770 | ... 1,840,177 | o0 | s (69,670) 0 0 0. 02/25/2034 |1FE......
74161Y AT 2|PRIME MORTGAGE TRUST .... | .06/01/2009 | SCHEDULED REDEMPTION.. 1,542,072 1,532,916 | ... 1,528,100 | ..ooovviveeens0 | v 13972 | ... 0 0 0. 11/25/2021 | 4FE......
74251V AD 4 |PRINCIPAL FINANCIAL GROU..... ... |.05/19/2009 | CREDIT SUISSE..........ccccovvevres | omrvrrinererinieeierinns | e 10,117,400 | ........10,000,000 | . 0,000,000 0 0 0 0 0 (0] 10,000,000 |...cccoeerer0 [ coveee 117,400 | ...... 117,400 |. 05/15/2019 [1Z........
743873 BJ 9|PROVIDENT FUNDING MORTGAGE....... ... | .06/01/2009 | SCHEDULED REDEMPTION.. 822,786 | ............. 822,786 | ......o..... 804,852 | ............. 806,268 | ........coeev.vn. 0| i 16,518 | .ovovvvenne 0| oo 16,518 0 822,786 0 0 0 05/25/2035 | 1FE......
69363Y AC 5|PUBLIC SERVICE NEW HAMPSHIRE...... ... | .05/01/2009 | SCHEDULED REDEMPTION.. | ccvoorrreerrrerrreiennnes ...1,516,989 | .......... 1,516,989 | .......... 1,516,423 | .......... 1,516,820 0 169 0 169 (V0 I 1,516,989 0 0 0 05/01/2015 | 1FE......
LN3775 21 7|QUEBECOR WORLD INC........ccoouvrerrmrrernae A..|.06/08/2009 | Various. ...5,705,278 6,000,000 5,880,000 | ......... 4,860,000 |...1,093,436 | .......... 33,894 | .o 0] .. 1,127,330 | .oovveeneeens 0 | s 5,987,330 | .oeerrrreennnd 0 ... (282,052) | .....(282,052) 07/17/2009 |4FE......
74837N AC 7 |QUIKSILVER INC . 1.05/21/2009 | MORGAN STANLEY & CO...... ...1,920,000 | .......... 3,000,000 | ......... 1,114,035 | ..ot 967,500 | ...1,605,000 | .......... 19,622 | .oovvveeeenn: 0. 1,624,622 | ..cccooevcnl0 | e 1,159,622 | ..oovoeen: 0 ... 760,379 | ...... 760,379 |....127,188 |04/15/2015 |5FE......
76112B QY 9|RAAC 2005-SP1 4A1 ... | .06/01/2009 | SCHEDULED REDEMPTION.. ...5,714,640 5,714,640 5,941,887 5,970,959 0 (256,318) (0 - (256,318) | cvvvereveeeren0 | e 5,714,640 0 0 0 |...183,690 |09/25/2034 | 1FE......
LN4016 47 0|RAILAMERICA CAD . |A..|.06/12/2009 | CITIBANK NA BANK DEBT..... 1,026,000 |.......... 1,064,000 | .......... 1,053,360 | ....cco.cc... 909,720 | ...... 144,364 | ..o 848 | o0 | 145,011 | o0 | s 1,054,731 | coovvcreenl0 | s (28,731) ] ....... (28,731) ] ...... 36,137 |07/01/2014 | 3FE......
LN4016 43 9|RAILAMERICA INC . 1.06/12/2009 | CITIBANK NA BANK DEBT..... . 15,849,000 | ........ 16,436,000 | ........16,271,640 | ........ 14,052,780 | ...2,230,037 | ..........10,026 | .....cccoe.0 | .....2,240,063 | .cooorivvirnn0 | e 16,292,843 |..ccoovven0 | s (443,843) | .....(443,843) | ....558,218 |07/01/2014 | 3FE......
LN3209 47 2|READER'S DIGEST ASSN.... ... | .06/04/2009 | CREDIT SUISSE-BANK DEBT | .....ovvvvemerrirmmrnernens | werrneeees 1,976,157 | ......... 7,852,281 | ..........1,929,260 | .......... 2,709,037 | ...5,081,286 | .........45,807 | ..ccoccouvrnn0 | ..5,127,093 | o0 | i 2,001,828 |...ccoovvrnnc 0| (25,671) ] ....... (25,671)]....119,187 | 03/02/2014 | 5FE......
75902A AA 6|REG DIV FUNDING... F..|.04/01/2009 | ACCOUNTING (16,917) 0 | irienne(8,198) | e 24,435 | 1,833 . (16,917) 0 0 0 2,825 |03/15/2030 | 6FE......
75970 AD  8|RENAISSANCE HOME EQUITY LOAN..... | .... | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ccccoommmrrmmmrrrmennes | rvvrrenne 1,211,378 | ... 1,211,378 0 2 0 2 [V I 1,211,378 0 0 (V)N 31,319 |04/25/2037 |1FE......
75971# AA 1|RENAL ADVANTAGE INCB . 1.06/30/2009 | BANK DEBT PRINC PAYDOWN ......oormmvvrmrerrennies | vnrerernnes 133,372 | oo 133,372 | 0000133372 | 0 |0 | 000 133,372 | 0 | e ARRIY 72 - (VI IO 133,372 0 0 0 0 110/06/2012 |4Z........
759686 A@ 7|RENFRO CORPB ... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 12429 | oo 12429 | e 12,347 | 05,593 | 8,778 | B | 0| 6,783 0 12,376 0 53 53 0 |03/08/2013 | 4FE......
74951Q AA 4 |RESI FINANCE LIMITED PARTNERSHIP. |F.. | .06/15/2009 | SCHEDULED REDEMPTION.. 18,758 | cvvvererrren 18,758 | D36 [ e 987 | iricinnl0 [ e 18,737 | 0 [ 18,737 0 18,758 0 0 (] 108 | 04/15/2039 | 5FE......
74922K AM  7|RESIDENTIAL ACCREDIT LOANS;, INC... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 867,539 | .............867,539 | ............607,278 | ............440,220 |.....174,695 | .......252,625 | .....ccceerr0 | crvrecns 427,320 0 867,539 0 0 0 ... 23,535 |01/25/2037 | 5FE......
76110H T8 2|RESIDENTIAL ACCREDIT LOANS, INC... |.... |.05/01/2009 | SCHEDULED REDEMPTION.. 549,707 | ............549,707 | ...........275326 | ...cc.. 271,632 | o0 | 0000 278,075 | o0 | e 278,075 0 549,707 0 0 0. 13,649 |02/25/2035 | 3FE......
760985 6C 0|RESIDENTIAL ASSET MORTGAGE......... ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccveoureeereeeermnernnnee | werreeeennns 748822 | ...........748,822 | ...........775,966 | .....c..... 783,770 | o0 | (34,948 | o0 [ e (34,948) | ..ovvoreeenn (I I 748,822 0 0 0 ... 25,084 |10/25/2031 | 1FE......
760985 ZP 9|RESIDENTIAL ASSET MORTGAGE......... .... | .06/25/2009 | SCHEDULED REDEMPTION.. 306,054 | .............306,054 | ............134,561 | ............308,079 | .cc00occeeeee0 | 1 174,908 | o0 | s 174,908 0 306,054 0 0 0 | 4,429 |09/25/2033 | 2FE......
45660N KH 7 |RESIDENTIAL ASSET SECURITIZATION |.... |.06/01/2009 | SCHEDULED REDEMPTION.. | e 730,197 | 0 (21,257) 0 (21,257) 0 730,197 0 0 0 ... 21,194 |01/25/2033 | 1FE......
761128 AJ 6|RESIDENTIAL ASSET SECURITIZATION |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 873,288 ...873,288 ...563,416 | ............556,721 | ... 305,010 | ........ 308,876 | ....cooevvrrenene (U I 613,886 0 873,288 0 0 (VN 25,403 | 08/25/2022 | 4FE......
749577 AK 8|RESIDENTIAL FUNDING MTG SEC |....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. ...2,568,123 2,568,123 2,597,817 2,591,206 0 (23,082) 0 (23,082) 0 | 2,568,123 0 0 (VN I 75,567 |09/25/2036 |3FE......
74957V AJ 8|RESIDENTIAL FUNDING MTG SEC |....... .... | .06/01/2009 | SCHEDULED REDEMPTION.. | 2,054,976 2,054,976 2,069,248 2,060,919 0 | e (5,943) 0 (5,943) 0 | 2,054,976 0 0 0 | 58,145 |07/25/2036 |2FE......
74958X AE 4 |RESIDENTIAL FUNDING MTG SEC |....... ... | .05/01/2009 | SCHEDULED REDEMPTION.. 64,453 | ............... 64,453 | ....ccoovvennn 54,544 | ..o, 38,672 | ... 16,464 9,318 0 25,781 0 64,453 0 0 (V] 1,897 | 04/25/2037 | 5FE......
76154@ AB  8|REVOLUTION STUDIOS........ccrrmeerrrcereenns o | 06/18/2009 | VAHOUS....eooveeeeeeeeeeeeeeeeceeeeeces | eeeveeeeresseeeeseeeennne | s 1,954,346 2,289,425 2,289,425 | .......... 1,396,549 | ...... 892,876 | ...oovverrrernend (0 IO (0 I~ 892,876 | .....coveveeen. 0 | e 2,289,425 | ..o 0. (335,078) | .....(335,078) | ...... 39,875 (12/21/2014 |4FE......
74956E C@ 5|RHDONNELLEY INC D1 . |.06/30/2009 | BANK DEBT PRINC PAYDOWN 399,401 ...386,238 | ............232,983 | ...... 156,812 | oo 1476 | o0 | 158,288 0 391,271 0 8,131 06/30/2011 |6FE......
LN2670 06 2|RHDONNELLEY INC_D2 .06/30/2009 | BANK DEBT PRINC PAYDOWN 283,432 |............283,432 | ..........279,877 | ...........162,973 | ..... 118,077 | o367 | o0 | 118,444 0 281,417 0 2,015 06/30/2011 | 6FE......
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767201 AF  3|RIO TINTO FINANCE PLC.......cccconvvrerrcens F..|.05/19/2009 | CANTOR FITZGERALD & CO. | .ccccovererrereemrernnes | wereee 10,506,250 | ........ 10,000,000 | .......... 9,880,500 0 0| e ,836 | o0 | e 1,836 | .o (U I 9,882,336 0 623,914 623914 |...... 87,014 |05/01/2014 | 2FE......
LN3539 28 2|RJ TOWER-TOWER AUTOMOTIVE......... ... | .05/06/2009 | Various 975,911 2,768,226 | ............965,859 | ..cooorrirrirnirrenne 28 |..1,591,702 | ..c..... 15,096 | o0 | e 1,606,798 0 983,975 (U I (8,064) | ......... (8,064) | ...... 74,095 |07/31/2013 |6*.........
LN2508 40 3|ROCKWOOD SPECIALTIES GROUPE.... | .... |.04/02/2009 | CREDIT SUISSE-BANK DEBT | .......coccovrmmmmemmmrenne | ververnns 7,702,805 | ......... 8,655,856 | ..........7,615,965 | .......... 7,026,738 |...1,313,830 | .......... 19,582 | ..ccoccouvn0 | et 1,333,412 | oo 0 | 7,704,380 | .coovvvreennnd (U [ (1,575) | . (1,575) | ....255,049 | 07/30/2012
776696 AB 2|ROPER INDUSTRIES INC . |.04/09/2009 | BANC OF AMERICA SECURIT ....ovcvvvrmvrererririennes | e 20,156,600 | ........ 20,000,000 | ........19,995,200 | ........ 19,995,534 0 242 0 | 19,995,776 | ...oovvvvenncd 0 ... 160,824 | ...... 160,824 |...923,819 |08/15/2013
769422 AA  4|RVMLT 2007-1 A, . | .06/25/2009 | SCHEDULED REDEMPTION.. 396,791 .396,291 0 500 0 396,791 0 0 0 |....2,448 |05/25/2047
78375P AH 0|RYERSON INC . 1.04/09/2009 | VOLUNTARY EXCHANGE...... | cooovrirmrrirerrirenni | cvrnvienne 2,071,222 2,640,000 0 3,259 0 3,259 (O — 2,073,259 | ..o [ 1eerennn(2,037) | oo (2,037)|....174,808 | 11/01/2014
78375P AK  3|RYERSON INC. . .04/30/2009 | JEFFERIES & CO....ooovrvverines | ormeererirnnereriisenenes | wevvernnae 2,000,000 |........ 4,000,000 2,071,222 0 0| i 11,878 | oo 0| e 11,878 | i l0 | e 2,083,101 |..ccccccieen0 [ .nn(83,101) | ..o (83,101) ] ...... 88,235 (11/01/2014
786514 BA 6|SAFEWAY INC.. . 1.04/27/2009 |J.P. MORGAN SEC. INC.......... | cooormrrerrrrernreirenees | v 19,025,300 | ........ 17,500,000 | ........ 18,864,645 | ........ 18,303,326 0 (5,312) 0 | coooeeeene(5,312) | o0 | e 18,298,015 |...ccceen0 | ......727,285 | ...... 727,285 |....948,038 |02/01/2031
870757 AB  7|SAINT ACQUISITION CORP. ... | .04/24/2009 | GOLDMAN SACHS ...1,627,500 | .......... 5,250,000 o A70,302 | e 479,063 0 0 0 479,063 ...1,148,438 |....298,958 |05/15/2017
803895 AE 1|SATELITES MEXICANOS F..|.06/19/2009 | DEUTSCHE BANK SECURITIE] .......coccomreeerareeen ...1,600,000 |......... 2,000,000 1,996,875 | .......... 1,060,000 | ...... 937,475 .354 0 937,829 (1 [ 1,997,829 |.....cc.....0 | .....(397,829) | ..... (397,829) |....162,074 |11/30/2011
81211K AN 0|SEALED AIR CORP . 1.06/15/2009 | STERNE AGEE & LEACH....... | .ooseeeriererircernnnen | crvrreenne 2,951,250 3,000,000 2,935,110 0 0 0 0 0 0 | 2,935,110 |....ccoeer0 | 16,140 | ... 16,140 | oo 0 | 06/15/2017
812141 C* 8|SEALY MATTRESS COE. ... | 05/29/2009 | BANK DEBT PRINC PAYDOWN ....ccoovvvvmmrvermnirninns | corneee 13,822,285 | ....... 14,132,855 | ........ 13,994,754 | ........ 11,200,287 | ..2,818,887 | .......... 11,309 | v 0] ... 2,830,196 | ..coorvvreennnd 0 | 14,030,484 | .............0 | .....(208,198) ] ..... (208,198) | ....360,502 |08/25/2012
81377A AB 8|SECURITIZED ASSET BACKED REC...... ... | .06/25/2009 | SCHEDULED REDEMPTION.. | cccoouvvvrrcrrinenninens | worrnenenen 421,544 | oo 421544 | ............. 417,592 | oo 421,544 0 0 0 0 0 421,544 0 981 |07/25/2036
816196 A* 0|SELECT MEDICAL CORPB..... ... | .06/30/2009 | Various 3,667,530 3,473,516 2,562,686 | ..... 884,792 916,399 | ..occrvern0 | o 3,479,085 3,969 42 |02/24/2012
81725@ AA 0|SENSATA TECHNOLOGIES BV... .1.06/30/2009 | BANK DEBT PRINC PAYDOWN .....ccccemmervmmerrnnnns | werrnerrnneen 15,000 | 1o 15,000 | oo 15,000 | oo, 7725 | . 7275 | o0 | i | s 7,275 0 15,000 0 0 |04/27/2013
LN3497 50 7|SERVICEMASTER CLOSING DATE ... | .06/30/2009 | Various. 0 0 199 (V0 I— 1,441,267 |. .60,670 |. 07/24/2014
LN4337 36 3|SERVICEMASTER DELAYED DRAW....... ... | .06/30/2009 | Various 0 0 22 0 146,337 | .0 | 6,804 | oo 6,804 07/24/2014
81879M AU 3|SG MORTGAGE SECURITIES TRUST..... | .... | .06/25/2009 | SCHEDULED REDEMPTION.. 0 0 0 0 0 103,536 0 02/25/2036
819475 AA 2| SHARPS CDO.....coocommrrerrrrerrrernreeraneens ... | .06/01/2009 | SCHEDULED REDEMPTION.. | cccoormrvermreerrmrrerranne | werrnerernn 132,640 | i 132,640 | o 77,495 | 31,735 | 42,019 | ......... 58,885 | ..oovrrrernend (0 100,904 | ..ooovvvreenncd (I 132,640 0 0 0 05/08/2046
827048 AL 3|SILGAN HOLDINGSINC... ... | .05/05/2009 | BANC OF AMERICA SECURIT] ....ccoovvvorrrvrarriine 2,432,000 0 0 0 0 0 | 2,432,000 08/15/2016
83238P AB 0|SMITHS GROUP PLC F..|.05/11/2009 | BARCLAYS CAPITAL.......ooocce | corvvvrimmerrreiinnerereies | 9,840,300 | ........10,000,000 | ......... 9,988,000 0 0 0 0 0 0 | 9,988,000 05/15/2019
LN4447 36 0|SMURFIT STONE CONTAINER................ ... | .05/05/2009 | BANK DEBT PRINC PAYDOWN 408 408 271 0 0 2 0 2 0 273 0 135 135 01/26/2016
83611D AA 6 |SOUNDVIEW HOME EQUITY LOAN......... ... | .06/25/2009 | SCHEDULED REDEMPTION.. 572,656 | ......coon... 572,656 0 25,806 0 25,806 0 572,656 0 0 0 11/25/2036
84649P AA 3| SPANSIONLLC.... . 1.06/11/2009 |BTIG, LLC 880,000 | .......... 4,000,000 0 0 0 0 0 90,000 0 ... 790,000 | ...... 790,000 01/15/2016
84649P AF 2| SPANSIONLLC.... . 1.06/23/2009 | OPPENHEIMER & CO............. | ...... 2,833,125 4,500,000 0 0 0 0 0 810,000 0 ..2,023,125 |..2,023,125 |. 06/01/2013
852060 AD 4|SPRINT CAP CORP.. . | 05/04/2009 | VAIIOUS.......cooourveerrerrersierneens | sseeressssesssessssenes | cevveees 14,137,500 | ........20,000,000 | ........14,075,000 | ........11,900,000 | ...2,247,152 | .......... 32,424 | .o 0. 2,279,576 | .covvvvreennnd 0 | 14,179,576 | ..o 0 | (42,076) | ....... (42,076) 11/15/2028
852591 AA  4|STALLION OILFIELD SVCS.. . 1.06/12/2009 | BROADPOINT CAPITAL INC... 372,500 0 0 0 0 380,000 (O (U:100) ) (7,500) 02/01/2015
861642 AG 1|STONE ENERGY CORP ... | .05/08/2009 | BARCLAYS CAPITAL 0 0 0 (V0 I 1,580,000 | ...covornnens 0 | s 5,000 | ..oo.... 5,000 12/15/2014
863579 FQ 6|STRUCTURED ADJUSTABLE RATE........ ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ccccoormvrermmreraveierenne | werverneeenn 772,386 | oo 772,386 1 769,655 | ..oveenne 769,781 0 2,606 0 2,606 0 772,386 0 0 12/25/2034
863579 P8 5|STRUCTURED ADJUSTABLE RATE........ ... |.06/01/2009 | SCHEDULED REDEMPTION.. | .cccconsvvernmreermnrernnee | e 1,375,509 | ..o 1,375,509 1,306,733 | ... 1,311,884 | oo (V[0 63,625 | ..coorriennd (VI 63,625 | ..coovrvnd (I — 1,375,509 0 0 02/25/2036
86362Q AA 1|STRUCTURED ASSET SECURITIES........ ... | .06/25/2009 | SCHEDULED REDEMPTION.. | .ccceovsveermeeermneernnee | e 1,184,893 | ... 1,184,893 | ... 1,119,724 | ... 1135224 | v l0 | 149,670 | 0 | 149,670 | 0 | e 1,184,893 0 0 01/25/2037
864248 AA 7|SUCASITA F..|.06/26/2009 | SCHEDULED REDEMPTION.. 20 | 51,695 |0 | 1,137,112 0 0 08/26/2035
LN4771 10 8|SUNGARD DATA SYSTEMS INC.............. .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 24553 | .o 24553 | oo 24,159 0 0 3 0 3 0 24,162 390 390 02/28/2016
867363 A# 0|SUNGARD DATA SYSTEMS-SOLA ... | .06/30/2009 | Various 9,646,663 9,584,043 ..6,665,844 |..2928,949 | ..........3,664 | ..o 0 | e 2,932,613 9,598,456 |.....cccel0 | oo (105,599) | .....(105,599) | .... 02/28/2014
LN2713 24 3|SUPERVALU INCB......cocccmmurrirmmrrirnririnnns vrrr | 06/30/2009 | VaMOUS.........covvrervreerrireeriieniins | cervisensissssissssiienss | e 11,350,519 | e 12,010,519 | ........ 12,010,519 | .......... 9,401,955 | ...2,593,552 2,595,020 0 | 11,996,975 | .coovvvvnnn0 | s (646,455) | .....(646,455) 06/02/2012
86959L AA 1|SVENSKA HANDELSBANKEN AB............ | F..|.06/08/2009 | CREDIT SUISSE.........cccccommeenr | ommmrrmmmmrmmenrinnenrnne | 109,805,200 | ... 10,000,000 | .......... 9,972,800 0 0 13 0 | 9,972,813 | .0 | (167,613) | .....(167,613) 06/10/2014
87425 AL 7| TALISMAN ENERGY A..|.05/27/2009 | BANC OF AMERICA SECURIT .......coocvvrverrrnenrnns | verrrnnnn 7,087,290 | ..o 7,000,000 |......... 6,971,720 0 0 0 0 | 6,971,720 | .0 | e 115,570 | ...... 115,570 06/01/2019
878742 AG 0|TECK RESOURCES LIMITED.. . |A..|.05/06/2009 | CREDIT SUISSE 2,500,000 2,381,750 0 0 145 0 | 2,381,895 | ..o | s 155,605 | ...... 155,605 05/15/2014
879246 AB 2|TELE N L PARTICIPACOES .| F..1.04/17/2009 | J.P. MORGAN SEC. INC......cc.. | covverrmrrerrrreirarriranns 2,376,000 2,149,598 2,229,454 0 | oo ,296 | o0 | s 7,296 | .o 0 | e 2,236,750 | ..o | e 139,250 | ...... 139,250 12/18/2013
872456 AA 6|TELECOM ITALIA CAPITAL. F..|.06/16/2009 | GOLDMAN SACHS.........ccocoonne | vorvermmmrerrmmrerrnnneinnes | e 10,120,000 | ........ 10,000,000 | ........ 10,000,000 0 0 0 0 [ 10,000,000 | ....ccoverenc | e 120,000 | ...... 120,000 06/18/2019
87927V AU 2| TELECOM ITALIA CAPITAL. F..1.06/15/2009 | J.P. MORGAN SEC. INC......cc.. | coveerrrreerrrmrerrmenernnee | e 10,114,800 | ........ 10,000,000 | ........ 10,000,000 | ........ 10,000,000 0 0 0 0 (N — 10,000,000 |..cccoovcerse | v 114,800 | ...... 114,800 |....377,168 | 06/04/2018
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87938W AH 6| TELEFONICA SA.......oovvvererreenreeirneeens F..|.06/23/2009 | MORGAN STANLEY & CO...... | cceeerseeerrerernenerinnes | e 10,100,800 | ........ 10,000,000 | ........ 10,000,000 0 0 0 0 0 (I — 10,000,000 | ...oourveennne 0 .. 100,800 | ...... 100,800 | ..oovvvernne 0 |07/15/2019
87938W AJ 2| TELEFONICA SA F..|.06/23/2009 | GOLDMAN SACHS.........cccoovee | corvrverrrrenrrsessiienes | o 10,078,200 | ........ 10,000,000 | ........ 10,000,000 0 0 0 0 0 (I I 10,000,000 |...ccvvviersnc0 | correees 78,200 | ........ 78,200 | ..ovvrvernne 0 |01/15/2015
88033G BA 7|TENET HEALTHCARE CORP... . 1.06/15/2009 [ TENDER.........coommmreierriinreinns [ eevrveennenniseennnsnnes | coveeeenns 5,820,000 |......... 6,000,000 |.......... 5,488,209 | ......... 4,830,000 | ...... 676,190 | .......... 29,960 | ..ooovvrvrnnn (0 I 706,150 | ...covvrnnenn 0 | e 5,536,150 | .cccvvvvrernn0 | e 283,850 | ...... 283,850 |....746,167 |07/01/2014
88033G BH 2|TENET HEALTHCARE CORP... . 1.06/16/2009 | WACHOVIA CORPORATION.. | ...covvvveerrirncrrirnennes | e 1,511,250 | e 1,500,000 1,428,435 0 0 47 0 47 (U — 1,428,482 0 82,768 82,768 |....... 1,479 |07/01/2019
880451 AW 9| TENNESSEE GASPL... . 1.04/01/2009 | MORGAN STANLEY & CO...... seeerenen 1,000,000 16,992,230 6,992,745 0 27 0 27 0 6,992,772 | .ccoovvcienn0 [ o 97,772)] ....... (97,772)|....180,760 | 06/15/2032
88732 AU 2|TIME WARNER CABLE.... ... | .06/24/2009 | BANC OF AMERICA SECURITI B [P 5,000,000 0 0 0 0 0 0 4,856,550 0 32,500 32,500 0 |06/15/2039
889478 AC 7|TOLL CORP. vvrr | 05/28/2009 | CALLED..........ovoorverrrerereiirnns | eevversesessssissssisenes | seseene 10,000,000 | ........ 10,000,000 | ..........9,487,500 | .......... 9,200,000 | ...... 417,870 | .......... 68,969 | ...ccoovrvn (0 486,840 |...ccooevnennnd 0 | 9,686,840 |............... 0. 313,160 | ...... 313,160 |....680,625 |02/01/2011
LN3133 06 0| TROPICANA LAS VEGAS.......ccoocormmrrrmnnner .... | .06/30/2009 | CITIBANK NA BANK DEBT..... 840,340 3,000,000 0 0 0 0 0 0 810,359 [0 O~ 29,981 | ........ 29,981 | .o 0 |12/31/2049
97263# AA 2| TROPICANA WIMAR OPCO. . |.05/13/2009 | CREDIT SUISSE-BANK DEBT 950,625 3,250,000 0 0 0 0 0 0 877,517 (O — 73,108 | ........ 73,108 | .o 0 |01/03/2012
LN3331 09 4|TRW AUTOMOTIVE INC B1 veee | or | 06/15/2009 | MORGAN STANLEY & CO. INC ....ceorreerceeeanreens [ cereere 1,728,954 | ..........1,965,000 | .........1,915,302 | .......... 1,318,515 | ...... 604,975 | ............ 2,931 | oo (0 — 607,907 | ..ooveoereeene (1 [ 1,926,422 | ....ccoveveen: 0. (197,467) | .....(197,467) | ...... 39,344 |05/09/2014
904677 AG 6|UNIFIINC .... | .04/03/2009 | TENDER 93,000 76,260 54,870 | ........ 21,390 507 0 21,897 0 76,767 0 | e 16,233 | ........ 16,233 05/15/2014
909214  BJ  6{UNISYS CORP........coovvvemmrrerrrrirarrerinenenns ... | .05/07/2009 | BARCLAYS CAPITAL.....coooveves | corvrvemriienerveseiienes | coreenenns 1,100,000 L A4T014 | ..1,348,070 | .......... 20778 | oo 0. 1,369,848 0 519,362 0 ... 580,638 | ...... 580,638 10/15/2012
909214 BL 1|UNISYS CORP. . [.06/16/2009 [ VariOUS.......cocorrerrrernerernreenns [ cevrseernnensnsseensenees | o0 3,075,000 | ..........5,000,000 | .......... 1,299,764 | .......... 1,400,000 | ...3,541,135 | .......... 17,001 | s 0. 3,558,236 | ....oocreennnd 0 | 1,322,050 ..1,752,950 |...1,752,950 |.... 01/15/2016
911312 AL 0|UNITED PARCEL SERVICE. .... | .04/01/2009 | BANC OF AMERICA SECURITI 4,988,900 0 0 67 0 67 0f.....4,988967 |. 73,433 |. 04/01/2014
90320L AC 1|UPC HOLDING BV.... F..|.05/21/2009 | MORGAN STANLEY & CO...... 965,000 1,000,000 ...924,270 0 0 0 0 0 0 924,270 04/15/2018
EF0335 39 0|UPCHOLDING BV . |.04/30/2009 | VOLUNTARY EXCHANGE... 9,157,978 | ........11,042,532 8,996,696 8,295,264 | ..... 656,046 v 751,850 |....110,864 | .........9,157,978 (0)]....648,301 |01/15/2014
EF0335 51 5|UPCHOLDINGBV.... . |D. |.04/30/2009 | VOLUNTARY EXCHANGE...... ] 7411364 8,759,600 | ......... 7,286,301 | .......... 6,621,961 | ...... 419,197 X 0| 488,488 |...298,123 | .......... 7,408,572 |......2792 | o0 | 2,792 |...504,768 |01/15/2014
903293 AR 9|USG CORP . 1.06/02/2009 | RBC CAPITAL MARKETS....... | coosveermmeermmeernnnees | conreeenne 7,375,000 | ....... 10,000,000 | ..... 9,191,572 | .......... 6,125,000 | ...2,908,900 | .......... 38,187 | oo 0. 2,947,087 | .coovrrrennnnd 0 | 9,072,087 . ..(1,697,087) | ....349,125 | 11/15/2016
91802M AA 8| UTILITY CONTRACT ... | .04/01/2009 | SCHEDULED REDEMPTION.. 234,812 | .o 234,812 234,683 | oo 234,812 0 0 0 0 0 234,812 10/01/2016
918866 A@ 3| VALASSIS COMMB......coommmrrveermrmrrrerienrnees ... | .06/30/2009 | Various ...3,668,835 3,965,534 3,938,964 | .......... 1,962,939 |..1,980,644 | ..........1,594 | ..cccee0ee.0 | ooe. 1,982,238 | ..cccooeveenl0 | e 3,945,177 03/02/2014 | 4..........
LN3229 06 6|VALASSIS COMM DELAYED DRAW........ vvvr | 06/30/2009 | VAMOUS......coorverrrrerrrrerrerernreees | seveereeeesnsnsessnsessnnee | cernneeeen 1,216,558 | covennvcs 1,314,945 | ... 1,314,945 | ............ 650,898 | ...... 664,047 0] 664,047 | ..ooccveven0 | e 1,314,945 03/02/2014 |4FE......
91911X AH  7|VALEANT PHARAMCEUTICALS.. . 1.06/04/2009 | GOLDMAN SACHS........ccocoouves | covrvemrrvereriveniriiennis | 001,987,500 | ... 2,000,000 |......... 1,935,940 0 0 0 0 0 (0 I— 1,935,940 06/15/2016 |4FE......
920355 AF 1|VALSPAR CORP weee | e |.06/16/2009 | BANC OF AMERICA SECURITY ...covvvvrereearrernneees | 000000..5,009,200 | .......... 5,000,000 4,978,700 0 0 0 0 0 (O I— 4,978,700 06/15/2019 | 2FE......
918242 AB  4|VIP FIN (VIMPELCOM) . |F..|.06/05/2009 | BANC OF AMERICA SECURIT .....cccvorvvrvervverirnenner | e1000r:2,655,000 | ... 3,000,000 .3,000,000 | .......... 1,620,000 | ...1,380,000 | ....ovvvvvrveeene (V1 IO 0. 1,380,000 | ...covvrneens (VI 3,000,000 |.cccovvrrernn0 | e (345,000) | .....(345,000) | .... 04/30/2018 | 3FE......
92769V AA  7|VIRGIN MEDIA FINANCE PLC. F..|.05/29/2009 | MF Global rern2,000,000 | ..........1,911,480 0 0 0 0 0 0].....1,911,480 |. . 8,520 .38,520 |. 08/15/2016 |4FE......
LN2798 29 3|VIRGIN MEDIA INVESTMENT B-NTL....... F..1.05/11/2009 | DEUTSCHE BANK SECURITIE] .......ccconmvrverrrrir 1,335,922 | 1,470,200 | .......... 1,407,717 | oo 1,139,405 | ...... 268,312 | oo 3,888 | .o (V0 I 272,199 | .o 0 | 1,411,604 |...ccccces0 | s (75,683) | ....... (75,683) 10/04/2013 | 3FE......
LN2849 00 5|VNU INC (NIELSEN FINANCE). verr | 06/23/2009 | VAMOUS......ooorvvrrervrneresssrisnnsins | vevveseessssssssssssssnnss | seseens 17,554,783 | ........ 17,721,350 | ........ 17,632,743 | ........ 12,061,505 | ...5,595,553 | ...ccceveen. 5,591 | coovveerrid 0] ... 5,601,145 | ....ccccovennnd 0 | 17,662,650 |...ccooevernn0 | s (107,867) | .....(107,867) 08/09/2013 | 3FE......
92857TW AR 1| VODAFONE GROUP PLC. F..|.05/20/2009 | MIZUHO SECURITIES USA INQ .....ccooevooerrerrerriranns | e 10,512,600 | ........ 10,000,000 | ........ 10,026,000 | ........ 10,019,314 0 (2,294) 0 (2,294) 0] 10,017,019 |0 | 495,581 | ...... 495,581 02/27/2012 | 1FE......
EH8552 73 7|VODAFONE GROUPPLC......ccocooommmrrvrnens F..|.06/04/2009 | HSBC SECURITIES ...9,928,600 0 0 0 0 0 0 | 9,974,100 | ..coovrvvnnn 0. (45,500) | ....... (45,500) 06/10/2019 | 2FE......
933631 AB 9| WAMU ASSET-BACKED CERTIFICATES | .... | .06/25/2009 | SCHEDULED REDEMPTION.. | .....ccomveermmreernneeenas 778,632 | .o 778,632 | oo 725101 | oo 732,453 | o (V0 46,179 | .o (0 46,179 | .o (I 778,632 0 0 0 01/25/2037 | 3FE......
929227 L9 5|WAMU MORTGAGE PASS-THROUGH.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 393,736 | .............393,736 | .............388,814 | ............388,909 | ................. (V1R 4827 | oo (VN - 4,827 0 393,736 0 0 0 05/25/2033 | 1FE......
929227 ZT 6|WAMU MORTGAGE PASS-THROUGH.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 85,061 0 596 0 596 0 85,061 0 0 0 02/25/2033 | 1FE......
93443# AA 4| WARNER CHILCOTT CO INCB... .... | .06/30/2009 | BANK DEBT PRINC PAYDOWN 15,869 2,722 0 0 2,722 0 15,869 0 0 0 01/18/2012 | 3FE......
93443M  A* 2| WARNER CHILCOTT CORP C. . |.06/30/2009 | BANK DEBT PRINC PAYDOWN ..5,624 4,659 964 0 0 964 0 ..5,624 0 0 0 01/18/2012 | 3FE......
LN1564 80 3|WARNER MUSIC GROUP TERM. . 1.05/29/2009 | BANK DEBT PRINC PAYDOWN .......cccrsvrvemerrerinnnes | e 26,326,232 | ........ 26,639,906 | ........ 26,256,628 | ........ 20,512,728 |..5,856,838 | .......... 49,952 | ..o 0. 5,906,790 | ..covvreenncd 0 | 26,419,517 | ..o 0| (93,285) | ....... (93,285) | ....477,916 | 02/08/2011 | 3FE......
92922F 6W 3| WASHINGTON MUTUAL . 1.06/01/2009 | SCHEDULED REDEMPTION.. 2,087,953 2,075,106 2,078,130 0 9,823 0 9,823 0 | 2,087,953 0 0 0 | 48,915 |12/25/2035 | 1FE......
929256 AC 7|WASHINGTON MUTUAL . 1.06/01/2009 | SCHEDULED REDEMPTION.. 3,226,816 3,195,287 3,198,311 0 28,506 0 28,506 [ — 3,226,816 0 0 0. 86,006 |12/25/2036 |3FE......
93363P AJ 9|WASHINGTON MUTUAL voee | oer | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ccvvocveoremrierennirns | eerennnn 1,401,183 | oo 1,401,183 | .......... 1,396,848 | .......... 1,393,702 | ..oovvrerenn. 0 | e 7481 | ienl0 | e 7,481 |0 | 1,401,183 0 0 0| 37,283 |11/25/2036 | 3FE......
94106L AE 9|WASTE MANAGEMENT. wee | - | .05/15/2009 | MATURED cirere5,535,000 | ..o 5,535,000 | .......... 4,940,473 5,495,708 0 . . 0] 39,292 |0 | 5,535,000 0 0 0 |...190,266 |05/15/2009 | 2FE......
94356* AA 1| WAVELAND CAPITAL- TEXAS CAPCO....|.... | .04/01/2009 | ACCOUNTING (318,910) | .cvvevnee 615,973 ...615973 | ......... 1,550,856 0 0 0 0 0 (318,910) 0 0 0. 59,703 |08/01/2011 | 2FE......
94982N AC 8| WELLS FARGO MORTGAGE BACKED.... | ... | .06/01/2009 | SCHEDULED REDEMPTION.. | ..cccovevermmeermmeeranee | cerrneees 4,366,896 4,366,896 | ..... 4,362,858 | ........ 4,358,287 0 8,608 0 8,608 (I E— 4,366,896 0 0 0. 99,908 |04/25/2035 | 1FE......
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949832 AK 5|WELLS FARGO MORTGAGE BACKED.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 8,064,770 8,064,770 8,034,524 8,042,661 0 22,109 0 22,109 (I — 8,064,770 0 0 0 |...207,520 | 12/25/2035 | 1FE......
949789 AA 9| WELLS FARGO MORTGAGE BACKED.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2,037,181 2,037,181 | ......... 1,920,043 | .......... 1,925,933 (I 111,248 | ... 0| e 111,248 2,037,181 0 0 0. 54,174 |12/25/2036 | 1FE......
94981C AF 6 |WELLS FARGO MORTGAGE BACKED.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. | .cccoruvrvrrmmmmermmnrennes | cevrenees 1,108,149 | ......... 1,108,149 47153 1,114,256 | ..oovveveinl0 | (6,107) | cevevvvriree0 | s (6,107) 1,108,149 0 0 0. 27,593 |01/25/2034 | 1FE......
94983W AF 0| WELLS FARGO MORTGAGE BACKED.... | .... |.06/01/2009 | SCHEDULED REDEMPTION.. 286,106 | ............. 286,106 | ....ocvvvrne 51,369 | .. 51,499 | .o (VI T 234,607 | ..ccooovvennn0 | e 234,607 286,106 0 0 0| 7,455 |05/25/2036 | 6FE......
94984H AA 3| WELLS FARGO MORTGAGE BACKED.... |.... |.06/01/2009 | SCHEDULED REDEMPTION.. 3,231,499 3,231,499 3,248,161 3,235,819 0 ..(4,320) .(4,320) 3,231,499 0 0 0 |....91,017 [10/25/2036 | 2FE......
94984) AC 5|WELLS FARGO MORTGAGE BACKED.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. | ...ccccorrmmrrrmmrirmrris | rrrrrenas 4,950,000 | .......... 4,950,000 | .......... 4,996,406 | .......... 4,971,794 0 (21,794) 0 (21,794) 4,950,000 0 0 0 |...139,687 | 10/25/2036 | 1FE......
94984) AD 3|WELLS FARGO MORTGAGE BACKED.... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. 2,183,717 2,183,717 2,193,953 2,190,072 | o0 | e n(6,354) | 0 | [(IREST: ) — 0 | 2,183,717 0 0 (V] 59,191 [10/25/2036 | 1FE......
LN2092 94 5|WHITE BIRCH PAPER CO 2ND LIEN....... ... |.05/21/2009 | CREDIT SUISSE-BANK DEBT 150,000 2,000,000 | ..ooveonne 359,202 | ..o 425,000 0] 675,000 360,000 0. (210,000) | .....(210,000) | ...... 31,300 |04/07/2013 |4FE......
96466 AA 1| WHITECAP ALABAMA GROWTH FUND.. |.... |.05/15/2009 | SCHEDULED REDEMPTION.. 48,052 48,052 0 0 0 48,052 0 0 0 3,017 |03/01/2014 | 1FE......
96466W AA 2| WHITECAP ALABAMA GROWTH FUND.. | .... |.05/15/2009 | SCHEDULED REDEMPTION.. | ccccoreeermeermmeeennnee | cerrmmeeennne 169,971 0 0 0 169,971 0 0 (V] 5,485 |08/15/2018 | 1FE......
96466V AA 4| WHITECAP CAPITAL- TEXAS CAPCO..... | .... | .04/01/2009 | ACCOUNTING (396,726) 0 0 0 (396,726) 0 0 0 |...130,757 | 03/01/2012 | 2FE......
96466T AA 9 |WHITECAP NEW YORK GROWTH FUND |.... |.06/14/2009 | SCHEDULED REDEMPTION.. 36,243 0 0 0 36,243 0 0 (V] 1,341 103/01/2015 | 2FE......
96466Q AA 5| WHITECAP NEW YORK GROWTH FUND | .... | .06/01/2009 | SCHEDULED REDEMPTION.. 26,773 0 0 0 26,773 0 0 (V)N 1,089 |03/01/2016 | 2FE......
96684B AA  4|WHOLE AUTO LOAN SYNDICATION....... ... | .06/06/2009 | SCHEDULED REDEMPTION.. | ccooorevvererrirenrirens | wevrens 10,953,182 ..10,953,182 0| 397,510 | .0 | o 10,953,182 0 0 0 |...191,722 | 05/08/2014 | 2FE......
96683N AA 9| WHOLE AUTO LOAN SYNDICATION....... .... | .06/08/2009 | SCHEDULED REDEMPTION.. .16,209,021 ..16,209,021 X 0].....54535 |. ..16,209,021 0 0 0 |...318,732 | 02/08/2013 | 2FE......
93934F LW 0|WMALT MORTGAGE PASS-THROUGH... |.... | .06/01/2009 | SCHEDULED REDEMPTION.. |...... 1,188,691 1,188,691 | ..... ....532,361 1,189,106 0 ] 660,467 1,188,691 0 0 0 03/25/2036 |5FE.....
92933B AA 2| WMG ACQUSITION CORP.........ccoooormmrrern. ... | .06/08/2009 | GOLDMAN SACHS ...4,060,000 4,000,000 3,851,560 0 513 0 513 0 3,852,073 | oo 0. 207,927 | ...... 207,927 06/15/2016 | 3FE......
92931N  AC 4| WPP FINANCE (UK) F..|.06/03/2009 | BANC OF AMERICA SECURITI 6,993,350 | .......... 7,000,000 | .......... 6,927,830 0 0 0 0 0 | 6,927,830 |...cccrnvern0 | vovenene 65,520 | ........ 65,520 09/15/2014 | 2FE......
984121 BY 8|XEROX CORPORATION.. ... | .05/06/2009 | BANC OF AMERICA SECURITI 10,235,800 | ........ 10,000,000 | .......... 9,998,200 0 0 0 0 (I E— 9,998,200 |....ccooeerr0 | woveee 237,600 | ...... 237,600 05/15/2014 | 2FE......
98385X AT 3| XTO ENERGY INC.....oooeomsrrerrrrerrrerrnrri ... | .04/28/2009 | MORGAN KEEGAN & CO....... | coeeeorreeerrreernneeinnee | e 10,333,300 | ........ 10,000,000 | .......... 9,971,300 | .......... 9,972,088 676 0 676 0 | 9,972,764 | ... | s 360,536 | ...... 360,536 | ... 12/15/2018 | 2FE......
039316 9B 2| APPLY YOURSELF,ESCROW RECEIPT.. | .... | .04/01/2009 | ACCOUNTING 0 0 0 0 0 0 0 0 738,000 | ..o [ (738,000) | .....(738,000) | ...oorvernccc (O] [ [
3899999. Total - Bonds - Industrial & Miscellaneous ...1,909,045,404 |...2,223,437,271 | ...1,894,269,228 | ...1,102,700,591 |213,608,464 | ... 6,572,570 | 10,642,714 | 209,538,321 |...503,476 | ...1,902,475,612 | ..(157,584) | ...6,727,378 | ...6,569,793 44,548,938 | ...... XXX..... XXX...
Bonds - Hybrid Securities
05568A AA  8|BOI CAPITAL FUNDING NO 3.. . | F..|.06/19/2009 | TENDER 582,380 | ......... 1,574,000 1,459,617 | .......... 1,358,346 0 0 439 0 | 1,358,785 | ..covvvernens 0 ... (776,405) | .....(776,405) | ....131,329 |08/29/2049 |4FE......
733186 AA 8|POPULARN.A. CAP TRUST | . 1.06/10/2009 | SANDLER, O'NEILL & PARTNE| 1,025,000 |.......... 2,000,000 |..... 717,380 | ..., 1,220,200 | ...... 724,400 (V0 I 724,785 0 645,025 0 ... 379,975 | ...... 379,975 |..... 98,460 |09/15/2034 |5FE......
74927P  AA  7|RBS CAPITAL TRUST Il .... | .04/27/2009 | TENDER ...1,900,000 5,000,000 2,305,860 2,129,850 | ...2,729,000 0] 2,729,082 | .coovvrrrennnd 0 | 2,150,082 |...cccoeer0 | (250,082) | .....(250,082) | ....354,406 |12/29/2049 |3FE......
780097 AS 0|ROYAL BK SCOTLND GRP PLC F..|.04/27/2009 | TENDER........ccomevirmmrirmmeireneins | eomveremsessssissssssenns | seeenns 11,700,000 | ........ 30,000,000 | ........ 13,200,000 | ........ 14,026,200 | .15,883,500 ...0 [..15,883,886 |....cccee0.0 | covrenne 13,200,386 ..(1,500,386) | ..(1,500,386) | .2,676,650 |10/29/2049 | 3FE......
780097 AU 5|ROYAL BK SCOTLND GRP PLC F..|.04/03/2009 | BTIG, LLC 5,000,000 25,000,000 5,625,000 | .......... 9,957,000 | .15,043,000 ..0]..15,043,001 |0 | s 5,625,001 |..ocooeve0 | (625,001) | .....(625,001) | ....997,444 |03/31/2049 | 3FE......
4899999. Total - Bonds - HYbrid SECUMHES..........rireeiiiiiieissisii i sssnenns | oo 20,207,380 | ........ 63,574,000 | ........ 23,307,857 | ........ 28,691,596 | .34,379,900 0]..34,381,194 |...occooenenn. 0 [ 22,979,280 | ...coconrreen. 0 |..(2,771,900) | ..(2,771,900) | 4,258,289 |...... XXX..... XXX...
8399997. Total - Bonds - Part 4. ...4,898,409,773 |...5,399,161,720 | ...4,927,602,900 | ...1,607,024,177 |247,988,364 | ..... 4,856,895 | ...8,549,284 | 244,295,974 |...503,476 |..4,877,244,573 | ..(157,584) | .21,322,785 | .21,165,201 |74,151,987 |...... XXX..... XXX...
8399999. Total - Bonds ...4,898,409,773 |...5,399,161,720 | ...4,927,602,900 | ...1,607,024,177 |247,988,364 | ..... 4,856,895 | ...8,549,284 | 244,295,974 |...503,476 |..4,877,244,573 | ..(157,584) | .21,322,785 | .21,165,201 [74,151,987 |...... XXX..... XXX...
Preferred Stocks - Industrial and Miscellaneous
060505 58 3|BANK OF AMERICA CORP.. . |.06/26/2009 [ Various..........ccoceeereeermeeernneeenns | wevne 2,000,000.000 | ........ 28,714,607 0 0 0 0 0 0 12,420,000 .16,294,607 |.16,294,607 |.1,005,560
060505 59 1|BANK OF AMERICA CORP.. . |.05/29/2009 | VOLUNTARY EXCHANGE...... | ..... 1,200,000.000 .18,092,129 0 0 0 0 0 0 7,440,000 |. .10,652,129 |.10,652,129 |....603,336 |.
060505 81 5|BANK OF AMERICA CORP.. . |.06/26/2009 [Various..........cocceermeeermeeernneeenns | weens 2,000,000.000 |........ 28,510,745 | ..................0.00 | ........13,140,000 | ........ 24,080,000 |.25,920,000 | ...ooovvvrernnne (V1 IO 0 {..25,920,000 |.....ccoceoen. 0 13,140,000 .15,370,745 | 15,370,745 |.1,005,560
060505 83 1|BANK OF AMERICA CORP.. . .05/29/2009 [Various..........occevemevermeevrneeenns | woene 2,000,000.000 |....... 32,884,289 | .......cocc0ee.....0.00 | ..o 20,139,200 | ........ 30,080,000 |.19,680,000 | ......ccocrrrrnec (V1 IO 0 {..19,680,000 |......cccoo... 0 | 20,139,200 12,745,089 |.12,745,089 |.1,345,493
125581 20 7|CIT GROUP INC . |.05/19/2009 | Chapdelaine & CO........cccrmvvvvere | wovne 1,000,000.000 |.......... 6,249,839 | .....ccooeere0r0.00 | oo 6,360,000 | .......... 7,750,000 0 0 0 0 0 | 6,360,000 |.....ccc...0 | .. (110,161) | .....(110,161) | ....396,875
125581 30 6|CIT GROUPINC... . |.05/19/2009 | Chapdelaine & Co.................... 220,000.000 5,252,365 | ......cccoee0r....0.00 | ... 4254474 | .......... 5,747,500 | ...5,665,000 | ..oovvvvrrrernncd (0 IO 0] ... 5,665,000 | ...coorreenncd [V I~ 3,973,860 | ..ocovrrennnnd 0..1,278,505 |...1,278,505 |....285,395
313400 66 5|FREDDIE MAC . | .06/04/2009 | KEEFE BRUYETTE & WOODS | .....1,000,000.000 399,991 ..400,000 | ..oooorneen 500,000 0 0 0 0 0 400,000 0 9) 9) 0
78442P 50 2|SLM CORP ... | .06/08/2009 | KEEFE BRUYETTE & WOODS | .......... 19,000.000 451,388 | ..ooovvirerrrn0.00 | oo 686,850 | .............. 334,400 | ........ 75,620 | oo [ i [ 75,620 0 293,550 0... 157,838 | ...... 157,838 |...... 22,270
867914 50 9| SUNTRUST BANKS.......coocommrremmmreirnnriennns ... | .06/30/2009 | TENDER........osveeemrrerarreraneens | ceeee 1,000,000.000 | ........ 17,541,666 5,000,000 | ........ 12,350,000 | 12,650,000 ..12,650,000 | ..o 0| 25,000,000 |.....cooeeeen: 0 |..(7,458,334) | ..(7,458,334) | ....505,556
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98973A 10 4|ZIONS BANCORP.........coosrrersrrersrrerssrennas | | .05/27/2009 | KEEFE BRUYETTE & WOODS | ........ 400,000.000 3,859,901 0.00 2,846,000 3,460,000 | ...6,396,000 | ..cooocerrrrcrnen0 | i | e 6,396,000 | ...ccooereenacd 0 | 2,796,000 | ..coooorrnnned 0..1,063,901 |...1,063,901 |....100,000 |...... XXX..... | PALFE.
8499999. Total - Preferred Stocks - INdUstrial & MISCEIIANEOUS...............ooceeoreereeeeerseeeesseeesseeessesesseeesseesesseessssesesssessssseessseees | cooiee 141,956,920 |........... XXX.ovenae 92,686,524 | ....... 84,301,900 |.70,386,620 ..70,386,620 | ...coocroenn0 | i 91,962,610 49,994,310 | 49,994,310 |.5,270,044 |...... XXX.oo. | XXX
8999997. Total - Preferred StOCKS = Part 4.........ccuiireiiieiiesssiesssisssis s ssssssssssssessssesse | connee 141,956,920 |........... XXX .o 92,686,524 | ........ 84,301,900 |.70,386,620 .0 ]..70,386,620 |....coceree0 | ovnec 91,962,610 49,994,310 |.49,994,310 |.5,270,044 |...... XXX.oo. | XXX...
8999999. Total - Preferred SHOCKS. ... ... | e 141,956,920 |........... )9, S 92,686,524 | ....... 84,301,900 |.70,386,620 | ......c.oooeruennt 0 v 0]..70,386,620 |........c..... 0 [ 91,962,610 |.....ccoeonen. 0 1.49,994,310 |.49,994,310 |.5,270,044 |...... XXX.oo. [ XXX
Common Stocks - Industrial and Miscellaneous
060505 10 4|BANK OF AMERICA CORP.......ccccccommrrvnnee vvrr | 06/29/2009 | VarIOUS......coovvvvrrerreirnrrirnniins | aeeee 7,589,020.000 | ........ 91,401,914 |........... D .. S [ 89,772,217 0 0 0 0 0 O 89,772,217 | .ovvvenens 0 {..1,629,697 |..1,629,697 |............... 0. ) . N | VR
118230 10 1|BUCKEYE PARTNERS LP. ... | .04/21/2009 | Various SO IO 95,000.000 3,420,043 XXX..ooonn. 3,021,808 3,063,750 |....... (41,943) | oo (0 IO (0 - (G N — (0 I— 3,021,808 | ..oovvrreennnd 0. 398,236 | ...... 398,236 |...... 84,313 |...... ) . O | VR
159109 10 7|CHANG-ON INTERNATIONAL INC........... |F..|.04/20/2009 |J.P. MORGAN CHASE SO 82,812.000 | ...ovovrerrnrennne 828 | ..o XXX v [ v 1,324,992 1,863 2,277 0 0 2,277 0 L4141 [V (3,313) | ...ccc.. (I ) ) P— 0 XXXeoooo [ Ui
21038E 10 1|CONSTELLATION ENERGY PARTNER... |.... | .05/08/2009 | MORGAN STANLEY & CO...... | cccccee.e. 51,700.000 219,140 | .oveorneee XXX 81,169 | ..o 143,726 0 0 0 0 0 81,169 0 .. 137,971 | ... 137,971 |..... 13,442 | ...... XXXeoooo [ Ui
257457 10 1|DOMINION MINING.......c.oooemrrrerrrreranrernns D. |.04/27/2009 | GOLDMAN SACHS........ccoccconns | vevvenas 400,000.000 | ..........1,503,262 |............ XXX cereeernee 157,902 | e 1,011,732 | ..(1,026,489) | ..covvvevreeene (0 IO 01 ....(1,026,489) | ....101,059 | ....c..ccoeruu 86,302 ..1,423,375 | ..1,416,960 |...... 16,592 | ...... XXXeoooe [ Ui
283702 10 8|EL PASO PIPELINE PARTNERS LP . |.06/03/2009 | Various. 222,400.000 | ......... 4,264,957 |............ D .0 ST [ 3,363,269 | .......... 3,469,440 | ..... (106,171) | weoreverrrreennnd (0 IO 0| . QLR A D) I— (1 [~ 3,363,269 | ..ccoovrnn0 | e 901,688 | ...... 901,688 |....124,306 |...... XXXeoooo [ Ui
29273V 10 0|ENERGY TRANSFER EQUITY LP............ | .... | .04/16/2009 | VAIOUS.........ovrermrrerrrrernreernnees | rreeeen 240,812.000 5,385,252 XXX 3,903,563 2,129,378 0 0 0 0 (0 I 3,903,563 ..1,481,690 |..1,481,690 |..... 66,995 |...... XXXeoooo [ U
293792 10 7|ENTERPRISE PRODUCTS PARTNERS... | .... | .04/21/2009 | Various. B 125,000.000 2,828,000 XXX oo 2,589,650 2,591,250 | ......... (1,600) | ovvvrrrinen (V1 IO (V1 I (1,600) [ ..oonrrernee 0 | 2,589,650 | ... | e 238,350 | ...... 238,350 |...... 66,250 |...... XXXoooo [ Ui
371927 10 4|GENESIS ENERGY L.P.... ... | .04/09/2009 | Various. 87,600.000 | .........2,068,052 | .......cc.. XXX.ooruvwr [ cerrvrnnee 1,629,869 | .......... 1,629,869 0 0 0 0 0].....1,629,869 |...............0 | ...... 438,183 | ...... 438,183
49455U 10 0 |KINDER MORGAN MANAGEMENT LLC.. |.... |.05/29/2009 | PRINCIPAL PAYMENT 0.450 17 18 18 0 0 0 0 0 18 (1) (1) .
55907R 10 8| MAGELLAN MIDSTREAM HOLDINGS. ... | .04/24/12009 | JEFFERIES & CO . 3,033,141 . 2,194,234 2,194,234 0 0 0 0 02,194,234 | .0 | 838,907 | ...... 838,907 |..... 56,794 |.
68268N 10 3| ONEOK PARTNERS LP......cccooovmmrrvrrrrirnnne ... | .04/17/2009 | Various N 90,000.000 3,944,045 XXX........ 3,658,500 | ......... 4,099,500 0 0 0 0 [V I— 3,658,500 | ....ccooeeren0 | oo 285,545 | ...... 285,545 |...... 97,200
74839G 10 6|QUICKSILVER GAS SERVICESLP.......... ... |.04/09/2009 | INSTINET GROUP.........coouvrerrs | crrvrrnns 72,000.000 880,872 | .....oovne. D .0 T [ 682,560 | ............. 682,560 0 0 0 0 0 682,560 | ..o [ oo 198,312 | ...... 198,312 |...... 26,640
84756N 10 9| SPECTRA ENERGY PARTNERSLP........ ... | .05/08/2009 | JEFFERIES & CO. [ I 174,546.000 | ..........3,881,877 XXX....... 3,250,870 3,452,520 | ..... [P EIT0) A (0 IO 0| . [P20EIT0) ) I (0 I— 3,250,870 | .cocvvvrernn0 | e 631,008 | ...... 631,008 |...... 85,683
872384 10 2|TEPPCO PARTNERS LP veee [ e [ 0411712009 [VariOUS.......veoreerereenreeiareens | e 105,000.000 2,559,816 XXXovoonee 2,312,112 0 0 0 0 0 0 | 2,312,112 |0 | e 247,704 | ...... 247,704 | ... 54,375
89376V 10 0| TRANSMONTAIGNE PARTNERS LP ... |.04/09/2009 | Various 292,000.000 | .......... 4,966,225 XXX oo 3,803,452 | .......... 3,883,600 0 0 0 0 (0 I 3,883,600 ...1,082,625 |...1,082,625 |...172,280
96950K 10 3| WILLIAMS PIPELINE PARTNERS L.......... <oe | .05/14/2009 | VaNOUS.....coorverreersreensssresseeees | servenas 310,805.000 | ......c... 5,659,413 | ..covvreen. DO, S 4,338,838 | .......... 4,404,107 |....... (65,269) | cveovvrensrenns0 | i | v, (65,269) | ...cocvneene 0 | 4,338,838 | ..o 01..1,320,575 |...1,320,575 |....113,109
9099999. Total - Common Stocks - Industrial & MISCEIIANEOUS...............oc.ovveeroeeerseeesseeeesseeeesseeeesseeesseeeseeeeeseseesseeessseesseeees | coreee 136,016,853 126,175,021 | ........ 32,757,547 | ..(1,440,845) ....(1,440,845) | ...101,059 | ...... 124,772,717 | ...... (6,415) | 11,250,551 | .11,244,136 |.1,039,885
9799997 Total - COMMON StOCKS = Pt 4.........cvuuiieriiesie s | senees 136,016,853 126,175,021 | ........ 32,757,547 |..(1,440,845) ...0 |...(1,440,845) ] ...101,059 | ...... 124,772,717 | ...... (6,415) | 11,250,551 | .11,244,136 |.1,039,885
9799999. Total - COMMON SHOCKS.......rveriireiriesirie i | ceenas 136,016,853 |.. 126,175,021 | ........ 32,757,547 | ..(1,440,845) 0 |..(1440,845)|...101,059 | ...... 124,772,717 | ...... (6,415) | 11,250,551 | .11,244,136 |.1,039,885 |.
9899999. Total - Preferred and COMMON SEOCKS..........uuuuiiiruiiisoiiisessissssssssssssssss s sssss st sssss st s s st st sssssnssss | sssoas 277,973,773 218,861,545 | ...... 117,059,447 | 68,945,775 .0 |..68,945,775 |...101,059 | ...... 216,735,327 | ...... (6,415) | .61,244,861 | .61,238,446 |.6,309,929
9999999. Total - Bonds, Preferred and Common Stocks. ..5,176,383,546 | ........... XXX ...5,146,464,444 | ..1,724,083,623 (316,934,139 ...8,549,284 | 313,241,750 |....604,535 | ...5,093,979,900 | ..(163,999) | .82,567,646 |.82,403,647 (80,461,916

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......17.




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing All Options, Caps, Floors and Insurance Futures Options Owned at Current Statement Date

9030

1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Strike Year to Date Used to Other
Contracts or Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income
SCHEDULE DB - PART B - SECTION 1
Showing All Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Strike Date Year to Date Other
Contracts or | Maturity, Price, of Increase/ Used to Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Basis Income

NONE
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE DB - PART C - SECTION 1

Showing All Collar, Swap and Forwards Open at Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment Item Income Exposure
Swaps - Hedging Transactions
CREDIT DEFAULT SWAP VERIZON COMMUN .............. 20,000,000 |.03/20/2014.. |PAY FIXED 0.97 [02/29/2008... IMORGAN STANLEY.........ccccecovviveverees [ cerverereirereiierennns (01 SRRSO 0 N IUUUORN DOURRO (253,181) | ...cverneee (253,181) (98,078)
CREDIT DEFAULT SWAP VERIZON COMMUN .............. 10,000,000 |.06/20/2013..|PAY FIXED 1.09 | 03/10/2008... [MORGAN STANLEY .......cccosvververriirreres | crverrrererreresienenad (01 SRRSO 0 N IUUUORN DOUOPO (172,607) | ....cvverneee (172,607) (55,106)
CREDIT DEFAULT SWAP CITIZENS COMMUN ................ 5,000,000 |.09/20/2013.. |PAY FIXED 3.20 [06/11/2008... |JP MORGAN.........cccccomverererrrrerereereeens [ eevreeierseeseiieieens [0 | ..11,482 .. 11,482 ... (80,889)|....
CREDIT DEFAULT SWAP LEXMARK INTERN/ ... 15,000,000 |.09/20/2013..| PAY FIXED 1.25 [07/21/2008... [ JP MORGAN.........ccocoerrerrvmrmrrrrenrerenres | cererreereerisneeeeeen0 | eeveieeeeeceeeeenn0 [ [ (4,331) ..(4,331) (94,792) | ....
CREDIT DEFAULT SWAP EXPEDIA INC......... 10,000,000 |.12/20/2013..| PAY FIXED 3.70 |10/08/2008... [ GOLDMAN SACHS.........cccoovurvmrireveries | crrvrrvrrvercneeerieiee0 [0 [ .(602,859) 602,859) ..(187,056) | ....
CREDIT DEFAULT SWAP AETNAINC..... 10,000,000 |.12/20/2013..|PAY FIXED 1.00 [10/16/2008... [UBS........cccecvsrimrrrrrerrnrerreerrereniesseriesns | cesvississrsessssiensesns0 | cvevveeiveienieiienieen0 e | eevieisiineinns (AL ] — (77,201) (50,556) | ....
CREDIT DEFAULT SWAP AETNAINC............ 10,000,000 |.12/20/2013..|PAY FIXED 1.00 [10/17/2008... |BANK OF AMERICA..........c.cecovervmrvmrrnrns | cvmrrmrsrrerierieneenn0 | o0 e | (116,580) | .. ...(116,580) | .... (50,556)
CREDIT DEFAULT SWAP ERAC USA FINANC| ... 5,000,000 |.12/20/2013..|PAY FIXED 6.00 | 10/21/2008... |JP MORGAN.........cceeverrmrrmrrerrerrernnennns [ cerversesiesenisereesnsQ [0 | R (558,880) | .. ...(558,880) | .... ...(151,667) | ....
CREDIT DEFAULT SWAP SPRINT NEXTEL C(................. 5,000,000 |.12/20/2013.. | PAY FIXED 5.60 | 10/23/2008... [JP MORGAN........cccccermrrrrmrrmrmrnnirenrnnes | serversnnssensensssnnennQ [ vvvnrinsreisninnineennQ oo {ovvsninnis (354,267) | ..c.ocvvrenne (354,267) (141,556)
CREDIT DEFAULT SWAP ABU DHABI NATION .............. 10,000,000 {.11/20/2013..| PAY FIXED 4.50 |10/23/2008... [BARCLAYS CAPITAL PLC......coccvvmvrees | cormrrreererrenennirninnns (V1 [OOSR ISP (838,251) | ..evvvrerrenns (838,251) | .voverererrnrrnrereeeen0 | cerrveiererseiieeen0 i (260,000)
CREDIT DEFAULT SWAP AETNA INC............ .12/20/2013..| PAY FIXED 1.05 | 10/23/2008... ...(49,167) | .. .(49,167) | ... (26,542) | ....
CREDIT DEFAULT SWAP AETNA INC............ .12/20/2013.. | PAY FIXED 1.00 | 10/23/2008... |UBS.........ccocsrmrrrmemrerrernernnennerserennnnessees | cenererssesnnessensesensns0 [ vnvniinninnneinnenend | [ (38,601) [ oo (38,601) (25,278)
CREDIT DEFAULT SWAP SPRINT NEXTEL C(................. 5,000,000 |.12/20/2013..|PAY FIXED 5.60 [10/23/2008... |CITIGROUP.........cccccovuererveererrererereene | eevrerieeeeeieieeieend [0 | | e n(328,711) (328,711) | o0 |0 [ (141,556)
CREDIT DEFAULT SWAP VERIZON COMMUN ... ...10,000,000 |.12/20/2013..|PAY FIXED 1.65 | 10/24/2008... |BARCLAYS CAPITAL PLC . ...(402,509) | .... (83,417) | ....
CREDIT DEFAULT SWAP ERAC USA FINANC|................. 5,000,000 |.12/20/2013..|PAY FIXED 6.35 | 10/28/2008... | GOLDMAN SACHS.........ccccoooervmrvmrcnees | eeeereererserenieenee0 [ veeeeececeieeeenn0 [ {0 (722,523) | o (722,523) | .oveeeereereeceneen0 | 0 | (160,514)
CREDIT DEFAULT SWAP ERAC USA FINANC|................. 5,000,000 |.12/20/2013..|PAY FIXED 6.25 | 10/30/2008... [ GOLDMAN SACHS.........ccccoovrvmrvmrcnees | ceververersereeieenen0 [ vveieiieeceieiieenn0 [ {ceeieeenea(702,767) | o (T02,767) | c.oveereererereecenn0 | eeeeeeieeieeeee0 i (157,986)
CREDIT DEFAULT SWAP ERAC USA FINANC| ... .5,000,000 |.12/20/2013..|PAY FIXED 6.00 | 10/30/2008... {JP MORGAN . ...(558,880) | .... ...(151,667) | ....
CREDIT DEFAULT SWAP CUMMINS INC....... | cccooerernnee 10,000,000 {.12/20/2013..|PAY FIXED 1.85 |10/31/2008... | GOLDMAN SACHS........ccccccovmrimrrvrreries | cervrrverinrrnnnerieneen0 [ o0 [ [ eeieeenn(391,823) | o (391,823) | ..ocvverrerererieeeeen0 | 0 (93,528) | ....ccvvrnee. 105,791
CREDIT DEFAULT SWAP DAIMLER FINANCE 10,000,000 {.12/20/2013..|PAY FIXED 2.80 |11/04/2008... [DEUTSCHE BANK.........ccccoevmrimrverrnries | corvrrrerrnssnrneireeen0 [ eeiveieriseiveiiniennn0 [ [ oo (470,588) | oo (470,588) 141,556) 105,791
CREDIT DEFAULT SWAP ABU DHABI NATION ... ...10,000,000 |.12/20/2013..|PAY FIXED 4.125 11/14/2008... [UBS........ccccoevrrrunne. ). ..(636,824) | .... ...(208,542) | .... 105,791
CREDIT DEFAULT SWAP ERAC USA FINANC| ... ...15,000,000 |.03/20/2014..|PAY FIXED 6.45 |02/04/2009... | GOLDMAN SACHS ). (2,322,973)] .... ...(368,188) | .... 162,998
CREDIT DEFAULT SWAP ERAC USA FINANC|................ 5,000,000 |.03/20/2014..|PAY FIXED 6.5.. |02/10/2009... | BARCLAYS CAPITAL PL (513,221)] .. ..(513,221) (118,264) | oo 54,333
CREDIT DEFAULT SWAP ERAC USA FINANC| ... 10,000,000 {.03/20/2014..|PAY FIXED 6.4.. |02/11/2009... | GOLDMAN SACHS........ 1,528,011)|.. (1,528,011) L(231,111) ... 108,666
CREDIT DEFAULT SWAP EMBARQ CORPOR| ... 10,000,000 {.03/20/2014..|PAY FIXED 0.97 {02/19/2009... | JP MORGAN..... 67,461 B7,461 | o0 [0 (32,872) | .... 108,666
CREDIT DEFAULT SWAP EMBARQ CORPOR| ... 10,000,000 |.03/20/2014..|PAY FIXED 0.98 |02/19/2009... | DEUTSCHE BANK 47,388) (47,388) [ ecveereeeeeereereenen0 [0 | (33,211) 108,666
CREDIT DEFAULT SWAP EMBARQ CORPOR| ... 10,000,000 |.03/20/2014..|PAY FIXED 1..... 02/19/2009... | GOLDMAN SACHS... 20,987) (20,987 [ ecveveveeieierienen0 [0 | (33,889) ] .... 108,666
CREDIT DEFAULT SWAP TIME WARNER INC| ... ...10,000,000 |.06/20/2014..|PAY FIXED 1.03 | 03/24/2009... | DEUTSCHE BANK 92,832) (92,832) [ cveveveeieiierienen0 [0 | (25,464) | .... 111,527
CREDIT DEFAULT SWAP TIME WARNER INC| ... ...10,000,000 |.06/20/2014..|PAY FIXED 1.05 |03/24/2009... |JP MORGAN.......... ..(94,562) ] .. .(94,562) | .... ISR (25,958) | .... .. 111,527
CREDIT DEFAULT SWAP SPRINT NEXTEL C( 10,000,000 |.06/20/2014..|PAY FIXED 5..... |04/20/2009... [DEUTSCHE BANK.........cccocovmrerrrirrennns (739 KISK) | I— (739,353) | ..ovvrerererreeeeen0 | eeveeireeeieienne0 e 140,653 111,527
CREDIT DEFAULT SWAP JC PENNEY CORP.|.............. 10,000,000 |.06/20/2014..|PAY FIXED 1..... 04/21/2009... | DEUTSCHE BANK.......cooeervernreereiiens | vovrirrrerissinnneinnns0 | evveiveieissineiienennd0 | [, 583,483 | .oovrvrrnns 583,483 | .ooveverierivrieieenn0 [0 e, (707,510) | voovvrvrrerenns 111,527
CREDIT DEFAULT SWAP FORD MOTOR CO i ... .5,000,000 |.06/20/2012..| PAY FIXED 5..... |04/27/2009... {JP MORGAN ..1,135,810 |.. 1,135,810 |.... 2,238,194) | ....
CREDIT DEFAULT SWAP MACY'S INC......ccco. | covvrrrrerenen. 5,000,000 |.06/20/2014..|PAY FIXED 1..... 04/28/2009... [ GOLDMAN SACHS........ccoovveveeerveeees [ erveereeieerieeeienns s | | e 591,372 | .o 591,372 | o0 [0 | (423,550)
CREDIT DEFAULT SWAP FORD MOTOR CO | ................ 5,000,000 |.06/20/2012.. |PAY FIXED 5..... |04/28/2009... |JP MORGAN.........ccceovrvmrerererrirerernnns 1,135,810 |.......... 1,135,810 | coveveveveeeeeeeen0 | 0 (2,212,500)
CREDIT DEFAULT SWAP ERAC USA FINANC| ... ...15,000,000 |.06/20/2014..|PAY FIXED 5..... |04/29/2009... | GOLDMAN SACHS ..(1,501,889) .. (1,501,889) .... (676,640)| ...
CREDIT DEFAULT SWAP FORD MOTOR CO | ................ 3,000,000 |.06/20/2012.. |PAY FIXED 5..... |04/29/2009... |CREDIT SUISSE........ccccoceevuerveveeriens [ eervrerieiesiieieieend [ veeevieieieiieennl0 | | i 583,909 |...ccocovue 583,909 | ..ocveeiveeeeiieenn0 |0 | (1,267,083)
CREDIT DEFAULT SWAP USG CORPORATI(Q.............. 10,000,000 {.06/20/2014..|PAY FIXED 5..... |04/30/2009... [ GOLDMAN SACHS.........cccooomrvmrcmreeens | ervereevereereenieneenn0 | eeeeeeeeieeieeee0 e | e 389,901 | ..oooveeaes 389,901 | .ooeveieeeeeeeenen0 [0 | (1,172,222)
CREDIT DEFAULT SWAP USG CORPORATIQ .. ...10,000,000 |.06/20/2014..|PAY FIXED 5..... |05/04/2009... | GOLDMAN SACHS 0 ... 389,901 |.. ...(1,066,667) | ....
05999999. Subtotal - Swaps - Hedging Transactlons ............................................................................................................................................................................................................................. 0 [XXX]..ooovne. (9,252,634)|........... (9,252,634) (12,853,507)
Swaps - Other Derivative Transactions
CREDIT DEFAULT SWAP UPC HOLDINGS B .06/20/2012.. |RECEIVE FIXED |03/21/2007... | CREDIT SUISSE...........ccocvsuimrmrreirerinns [ cererrirereriesinsiennnd (205,048) | .............. (205,048) | ....ooovvererrrreeeen0 | 0 e 75,264
CREDIT DEFAULT SWAP AMKOR TECHNOL( .06/20/2013.. | RECEIVE FIXED | 04/02/2008... | JP MORGAN..... (262,850)| .. ...(262,850) .... ....150,908 |....
07999999. Subtotal - Swaps - Other Derivative TranSACHONS. ... .v.ruririreireirssresssseesssssessssssssssssssesssssssesssssssssessssssssssssssssssssssesssnssssssssasssnssssssssessesssssssssssasssnssssenses | onsssssnssnssesssssnssd | onsnnesnessssenssnsnneeed | XXX| cornresnennens (467,898)] .. ...(467,898)] .... ...226172 |....
08999999. Subtotal - SWaPS......ovrierrrrrnrersiersressessianes ..(9,720,532) | .. (9,720,532)| .... ..(12,627,339)] ....
25999999. Subtotal - HEAGING TrANSACHONS. ......veevererreseeseresieseeeueeseseeseeseessseseesesssssseeseesessaessesseesessseesessessaessessessessanssessessassanssessessanssnssessassssssnssessensanssnssessansnssessasses | sesssssnsssssensanssnssens (9,252,634) 9,252,634) (12,853,507)




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE DB - PART C - SECTION 1

Showing All Collar, Swap and Forwards Open at Current Statement Date

2 3 4 5 6 7 8 9 10 1 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment Item Income Exposure
27999999. Subtotal - Other DErVatiVe TraNSACHONS. ........cciuiveiiiiieeie ettt ettt esss s sss st essessssesses st s sesessessesenses et snsessessssensessssssssssessnsensessnsensessntnsessessnssnsansens | sresessnsensessnsansessesd | sresssssessssssssssessnea XXX oo (467,898)|.............. (467,898) [ ..coocveevrereeeceenen0 {0 e, 226,172 | .o 75,719
99999999, TOHAL........oveeceereerieeieesee et st s st se e st s et es s s s s s st s sttt s s st s st es st e s s st st nten e ssesaessnssensansssnssssessessansansenssssssnsnsssssensas | eesessersiesessnnsensesd | seersesienseessessensenes XXX ..oooeen (9,720,532) | ........... (9,720,532) | coovveeverrerrrriereenl0 | o0 | (12,627,335) | ............ 3,523,200
2 SCHEDULE DB - PART D - SECTION 1
N Showing All Futures Contracts and Insurance Futures Contracts at Current Statement Date
N 1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure
Short Futures Positions - Hedging Transactions
SEPTEMBER 2009 5YR T-NOTE........ccccccoeevens | ovrverrerierierennnni250 | 10/01/2009.. | ............ 28,753,283 28,679,688 |......ccece..e.. 73,595 | ... 06/01/2009..
SEPTEMBER 2009 US 10-YR NOTE.......cccooe. | covrerrerinrienennn 300 | e 10/01/2009.. | .. 34,997,688 |. ...34,879,689 | ... ...06/03/2009..
SEPTEMBER 2009 CBT T-BONDS.......cccooven | onrieririinennnnn,963 [ 10/01/2009.. | .......... 466,635,741 | .......... 469,058,223
0599999. Subtotal - Short Futures Positions - Hedging Transactions............cccccoueieeiens | covrnee. 530,386,711 |.......... 532,617,599
0899999. Subtotal - Short Futures Positions..........cccoevsreriisrnnines ....530,386,711 532,617,599 |... ..18,186,660 ....18,186,660
2599999. Subtotal - Hedging Transactions. voennn030,386,711 | 532,617,599 |... . ..18,186,660 s 18,186,660
9999999, TOLAIS.........cveveeeerererese ettt bbbttt s senes | eebeneenes 530,386,711 | .......... 532,617,599 18,186,660 |.............(2,230,888) | ....ccevrrrererrereeenc [0 | i 18,186,660




Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month *

Open Depositories

Citibank London...........ccoveveereverneenienennns London, UK........cccoveeeieneenienns | evenerienns | enens 0.000 | .ocverveieeeieean0 | e [ 637,126 | 140,755
Bank of America.. ... Hartford, CT 06151........cccevvvne. . I - 0.000 | coovevriervrieenn0 [0 | 140,281 | o 0
Canada Trust....... . Toronto, Ontario, Canada M5J 2. B 0.000 | cooererieeeieeen0 | i |0 | 519,971

JPMorgan Chase. .. New York, NY 10081.................. . I 0.000 ....38,868,357 | ....10,112,259 | XXX
Mellon Bank..... .. Pittsburgh, PA 19101.......ccccc.. | e I 0.000 | cooevereeiiveeeean0 [0 | 101,880,071 | . 1,264,778 | ...... 2,243,929 | XXX
Royal Bank of Canada .. Toronto, Ontario, Canada M5J 2 ..... I 0.000 22,280,399 17,632,070 | XXX
US Bank/First Star... .. Portland, OR 97208.................... . I 0.000 | coovvercercieeeenn0 [0 001,919,072 | L. 1,940,227 | ...... 3,255,477 | XXX
Wachovia Bank... .. Atlanta, GA 30383.........cccoevvvvens v | e 0.000 | .ocoveereeeeeeeen0 | eeveeieeen0 | il .801,160 | 886,981 | ...... 2,296,724 | XXX
Wells Fargo......... Los Angels, CA 90017.......cccvews | comrverrnrins | cvvns 0.000 | coovverceriveeeean0 [0 | 04,047,730 | .. 5,154,230 | ......... 220,554 | XXX

0199998. Deposits in.....13 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositories

........... 78,223 | ........163,140 | XXX

0199999. Total Open Depositories.... ....50,294,887 | ....71,133,921 | ....36,064,876 | XXX

0399999. Total Cash on Deposit ....50,294,887 | ....71,133,921 | ....36,064,876 | XXX

0599999, TOMA AN XK T XXX 50,294,887 | ...71.133.921 | ....36,064,876 | XXX

QEO08
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Statement for June 30, 2009 of the CONTINENTAL CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

U.S. Government Issuer Obligations

TREASURY BILL. ...t ttttitiettestistsessessssses e ssess st sses st s st et ses st et s st 8 s s st o8 e Ao A R E e AR R A e bbbt ee bbb s sttt st st ss s na [ [ 06/29/2009 [.....oooossrrreeressrrreneees 0.000 |.....c...... 09/24/2009 399,822,149

0199999. U.S. Government Issuer Obligations 399,822,149

0399999. Total - U.S. Government Bonds 399,822,149

Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

ABBOTT LABORATORIES........oueireirreeieisesisissisessesssssssssessesssssssssessesssssssssessassssssessessssssssessassssssssessessassssssessessnssnssessasssssessessanssnssassessansns | ansensns | sessessnssns 06/08/2009 07/02/2009 | ..o 12,699,944

ABBOTT LABORATORIES.... ...06/12/2009 ..07/30/2009 | ..... ..5,999,082

ALCON CAPITAL CORP........ ...06/29/2009 .08/10/2009 | ..o 999,778

AMERICAN HONDA FINANCE.. U . ...05/27/2009 ..07/10/2009 | ..... 13,299,069

AMERICAN HONDA FINANGE..........ooooieieiteeie ettt a s bbbt ssen st sses bt e s sas s s basssassessnssestessensansans | sressenss | srsessessanss 06/29/2009 07/15/2009 | ..voevreceeeeeeeeaes 18,953,377

CANADA T-BILL...ooeotteieiteeeecte ettt s bt e bbbttt s et b s s bt sse st es s b s s st s bt saess st s bsessessansansensessantanss | ensensas | seessensneas 04/16/2009 07/09/2009 | ....coovvereeeeeree e 86,916,760

CANADA T-BILL. ..ottt sttt bbb bbbt s et bbbt s st s b s bbbt st s bees st sannans | bnes ...05/13/2009 ..08/06/2009 | ..... 43,732,416

CHEVRON FUNDING CORP.......coovuititeieitesiss sttt sttt bbb bbbt a bbbttt es s eessestnsanns | snes ...06/23/2009 .07/08/2009 | ... 999,963

CHEVRON FUNDING CORP.......coeviitiiieiiiesississ sttt b bbbt s bbb s bbbt n s ntnnaens | 2aees ...06/26/2009 .07/13/2009 | ..... ...44,997 450

CONOCOPHILLIPS...............
EMERSON ELECTRIC CO....
EMERSON ELECTRIC CO....
FHLB DISC CORP.............
FHLB DISC CORP.
FHLB DISC CORP.....
JOHNSON & JOHNSON...
KOCH RESOURCES LLC.
MEDTRONIC INC..................
NATIONAL CO-OP SERVICES.
NESTLE CAPITAL CORP......
PITNEY BOWES INC.....
PROCTER & GAMBLE INTL FN....
PROCTER & GAMBLE INTL FN....
SIEMENS CAPITAL COLLC.....
SIEMENS CAPITALCOLLC.........

SOUTHERN CO FUNDING CORP............oemiremmereresssasseesssasseesssesssesssssssesassseesssesssesssssess st s ssessssssssssssssssssessssssssssssessssssssnessssnees
SOUTHERN CO FUNDING CORP............ooimicimmeiiieseeisseesssasseesssesssesssssss e sessseesssesssesss st sess s sess st sosssesssssssnessssnces
SOUTHERN CO FUNDING CORP....
SOUTHERN CO FUNDING CORP
SWEDISH EXPORT CREDIT....

UNILEVER CAPITAL CORP........oiiiitiiiiritiiisitis s .

WELLS FARGO & COMPANY ...ttt
GREEKTOWN HOLDINGS LLC

...06/29/2009
...06/08/2009
...06/09/2009
...06/22/2009
...06/24/2009
...06/24/2009
...06/24/2009
...06/30/2009
...06/10/2009
...06/17/2009
...06/17/2009
...06/01/2009
...06/01/2009
...06/22/2009
...06/01/2009
corerennnn06/26/2009
............. 06/08/2009
............. 06/08/2009

...06/08/2009

oo 0611912009
............. 06/24/2009
............. 06/22/2009

...06/30/2009 |.

.07/07/2009
..08/17/2009
..08/24/2009
.07/09/2009
.07/14/2009
..07/15/2009
.07/31/2009
..07/06/2009
..07/10/2009
..07/01/2009
.07/17/2009
..07/01/2009
..07/08/2009
.07/24/2009
..07/01/2009
..08/19/2009
07/06/2009
07/07/2009
.07/21/2009
.07/28/2009
..07/06/2009
07/09/2009
07/06/2009
..09/09/2009

....11,499,595

....99,996,889
....24,383,699

....10,681,647
....30,204,526
....33,100,000
....24,993,535

..... 12,999,545
....16,998,017
...... 3,350,573
28,999,194

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations.

3899999 Total - INdustrial and MISCEIANEOUS (UNGMITAIEN) .. .o oo sessssmsees s s

Total
7799999, SUDLOLAIS - ISSUBT OBIIGALONS. ... .ceiveviieiteteiitetit ittt ettt ettt ettt et st steteesssee st st eteseseaessesesessesesesssesesessesea s sesesesseseaessesesesnsehesss | e4sssebessssesessssesesssesesssoesesessesee s sese b s et eh et e set et et eh et e et et ses et et s sntesnsetetsnsenessnntetansns | sees ...1,196,963,782
8399999, SUDIOAIS = BONMUS. ......ceiveiiiieiitisitites ettt ettt ss st ssessstes st s bt essebsessesesses et et s et e s es s st sesesses et et es et sebesses et ansessessessssessessesesses  fssssssssssssessessssessessntossessetnsessesseesesessee et eetes bt essesset st st et et antessetntensessntnsansenans | arees ...1,196,963,782

1,196,963,782




Supplement for June 30, 2009 of the CONTINENTAL CASUALTY

Designate the type of health care

providers reported on this page.

COMPANY
O
SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Physicians - Including Surgeons and Osteopaths

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Efc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......ccocoevvvveviineec AL i [0 [ e00000.300,000 | et s 291,241 | .o 1
2. AlasKa......ooerrreeneeeend AK |0 |0 010,237 {0 (8,185) ....539,561
3. ANZONA....ernreeeenee AL |0 |0 e 27,807 |0 192,470 ....155,071
4. Arkansas........coririenenn AR [0 18,866 [ v 73,995 | iiiniien6,972 |0 i 801,526 |........... 1,540,625
5. California.......cccocovrerieireineed CA | o0 |0 479,951 | D [ 648,314 |......... 12,680,621
6. Colorado........ccoerrrrrrierennes CO ... 20,981,962 |......... 10,405,052 |...........5,969,000 |.....cccoervrvvirirecii2 | cerrrrs 14,740,500 |........... 7,075,005
7. Connecticut......cccvvuvvrerernnnns CT | 12,393,312 |........... 6,008,527 |.....ccc..... (52,248) | .ooovvvvrrrriereennd | 12,925,351 |......... 17,318,898
8. Delaware.......ccccovrvrrvrerrrenn. [] =5 (15,246) | ........... 1,464,941 |........... 2,477,364 | ..o |, (1,479,658) ....450,020
9.  District of Columbia ..251,542 |. 2,886 |.. 0. 124,788 |.. ..236,134 | ...
10, Florida.......coorvvennreirinins 3,289,077 14,233,785 |......... 13,228,813
T 1Yo o - S
12, HaWalii..oovereeereieceeeecs
13.
14.
15.
16, 1OWa. oo A | 0 0 0000 50,926 [0 [ 83,492 | 1,818,473 || ...74,660
17, Kansas.......cccooeevveeevvnereeren KS | i 831172 | 183,297 {639,879 [ e [ 1,319,119 100002,038,120 |23 1,495,681
18, Kentucky......ooovveervvcreencncd KY 0 0 [0 [0 e 22,790
19.  Louisiana........ccccoceeevveceveeec LA | ...093,455 | ............... 343,878 |............. 135,000 | .ooooviiiiiceeend | 864,605
20.  Main€.....ccoeevrerereererereereeee e ME e [0 0 |0 (1,380)
21, Maryland.......cocooovevevvecneeee MD 0 0 16,050 |0 266,727
22. Massachusetts............ccco...... MA|.....cc...... 270,000
23, Michigan.... .801,562 |... .
24, Minnesota........cccooeveereeeee . MN 37,849 | .iieieie891,072 |0 |0 351,698
25, MiSSISSIPPI..eeveeererereerrrneeneeMS |0 0 0 |0 (1,602)
26.  MisSOUri......ccceeevereeeeeeeea MO | i (16,884) | 32,456 [ 84.516 [0 |, 1,029,708
27.  Montana........cccoceveveveirennnn.
28.  Nebraska.........ccocoveevereeeec bt NE o0 002,956 |0 |0 eeeen(12,699) [0 0 | 223,101
29. Nevada.......coooovveeeeeeeeecc bl NV el 0 8881 |0 039,012 [ 67,130 [ | 123,468
30.  New Hampshire.........cccoee.. NH [ o0 |0 | ie000023,000 | 0 e (1,481) [ 00040,900 [ o7 [ 4,294
31, New Jersey.....ccoeeeierennes
32.  New Mexico........ccoouverrernnraee.
33, New York....ooooeveeevvieeecd NY [ 773,960 | ............ 383,800 | oo 74,946 |0 [ (793,564) | ........... 1,297,980
34.  North Carolina.........ccceceeeece. NC | o0 | e 7,954 100000 1,836,605 | 1,312,448 |........... 2,005,651
35.  North Dakota.........cccceovreeeeeel ND | o0 |0 69,412 | 0 [ 53,098 |.....ccc..... 735,799
36, ONi0..coceeereeceeeceiesieeee s OH [ 387,271 | 300,278 119,272 |0 [ 276,856 |........... 2,702,665 |....ccoceovrveeernnn 13 | 1,913,822
37.  Oklahoma.........ccccocevrienenn . OK | 170,397 | 2,241,639 194,876 |..ocovvvevieireeenn3 [, 6,941,526 |........... 7,768,804 |...coovvvvveveveeiea T | v 5,256,349
38. Oregon......cccoeeeveceveeeenneenn . OR |0 13,241,163 | .........16,684,193 | ........... 5,761,826 |....ccoeovvreen 119 | 8,314,918 |......... 39,157,734 |.....ccooe0eeer 358 | 28,383,034
39. Pennsylvania. 9,273,089 ... 7,795,003 |25 | ..6,688,547
40.  Rhode Island..........cccooeeveeec . RE i [0 0 |0 | (231,577) | overeveereieieeen [0 [ 33,825
41, South Carolina..........ccceeeeeeeeSC | e [0 0 |0 | 538,395
42, South Dakota.........ccceeeereeeeSD [ v [0 6,540 |0 | 4,647
43, Tennessel.......ovveeeeveeece IN eiiicciiceeieenend0 e L0 |0 s (103,710) | cevevererererereiene, 0 [oeeeveeeeeeenen ] i (79,480)
44, TeXaS..ceivriereresnerieseiene IX |30 [ eeeieieiieienennnn30 [ 143,494 |0 | 21,976,629 |......... 25,474,920 152,023
45, Utah.eeceecceeenl UT L0 0 8427 |0 ....962,338 181,769
46. Vermont. . . 182,602
47, Virginia......oeveveerierveneinee VA L0 [0 [ 9,458 |0 (24,064)
48.  Washington..........coceeeeec . WA | o0 [ 0 [eeeennn219,015 [0 | 283,127
49.  West Virginia.......oocoeeeeeeeet WV [0 a0 00383718 |0 s 350,054
50.  Wisconsin.......c.cccovvuerrierennes
51, Wyoming.....ccoooveererveerennnen.
52.  American Samoa
53.
54.
55, USVirginIslands..........cccccoe.. VI [ cviicriiiiiienn0 |0 |0 a0 0 0 |0 | 0
56.  Northern Mariana Islands....MP | ....c.ccccccvrivreceen0 | e 0 [0 [0 |0 [0 [0 [ 0
57.  Canada......coerenrneinrece s ON [0 e 0 0 [0 |0 |0 0 0
58.  Aggregate Other Alien........0T [ .0 | 0 0 0 0 0 |0 e 0
59.  TotalS....ccovrisrnierrinreriersssnnnes | e 12,985,705 | ..o 52,538,057 |......... 24,608,882 |.....cccoocrnvnner. 194 ... 106,777,466 |...... 191,542,136 |......cceer.e.... 1,310 oo 155,508,353
DETAILS OF WRITE-INS
5801.
5802. ...
5803.
5898. Summary of remaining write-ins for
Line 58 from overflow page....... | .cocevervcrerrerennee. (01 {1 (01 {1 [0 (0 O RTRON |  EOSUORRR 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccocees [ erersrrisiernrnad [ I [0 [ I [0 [ I {01 o o I [OOOR 0
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Supplement for June 30, 2009 of the CONTINENTAL CASUALTY

Designate the type of health care

providers reported on this page.

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

COMPANY
O
SUPPLEMENT "A" TO SCHEDULE T

Hospitals
1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Efc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama........cccooviviieiiniinnnan Y I 0 | evereiereeen(1,693) o0 0 i 66,090 |...cccevnne 550,002 | ..ovvirierieireieinn K - 1,838,257
2. Alaska w0 [0 (2,466)
3. ANZONA....eeeernieeee AL | 0 s 529,911 w0 [0 106,421
4, Arkansas........cocieenn, AR |........... 4,482,299 |........... 4,725,967 |........... 5,024,572 | ..o AT | 4,054,415
5. California.......cccocovrvrererrinnn. CA | e (01 SOOI SUUURRRRROURURPRRSORIR I DUVOOUORRRIORIRPORPIN B USSR (950,953)
6. Colorado........ccccoeevevevieneeeeCO | criiiiiceieceen0 | i 476,245 | (15,027) [0 | (97,144)
7. Connecticut.......occveerrerreeeeesn CT | erveveivieieieeenn0 | iiieeen864,672 | o0 eeccieieeend0 [, 152,340
8. Delaware.......ccccovrvrrvrerrrenn.
9.  District of Columbia ....(3,684) L0
10.  Florida......cccooovvevevvmvecveinnac FL | e 1,482,475 | ..............069,625 |.......... 1,299,548 | ..o 3 | 54,873 | ..o 1,719,429
11, GeOrgia.....cccceververerereeeere GA | crteeesiceeee0 e 0 [eoveeereeeerieeeeen0 |0 | (939,388) ....327,265
12, Hawaii..ocovveerenennererecenred H 0 (01 SO 0 SURSIRSRRRRRIN | ) IR (21,495)
13, 1dah0..eeceeesieeend D |0 0 0 L0 [ (143,337)
14, MN0IS.....oveeveereerererereeeeereeee L | 0 0 00002922734 |3 [, (799,797)
15. 780,874
16. .(32,398) |..
17. (37,573)
18.  Kentucky......cooevevevreneend KY | iiii00092,000 {085,622 |0 [0 [ (177,039)
19.  Louisiana.........cccoceveerveeeiee LA | o0 120,972 | e 78,578 | e [0 [ (282,267) 23871 10 1,608,236
20.  Main€.....ccoeeeverererrrerereeeeee e ME 0 [0 [0 |0 (15,514) 122,502 | oo | 205,855
21, Maryland.......cocoeovvvvvecneee MD | i 218,311 | 133,927 |0 |0 (252,781)
22. Massachusetts
23.  Michigan....
24, Minnesota..........ccoeviverennne
25.  Mississippi
26.  Missouri
27.  Montana........cccoceveveveirennnn.
28.  Nebraska........ocoevremrnecneceed NE | o0 e (U1 USRS 0 I IRSTRPRSTRRRRRRRN 0 J DRV (38,903)
29. Nevada......occooeeevereereeeneed NV a0 [ 0 [0 |0 e (100,041)
30.  New Hampshire.........ccocooec. NH | o0 [ (U1 UURTRRRRRRRTROOR | I IRSPRRIRRRRRRTIN | I DRV (14,030)
31, New Jersey.....ccoeeeierennes N [ (0 0 [.enn6,135,000 |.ooovecririireiieeenan0 | 6,396,947
32.  New Mexico........ccoouverrernnraee. NM ] o (0 0 [eoereeeeeiieieeen0 |0 (16,912)
33, New YOrK....ooooooevereirernne, NY | 935,750 | ..o 1,195,544 |.........2,931,134 | oo | 2,962,089 |........... 2,005,533 | .82 | 8,537,370
34.  North Carolina.........ccceceeeeee. NC | o0 | 504,824 |..............50,000 |....ccceerrrviriirenna0 | oo (270,847) |........... 1,098,928 |....ccoceovvveeeeenn 15 | 3,061,753
35.  North Dakota..........ccceeervereceed ND [ o0 [ 0 [eoereieieiriieeen0 |0 (28,542) | cevoeverereriirrinn 0 [0 | e 0
36.  ONi0..cocevereeceeeieieneeen OH .. 924,136 | 628,641 |......... (2,075,000) | ..ooververerericecend [ (3,047,740) | ........... 3,537,544 |...coovverenne. 36 | 3,383,675
37.  Oklahoma.......ccccooveriirirnnne OK | .. 991,977 | ..o 1,175,013 |........... 3,020,000 |..cocoverveviirieeen3 | 6,020,708 |........... 5,563,728 |..ccovvrererernn. 32 | 2,395,364
38, Oregon.....cccceeeecereeeeeieene s OR [ 0000025,032 | 12413 |0 |0 1,093 | e | 17,892
39. Pennsylvania. . .3,346,913
40.  Rhode Island.........ccccooevevecec e R il [0 [ eiiieieennl0 |0 (7,063) 584,027
41, South Carolina..........cccccc0ce..SC | i 4,426 | ........... 1,011,676 |...........2,056,003 |..oooiriviiiieiernn2 [ e 4,179,195 |..........2,250,515 | .cooovreeeeennn 17 | 8,875,603
42,  South Dakota..........cceeereeeeeSD [ eiieieieeiceinend0 [0 0 |0 (14,946) | ..oovvereveeiieeene0 0 e, 15,097
43, Tennessel.......ovveeeeveeece IN eiiicciiceeieenend0 e L0 |0 s (487,686) | .........e0ee80,016 | v 18 [ 4,264,830
44, TeXaS..ververierereenieseinnee IX e 136,824 |1 00.239,532 |0 |0 136,978 |............200,013 | oo 15 [ 1,432,490
45, Utah.cceececceeen b UT [0 0 0 |26 | e (298,293)
46. Vermont. . ....(4,024) |..
47, Virginia.....c.coeeeeveecvereeciennnn,
48.  Washington............ccccevennae
49.  West Virginia.........ccccoevevneee
50.  Wisconsin.......c.cccovvuerrierennes
51, Wyoming.....ccoooveererveerennnen.
52.  American Samoa...........ccce.. AS | corieieiveiiieiennn0 [
53.
54.
55.  USVirginIslands........c.ccccco.. VI [0 |
56.  Northern Mariana Islands....MP | ....c.ccccccvrivreceen0 | e 0
57.  Canada......coerenrneinrece s ON [0 e 0
58.  Aggregate Other Alien........0T [ .0 | 0 .0
59.  TotalS....ccoeorrrrrrierrsrinisnsssninnes | oo 17,892,431 | 17,801,696 |......... 26,248,674
DETAILS OF WRITE-INS
5801.
5802. ...
5803.
5898. Summary of remaining write-ins for
Line 58 from overflow page....... | .cocevervcrerrerennee. (01 {1 0 [0 e [0 {1 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccocees [ erersrrisiernrnad [ I [0 [0 R 0 I [ [ I [0 (01 0
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Supplement for June 30, 2009 of the CONTINENTAL CASUALTY

Designate the type of health care

providers reported on this page.

ALLOCATED BY STATES AND TERRITORIES

Other Health Care Professionals, Including Dentists, Chriopractors and Podiatrists

OO 0 O
* 2 0443 2 00 94550010 2 =*

SUPPLEMENT "A" TO SCHEDULE T
EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN

1 2 Direct Losses Paid 5 Direct Losses Unpaid 8
3 4 6 7 Direct
Losses
Incurred
Direct Direct Number Direct Number But
Premiums Premiums of Losses Amount of Not
States, Efc. Written Earned Amount Claims Incurred Reported Claims Reported
1. Alabama.......ccccooeveeveiernnnen. AL | .o, 237,082 |...ccouune. 395,198 |..cccovvrrnnnes 90,405 | .o [ (3,513,747) | .ovrvrene. 468,407 | .ooverererreies 21 | 442,900
2. Alaska......coevereeirerinrieneeAK [ 100000 273,268 |[.n00322,992 | 1AT5 |0 |00 42,926 | 88,336 | L O 323,611
3. ANZONA....eeeeiersriseiniAZ | 1,527,145 |00 1,959,972 | 764,320 | BT 831,122 932,588 148 |........... 2,304,003
4, Arkansas (115,000) | oo | 80,729 | 15,011 | 10 | 437,747
5. California 150,662 ....986,208
6. Colorado........cccoeevsrierrennn.CO | ... 458,644 | ...............392,802 | ... 10,925 ....110,407
7. Connecticut. ....255,475
8. Delaware.......ccccovrvrrvrerrrenn.
9.  District of Columbia .84,786 |...
10.  Florida......cccoevvrcveivernrinninenFL | 2,064,346 | ...........2,241,167 |..........2,535,621 | .covvvrivrivernnnn 87 | ... (15,398,933) | ... 1,671,654
11, Georgia......ccceveeeevcereeeeeen. GA | e . 758,676 | ............. 914,765 | .............607,240 |...occovvvvven 14 333,119 | 2,108,495
12, HaWaii.....oooveereierreeierine 232,313 |0 35,806 |0 | (51,242) | e 1,686,942
13, 1daho...cceeesenne 540,769 |..coeereeerenn38,128 |16 [0 6,587 [ 214,081
14, lMN0IS.....cvveveererreereereceerae | I 468,747 |......... (1,834,986) |.............358,236 | ....cceoveerrereen31 | (1,911,835) 1,326,024
15.  Indiana.......cccoeeeereeerereeeeieee N 49,583 | o 85,844 |..ooovvvveeeveeeeenn0 [0 | (21,797,348) 80,511
16. 329,718 | . 182,500 |0 [ 557,893 |.. .1,543,007 |...
17. 240,308 (1,449,164) | ..o 398,880
18.  Kentucky 117,949 |.oiieeie22,500 [ vieiceeiieieeenn0 [, 15,265 ....509,885
19.  Louisiana 334173 | oo 75,000 |14 (587,277) ..617,130
20.  Main€.....ccovvererereerererriiens 307,591 | oo B4 | B | (36,881)
21. Maryland........cccoceverereinnnn MD]....... 1,241,542 |........... 1,330,582 |...c0ee0e..879,291 |33 | 1,518,436 .
22.  Massachusetts.........ccooeeeee . MA | oo 47,129 | i 48762 | 8499 |0 [ (4,927) ....166,007
23, Michigan.... ..645,947 |.. 3,321,169 |...
24, Minnesota........cocovrrvreeenen e MN | 441,092 | oo 451,519 | 55,812 | 15 | (109,320) | ..cvoverenne 581,468
25.  Mississippi
26.  MisSOUri......cccoereerevrrereeeenae MO | 84,497 ... 100,089 |83 | ciceeen0 e 846 ....280,805
27.  Montana........ccccoeeveeeeveveeeeee e MT 83,180 [ 51,575 [0 |0 e 101,444 ....100,005
28. Nebraska.........ccococeevveeee.NE | o...........299,851 | ...........284,189 | ..o 5,000 | o0 {083,963 [ 95,652 |23 | 207,749
29. Nevada......cccocovvevevveeee NV 540,652 | .............674,091 | ..o 259,562 | oo 14 | (3,831) [ 310,777 |37 | 733,051
30. New Hampshire...............NH |..............396,591 | ..............553,965 |..............26,314 | .o [ (16,538) [ vi85,204 |16 | 662,797
31, New Jersey.....ccoeeeierennes NI 797,467 |...cooevara 849217 |..covernen 18,129 |0 | 693,435 |........... 1,853,465 |...occvovviririnnn 43 | 1,107,751
32.  New Mexico........ccccoeereeee. . NM | ... 98,062 |.............. 98,560 |.............368,500 |.....cccoeerrverrerecne8 | i, 333,031 | 242,642 | ..o, 16 | 122,456
33, New YOrK....ooooooevereirernne, NY |....... 2,190,692 |........... 2,317,725 | ..cee912,354 |31 | 3,111,436 |........... 5,708,254 |.....coovverernne 133 | 2,725,694
34.  North Carolina...........ccc......NC | ...c.cc....... 198,953 |.....coouc..e. 235,127 | oeereereereeeen 984 | a8 | (71,280) 127,536 |23 | 309,103
35.  North Dakota..........cccccoeeee..ND | oo 120,580 |.....coo...... 7,977 | 5,480 |0 [ 6,551 | cieereeeern 15,001 | oo | e 88,067
36.  ONi0....oeverreerrerererirereereenee OH [ 525,857 |..oeverrnn 484,403 |.........1,491,883 | ...cccovereien19 [ (1,894,084) |........... 1,205,251 | ..oooovreiiereenennn30 [, 507,423
37.  Oklahoma.........ccocoeerverenreen OK | i 89,918 |..ccoeuune. 115,066 |..cooovreerecreereeeen0 [0 [ (617,921) | .everrennes 212,005 |..ooooveveriereeneenn 12 | 109,230
38.  Oregon.......ccceeeeeeeeeereereenee. OR o 292,887 |.......co..... 381,594 | oo 7,102 |10 | (49,985) |.............. 657,058 |..oovereerierceeeenn28 | 142,750
39.  Pennsylvania. .933,331 ...996,767 |. veennr(8,072,147) | .. 1,745,270 | ... ..1,381,709
40. Rhode Island........cccocerreeee Rl | i 142,120 |...c0oe.e. 166,130 {4,260 {15 | (296,791) | .everrrernae 121,685 | .o 11 200,290
41.  South Carolina.........cccccce0e0.SC | v, 24,271 | .o 50,453 | e 1,200 {0 | (181,930) 121,067 {10 | 36,560
42.  South Dakota...........cccceereee0.SD | i 159,153 | .00 196,262 | .o 13,723 {0 [ (49,402) 287,943 | 14 | 209,365
43, Tennessee.......coomvmrveervere IN [ i 237,138 | 270,772 | o 14561 |0 [, 154,360 05,124 |28 | 317,787
44, TeXaS...oomoerevereereersereereereen T | i 267,769 |..oeeeee313,278 |0 [0 | 53,747 00556,665 | ..oocveieciieieennn 75 | 384,297
45, Utah.ceeececeeenl UT 115,594 (161,155) 239,359 | v A7 | 158,526
46. Vermont. . 219,315 25,355 |0 [ (24,516) |.. L2 ...29,835
47, Virginia.......ccooeveeveiereeieienns 608,446 (437,361) .. 224,774
48.  Washington...........cccovvunnes 1,204,721 |........... 1,497,009 |.............561,782 | ..ccceoovreiveeannd0 [, 210,525 |....ccoone. 468,522
49.  West Virginia......c.cocovereereee WV | i 364,945 |....covenne 434614 |.iieern96,602 | oo [, 132,888 |........... 2,246,399
50.  WIiSCONSIN.......evverrrriericriennas 1,028,912 |........... 171,507 [oieeenn81,621 |33 [, (57,014) ....106,975
51, Wyoming.....coooveeeeeevcieree e WY [ 000.99,229 | 121,304 126,351 | e [ 110,521
52.  American Samoa
53.
54.
55.  US Virgin Islands
56.  Northern Mariana Islands....MP |.......cccccocovrrennen. (0 0 [0 [0 |0 [0 [0 [ 0
57. 0 0 0 0 0 0
58.  Aggregate Other Alien........0T [ .0 | 0 0 0 0 0 |0 e 0
59.  TotalS.....cccomsreeisrsrseisneniseiins | ereennnn24,668,638 | ... 25,446,423 |......... 21,588,501 |..cooveveiereennd72 | .......(76,754,943) | .........38,150,308 |................ 1,931 |......... 31,004,085
DETAILS OF WRITE-INS
5801.
5802. ..
5803.
5898. Summary of remaining write-ins for
Line 58 from overflow page....... | .cocevervcrerrerennee. (01 {1 0 [0 e [0 {1 [0 0
5899. Totals (Lines 5801 thru 5803 +
5898) (Line 58 aboVe).......cccocees [ erersrrisiernrnad [ I [0 [0 R 0 I [ [ I (1 I (01 0
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